1. CAPITAL

DEO025
HSH Nordbank AG, Hamburg

0 0.06.20
apital po 0 RD e Refere e o COREP repo a
0 R % R A 0 R % R A
A) Common equity before deductions (Original own funds without hybrid instruments and government 6.087 4751 COREP CA 1.1 without Hybrid instruments and government support measures other
support measures other than ordinary shares) (+) ’ . than ordinary shares
Of which: adjustment to valuation differences in other AFS assets ® (-/+) 0 /;"':-"'(/;"'f 0 Wf:f “4Prudential filters for regulatory capital (COREP line 1.1.2.6.06)
B) Deductions from common equity (Elements deducted from original own funds) (-) -47 Wf{/ ’ -151 J,.-"://r ),.dCOREP CA 1.3.T1* (negative amount)
Of which: IRB provision shortfall and IRB equity expected loss amounts (before tax) (-) / -44 { As deflned by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8 included in
0 '/ "/]13T1Y)
C) Common equity (A+B) 6.040 9,9% 4.600 12,0%
Of which: ordinary shares subscribed by government 2577 y /y/}"} 2.577 /:'/'/";:? Paid up ordinary shares subscribed by government
D) CoCos issued before 30 June 2012 according to EBA Common Term Sheet (+) 0 wﬂ d 0 ¥, ﬂ;ﬁ EBA/REC/2011/1
P

E) Other Existing government support measures (+) 0 Wﬁ 0 W%

ore Tier 1 including other intruments eligible and existing government support measures (C+D+ J ,9% d ,0%
F) Core Tier 1 includi her i ligibl d existi (C+D+E) 6.040 9,9% 4.600 12,0%

:../ f Net amount included in T1 own funds (COREP line 1.1.4.1a + COREP lines from
G) Hybrid instruments not subscribed by government 1.467 1.475 1.1.2.2***01 to 1.1.2.2***05 + COREP line 1.1.5.2a (negative amount)) not
/"’: " #]subscribed by government
H) Tier 1 Capital (F+G) 7.507 12,3% 6.075 15,9% COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)
1) RWA 61.025 I’ 38.288 ¥
RR / CRD emo ite

Common Equity instruments under A) not eligible as CET1 (under CRR) 0 0 ,Articles 26(1) point (c) and 26(2) of CRR
Adjustments to Minority Interests 0 Wf;/ﬁ 0 f;/f?;-‘An?cle 84 of CRI_? _
DTAs that rely on future profitability (net of associated DTL) 1.267 W};j 1.312 P"':/)?// ?g‘gﬁs 36(1) point (c) and 38 of CRR [new COREP CA4 lines {1.2+ 1.3-2.2.1 -
H_0|d.lr_198 of CET_l cqpltal mstruments of financial sector entities: reciprocal cross holdings, non 65 .-"" 74 V Articles 36(1) point (g), (h) and (i), 43, 44 and 45 of CRR
significant and significant investments ‘..-" f
RWA for Credit Value Adjustment Risk (CVA) 1.473 Vo ] 1.044 C ' Articles 381 to 386 of CRR

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

In this context HSH Nordbank AG would like to bring to attention that since 2009 losses arising out of certain specific assets of HSH Nordbank AG are covered under a guarantee provided by the States of Hamburg and Schleswig-Holstein (hereafter referred to as the “Sunrise Guarantee”). Values provided in this sheet

are determined after the effect of the Sunrise Guarantee.
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2. CREDIT RISK
as of 31 December 2012

DE025
HSH Nordbank AG, Hamburg

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

Notes and definitions

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

De De De o on-de Defaulte
Central banks and central governments 21.005 - 261 - 334 - )ﬂ‘l JI|I‘| - _,n‘"

Institutions /ff{, 8.280 70 615 1034 60 75 {f_’l" ffj 65 f{/ 18
Corporates VoA 22.144 2,092 1.300 76 13878 1128 1433 100 [ F A = 057 [ o 193
Corporates - Of Which: Specialised Lending i 10418 1.327 - - 7.023 700 - - AR - LA I . -

Corporates - Of Which: SVE AT 804 151 99 10 721 78 98 nfF FFRF SFFEFF s F & F 30
otal = . . 15 10 82 Ky Ny AL 21
Retail - Secured on real estate property 50.7% 16 4 21 s A LS s Ny 2

Retail - Secured on real estate property - Of Which: SVE 0.0% - - - - il il i

Retail - Secured on real estate property - Of Which: non-SME 50,7% - - 46 1 21 5[ - [ - [ 2

Retail - Qualifyina Revolvina A 5 - 3 TFF P FFF W F
Retail - Other Retail i - - 64 6 58 N i B 19

Retail - Other Retail - Of Which: SNE W A - - - A o o

Retail - Other Retail - Of Which: non-SME i N N 64 6 B B 58 uf A FF PS4 PR A 19
Equity s 301 62 330 19 892 40 334 20 [F Wl r i
Securitisation W 78.721 102 - 32.864 83 - rarr i N 2
Other non-credit obligation assets F s 688 - 2 671 2 o Ny B
TOTAL yf ,.ll"" 131139 2224 2.765 105 49673 1228 2,049 146 - - 1022 - 234
Securitisation and re-securitisations positions deducted from capital * o 185 335 s s s

. 5 .
: AR A A-IRB A AR A
De De De o on-de Defaulte

Central banks and central governments A 18.924 - 9 - 2 / J,.l" R /

Institutions W A 3.975 1 108 - 495 2 =y s Ry
Corporates S 10.933 1161 436 47 7.396 647 424 R o 18| o 75

Corporates - Of Which: Specialised Lending iy 5.901 674 - - 3718 414 - ST A A 256 | 4 & A
Corporates - Of Which: SVE ﬁl.l"_,.l"'_,.l"'_,.l" 454 130 43 9 388 63 42 uf FFF FrF s F & F 29
Retail oy - - 114 10 81 6 A WrELr AL 2
Retail - Secured on real estate property. 50,8% - - 46 4 21 5 i i - i 2
Retail - Secured on real estate property - Of Which: SVE 0.0% - - - - - - LA A F A -
Retail - Secured on real estate property - Of Which: non-SME 50.8% - - 46 4 21 sF & & 74 Wil SF A 2

Retail - Qualifying Revolving 4 3 Ny RFrry Ny
Retail - Other Retail - - 64 6 57 A WL Ry 19

Retail - Other Retail - Of Which: SNE i - - - A A -

Retail - Other Retail - Of Which: non-SME W - - 64 6 R R 57 10 [ o o e R 19
Equity iy 222 33 123 637 34 171 i A i
Securitisation e 78.549 32.447 Frr7 FrAEL FAxr
Other non-credit obligation assets Iy 517 g 2 g 504 2 Iy KAL) NFrrry
TOTAL /":,.-"r f; 113120 1195 792 57 41481 681 700 86 - . 718 - %
Securitisation and re-securitisations positions deducted from capital * iy - - - 185 335 iy Fors BFFrrr

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

* As explained in the Guidelines
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2. CREDIT RISK

as of 31 December 2012 DE025

HSH Nordbank AG, Hamburg

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 © alllz/zéii.]" FIRB A-IRB STA FIRB A-IRB STA FIRB A-IRB STA

Non-defaufted Defaulted Non-defaulted ~ Defaulted Non-defaulted  Defaulted Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted Non-defaulted ~ Defaufted Non-defaulted ~ Defaulted Non-defaulted  Defaulted Non-defaulted Defaulted

Central banks and central governments

Institutions

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

Far : : _ : : : : : : _ : R -

s - : - - - - - - - - : B R S R
Retail - Secured on real estate property 0,0% - - - - - - - - - - - - f;// - ;jf; - /f;j
Retail - Secured on real estate property - Of Which: SME 0,0% - - - - - - N - - - - - _.|l''‘l._.ll"ll...l“"...ll'II - ..l'''Il...l“"...ll'lll..-l"Il - .-I"".-l"'r.-l"'r.-l"'

Lending

Retail - Secured on real estate property - Of Which: non-SVE 00% - - - - - - - - - - - B A B A B
Retail - Qualifying Revolving s - - . . . . - . , , B N i N
Retail - Other Retail 'Wﬁ - . - - . B E E B B B R fﬂ R fﬁ B {ﬁ

