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    A  B  C  D  E  

   Jun 30, 2023 Mar 31, 2023 Dec 31, 2022 Sep 30, 2022 Jun 30, 2022 
              

       
  Available own funds (amounts)           

 Common Equity Tier 1 (CET1) capital  9,237.2 9,255.1 9,220.3 8,669.6 8,799.8 
 Tier 1 capital  9,237.2 9,255.1 9,220.3 8,669.6 8,799.8 
 Total capital  9,240.2 9,259.6 9,226.3 8,677.3 8,809.1 

  Risk-weighted exposure amounts           
 Total risk-weighted exposure amount 52,970.6 50,956.3 50,535.0 48,865.0 49,521.4 

  
Capital ratios (as a percentage of risk-weighted expo-
sure amount)           

 Common Equity Tier 1 ratio (%) 17.44% 18.16% 18.25% 17.74% 17.77% 
 Tier 1 ratio (%) 17.44% 18.16% 18.25% 17.74% 17.77% 
 Total capital ratio (%) 17.44% 18.17% 18.26% 17.76% 17.79% 

  

Additional own funds requirements to address risks 
other than the risk of excessive leverage (as a percent-
age of risk-weighted exposure amount)           

 
Additional own funds requirements to address risks 
other than the risk of excessive leverage (%)  2.25% 2.25% 2.25% 2.25% 2.25% 

 
     of which: to be made up of CET1 capital (percent-
age points) 1.27% 1.27% 1.27% 1.27% 1.27% 

 
     of which: to be made up of Tier 1 capital (percent-
age points) 1.69% 1.69% 1.69% 1.69% 1.69% 

 Total SREP own funds requirements (%) 10.25% 10.25% 10.25% 10.25% 10.25% 

  
Combined buffer requirement (as a percentage of risk-
weighted exposure amount)           

 Capital conservation buffer (%) 2.50% 2.50% 2.50% 2.50% 2.50% 

 
Conservation buffer due to macro-prudential or sys-
temic risk identified at the level of a Member State (%) 0.00% 0.00% 0.00% 0.00% 0.00% 

 Institution specific countercyclical capital buffer (%) 0.56% 0.44% 0.06% 0.01% 0.01% 
 Systemic risk buffer (%) 0.00% 0.00% 0.00% 0.00% 0.00% 

 Global Systemically Important Institution buffer (%) 0.00% 0.00% 0.00% 0.00% 0.00% 
 Other Systemically Important Institution buffer 0.00% 0.00% 0.00% 0.00% 0.00% 

 Combined buffer requirement (%) 3.06% 2.94% 2.56% 2.51% 2.51% 
 Overall capital requirements (%) 13.31% 13.19% 12.81% 12.76% 12.76%        



 

 

    

   

       

       

    A  B  C  D  E  

   Jun 30, 2023 Mar 31, 2023 Dec 31, 2022 Sep 30, 2022 Jun 30, 2022 
              

       

 
CET1 available after meeting the total SREP own funds 
requirements (%) 7.19% 7.92% 8.01% 7.51% 7.54% 

  Leverage ratio           
 Total exposure measure 72,607.6 67,026.5 62,797.1 61,862.6 65,934.7 
 Leverage ratio (%) 12.72% 13.81% 14.68% 14.01% 13.35% 

  

Additional own funds requirements to address the risk 
of excessive leverage (as a percentage of total exposure 
measure)           

 
Additional own funds requirements to address the risk 
of excessive leverage (%)  0.00% 0.00% 0.00% 0.00% 0.00% 

  
     of which: to be made up of CET1 capital (percent-
age points) 0.00% 0.00% 0.00% 0.00% 0.00% 

  Total SREP leverage ratio requirements (%) 3.00% 3.00% 3.00% 3.00% 3.00% 

  
Leverage ratio buffer and overall leverage ratio require-
ment (as a percentage of total exposure measure)           

  Leverage ratio buffer requirement (%) 0.00% 0.00% 0.00% 0.00% 0.00% 
  Overall leverage ratio requirements (%) 3.00% 3.00% 3.00% 3.00% 3.00% 

  Liquidity Coverage Ratio           

 
Total high-quality liquid assets (HQLA) (Weighted value - 
average) 9,690.0 9,712.7 11,845.9 13,567.2 14,383.8 

 Cash outflows - Total weighted value  7,363.1 7,271.4 7,802.8 8,326.4 8,789.3 
  Cash inflows - Total weighted value  2,984.4 2,857.3 2,768.1 2,696.3 2,665.0 
 Total net cash outflows (adjusted value) 4,378.6 4,414.1 5,034.7 5,630.0 6,124.3 
 Liquidity coverage ratio (%) 223.47% 221.99% 236.52% 244.59% 239.64% 

  Net Stable Funding Ratio           
 Total available stable funding 60,322.0 52,415.9 54,993.4 55,164.9 55,402.9 
 Total required stable funding 45,021.2 43,961.3 45,479.2 44,946.0 45,197.3 
 NSFR ratio (%) 133.99% 119.23% 120.92% 122.74% 122.58% 

      
 

 

 

 

 

 
 
 



 

 

    

   

 

 

 

 

 

 

 

 

 

 

 

  

 

 

 
 

  

 

 



 

 

    

   

 

   

 
 

 

 

 

 

 

 

 



 

 

    

   

 

 
   

   
 

 

 
 

 



 

 

    

   

 

 
  

 

 
    

    

    A  B  

   Amounts 

Source based on reference 
numbers/letters of the balance sheet 

under the regulatory scope of 
consolidation  

        
    

        

 Capital instruments and the related share premium accounts  0.0 a) 

       of which: Instrument type 1 0.0 n/a 

       of which: Instrument type 2 0.0 n/a 

       of which: Instrument type 3 0.0 n/a 

 Retained earnings  1,858.1 b) 

 Accumulated other comprehensive income (and other reserves) 8,532.6 c) 

 Funds for general banking risk 0.0 n/a 

 
Amount of qualifying items referred to in Article 484 (3) and the 
related share premium accounts subject to phase out from CET1  0.0 n/a 

 Minority interests (amount allowed in consolidated CET1) 0.0 n/a 

 
Independently reviewed interim profits net of any foreseeable 
charge or dividend  0.0 n/a 

 Common Equity Tier 1 (CET1) capital before regulatory adjustments 10,390.7 n/a 

        

 Additional value adjustments (negative amount) -4.0 n/a 

 Intangible assets (net of related tax liability) (negative amount) -75.8 d) 

 Not applicable 0.0   

 

Deferred tax assets that rely on future profitability excluding those 
arising from temporary differences (net of related tax liability 
where the conditions in Article 38 (3) are met) (negative amount) 0.0 e) 

 
Fair value reserves related to gains or losses on cash flow hedges of 
financial instruments that are not valued at fair value 6.6 n/a 

 
Negative amounts resulting from the calculation of expected loss 
amounts  0.0 n/a 

 
Any increase in equity that results from securitised assets (negative 
amount) 0.0 n/a 

 
Gains or losses on liabilities valued at fair value resulting from 
changes in own credit standing 0.0 n/a 

 Defined-benefit pension fund assets (negative amount) 0.0 n/a 

 
Direct and indirect holdings by an institution of own CET1 
instruments (negative amount) 0.0 n/a 

    



 

 

    

   

    

    

    A  B  

   Amounts 

Source based on reference 
numbers/letters of the balance sheet 

under the regulatory scope of 
consolidation  

        
    

 

Direct, indirect and synthetic holdings of the CET 1 instruments of 
financial sector entities where those entities have reciprocal cross 
holdings with the institution designed to inflate artificially the own 
funds of the institution (negative amount) 0.0 n/a 

 

Direct, indirect and synthetic holdings by the institution of the 
CET1 instruments of financial sector entities where the institution 
does not have a significant investment in those entities (amount 
above 10% threshold and net of eligible short positions) (negative 
amount) 0.0 n/a 

 

Direct, indirect and synthetic holdings by the institution of the 
CET1 instruments of financial sector entities where the institution 
has a significant investment in those entities (amount above 10% 
threshold and net of eligible short positions) (negative amount) 0.0 n/a 

 Not applicable     

 
Exposure amount of the following items which qualify for a RW of 
1250%, where the institution opts for the deduction alternative 0.0 n/a 

 
     of which: qualifying holdings outside the financial sector 
(negative amount) 0.0 n/a 

      of which: securitisation positions (negative amount) 0.0 n/a 

      of which: free deliveries (negative amount) 0.0 n/a 

 

Deferred tax assets arising from temporary differences (amount 
above 10% threshold, net of related tax liability where the 
conditions in Article 38 (3) are met) (negative amount) -923.0 f) 

 Amount exceeding the 17,65% threshold (negative amount) 0.0 n/a 

 

     of which: direct, indirect and synthetic holdings by the 
institution of the CET1 instruments of financial sector entities 
where the institution has a significant investment in those entities 0.0 n/a 

 Not applicable     

      of which: deferred tax assets arising from temporary differences 0.0 n/a 

 Losses for the current financial year (negative amount) 0.0 n/a 
    

 

Foreseeable tax charges relating to CET1 items except where the 
institution suitably adjusts the amount of CET1 items insofar as 
such tax charges reduce the amount up to which those items may 
be used to cover risks or losses (negative amount) 0.0 n/a 

 Not applicable     

 
Qualifying AT1 deductions that exceed the AT1 items of the 
institution (negative amount) 0.0 n/a 

 Other regulatory adjusments -157.3 n/a 

 Total regulatory adjustments to Common Equity Tier 1 (CET1) -1,153.4 n/a 

 Common Equity Tier 1 (CET1) capital  9,237.2 n/a 

   
 

       

 Capital instruments and the related share premium accounts  0.0 n/a 

 
     of which: classified as equity under applicable accounting 
standards 0.0 n/a 

 
     of which: classified as liabilities under applicable accounting 
standards 0.0 n/a 

 
Amount of qualifying items referred to in Article 484 (4) and the 
related share premium accounts subject to phase out from AT1 0.0 n/a 

 
Amount of qualifying items referred to in Article 494a(1) subject to 
phase out from AT1 0.0 n/a 

 
Amount of qualifying items referred to in Article 494b(1) subject to 
phase out from AT1 0.0 n/a 

 

Qualifying Tier 1 capital included in consolidated AT1 capital 
(including minority interests not included in row 5) issued by 
subsidiaries and held by third parties  0.0 n/a 



 

 

    

   

    

    

    A  B  

   Amounts 

Source based on reference 
numbers/letters of the balance sheet 

under the regulatory scope of 
consolidation  

        
    

     of which: instruments issued by subsidiaries subject to phase out  0.0 n/a 

    Additional Tier 1 (AT1) capital before regulatory adjustments 0.0 n/a 

       

 
Direct and indirect holdings by an institution of own AT1 
instruments (negative amount) 0.0 n/a 

    

 

