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This bank does not report FINREP data on a consolidated level, and so only COREP templates are published.



OWN FUNDS

WN FUNDS
REQUIREMENTS
CAPITAL RATIOS (%)
Transitional period

CET1 Capital
Fully loaded
CET1 RATIO (%)
Fully loaded®

 Fully loaded CET1. capital ratio estimation based on the formulae stated in column "COREP CODE"

2017 EU-wide Transparency Exercise
Capital

State Street Bank Luxembourg S.A.

As of 31/12/2016 As of 30/06/2017

COREP CODE

REGULATION

(min EUR, %)
OWN FUNDS 343 363 |coL00 (ot0.010) Avtices 4(118) and 72 of CRR
2::"0:;2‘;}-::.:::;):""“ (et of deductions and after applying 43 363 |coron e e 50 0GR
E:-[::ar\v":;;?ments eligible as CET1 Capital (including share premium and net own capital o [ F— s 2600 ponts (0 and 5, 27t 29, 361 ot () an 42.f R
Retained earnings 551 571 |covoo (1socom0) Avtices 26(1) point (c), 26(2) and 3 (1) poits (3) and () of CRR
Accumulated other comprehensive income 0 0 [corooisocorny Avtices 4(100), 26(1) point (¢) and 36 (1) point ) of GRR
Other Reserves 0 0 [corooc200.c010) Avtices 4(117) and 26(1) point () of CRR
Funds for general banking ri 0 0 [corooca0c010) Avtices 4(112), 26(1) point () and 36 (1) point ) of GRR
Minority interest given recognition in CETA. capital 0 0 [coroo 000y Artice 84 of CRR
Adjustments to CETI due to prudential fiters 0 0 [cooocasocorny Avtices 32 to 35 o and 36 (1) paint () of CRR
Intangible assets (including Goodwill 273 273 |c01.00(300,c010) + C01.00 (1340,c010) Artcles 4(113), 36(1) poit () and 37 of CRR. Articls 4(115), 36(1) pant (5) and 37 point (2 of
() DThs that el o futre prftabiy and do ot arie fom teyoray ifren 0 o |coroo oo s 3601 o € 38 o R
(<) IRB shortfal of crt risk adjustments to expected losses 0 0 [corooesocorny Avtices 36(1) point (), 40 and 159 of CRR
(-) Defined benefit pension fund assets 0 0 [coroo ooy Avtices 4(109), 36(1) point (¢) and 41.of CRR
(-) Reciprocal cross holdings in CET1 Capital 0 0 [coroo ooy Avtices 4(122), 36(1) poin (g) and 44 of CRR
(-) Excess deduction from ATA items over AT1 Capital 0 0 [cooocascorny Avtice 36(1) point () of CRR
C 01,00 (1450,c010) + C 0100 r460,c010) + | Atices 4(36), 36(1 point (K () and 89 to 91 of CRR; Aice 36(1) point (K (1), 243(1)poit (0},
(-) Deductions related to assets which can alternatively be subject to a 1.250% risk weig 0 0 [Coro0(470,c010) +COLO0(r471,c010)+ | 244(1) pont () and 258 of CRR; Atices 36(1) point k) (i) and 379(3) of CRR; Atces 36(1)
C0100 (r472,010) Dot ) () and 153(8) of CRR and Artices 36(1) point ) (1) and 155(4) of CRR.
Of which: from securitisation positios (-), 0 0 [corooasocoroy Avtices 35(1) point (K (i), 243(1) point (b), 244(1) paint (b) and 258 of CRR
