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OWN FUNDS

OWN FUNDS
REQUIREMENTS

CAPITAL RATIOS (%)
Transitional period

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

Memo items

2018 EU-wide Transparency Exercise

Capital
Lai i Baden-Wii )
iR, %) Asof31/12/2017  Asof 30/06/2018 COREP CODE REGULATION
OWN FUNDS 3,819 3913 |coroo o) Avices 4(118) and 72 of CRR
fr:rsr;g’:jgg’!‘g::;:)cwnu (et of deductions and after applying 3437 3510 |conoo e e 50 R
e s jble as CET1 Capital (including share premium and net own capital 250 250 |conoo oo s 2600 ponts (0 and 5, 27t 29, 36C1 ot () an 2. R
Retained earnings 2,564 2614 [coLo0us0c010) Avtices 26(1) point (), 26(2) and 36 (1) points (2) an () of CRR
Accumulated other comprehensive income 0 0 |coroosoconn) Arices 4(100), 26(1) point (¢) and 36 (1) point () of CRR
Other Reserves 0 0 |corono0e0) Avtices 4(117) and 26(1) point (¢) of CRR
Funds for general banking risk 630 650 [coLoo (2100010 Artices 4(112), 26(1) pont () and 36 (1) pont () of CRR
Minority interest given recognition in CET1 capital 0 0 [coron@socory Artice 84 of CRR
Adjustments to CET1 due to prudential filters 0 0 |coronsocon Artices 32 to 35 o and 36 (1) pint () of CRR
(- Intangible assets (including Goodwil) 7 4 [c01.00 (300,c010) + € 01.00 (r340,c010) e 4(113), 36(1) point (5) and 37 of CRR. Arickes 4(11), 36(1) point (1) and 37 poit (2)
e 0 R - s 3601 o (€ 38 of R
(-) IRB shortfal of credit risk adjustments to expected losses 0 0 |coronsocor0) Avtices 36(1) point (), 40 and 159 of CRR
() Defined benefit pension fund assets 0 0 |coron s Arices 4(109), 36(1) pont () and 41 of CRR
(-) Reciprocal cross holdings in CET1 Capital 0 0 [coronasocorny Avtices 4(122), 36(1) poin (g) and 44 of CRR
(-) Excess deduction from AT items over AT1 Capital 1 0 |corongeanconn) Artice 36(1) point () of CRR
10 (50010 €030 (re0c10) ks 499, 350 poit ) () ard 591091 o A s 36(1) oot (1) (), 2430
(-) Deductions related to assets which can alternatively be subject to a 1.250% risk weight 0 0 |+ oo earmcot0) (6), 244(1) point () and 255 of CRR; Atices 36(1) pont k) (i) and 379(3) of CRR; Artces
(47,0101 € 510 472.510) o B ) 2 155 o CRk A 36 Pt ) and 19509 o R
Of which: from securitisation positions (-) 0 0 |coron (aeocorn) Artices 36(1) pont (K (1), 243(1) poit (b), 244(1) point (b) and 258 of CRR
© vadngs o s‘gxn coptal nstrments o i sscorenes whers the sttuton o 0 |conon masoconny Avtices 4(27), 36(1) poin (1); 43 to 46, 49 (2) and (3) and 79 of CRR
(-) Deductible DTAS that rely on future profitabiity and arise from temporary differences 0 0 |coronesoconn) Artices 36(1) pont (€) and 38; Articies 48(1) pont a) and 48(2) of CRR
¢ a;:::;g:gﬂf‘snrvxe:gti\tmstmmems of financial sector entities where the instiiution 0 o Jcoroo ooy s 427 360) st 43,45 47 458 po 9 495 3 vl 79 f R
(-) Amount exceding the 17.65% threshold 0 0 |coronesioen Artice 48 of CRR
(-) Additional deductions of CET1 Capital due to Article 3 CRR 0 0 [cotooeszaco) Artice 3 GRR
CETA capital elements or deductions - other 0 01,00 (529,c010) -
Transitional adjustments 1 0 ouquiiss it 11126) -
Transitional adjustments due to grandfathered CET Capital instruments (+/-) 0 o |coron 20010 Artices 483(1)to (3), and 484 to 487 of CRR
Transitional adjustments due to additional minority interests (+/-) 0 0 [coroo o) Avtices 479 and 480 of CRR
Other transitional adjustments to CET1 Capital (+/-) 1 o |coronesa0e0m0) Artices 469 t0 472, 476 and 481 of CRR
ADDITIONAL TIER 1 CAPITAL (net of deductions and after transitional adjustments) 0 o [coLonssocon Artic 61 of CRR
Additional Tier 1 Capital instruments 0 0 |coron(sa0c010)+ 0100 (670,010)
() Excess deduction from T2 items over T2 capital 0 0 [coroo o)
01006900100+ 010700010
Other Additional Tier 1 Capital components and deductions 1 0 [eromn e oty + ¢
01.00 (1748,c010)
Additional Tier 1 transitional adjustments 1 0[S gy € O o001
TIER 1 CAPITAL (net of deductions and after transitional adjustments) 3,437 3510 |coroocoisen) Artice 25 of CRR
TIER 2 CAPITAL (net of deductions and after transitional adjustments) 381 403 |coroo7socor0) Artice 71 of CRR
Tier 2 Captal instruments 288 268 [C0L00 (760,c010) + C 01.00 (B90,c010)
01,00 (1910,6010) + € 01.00 (920,c010)
+ C0L00 (1930,c010) + C01.00
Other Tier 2 Capital components and deductions 3 135 |0940,010) + 0100 (950010) + C
0100 (1970,c010) + C 01.00 (r974,€010) +
C01.00 (978,c010)
Tier 2 transitional adjustments 0 L R A
TOTAL RISK EXPOSURE AMOUNT 18,417 19002 |co200 (or0.e010) Artices 92(3), 95,96 and 98 of CRR
Of which: Transitional adjustments included 0 0 |cosor goroeoan)
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 18.67% 1838%  |cascny -
TIER 1 CAPITAL RATIO (transitional period) 18.67% 18.38%  |cas(y -
TOTAL CAPITAL RATIO (transitional period) 20.73% 2049%  |cassy -
[ATALIs ALZIF MINGAZFA LTS
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 3,437 3510  [A22A24+MINA4+A22- -
n4.3.0,00]
COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 18.67% 1838%  |(ays-B1 -
Adjustments to CET1 due to IFRS 9 transitional arrangements 0 |cosor aaoconn)
Adjustments to AT1 due to IFRS 9 transitional arrangements 0 |cosor (e
Adjustments to T2 due to IFRS 9 transitional arrangements 0 |cosor gaaocon0)
Adjustments included in RWAS due to IFRS 9 transitional arrangements 0 |cosor o)