Direct, indirect and synthetic holdings of the AT1 instruments of 
financial sector entities where those entities have reciprocal cross 
holdings with the institution designed to inflate artificially the own 
funds of the institution (negative amount) 0.0 n/a 

 

Direct, indirect and synthetic holdings of the AT1 instruments of 
financial sector entities where the institution does not have a 
significant investment in those entities (amount above 10% 
threshold and net of eligible short positions) (negative amount) 0.0 n/a 

 

Direct, indirect and synthetic holdings by the institution of the AT1 
instruments of financial sector entities where the institution has a 
significant investment in those entities (net of eligible short 
positions) (negative amount) 0.0 n/a 

 Not applicable     

 
Qualifying T2 deductions that exceed the T2 items of the 
institution (negative amount) 0.0 n/a 

 Other regulatory adjustments to AT1 capital 0.0 n/a 

 Total regulatory adjustments to Additional Tier 1 (AT1) capital 0.0 n/a 

 Additional Tier 1 (AT1) capital  0.0 n/a 

 Tier 1 capital (T1 = CET1 + AT1) 9,237.2 n/a 

   
 

       

 Capital instruments and the related share premium accounts 2.9 g) 

 

Amount of qualifying  items referred to in Article 484 (5) and the 
related share premium accounts subject to phase out from T2 as 
described in Article 486 (4) CRR 0.0 n/a 

 
Amount of qualifying  items referred to in Article 494a (2) subject 
to phase out from T2 0.0 n/a 

 
Amount of qualifying  items referred to in Article 494b (2) subject 
to phase out from T2 0.0 n/a 

 

Qualifying own funds instruments included in consolidated T2 
capital (including minority interests and AT1 instruments not 
included in rows 5 or 34) issued by subsidiaries and held by third 
parties  0.0 n/a 

   
 

    of which: instruments issued by subsidiaries subject to phase out 0.0 n/a 

 Credit risk adjustments 0.0 n/a 

 Tier 2 (T2) capital before regulatory adjustments 2.9 n/a 

        

 
Direct and indirect holdings by an institution of own T2 
instruments and subordinated loans (negative amount) 0.0 n/a 

 

Direct, indirect and synthetic holdings of the T2 instruments and 
subordinated loans of financial sector entities where those entities 
have reciprocal cross holdings with the institution designed to 
inflate artificially the own funds of the institution (negative 
amount) 0.0 n/a 

 
Direct and indirect holdings of the T2 instruments and 
subordinated loans of financial sector entities where the institution 0.0 n/a 



 

 

    

   

    

    

    A  B  

   Amounts 

Source based on reference 
numbers/letters of the balance sheet 

under the regulatory scope of 
consolidation  

        
    

does not have a significant investment in those entities (amount 
above 10% threshold and net of eligible short positions) (negative 
amount)   

 Not applicable     

 

Direct and indirect holdings by the institution of the T2 
instruments and subordinated loans of financial sector entities 
where the institution has a significant investment in those entities 
(net of eligible short positions) (negative amount) 0.0 n/a 

 Not applicable     

  
Qualifying eligible liabilities deductions that exceed the eligible 
liabilities items of the institution (negative amount) 0.0 n/a 

 Other regulatory adjusments to T2 capital 0.0 n/a 

 Total regulatory adjustments to Tier 2 (T2) capital 0.0 n/a 

 Tier 2 (T2) capital  2.9 n/a 

 Total capital (TC = T1 + T2) 9,240.2 n/a 

 Total risk exposure amount 52,970.6 n/a 

   
 

        

 Common Equity Tier 1 17.44% n/a 

 Tier 1 17.44% n/a 

 Total capital 17.44% n/a 

 Institution CET1 overall capital requirements 8.83% n/a 
    

 of which: capital conservation buffer requirement  2.50% n/a 

 of which: countercyclical capital buffer requirement  0.56% n/a 

 of which: systemic risk buffer requirement  0.00% n/a 

 
of which: Global Systemically Important Institution (G-SII) or Other 
Systemically Important Institution (O-SII) buffer requirement 0.00% n/a 

 
of which: additional own funds requirements to address the risks 
other than the risk of excessive leverage 1.27% n/a 

 

Common Equity Tier 1 capital (as a percentage of risk exposure 
amount) available after meeting the minimum capital 
requirements 7.19% n/a 

 Not applicable     

 Not applicable     

 Not applicable     

        

 

Direct and indirect holdings of own funds and eligible liabilities of 
financial sector entities where the institution does not have a 
significant investment in those entities (amount below 10% 
threshold  and net of eligible short positions)    20.5 n/a 

 

Direct and indirect holdings by the institution of the CET1 
instruments of financial sector entities where the institution has a 
significant investment in those entities (amount below 17.65% 
thresholds and net of eligible short positions)  0.0 n/a 

 Not applicable     

 

Deferred tax assets arising from temporary differences (amount 
below 17.65%  threshold, net of related tax liability where the 
conditions in Article 38 (3) are met) 1,031.8 n/a 



 

 

    

   

    

    

    A  B  

   Amounts 

Source based on reference 
numbers/letters of the balance sheet 

under the regulatory scope of 
consolidation  

        
    

   
 

        

 

Credit risk adjustments included in T2 in respect of exposures 
subject to standardised approach (prior to the application of the 
cap) 0.0 n/a 

 
Cap on inclusion of credit risk adjustments in T2 under 
standardised approach 601.4 n/a     

 

Credit risk adjustments included in T2 in respect of exposures 
subject to internal ratings-based approach (prior to the application 
of the cap) 0.0 n/a 

 
Cap for inclusion of credit risk adjustments in T2 under internal 
ratings-based approach 0.0 n/a 

 

       

 
Current cap on CET1 instruments subject to phase out 
arrangements 0.0 n/a 

 
Amount excluded from CET1 due to cap (excess over cap after 
redemptions and maturities) 0.0 n/a 

 Current cap on AT1 instruments subject to phase out arrangements 0.0 n/a 

 
Amount excluded from AT1 due to cap (excess over cap after 
redemptions and maturities) 0.0 n/a 

 Current cap on T2 instruments subject to phase out arrangements 0.0 n/a 

 
Amount excluded from T2 due to cap (excess over cap after 
redemptions and maturities) 0.0 n/a 

   
 

 
 



 

 

    

   

 

  

 
 

 
 

 

 

 
  

 

 

 

 

 
 



 

 

    

   

 

 
 

 

 



 

 

    

   

 
     

     

  
  R I S K  W EI G HT E D  E X P O S UR E  AM O U NT S ( R W E A S )  

T OT A L  O W N  F U N D S  
R E Q UI RE ME N T S 

    a b c 

   Jun 30, 2023 Mar 31, 2023 Jun 30, 2023 
          

     
 Credit risk (excluding CCR) 48,101.0 46,996.4 3,848.1 

 
Of which the standardised 
approach  48,101.0 46,996.4 3,848.1 

 
Of which the Foundation IRB (F-IRB) 
approach  0.0 0.0 0.0 

 Of which:  slotting approach 0.0 0.0 0.0 

 
Of which: equities under the simple 
riskweighted approach 0.0 0.0 0.0 

 
Of which the Advanced IRB (A-IRB) 
approach  0.0 0.0 0.0 

 Counterparty credit risk - CCR  22.5 16.3 1.8 

 
Of which the standardised 
approach  8.7 8.8 0.7 

 
Of which internal model method 
(IMM) 0.0 0.0 0.0 

  Of which exposures to a CCP 0.8 0.5 0.1 

  
Of which credit valuation 
adjustment - CVA 13.0 7.0 1.0 

 Of which other CCR 0.0 0.0 0.0 
 Not applicable       
 Not applicable       
 Not applicable       
 Not applicable       
 Not applicable       
 Settlement risk  0.0 0.0 0.0 

 
Securitisation exposures in the non-
trading book (after the cap) 171.9 172.7 13.8 

 Of which SEC-IRBA approach  0.0 0.0 0.0 
 Of which SEC-ERBA (including IAA) 171.9 172.7 13.8 
 Of which SEC-SA approach  0.0 0.0 0.0 

 Of which 1250% 0.0 0.0 0.0 

 
Position, foreign exchange and 
commodities risks (Market risk) 1,146.9 242.6 91.8 

 
Of which the standardised 
approach  1,146.9 242.6 91.8 

 Of which IMA  0.0 0.0 0.0 
 Large exposures 0.0 0.0 0.0 

 Operational risk 3,528.3 3,528.3 282.3 
 Of which basic indicator approach  0.0 0.0 0.0 

  Of which standardised approach  3,528.3 3,528.3 282.3 

  
Of which advanced 
measurement approach  0.0 0.0 0.0 

 

Amounts below the thresholds for 
deduction (subject 
to 250% risk weight) (For 
information) 2,579.4 2,580.4 206.4 

 Not applicable       
 Not applicable       
 Not applicable       
 Not applicable       
 Total 52,970.6 50,956.3 4,237.6 

    
 



 

 

    

   

 

 

 
 

 

 

 

 
 



 

   

    

 
               

               

    A  B  C  D  E  F  G  H  I  J  K  L  M  

  

 
General credit 

exposures   

Relevant credit 
exposures  
Market risk       

Own fund re-
quirements             

 
Breakdown by 

country: 

Exposure value 
under the stand-

ardised ap-
proach 

Exposure value 
under the IRB 

approach 

Sum of long and 
short positions 

of trading book 
exposures for SA 

Value of trading 
book exposures 

for internal 
models 

Securitisation 
exposures  Expo-

sure value for 
non-trading 

book 
Total exposure 

value 

Relevant credit 
risk exposures - 

Credit risk 

Relevant credit 
exposures  
Market risk 

Relevant credit 
exposures  Se-

curitisation posi-
tions in the non-

trading book  Total 

Risk-weighted 
exposure 
amounts  

Own fund re-
quirements 
weights (%) 

Countercyclical 
buffer rate (%) 

                              
               

  GER 26,592.5 0.0 0.0 0.0 0.0 26,592.5 1,667.8 0.0 0.0 1,667.8 20,846.9 45.8% 0.8% 

  ES 4,308.6 0.0 0.0 0.0 0.0 4,308.6 280.5 0.0 0.0 280.5 3,506.3 7.7% 0.0% 

  FR 8,237.8 0.0 0.0 0.0 0.0 8,237.8 557.8 0.0 0.0 557.8 6,973.0 15.3% 0.5% 

  GB 2,535.7 0.0 0.0 0.0 496.3 3,032.0 195.4 0.0 13.8 209.2 2,614.4 5.7% 1.0% 

  GR 324.0 0.0 0.0 0.0 0.0 324.0 18.6 0.0 0.0 18.6 231.9 0.5% 0.0% 

  IT 6,500.1 0.0 0.0 0.0 0.0 6,500.1 391.0 0.0 0.0 391.0 4,888.1 10.7% 0.0% 

  NL 3,262.0 0.0 0.0 0.0 0.0 3,262.0 261.3 0.0 0.0 261.3 3,266.3 7.2% 1.0% 

  PL 1,215.1 0.0 0.0 0.0 0.0 1,215.1 85.6 0.0 0.0 85.6 1,070.5 2.4% 0.0% 

  PT 614.7 0.0 0.0 0.0 0.0 614.7 40.8 0.0 0.0 40.8 510.6 1.1% 0.0% 

  SK 616.4 0.0 0.0 0.0 0.0 616.4 42.0 0.0 0.0 42.0 525.5 1.2% 1.0% 

  Sonstige 1,479.1 0.0 0.0 0.0 0.0 1,479.1 86.4 0.0 0.0 86.4 1,079.6 2.4% 0.2% 

 Total 55,686.2 0.0 0.0 0.0 496.3 56,182.4 3,627.3 0.0 13.8 3,641.1 45,513.2 100.0% 0.0% 