Retail - Other Retail - Of Which: SME o - - N N - N - - - - - - il - il N

i
Retail - Other Retail - Of Which: non-SME A - - - - - - - - - . - A A A7
Equity i - - 2 2 18 - - - a 1 18 P A P
Securitisation iy - - 4 - 7 - - - 6 - - By Dy Ry
Other non-credit obligation assets fff - - 73 - - - - - 73 - - - ffffj - ffffj - ffffj

TOTAL ll,.l"y ‘,I"' ' 0 0 4905 161 46 0 0 0 1.358 115 27 0 - 0 - 51 - 7
Securitisation and re-securitisations positions deducted from capital * iy - - - - - - - - - - - BFFrr A P A -

Notes and definitions

1) Breakdow n 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

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 3112/2012) FIRB A-IRB

A-IRB STA F-IRB A-IRB STA

STA

FIRB
Non-defaulted

Defaulted

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

Defaulted Non-defaulted

Non-defaulted  Defaulted

Non-defaulted Defaulted Non-defaulted ~ Defaulted

Central banks and central governments

Institutions

Corporates
Corporates - Of Which Lending

Corporates - Of Which: SME A - - - - - - - - - - - - R R
Fotal W : : : : , : : , , , : NSRRIy
Retail - Secured on real estate property 0,0% B . B B B B B B B B B B ‘f_‘f// B ;/;}.i _ /f;/

Retail - Secured on real estate property - Of Which: SME 00% - - - - - - - B B B B B J,.-'" J,.-'" J,.-’ " B J,.-'" J,.-’ J,.-'" A R J,.-’ J,.-'" J,.-'" A

Retail - Secured on real estate property - Of Which: non-SNE 00% - - - - - - - - - - - B A B A B
i i ra

Retail - Qualifying Revolving

Retail - Other Retail Wﬁ - - - - E B B B B R R R fﬁ B fﬁ
Retail - Other Retail - Of Which: SME FrFF B - B B N B N N N N N N i N i N o
Retail - Other Retail - Of Which: non-SME A - - - - - - B - . . - [ A F A 77 A
By s , , o - o — o — wl KA XIS YA

Securitisation iy B B B B B B B ,
Other non-credit obligation assets fff B B . . B . B . . . , _ ffff, _ ffffj _ ffff;

[ TOTAL W A [ [ 2.160 247 31 0 0 0 887 2 4 [ - 0 - 5 - 0

Securitisation and re-securitisations positions deducted from capital * ff;f_‘i - - - - - - - - - - - - _.|l''I'-_.|l"l'-_.|l"‘-_.|l'II - _;l"r_.nl‘(_.ll"r_.ll" - _.l“(_.l"'r_.l"f_.l“'

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

NE

N
N
N

United Kingdom

[y
K
[y
™

N
\

\
\
\
\
\
\

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
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2. CREDIT RISK
as of 31 December 2012 DE025
HSH Nordbank AG, Hamburg

Central banks and central governments

Institutions "rffff - - B - - R B B B B B B ff B ff" R J,.l"}.l"'
Corporates '/fjl"/ !/ /f f!

Corporates - Of Which ialised Lending oo s A = i i

Corporates - Of Which: SME z L - - - - - - - - - - - A A7 A4 PR

O o - T T T | ARSI A A

Retail - Secured on real estate property 0,0% B . B B B B B B B B B B fjf/‘, B ffj}f‘# _ fjff)

Retail - Secured on real estate property - Of Which: SME 0,0% - - - - - - - - - - - - {;f/j - ff/fj - (/ff;

Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - - W W
Retail - Qualifying Revolving s R R ~ ~ R B N B B B B B e B i - i
Retail - Other Retail fjff! B B R R B R B B B B B B ij‘/ B j‘ff R ‘ffj

Retail - Other Retail - Of Which: SME i - - - - - - - - - - - 1A T E A 1 F

Retail - Other Retail - Of Which: non-SME FEEE - - - - - - - - - . - FFAEF FFAFF FFAFF

Equity arar - - - - - - - - - - - ¥ELL KELLL, WL

Securiisation FEE s - - - - - ; - - - - - R N N

Other non-credit obligation assets, "'f_‘.l"'_‘.l"'f B B R R B R , . . . , . J,i"'f . f_‘,ul"' R _‘,ul";,.l"'

3
[TOTAL fy f 0 0 0 0 0 0 0 0 0 0 0 0 - 0 - 0 - 0

Securitisation and re-securitisations positions deducted from capital * fff B B B B B B B B B B B . ffff) B ffffj . ffff‘

Notes and definitions
1) Breakdow n 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

Central banks and central governments

j - N - - N - N N N - N - s - -
I T T T T SR R o o o SR S o 4
b o — T T T T SR o R o o A

Corporates
Corporates - Of Which: Specialised Lending A A - - - - - - - - - - - N R e
Corporates - Of Which: SME Py - - - - - - - - - - - - - A -2 A

o /7.4 S S R ) R 5 S Y R R NS . N 0 S W S S I S,

Retail - Secured on real estate property 0,0% B B R R B R B B B B B B rffjj B I"fjf; R {jf}fj

Retail - Secured on real estate property - Of Which: SME 0,0% B . N N B - B B . . B B ff;fj B f;ffi - ff;}f}

Retail - Secured on real estate property - Of Which: non-SVE 0.0% - B - - - - - - - - - WA WA WA
Retail - Qualifying Revolving Fo- - B B B B B B B B B B B B i B i . i
Feta_Giner etal e

Retail - Other Retail - Of Which: SME' WA A - - - - - - - - - - - C . R

Retail - Other Retail - Of Which: non-SME i - - - - - - - - B B - P P P

By s : : : : 0 B - I B S S 4

. T T T T T SRS SR S S S S

Other non-credit obligation assets ?ff} B B - - B - B B B B B B ff B ff - jlll';.ll"

[ TOTAL [ [ [ [ 0 0 0 0 0 0 0 [

Securitisation and re-securitisations positions deducted from capital * i - - - - - - - - - - ] A

Notes and definitions
1) Breakdow n 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
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2. CREDIT RISK

as of 31 December 2012 DE025

HSH Nordbank AG, Hamburg

Central banks and central governments

Institutions "rffff - - B - - R B B B B B B ff B ff" R J,.l"}.l"'
Corporates '/fjl"/ !/ /f f!

Corporates - Of Which ialised Lending oo s A = i i

Corporates - Of Which: SME z L - - - - - - - - - - - A A7 A4 PR

Feta ) : : - , 1 1 : : | FAAA FAFFd A r
Retail - Secured on real estate property 0,0% B . B B B B B B B B B B fjf/‘, B ffj}f‘# _ fjff)
Retail - Secured on real estate property - Of Which: SME 0,0% - - - - - - - - - - - - {;f/j - ff/fj - (/ff;

Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - - W W
Retail - Qualifying Revolving s R R ~ ~ R B N B B B B B e B i - i
Retail - Other Retail fjff! B B R R B R B B B B B B ij‘/ B j‘ff R ‘ffj

Retail - Other Retail - Of Which: SME i - - - - - - - - - - - 1A T E A 1 F

Retail - Other Retail - Of Which: non-SME FEEE - - - - - - - - - . - FFAEF FFAFF FFAFF

I B — S - T - B SR R S 4

s
Securiisation FEE s - - - - - ; - - - - - R N N

Other non-credit obligation assets, "'f_‘.l"'_‘.l"'f B B R R B R , . . . , . J,i"'f . f_‘,ul"' R _‘,ul";,.l"'

[ TOTAL # ‘fy f 0 0 0 0 0 [ 0 0 0 0 0 0 - 0 - [ - 0

Securitisation and re-securitisations positions deducted from capital * e - - - - - - - - - - - N N =

Notes and definitions
1) Breakdow n 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

Central banks and central governments

— v : - - - - - - - - - - - Tffj - ":.-"'f,.-'"'j - er,.rf;

s B - 1T T T T S VS R S R IS

Corporates - Of Which: Specialised Lending iy - - - - - - - - - - - FAFF i A

Corporates - Of Which: SME i - - - - - - - - - - - , i , i - i

Fetai K

S s e ) I ) N I N - M - R Vo
Retail - Secured on real estate property 0,0% - - - - - - - - - - - - j"(/ - ‘/f - ff