(1)The fully loaded CET1 ratio

porting. Therefore, any capital instruments that are not eliaible from a requlatory point of view at the reporting date are not taken into account in this calculation.
Fully loaded CET1 capital ratio estimation is based on me formulae sated I columi ~COREP CODE" - léase hote tht i iaht e to fferenccs t fuly oaded CETL caial atos pubiehed by th paricioatin banks &.0. n thlr Piar 3 cicosure
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2018 EU-wide Transparency Exercise

AUTHORITY

Leverage ratio
Landeskreditbank Baden-Wrttemberg—Forderbank

(min EUR, %)

Tier 1 capital - transitional definition

As of
31/12/2017

As of
30/06/2018

COREP CODE

Tier 1 capital - fully phased-in definition

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

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

Leverage ratio - using a transitional definition of Tier 1 capital

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

3,437 3,510 | C47.00 (r320,c010)
3,437 3,510 | C47.00 (r310,c010)
71,442 75241 | €47.00 (r300,c010)
71,442 75241 | €47.00 (r290,c010)
4.8% 47% | C47.00 (r340,c010)
4.8% 47% | c47.00 (r330,c010)

REGULATION

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




E! e 2018 EU-wide Transparency Exercise

I AUTHORITY

Risk exposure amounts
Landeskreditbank Baden-Wiirttemberg—Foérderbank

As of 31/12/2017 as of 30/06/2018
(min EUR)

Risk exposure amounts for credit risk 17,366 18,073
Risk exposure amount for securitisation and re-securitisations in the banking book 0 0
Risk exposure amount for contributions to the default fund of a CCP 0 0
Risk exposure amount Other credit risk 17,366 18,073