              
 

 
 
 



 
 

 

 

    

   

 
 

 
   

   

   a 
      

   
 Total risk exposure amount 52,970.6 

 Institution specific countercyclical capital buffer rate 0.5610% 

 Institution specific countercyclical capital buffer requirement 297.2 

  
 

 
 



 

 

    

   

 

 

 
        

        

    A  B  C  D  E  F  

    Net exposure value 

   On demand <= 1 year > 1 year <= 5 years > 5 years No stated maturity Total 
                

        

 
Loans and 
advances 165.6 19,639.4 18,410.8 413.5 12,696.3 51,325.7 

 Debt securities 0.0 513.3 2,201.8 658.4 539.8 3,913.4 

 Total 165.6 20,152.8 20,612.6 1,071.9 13,236.1 55,239.0 

       
 

 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 



 
 

 

 

    

   

 

 

 

           

           

    A  B  C  D  E  F  G  H  

  

  
Gross carrying amount/nominal amount of exposures with forbearance 

measures 

Accumulated impairment, 
accumulated negative changes in 

fair value due to credit risk and 
provisions 

Collateral received and financial 
guarantees received on forborne 

exposures 

      Non-performing forborne         

   
Performing 

forborne   
Of which 

defaulted 
Of which 
impaired 

On performing 
forborne 

exposures 

On non-
performing 

forborne 
exposures   

Of which 
collateral and 

financial 
guarantees 
received on 

non-performing 
exposures with 

forbearance 
measures 

                      
           

 

Cash balances at 
central banks and other 
demand deposits 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Loans and advances 131.0 197.5 184.9 185.1 -53.8 -46.6 268.2 235.2 

    Central banks 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

    General governments 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

    Credit institutions 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
   Other financial 
corporations 30.7 0.2 0.1 0.1 -0.1 0.0 30.8 0.1 

 
   Non-financial 
corporations 95.9 135.3 123.8 123.8 -29.6 -23.1 201.5 201.5 

    Households 4.4 62.1 61.0 61.2 -24.1 -23.5 35.9 33.6 

 Debt Securities 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Loan commitments 
given 8.3 113.5 112.6 112.6 0.0 0.0 0.0 0.0 

 Total   139.3 311.0 297.5 297.7 -53.8 -46.6 268.2 235.2 

          
 



 

 

    

   

 

 

              

              

    A  B  C  D  E  F  G  H  I  J  K  L  

    Gross carrying amount / Nominal amount 

  

  Performing exposures Non-performing exposures 

     

Not past due 
or Past due 

 

Past due > 

days   

Unlikely to 
pay that are 

not past-due 
or past-due 

 

Past due > 

180 days 

Past due > 

year 

Past due > 1 

years 

Past due > 2 

years 

Past due > 5 

years 
Past due > 7 

years 

Of which 
defaulted 

                            
              

 

Cash balances at 
central banks and 
other demand 
deposits 11,477.3 11,477.3 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Loans and 
advances 51,268.4 51,092.2 176.2 1,514.2 942.5 461.5 1.7 98.3 5.9 0.0 4.3 1,424.4 

      Central banks 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
     General 
governments 2.4 2.4 0.0 0.2 0.0 0.1 0.0 0.0 0.0 0.0 0.0 0.1 

 
     Credit 
institutions 95.7 95.7 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
     Other financial 
corporations 536.4 536.4 0.0 3.8 2.5 1.3 0.0 0.0 0.0 0.0 0.0 3.5 

 
     Non-financial 
corporations 21,513.4 21,339.2 174.2 694.7 464.2 138.0 0.9 83.4 4.4 0.0 3.7 663.1 

       Of which SMEs 4,246.1 4,243.9 2.2 159.3 118.7 24.4 0.3 12.4 3.4 0.0 0.0 154.8 
      Households 29,120.4 29,118.3 2.1 815.5 475.8 322.0 0.8 14.9 1.5 0.0 0.5 757.6 

 Debt Securities 3,913.4 3,913.4 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 
      Central banks 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
     General 
governments 2,078.3 2,078.3 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
     Credit 
institutions 1,335.2 1,335.2 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
     Other financial 
corporations 499.9 499.9 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
     Non-financial 
corporations 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Off-balance sheet 
exposures 24,543.4     388.1               327.0 

      Central banks 10,711.2     0.0               0.0 

 
     General 
governments 1.3     0.2               0.0 

 
     Credit 
institutions 154.7     0.0               0.0 

 
     Other financial 
corporations 81.6     0.5               0.0 

 
     Non-financial 
corporations 5,223.2     32.2               8.4 

      Households 8,371.5     355.3               318.5 
 Total 79,725.1 55,005.5 176.2 1,902.3 942.5 461.5 1.7 98.3 5.9 0.0 4.3 1,751.4 

             
 



 
 

 

 

    

   

 

  
         

         

    A  B  C  D  E  F  G  

  

  Gross carrying/Nominal amount 
Accumulated 

impairment 

Provisions on off-
balance sheet 

commitments and 
financial guarantee 

given 

Accumulated 
negative changes in 

fair value due to 
credit risk on non-

performing 
exposures 

      of which: non-performing         

       of which: defaulted 
of which: subject to 

impairment       
                  

         

 
On balance sheet 
exposures 68,173.19 1,514.16 1,424.43 67,162.73 -1,456.91   0.00 

 Germany 39,924.76 992.96 919.92 39,419.53 -707.44   0.00 

 Luxenburg 6,899.36 264.77 253.92 6,899.36 -303.28   0.00 

 Italy 6,657.24 40.17 38.65 6,657.24 -85.19   0.00 

 Spain 5,141.40 86.41 86.25 5,141.40 -198.98   0.00 

 France 3,539.02 47.06 47.04 3,539.02 -22.45   0.00 

 Others 6,011.41 82.80 78.64 5,506.18 -139.57   0.00 

 
Off balance sheet 
exposures 24,931.50 388.11 326.98     75.14   

 Germany 18,300.50 351.21 318.67     65.45   

 
United States of 
America 2,057.03 20.29 0.42     2.17   

 France 1,905.29 0.11 0.11     1.81   

 The Netherlands 1,046.81 7.87 4.53     1.56   

 Spain 505.49 2.18 2.18     1.59   

 Others 1,116.38 6.45 1.06     2.57   

 Total 93,104.69 1,902.27 1,751.41 67,162.73 -1,456.91 75.14 0.00 

        
 

 

 
 
 

 

 



 

 

    

   

 

 
 

 
 
 
 
 

        

        

    A  B  C  D  E  F  

  

  Gross carrying amount 
Accumulated impair-

ment 

Accumulated negative 
changes in fair value 
due to credit risk on 

non-performing expo-
sures 

  

    of which: non-performing 

of which: loans and 
advances subject to 

impairment     

       Davon: ausgefallen       
                

        

 
Agriculture, for-
estry and fishing 73.1 2.4 2.2 73.1 -2.7 0.0 

 
Mining and quarry-
ing 2.3 0.0 0.0 2.3 -0.1 0.0 

 Manufacturing 1,426.9 58.4 56.2 1,426.9 -9.4 0.0 

 

Electricity, gas, 
steam and air con-
ditioning supply 6.6 0.0 0.0 6.6 -0.2 0.0 

 Water supply 23.0 0.9 0.8 23.0 -0.9 0.0 

 Construction 549.2 31.2 29.0 549.2 -33.7 0.0 

 
Wholesale and re-
tail trade 16,252.1 508.3 489.3 16,252.1 -358.8 0.0 

 
Transport and stor-
age 318.7 28.0 25.5 318.7 -25.1 0.0 

 

Accommodation 
and food service ac-
tivities 134.0 5.6 4.9 134.0 -6.2 0.0 

 
Information and 
communication 67.7 4.5 4.2 67.7 -4.5 0.0 

 
Real estate activi-
ties 0.0 0.0 0.0 0.0 0.0 0.0 

 
Financial and insur-
ance actvities 148.8 9.2 8.9 148.8 -8.1 0.0 

 

Professional, scien-
tific and technical 
activities 1,382.3 14.9 13.7 1,382.3 -87.6 0.0 

 

Administrative and 
support service ac-
tivities 1,102.3 18.5 17.4 1,102.3 -25.8 0.0 

 

Public administra-
tion and defense, 
compulsory social 
security 0.0 0.0 0.0 0.0 0.0 0.0 

 Education 60.6 1.8 1.5 60.6 -2.2 0.0 

 

Human health ser-
vices and social 
work activities 251.3 4.3 3.5 251.3 -5.1 0.0 

 
Arts, entertainment 
and recreation 31.3 0.8 0.7 31.3 -1.2 0.0 

 Other services 377.8 5.8 5.3 377.8 -13.9 0.0 

 Total 22,208.1 694.7 663.1 22,208.1 -585.6 0.0 

       
 



 
 

 

 

    

   

 

 
   

   

    A  

   Gross carrying amount                
      

   
 Initial stock of non-performing loans and advances 1,505.3 

 Inflows to non-performing portfolios 288.4 

 Outflows from non-performing portfolios -279.5 

 Outflows due to write-offs 0.0 

 Outflow due to other situations -279.5 

 Final stock of non-performing loans and advances 1,514.2 

  
 

 

 
 

 



 

 

    

   

 
                 

                 

    A  B  C  D  E  F  G  H  I  J  K  L  M  N  O 

  

  Gross carrying amount / nominal amount 
Accumulated impairment, accumulated negative changes in fair value due to credit risk and 

provisions 

Accumulated  
partial write-

off 

Collaterals and financial 
guarantees received 

  

  Performing exposures Non-performing exposures 
Performing exposures - Accumulated impair-

ment and provisions 

Non-performing exposures - Accumulated 
impairment, accumulated  negative changes 
in fair value due to credit risk and provisions        

     
of which: 

stage 1 
of which: 

stage 2   
of which: 

stage 2 
of which: 

stage 3   
of which: stage 

1 
of which: 

stage 2   
of which: 

stage 2 
of which: 

stage 3   

On perform-
ing expo-

sures 

On non-per-
forming ex-

posures 
                                  

                 