Retail - Secured on real estate property - Of Which: SME 0,0% B B R R B R B B B B B B ‘I|l'r f B f J,.l"" R j.ul"' ,ul"r
v = =

Retail - Secured on real estate property - Of Which: non-SME 00% - - B B - B - - , , , , , N
Fetal - Qualifing Fevohing ;::,??J - : - - - - - - - - - - G“}:}?" . 5‘}:;?’ - ":..J:’j"'::"'j
Retail - Other Retail - - - - - - - - . . . B B R

Retail - Other Retail - Of Which: SME i _..I"_..I"'Iil - - N N - N - - - - - - _,.r_,.r‘.r"': T _l.r"': “F _l.r_l,r{

Retail - Other Retail - Of Which: non-SME - - - - - - - - - - - - i - i - i

Equity F o

Securitisation Ay

S — = — T S — T B
Other non-credit obligation assets /f}ff, B B B . B . B B B B B B }fff_‘,.i

[TOTAL l"r 0 0 0 0 0 0 0 0 0 0 0 0

Securitisation and re-securitisations positions deducted from capital * l"fff} B B - ~ B - B B B B , B ‘I.l"'f , fﬂ..l"' - _II.II"J.II"

Notes and definitions
1) Breakdow n 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 DE025

HSH Nordbank AG, Hamburg

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

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

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

Defaulted Defaulted Defaulted

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

Central banks and central governments

Institutions - - - - - - - - - - - - - -
Corporates P - - - - - - - - - - - L By I

Corporates - Of Which ialised Lending s - - - - - - - - B B _ FAFF] FEAFAF FAFF
Corporates - Of Which: SME (j’rff - - - - - - - - - - - N N N
FEEA 1T T T T AT RS A
Retail - Secured on real estate property 0,0% R R R R R B R R R R R R ff R ff B ‘I.ll‘}ul"

Retail - Secured on real estate property - Of Which: SME 0,0% - - - - - - - - - - - - ff - jl‘:l.l'r - ff

Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - - L - L B
Retail - Qualifying Revolving i - - . . . . - . , , B B fffjg B .ffj!‘i N (jf_,.l"_;
- ot /. S s R R ) R R R ) R R N 7/ W /S R VS /S,

Retail - Other Retail - Of Which: SME FrrFr - N - - N - N N N N N F AT P F AR

Retail - Other Retail - Of Which: non-SME Frrr - - - - - - - - . . - . o - A g i
I IIIS. B — o — o —  — o — S - S VR V- 4

Seevitsa P o — o — T T S - SRS R R S I
Other non-credit obligation assets, /f;j’ B B . . B R , . . . . . J,fjf‘,i . jf;’? R f;j/
TOTAL f#ﬁ 0 0 0 0 0 0 0 0 0 0 0 o - 0 - o - o
Securitisation and re-securitisations positions deducted from capital * i"f!ff - B - - B R , . B B . B _ll.ul"'f . f_ll,i"' . _.ul"r_.ul"r

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

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

Central banks and central governments - - B R . R . - - - . - J . J R J
nsttutons s : : - - : : 1 . : A PAFI P
s T T T T T T WAAST VAT A
Corporates - Of Which: Lending rarara B R - - R - R B B B B B i R s N .
Corporates - Of Which: SME Frosr A - - B B B - , , , B B , e , = , i
o S T T T T | s A
Retail - Secured on real estate property 0,0% B . B B . . . B B B B B ff B j.-";,.l"' R ‘I,.l";,.l"'
Retail - Secured on real estate property - Of Which: SME 00% B B R R B R B B B B B B ,I'}l':f B {f/ R f}i}l"
Retail - Secured on real estate property - Of Which: non-SME 0,0% - R - - R - R R R R R R _I,.l‘r .i"' f R .i"' f _I,.l‘r - f _Il.l‘r .i"'
Retail - Qualifying Revolving Fom - - - - - - - B B B . B e B = . i
Retail - Other Retail oA B - B B - B - , , , , Ry R Ry
Retail - Other Retail - Of Which: SME Ay - - - - - - - - - - - S L LA
Retail - Other Retail - Of Which: non-SME i - - - - . N , , , , , P AR A P FAAFA
o O R S - T T T | RAAA RIS A
Securitisation jff - - - - - - - - - - - fff/“ ff/fj "/ffj
Other non-credit obligation assets fff B B R R B R B B B B B B ffff‘, B ffff‘, R ffff‘i

TOTAL "’)";.I"Z 0 0 0 0 0 0 0 0 0 0 0 0 - 0 - 0 - 0
Securitisation and re-securitisations positions deducted from capital * fjf_‘fj B B B B B B B B B B B B f_‘fj/ B _‘fjf_‘,ﬂ B jf_‘fj
Notes and definitions

1) Breakdow n by country of counterparty according to the minimum of: i) 90% of total EADii) 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

DE025
HSH Nordbank AG, Hamburg

Notes and definitions.

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property 0,0% i i e
Retail - Secured on real estate property - Of Which: SME 0,0% _...l"' _...l"'
Retail - Secured on real estate property - Of Which: non-SME 0,0%

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 *

1) Breakdow n 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

DE025
HSH Nordbank AG, Hamburg

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

Notes and definitions

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

Central banks and central governments 26.974 R 247 - 378 1 1 )ll" _,.l'" - J,i'

Institutions /ff{, 9.069 70 767 14 1.200 53 105 20 {f_’l" ffj 65 f{/ 4

Corporates VoA 20425 2.008 858 338 12.319 1104 855 500 [ = 969 [ o 2 172
Corporates - Of Which ialised Lending P 9.820 1.202 - - 6.059 715 - - T A2 ST A 388 [ & & & A
Corporates - Of Which: SME FFFF 574 249 83 14 472 115 83 wE & FF ] SFFEFF wfF KA F 8

el s - - W[ o SIS R R v
Retail - Secured on real estate property 49,7% a2 4 19 Ry s KAL) 2

Retail - Secured on real estate property - Of Which: SVE 0.0% - - - - il il i

Retail - Secured on real estate property - Of Which: non-SME 49.7% - - a2 4 19 6 [ o - [ - [ 2
Retail - Qualifying Revolving e 4 1 3 1F A B A A F
Retail - Other Retail i - - 52 5 a7 Nl i B 15

Retail - Other Retail - Of Which: SNE W A - - - B o o

Retail - Other Retail - Of Which: non-SME i N N 52 5 B B a7 wF A PS4 PR F 15

Equity s 274 2 332 16 999 43 331 20 [F Wl r i

Securitisation W 66.79 o7 - 12.961 34 - rarr i Ny 2

Other non-credit obligation assets F s 652 B 11 645 1 o Ny B

TOTAL yf ‘I.ll" 124190 2120 2410 378 28511 1.200 1406 558 - - 1,034 - 195

Securitisation and re-securitisations positions deducted from capital * o 302 261 s s s

e 0 0 0 0
/08120 AR A A-IRB A AR A
De De De o ed  Del

Central banks and central governments A 24.053 - 9 - 1 / J,.l" R /

Institutions ffff} 3.79 1 244 - 464 49 J,-l";‘f_‘,ul" ;“:,ul':,ll" - J,ul':,-l':i'

Corporates S 10.563 1279 266 47 6.858 726 250 Arrr o 150 [ o 54
Corporates - Of Which: Specialised Lending iy 5513 721 - - 3.183 481 - ST A A 261 [ 4 & & A
Corporates - Of Which: SVE ﬁl.l"_,.l"'_,.l"'_,.l" 351 209 33 10 233 90 33 nF FFF FrF sl FAFF ] 8

Retail oy - - ) 10 69 v A WrELr AL 16
Retail - Secured on real estate property. 49,.8% - - a2 4 19 6 i i - i 2

Retail - Secured on real estate property - Of Which: SVE 0.0% - - - - - - LA A F A -

Retail - Secured on real estate property - Of Which: non-SME 49.8% - - 42 4 19 6F & & 7 4 Wil P A A 2
Retail - Qualifying Revolving 4 1 3 WA Ry Ny
Retail - Other Retail - - 52 5 47 10 ff/ﬁ - f//ﬂ - //fﬂ 14

