End-2019 G-SIB Assessment Exercise

v4.6.3

a. Derivatives

me ty exp of

2..(1)

(2) Capped notional amount of credit derivatives

2..(2)

2.a.(3)

(3) Potential future exposure of
b. i i ions (SFTs)

(1) Adjusted gross value of SFTs

2.b.(1)

(2) Counterparty exposure of SFTs

2.(2)

c. Other assets

2.c.

d. Gross notional amount of off-balance sheet items

(1) Items subject to a 0% credit conversion factor (CCF)

2.d.(1)

(2) Items subject to a 20% CCF

2.d.2)

(3) Items subject to a 50% CCF

2.d.3)

(4) Items subject to a 100% CCF

2.d.(4)

e. Regulatory adjustments

2e.

285322784| 2f.

Response Checks
a. General information provided by the relevant supervisory authority:
(1) Country code 1.a.(1)
(2) Bank name 1.a.(2) Supervisor Comments
(3) Reporting date (yyyy-mm-dd) 1.a.(3)
(4) Reporting currency 1.a.(4)
(5) Euro conversion rate 1.a.(5)
(6) ission date (yyyy-mm-dd) 1.a.(6)
b. General Information provided by the reporting i
(1) Reporting unit 1.b.(1)
(2) Accounting standard 1.b.(2) Comments Supervisor Comments
(3) Date of public disclosure (yyyy-mm-dd) 1.b.(3)
(4) Language of public disclosure 1.b.(4)
(5) Web address of public disclosure 1.b.(5)
Amount in thousand EUR Checks Remarks Comments Supervisor Comments

€O - Public



Amount in thousand EUR

a. Secured debt

a. Funds with or lent to other financial instituti 3.a.
(1) Certificates of deposit 3.a.(1)

b. Unused portion of i lines to other financial i 3.b.

c. Holdings of ities issued by other financial i
(1) Secured debt 3.c.(1)
(2) Senior debt 3.c.(2)
(3) Subordinated debt 3.c.(3)
(4) Commercial paper 3.c.(4)
(5) Equity 3.c.(5)
(6) Offsetting short positions in relation to the specific equity included in item 3.c.(5) 3.c.(8)

d. Net positive current exp: of itie il with other financial instif 3.d.

e. Over-the-counter derivatives with other financial institutions that have a net positive fair value:
(1) Net positive fair value 3.e.(1)
(2) Potential future exposure 3.e.(2)

3f.
Amount in thousand EUR

a. Funds deposited by or ed from other financial i
(1) Deposits due to itory institutic 4.a.(1)
(2) Deposits due to itory financial i 4.a.(2)
(3) Loans obtained from other financial institutions 4.a.(3)

b. Unused portion of lines obtained from other financial it 4.b.

c. Net negative current exp of iti i ions with other financial insti 4.c.

d. Over-the-counter with other financial institutions that have a net negative fair value:
(1) Net negative fair value 4.d.(1)
(2) Potential future exposure 4.d.(2)

15680270, 4.e.

Amount in thousand EUR

b. Senior debt

c. i debt

d. Commercial paper

e. Certificates of deposit

f. Common equity

g. Preferred shares and any other forms of subordinated funding not captured in item 5.c.

27640761 5.h.

Checks

]

Checks

L

Checks

Remarks Comments Supervisor Comments
Remarks Comments Supervisor Comments
Remarks Comments Supervisor Comments

€O - Public




Amount in thousand EUR
a. Australian dollars (AUD)
b. Brazilian real (BRL)
c. Canadian dollars (CAD)
d. Swiss francs (CHF)
e. Chinese yuan (CNY)
f. Euros (EUR)
g. British pounds (GBP)
h. Hong Kong dollars (HKD)
i. Indian rupee (INR)
j. yen (JPY)
k. Mexican pesos (MXN)
I. Swedish krona (SEK)
m. United States dollars (USD)

Amount in thousand EUR

' GSIB|  Amount in thousand EUR
a. Equity underwriting activity
b. Debt underwriting activity

Amount in thousand EUR

a. OTC derivatives cleared through a central
b. OTC derivatives settled bilaterally

'GSIB|  Amount in thousand EUR

a. Held-for-trading securities (HFT)
b. for-sale (AFS)
c. Trading and AFS securities that meet the definition of Level 1 assets 1083
d. Trading and AFS securities that meet the definition of Level 2 assets, with haircuts

10930 270

m Amount in thousand EUR

10.a.
10.b.
10.c.
10.d.
10.e.

Checks

Checks

Checks

Checks

Checks

Checks

Remarks Comments Supervisor Comments
Remarks Comments Supervisor Comments
Remarks Comments Supervisor Comments

Remarks Comments Supervisor Comments
Remarks Comments Supervisor Comments
Remarks Comments Supervisor Comments

€O - Public




Amount in thousand EUR Checks Remarks Comments Supervisor Comments
12a. | |
' GSIB|  Amount in thousand EUR Checks Remarks Comments Supervisor Comments
a. Foreign liabilities and local liabilities in local currency) 13.a.
(1) Any foreign liabilities to related offices included in item 13.a. 13.a.(1)
b. Local liabilities in local currency (excluding derivatives activity) 13.b.
13.c.
Amount in thousand EUR Checks Remarks Comments Supervisor Comments
a. Total liabilities 14.a. [ |
b. Retail funding 14.b.
c. Wholesale funding ratio (the difference between items 14.a and 14.b, divided by 14.a) 14.c. _
d. Total gross revenue 14.d.
e. Total net revenue 14.e.
f. Foreign net revenue 14.f.
g. Gross value of cash provided and gross fair value of securities provided in SFTs 14.9.
h. Gross value of cash borrowed and gross fair value of securities borrowed in SFTs 14.h.
i. Gross positive fair value of over-the-counter (OTC) derivati i 14..
j. Gross negative fair value of OTC i 14.j.
Amount in single units Checks Remarks Comments Supervisor Comments
k. Number of jurisdictions 11102 14k |
Amount in thousand EUR Checks Remarks Comments Supervisor Comments
a. Held-to-maturity 15.a.
b. Payments made in the reporting year
(1) New Zealand dollars (NZD) 15.b.(1)
(2) Russian rubles (RUB) 15b.2) |

€O - Public