                 

 Loans and advances 51,268.4 37,156.0 13,930.3 1,514.2 81.8 1,164.3 -800.3 -345.6 -468.5 -656.6 -16.2 -604.9 -2.8 38,587.3 841.9 

 Central banks 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 

 General governments 2.4 1.2 1.3 0.2 0.0 0.1 -0.1 0.0 -0.1 0.0 0.0 0.0 0.0 2.0 0.1 

 Credit institutions 95.7 95.1 0.6 0.0 0.0 0.0 -0.2 -0.2 0.0 0.0 0.0 0.0 0.0 0.3 0.0 

 
Other financial corpora-
tions 536.4 419.9 116.5 3.8 0.3 3.1 -4.0 -1.4 -2.6 -2.2 0.0 -2.1 0.0 105.5 1.6 

 
Non-financial corpora-
tions 21,513.4 15,858.1 5,494.1 694.7 29.7 485.7 -360.5 -192.8 -170.8 -225.1 -3.8 -189.1 -0.2 21,152.9 469.5 

 Of which: SMEs 4,246.1 3,217.2 1,016.8 159.3 3.9 134.2 -65.6 -27.9 -38.0 -40.8 -0.7 -35.0 0.0 3,890.3 118.6 

 Households 29,120.4 20,781.7 8,317.7 815.5 51.8 675.4 -435.6 -151.2 -295.1 -429.2 -12.3 -413.7 -2.6 17,326.6 370.6 

 Debt Securities 3,913.4 1,614.8 1,798.7 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 7,826.7 

 Central banks 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 

 General governments 2,078.3 377.8 1,700.4 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Credit institutions 1,335.2 1,237.0 98.2 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Other financial corpora-
tions 499.9 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                  

 
Non-financial corpora-
tions 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 

 
Off-balance sheet expo-
sures 2,078.3 377.8 1,700.4 0.0 0.0 0.0 29.0 15.8 13.2 46.1 0.0 46.1 0.0 824.7 8.4 

 Central banks 29,120.4 20,781.7 8,317.7 815.5 51.8 675.4 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 General governments 24.3 21.7 2.6 0.9 0.0 0.8 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Credit institutions 24,429.8 19,020.5 5,392.4 644.4 42.8 531.5 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 



 

 

   

    

                 

                 

    A  B  C  D  E  F  G  H  I  J  K  L  M  N  O 

  

  Gross carrying amount / nominal amount 
Accumulated impairment, accumulated negative changes in fair value due to credit risk and 

provisions 

Accumulated  
partial write-

off 

Collaterals and financial 
guarantees received 

  

  Performing exposures Non-performing exposures 
Performing exposures - Accumulated impair-

ment and provisions 

Non-performing exposures - Accumulated 
impairment, accumulated  negative changes 
in fair value due to credit risk and provisions        

     
of which: 

stage 1 
of which: 

stage 2   
of which: 

stage 2 
of which: 

stage 3   
of which: stage 

1 
of which: 

stage 2   
of which: 

stage 2 
of which: 

stage 3   

On perform-
ing expo-

sures 

On non-per-
forming ex-

posures 
                                  

                 

 
Other financial corpora-
tions 63,282.1 49,040.5 14,059.4 1,518.0 82.1 1,167.4 0.1 0.0 0.1 0.0 0.0 0.0 0.0 7.3 0.0 

 
Non-financial corpora-
tions 24,926.9 17,472.9 7,292.8 694.7 29.7 485.7 7.5 3.9 3.7 2.1 0.0 2.1 0.0 119.5 5.5 

 Households 4,246.1 3,217.2 1,016.8 159.3 3.9 134.2 21.4 11.9 9.5 44.1 0.0 44.0 0.0 697.8 2.9 

 Total 68,737.3 50,613.2 17,442.0 1,514.2 81.8 1,164.3 -771.3 -329.9 -455.3 -610.4 -16.1 39,411.9 -2.8 39,411.9 8,677.0 

                
 



 

 

    

   

 

 

 
 
 



 

 

 

 

    

   

 

 
                   

                   

    R I S K  W EI G HT      

  
 0% 2% 4% 10% 20% 35% 50% 70% 75% 100% 150% 250% 370% 1250% Sonstige Total 

Of which 
unrated 

   Exposure classes a b c d e f g h i j k l m n o p q 
                                      

                   

 
Central governments or cen-
tral banks 12,326.6 0.0 0.0 0.0 40.2 0.0 11.6 0.0 0.0 2.0 0.0 1,031.8 0.0 0.0 0.0 13,412.2 0.0 

 
Regional government or local 
authorities 985.7 0.0 0.0 0.0 1.6 0.0 0.0 0.0 0.0 0.2 0.0 0.0 0.0 0.0 0.0 987.5 0.0 

 Public sector entities 996.4 0.0 0.0 0.0 5.3 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 1,001.8 0.0 

 
Multilateral development 
banks 47.1 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 47.1 47.1 

 International organisations 99.1 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 99.1 99.1 

 Institutions 0.0 0.0 0.0 0.0 763.0 0.0 7.3 0.0 0.0 0.3 0.0 0.0 0.0 0.0 0.0 770.7 0.0 

 Corporates 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 19,961.0 0.3 0.0 0.0 0.0 0.0 19,961.3 19,961.3 

 Retail 0.0 0.0 0.0 0.0 0.0 44.1 0.0 0.0 30,968.9 0.0 0.0 0.0 0.0 0.0 0.0 31,013.0 31,013.0 

 
Secured by mortgages on im-
movable property 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 0.0 

 Exposures in default 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 266.1 669.3 0.0 0.0 0.0 0.0 935.4 935.4 

 
Exposures associated with 
particularly high risk 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 0.0                    

 Covered bonds 0.0 0.0 0.0 293.1 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 293.1 23.3 

 

Institutions and corporates 
with a short-term credit as-
sessment 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 0.0 

 
Unit or shares in collective 
investment undertakings 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 0.0 

 Equity 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 20.5 0.0 0.0 0.0 0.0 0.0 20.5 20.5 

 Other items 1,554.2 0.0 0.0 0.0 122.6 0.0 0.0 0.0 0.0 430.9 0.0 0.0 0.0 0.0 1,361.3 3,469.1 3,469.1 

 TOTAL 16,009.3 0.0 0.0 293.1 932.8 44.1 18.9 0.0 30,968.9 20,681.0 669.7 1,031.8 0.0 0.0 1,361.3 72,010.9 55,568.9                    
 



 

 

    

   

 
 

 

 

 

        

        

  

  
E X P O S UR E S  BE F OR E  C C F A N D  B E FO R E 

C R M  E X P O S UR E S  P O ST  C C F  A N D  P O ST  C RM  R W A S  A N D  R W A S  DE N S IT Y  

  

 Exposure classes 
On-balance-sheet ex-

posures 
Off-balance-sheet ex-

posures 
On-balance-sheet ex-

posures 
Off-balance-sheet ex-

posures RWEA RWEA density (%)  

   a b c d e f 
                

        

 

Central govern-
ments or central 
banks 13,412.2 1.0 13,412.2 0.0 2,595.2 19.3% 

 

Regional govern-
ment or local au-
thorities 987.5 0.8 987.5 0.0 0.5 0.1% 

 Public sector entities 1,000.3 0.0 1,001.8 0.0 1.1 0.1% 

 
Multilateral devel-
opment banks 47.1 0.0 47.1 0.0 0.0 0.0% 

 
International organi-
sations 99.1 0.0 99.1 0.0 0.0 0.0% 

 Institutions 769.4 355.6 769.4 1.3 156.6 20.3% 

 Corporates 20,925.2 9,671.4 19,593.3 368.0 19,296.6 96.7% 

 Retail 30,188.6 3,552.6 30,188.6 824.4 23,167.8 74.7% 

 

Secured by mort-
gages on immovable 
property 0.0 0.0 0.0 0.0 0.0 0.0% 

 Exposures in default 990.2 255.9 926.8 8.6 1,270.1 135.8% 

 

Exposures associ-
ated with particu-
larly high risk 0.0 0.0 0.0 0.0 0.0 0.0% 

 Covered bonds 293.1 0.0 293.1 0.0 29.3 10.0% 

 

Institutions and cor-
porates with a 
short-term credit as-
sessment 0.0 0.0 0.0 0.0 0.0 0.0% 

 
Collective invest-
ment undertakings 0.0 0.0 0.0 0.0 0.0 0.0% 

 Equity 20.5 0.0 20.5 0.0 20.5 100.0% 

 Other items 1,793.4 0.0 3,187.2 281.9 1,563.3 45.1% 

 TOTAL 70,526.7 13,837.4 70,526.7 1,484.2 48,101.0 66.8% 

       
 



 

 

    

   

 

- 
 

 
-  
 

  
 

 

 

 

 
 

 

       

       

  
  

U N S E C U R E D  
C A R R Y I NG  A MO U N T  

S E C U R E D  C A RR YI N G  
A M O U N T        

  
      

Of which secured by 
collateral  

Of which secured by 
financial guarantees   

  
          

Of which secured by credit 
derivatives 

   a b c d e 
              

       
 Loans and advances 24,830.6 39,429.2 39,192.5 236.7 0.0 

 Debt securities  3,913.4 0.0 0.0 0.0 0.0 

 Total 28,744.0 39,429.2 39,192.5 236.7 0.0 

 

     Of which non-
performing 
exposures 672.2 841.9 840.1 1.9 0.0 

 

            Of 
which 
defaulted  98.2 721.3 721.3 0.0 0.0 

      
 



 

 

    

   

 

 

 

 
 

 

 

 

 
 
 
 

 

          

          

    A  B  C  D  E  F  G  H  

    Collateral used in derivative transactions Collateral used in SFTs 

   Fair value of collateral received Fair value of posted collateral Fair value of collateral received Fair value of posted collateral 

  Collateral type Segregated Unsegregated Segregated Unsegregated Segregated Unsegregated Segregated Unsegregated 
                    

          

 
Cash  domes-
tic currency 0.0 0.0 0.0 177.0 0.0 0.0 0.0 0.0 

 
Cash  other 
currencies 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Domestic sov-
ereign debt 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Other sover-
eign debt 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Government 
agency debt 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Corporate 
bonds 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Equity securi-
ties 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Other collat-
eral 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Total 0.0 0.0 0.0 177.0 0.0 0.0 0.0 0.0 

         
 



 

 

    

   

 

 

 

 

          

          

    A  B  C  D  E  F  G  H  

   
Replacement 

cost (RC) 
Potential future 
exposure  (PFE) EEPE 

Alpha used for 
computing regu-
latory exposure 

value 
Exposure value 

pre-CRM 
Exposure value 

post-CRM Exposure value RWEA 
                    

          

 

EU - Original Expo-
sure Method (for 
derivatives) 0.0 0.0   1.4 0.0 0.0 0.0 0.0 

 