Retail - Other Retail - Of Which: SNE I - - - - W T

Retail - Other Retail - Of Which: non-SME W - - 52 5 R R 47 10 [ o o e R 14

Equity iy 215 32 116 793 32 117 i A )

Securitisation iy 66.626 12.507 FArrErl FrExAx FAxx

Other non-credit obligation assets Iy 521 B 1 B 508 1 Iy KAL) Ny

TOTAL ﬁ ‘,.:l"; 105777 1312 734 57 21130 758 487 88 - - 750 - 70

Securitisation and re-securitisations positions deducted from capital * iy . . B 302 261 iy Fors BFFrr

* 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 DE025

HSH Nordbank AG, Hamburg

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 @ 30106/2013) F-IRB A-IRB STA F-IRB A-IRB STA F-IRB A-IRB STA

Non-defaufted Defaulted Non-defaulted ~ Defaulted Non-defaulted  Defaulted Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted Non-defaulted ~ Defaufted Non-defaulted ~ Defaulted Non-defaulted  Defaulted Non-defaulted Defaulted

Central banks and central governments

Institutions

Corporates
Corporates - Of Which: Specialised Lending i - - - - - - - T WA i
Corporates - Of Which: SME g - - - - - - - - - . L
s - : - - - - - - - - : 1Al A LA
Retail - Secured on real estate property 0,0% - . - - - - - - - - - LA LA A LA A
Retail - Secured on real estate property - Of Which: SVE 0,0% - - - - - - - - - - - A A A

Retail - Secured on real estate property - Of Which: non-SVE 00% - - - - - - - - - - - B A B A B
Retail - Qualifying Revolving s - - . . . . - . , , B N i N
Retail - Other Retail 'Wﬁ - . - - . B E E B B B R fﬂ R fﬁ B {ﬁ

Retail - Other Retail - Of Which: SME o - - N N - N - - - - - - il - il N

]
Retail - Other Retail - Of Which: non-SME A - - - - - - - - - . - A A A A
Equity ey - - 1 2 24 - - - 2 2 24 By By P
Securitsation rrrrs - - I - 10 - - - s - - Ry AL KL
Other non-credit obligation assets fff - - 59 - - - - - 59 - - - ffff, - ffff, - fffL

TOTAL ll,.l"y ‘,I"' ' 0 0 4732 % 45 1 0 0 1312 79 32 1 - 0 - 34 - 6
Securitisation and re-securitisations positions deducted from capital * iy - - - - - - - - - - - BFFrr A BFFry -

Notes and definitions

1) Breakdow n 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

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) FIRB A-IRB A-IRB STA F-IRB A-IRB STA

STA FIRB

Non-defaulted

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

Defaulted Non-defaulted

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

Central banks and central governments

Institutions

Corporates
Corporates - Of Which Lending

Corporates - Of Which: SME A - - - - - - - - - - R R
Fotal W : : : : , : : , , , : NSRRIy
Retail - Secured on real estate property 0,0% B . B B B B B B B B B B ‘f_‘f// B ;/;}.i _ /f;j

Retail - Secured on real estate property - Of Which: SME 00% - - - - - - - B B B B B J,.-'" J,.-'" J,.-’ " B J,.-'" J,.-’ J,.-'" A R J,.-’ J,.-'" J,.-'" A

Retail - Secured on real estate property - Of Which: non-SNE 00% - - - - - - - - - - - B A B A B
i i i

Retail - Qualifying Revolving

Retail - Other Retail Wﬁ - . - - . - E E E € € R fﬁ R fﬁ
Retail - Other Retail - Of Which: SME F &5 - - N N - N - - - - - , il - i N il
Retail - Other Retail - Of Which: non-SME A - - - - - g B - . . - [ A F A T 77 A
Equiy oy - - ] - 5 - - - 52 - 1 L By P

Securitisation iy B B B B B B B ,
Other non-credit obligation assets fff B B . . B . B . . _ , _ ffff, _ ffffj _ fffﬂ

[ TOTAL W A [ [ 2.384 164 37 0 0 0 677 25 13 [ - 0 - 2 - 0

Securitisation and re-securitisations positions deducted from capital * ff;f_‘i - - - - - - - - - - - - _.|l''I'-_.|l"l'-_.|l"‘-_.|l'II - _;l"r_.nl‘(_.ll"r_.ll" - _.l“(_.l"f_.l"f_.l“'

N
N
N

United Kingdom

[y
K
[y
™

3

\
\
\
\
\
\

Notes and definitions

1) Breakdow n 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 DE025
HSH Nordbank AG, Hamburg

Central banks and central governments

Institutions "rffff - - B - - R B B B B B B ff B ff" R J,.l"}.l"'
Corporates '/fjl"/ !/ /f f!

Corporates - Of Which ialised Lending oo s A = i i

Corporates - Of Which: SME z L - - - - - - - - - - - A A7 A4 P4

O o - T T T | A IS VST

Retail - Secured on real estate property 0,0% B . B B B B B B B B B B fjf/‘, B ffj}f‘# _ {jff)

Retail - Secured on real estate property - Of Which: SME 0,0% - - - - - - - - - - - - {;f/j - ff/fj - (/jf}

Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - - W W
Retail - Qualifying Revolving s R R ~ ~ R B N B B B B B e B i - i
Retail - Other Retail fjff! B B R R B R B B B B B B ij‘/ B j‘ff R ‘ffj

Retail - Other Retail - Of Which: SME i - - - - - - - - - - - 1A T E A 1 F

Retail - Other Retail - Of Which: non-SME FEEE - - - - - - - - - . - FFAEF FFAFF FFAFF

Equity arar - - - - - - - - - - - ¥ELL KELLL, WL

Securiisation FEE s - - - - - ; - - - - - R N N

Other non-credit obligation assets, "'f_‘.l"'_‘.l"'f B B R R B R , . . . , . J,i"'f . f_‘,ul"' R _‘,ul";,.l"'

3
[TOTAL fy f 0 0 0 0 0 0 0 0 0 0 0 0 - 0 - 0 - 0

Securitisation and re-securitisations positions deducted from capital * fff B B B B B B B B B B B . ffff) B ffffj . ffff‘

Notes and definitions
1) Breakdow n 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

Central banks and central governments

j - N - - N - N N N - N - s - -
I T T T T SR R o o o SR S o 4
b o — T T T T SR o R o o A

Corporates
Corporates - Of Which: Specialised Lending A A - - - - - - - - - - - N R e
Corporates - Of Which: SME Py - - - - - - - - - - - - - A A

o /7.4 S S R ) R B S Y I R NS 0 W . R S S A S,

Retail - Secured on real estate property 0,0% B B R R B R B B B B B B rffjj B I"fjf; R {jffj

Retail - Secured on real estate property - Of Which: SME 0,0% B . N N B - B B . . B B ff;fj B f;ffi - ff;“f}

Retail - Secured on real estate property - Of Which: non-SVE 0.0% - B - - - - - - - - - WA WA WA
Retail - Qualifying Revolving Fo- - B B B B B B B B B B B B i B i . i
Feta_Giner etal e

Retail - Other Retail - Of Which: SME' WA A - - - - - - - - - - - C . R

Retail - Other Retail - Of Which: non-SME i - - - - - - - - B B - P P P

By s : : : : 0 B - I B S S 4

. T T T T T SRS SR S S S S S

Other non-credit obligation assets ?ff} B B - - B - B B B B B B ff B ff - jlll';.ll"

[ TOTAL [ [ [ [ 0 0 0 0 0 0 0 [

Securitisation and re-securitisations positions deducted from capital * i - - - - - - - - - - ] A

Notes and definitions
1) Breakdow n 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

