1. CAPITAL

NLO49
ABN AMRO BANK NV

A) Common equity before deductions (Original own funds without hybrid instruments and government

support measures other than ordinary shares) (+) 15,137
Of which: adjustment to valuation differences in other AFS assets ) (-/+) 14
B) Deductions from common equity (Elements deducted from original own funds) (-) -437
Of which: IRB provision shortfall and IRB equity expected loss amounts (before tax) (-) 202
C) Common equity (A+B) 14,700
Of which: ordinary shares subscribed by government 940
D) CoCos issued before 30 June 2012 according to EBA Common Term Sheet (+) 0
E) Other Existing government support measures (+) 0
F) Core Tier 1including other intruments eligible and existing government support measures (C+D+E) 14,700
G) Hybrid instruments not subscribed by government 997
H) Tier 1 Capital (F+G) 15,697
1) RWA 121,506
RR / CRD emo ite
Common Equity instruments under A) not eligible as CET1 (under CRR) 0
Adjustments to Minority Interests 5
DTAs that rely on future profitability (net of associated DTL) 253
Holdings of CET1 capital instruments of financial sector entities: reciprocal cross holdings, non significant 0
and significant investments
RWA for Credit Value Adjustment Risk (CVA) 7,400

Notes and definitions

(1) The amount is already included in the computation of the eligible capital and reserves and it is provided separately for information purposes.

Explanatory footnotes
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COREP CA 1.1 without Hybrid instruments and government support measures other
than ordinary shares

Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

COREP CA 1.3.T1* (negative amount)

As defined by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8 included in
1.3.T1%)

Paid up ordinary shares subscribed by government

EBA/REC/2011/1

Net amount included in T1 own funds (COREP line 1.1.4.1a + COREP lines from
1.1.2.2***01 to 1.1.2.2***05 + COREP line 1.1.5.2a (negative amount)) not subscribed
by government

COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)

Articles 26(1) point (c) and 26(2) of CRR

Article 84 of CRR

Articles 36(1) point (c) and 38 of CRR [new COREP CA4 lines {1.2 + 1.3-2.2.1 -
2.2.24

Articles 36(1) point (g), (h) and (i), 43, 44 and 45 of CRR

Articles 381 to 386 of CRR

As prescribed by the 2013 EU-wide Transparency Exercise guidelines, "of which IRB provisions shortfall and IRB equity expected losses amounts (before tax)" includes the amount actually deducted from Tier 1 capital (not from both Tier 1 and Tier 2).

2013 EBA transparency exercise




2. CREDIT RISK
as of 31 December 2012 NLO049
ABN AMRO BANK NV

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

LTV % ** (as of
31/12/2012) F-IRB A-IRB
Non-defaulted  Defaulted Non-defaulted  Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted  Defaulted Non defamlsd Defaulted

Central banks and central governments //////////////// - - 45,966 - - - - - - - - ////////////////-/////////////// - -

Corporates //////////////// - : 26| 6 - : : : , , , - ///////// -//////////////// , / 760
Corporates - Of Which: ised Lending V) lé - - 10,767 - , - - - . B ] - // o / _ / // - B
Corporates - Of Which: SME UV ///////////// - - 27,460 - UV

e B I T e T =z W / «
Retalil - Secured on real estate property - - 159,062 K 3 R . - ] ; R ////////444/////-////////////4// : A 721

|All couterparty countries STA F-IRB A-IRB STA F-IRB A-IRB STA

Retail - Secured on real estate property - Of Which: SME 64.4% - - 3.054 184 24 - - - 1.074 5 26 - | /)
ABN AMRO BANK NV Retail - Secured on real estate property - Of Which: non-SME | e17% - - 156,008 1,399 2,728 - - - 14,194 1,787 580 - U0 -7/ -
Retail - Oualifvina Revolving V777777 - - 6.594 225 - - - - 1,900 956 - -V -7 ] -
Retail - Other Retail ////////////////A - - 11,790 587 1,664 - - . 5,501 812 730 -V -7 ] 2 19
Retail - Other Retail - Of Which: SME /) - - 5.230 214 414 - - - 3.449 544 314 - /////////////////_////////////////j A 5
Retail - Other Retail - Of Which: non-SME V| - - 6,560 173 1,250 - - - 2,052 268 416 -V -7 14

. - - 845 - - - - - 1,789 - - . -//////////////// -
Securitisation ;///////////////4 - - 2,812 - - - - - 229 - - N s 2@ @ ////////////////%
Other non-credit obligation assets . - . 1,503 - 4,728 - - - 1,586 - 1,977 - ////////////////-//////////////// s

TOTAL ,///////////// 0 0 301,268 8,700 50075| 0 0 0 59,463 8,370 wsz| o | I
S Securitisation and re-securitisations positions deducted from capital * . - . - - . - . - . . - ] ' ==

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Equity

805

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

o LTV % ** (as of
Counterparty Country 31/12/2012) F-IRB A-IRB

STA A-IRB STA F-IRB A-IRB STA

F-IRB

Non-defaulted ~ Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted Non defau\ed Defaulted

Central banks and central governments //////////////// - - 37,542 - - - - - - - - ////////////////_//////////////// - -
i ——— e t =
Re‘:‘orpora(es»ofwhich: SME / //// ‘ 1332:;; //////7/;///;/// -/////////////// . ? 4;)

Retail - Secured on real estate property 158,999 1,583 2,752 - - - 15,268 1,792 606 - / - / 21
Retail - Secured on real estate property - Of Which: SME 3,054 184 24 - - - 1.074 5 26 - //// -
Retail - Secured on real estate property - Of Which: non-SME 155,945

Retail - Qualifying Revolving 6,594 ] o ‘ - /// -// / ? ]
Retail - Other Retail 11,786 X . ////////////////-/////////////// , / 19

Retail - Other Retail - Of Which: SME - - 5.230 )
Retail - Other Retail - Of Which: non-SME 7 , - - 6,556 § - - - | - / 7 ) 14
Securitisation 2 / - - 2,812 - - - - - - - - ////////////////-///////

Other non-credit obligation assets 1,318 - g - N - 4 - i _ ////////////////-////////////////

TOTAL / 264,384 3 . 2 2 2 470 A 796

Securitisation and re-securitisations positions deducted from capital * | , - - - - - - - - - - - - W////////////%-W////////////%

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Netherlands

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 31 December 2012

NLO49
ABN AMRO BANK NV

Counterparty Country ®

Central banks and central governments

LTV % ** (as of
31/12/2012)

Exposure values

F-IRB

Non-defaulted ~ Defaulted

(as

A-IRB

of 31/12/2012) **
STA

Non-defaulted ~ Defaulted ~ Non-defaulted ~ Defaulted

RWA (as

F-IRB

A-IRB

of 31/12/2012) **

Non-defaulted  Defaulted ~ Non-defaulted  Defaulted

STA

Value adjustments and provisions (as of 31/12/2012) **

F-IRB A-IRB STA

Non-defaulted ~ Defaulted ~ Non-defaulted ~Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

] B

Institutions

4 L

Corporates

Corporates - Of Which: Lending

//-// ___

Corporates - Of Which: SME

e 3

Retalil

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME

T

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

/////////////_///////

Retail - Qualifying Revolving

B |

Retail - Other Retail

/////////-////////

Retail - Other Retail - Of Which: SME

— ///_/

Retail - Other Retail - Of Which: non-SME

N /_/////////

Equity

////////////////-///////////////

Securitisation

' =2

Other non-credit obligation assets

TOTAL

5 mm
| L e [

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by col

Refers to the part of Secuntlzatlon exposure that is deducted from capital and is not included in RWA
* As explained in the

untry of ording to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Counterparty Country

Central banks and central governments

LTV % ** (as of
31/12/2012)

P

F-IRB

A-IRB

Non-defaulted ~ Defaulted ~ Non-defaulted ~Defaulted

Exposure values (as of 31/12/2012) **

Non-defaulted ~ Defaulted

STA

F-IRB

Non-defaulted Defaulted ~ Non-defaulted ~ Defaulted

A-IRB

RWA (as of 31/12/2012) **

STA

Non-defaulted

Value adjustments and provisions (as of 31/12/2012) **

F-IRB A-IRB STA

Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted

s

Defaulted Defaulted

//////////_/////////

Institutions

.