:"—;t»;c:.en:sszmchsc:‘ capal nsruments o francl scor enthis where th nstiton coes 0 o |coron oo Avtices 4(27), 36(1) poin (1); 43 to 46, 49 2) and (3) and 79 o CRR
(-) Deductible DTAS that rely on future profitabilty and arise from temporary differences 0 0 [coroo ooty Avtices 36(1) pint (c) and 3; Arices 48(1) pont (s) and 48(2)of CRR
:‘; Fokdngs of CETL capal nsruments offrancl secor ntis where th nstiton s 0 0 Jcoroncsoncomn T ——
() Amount exceding the 17.65% threshold 0 0 [coronesiocon Artice 48 of CRR
(-) Additional deductions of CET?. Capital due to Article 3 CRR 0 0 |corongsasconn) Artice 3 CRR
CET1 capital elements or deductions - other 0 o |coronsaseonn) -
Transitional adjustments 0 0 |oguisriiiss iz -
Transitional adjustments due to grandfathered CET1 Capital nstruments (+/-) 0 o |coronzoen) Artices 483(1) to (3), and 484 to 487 of CRR
Transitional adjustments due to additional minority interests (+/-) 0 0 |coronaoeonn) Avtices 479 and 480 of CRR
Other transitional adjustments to CET1 Capital (+/-) 0 o |coronsaoeonn) Avtices 469 o 472, 478 and 481 of CRR
ADDITIONAL TIER 1 CAPITAL (net of deductions and after transitional adjustments) [ 0 |cooo(ssoeon0) Avtice 61 of CRR
Additional Tier 1 Captal instruments 0 0 |coroo(sa0c010)+ coLoo (s70,c010)
(<) Excess deduction from T2 tems over T2 capital 0 o |coronzoeon
0100 (1690,010) + C 01.00 (1700,c010) +
Other Additional Tier 1 Capital components and deductions 0 0 [coroo710,010) + o100 (740,c010) +
C0100 (744,c010) + C01.00 (1748,c010)
Additional Tier 1 transitional adjustments 0 L e
TIER 1 CAPITAL (net of deductions and after transitional adjustments) 343 363 |coio0 (oiseom0) Artice 25 o CRR
TIER 2 CAPITAL (net of deductions and after transitional adjustments) 0 o [coron@socon Artce 71 of CRR
Tier 2 Captal instruments 0 0 |cosoo(s0c010)+ coLoo (890,010)
C01.00 (1910,010) + C01.00 (1920,010) +
Other Tier 2 Capital components and deductions 0 LR e e patteie
C 01,00 (1974,c010) + € 01.00 (1978,c010)
Tier 2 transitional adjustments 0 0 CDron shepioy Coran900.010) ¢
TOTAL RISK EXPOSURE AMOUNT 947 958 [coz00 010010 Artices 92(3), 95, 96 and 98 of CRR
Of which: Transitional adjustments included 0 0 |cosor oroomny
COMMON EQUITY TIER 1 CAPITAL RATIO (trans i 36.17% 37.92%  |easaay -
TIER 1 CAPITAL RATIO (transitional period) 36.17% 37.92% ey -
TOTAL CAPITAL RATIO (transitional period) 36.17% 37.92%  |eassy -
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 343 363 [ A At 5,000 -
COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 36.17% 37.92%  |ayssa -
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2017 EU-wide Transparency Exercise