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

Risk exposure amount for Credit Valuation Adjustment 542 530

Risk exposure amount for operational risk 508 490

Other risk exposure amounts 0 0

Total Risk Exposure Amount 18,417 19,092

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



2018 EU-wide Transparency Exercise
Market Risk
Landeskreditbank Baden-Wiirttemberg—Férderbank

™

As of 31/12/2017 As of 30/06/2018 As of 31/12/2017 As of 30/06/2018
INCREMENTAL
INCREMENTAL DEFAULT
. ALL PRICE RISKS CAPITAL . . DEFAULT AND ALL PRICE RISKS CAPITAL
STRESSED VaR (Memorandum item) AN::)A l::f::gﬂ: gésx e G VaR (Memorandum item) STRESSED VaR (Memorandurm item) \ ooy ool CrrrEERGD
CAPITAL CHARGE

c ol c ol TOTAL RISK c ol c ol TOTAL RISK

TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT MULTIELE i :g N M aeron. i :g N Exposure | MULTIPLE i .:g o M eron. i .:g n EXPOSURE
AVERAGE OF PREVIOUS AVERAGE OF LATEST AVAILABLE :ﬁ:’REAEé(ES LAST MEASURE FLOOR IAZV:JRE::ES LAST ANOUNT AVERAGE OF PREVIOUS DAY AVERAGE OF AVAIij:ISVER( lsz:lREAE(I;(ES LAST FLOOR :EI:lREAE(;‘Es LAST AMOUNE
MEASURE PREVIOUS 60 (VaRt-1) PREVIOUS 60 1) MEASURE MEASURE MEASURE MEASURE

™

VaR (Memorandum item)

PREVIOUS60 DAY (VaRt-1)  PREVIOUS 60 (SVaRt-1)
WORKING DAYS WORKING DAYS MEASURE MEASURE WORKING DAYS WORKING DAYS
(VaRavg) (SVaRavg) (VaRavg) (SVaRavg)

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

Eauities
Of which: General risk
Of which: Specific ri

Foreian exchanae risk

Commodities risk

Total




2018 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

La tbank Baden-Wii g-Forderbank

Standardised Approach

Asof 31/12/2017

Risk exposure Value adjustments

el Original Exposure

Original Exposure® Exposure Value

(i EU
Central aovernments or central banks

Consolidated data

osures in default
Items associated with particularlv hiah risk
Covered bonds

Claims on institutions and cornorates with a ST credit assessment
Collective investments undertaki

As of 30/06/2018

Risk exposure Value adjustments

Exposure Value’ and provisions

74,672

s reported before takina

Standardised Approach

As of 31/12/2017

Risk exposure  Value adjustments

amount and prov al Exposure’

inal Exposure® Exposure Value

i
Central aovernments or central banks
nal aovernments or local author
Public sector entities
Multilateral Development Banks
International Oraanisations
Instituti
Corvorates
of which: SME
Retail
of which: SME
GERMANY Secured bv mortaaaes on immovable probertv
of which: SME
Exposures in default
Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

Securitisation
Other exposures
Standardised Total®
ted before takina I factors or credit risk mitiaation techniaues (e.a. substitution effects)
and other own

Standardised Approach

Asof 31/12/2017

Risk exposure  Value adjustments

Original Exposure Exposure Value’ iy e o Original Exposure

(min
Central governments or central banks
Redgional governments or local authorities

es
Multilateral Development Banks
International Organisations

of which: SME
Retai

of which: SME
Secured by mortaages on immovable property

of which: SME
Exposures in default
Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Equity
Securitisation
Other exposures
Standardised Total®

rted before takina I

Standardised Approach
As of 31/12/2017

Risk exposure Value adjustments.

al Exposure Exposure Value’ iy e

(min
Central qovernments or central banks

nal governments or local authori
Multilateral Development Banks

International Organisations
t

of which: SME

tail
of which: SME

Other Countries

isatio
Other exposures
Standardised Total®

rted before takina I

As of 30/06/2018

Risk exposure Value adjustments

Exposure Value’ amount and provisions®

As of 30/06/2018

Risk exposure Value adjustments

Exposure Value amount e 2

As of 30/06/2018

Risk exposure Value adjustments

EXposLIEaL amount and provisions®




(i EU
Central aovernments or central banks
nal aovernments or local authorities

Country Of Secured bv mortaaaes on immovable propertv
Counterpart 4 of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