Corporates

////////////////

////// -//////////// |

Corporates - Of Which: Lending

______

T P

Corporates - Of Which: SME

/////////////

Retail

//////?/////////-////////2////// T

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

Belgium Retail - Qualifying Revolving

///////_// ] -

- — -

Retail - Other Retail

Retail - Other Retail - Of Which: SME

.

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

.

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

i) 90% of total EAD ii) top 10 countries in terms of exposure

1) Breakdown by country of counterparty according to the minimum of:

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise
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2. CREDIT RISK

as of 31 December 2012 NLO049

ABN AMRO BANK NV

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

LTV % ** (as of

Counterparty Country 31/12/2012) F-IRB A-IRB STA F-IRB A-IRB STA F-IRB A-IRB STA

Non-defaulted  Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments - : : : : : : : : : : //////////// ‘///////// )

Corporates // A - - v " - - - i - //////-//////////////// ////////////A
T T a— : | +— — — T— T —F / — // 8=

Retal - Secured on real etate property v - - - - - - - - - - - - ////////////// -//////////////// | _
Retail - Secured on real estate property - Of Which: SME - - - - - - - - - - - - ////////////////-//////////////// - ///////////////

United Kingdom Retail - Secured on real estate property - Of Which: non-SME L 0.0% - - - - - - - N - - _ N /////////_/// ///// B :////////////////:
Retail - Qualifying Revolving 7 ) - - - - - - - - - - - - /// /_// - ////////////////

Retail - Other Retail - Of Which: SME ’ / - - - - - - - - - - - - /////// /_’/ -y
Retail - Other Retail - Of Which: non-SME | _ - - - - - - - - - - - - ///////////////_//////////// -
Equity _ - - - - - - - - - - - | -
Securitisation ; | - - - - - - - - : : - 3 s 3

Other non-credit obligation assets 7 ; - - - - - - - - - _ ////////////////-//////////////// _ I/////////////%

TOTAL

Securitisation and re-securitisations positions deducted from capital * | , - - - - - - - - - - - - %////////////%-W////////////% - //////////////ﬁ

N\

\

\

.

N\
\

\

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **
LTV % ** (as of
31/12/2012) F-IRB A-IRB F-IRB

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments //////////////// - N " - N - - - N - - ////////////////_//////////////// - ////////////////

Corporates //////////////% : : - : : : : ///////////// -/////////////// P 1

Corporates - Of Which: Lending 7 - - - - - - - - - - - - // / . /// - /////////////A
Corporates - Of Which: SME W ////////////4 - - . B . ////

Retalil - Secured on real estate property - - - - - - - - - - - - - ////////////////-//////////////// - V/////////////

Retail - Secured on real estate property - Of Which: SME .0% - - - - N - - - - - - - ////////////////-//////////////// - ///////////// 2
T T — e S — S — S — S — —
Retal - Oter Reta | : : ad - 1 - 1 - 1 - 1 - //////é/// I

Retail - Other Retail - Of Which: SME 7 V4 -1 7 -V /77
- /// _//////////////

Retail - Other Retail - Of Which: non-SME 7/ N
///////////// -/// ////////

. - 1

_ v :

Counterparty Country

STA

A-IRB STA F-IRB A-IRB STA

Germany

L\
L

\\

\

\

Equity
Securitisation

-

g
.
\

\\

\

Other non-credit obligation assets

\\

\

TOTAL

\

Securitisation and re-securitisations positions deducted from capital *

\\

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 31 December 2012 NLO049
ABN AMRO BANK NV

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

- LTV % ** (as of
Counterparty Country 31/12/2012) F-IRB A-IRB STA F-IRB A-IRB STA F-IRB A-IRB STA

Non-defaulted  Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted Non-defaulted Defaulted  Non-defaulted Defaulted Non defaul(ed Defaulted Non defaul(ed Defaulted ~ Non-defaulted Defaulted

Institutions | / - - - - - - - - - - ////////////////-/////////////// - ///////////////

/ | T : , T 5 .. 5
Copotsies Ofviich SHE— - | ' : +— — S I ) E— s

| . : : - , 5 - T |
Retail . A - N - - N - N - - - - - ////////////////-///////////////
Retail - Secured on real estate property . - - - - N N N - - i - - //////////////-//////////////// “ A
Retail - Secured on real estate property - Of Which: SME . - - - - - - N - - - - - ////////////////-//////////////// - //////////////

Switzerland Retail - Secured on real estate property - Of Which: non-SME L 0.0% - - - - - - - - - - - N/ - :////////////////:
Retail - Qualifying Revolving 7 ! - - - - - - b - b b - - /// /_// - ///////////////

Retail - Other Retail L / - - - - - - - N - - - N //////////-///////%Zi/ _ //////////

Retail - Other Retail - Of Which: SME ’ 2 - - - - - - - - - - - 87/ -y
Retail - Other Retail - Of Which: non-SME | _ - - - - - - - - - - - B ' Hl’h a0 -V
Equity _ - - - - - - - - - - - - //////////////// s ]
Securitisation . | - - - - - - - - - - - - s

Other non-credit obligation assets ? / - - - - - - - - - _ ////////////////-//////////////// _ 7//////////////4’

TOTAL 8 [

Securitisation and re-securitisations positions deducted from capital * 7 : - - - - - - - - - - - - W////////////%-W////////////% - //////////////%

N

\

&
.

N
L

L
b

\&
L

\\

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

LTV % ** (as of
31/12/2012) F-IRB A-IRB F-IRB

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments - - " - - - - - - - - - ////////////////_//////////////// - ://////////////
Institutions 7 / - - - - - - - - - - ////////////////-/////////////// - ////////////////

/ - T : : T - ////////-/////////// §
e T — : - — T T— S E— S — B — / e I s

1 - : 5 - - - - - // - _
Retail - Secured on real estate property 0% - - - - - - - - - - - - ////////////////-//////////////// - V////////////%
Retail - Secured on real estate property - Of Which: SME .0% - - - - - - N - N N - - ////////////////-//////////////// - ///////////// )
Austria Retail - Secured on real estate property - Of Which: non-SME - - - - - - - - - - - - /-é// // - 7////////////“

Retail - Qualifying Revolving

= — /////////-///22%/?// .

Retail - Other Retail - Of Which: SME -

Retail - Other Retail - Of Which: non-SME % : - - - : 7 7 7 7 //////% l
Equity . | - - - - - - - - - - - - ////////////-// ____ -
]

Securitisation / A - - - - - - - - - - - - ////////////////-///////////// 7

Counterparty Country

STA

A-IRB STA F-IRB A-IRB STA

N\

§\
§
\
N\

Q

-
_

\\

TOTAL

Securitisation and re-securitisations positions deducted from capital *

\\

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 31 December 2012

NLO49
ABN AMRO BANK NV

Counterparty Country ®

Central banks and central governments

LTV % ** (as of
31/12/2012)

////////////////

nnnnnn

Retail - Secured on real estate property

F-IRB

Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted

5% s @

Exposure values (as of 31/12/2012) **

STA

A-IRB F-IRB

RWA (as of 31/12/2012) **

A-IRB

STA

1 .