AUTHORITY

Leverage ratio

State Street Bank Luxembourg S.A.

(min EUR, %)

Tier 1 capital - transitional definition

As of
31/12/2016

As of
30/06/2017

COREP CODE

Tier 1 capital - fully phased-in definition

Total leverage ratio exposures - using a transitional definition of Tier 1 capital

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

Leverage ratio - using a fully phased-in definition of Tier 1 capital

343 363 | C47.00 (r320,c010)
343 363 | C47.00 (r310,c010)
534 516 C 47.00 (r300,c010)
534 516 € 47.00 (r290,c010)
64.2% 70.4% C 47.00 (r340,c010)
64.2% 70.4% | C47.00 (r330,c010)

REGULATION

Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending
CRR




EI SaNKING 2017 EU-wide Transparency Exercise

i’-v | AUTHORITY
Risk exposure amounts
State Street Bank Luxembourg S.A.

As of
31/12/2016

as of 30/06/2017
(mIn EUR)

Risk exposure amounts for credit risk 184 185
Risk exposure amount for securitisation and re-securitisations in the banking book 0 0
Risk exposure amount for contributions to the default fund of a CCP 0 0
Risk exposure amount Other credit risk 184 185

Risk exposure amount for position, foreign exchange and commodities (Market risk) 68 54
of which: Risk exposure amount for securitisation and re-securitisations in the trading book* 0 0

Risk exposure amount for Credit Valuation Adjustment 0 0

Risk exposure amount for operational risk 695 718

Other risk exposure amounts 0 0

Total Risk Exposure Amount 947 958

o May include hedges, which are not securitisation positions, as per Article 338.3 of CRR



SA

As of As of
31/12/2016 30/06/2017

TOTAL RISK
EXPOSURE
AMOUNT

Traded Debt Instruments
Of which: General risk
Of which: Specific risk

Equities
Of which: General risk
Of which: Specific risk

Foreian exchanae risk

Commodities risk

TOTAL RISK

EXPOSURE
AMOUNT

™M
As of 31/12/2016

INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

STRESSED VaR (Memorandum

VaR (Memorandum item) item)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
[QELEVT)]

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(vaRavg)

LATEST 12 WEEKS
AVAILABLE AVERAGE
(SVaRt-1) MEASURE

PREVIOUS LAST

DAY (VaRt-1)

g =3
o®ocococooo

Total

¢2lo ¢
ocfocococooo

oloccococoocoo

MEASURE

2017 EU-wide Transparency Exercise
Market Risk
State Street Bank Luxembourg S.A.
™M
As of 30/06/2017

INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

STRESSED VaR (Memorandum
item)

ALL PRICE RISKS CAPITAL )
CHARGE FOR CTP VaR (Memorandum item)
TOTAL RISK

EXPOSURE MULTIPLICATION

FACTOR (ms) x
AVERAGE OF
PREVIOUS 60

WORKING DAYS
(SvaRavg)

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(VaRavg)

LATEST 12 WEEKS
AVAILABLE AVERAGE
(SVaRt-1) MEASURE

12 WEEKS
FLOOR AVERAGE
MEASURE

PREVIOUS

LAST
DAY (VaRt-1) MEASURE

olccococoocoo

ALL PRICE RISKS CAPITAL
CHARGE FOR CTP

TOTAL RISK

EXPOSURE

12 WEEKS AMOUNT
FLOOR AVERAGE
MEASURE

LAST
MEASURE
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m 2017 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
State Street Bank Luxembourg S.A.

Standardised Approach

As of 31/12/2016 As of 30/06/2017

Value
adjustments and
provisions

- Value
Original Exposure  Risk exposure . 00l or Exposure Rls:;:::s‘ure

Exposure® Value' amount B Exposure’ Value'

of which: SME
Retail
of which: SME
Consolidated data il At Ll L e e
of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST cre«
Collective investments undertakinas (CIU)

®
RlfccoccococcoccoccoBaocoocoo

o
2
o
o
2
o
"

 Oriainal exposure. unlike Exposure value. is revorted before takina into account anv effect due to credit conversion factors or credit risk mitiaation techniaues (e.a. substitution effects).

Standardised Approach

As of 31/12/2016 As of 30/06/2017

akie) Exposure  Risk alue
adjustments and S isk exposure 45, ctments and
2 Exposure’ Value’ amount

Exposure  Risk exposure
amount Y
provisions’ provisions’

Exposure® Value!

in
Central aovernments or central banks
Reaional aovernments or local authorities

of which: SME
Retail
of which: SME
LUXEMBOURG Secured bv mortaaaes on immovable probertv
of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and cornorates with a ST cre
Collective investments undertakinas (CIU)

Other exposures

Standardised Total®
" Oricinal expostire. uniike Exposure value. is reported before takina into account anv effect due to credit conversion factors or credit risk mitiaation techniaues (e.. substitution effects).
@ Total value adiustments and provisions per countrv of counteroarty does not include Securistisation exoosures