2018 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

La tbank Baden-Wii g-Forderbank

Standardised Approach

Asof 31/12/2017

Risk exposure Value adjustments
amount and provisions’

Original Exposure® Exposure Value Original Exposure®

Stay
™ Oriainal exposure. uniike Exposure value. s reported before takina Into account anv effect due to credit conversion factors o credit isk mitiation techniaues (.. substtution effects).

@ Total

i EUS
Central aovernments or central banks
Redional aovernments or local authorities
Publi es

Multilateral Develobment Banks
International Oraanisations
Institutions
Coroorates
of which: SME
etai

of which: SME
Country Of Secured bv mortaaaes o
Counterpart 5 of which: SME
:xposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakings (CIU)
Equity
Securitisation
Other exposures
Standardised Total”
s reported befre takina

Standardised Approach

Asof 31/12/2017

. o Risk exposure  Value adjustments N
Original Exposure’ Exposure Value edrE s Original Exposure’

factors or credit risk mitiaation techniaues (e.a. substitution effects)

(min
Central governments or central banks
Regional governments or local authorities

es
Multilateral Development Banks
International Organisations

of which: SME
Retai
of which: SME
Countl'y Of Secured by mortgages o ymovable property
Counterpart 6 of which: SME
Exposures in default
Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakings (CIU)
Equity
Securitisation
Other exposures
Standardised Total”
rted bei

Standardised Approach
As of 31/12/2017

Risk exposure  Value adjustments
amount

al Exposure Exposure Value’ and provi

fore takina i

(min
Central qovernments or central banks
nal governments or local author

i
Multilateral Development Banks
International Organisations

t

Corporates
of which: SME
Retail

of which: SME
Countl'y Of Secured by mortgages on immovable property
Counterpart 7 SME

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

Ea

Securitisation

Other exposures

Standardised Approach

As of 31/12/2017

1E: . c I Risk exposure Value adjustments.
al Exposure xposure Value' S

and provisions®

Standardised Total®
red before takina I

As of 30/06/2018

sk exposure Value adjustments
amount

Exposure Value'
and provisions’

As of 30/06/2018

Risk exposure Value adjustments
amount

Exposure Value and pro

As of 30/06/2018

isk exposure Value adjustments
amount and pro

As of 30/06/2018

C e Risk exposure Value adjustments
xposure Value' EeorE

and provisions®




2018 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

La tbank Baden-Wii g-Forderbank

Standardised Approach

Asof 31/12/2017 As of 30/06/2018

Risk exposure Value adjustments
amount and provisions’

. sk exposure Value adjustments
amount

Original Exposure’ Exposure Value and provisions

Original Exposure’ Exposure Value

(i EU
Central aovernments or central banks
nal aovernments or local authorities

Country Of Secured bv mortaaaes on immovable propertv
Counterpart 8 of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

Stay
™ Oriainal exposure. uniike Exposure value. s reported before takina Into account anv effect due to credit conversion factors o credit isk mitiation techniaues (.. substtution effects).
@ Total

Standardised Approach

Asof 31/12/2017 As of 30/06/2018

. Risk exposure  Value adjustments
amount

. a Risk exposure Value adjustments
and provisions? Original Exposure’ Exposure Value e

Exposure Value and pro

Original Exposure

i EUS
Central aovernments or central banks
Redional aovernments or local authorities
Publi es

Multilateral Develobment Banks
International Oraanisations
Institutions
Coroorates
of which: SME
etai

of which: SME
Country Of Secured bv mortaaaes o
Counterpart 9 of which: SME
:xposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakings (CIU)
Equity
Securitisation
Other exposures
Standardised Total”
s reported befre takina factors orcreitrisk mitaaton techniaues (e.a. ubstituion effecs).