1 /////////-////////////////

T ////////////////-/////////??////

3 B«

Retail - Secured on real estate property - Of Which: SME

////////////////-///////////////

alesll te property - Of Which: non-SME

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

1 non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

posure that is deducted from capital and is not included in RWA

* Refers to the part of Securitization ex
** As explained in the Guidelines

Counterparty Country

Central banks and central governments

as of
31/12/2012)

//////////

Institutions

Corporates

i Lending

Corporates - Of Which:

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

- //

Value adjustments and provisions (as of 31/12/2012) **

F-IRB A-IRB STA

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted

'

1 /////////-//////////

-

/s |||

-

===

5 =

] === 2@

5 @ =m
I N )

Exposure val

F-IRB
Non-defaulted  Defaulted

lues (as of 31/12/2012) **
A-IRB STA

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted

F-IRB

RWA (as of 31/12/2012) **

A-IRB
Non-defaulted ~ Defaulted

STA

Non-defaulted ~ Defaulted

1 Bn

Value adjustments and provisions (as of 31/12/2012) **

STA

F-IRB A-IRB

Non-defaulted  Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted

A B« o

3 -///////////////
2 = //////

2

/-/ ___

i

1 B

Retail - Secured on real estate property - Of Which: SME

1 B =

Luxembourg 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

Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

2013 EBA Transparency Exercise
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2. CREDIT RISK
as of 31 December 2012 NLO049
ABN AMRO BANK NV

Exposure values (as of 31/12/2012) **
F-IRB A-RB

RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **
A-IRB STA F-IRB A-RB STA

LTV % ** (as of

311272012 ) STA

F-IRB

Non-defaulted  Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted

Central banks and central governments //////////////// - - - - - - - N - - - %////////////_//////////////// - ///////////////
Corporates - N - - - - - N N - //////////////%-%/////////////// - /////////////
Corporates - Of Which: Specialised Lending - - - - - - - - - - - - //////////////// -//////////////// - 7/4%%

Corporates - Of Which: SME - - - - - - - - - - - - //// //////// 7
Reta - - - - : : - - - - - - //////////////// -//////////////// 1

o

§

\&

\

\\

|

Retail - Secured on real estate property - - - - - - - : - - - ] BB @ @ 1
Retail - Secured on real estate property - Of Which: SME ] - - - - - - - - - - - B s - %/////////////%
Retail- Secured on real estate property - Of Which: non-SME o - - - - - - - - - - - s === 2@ y

Retail - Qualifying Revolving - - - - - - - - - - - - ///////////////-/ //// - //////////////%

\

1
5

1
a

Retail - Other Retail - Of Which: SME D ////////_///////////

Retail - Other Retail - Of Which: non-SME : a - - - - - N - N - - - - ////////////////-////////////////
Equity | / - N - - N - - - - - - - //////////////// -//////////////// 2
Securitisation ’ ) - - - - - - N - N - - - // /-//////////////// - /////////////
Other non-credit obligation assets 7 ; - - - - N - N - N N - - ////////////////-//////////////// _ /////////////%

o
L

\

-

\\

\\

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 NLO49
ABN AMRO BANK NV

RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

Exposure values (as of 30/06/2013) **
|All couterparty countries LTV % ** (as of
— 30/06/2013) F-IRB A-RB

Non-defaulted  Defaulted Non-defaulted  Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments //////////////// - - 45,393 - - - - - - - - ////////////////-///////////////
Institutions . - - 10,423 ] - - - : ) - //////////////// s

A -
Corporates //////////////// : : b , : : : , ! : : ///////// -//////////////// 3 | =
Corporates - Of Which: ised Lending V) lé - - 12,115 - B B B ! N -~ 1 v Z -
Corporates - Of Which: SME V) ///////////// B B 29,152 _

O O = 2 W R S O
Retail - Secured on real estate property 158,359 , . - - - ] ] - ////////%/////////////////4// / / 718

STA F-IRB A-IRB STA F-IRB A-IRB STA

Retail - Secured on real estate property - Of Which: SME 63.9% - - 2.749 103 26 - - - 1.025 3 26 - | /)

ABN AMRO BANK NV Retail - Secured on real estate property - Of Which: non-SME | e17% - - 155,610 1,521 1,461 - - - 14,046 2,947 340 - U0 -7/
Retail - Qualifying Revolving V777777 - - 6.989 243 - - - - 2,707 631 - -V -7
Retail - Other Retail . - - 10,346 623 1417 - - - 3,871 414 816 - -

Retail - Other Retail - Of Which: SME /) - - 5.115 457 279 - - - 2815 237 69 - /////////////////_////////////////j
Retail - Other Retail - Of Which: non-SME Vi - - 5,231 166 1,138 - - - 1,056 177 747 -V -V ]

. - - 877 - - - - - 1,750 - - . -////////////////
Securitisation 7//////////////4 - - 2,663 - - - - - 302 - - N s 2@ @
Other non-credit obligation assets . - . 1,463 - 4,655 - - - 1,527 - 2,350 - ////////////////-////////////////

TOTAL ,///////////// 0 0 332,860 8,251 16987| 0 0 0 72,772 8,525 1164 0 _ I
S Securitisation and re-securitisations positions deducted from capital * . - . - - . - . - . . - ] ' ==

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Equity

518

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

o LTV % ** (as of
Counterparty Country 30/06/2013) F-IRB A-IRB

STA

F-IRB

A-IRB STA F-IRB A-IRB STA

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted

Central banks and central governments //////////////// - - 31,906 - - - - - - - - ////////////////_////////////////
Institutions //////////////// - - 3994 - - - - - - //////////////// . ///////////////

Corporates - Of Which: Lending - - 12,115 - B - - ! - - // / _// //// A -

Corporates - Of Which: SME 24,728

//// - - X - - - : A - /// _ | X -
Retai . , - | e[ ; : : : : , , : //////////////// -/////////////// / / 18

Retail - Secured on real estate property 158,349 1714 1,487 - - - 15,071 2,950 366 - /-/ 18
Retail - Secured on real estate property - Of Which: SME 2,749 193 26 - - - 1,025 3 26 - //// -
Retail - Secured on real estate property - Of Which: non-SME 155,600

Retail - Qualifying Revolving 6,989 ' B ‘ - /// -// /
Retail - Other Retail 10,344 . i ///////////////-///////////////

Retail - Other Retail - Of Which: SME 7 - - 5,115
Retail - Other Retail - Of Which: non-SME 7 A - - 5,229 5 - - - | - /

Equity 7 , - - 505 - - - - - - - - //////// // -//////////////A
Securitisation , / - - 2,663 - - - - - - - - ////////////////-///////
/ - : 1168 - ; - ' - , ' : a8 @

TOTAL _ 269,410 ! X : ] ) 578 ! 71

Securitisation and re-securitisations positions deducted from capital * | , - - - - - - - - - - - - W////////////%-W////////////%

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Netherlands

Other non-credit obligation assets

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK

as of 30 June 2013 NLO49

ABN AMRO BANK NV

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

) LTV % ** (as of
) 1 "
Counterparty Country 30106/2013) F-IRB A-RB

Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted

Contra banks and ceiral governmants - - , - : : : - : - : 5 = s
Institutions - - 3 - - N - ' N - ////////////////-/////////////// - 7///////////////

Corporates - Of Which: Lending - - - - - - - - - - - - // -// // - ://////////////A