EU - Simplified SA-
CCR (for derivati-
ves) 0.0 0.0   1.4 0.0 0.0 0.0 0.0 

 
SA-CCR (for deriva-
tives) 5.5 25.5   1.4 43.3 43.3 43.3 8.7 

 
IMM (for deriva-
tives and SFTs)     0.0 0.0 0.0 0.0 0.0 0.0 

 

Of which securities 
financing transac-
tions netting sets     0.0   0.0 0.0 0.0 0.0 

 

Of which deriva-
tives and long set-
tlement transac-
tions netting sets     0.0   0.0 0.0 0.0 0.0 

 

Of which from con-
tractual cross-prod-
uct netting sets     0.0   0.0 0.0 0.0 0.0 

 

Financial collateral 
simple method (for 
SFTs)         0.0 0.0 0.0 0.0 

 

Financial collateral 
comprehensive 
method (for SFTs)         0.0 0.0 0.0 0.0 

 VaR for SFTs         0.0 0.0 0.0 0.0 

 Total         43.3 43.3 43.3 8.7 

         
 



 

 

    

   

 

 

 

 
    

    

    A  B  

   Exposure value RWEA 
        

    

 
Total transactions subject to the Advanced 
method 0.0 0.0 

 
   (i) VaR component (including the 3× 
multiplier)   0.0 

 
   (ii) stressed VaR component (including 
the 3× multiplier)   0.0 

 
Transactions subject to the Standardised 
method 16.7 13.0 

 

Transactions subject to the Alternative 
approach (Based on the Original Exposure 
Method) 0.0 0.0 

 
Total transactions subject to own funds 
requirements for CVA risk  16.7 13.0 

   
 



 

 

    

   

 

 
    

    

    A  B  

   Exposure value  RWEA 
        
    

 Exposures to QCCPs (total)   0.8 

 

Exposures for trades at QCCPs (excluding 
initial margin and default fund 
contributions); of which 41.8 0.8 

    (i) OTC derivatives 41.8 0.8 

    (ii) Exchange-traded derivatives 0.0 0.0 

    (iii) SFTs 0.0 0.0 

 
   (iv) Netting sets where cross-product 
netting has been approved 0.0 0.0 

 Segregated initial margin 0.0   

 Non-segregated initial margin 30.0 0.0 

 Prefunded default fund contributions 0.0 0.0 

 Unfunded default fund contributions 0.0 0.0 

 Exposures to non-QCCPs (total)   0.0 

 

Exposures for trades at non-QCCPs 
(excluding initial margin and default fund 
contributions); of which 0.0 0.0 

    (i) OTC derivatives 0.0 0.0 

    (ii) Exchange-traded derivatives 0.0 0.0 

    (iii) SFTs 0.0 0.0 

 
   (iv) Netting sets where cross-product 
netting has been approved 0.0 0.0 

 Segregated initial margin 0.0   

 Non-segregated initial margin 0.0 0.0 

 Prefunded default fund contributions 0.0 0.0 

 Unfunded default fund contributions 0.0 0.0 

   
 

 

 



     

   

 
              

              

    R I SI K OG E WI C HT    

   a b c d e f g h i j k  l 

  Exposure classes 0% 2% 4% 10% 20% 50% 70% 75% 100% 150% Others 

Total exposure 
value  

                            
              

 

Central govern-
ments or cen-
tral banks  0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 

Regional gov-
ernment or lo-
cal authorities  0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Public sector 
entities 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 

Multilateral de-
velopment 
banks 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
International 
organisations 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Institutions 0.0 41.8 0.0 0.0 43.3 0.0 0.0 0.0 0.0 0.0 0.0 85.1 

 Corporates 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Retail 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 

Institutions and 
corporates with 
a short-term 
credit assess-
ment 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Other items 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
Total exposure 
value 0.0 41.8 0.0 0.0 43.3 0.0 0.0 0.0 0.0 0.0 0.0 85.1 

             
 



 

 

    

   

 

 
 

 

 
   

   

    A  

   RWEAs 
      

   
  Outright products   

 Interest rate risk (general and specific) 0.0 

 Equity risk (general and specific) 0.0 

 Foreign exchange risk 1,146.9 

 Commodity risk  0.0 

  Options   

 Simplified approach 0.0 

 Delta-plus approach 0.0 

 Scenario approach 0.0 

 Securitisation (specific risk) 0.0 

 Total 1,146.9 

  
 

 

 

 



 

 

    

   

 

 

 

 

 
 

 

 

 

 

 

 

 

 

 
 

 

 

 



 

 

    

   

 

 

 

 

 



 

 

    

   

 
          

          

    A  B  C  D  E  F  G  H  

   Total unweighted value (average) Total weighted value (average) 

 Quarter ending on (DD Month YYY) 30.06.2023 31.03.2023 31.12.2022 30.09.2022 30.06.2023 31.03.2023 31.12.2022 30.09.2022 
                    
          

 
Number of data points used in the calculation of aver-
ages 12 12 12 12 12 12 12 12 

   

 

Total high-quality liquid assets (HQLA), after applica-
tion of haircuts in line with Article 9 of regulation (EU) 
2015/61         9,690.0 9,712.7 11,845.9 13,567.2 

   

 
retail deposits and deposits from small business cus-
tomers, of which: 24,907.4 23,902.2 23,988.7 24,039.5 1,415.5 1,330.9 1,335.6 1,327.9 

 Stable deposits 15,306.6 15,546.6 15,746.1 15,735.2 765.3 777.3 787.3 786.8 

 Less stable deposits 5,571.6 4,764.8 4,725.8 4,676.2 558.2 477.3 473.5 468.7 

 Unsecured wholesale funding 5,396.0 5,243.3 5,543.3 6,032.1 3,603.6 3,529.1 3,885.5 4,385.8 

 
Operational deposits (all counterparties) and deposits in 
networks of cooperative banks 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Non-operational deposits (all counterparties) 5,214.8 5,105.9 5,430.4 5,869.7 3,422.3 3,391.6 3,772.5 4,223.4 

 Unsecured debt 181.3 137.4 112.9 162.4 181.3 137.4 112.9 162.4 

 Secured wholesale funding   0.0 0.0 0.0 0.0 

 Additional requirements 4,884.4 5,108.8 5,287.5 5,291.0 657.7 694.7 726.3 736.1 

 
Outflows related to derivative exposures and other col-
lateral requirements 77.1 66.9 74.2 73.9 58.3 55.3 58.5 56.8 

 Outflows related to loss of funding on debt products 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Credit and liquidity facilities 4,807.3 5,042.0 5,213.3 5,217.1 599.5 639.4 667.8 679.2 

 Other contractual funding obligations 1,616.2 1,624.9 1,749.9 1,759.4 1,132.4 1,145.5 1,269.5 1,273.0 

 Other contingent funding obligations 10,088.9 10,405.2 10,673.4 10,994.8 553.9 571.2 586.0 603.6 

 TOTAL CASH OUTFLOWS         7,363.1 7,271.4 7,802.8 8,326.4           



 

 

    

   

          

          

    A  B  C  D  E  F  G  H  

   Total unweighted value (average) Total weighted value (average) 

 Quarter ending on (DD Month YYY) 30.06.2023 31.03.2023 31.12.2022 30.09.2022 30.06.2023 31.03.2023 31.12.2022 30.09.2022 
                    
          

   

 Secured lending (e.g. reverse repos) 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Inflows from fully performing exposures 3,588.2 3,441.4 3,279.3 3,109.7 1,958.0 1,880.8 1,801.5 1,713.6 

 Other cash inflows 1,658.0 1,470.5 1,393.1 1,364.4 1,026.4 976.5 966.6 982.8 

 

(Difference between total weighted inflows and total 
weighted outflows arising from transactions in third 
countries where there are transfer restrictions or which 
are denominated in non-convertible currencies)         0.0 0.0 0.0 0.0 

 
(Excess inflows from a related specialised credit institu-
tion)         0.0 0.0 0.0 0.0 

 TOTAL CASH INFLOWS 5,246.2 4,911.9 4,672.3 4,474.2 2,984.4 2,857.3 2,768.1 2,696.3 

 Fully exempt inflows 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Inflows subject to 90% cap 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 Inflows subject to 75% cap 5,246.2 4,911.9 4,672.3 4,474.2 2,984.4 2,857.3 2,768.1 2,696.3 

   

 LIQUIDITY BUFFER         9,690.0 9,712.7 11,845.9 13,567.2 

 TOTAL NET CASH OUTFLOWS         4,378.6 4,414.1 5,034.7 5,630.0 

 LIQUIDITY COVERAGE RATIO         223.5% 222.0% 236.5% 244.6% 

         
 

 

 



 

 

    

   

 
       

       

  A  B  C  D  E  

    Unweighted value by residual maturity Weighted value 

   No maturity < 6 months 6 months to < 1yr    

  Available stable funding (ASF) Items           
              

       
1 Capital items and instruments 10,390.7 0.0 0.0 0.0 10,390.7 

2 Own funds 10,390.7 0.0 0.0 0.0 10,390.7 

3 Other capital instruments   0.0 0.0 0.0 0.0 

4 Retail deposits   26,935.4 2,454.4 2,443.1 29,790.7 

5 Stable deposits   16,350.4 1,584.8 1,685.0 18,723.4 

6 Less stable deposits   10,585.0 869.6 758.1 11,067.3 

7 Wholesale funding:   8,216.0 4,443.3 11,226.1 16,356.4 

8 Operational deposits   0.0 0.0 0.0 0.0 

9 Other wholesale funding   8,216.0 4,443.3 11,226.1 16,356.4 

10 Interdependent liabilities   0.0 0.0 0.0 0.0 

11 Other liabilities:  161.0 2,331.7 103.1 3,732.7 3,784.2 

12 NSFR derivative liabilities  161.0         

13 All other liabilities and capital instruments not included in the above categories   2,331.7 103.1 3,732.7 3,784.2 

14 Total available stable funding (ASF)         60,322.0 

      
 

 
 

 
 

 
 



 

 

    

   

       

       

  A  B  C  D  E  

    Unweighted value by residual maturity Weighted value 

   No maturity < 6 months 6 months to < 1yr    
              

       
  Required stable funding (RSF) Items           

 Total high-quality liquid assets (HQLA)         27.3 

 Assets encumbered for a residual maturity of one year or more in a cover pool   0.0 0.0 0.0 0.0 

 Deposits held at other financial institutions for operational purposes   0.0 0.0 0.0 0.0 

 Performing loans and securities:   13,657.3 7,250.3 28,267.5 35,607.0 

 
Performing securities financing transactions with financial customerscollateralised by Level 1 HQLA subject to 0% 
haircut   0.0 0.0 0.0 0.0 

 
Performing securities financing transactions with financial customer collateralised by other assets and loans and 
advances to financial institutions   293.2 95.0 527.9 604.7 