DE025
HSH Nordbank AG, Hamburg

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

Central banks and central governments
Institutions :ffff Jl"'rf - J"‘r.ll"'r .ll"lr.ll"lr
Corporaes r s v
Corporates - Of Which ialised Lending FAaa7A s i i
Corporates - Of Which: SME z L A i i
retal oy Fr F ey
Retail - Secured on real estate property 0,0% ’ffjj rf/fj {jffj
Retail - Secured on real estate property - Of Which: SME 0,0% ":.-l"Ir ,.ll"r f | "‘:.I"'Ir / ,.l'"r o (/ ,.l'"r ,.l'"r A
Retail - Secured on real estate property - Of Which: non-SME 0.0% o r F &
Retail - Qualifying Revolving Fms i i i
Retail - Other Retail l":/ff‘,ﬁ ‘.ll":./‘l"‘ jf; ffj
Retail - Other Retail - Of Which: SVE A I F
Retail - Other Retail - Of Which: non-SVE FrFF FrEEE, FELEL FEEFA
Equity ey Sy A e
Securitisation iy iy i i
Other non-credit obligation assets "'f_‘.l"'_',.l"'f _,.l"rj‘r f_..l'"r _.|l"r_.|l"r
TOTAL o }:.u":f 4 © ® - © °
Securitisation and re-securitisations positions deducted from capital * e s ¥ S
1) Breakdow n by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure
Central banks and central governments j
s oy F Sy
Corporatos " F o Ty
Corporates - Of Which: Specialised Lending i A | AR
Corporates - Of Which: SME i . o
Retail K A o s
Retail - Secured on real estate property 0,0% ,ul":u’ I/ ,l"f,.l"'r
Retail - Secured on real estate property - Of Which: SME 0,0% ,.l'"r j"r ;“r ,.l'"r ,.l'"r ,.l"'Ir
Retail - Secured on real estate property - Of Which: non-SME 0,0% i
Retail - Qualifying Revolving L rf..-"/.# rf/f..-" r/f.-"'}
Retail - Other Retail fffﬂ _.-l'f_.-l"r_g‘f..l"' ..-"'f.ﬂ'f..-"f..l" J'f..-"f.i"'r.-l"
Retail - Other Retail - Of Which: SVE FFrrF F A7 FAE A FAxEFA
Retail - Other Retail - Of Which: non-SNVE i i i i
ity P e e e
Securitisation ol s = =y A
othor non-credi obligation assets P s o A
TOTAL "':./ o o - © - © - ©

Notes and definitions

Securitisation and re-securitisations positions deducted from capital *

1) Breakdow n 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 DE025

HSH Nordbank AG, Hamburg

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

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

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

Defaulted Defaulted Defaulted Non-defaulted

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

Central banks and central governments

Institutions - - - - - - - - - - - - - -
Corporates P - - - - - - - - - - - L By Iy

Corporates - Of Which ialised Lending s - - - - - - - - B B _ FAFF] FEAFAF FAFF
Corporates - Of Which: SME (j’rff - - - - - - - - - - - N N N
FEEA 1T T T T AT RS A
Retail - Secured on real estate property 0,0% R R R R R B R R R R R R ff R ff B ‘I.ll‘}ul"

Retail - Secured on real estate property - Of Which: SME 0,0% - - - - - - - - - - - - ff - jl‘:l.l'r - ff

Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - - L - L B
Retail - Qualifying Revolving i - - . . . . - . , , B B fffjg B .ffj!‘i N (jf_,.l"_;
- ot /. S s R N R s N R R R R N /. W S S R VS S S,

Retail - Other Retail - Of Which: SME FrrFr - N - - N - N N N N N F AT P F AR

Retail - Other Retail - Of Which: non-SME Frrr - - - - - - - - . . - . o - A g i
I IIIS. B — o — o —  — o — S - S VR V- 4

Seevitsa P o — o — T T S - SRS R S R S I
Other non-credit obligation assets, /f;j’ B B . . B R , . . . . . J,fjf‘,i . jf;’? R f;jl
TOTAL f#ﬁ 0 0 0 0 0 0 0 0 0 0 0 o - 0 - o - 0
Securitisation and re-securitisations positions deducted from capital * i"f!ff - B - - B R , . B B . B _ll.ul"'f . f_ll,i"' . _.ul"r_.ul"r

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

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

Central banks and central governments - - B R . R . - - - . - J . J R J
nsttutons s : : - - : : 1 . : | EEF PAFIL P
s T T T T T S R S S IS
Corporates - Of Which: Lending rarara B R - - R - R B B B B B i R s N .
Corporates - Of Which: SME Frosr A - - B B B - , , , B B , e , = , i
o S T T T T | s A
Retail - Secured on real estate property 0,0% B . B B . . . B B B B B ff B j.-";,.l"' R ‘I,.l";,.l"'
Retail - Secured on real estate property - Of Which: SME 00% B B R R B R B B B B B B ,I'}l':f B {f/ R f}i}l"
Retail - Secured on real estate property - Of Which: non-SME 0,0% - R - - R - R R R R R R _I,.l‘r .i"' f R .i"' f _I,.l‘r - f _Il.l‘r .i"'
Retail - Qualifying Revolving Fom - - - - - - - B B B . B e B = . i
Retail - Other Retail oA B - B B - B - , , , , Ry R Ry
Retail - Other Retail - Of Which: SME Ay - - - - - - - - - - - S L LA
Retail - Other Retail - Of Which: non-SME i - - - - . N , , , , , P AR A P FAAFA
o O R S - T T T | RIS VA
Securitisation jff - - - - - - - - - - - fff/“ ff/fj "/ffj
Other non-credit obligation assets fff B B R R B R B B B B B B ffff‘, B ffff‘, R (fff.ﬂ

TOTAL "’)";.I"Z 0 0 0 0 0 0 0 0 0 0 0 0 - 0 - 0 - 0
Securitisation and re-securitisations positions deducted from capital * fjf_‘fj B B B B B B B B B B B B f_‘fj/ B _‘fjf_‘,ﬂ B jf_‘f}
Notes and definitions

1) Breakdow n by country of counterparty according to the minimum of: i) 90% of total EADii) 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

DE025
HSH Nordbank AG, Hamburg

Notes and definitions.

1) Breakdow n by country of counterparty according to the minimum of

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail
Retail - Secured on real estate property 0,0% i i e
Retail - Secured on real estate property - Of Which: SME 0,0% _...l"' _...l"'
Retail - Secured on real estate property - Of Which: non-SME 0,0%

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 *

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

** As explained in the Guidelines

Explanatory footnotes

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

In this context HSH Nordbank AG would like to bring to attention that since 2009 losses arising out of certain specific assets of HSH Nordbank AG are covered under a guarantee provided by the States of Hamburg and Schleswig-Holstein (hereafter referred to as the “Sunrise Guarantee’). Values provided in this sheet are determined after the effect of the Sunrise Guarantee.

2013 EBA Transparency Exercise



3. SECURITISATION SUMMARY
DEO025
HSH Nordbank AG, Hamburg

(in million Euro)

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

Banking Book 78.823 66.893
Trading Book (excl. correlation trading) 0 0
Correlation Trading Portfolio 0 0
Total 78.823 66.893

Explanatory footnotes
In this context HSH Nordbank AG would like to bring to attention that since 2009 losses arising out of certain specific assets of HSH Nordbank AG are covered under a guarantee provided by the States of
Hamburg and Schleswig-Holstein (hereafter referred to as the “Sunrise Guarantee”). Values provided in this sheet are determined after the effect of the Sunrise Guarantee.

2013 EBA transparency exercise



4. MARKET RISK

DE025
HSH Nordbank AG, Hamburg

(in million Euro)

31.12.2012 30.06.2013

TOTAL RISK EXPOSURE TOTAL RISK EXPOSURE

AMOUNT AMOUNT

Traded Debt Instruments 218 0 173 0
TDI - General risk 194 0 143 0
TDI - Specific risk 4 0 5 0

Equities 1 0 3 0
Equities - General risk 0 0 0 0
Equities - Specific risk 0 0 0 0

Foreign exchange risk 90 0 108 0

Commodities risk 11 0 16 0

Explanatory footnotes

In this context HSH Nordbank AG would like to bring to attention that since 2009 losses arising out of certain specific assets of HSH Nordbank AG are covered under a guarantee
provided by the States of Hamburg and Schleswig-Holstein (hereafter referred to as the “Sunrise Guarantee”). The Sunrise Guarantee covers only counterparty risks, consequently
there are no effects outlined in the values provided in this sheet.