STA F-IRB A-IRB STA F-IRB A-IRB STA

\

s

Securitisation / - - - - - - - - - - - - ////////-// ////

Other non-credit obligation assets ,/ A - - - - - - - - ////////////////-//////////////// - //////////////

Securitisation and re-securitisations positions deducted from capital * | / - - - - - - - - - - - - W////////////%-%////////////% - W////%

.
L

o
L

Corporates - Of Which: SME - - . - - - - //////////////%_//////////////% _ -
Real - : - - , : : : : : : ] | | :
Retal - Secured on real etate property - - - - - - - - - - - ] = @z« - _ :
Retail - Secured on real estate property - Of Which: SME . - - - - - - - - - - - - ////////////////-/////////////// - ://///////////4 -
Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - - /////////////_/////// - ///////////////% -

Retail - Qualifying Revolving - - - - - - b - b b h - // / /_/ - Z//////////////% -
Reta - Oter Reta I , — , S 1 1 1 1 B -//////// ] :
Retail - Other Retail - Of Which: SME % 2 - - N N - N - N - - - 87/ -V ] -
Retail - Other Retail - Of Which: non-SME 7 - - - - - - - - - - - - /////// /_/ //////// -V

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Refers to the part of Secuntlzatlon exposure that is deducted from capital and is not included in RWA
* As explained in the

RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

Exposure values (as of 30/06/2013) **

c ty C o) LTV % ** (as of
ounterparty Country 30/06/2013) F-IRB A-IRB

Non-defaulted ~ Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted  Defaulted

Central banks and central governments //////////////// - - - - - - - - - - - - ////////////////_//////////////// - ://///////////4
Corporates //////////////// : : : - : - ////// -//////////// .
R — ////////% e — = = = =
Retail - Secured on real estate property 0% - - - - N - N - - N - - ///////////////-/////////////// - ,///////////A
Retail - Secured on real estate property - Of Which: SME .0% - - - - - - N - N N - - ////////////////-//////////////// - /////////////////

Selgium Retail - Secured on real estate property - Of Which: non-SME [ oo% 1 / 2 s
o Retail - Qualifying Revolving 77 N = 1

Retail - Other Retail //////////// - ////////////////-/////////////// - ///////////////

STA A-IRB STA F-IRB A-IRB STA

F-IRB

Retail - Other Retail - Of Which: SME :’///////////////4 - ////// 7/ - ://///////////////:
Retail - Other Retail - Of Which: non-SME _| - // | _/////////// -
Equy . - - - - - - - - - - - - //////////////// s ]
Securitisation 7 | - - - - - : - - - - - 5 === ]
Other non-credit obligation assets //////////////// - . 22 - 79 . € . 189 . 17 v s
TOTAL /////////% 0 0 1,036 73 405 0 0 0 1,202 73 647 0 i I | 0
Securitisation and re-securitisations positions deducted from capital * //////////////% - - - - - - - - - - - - %////////////%-W////////////% - /////////////%

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013

NLO49
ABN AMRO BANK NV

Counterparty Country

Central banks and central governments

Exposure values (as of 30/06/2013) **
LTV % ** (as of

30/06/2013) F-IRB

A-IRB STA

Non-defaulted  Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted

Institutions

RWA (as of 30/06/2013) ** Value adjustments and provisions (as of

F-IRB A-IRB STA A-IRB

Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

¥ ma

F-IRB

Corporates

30/06/2013) **
STA

Non-defaulted Defaulted

)

3 =B

1

Corporates - Of Which:

Lending

Corporates - Of Which: SME

- ////// -////////////////
1

Retalil

8

Retail - Secured on real estate property

? //////?7////////-////////7/7?///

i

|

Retail - Secured on real estate property - Of Which: SME

1 = mme

United Kingdom

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

Retail - Qualifying Revolving

-7 /////////_’// /////

Retail - Other Retail

-

/// /_//

Retail - Other Retail - Of Which: SME

N\

Equity

Retail - Other Retail - Of Which: non-SME

\

1

B /////// /_’/

-

\

\

- _////////////

Securitisation

N\

L

3 === 2@

Other non-credit obligation assets

s

.

] . 4@

TOTAL

\

3

L

5 =

Securitisation and re-securitisations positions deducted from capital *

\

-

3

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of

i) 90% o total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

.

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) **

Value adjustments and provisions (as of 30/06/2013) **
LTV % ** (as of

30/06/2013)

.|
.

//////////////%
|
-

Counterparty Country

F-IRB A-IRB STA F-IRB

Non-defaulted ~ Defaulted

A-IRB
Non-defaulted  Defaulted

STA

F-IRB A-IRB STA

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted ~Defaulted Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted  Defaulted

4
35 =B= =B

: /////////////-////////////// P :
4+ -

3 ////?2//?2/7////-//////27?7?2/2// s
— ///////////////-/////////////// §

- /////_///// -
/// /_/ // -

- //////// ////A -
- /// _//////////////

////////////////-//////////////// s
//////////////-/////////// _

7 2

Central banks and central governments

Institutions

Corporates
Corporates - Of Which:
Corporates - Of Which: SME
Retail

Lending

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

Germany

.
.
///////
//////////////

T
_

.

\
L

\

L

\

Equity
Securitisation

\\
.
NN
%\
.

\

Other non-credit obligation assets

\\

\

TOTAL

\

Securitisation and re-securitisations positions deducted from capital *

\\

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 NLO49

ABN AMRO BANK NV

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

@ LTV % ** (as of
Counterparty Country 30/06/2013) F-IRB A-IRB STA F-IRB A-IRB STA F-IRB A-IRB STA

Non-defaulted  Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted

Centra bk and cetral governments - : - - : : : - : : : 5 = s
Institutions | / - - - - - - - - ////////////////-/////////////// - //////////////

/ | T , , T , 3 = =R
TR a— - : T— — S — S E— o — —

| - : o — o — , T— 1 |
Retail . a - N - - N - N - - - - - ////////////////-///////////////
Retail - Secured on real estate property . - - - - N N N - - i - - //////////////-//////////////// “ !
Retail - Secured on real estate property - Of Which: SME . - - - - - - N - - - - - ////////////////-//////////////// - //////////////

Switzerland Retail - Secured on real estate property - Of Which: non-SME L 0.0% - - - - - - - - - - - N/ - :///////////////
Retail - Qualifying Revolving 7 ! - - - - - - b - b b - - /// /_// - ///////////////

Retail - Other Retail L / - - - - - - - N - - - N //////////-///////%Zi/ _ 7/////////

Retail - Other Retail - Of Which: SME ’ 2 - - - - - - - - - - - 87/ -y
Retail - Other Retail - Of Which: non-SME | _ - - - - - - - - - - - B ' Hl’h a0 -V
Equity | _ - - - - - - - - - - - ] . 2@ @ ]
Securitisation / ] - - - - - - - - - - - - /////////////-// // - ///////////////

Other non-credit obligation assets ? / - - - - - - - - - _ ////////////////-//////////////// _ 7/////////////%

TOTAL

Securitisation and re-securitisations positions deducted from capital * 7 : - - - - - - - - - - - - W////////////%-W////////////% - //////////////j

§

r

\
\

\
.

L

o
L

\\

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

LTV % ** (as of
30/06/2013) F-IRB A-IRB F-IRB

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted  Defaulted

Central banks and central governments - - - - - - - - - - - - ////////////////_//////////////// - ://////////////,
Institutions | / - - - - - - - - - - - . ////////////////-/////////////// , ///////////////

/ | 5 . : 3 - : ////////-/////////// 1|
TR T— , - +— e — S E— S E— S E— B — / = -

Retail - Secured on real estate property 0% - - - - - - - - - - - - ////////////////-//////////////// - ,////////////
Retail - Secured on real estate property - Of Which: SME .0% - - - - - - N - N - - - ////////////////-//////////////// - ///////////////4
Austria Retail - Secured on real estate property - Of Which: non-SME - - - - - - - - - - - - /-é// // - //////////////

Retail - Qualifying Revolving

= — ////////////-///22%/?// .