Standardised Approach

Asof 31/12/2017 As of 30/06/2018

Riskexposure  Value adjustments isk exposure Value adjustments
amount amount

al Exposure® Exposure Value®

and provi and pro

(min
Central governments or central banks
Regional governments or local authorities

es
Multilateral Development Banks
International Organisations

of which: SME
Retai
of which: SME
Country Of Secured by mortgages o ymovable property
Counterpart 10 of which: SME
Exposures in default
Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakings (CIU)
Equity
Securitisation
Other exposures
Standardised Total”
rted befoe takina




ml, 2018 EU-wide Transparency Exercise

Credit Risk - IRB Approach
Landeskreditbank Baden-Wirttemberg—Forderbank

Original Expusure1

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

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

Securitisation
Other non credit-obligation assets
IRB Total
™ Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk

As of 31/12/2017

Exposure
Value®

Risk exposure amount

Of which:
defaulted

IRB Approach

Value Original Exposure1
adjustments
and provisions OF which:
defaulted

As of 30/06/2018

Risk exposure amount
Exposure

Value'
Of which:

defaulted

Value
adjustments
and pro
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General governments exposures by country of the counterparty
I andesl

As of 30/06/2018
Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of exposure amount
Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

. of which: Financial assets  of which: Financial assets at .
of which: Financial assets 3 "1t FeO8| 3558 e ooy of which: Financial assets at
held for trading 9 9 amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

[0-3M[ 0 0
[3M-1Y[ 0 0
[av-2ve 56 56
[2v-3vp Austria
[3Y-5Y[ 0 0
[5Y-10Y[ 0 0

olo c o 000 o
lelc c o000 o
olo c 0o 000 o
lelc c o000 o
oo 5 5 0500 o
lele o 2o 520 0
lele o 2o 200 0
eloe o 2o 520 5
elo o 2o 200 0
lelo o 2o 2000

Belgium

Bulgaria

Cyprus

Czech Republic

Denmark

Estonia




2018 EU-wide Transparency Exercise

General governments exposures by country of the counterparty
I andesl

As of 30/06/2018
Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of exposure amount
Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets

held for tracing Carrying amount Notional amount ~ Carrying amount Notional amount

T0-3MT
ram-1vr
rav-avr
rav-avr
13y-5v1
5y - 101
r10Y - more
Total

T0-3MT 0 0
ram-1vr 16 16
rav-avr 41 a1
rav-avr 0 0
13y -5vr1 France 0 0
5y - 101 147 147
r10Y - more 32 326

Finland

T0-3MT 322 322
ram-1vr 249 249
rav-avr 655 655
rav.avr
13y-5y 1
5y - 101 1,99 1,99
r10Y - more 9,762 9.762

sso8ololoososos

Germany

5

jin

|

g

o

|

g
lolocccocoololocccosd
lolocccooolelocccosd
lolocccooololocccosd
lolocccooolelocccosd
lolossoooolelssosssol
lolocsoooololoososss
lolocsoooololoooosss
lolocssooololoooosss
lolossosoololooossss

o]

13
3131

T0-3MT
ram-1vr
rav-ovr
rav.avr
13y-5y 1
5y - 101
r10Y - more

Croatia

ram-1vr
rav-ovr

Greece

Hungary

Ireland




2018 EU-wide Transparency Exercise

General governments exposures by country of the counterparty
I andesl

As of 30/06/2018
Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of exposure amount
Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

. of which: Financial assets  of which: Financial assets at .
of which: Financial assets 3 "1t FeO8| 3558 e ooy of which: Financial assets at
held for trading 9 9 amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

To-3Mr 0 0
ram-avr 203 203
ravo2ve 51 st
r2v-3ve
v svr Tealy 0 0
rsv- 107 0 0
r10v - more 0 0
Total 755 255
T5-3MT
ram-avr
rav-2vn
r2v-3ve
v osvr
rsv- 107
r10v - more

lolocccoodl
loloccooodl
loloccooodl
loloccooodl
olossooos
olocsooos
olocsooos
olocsooos
olocsooos
olocsosos

Latvia

T0-3MT
ram-1vr
rav-avr
rav.avr
13y-5y 1
5y - 101
r10Y - more

Lithuania

T0-3MT
ram-1vr
rav-ovr
rav.avr
13y-5y 1
5y - 101
r10Y - more

Luxembourg

ram-1vr
rav-ovr

Malta

Netherlands

Poland




Residual Maturity

T0-3MT
ram-1vr
rav-avr
rav-avr
13y-5v1
5y - 101

2018 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

(min EUR)