2013 EBA Transparency Exercise



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

as of 31 December 2012
DEO025
HSH Nordbank AG, Hamburg

(in million Euro)

NET DIRECT POSITIONS

Residual Maturity

2

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y-5Y1

[5Y -10Y]

[10Y - more ]

Total

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

Country /
Region

of which: loans and
advances

of which: AFS banking
book

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

(gross exposures (long) net of cash short positions of sovereign debt to other counterparties only
where there is a maturity matching)

of which: Financial assets

held for trading®

DIRECT SOVEREIGN
EXPOSURES IN
DERIVATIVES ®

Net position at fair values
(Derivatives with positive fair

fair value)

INDIRECT SOVEREIGN

EXPOSURES @
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair

value + Derivatives with negative J value + Derivatives with negative

fair value)

Austria

N (N
W (W

[0-3M]

[BM-1Y]

[1Y-2Y]

[2Y-3Y]

[8Y -5Y]

[5Y-10Y]

[10Y - more]

Total

Belgium

252

252

272

272

N (N

N

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[8Y -5Y]

[5Y -10Y]

[10Y - more]

Total

o

Bulgaria

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY -5Y]

[5Y -10Y]

[10Y - more ]

Total

Cyprus

Oolo|o|l0o|0|00|0oO|0 00|00 |O

OO0l |0|00|0oO|0|O|0|0|O|0(0O|0(O|0|O|0|0|0O|O® | (O |0|O(O|O (O

oOlO|0O|O|0O|0|O|0|O|O|0O|O|O|O0|O|O

N N W (N =
OOI00|I00|I00I0IO00I0|00|05(CC0|5|9C|IOR|K|la|Pe|ee|e

OO0 |lOo|0|00|0oO|O|O|0|O|O|0(O|UI|l|O|O|0|O|0O|OO|O|O|0|O|O|O|O

0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0
0

OO0 |Oo|0|00O|OoO|O|O|0|O|O|0O|0|O|O|O|0|O|O|OoO|O|O|O|O|O|O|O

OO0l |0|00|0oO|0|O|0|0|0O|00O|0|0|0|O|0|0|0|0O|0 0|0 |00 |00
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012

DEO025

HSH Nordbank AG, Hamburg

(in million Euro)

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

where there is a maturity matching)

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) )

Residual Maturity
Country /

Region

v of which: FVO (designated
at fair value through

profit&loss) banking book

(FVO)

of which: Financial assets
held for trading®

of which: loans and
advances

of which: AFS banking
book

[0-3M]

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

Net position at fair values
(Derivatives with positive fair

fair value)

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair

value + Derivatives with negative J value + Derivatives with negative

fair value)

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

Czech Republic
[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Denmark

[BY -5Y]

[5Y -10Y]

[10Y - more |

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

Estonia
[B3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

o000 |0|O|0|O|0|0|0O|0|O|0 0|00 |00 |0 0|00 |0 |O
o|0O|0|0O|O|O|O|O|O|O|0O|O|O|O|O|0O|O|O|0O|OO|O|O|O|O|O|O|O

[2Y-3Y]

Finland

=
N
=
N

[3Y -5Y]

[5Y -10Y]

oo
oo

[10Y - more ]

OlOo|0o0o|0o|o|0o|0o|0|0o 0|00 |O|O|0|O|O |0 0|0 0|00 |O|O 0|00 |O|Oo|O
';OOBOOOOOOOOOOOOOOOOOOOOOOOOOOOO
OlOo|0o0o|0o|o|0|0o|0|0O 0|00 |O|O|0|O|O |0 0|00 |0|O|O|O 0|00 |O|O|O
Olo|0o0o|0|o|0o|0o|0|0|0O|0|O|O|O|0|O|O |0 0|00 |0 00|00 |O|Oo|0o|Oo|Oo|O

Total

[N
N
[
N

Olo|0o0o|0o|Oo|0o|0o|0|O|O|0|O|O|O|0|O|O|O|O|O|O|O|O|0|O|O|O|O|O|O|O

Olo|0o0o|0o|o|0o|0o|0|0|0O|0|O|O|O|0|O|O |0 0|0 0|0 |00 |O 0|00 |O|O|O
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO025
HSH Nordbank AG, Hamburg

(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
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M] 0 0 0 0 0 0 0 0
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 27 0 27 27 0 0 0 0
[2Y-3Y] France 223 0 223 223 0 0 0 0
[3Y -5Y] 368 0 368 368 0 0 0 0
[5Y -10Y] 126 0 126 126 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 744 0 744 744 0 0 0 0
[0-3M] 280 242 279 6 31 1 2 0
[3M-1Y] 464 63 464 233 1 42 1 0
[1Y-2Y] 734 191 734 92 25 20 16 0
[2Y -3Y] Germany 512 125 512 254 10 14 -30 0
[3Y -5Y] 2.301 422 2.301 1.554 65 259 7 0
[5Y -10Y] 1.539 874 1.539 484 51 132 -45 0
[10Y - more | 2.889 1.938 2.889 0 811 0 -73 0
Total 8.719 3.855 8.718 2.623 994 468 -122 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] Greece 7 0 2 2 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 | 0 0 0 0 0 0 0 0
Total 7 0 2 2 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] Hungary 0 0 0 0 0 0 0 0
[3Y-5Y] 0 0 0 0 0 0 0 0
[5Y -10Y] 12 0 12 12 0 0 0 0
[10Y - more ] 5 5 5 0 0 0 0 0
Total 17 5) 17 12 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO025
HSH Nordbank AG, Hamburg

(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
EXPOSURES IN
DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M] 0 0 0 0 0 0 0 0
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Iceland 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 | 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] Ireland 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 | 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] 91 0 91 0 91 0 0 0
[2Y -3Y] Italy 0 0 0 0 0 0 0 0
[3Y -5Y] 59 0 59 0 59 0 0 0
[5Y -10Y] 271 0 271 0 219 0 0 0
[10Y - more | 102 0 102 41 53 0 0 0
Total 523 0 523 41 422 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] Latvia 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 ] 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
DEO025
HSH Nordbank AG, Hamburg

(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
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M] 0 0 0 0 0 0 0 0
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Liechtenstein 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 | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 6 0 6 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] Lithuania 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 | 0 0 0 0 0 0 0 0
Total 6 0 6 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] Luxembourg 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 | 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] Malta 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 ] 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
DEO025
HSH Nordbank AG, Hamburg

(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
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Netherlands

[8Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

Norwa!
[3Y-5Y] Y

[5Y -10Y]

[10Y - more |

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

Poland
[B3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total
[0-3M]

[3M-1Y]

o|0o0|0|[0o|0|O|0|O|0|0O|O|O|O|O|0O |0 0|0 |O|Oo|O|Oo|Oo|o

[1Y-2Y]

a1
o

[2Y-3Y]

Portugal

o

[3Y -5Y]

Ooo|0oj0o|0|O|0|Oo|Oo|O|0O|0 0|00 |O 0|0 |0 0|0 0|00 |O|Oo|0|Oo |0 |O

o

[5Y -10Y]

o

[10Y - more ]

| M PRINY TIPS
BIB|o|o|ololo|o|Rlo|N|w|o|o|o|ole|o|o|o|ololo|o|@lo RIS o|o|ole
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|ole|o|o|o|o|o|o|o|elo|o|o|o|o|o|o
BB olo|o|o|o|o|R|oNR|w|o|o|o|o|olo|o|o|olo|ole|@e|RIK|o|o|o|e
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|ole|o|o|o|o|o|o|o|elo|o|o|o|o|o|o
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|ole|o|o|o|o|o|o|o|elo|o|o|o|o|o|o

a1 (o
(o}l[e}

Total

a1
o
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO025
HSH Nordbank AG, Hamburg

(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
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) 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] Romania 0 0 0 0 0 0 0 0
[8Y -5Y] 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] Slovakia 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 | 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] Slovenia 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 | 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] Spain 0 0 0 0 0 0 0 0
[3Y -5Y] 47 0 44 0 0 0 0 0
[5Y -10Y] 45 45 45 0 0 0 0 0
[10Y - more | 86 0 86 0 0 0 0 0
Total 178 45 175 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012

DEO025
HSH Nordbank AG, Hamburg

(in million Euro)

Residual Maturity

N

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[8Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterparties only
where there is a maturity matching)

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) )

Country /
Region
of which: FVO (designated
at fair value through
profit&loss) banking book
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

of which: Financial assets
held for trading®

of which: loans and
advances

of which: AFS banking
book

Sweden

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY -5Y]