Retail - Other Retail - Of Which: SME / 7 - - - - - - - - - - - __
Retail - Other Retail - Of Which: non-SME % 2 - - - - - - - - - - - - //////% - 7//////////////1
Equity . , - - - - - - - - - - - - //////////// -// _____ -
Securitisation ,/ _ - - - - - - - - - - - - ////////////////-///////////// -

Other non-credit obligation assets - /////%

Counterparty Country STA

A-IRB STA F-IRB A-IRB STA

N\

A\

8
L

§
L

\

.

\

TOTAL

\

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 NLO49
ABN AMRO BANK NV

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

Counterparty Country © LTV % * (as of
ounterparty Country 3000612013) F-IRB ARB

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted

Central banks and central governments //////////////// - N - - N - N - N - - - ////////////////-/////////////// - //////////
nstitutions - - - //////////////// -//////////////// . 7//////////////4

- /////////-//////////////// 3
<

e — — — — — — T
Retail - Secured on real estate property 0.0% - - - - N - N - N N - - ////////////////-///////////////

STA

A-IRB STA F-IRB A-IRB STA

F-IRB

\\\
-

\

.

\

_

§
L

o

Retail - Secured on real estate property - Of Which: SME - - - - - - - - N - - - N ////////////////-/////////////// - ://////////////ﬁ
:Imesll property - Of Which: non-SME L _o0% - - - - - - - - - - - - // - %%%

/////////-////////// y

Retail - Other Retail - Of Which: SME . 2 8 /| -V
Retail - Other Retail - Of Which: non-SME 7 A - - - - - - - - - - - - ////// /_/ /////// -

P —— E ; 5 5 5 5 ; 5 - - - - - ; ///////////////- /////////////// 1

TOTAL / 2 0
2

Securitisation and re-securitisations positions deducted from capital * 7 4 - - - - - - - - - - - - W////////////%-W////////////% _ /////////////%

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

\\
-

AN

\!

N\

\

.

=
L

\

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

(as of
STA

o
Counterparty Country 30106/2013) F-IRB A-RB

F-IRB A-IRB STA F-IRB A-IRB STA

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted —Defaulted Non-defallted Defaulted Non defatlted Defaulted ~ Non-defaulted ~ Defaulted

Corporates i 7 /j - - - - %/Q/f%_//////% ,///////////A

Corporates - Of Which: i Lending

2

Copaates O Wich SHIE , - - : - : - : - : - T — .
Retail | 2 - - - - - - - - - . . . ////////////////-/// /// - 7/////////////
Retail - Secured on real estate property -09 - - - - - - - - N N - - /////////-//////// - 7///////////

Retail - Secured on real estate property - Of Which: SME .0% - - - - - - - - - - - - ////////// -///////// . 7///////////:
Luxembourg Retail - Secured on real estate property - Of Which: non-SME .0% - - - - - - - - - - - - 7//////////////-////////////// - ///////////////

Retail - Qualifying Revolving , 2 - - - - - - - - - - - - ////////////////-//////////////// - 7//////////////;
Retail - Other Retail 7 a - - - - - - - - - - - - ////////////////-/////////// - y///////////////%

Retail - Other Retail - Of Which: SME ) - - - - - - - - - - - -1 -
Retail - Other Retail - Of Which: non-SME 7 ///////_// ////////

. T 1 —
Securitisation / ) - - - - N - - - i i - - %//////////////-/////////////// - :///////////////
Other non-credit obligation assets : j - - - - - - " - ////////////////-//////////////// - /////////////%

TOTAL / 0
| ]

L
-

3

\\

.

\\

L

\\
_

\\

\\

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 NLO49
ABN AMRO BANK NV

Exposure value:

of 30/06/2013) **

RWA (as of 30/06/2013) ** Value adjustments and provisions (a:

s (as s of 30/06/2013) **
LTV % ** (as of
AR ) F-IRB A-RB

Non-defaulted  Defaulted Non-defaulted ~ Defaulted ~ Non

STA

F-IRB

A-IRB STA F-IRB A-IRB STA
-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

Cemral. banks and central governments //////////////// ' - ' - ' ' - ' - %?///////////_//////////////// - ,/////////////,

A\

o

Corporates-ofwh!ch: Specialised Lending - - - - - - - - - - - - //////////////// -//////////////// - f//////////////%
Corporates - Of Which: SME - - - - - - - - - - - - //// //////// - :////////////////%
et : - : : : : : - - - - : //////////////// -//////////////// 3
Reta - Secured on real esateproperty - - - - - - - : - - - ] BB @ @ |
Rt - Secured onreal estte property - OF Whih: SME , - - - - - - - - - - - s === 2@ -
Retail - Secured on real estate property - Of Which: non-SME L . - - - - - - - - - - - - ////////////////-//////////////// - ///////////////%

Retail - Qualifying Revolving | A - - - - - - - - - - - - ///////////////-/ //// - %////////////%

\

3
5

T
T
1

Retail - Other Retail - Of Which: SME . A - - - - - - - - - - - - /////////_///////////
Retail - Other Retail - Of Which: non-SME : a - - - - - - - - - - - - ////////////////-////////////////
Equiy - | - - - - - - - - - - - - //////////////// -////////////////

_

o
L

\

o

\&

.

Securitisation

Other non-credit obligation assets 7 A - - - - - - - - - - - - ////////////////-////////////////

\\

TOTAL

Securitisation and re-securitisations positions deducted from capital *

\\

Notes and deﬁmuons
1) Breakdown by country of counterpaity according to the miimur of: ) 90% of total EAD i) top 10 countres interms of exposure
Refers to lhe part of Secuntlzatlon exposure that is deducted from capital and is not included in RWA
s explait

1. Value Adj

1t non-defaulted contain: m IBNI (Incurred But Not Identified). These amounts ported under A-IRB. Furthermore, the lry splitis based on the country of the entity, while the other country splitis based on the country of ct

arty.
2. Only thos ures that bel ng to a securitisatio 1 where the significant risk tranfer (SRT) is achicved s reported under Securitisation. This is in accordance with the p cribed 2013 EU-wide Transparency Exercise guidelines. In e Annal inancial Siatements 2012 an Interim Financial Statement 2013, ABN AMRO reports also positions without SRT under Securitisation
3. For German LlV split is available.
4. For the exposure class * "Of which Specialized lending" no country split is readily available at the time of data submission to EBA. Therefore, the exposures are reported under Netherlands.

2013 EBA Transparency Exercise



3. SECURITISATION SUMMARY
NLO049
ABN AMRO BANK NV

(in million Euro)

Exposure Value as of 31/12/2012 Exposure Value as of 30/06/2013

Banking Book 2,812 2,663
Trading Book (excl. correlation trading) 0 0
Correlation Trading Portfolio 0 0
Total 2,812 2,663

Explanatory footnotes

Only those exposures that belong to a securitisation where the significant risk tranfer (SRT) is achieved is reported under Securitisation.

This is in accordance with the prescribed 2013 EU-wide Transparency Exercise guidelines. In the Annual Financial Statements 2012 and Interim Financial Statement 2013, ABN AMRO reports
also positions without SRT under Securitisation.