Country / Region

Portugal

I andes]

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (et of short
positions)

As of 30/06/2018

Direct exposures

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets at
amortised cost

Derivatives with positive fair value

Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount

Romania

Slovakia

Slovenia

Spain

United Kingdom




Residual Maturity

T0-3MT
ram-1vr
rav-avr
rav-avr
13y-5v1
5y - 101

2018 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

(min EUR)

Country / Region

Iceland

I andes]

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (et of short
positions)

As of 30/06/2018

Direct exposures

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets at
amortised cost

Derivatives with positive fair value

Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal

Carrying amount Notional amount

Liechtenstein

Norway

Australia

Canada

Hong Kong

Japan




Residual Maturity

T0-3MT

ram-1vr
rav-avr
rav-avr
13y-5v1
5y - 101
r10Y - more

Total

2018 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

(min EUR)

Country / Region

us.

I andes]

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (et of short
positions)

On balance sheet

of which: Financial assets

held for trading

of which: Financial assets
designated at fair value
through profit or loss

As of 30/06/2018

Direct exposures

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets at
amortised cost

Derivatives Off balance sheet

Derivatives with positive fair value

Carrying amount

Notional amount

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Carrying amount Notional amount

T0-3MT
ram-1vr
rav-avr
rav-avr
13y-5v1
5y - 101
r10Y - more

China

T0-3MT
ram-1vr
rav-avr
rav.avr
13y-5y 1
5y - 101
r10Y - more

Switzerland

T0-3MT
ram-1vr
rav-ovr
rav.avr
13y-5y 1
5y - 101
r10Y - more

Other advanced economies
non EEA

ram-1vr
rav-ovr

Other Central and eastern
Europe countries non EEA

oloccoooo
lolo ccoooof

loloccoooo

lolo ccoooof

oloccoooo
lolo ccoooof

olossooss

olossssos

olossssos
olossosos
olossssos
olossssos

Middle East

Latin America and the
Caribbean




2018 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

As of 30/06/2018
Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of exposure amount
Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity  Country / Region

Nominal
of which: Financial assets _Of Which: Financial assets of which: Financial assets at ¢\ oo
designated at fair value fair value through other

held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

T0-3MT
raM-1vr
rav-avr
rav-avr
13y-5v1
5y - 101
[10Y - more
Total
T0-3MT
r3M-1v1
rav-2vr
rav-3vr
13Y-5Y1
I5Y- 10V 1
[10Y - more
Total

Africa

Information disclosed in this template is sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018.

(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total "Debt securities and loans receivables”. Country of breakdown is only available for institutions that hold non-domestic sovereign exposures of 10% or more compared to total
sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others".
(2) The exposures reported cover onlv exoosures to central. recional and local aovernments on immediate borrower basis. and do not include exoosures to other counterparts with full or partial aovernment auarantees
(3) The banks disclose the exposures in the "Financial assets held for tradina" portfolio after offsettina the cash short positions havina the same maturities.
(4) The exposures revorted include the positions towards counteroarts (other than sover ereian credit risk (i.e. CDS. financial auarantees) booked in all the accountina portfolio (on-off balance sheet). Irresoective of the denomination and or accountina 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 sovereian) with full or partial qovernment quarantees by central, regional and local qovernments
(5) Residual countries not reported separately in the Transparency exercise
Redions:
Other advanced non EEA: Israel. Korea. New Zealand. Russia. San Marino. Sinaaore and Taiwan.
Other CEE non EEA: Albania. Bosnia and Herzeaovina. FYR Macedonia. Montenearo. Serbia and Turkev.
Middle East: Bahrain. Diibouti. Iran. Iraa. Jordan. Kuwait. Lebanon. Libva. Oman. Oatar. Saudi Arabia. Sudan. Svria. United Arab Emirates and Yemen.
ica: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Pery, St. Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto
Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).
Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Céte D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And Principe, Senegal,
Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic O, Togo, Uganda, Zambia, Zimbabwe and Tuni