Standardised Approach

As of 31/12/2016 As of 30/06/2017

Exposure  Risk Value
P isk exposure 45\, tments and

provisions®

" Value
Original Exposure  Risk exposure oSO8

o
Exposure’ Value! amount ns? Exposure’ Value® amount

Central aovernments or central banks
Reaional aovernments or local authorities
Public sector entities

Multilateral Development Banks
International Oraanisations

Institutions

Corporates
of which: SME

Retail
of which: SME

GERMANY Secured bv mortaaaes on immovable propertv

of which: SME

Exposures in default

Items associated with particularly hiah risk

stitutions and corporates with a ST cre

ecuritisation
Other exposures
Standardised Total®
" Oriainal exposure, unlike Exosure value, is reported before takin into account anv effect due to credit conversion factors or credit risk mitiation techniaues (e.a. substitution effects).
@ Total value adiustments and provisions per country of counterparty does not include Securistisation exposures

Standardised Approach

As of 31/12/2016 As of 30/06/2017

Value - Value
adjustments and Exposure  Risk exposure 4, ctments and
5 Exposure® Value® mount 2

Exposure  Risk exposure
mount I
provisions’ provisions’

Exposure® Value®

Central aovernments or central banks
Reaional aovernments or local authorities
Public sector entities
Multilateral Develooment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
V]I gy 3o R4 1\[¢{p]0] 7} Secured bv mortaaaes on immovable property
of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and cornorates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exposures
Standardised Total®
Oriainal exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit isk mitiqation techniques (e.q. substitution effects).
@ Total value adiustments and provisions per country of counterparty does not include Securistisation exposures




Central aovernments or central banks
Reaional aovernments or local authorities

Country of
Counterpart 4

Exposures in default

Items associated with particulariv hiah risk

Covered bonds

Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

2017 EU-wide Transparency Exercise
Credit

k - Standardised Approach
State Street Bank Luxembourg S.A.
Standardised Approach

As of 31/12/2016

- Value
Original Exposure i " Original
oinal posure  Risk €XpOSUTe i cyments and ginal
Exposure’ Value amount 5 Exposure’
provisions’

T Oridinal exposure. unlike Exposure value. is reported before takina into account anv effect due to credit conversion factors or credit risk mitiaation techniaues (e.. substitution effects).

@ Total value adiustments and provisions per country of counterpartv does not include Securistisation exposures

Central aovernments or central banks
Reaional aovernments or local authorities
Public sector entities
Multilateral Develobment Banks
International Oraanisations

t

Country of

Secured bv mortaaaes on immovable propertv

Counterpart 5 f which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and cornorates with a ST cre«
Collective investments undertakinas (CIU)

Standardised Total®

Standardised Approach

As of 31/12/2016

Value

o a
Original Exposure  Risk exposure it Ol
ns’

Exposure® Value' amount

Original
Exposure®

™ Oriainal exposure, unlike Exposure value, is reported before takina into account any effect due to credit conversion factors or credit risk mitigation techniaues (e.q. substitution effects).

@ Total value adiustments and provisions per country of counterparty does not include Securistisation exposures

in
Central qovernments or central banks
Reaional aovernments or local authorities

International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
Secured by mortaages on immovable property
of which: SME
Exposures in default
Ttems associated with particularlv hiah risk
Covered bonds
Claims on institutions and cornorates with a ST crex
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exnosures
ised Total®

Country of
Counterpart 6

Standardised Approach

As of 31/12/2016

Value nal
adjustments and A
Exposure’

Exposure  Risk exposure
unt 2
provisions’

Value’ amot

Standay
T Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitiqation techniaues (e.q. substitution effects).