2013 EBA transparency exercise



4. MARKET RISK

NLO49
ABN AMRO BANK NV

(in million Euro)

31/12/2012 30/06/2013

TOTAL RISK EXPOSURE TOTAL RISK EXPOSURE

AMOUNT AMOUNT

Traded Debt Instruments 1,765 0 1,727 0
TDI - General risk 1,511 0 1,432 0
TDI - Specific risk 254 0 295 0

Equities 68 495 624 0
Equities - General risk 54 412 187 0
Equities - Specific risk 14 83 437 0

Foreign exchange risk 0 0 0 0

Commodities risk 187 0 398 0

Explanatory footnotes
RWA for market risk is presented for a limited scope. The market risk add-on can not be allocated to one of the items in the market risk table. The Market risk RWA add-
on amounts EUR 3,125 min in December 2012 and EUR 4,000 min in June 2013.
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEp%rsi(;\éiR(E”lGN
i isions) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region iR
v ( desiOL;ZZ:Zt T¥?value Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%\kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 54 0 54 53 0 1 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
Aust|
[3Y-5Y] ustna 461 0 248 260 0 12 0 0
[5Y - 10Y] 61 0 60 60 0 0 0 0
[10Y - more | 852 0 845 852 0 -7 0 0
Total 1,428 0 1,407 1,425 0 -18 0 0
[0-3M] 4 0 4 0 0 4 0 0
[3M-1Y] 26 0 26 0 0 26 0 0
[1Y-2Y] 14 0 6 0 0 6 0 0
[2Y-3Y] : 33 0 10 0 0 10 0 0
Bel
[3Y-5Y] elgum 294 0 256 39 0 216 0 0
[5Y -10Y] 222 0 -22 0 118 -139 0 0
[10Y - more ] 213 0 105 110 0 -5 0 0
Total 806 0 385 149 118 118 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
Bul
[3Y -5Y] vigaria 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Cyprus 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ(;\I;I;R(E;GN
ti I f provisions) ® here there is a maturity matching) @
(accounting value gross of provisions) wi i urity ing) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desiOL;ZZ:Zt T¥?value Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] hR i 0 0 0 0 0 0 0 0
[3Y-5Y] Czech Republic 0 0 0 0 0 0 0 0
[5Y -10Y ] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
D k
[3Y-5Y] enmar 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
E
[3Y-5Y] stonia 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 1 0 1 0 0 1 0 0
[1Y-2Y] 1 0 1 0 0 1 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
Finl
[3Y-5Y] inland 70 0 52 58 0 6 0 0
[5Y -10Y] 516 0 500 499 0 1 0 0
[10Y - more ] 112 0 109 110 0 -1 0 0
Total 700 0 663 667 0 -4 0 0

2013 EBA Transparency Exercise



5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only

(accounting value gross of provisions) @

DIRECT SOVEREIGN
EXPOSURES IN
DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©

where there is a maturity matching) © (on and off balance sheet)

Residual Maturity

Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0
[3M-1Y] 106 0 106 101 0 5 0
[1Y-2Y] 539 0 539 536 0 3 0
[2Y -3Y] 557 0 537 550 0 -13 0
[3Y-5Y] France 870 0 828 851 0 23 0
[5Y -10Y] 195 0 108 145 0 -38 0
[10Y - more | 206 0 193 0 0 193 0
Total 2,473 0 2,311 2,183 0 127 0
[0-3M] 0 0 0 0 0 0 0
[3M-1Y] 8 0 3 0 0 3 0
[1Y-2Y] 7 0 2 0 0 2 0
[2Y -3Y] 217 0 211 199 0 12 0
[3Y-5Y] Germany 20 0 69 57 0 12 0
[5Y -10Y] 286 0 205 126 0 79 0
[10Y - more ] 1,193 0 893 933 0 -40 0
Total 1,801 0 1,383 1,315 0 68 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Greece 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Hungary 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ(;\I;I;R(E;GN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i TRy held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Iceland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Irefand 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Italy 0 0 0 0 0 0 0 0
[BY -5Y] 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 361 0 361 361 0 0 0 0
Total 361 0 361 361 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ(;\I;I;R(E;GN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : : 0 0 0 0 0 0 0 0
[3Y 5v] Liechtenstein o 0 0 0 o o ) 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . ’ 0 0 0 0 0 0 0 0
[3Y-5Y] Lithuania 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Luxembourg 7 0 7 7 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 7 0 7 7 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Malta 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only

(accounting value gross of provisions) @ where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ©
DERIVATIVES @ (on and off balance sheet)

Residual Maturity
Country /

Region
ol of which: FVO

(designated at fair value
through profit&loss)
banking book
(FVO)

N

Net position at fair values Net position at fair values
of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y] 53 25 53 0 28

[1Y-2Y] 58 22 15 0 -6

60

[2Y-3Y] Netherlands

[3Y-5Y] 1,632 34 1,516 1,522 -40

[5Y -10Y] 2,939 911 2,686 1,766

[10Y - more ] 1,553 228 1,398 1,019 141

=
=
©

Total 12,577 6,382 6,791 5,374 -657

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

3y oY1 Norway

[5Y -10Y]

[10Y - more ]

Total
[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

Poland

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

w
w
[e¢)
w
[e¢)

Total

W
w
©
w
©

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

P |
T3y Y] ortugal

[5Y -10Y]

[10Y - more ]

(o] o] (o] (o] (o] (o] (o] o] (=] [o] (o] [«] (o] (o] (o] (o] (] (o] [o] [o] (o] [o) (o] (] [«] [«] (o] (o] (o] (o] (o] (=]

(o] o] (o] (o] (o] (o] (o] o) (] [o] (o] (o] (o] (o] (o] (o] (=] (o] [o] [o] (o] [o) (o] (o] (=] [o] (o] (o] (o] (o] (o] (=]

o|o|o|o|o|o|lo|o|w|w|o|o|o|o|o|o|lo|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
(=] (o] (o] [o] o] [o] (o] [a) (¥] (3] (o] (o] (o] (o] o] (o] (=] (o] (o] (o) (o] [o] (o] (=]
(=] (o] (o] [o] o] [o] (o] (o) (F] (3] (o] (o] (o] (o] [o] (o] (=] (o] (o] (o) (o] [o] (o] (=]
Oo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ(;\I;I;R(E;GN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i TRy held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ’ 0 0 0 0 0 0 0 0
[3Y-5Y] Romania 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Slovakia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ’ 0 0 0 0 0 0 0 0
[3Y-5Y] Slovenia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Spain 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 85 0 85 0 85 0 0 0
Total 85 0 85 0 85 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEp%rsi(;\éiR(E”lGN
i isions) @ here there is a maturity matching) @
(accounting value gross of provisions) wi i urity ing) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region iR
v ( desiOL;ZZ:Zt T¥?value Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Sweden 0 0 0 0 0 0 0 0
[5Y -10Y ] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 -0
[2Y-3Y] . . 0 0 0 0 0 0 0 -0
K
[3Y-5Y] United Kingdom 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 -3
[10Y - more ] 234 0 234 234 0 0 0 -1
Total 234 0 234 234 0 0 0 -4
[0-3M] 5 0 5 5 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
A I

[3Y-5Y] ustralia 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 5 0 5 5 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Canada 0 0 0 0 0 0 0 0
[5Y -10Y] 6 0 6 0 0 6 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 6 0 6 0 0 6 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only

(accounting value gross of provisions) @ where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ©
DERIVATIVES @ (on and off balance sheet)

Residual Maturity
Country /

Region
N2 : of which: FVO " . » )
(designated at fair value ; . . Net position at fair values Net position at fair values
) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) @ . ) L )
value + Derivatives with value + Derivatives with

banking book held for trading L : L :
(FVO) negative fair value) negative fair value)