[5Y -10Y]

[10Y - more |

Total

United Kingdom

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

Australia

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

o|l0o0|0|o|0|Oo|0o|0O|0 00|00 |O|0|0O |0 0|0 |o|o|o|o|o

w
-

Canada

alo|RB|lolo|lolo|o|o|o|o|o|o|ololo|olo|o|o|o|ololo|o|o|o|o|o|o
alelglolo|olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|oo|o|o|o|o|o|o|o

OlOo|0o0o|0o|o|0o|0o|0|0o 0|00 |O|O|0|O|O |0 0|0 0|00 |O|O 0|00 |O|Oo|O
Olo|0o|0o|0o|Oo|0o|O|0|0o 0|0 |O|O|O|0|O|O|OO|O|O|O|O|0|O|O|O 0|0 |0 |O
Olo|0o0o|0|o|0o|0o|0|0|0O|0|O|O|O|0|O|O |0 0|00 |0 00|00 |O|Oo|0o|Oo|Oo|O
Olo|0o0o|0o|Oo|0o|0o|0|O|O|0|O|O|O|0|O|O|O|O|O|O|O|O|0|O|O|O|O|O|O|O
Olo|0o0o|0o|o|0o|0o|0|0|0O|0|O|O|O|0|O|O |0 0|0 0|0 |00 |O 0|00 |O|O|O

170 142
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO025
HSH Nordbank AG, Hamburg

(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
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) 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] Hong Kong 0 0 0 0 0 0 0 0
[8Y -5Y] 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] Japan 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 | 51 0 51 0 0 0 0 0
Total 51 0 51 0 0 0 0 0
[0-3M] 6 0 6 0 0 6 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Us. 0 0 0 0 0 0 0 0
[3Y -5Y] 0 0 0 0 0 0 0 0
[5Y -10Y] 8 0 8 0 0 8 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 14 0 14 0 0 14 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] Switzerland 0 0 0 0 0 0 0 0
[3Y -5Y] 125 125 125 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 88 88 88 0 0 0 0 0
Total 213 213 213 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO025
HSH Nordbank AG, Hamburg

(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
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M] 0 0 0 0 0 0 0 0
[BM-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 | 7 0 7 7 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] Other Central 0 0 0 0 0 0 0 0
[2Y-3Y] and Eastern 0 0 0 0 0 0 0 0
[3Y -5Y] Europe countries 0 0 0 0 0 0 0 0
[5Y -10Y] non EEA 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] Middle East 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 | 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] Latin America 0 0 0 0 0 0 0 0
[2Y -3Y] and the 3 3 3 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 6
[10Y - more ] 0 0 0 0 0 0 0 0
Total 3 3 3 0 0 0 0 6
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DEO025
HSH Nordbank AG, Hamburg

(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
EXPOSURES IN
DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) 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] Africa 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 ] 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
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Others 0 0 0 0 0 0 0 0
[3Y-5Y] 4 4 4 0 0 0 0 0
[5Y -10Y] 3 3 3 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 7 7 7 0 0 0 0 0
TOTAL EEA 30 10.967 4.189 10.958 3.552 1.718 468 -122 50

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
DEO025
HSH Nordbank AG, Hamburg

(in million Euro)

Residual Maturity

2

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y-5Y1

[5Y -10Y]

[10Y - more ]

Total

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only where
there is a maturity matching) ©

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

Country /
Region
of which: FVO (designated
at fair value through
profit&loss) banking book
(FVO)

of which: Financial assets
held for trading®

of which: loans and
advances

of which: AFS banking
book

DIRECT SOVEREIGN
EXPOSURES IN
DERIVATIVES ®

Net position at fair values
(Derivatives with positive fair

fair value)

INDIRECT SOVEREIGN

EXPOSURES @
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair

value + Derivatives with negative J value + Derivatives with negative

fair value)

Austria

w
o
i
N
@ |0
w
a
@

[0-3M]

[BM-1Y]

[1Y-2Y]

[2Y-3Y]

[8Y -5Y]

[5Y-10Y]

[10Y - more]

Total

Belgium

N

N
NN
NN
NN
NN

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[8Y -5Y]

[5Y -10Y]

[10Y - more]

Total

Bulgaria

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY -5Y]

[5Y -10Y]

[10Y - more ]

Total

Cyprus

]

OO0 |lOo|0|00|0oO|C|O|0|O|O|OoO|U|B|O|O|O0|O|0O|0O|0|O|0|O|O|O |0

OO0l |0|0[0|0oO|0|0|0|0|0O|00O|0|0|0|O|0|0|0|0oO|0|O|0|0|O |0 |0

Oolo|o|lo|o|ojo|oO|o|o|o|o|o|ojo|0|o|o|o|o|o|o|oN|N|O|o|o|o|o|o

OO0l |0|0j0|0O|0|0|0(0|O|o(O|UI||O|O|O|O|O
OlO|0|O|O|0|O|0O|O0|O|O|O|O|0|O|O|UI|1|O|O|O|O|O (O

OO0 |Oo|0|00O|OoO|O|O|0|O|O|0O|0|O|O|O|0|O|O|OoO|O|O|O|O|O|O|O

OO0l |0|00|0oO|0|O|0|0|0O|00O|0|0|0|O|0|0|0|0O|0 0|0 |00 |00
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO025
HSH Nordbank AG, Hamburg

(in million Euro)

NET DIRECT POSITIONS

Residual Maturity

N

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[8Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) )

Country /
Region

of which: loans and
advances

of which: AFS banking
book

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

(gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only where
there is a maturity matching) )

of which: Financial assets
held for trading®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

Net position at fair values
(Derivatives with positive fair

fair value)

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair

value + Derivatives with negative J value + Derivatives with negative

fair value)

Czech Republic

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY -5Y]

[5Y -10Y]

[10Y - more |

Total

Denmark

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

Estonia

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

o000 |0|O|0|O|0|0|0O|0|O|0 0|00 |00 |0 0|00 |0 |O

o|0O|0|0O|O|O|O|O|O|O|0O|O|O|O|O|0O|O|O|0O|OO|O|O|O|O|O|O|O

Finland

=
N

=
N

oln

oo,

[N
~

OlOo|0o0o|0o|o|0o|0o|0|0o 0|00 |O|O|0|O|O |0 0|0 0|00 |O|O 0|00 |O|Oo|O

[N
~

':‘OU'IBOOOOOOOOOOOOOOOOOOOOOOOOOOOO

OlOo|0o0o|0o|o|0|0o|0|0O 0|00 |O|O|0|O|O |0 0|00 |0|O|O|O 0|00 |O|O|O

Olo|0o0o|0|o|0o|0o|0|0|0O|0|O|O|O|0|O|O |0 0|00 |0 00|00 |O|Oo|0o|Oo|Oo|O

Olo|0o0o|0o|Oo|0o|0o|0|O|O|0|O|O|O|0|O|O|O|O|O|O|O|O|0|O|O|O|O|O|O|O

Olo|0o0o|0o|o|0o|0o|0|0|0O|0|O|O|O|0|O|O |0 0|0 0|0 |00 |O 0|00 |O|O|O
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO025
HSH Nordbank AG, Hamburg

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

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M] 0 0 0 0 0 0 0 0
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 26 0 26 26 0 0 0 0
[2Y-3Y] France 252 0 252 252 0 0 0 0
[3Y -5Y] 293 0 293 293 0 0 0 0
[5Y -10Y] 103 0 103 103 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 674 0 674 674 0 0 0 0
[0-3M] 232 209 232 0 1 22 1 0
[3M-1Y] 392 65 392 148 25 0 3 0
[1Y-2Y] 471 187 471 40 0 33 2 0
[2Y -3Y] Germany 920 196 920 552 10 61 -18 0
[3Y -5Y] 2.492 349 2.485 1.689 68 379 14 0
[5Y -10Y] 2.180 801 2.158 1.192 51 114 -45 0
[10Y - more | 2.766 1.825 2.766 0 818 0 -65 0
Total 9.453 3.633 9.424 3.621 973 609 -108 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 7 0 4 4 0 0 0 0
[2Y -3Y] Greece 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 | 0 0 0 0 0 0 0 0
Total 7 0 4 4 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] Hungary 0 0 0 0 0 0 0 0
[3Y-5Y] 12 0 11 11 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 5 5 5 0 0 0 0 0
Total 17 5) 16 11 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO025
HSH Nordbank AG, Hamburg