 
Performing loans to non- financial corporate clients, loans to retail and small business customers, and loans to 
sovereigns, and PSEs, of which:   9,897.1 4,384.2 19,484.1 23,702.2 

 With a risk weight of less than or equal to 35% under the Basel II Standardised Approach for credit risk   0.0 0.0 0.0 0.0 

 Performing residential mortgages, of which:    0.0 0.0 0.0 0.0 

 With a risk weight of less than or equal to 35% under the Basel II Standardised Approach for credit risk   0.0 0.0 0.0 0.0 

 
Other loans and securities that are not in default and do not qualify as HQLA, including exchange-traded equities 
and trade finance on-balance sheet products   3,466.9 2,771.1 8,255.5 11,300.1 

 Interdependent assets   0.0 0.0 0.0 0.0 

 Other assets:  - 2,082.1 330.2 7,249.2 8,476.4 

 Physical traded commodities       0.0 0.0 

 Assets posted as initial margin for derivative contracts and contributions to default funds of CCPs   30.1 0.0 0.0 25.6 

 NSFR derivative assets    0.0     0.0 

 NSFR derivative liabilities before deduction of variation margin posted    0.0     0.0 

 All other assets not included in the above categories   2,052.0 330.2 7,249.2 8,450.9 

 Off-balance sheet items   11,605.5 0.0 36.8 910.5 

 Total RSF         45,021.2 

 Net Stable Funding Ratio (%)         133.99% 



 

 

    

   

 



 
 

 

           

   

 

 

 
      

      

    A  B  C  D  

 Changes of the economic value of equity Changes of the net interest income 

   Current period Last period Current period Last period 
            

      
 Parallel up -384.0 -264.0 -302.7 -101.1 

 Parallel down 410.2 282.4 262.0 97.8 

 Steepener 97.7 38.1     

 Flattener -162.2 -84.2     

 Short rates up -265.8 -157.1     

 Short rates down 283.1 165.6     

     
 

 

 
 
 
 
 
 
 

 



 

 

    

   

 

 
 

  
  

 
 

  
 

 

 

 



 
 

 

 

    

   

 
                 

                 

    A  B  C  D  E  F  G  H  I  J  K  L  M  N  O 

    Institution acts as originator Institution acts as sponsor Institution acts as investor 

    Traditional Synthetic Sub-total Traditional     Traditional     

    STS Non-STS               STS Non-STS Synthetic Sub-total 

     of which SRT   of which SRT   of which SRT   STS Non-STS Synthetic Sub-total         
                                  

                 
 Total exposures 11,808.5 0.0 458.1 0.0 0.0 0.0 12,266.6 0.0 0.0 0.0 0.0 0.0 496.3 0.0 496.3 

 Retail (total) 11,808.5 0.0 458.1 0.0 0.0 0.0 12,266.6 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
   residential 
mortgage 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 

    credit card 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 

 
   other retail ex-
posures  11,808.5 0.0 458.1 0.0 0.0 0.0 12,266.6 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 

 
   re-securitisa-
tion 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 

 
Wholesale (to-
tal) 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 496.3 0.0 496.3 

 
   loans to corpo-
rates 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                  



 

 

    

   

                 

                 

    A  B  C  D  E  F  G  H  I  J  K  L  M  N  O 

    Institution acts as originator Institution acts as sponsor Institution acts as investor 

    Traditional Synthetic Sub-total Traditional     Traditional     

    STS Non-STS               STS Non-STS Synthetic Sub-total 

     of which SRT   of which SRT   of which SRT   STS Non-STS Synthetic Sub-total         
                                  

                 

 
   commercial 
mortgage  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 

 
   lease and 
receivables 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 496.3 0.0 496.3 

 
   other 
wholesale 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 

 
   re-securiti-
sation 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 

                
 

 



 
 

 

 

    

   

 

 
 

                   

                   

    A  B  C  D  E  F  G  H  I  J  K  L  M  N  O P  Q 

    Exposure values (by RW bands/deductions) Exposure values (by regulatory approach) RWEA (by regulatory approach) Capital charge after cap 

    
 >20% to 
50% RW 

 >50% to 
100%           

RW 

 >100% to 
<1250%     

RW 
1250% RW/ 
deductions SEC-IRBA 

SEC-ERBA 
(including 

IAA) SEC-SA 
1250% RW/ 
deductions SEC-IRBA 

SEC-ERBA 
(including 

IAA) SEC-SA 1250% RW SEC-IRBA 

SEC-ERBA 
(including 

IAA) SEC-SA 1250% RW 
                                      

                   
 Total exposures 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 0.0 

 
Traditional 
transactions  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 0.0 

    Securitisation 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 0.0 

        Retail underlying 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 0.0 

        Of which STS 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 0.0 

        Wholesale 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 0.0 

        Of which STS 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 0.0 

    Re-securitisation 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 0.0 

 Synthetic transactions  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 0.0 

    Securitisation 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 0.0 

        Retail underlying 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 0.0 

        Wholesale 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 0.0 

    Re-securitisation 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 0.0 

                  
 

 
 
 
 



 

 

    

   

 
                   

                   

    A  B  C  D  E  F  G  H  I  J  K  L  M  N  O P  Q 

    Exposure values (by RW bands/deductions) Exposure values (by regulatory approach) RWEA (by regulatory approach) Capital charge after cap 

   RW 
 >20% to 
50% RW 

 >50% to 
100%           

RW 

 >100% to 
<1250%     

RW 
1250% RW/ 
deductions SEC-IRBA 

SEC-ERBA 
(including 

IAA) SEC-SA 
1250% RW/ 
deductions SEC-IRBA 

SEC-ERBA 
(including 

IAA) SEC-SA 1250% RW SEC-IRBA 

SEC-ERBA 
(including 

IAA) SEC-SA 1250% RW 
                                      
                   

 
Total expo-
sures 0.0 496.3 0.0 0.0 0.0 0.0 496.3 0.0 0.0 0.0 171.9 0.0 0.0 0.0 13.8 0.0 0.0 

 
Traditional se-
curitisation  0.0 496.3 0.0 0.0 0.0 0.0 496.3 0.0 0.0 0.0 171.9 0.0 0.0 0.0 13.8 0.0 0.0 

 Securitisation 0.0 496.3 0.0 0.0 0.0 0.0 496.3 0.0 0.0 0.0 171.9 0.0 0.0 0.0 13.8 0.0 0.0 

 
Retail under-
lying 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 0.0 

 
Of which 
STS 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 0.0 

 Wholesale 0.0 496.3 0.0 0.0 0.0 0.0 496.3 0.0 0.0 0.0 171.9 0.0 0.0 0.0 13.8 0.0 0.0 

 
 Of which 
STS 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 0.0 

 
Re-securitisa-
tion 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 0.0 

 
Synthetic secu-
ritisation  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 0.0 

 Securitisation 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 0.0 

 
Retail under-
lying 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 0.0 

 Wholesale 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 0.0 

 
Re-securitisa-
tion 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 0.0 

                  
 

 



 

 

    

   

 

 

 

 
 

     

     

    A  B  C  

    Exposures securitised by the institution - Institution acts as originator or as sponsor 

    Total outstanding nominal amount   
          

     

     Of which exposures in default 

Total amount of specific credit risk 
adjustments made during the 

period 

 Total exposures 15,447.9 255.3 147.1 

 Retail (total) 15,447.9 255.3 147.1 

    residential mortgage 0.0 0.0 0.0 

    credit card 0.0 0.0 0.0 

    other retail exposures  15,447.9 255.3 147.1 

    re-securitisation 0.0 0.0 0.0 

 Wholesale (total) 0.0 0.0 0.0 

    loans to corporates 0.0 0.0 0.0 

    commercial mortgage  0.0 0.0 0.0 

    lease and receivables 0.0 0.0 0.0 

    other wholesale 0.0 0.0 0.0 

    re-securitisation 0.0 0.0 0.0 
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Risk type   Transmission channel of physical risks Transmission channel of transition risks 
      

   
 

 

 

 

 

 
Extreme events and long-term climate trends such 
as desertification and sea-level rise could trigger 
instabilities that affect supply chains and 
commodity prices and induce volatility in market 
variables. 

Expectations regarding new regulatory 
frameworks, stricter CO2 guidelines or newly 
developed green technologies could influence the 
volatility of market variables such as interest rates. 

  

 

 

 Se
ability to continue as a going concern and its 
outsourced operations. The well-being of 
employees and their ability to work and access 
premises could be affected. 

Legal risks can result in liability claims in the event 
of noncompliance with climate laws and 
regulations. 

  Customer demand could change due to future 
regulations. This could lead to higher demand for 
electric cars coupled with lower demand for used 
cars with internal combustion engines. 

 
  

 

 
 



 

 

 

    

   

 

 

 

 
 

 
 

 

 

 

 
 

 
 



 

 

    

   

 

 

 

 

 

 

 

 

 

 



 

 

 

    

   

 

 
 

 

 

 

 
 

 
 

 

 

 



 

 

    

   

 
 



 

 

 

    

   

 

 
                  

                  

  S E C T OR / S U B S E CT OR  A  B  C  D  E  F  G  H  I  J  K  L  M  N  O P  

  

  Gross carrying amount (Mln EUR) 

Accumulated impairment, accumulated negative 
changes in fair value due to credit risk and provisions 

(Mln EUR) 

GHG financed emissions (scope 1, 
scope 2 and scope 3 emissions of the 

counterparty) (in tons of CO2 
equivalent) 

GHG emissions (column 
i): gross carrying amount 

percentage of the 
portfolio derived from 

company-specific 
reporting  <= 5 years 

> 5 year <= 10 
years 

> 10 year <= 20 
years > 20 years 

Average 
weighted 
maturity 

     

Of which exposures 
towards companies 

excluded from EU Paris-
aligned Benchmarks in 
accordance with points 
(d) to (g) of Article 12.1 
and in accordance with 
Article 12.2 of Climate 
Benchmark Standards 

Regulation 

Of which 
environmentally 

sustainable (CCM) 
Of which stage 2 

exposures 

Of which non-
performing 

exposures   
Of which Stage 2 

exposures 

Of which non-
performing 

exposures   
Of which Scope 3 

financed emissions             
                                    

                  

 
Exposures towards sectors that highly contribute to climate 
change* 18,934.7 141.6 n/a 4,673.6 644.1 -445.2 -146.5 -193.8 n/a n/a n/a 18,819.3 103.1 12.2 0.2 1 

 A - Agriculture, forestry and fishing 73.1 0.0 n/a 22.9 2.4 -2.7 -1.0 -1.4 n/a n/a n/a 72.2 0.9 0.0 0.0 3 

 B - Mining and quarrying 2.3 0.4 n/a 0.8 0.0 -0.1 0.0 0.0 n/a n/a n/a 2.3 0.0 0.0 0.0 3 

 B.05 - Mining of coal and lignite  0.3 0.3 n/a 0.0 0.0 0.0 0.0 0.0 n/a n/a n/a 0.3 0.0 0.0 0.0 3 