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y] Hong Kong

[5Y -10Y]

[10Y - more |

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

T3y v ] Japan

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

~
~

uU.s.

o|u
NN
ol
ol

[3Y -5Y]

J
J

[5Y -10Y]

o|o|oN|o|o|o|lo|o|o|o|o|o|o|o|e|o|o|o|o|o|o|o
o|o|o[N|o|o|oo|o|o|o|o|o|o|o|e|o|o|o|o|o|o|o
(=] [«] [] (N] [a] [a] (o] [«] [o] (o] (o] (o] (o] (o] [o] (=] [o] [o] (o] (o] (o) (o] (=]

[10Y - more ]

Total 1,544 1,544 1,544

[0-3M]

o
o
o

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

Switzerland

[BY-5Y]

[5Y -10Y]

[10Y - more ]

g|o|o|o|o|u|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

(o] o] (o] (o] (o] (o] (o] o) (] [o] (o] (o] (o] (o] (o] (o] (=] (o] [o] [o] (o] [o) (o] (o] (=] [o] (o] (o] (o] (o] (o] (=]

(o] o] (o] (o] (o] (o] (o] o) (=] (o] o] (o] (o] (o] (o] (o] (=] (o] [o] [o] (] [o) (o] (o] (=] o] (o] (o] (o] (o] (o] (=]

(o] [o] (o] (o] (o] (o] (o] o) («] [} (o] (o] (o] (o] (o] (o] [« ] (o] (o] [o] (] (o) (o] (o] (o] [o] (o] (o] (o] (o] (o] (o]

ofo|o|olo|c|olo|g|u|B|r|ele|k|slele|o]o|o|e|o|olo]e|o|o]o|e|e|o

g|o|o|o|o|u|o
g|o|o|o|o|u|o
o|o|o|o|o|o|o

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ(;\I;I;R(E;GN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 16 0 16 16 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] Other advanced 0 0 0 0 0 0 0 0
[2Y-3Y] economies non 0 0 0 0 0 0 0 0
[3Y -5Y] EEA 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 16 0 16 16 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 2 2 2 0 0 0 0 0
[1Y-2Y] 2:‘; rE(;:trgrrg ! 2 2 2 0 0 0 0 0
[2Y-3Y] Europe 2 2 2 0 0 0 0 0
[3Y-5Y] countries non 3 3 3 0 0 0 0 0
[5Y -10Y] EEA 5 5 5 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 14 14 14 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Middle East 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] . . 0 0 0 0 0 0 0 0
[2Y_-3v] Lat;]ngrtr;]eer'ca 0 0 0 0 0 0 0 0
[3Y-5Y] Caribbean 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEp%rsi(;\éiR(E”lGN
ti I f provisions) ® here there is a maturity matching) @
(accounting value gross of provisions) W I - ing) DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region iR
v ( desiOL;ZZ:Zt T¥?value Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 3 3 3 0 0 0 0 0
[3M-1Y] 8 8 8 0 0 0 0 0
[1Y-2Y] 10 10 10 0 0 0 0 0
[2Y -3Y] . 9 9 9 0 0 0 0 0
Af

[3Y-5Y] riea 16 16 16 0 0 0 0 0
[5Y -10Y ] 79 79 79 0 0 0 0 0
[10Y - more | 47 47 47 0 0 0 0 0
Total 172 172 172 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 1 1 1 0 0 0 0 0
[1Y-2Y] 1 1 1 0 0 0 0 0
[2Y-3Y] h 1 1 1 0 0 0 0 0
[3Y-5Y] Others 3 3 3 0 0 0 0 0
[5Y -10Y] 31 31 31 0 0 0 0 0
[10Y - more ] 2 2 2 0 0 0 0 0
Total 39 39 39 0 0 0 0 0
TOTAL EEA 30 20,810 6,382 13,965 12,053 203 410 -657 42

Notes and definitions

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees

(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and
or accounting classification of the positions the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than
sovereign) with full or partial government guarantees by central, regional and local governments.
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013

NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only

DIRECT SOVEREIGN INDIRECT SOVEREIGN

) o ® . . NI EXPOSURES IN EXPOSURES ©
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking A of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + !Derivgtives with value + !Derivgtives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 2 0 2 0 0 2 0 0
[1Y-2Y] 55 0 55 52 0 2 0 0
[2Y -3Y] . 0 0 0 0 0 0 0 0
[3Y-5Y] Austria 173 0 170 171 0 1 0 0
[5Y -10Y ] 342 0 331 337 0 -6 0 0
[10Y - more | 819 0 815 816 0 -1 0 0
Total 1,391 0 1,373 1,376 0 -4 0 0
[0-3M] 468 0 338 330 0 8 0 0
[3M-1Y] 167 0 68 20 0 48 0 0
[1Y-2Y] 59 0 46 0 0 46 0 0
[2Y-3Y] : 4 0 3 0 0 3 0 0
[3Y-5Y] Belgium 401 0 361 333 0 29 0 0
[5Y -10Y] 1,483 0 1,403 1,306 113 -16 0 0
[10Y - more ] 186 0 102 102 0 0 0 0
Total 2,768 0 2,321 2,091 113 118 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y-5Y] Bulgaria 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Cyprus 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ(;\I;I;R(E;GN
ti I f provisions) ® here there is a maturity matching) @
(accounting value gross of provisions) wi i urity ing) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region iR
v ( desiOL;ZZ:Zt T¥?value Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] hR i 0 0 0 0 0 0 0 0
[3Y-5Y] Czech Republic 0 0 0 0 0 0 0 0
[5Y -10Y ] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
D k
[3Y-5Y] enmar 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
E
[3Y-5Y] stonia 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 -2 0 0 2 0 0
[2Y-3Y] : 1 0 -5 0 0 -5 0 0
Finl
[3Y-5Y] inland 58 0 53 56 0 4 0 0
[5Y -10Y] 524 0 518 484 0 34 0 0
[10Y - more ] 105 0 105 104 0 1 0 0
Total 688 0 669 644 0 24 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEp%rsi(;\éiR(E”lGN
; i @ f f iy @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 101 0 101 100 0 0 0 0
[3M-1Y] 1 0 -26 0 0 -26 0 0
[1Y-2Y] 566 0 490 525 0 -35 0 0
[2Y -3Y] 657 0 633 647 0 -13 0 0
[3Y-5Y] France 991 0 953 918 0 35 0 0
[5Y -10Y] 1,682 0 1,553 1,537 0 -59 0 -6
[10Y - more | 205 0 155 0 0 155 0 0
Total 4,203 0 3,859 3,727 0 57 0 -6
[0-3M] 26 0 18 0 0 18 0 0
[3M-1Y] 16 0 -8 0 0 -8 0 0
[1Y-2Y] 162 0 144 93 0 51 0 -1
[2Y-3Y] 138 0 109 103 0 5 0 -7
[3Y-5Y] Germany 222 0 182 56 0 126 0 0
[5Y -10Y] 503 0 281 226 0 55 0 26
[10Y - more ] 1,118 0 678 750 0 -72 0 -2
Total 2,185 0 1,404 1,228 0 175 0 16
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Greece 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Hungary 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEp%rsi(;\éiR(E”lGN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i TRy held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Iceland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Ireland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Italy 0 0 0 0 0 0 0 0
[3Y -5Y] 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 364 0 364 364 0 0 0 0
Total 364 0 364 364 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ(;\I;I;R(E;GN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : : 0 0 0 0 0 0 0 0
[3Y 5v] Liechtenstein o 0 0 0 o o ) 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . ’ 0 0 0 0 0 0 0 0
[3Y-5Y] Lithuania 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Luxembourg 7 0 7 7 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 7 0 7 7 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Malta 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only