@ Total value adiustments and provisions per country of counterparty does not include Securistisation exposures

Central aovernments or central banks
local authorities

of which: SME
Retail
of which: SME

Country of
Counterpart 7

movable propertv
Items associated with particulariv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment.
Collective investments undertakinas (CIU)

Other exposures
d Total®

Standardised Approach
As of 31/12/2016

Original Exposure  Risk exposure

o
Exposure’ Value! amount Exposure’

Value
adjustments and
ns

St:
™ Oriainal exposure, unlike Exposure value, s reported before takina into account anv effect due to credit conversion factors or credit risk mitiaation techniaues (e.a. substitution effects).

@ Total value adiustments and provisions per country of counterpartv does not include Securistisation exposures

As of 30/06/2017

Value
adjustments and

Exposure  Risk exposure
S amount e
provisions’

Value’

As of 30/06/2017

Value
adjustments and
provisions?

Exposure  Risk exposure
Value® amount

As of 30/06/2017

Exposure  Risk Yalue
posire . Risk eXpOSure ;g cments and
Value’ amount

provisions®

As of 30/06/2017

Exposure  Risk exposure

Value
! ot adjustments and
alue’

provisions®




2017 EU-wide Transparency Exercise
Credit

k - Standardised Approach
State Street Bank Luxembourg S.A.
Standardised Approach

As of 31/12/2016

- Value
Original Exposure i " Original
oinal posure  Risk €XpOSUTe i cyments and ginal
Exposure’ Value amount 5 Exposure’
provisions’

Central aovernments or central banks
Reaional aovernments or local authorities

Country of
Counterpart 8

Exposures in default

Items associated with particulariv hiah risk

Covered bonds

Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

" Oricinal exposuie. unlike Exposure value, is reported before takina into account anv effect due to credit conversion factors or credit risk mitiaation techniaues (e.. substitution effects).
@ Total value adiustments and provisions per country of counterpartv does not include Securistisation exposures

Standardised Approach

As of 31/12/2016

Value

a
. adjustments and Opaial
Value amount ey Exposure’

Original Exposure  Risk exposure
Exposure®

Central aovernments or central banks
Reaional aovernments or local authorities
Public sector entities
Multilateral Develobment Banks
International Oraanisations

t

Country of

Secured bv mortaaaes on immovable propertv

Counterpart 9 f which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and cornorates with a ST cre«
Collective investments undertakinas (CIU)

Standardised Total®
" Oriainal exposure, unlike Exposure value, is reported before takin into account anv effect due to credit conversion factors or credit risk mitiaation techniaues (e.q. substitution effects).
@ Total value adiustments and provisions per country of counterparty does not include Securistisation exposures

Standardised Approach

As of 31/12/2016

Value
adjustments and
provisions®

Exposure  Risk exposure
Value’ amount

in
Central qovernments or central banks
Reaional aovernments or local authorities

International Oraanisations
Institutions
Corporates
of which: SME
Retail
Country of of which: SME
Secured bv mortaaaes on immovable propertv
Counterpart 10 of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and cornorates with a ST cre
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exposures
Standardised Total®
@ Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitiqation techniaues (e.q. substitution effects).
@ Total value adiustments and provisions per country of counterparty does not include Securistisation exposures

o
Exposure®

As of 30/06/2017

Value
adjustments and

Exposure  Risk exposure
S amount e
provisions’

Value’

As of 30/06/2017

Value
adjustments and
provisions?

Exposure  Risk exposure
Value® amount

As of 30/06/2017

Exposure  Risk Yalue
posire . Risk eXpOSure ;g cments and
Value’ amount

provisions®




mu H,

Consolidated data

™ Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk

2017 EU-wide Transparency Exercise

Original Expcvsure1

Of which:
(min EUR, %) defaulted
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

Securitisation
Other non credit-obligation assets
IRB Total

Credit Risk - IRB Approach
State Street Bank Luxembourg S.A.

As of 31/12/2016

Risk exposure amount
Exposure

Value®
Of which:

defaulted

IRB Approach

Value Original Exposure1
adjustments
and provisions Of which:
defaulted

As of 30/06/2017

Risk exposure amount
Exposure

Value'
Of which:

defaulted

Value
adjustments
and pro