 B.06 - Extraction of crude petroleum and natural gas   0.1 0.0 n/a 0.0 0.0 0.0 0.0 0.0 n/a n/a n/a 0.1 0.0 0.0 0.0 2 

 B.07 - Mining of metal ores   0.2 0.0 n/a 0.1 0.0 0.0 0.0 0.0 n/a n/a n/a 0.2 0.0 0.0 0.0 3 

 B.08 - Other mining and quarrying  1.6 0.0 n/a 0.7 0.0 0.0 0.0 0.0 n/a n/a n/a 1.6 0.0 0.0 0.0 3 

 B.09 - Mining support service activities  0.2 0.1 n/a 0.1 0.0 0.0 0.0 0.0 n/a n/a n/a 0.2 0.0 0.0 0.0 2 

 C - Manufacturing 1,426.9 1.0 n/a 347.9 58.4 -9.4 -6.9 -0.9 n/a n/a n/a 1,421.6 5.2 0.2 0.0 1 

 C.10 - Manufacture of food products 28.2 0.0 n/a 11.1 1.2 -0.9 -0.4 -0.5 n/a n/a n/a 27.8 0.4 0.0 0.0 3 

 C.11 - Manufacture of beverages 3.0 0.0 n/a 1.3 0.0 -0.1 0.0 0.0 n/a n/a n/a 3.0 0.0 0.0 0.0 3 

 C.12 - Manufacture of tobacco products 0.1 0.0 n/a 0.0 0.0 0.0 0.0 0.0 n/a n/a n/a 0.1 0.0 0.0 0.0 4 

 C.13 - Manufacture of textiles 6.7 0.0 n/a 2.3 0.2 -0.2 -0.1 -0.1 n/a n/a n/a 6.6 0.0 0.0 0.0 3 

 C.14 - Manufacture of wearing apparel 9.1 0.0 n/a 2.4 0.6 -0.8 -0.2 -0.6 n/a n/a n/a 9.0 0.1 0.0 0.0 3 

 C.15 - Manufacture of leather and related products 3.2 0.0 n/a 1.3 0.0 0.0 0.0 0.0 n/a n/a n/a 3.2 0.0 0.0 0.0 3 

 

C.16 - Manufacture of wood and of products of wood and cork, 
except furniture; manufacture of articles of straw and plaiting 
materials 17.4 0.0 n/a 5.4 0.6 -1.0 -0.2 -0.6 n/a n/a n/a 17.3 0.1 0.0 0.0 3 

 C.17 - Manufacture of pulp, paper and paperboard  2.0 0.0 n/a 0.8 0.0 0.0 0.0 0.0 n/a n/a n/a 2.0 0.0 0.0 0.0 2 

 C.18 -  Printing and service activities related to printing 9.1 0.0 n/a 2.9 0.2 -0.2 -0.1 0.0 n/a n/a n/a 9.0 0.1 0.0 0.0 2 

 C.19 -  Manufacture of coke oven products 0.1 0.0 n/a 0.0 0.0 0.0 0.0 0.0 n/a n/a n/a 0.1 0.0 0.0 0.0 2 

 C.20 - Production of chemicals  5.0 0.0 n/a 2.2 0.1 -0.2 -0.1 0.0 n/a n/a n/a 5.0 0.0 0.0 0.0 2 

 C.21 - Manufacture of pharmaceutical preparations 0.6 0.0 n/a 0.1 0.1 0.0 0.0 0.0 n/a n/a n/a 0.6 0.0 0.0 0.0 2 

 C.22 - Manufacture of rubber products 9.5 0.0 n/a 3.6 0.2 -0.3 -0.1 -0.2 n/a n/a n/a 9.4 0.1 0.0 0.0 2 

 C.23 - Manufacture of other non-metallic mineral products 9.7 0.0 n/a 3.2 0.1 -0.3 -0.1 -0.1 n/a n/a n/a 9.6 0.1 0.0 0.0 3 

 C.24 - Manufacture of basic metals 3.4 0.0 n/a 1.3 0.0 -0.1 -0.1 0.0 n/a n/a n/a 3.4 0.0 0.0 0.0 2 

 
C.25 - Manufacture of fabricated metal products, except 
machinery and equipment 53.8 0.0 n/a 16.5 1.2 -1.9 -0.7 -0.8 n/a n/a n/a 53.3 0.5 0.0 0.0 3 

 
C.26 - Manufacture of computer, electronic and optical 
products 10.2 0.0 n/a 2.7 0.6 -0.7 -0.1 -0.6 n/a n/a n/a 10.2 0.1 0.0 0.0 2 

 C.27 - Manufacture of electrical equipment 8.0 0.0 n/a 2.2 0.0 -0.1 -0.1 0.0 n/a n/a n/a 7.9 0.1 0.0 0.0 2 

 C.28 - Manufacture of machinery and equipment n.e.c. 24.8 0.0 n/a 9.3 0.2 -0.5 -0.3 -0.1 n/a n/a n/a 24.6 0.2 0.0 0.0 2 

 C.29 - Manufacture of motor vehicles, trailers and semi-trailers 1,170.1 1.0 n/a 257.3 51.5 0.1 -3.6 3.8 n/a n/a n/a 1,166.9 3.0 0.1 0.0 0 

 C.30 - Manufacture of other transport equipment 2.8 0.0 n/a 1.0 0.2 -0.1 0.0 -0.1 n/a n/a n/a 2.8 0.0 0.0 0.0 3 

 C.31 - Manufacture of furniture 6.4 0.0 n/a 2.5 0.1 -0.3 -0.1 -0.1 n/a n/a n/a 6.4 0.0 0.0 0.0 3 

 C.32 - Other manufacturing 15.2 0.0 n/a 4.6 0.6 -0.8 -0.2 -0.5 n/a n/a n/a 15.2 0.1 0.0 0.0 2 
                  

 C.33 - Repair and installation of machinery and equipment 28.6 0.0 n/a 13.8 0.7 -0.9 -0.4 -0.4 n/a n/a n/a 28.4 0.3 0.0 0.0 3 

 D - Electricity, gas, steam and air conditioning supply 6.6 1.9 n/a 1.6 0.0 -0.2 -0.1 0.0 n/a n/a n/a 6.5 0.1 0.0 0.0 3 

 D35.1 - Electric power generation, transmission and 5.8 1.5 n/a 1.4 0.0 -0.1 0.0 0.0 n/a n/a n/a 5.7 0.0 0.0 0.0 2 



 

 

    

   

                  

                  

  S E C T OR / S U B S E CT OR  A  B  C  D  E  F  G  H  I  J  K  L  M  N  O P  

  

  Gross carrying amount (Mln EUR) 

Accumulated impairment, accumulated negative 
changes in fair value due to credit risk and provisions 

(Mln EUR) 

GHG financed emissions (scope 1, 
scope 2 and scope 3 emissions of the 

counterparty) (in tons of CO2 
equivalent) 

GHG emissions (column 
i): gross carrying amount 

percentage of the 
portfolio derived from 

company-specific 
reporting  <= 5 years 

> 5 year <= 10 
years 

> 10 year <= 20 
years > 20 years 

Average 
weighted 
maturity 

     

Of which exposures 
towards companies 

excluded from EU Paris-
aligned Benchmarks in 
accordance with points 
(d) to (g) of Article 12.1 
and in accordance with 
Article 12.2 of Climate 
Benchmark Standards 

Regulation 

Of which 
environmentally 

sustainable (CCM) 
Of which stage 2 

exposures 

Of which non-
performing 

exposures   
Of which Stage 2 

exposures 

Of which non-
performing 

exposures   
Of which Scope 3 

financed emissions             
                                    

                  
distribution 

 D35.11 - Production of electricity 2.1 0.4 n/a 0.6 0.0 -0.1 0.0 0.0 n/a n/a n/a 2.1 0.0 0.0 0.0 2 

 
D35.2 - Manufacture of gas; distribution of gaseous fuels 
through mains 0.5 0.1 n/a 0.1 0.0 0.0 0.0 0.0 n/a n/a n/a 0.4 0.0 0.0 0.0 2 

 D35.3 - Steam and air conditioning supply 0.4 0.3 n/a 0.2 0.0 0.0 0.0 0.0 n/a n/a n/a 0.4 0.0 0.0 0.0 3 

 
E - Water supply; sewerage, waste management and 
remediation activities 23.0 0.0 n/a 14.7 0.9 -0.9 -0.6 -0.2 n/a n/a n/a 22.9 0.1 0.0 0.0 3 

 F - Construction 549.2 0.0 n/a 218.8 31.2 -33.7 -10.2 -20.8 n/a n/a n/a 544.4 4.6 0.2 0.0 3 

 F.41 - Construction of buildings 153.7 0.0 n/a 41.4 8.4 -8.8 -2.7 -5.4 n/a n/a n/a 152.0 1.7 0.1 0.0 3 

 F.42 - Civil engineering 24.3 0.0 n/a 8.5 1.0 -1.2 -0.4 -0.6 n/a n/a n/a 24.1 0.3 0.0 0.0 2 

 F.43 - Specialised construction activities 371.1 0.0 n/a 168.9 21.8 -23.8 -7.2 -14.7 n/a n/a n/a 368.4 2.7 0.1 0.0 3 

 
G - Wholesale and retail trade; repair of motor vehicles and 
motorcycles 16,252.1 129.3 n/a 3,766.8 508.3 -358.8 -112.8 -149.3 n/a n/a n/a 16,152.4 87.9 11.6 0.1 1 

 H - Transportation and storage 318.7 9.1 n/a 196.3 28.0 -25.1 -8.0 -15.9 n/a n/a n/a 316.1 2.5 0.1 0.0 3 

 H.49 - Land transport and transport via pipelines 262.3 8.8 n/a 175.2 23.1 -21.3 -6.5 -13.8 n/a n/a n/a 260.2 2.1 0.0 0.0 3 

 H.50 - Water transport 1.3 0.3 n/a 0.5 0.1 -0.1 0.0 -0.1 n/a n/a n/a 1.3 0.0 0.0 0.0 3 

 H.51 - Air transport 1.7 0.0 n/a 0.3 0.0 0.0 0.0 0.0 n/a n/a n/a 1.7 0.0 0.0 0.0 3 

 H.52 - Warehousing and support activities for transportation 38.2 0.1 n/a 14.2 3.4 -2.4 -1.0 -1.3 n/a n/a n/a 37.9 0.3 0.1 0.0 3 

 H.53 - Postal and courier activities 15.1 0.0 n/a 6.2 1.4 -1.3 -0.5 -0.8 n/a n/a n/a 14.9 0.1 0.0 0.0 3 

 I - Accommodation and food service activities 134.0 0.0 n/a 51.4 5.6 -6.2 -2.5 -2.9 n/a n/a n/a 132.9 1.0 0.0 0.0 3 