(accounting value gross of provisions) @ where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ©
DERIVATIVES @ (on and off balance sheet)

Residual Maturity
Country /

Region
N2 : of which: FVO " . » )
(designated at fair value ; . . Net position at fair values Net position at fair values
) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) @ . ) L )
value + Derivatives with value + Derivatives with

banking book held for trading L : L :
(FVO) negative fair value) negative fair value)

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

[5Y -10Y]

[10Y - more |

Total

Netherlands

527

526

105

229

186

1,309

1,130

3,041

2,491

2,136

2,016

12,146

7,602

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

Norway

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

Poland

[y
w

=
w

=
w

[y

=
w

=
w

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y -10Y]

[10Y - more ]

Total

Portugal

(o] o} (o] (o] (o] (o] [a] (o] (<] (o] o] [o] [o] (o] (o] (o] (] [} (o] [o] (o] (o] (o] (=)

ol
OOOOOOOOOOOOOOOOOOOOOOOOS
()

(=] (o] (o] [o] o] [o] (o] [a] (] [(o] (o] [a] (o] [a] [a] [o] (=] [o] (o] (o] (o] [o] (o] (=]

(=] (o] (o] [o] o] [o] (o] [a] (o] [(o] (o] [a] (o] [a] [a] [o] (=] [o] (o] (o] (o] [o] (o] (=]
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ(;\I;I;R(E;GN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i TRy held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ’ 0 0 0 0 0 0 0 0
[3Y-5Y] Romania 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Slovakia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ’ 0 0 0 0 0 0 0 0
[3Y-5Y] Slovenia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Spain 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 92 0 92 0 92 0 0 0
Total 92 0 92 0 92 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ(;\I;I;R(E;GN
i isions) @ here there is a maturity matching) @
(accounting value gross of provisions) wi i urity ing) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region iR
v ( desiOL;ZZ:Zt T¥?value Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Sweden 19 0 19 19 0 0 0 0
[5Y -10Y ] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 19 0 19 19 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 38 0 38 0 0 0 0 0
K
[3Y -5Y] United Kingdom 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 207 0 207 207 0 0 0 3
Total 245 0 245 207 0 0 0 3
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
A I

[3Y-5Y] ustralia 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 2 0 2 0 0 2 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Canada 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 2 0 2 0 0 2 0 0

2013 EBA Transparency Exercise



5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEp%rsi(;\éiR(E”lGN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 e @i bellemise e
Residual Maturity
Country /
Region .
v ( desig;;ZZ:Zt T¥?value ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Hong Kong 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 361 0 361 361 0 0 0 0
[3M-1Y] 188 0 188 188 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Japan 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 549 0 549 549 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 -0
[3M-1Y] 0 0 0 0 0 0 0 -0
[1Y-2Y] 269 0 269 269 0 0 0 -0
[2Y-3Y] Us 393 0 393 393 0 0 0 1
[BY -5Y] - 1,031 0 1,031 1,031 0 0 0 7
[5Y - 10Y] 0 0 0 0 0 0 0 2
[10Y - more ] 0 0 0 0 0 0 0 -13
Total 1,693 0 1,693 1,693 0 0 0 -4
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 5 5 5 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Switzerland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 5 5| 5 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only

(accounting value gross of provisions) @ where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ©
DERIVATIVES @ (on and off balance sheet)

Residual Maturity
Country /

Region
N2 : of which: FVO " . » )
(designated at fair value ; . . Net position at fair values Net position at fair values
) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) @ . ) L )
value + Derivatives with value + Derivatives with

banking book held for trading L : L :
(FVO) negative fair value) negative fair value)

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y] Other advanced

[2Y-3Y]

economies non

[3Y-5Y] EEA

[5Y -10Y]

[10Y - more |

Total

[0-3M]

[3M-1Y]

Other Central

[1Y-2Y] and eastern

[2Y-3Y]

El
T3y v ] urope

countries non

[5Y -10Y] EEA

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Middle East

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

Latin America

[2Y-3Y] and the

[BY-5Y]

Caribbean

[5Y -10Y]

[10Y - more ]

OOOOOOOOOOOOOOOOEO#WNNNOOOOOOOOO

ofolo|o|o|olololo|olo|o|o|o|o|oli|o|s[w s svoIN]ololololo]o|N

(o] o] (o] (o] (o] (o] (o] o) (] [o] (o] (o] (o] (o] (o] (o] (=] (o] [o] [o] (o] [o) (o] (o] (=] [o] (o] (o] (o] (o] (o] (=]

(o] o] (o] (o] (o] (o] (o] o) (=] (o] o] (o] (o] (o] (o] (o] (=] (o] [o] [o] (] [o) (o] (o] (=] o] (o] (o] (o] (o] (o] (=]

(o] [o] (o] (o] (o] (o] (o] o) («] [} (o] (o] (o] (o] (o] (o] [« ] (o] (o] [o] (] (o) (o] (o] (o] [o] (o] (o] (o] (o] (o] (o]

(o] o] (o] (o] (o] (o] (o] o) (=] [o] (o] [«] (o] (o] (o] (o] o] (o] [o] [o] (o] [o) (o] (o] [«] [«] (o] (o] (o] (o] (o] (=]

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
NLO49
ABN AMRO BANK NV

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?((;BES\R/ESI?[I\]GN IND:ERXEp%rsi(;\éiR(E”lGN
ti I f provisions) ® here there is a maturity matching) @
(accounting value gross of provisions) W I - ing) DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region iR
v ( desiOL;ZZ:Zt T¥?value Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 6 6 6 0 0 0 0 0
[3M-1Y] 9 9 9 0 0 0 0 0
[1Y-2Y] 9 9 9 0 0 0 0 0
[2Y -3Y] . 9 9 9 0 0 0 0 0
Af

[3Y-5Y] rea 14 14 14 0 0 0 0 0
[5Y - 10Y] 72 72 72 0 0 0 0 0
[10Y - more | 49 49 49 0 0 0 0 0
Total 168 168 168 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 1 1 1 0 0 0 0 0
[1Y-2Y] 1 1 1 0 0 0 0 0
[2Y-3Y] h 1 1 1 0 0 0 0 0
[3Y-5Y] Others 3 3 3 0 0 0 0 0
[5Y -10Y] 32 32 32 0 0 0 0 0
[10Y - more ] 1 1 1 0 0 0 0 0
Total 39 39 39 0 0 0 0 0
TOTAL EEA 30 24,301 5,016 18,148 14,631 205 1,733 -455 13

Notes and definitions
(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees
(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and
or accounting classification of the positions the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than
sovereign) with full or partial government guarantees by central, regional and local governments.

Explanatory footnotes

In accordance with the 2013 EU-wide Transparency Exercise guidelines, ABN AMRO's exposure issued by the European Union has not been included.
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6. RWA

NLO049
ABN AMRO BANK NV

(in million Euro)

31/12/2012 30/06/2013

RWA for credit risk 100,405 92,461

RWA Securitisation and re-securitisations 229 302

RWA Other credit risk 100,176 92,159
RWA for market risk 5,640 6,749
RWA for operational risk 15,461 16,415
RWA Transitional floors 0 0
RWA Other 0 0
Total RWA @ 121,506 115,625

Explanatory footnotes

Only those exposures that belong to a securitisation where the significant risk tranfer (SRT) is achieved is reported under Securitisation.
This is in accordance with the prescribed 2013 EU-wide Transparency Exercise guidelines. In the Annual Financial Statements 2012 and Interim Financial

Statement 2013, ABN AMRO reports also positions without SRT under Securitisation.
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