End-2020 G-SIB Assessment Exercise

va4.7.4

Section 1 General nformation [ Gsia Response Checks
2. General ] I
(1) Country code L1001 R
(2)Bank name T1002 L2 Banque Postale
(3) Reporting date (yyyy-mm-dd) 1003 2020-
(4) Reporting currency 1004 £UR
(5) Euro conversion rate 1005 I
(6) Submission date (yyyy-mm-dd) 1006 2021-03-31
i | I
(1) Reporting unit T1007 1000
(2) Accounting standard 1008
(3) Date of pubic disclosure (yyyy-mm-dd) 009
(4) Language of publc disclosure.
(5) Web address of publc disclosure BT
(6) L code 2015 9695006USXAAIRCPATS

‘Section 2 - Total Exposures

Comments

‘Supervisor Comments

‘Supervisor Comments

‘Section 3~ ntra

Amountin thousand EUR Checks Remarks Comments Supervisor Comments
a.Derivatives ] I
(1) Counterparty 1012 2352163
@ 1201 Contredze
(3) Potential future exposure of derivative contracts 1018 1195327
b actions (SFTs) I
value of SFTs 1013 15943011
(2) Counterparty exposure of SFTs 1014
c. Other assets 1015
a I
credi {ccF) 1019 Methodology review
20 ccr 1022
o Cc 1028
100% CCF 102
e. Regulatory adjustments. 1031
. i : c ; —

(sum of i

‘Section 6 - Payments made

lasie Checks Remarks Comments Supervisor Comments
a. ithorlent to 1033
(1) Certificates of deposit 1034
b. Unused portion of comitted lines extended to other financial institutions 1035
P oreon e i i
(1) Secured debt securites 1036 e
(2) Senior unsecured debt securites 1037 3c)
(3) Subordinated debt securites 1038 3c0)
(4) Commercial paper 1039, 3.c(4) Confirmed zero
(5) Equity secur 1040 3.c(5)
1041 3.c(6) Confimed zer0
) 1213 3.
e | I |
w firvalue L1083 3e(1)
(2) Potential future exposure 104 3e(2) GSiB 1044 |
.Intra-financial system assets indicator sum of tems 3.3, 3. through 3.c.(5), 3.6, 3.e.(1) and 3.e(2), minus 3.c(6)) ’—1 o o
Section 4- intra. tem Liabiliies lGsis Checks Remarks Comments Supervisor Comments
a | I
(1) Deposits due to depository institutions 1046
(2) Deposits due to non-depository financial institutions. 1047
(3) Loans obtained from other financial institutions. 1105
b. Unused portion of comitted lines obtained from other financial nsttutions [10s8
. i & 1214
< Sxposise o ool i i |
(1) Net negative fai value 11050
(2) Potential future exposure 1051 GSiB 1051 |
i liabilities indicator (sum of it 4. d.2)) | 1052
section it di Checks Remarks Comments Supervisor Comments
2. Secured debt securities
b. Senior unsecured debt securities 019 and 2070 bond sue for 1|
. Subordinated debt securlties
d. Commercial paper Contmeazera
e.Certificates of deposit 2019 and 2020 |
f. Common equity. Confirmed zero
5 ind any other for Contimeazera

Over-the Counter (OT) Derivatives [Gsi8 | Amountin thousand EUR Checks
2.0TC derivatives cleared through a central counterparty 076
b.0TC der bilaterally
ivatives indicator (sum of tems 9.2 and 9.b) [ 1080 135211696| 9.
Section 10.- Trading and Available-for. [ Gsia Checks
a.Held-for-trading securites (HFT) 1081
b. Avaiable-forsale securites (AFS) T1082
. Trading and AFS securites that meet the definiton of Level 1 assets T1083
d. Trading and AFS securit Level 2 assets, with haircuts 1084
e-Trading and AFS ofitems 10.2 and 10.5, i 10.cand 104) [ 1085
[Section 11.- Level 3 Assets (G818 | Amountin thousand EUR Checks
i i 1086 726626) 11a.

csis

Checks Remarks Comments Supervisor Comments
a. Australian dollars (AUD) 1061
b. Brazilian real (BRL) 1062
<. Canadian dollrs (CAD) 1063
s francs (CHF) 1064
e.Chinese yuan () 1065 Cotedze
f. Euros. 1066
. British pounds (GBP) 1067
Hong Kong dollars (HKD) 1068
Indian rupee (INR) 1069
. Japanese yen (PY) 1070
) 1108
(SEK). 1071
UsD) 1072
[0 180762675 6.
[Section 7- Assets Under Custody TGsiB]  Amountin thousand EUR Checks Remarks Comments Supervisor Comments
custody indicator 074 12172607 7. ]
[Section 8- Underwri TGsi8]  Amountin thousand EUR Checks Remarks Comments Supervisor Comments
T 1075 ] | [ Commeszen | I ]
b 1076 o ] Coommedamo | | |
e Torr o

Remarks Comments Supervisor Comments
‘ | contmeazers | [ |
I |
Remarks Comments Supervisor Comments
[ [ I |
I I I |
— 1 !
Remarks Comments Supervisor Comments

‘Section 14 - Ancillary Indicators

Amount in thousand EUR Checks

2. Total labil
b. Retail funding.

142 and 14.

3 divided by 14.2)
d. Total gross revenue

. Total net revenue

. Forelgn net revenue

inSFTs

P
h. Gross value of

. Gross negative fair value of OTC derivatives transactions

k. Number of jurisdi

[ Gsis
1002

Remarks

Comments

[Seetion 5 Amountin thousand EUR Checks Remarks Comments Supervisor Comments
[ac 1087 24416708] 120, | I |
[Section [ TGSIB| Amountin thousand EUR Checks Remarks Gomments Supervisor Comments
1088 8713131 13a. ] | |
(1) Any initem 13.0. 1089 0 13a(1) | conmedze | | |
b. Local urrency 1090 0 13b. | commedzero | | |
ilities indi d 13.b, minus 13.a.(1)) 1001 8713131 13c.

‘Supervisor Comments

109
1004

Checks

Amount in single units.

1102

‘Section 15 - Ancillary kems

[ G5B Amount in thousand EUR Checks

3. Held-to-maturity securities
b. Payments made in the reporting year
(1) New Zealand dolars (NZD)
(2) Russian rubles (RUB)

15a.

Remarks

Comments

‘Supervisor Comments

Remarks

Comments

‘Supervisor Comments

23863 491

107,
T
T1100 17 1550
w40

155.2)