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

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M] 0 0 0 0 0 0 0 0
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Iceland 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 | 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] Ireland 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 | 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] 77 0 77 0 77 0 0 0
[2Y -3Y] Italy 50 0 50 0 50 0 0 0
[3Y -5Y] 0 0 0 0 0 0 0 0
[5Y -10Y] 272 0 272 0 219 0 0 0
[10Y - more | 102 0 102 40 53 0 0 0
Total 501 0 501 40 399 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] Latvia 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 ] 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
DEO025
HSH Nordbank AG, Hamburg

(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 where

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

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M] 0 0 0 0 0 0 0 0
[BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Liechtenstein 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 | 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] Lithuania 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 | 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] Luxembourg 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 | 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] Malta 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 ] 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
DEO025
HSH Nordbank AG, Hamburg

(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 where

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

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Netherlands

[8Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

Norwa!
[3Y-5Y] Y

[5Y -10Y]

[10Y - more |

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

Poland
[B3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total
[0-3M]

[3M-1Y]

o|0o0|0|[0o|0|O|0|O|0|0O|O|O|O|O|0O |0 0|0 |O|Oo|O|Oo|Oo|o

[1Y-2Y]

a1
o

[2Y-3Y]

Portugal

o

[3Y -5Y]

Ooo|0oj0o|0|O|0|Oo|Oo|O|0O|0 0|00 |O 0|0 |0 0|0 0|00 |O|Oo|0|Oo |0 |O

o

[5Y -10Y]

o

[10Y - more ]

| I PRIN TIPS
BB |o|o|ololo|o|Rlo|RB|mw|o|o|o|ole|o|o|o|ololo|o|@lo RIS o|o|ole
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|ole|o|o|o|o|o|o|o|elo|o|o|o|o|o|o
BB olo|o|o|o|o|R|o|B|w|o|o|o|o|olo|o|o|ololole|@e|RIK|o|o|o|e
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|ole|o|o|o|o|o|o|o|elo|o|o|o|o|o|o
olo|o|o|o|o|o|o|o|o|o|o|o|o|o|ole|o|o|o|o|o|o|o|elo|o|o|o|o|o|o

a1 (o
(o}l[e}

Total

a1
o
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO025
HSH Nordbank AG, Hamburg

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

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) 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] Romania 0 0 0 0 0 0 0 0
[8Y -5Y] 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] Slovakia 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 | 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] Slovenia 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 | 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] Spain 0 0 0 0 0 0 0 0
[3Y -5Y] 47 0 46 0 0 0 0 0
[5Y -10Y] 40 40 40 0 0 0 0 0
[10Y - more | 86 0 86 0 0 0 0 0
Total 173 40 172 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO025
HSH Nordbank AG, Hamburg

(in million Euro)

NET DIRECT POSITIONS

Residual Maturity

N

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[8Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) )

Country /
Region

of which: loans and
advances

of which: AFS banking
book

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

(gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only where
there is a maturity matching) )

of which: Financial assets
held for trading®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

Net position at fair values
(Derivatives with positive fair

fair value)

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair

value + Derivatives with negative J value + Derivatives with negative

fair value)

Sweden

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY -5Y]

[5Y -10Y]

[10Y - more |

Total

United Kingdom

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

Australia

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

o|l0o0|0|o|0|Oo|0o|0O|0 00|00 |O|0|0O |0 0|0 |o|o|o|o|o

o|0O|0O|O|0O|O|O|O|O|O|0O|O|O|O|O|O|O|O|O0|O|O|O|O|O|O|O|O

©
N

2]
S

Canada

o

o

o

o

~
[9)]

~
a1

aOOgOOOOOOOOOOOOOOOOOOOOOOOOOOO

159

OlOo|0o0o|0o|o|0o|0o|0|0o 0|00 |O|O|0|O|O |0 0|0 0|00 |O|O 0|00 |O|Oo|O

159

Olo|0o|0o|0o|Oo|0o|O|0|0o 0|0 |O|O|O|0|O|O|OO|O|O|O|O|0|O|O|O 0|0 |0 |O

133

Olo|0o0o|0|o|0o|0o|0|0|0O|0|O|O|O|0|O|O |0 0|00 |0 00|00 |O|Oo|0o|Oo|Oo|O

Olo|0o0o|0o|Oo|0o|0o|0|O|O|0|O|O|O|0|O|O|O|O|O|O|O|O|0|O|O|O|O|O|O|O

Olo|0o0o|0o|o|0o|0o|0|0|0O|0|O|O|O|0|O|O |0 0|0 0|0 |00 |O 0|00 |O|O|O
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO025
HSH Nordbank AG, Hamburg

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

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) 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] Hong Kong 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 | 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] Japan 0 0 0 0 0 0 0 0
[B3Y -5Y] 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 50 0 50 0 0 0 0 0
Total 50 0 50 0 0 0 0 0
[0-3M] 11 0 11 0 0 11 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 23 0 23 0 0 23 0 0
[2Y-3Y] Us. 0 0 0 0 0 0 0 0
[B3Y -5Y] 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 34 0 34 0 0 34 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] Switzerland 0 0 0 0 0 0 0 0
[3Y -5Y] 124 124 124 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 87 87 87 0 0 0 0 0
Total 211 211 211 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO025
HSH Nordbank AG, Hamburg

(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 where

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

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) fair value)

[0-3M] 0 0 0 0 0 0 0 0
[BM-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 | 7 0 7 7 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] Other Central 0 0 0 0 0 0 0 0
[2Y-3Y] and eastern 0 0 0 0 0 0 0 0
[3Y -5Y] Europe countries 0 0 0 0 0 0 0 0
[5Y -10Y] non EEA 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] Middle East 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 | 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] Latin America 0 0 0 0 0 0 0 0
[2Y -3Y] and the 3 3 3 0 0 0 0 0
[3Y-5Y] Caribbean 0 0 0 0 0 0 0 4
[5Y -10Y] 0 0 0 0 0 0 0 1
[10Y - more ] 0 0 0 0 0 0 0 0
Total 3 3 3 0 0 0 0 5
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DEO025
HSH Nordbank AG, Hamburg

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

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual Maturity
Country /

Region
+ of which: FVO (designated
of which: loans and of which:  AFS banking at fair value through of which: Financial assets
advances book profit&loss) banking book held for trading®
(FVO)

Net position at fair values Net position at fair values
(Derivatives with positive fair (Derivatives with positive fair
value + Derivatives with negative J value + Derivatives with negative
fair value) 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] Africa 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 | 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] Others 0 0 0 0 0 0 0 0
[B3Y -5Y] 1 1 1 0 0 0 0 0
[5Y -10Y] 4 4 4 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 6 6 6 0 0 0 0 0
TOTAL EEA 30 11.621 3.956 11.586 4.506 1.679 609 -108 50

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 this context HSH Nordbank AG would like to bring to attention that since 2009 losses arising out of certain specific assets of HSH Nordbank AG are covered under a guarantee provided by the States of Hamburg and Schleswig-Holstein (hereafter referred to as the
“Sunrise Guarantee”). Values provided in this sheet are determined before the effect of the Sunrise Guarantee.
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6. RWA

DEO025
HSH Nordbank AG, Hamburg

(in million Euro)

31.12.2012 30.06.2013

RWA for credit risk 53.100 31.675

RWA Securitisation and re-securitisations 32.950 13.000

RWA Other credit risk 20.150 18.675
RWA for market risk 4.050 3.838
RWA for operational risk 3.875 2.775
RWA Transitional floors 0 0
RWA Other 0 0
Total RWA @ 61.025 38.288

Explanatory footnotes

In this context HSH Nordbank AG would like to bring to attention that since 2009 losses arising out of certain specific assets of HSH Nordbank AG are covered under a
guarantee provided by the States of Hamburg and Schleswig-Holstein (hereafter referred to as the “Sunrise Guarantee”). Values provided in this sheet are determined

after the effect of the Sunrise Guarantee.
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