 L - Real estate activities 148.8 0.0 n/a 52.3 9.2 -8.1 -4.4 -2.5 n/a n/a n/a 148.0 0.8 0.1 0.0 5 

 
Exposures towards sectors other than those that highly 
contribute to climate change* 0.0 0.0 n/a 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 

 K - Financial and insurance activities 0.0 0.0 n/a 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 

 Exposures to other sectors (NACE codes J, M - U) 3,273.3 0.0 n/a 846.6 50.6 -140.4 -28.0 -31.4 0.0 0.0 0.0 3,255.5 17.4 0.4 0.0 2 

 TOTAL 22,208.1 141.6 n/a 5,520.2 694.7 -585.6 -174.5 -225.1 n/a n/a n/a 22,074.8 120.5 12.6 0.2 1 
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https://ec.europa.eu/eurostat/statistics-explained/index.php?title=Glossary:National_accounts_(NA)/de
https://ec.europa.eu/eurostat/statistics-explained/index.php?title=Glossary:European_statistical_system_(ESS)
https://ec.europa.eu/eurostat/statistics-explained/index.php?title=Glossary:European_statistical_system_(ESS)


 

 

     

   

 
      

      

  A  B  C  D  E  

  
Gross carrying amount 

(aggregate) 

Gross carrying amount 
towards the 

counterparties 
compared to total gross 

carrying amount 
(aggregate)* 

Of which 
environmentally 

sustainable (CCM) 
Average weighted 

maturity 

Number of top 20 
polluting firms included 

            
      

 0.0 0.00% n/a 4 1 

     
 

 

 

 



 

 

 

    

   

 
                

                

  A  B  C  D  E  F  G  H  I  J  K  L  M  N  O   

    Gross carrying amount (Mln EUR) 

      of which exposures sensitive to impact from climate change physical events 

  

    Breakdown by maturity bucket 

of which 
exposures 

sensitive to 
impact from 

chronic climate 
change events 

of which 
exposures 

sensitive to 
impact from 

acute climate 
change events 

of which exposures 
sensitive to impact 

both from chronic 
and acute climate 

change events 
Of which Stage 

2 exposures 

Of which non-
performing 

exposures 

Accumulated impairment, accumulated 
negative changes in fair value due to credit 

risk and provisions 

  Europe    <= 5 years 
> 5 year <= 

10 years 
> 10 year 

<= 20 years > 20 years 

Average 
weighted 
maturity             

of which 
Stage 2 

exposures 

Of which non-
performing 

exposures 
                                

                

 
A - Agriculture, forestry and 
fishing 73.1 18.5 0.3 0.0 0.0 3 6.6 7.9 4.2 8.4 0.6 -0.9 -0.3 -0.5 

 B - Mining and quarrying 2.3 0.7 0.0 0.0 0.0 3 0.2 0.2 0.3 0.2 0.0 0.0 0.0 0.0 
 C - Manufacturing 1,426.9 492.4 1.0 0.0 0.0 1 291.5 185.6 16.4 106.4 32.6 -4.4 -2.3 -1.7 

 
D - Electricity, gas, steam and air 
conditioning supply 6.6 1.3 0.0 0.0 0.0 3 0.6 0.4 0.3 0.4 0.0 0.0 0.0 0.0 

 

E - Water supply; sewerage, waste 
management and remediation 
activities 23.0 9.6 0.0 0.0 0.0 4 1.5 3.3 4.9 8.3 0.2 -0.5 -0.4 0.0 

 F - Construction 549.2 150.9 0.9 0.0 0.0 3 39.0 82.7 30.1 96.0 16.0 -16.1 -4.0 -11.7 

 

G - Wholesale and retail trade; 
repair of motor vehicles and 
motorcycles 16,252.1 1,863.2 7.3 0.1 0.0 3 317.5 1240.4 312.8 345.5 81.8 -64.4 -13.2 -38.4 

 H - Transportation and storage 318.7 131.9 0.6 0.1 0.0 3 25.0 74.1 33.4 101.8 13.4 -11.8 -3.5 -8.3 
 L - Real estate activities 148.8 52.7 0.3 0.1 0.0 7 20.9 26.2 6.0 22.3 4.2 -2.7 -1.7 -0.7 

 
Loans collateralised by residential 
immovable property 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 

 
Loans collateralised by commercial 
immovable property 1,529.7 8.0 15.2 58.5 0.0 3 74.5 4.0 3.2 3.6 0.2 -0.7 -0.1 0.0 

 Repossessed collaterals 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 

 
Other relevant sectors (breakdown 
below where relevant) 3,407.3 991.0 5.5 0.1 0.0 3 418.6 482.1 95.9 324.8 26.1 -36.0 -8.1 -15.9 

                 



 

 

     

   

 
 

 

 

 

 

 

 
 

 



 

 

 

    

   

 

 
 

 
 

 

 

 
   

   

    A  

  millions Applicable amount 
      

   
 Total assets as per published financial statements 70,425.7 

 
Adjustment for entities which are consolidated for accounting purposes but are outside 
the scope of prudential consolidation 1,350.1 

 
(Adjustment for securitised exposures that meet the operational requirements for the 
recognition of risk transference) 0.0 

 (Adjustment for temporary exemption of exposures to central banks (if applicable)) 0.0 

 

(Adjustment for fiduciary assets recognised on the balance sheet pursuant to the 
applicable accounting framework but excluded from total exposure measure in 
accordance with point (i) of Article 429a(1) CRR) -1.6 

 
Adjustment for regular-way purchases and sales of financial assets subject to trade date 
accounting 0.0 

 Adjustment for eligible cash pooling transactions 0.0 

 Adjustments for derivative financial instruments 53.1 

 Adjustment for securities financing transactions (SFTs) 0.0 

 
Adjustment for off-balance sheet items (ie conversion to credit equivalent amounts of 
off-balance sheet exposures) 2,599.2 

 
(Adjustment for prudent valuation adjustments and specific and general provisions 
which have reduced Tier 1 capital) 0.0 

 
(Adjustment for exposures excluded from the total exposure measure in accordance 
with point (c ) of Article 429a(1) CRR) 0.0 

 
(Adjustment for exposures excluded from the total exposure measure in accordance 
with point (j) of Article 429a(1) CRR) 0.0 

 Other adjustments -1,819.0 

 Total exposure measure 72,607.6 

  
 

 

 

 



 

 

    

   

 
    

    

  
  

C R R  LE V E R AG E  R A TI O E X -
P O S UR E S 

    a b 

   Jun 30, 2023 Dec 31, 2022 
        

    
   

 On-balance sheet items (excluding derivatives, SFTs, but including collateral) 71,023.0 60,908.5 

 
Gross-up for derivatives collateral provided where deducted from the balance sheet assets pursu-
ant to the applicable accounting framework 0.0 0.0 

 (Deductions of receivables assets for cash variation margin provided in derivatives transactions) 0.0 0.0 

 
(Adjustment for securities received under securities financing transactions that are recognised as 
an asset) 0.0 0.0 

 (General credit risk adjustments to on-balance sheet items) 0.0 0.0 

 (Asset amounts deducted in determining Tier 1 capital) -1,139.5 -989.0 

 Total on-balance sheet exposures (excluding derivatives and SFTs)  69,883.5 59,919.5 

   

 
Replacement cost associated with SA-CCR derivatives transactions (ie net of eligible cash variation 
margin) 32.8 127.8 

 
Derogation for derivatives: replacement costs contribution under the simplified standardised ap-
proach 0.0 0.0 

 Add-on amounts for potential future exposure associated with  SA-CCR derivatives transactions  92.1 72.5 

 
Derogation for derivatives: Potential future exposure contribution under the simplified standard-
ised approach 0.0 0.0 

 Exposure determined under Original Exposure Method 0.0 0.0 

 (Exempted CCP leg of client-cleared trade exposures) (SA-CCR) 0.0 0.0 

 (Exempted CCP leg of client-cleared trade exposures) (simplified standardised approach) 0.0 0.0 

 (Exempted CCP leg of client-cleared trade exposures) (original Exposure Method) 0.0 0.0 

 Adjusted effective notional amount of written credit derivatives 0.0 0.0 

 (Adjusted effective notional offsets and add-on deductions for written credit derivatives) 0.0 0.0 

 Total derivatives exposures  124.9 200.2 

   

 
Gross SFT assets (with no recognition of netting), after adjustment for sales accounting transac-
tions 0.0 0.0 

 (Netted amounts of cash payables and cash receivables of gross SFT assets) 0.0 0.0 

 Counterparty credit risk exposure for SFT assets 0.0 0.0 

 
Derogation for SFTs: Counterparty credit risk exposure in accordance with Articles 429e(5) and 222 
CRR  0.0 0.0 

 Agent transaction exposures 0.0 0.0 

 (Exempted CCP leg of client-cleared SFT exposure) 0.0 0.0 

 Total securities financing transaction exposures 0.0 0.0 

   

 Off-balance sheet exposures at gross notional amount 13,936.3 14,905.7 

 (Adjustments for conversion to credit equivalent amounts) -11,337.1 -12,228.3 

 
(General provisions deducted in determining Tier 1 capital and specific provisions associated with 
off-balance sheet exposures) 0.0 0.0 

 Off-balance sheet exposures 2,599.2 2,677.4 

   

 
(Exposures excluded from the total exposure measure in accordance with point (c ) of Article 
429a(1) CRR) 0.0 0.0 

 
(Exposures exempted in accordance with point (j) of Article 429a (1) CRR (on and off balance 
sheet)) 0.0 0.0 

     



 

 

 

    

   

    

    

  
  

C R R  LE V E R AG E  R A TI O E X -
P O S UR E S 

    a b 

   Jun 30, 2023 Dec 31, 2022 
        

    
 (-) (Excluded exposures of public development banks (or units) - Public sector investments) 0.0 0.0 

 (Excluded exposures of public development banks (or units) - Promotional loans) 0.0 0.0 

 
(Excluded passing-through promotional loan exposures by non-public development banks (or 
units)) 0.0 0.0 

 (Excluded guaranteed parts of exposures arising from export credits ) 0.0 0.0 

 (Excluded excess collateral deposited at triparty agents ) 0.0 0.0 

 
(Excluded CSD related services of CSD/institutions in accordance with point (o) of Article 429a(1) 
CRR) 0.0 0.0 

 
(Excluded CSD related services of designated institutions in accordance with point (p) of Article 
429a(1) CRR) 0.0 0.0 

 (Reduction of the exposure value of pre-financing or intermediate loans ) 0.0 0.0 

 (Total exempted exposures) 0.0 0.0 

   

 Tier 1 capital 9,237.2 9,220.3 

 Total exposure measure 72,607.6 62,797.1 

   

 Leverage ratio (%) 12.72% 14.68% 

 
Leverage ratio excluding the impact of the exemption of public sector investments and promo-
tional loans) (%) 12.72% 14.68% 

 
Leverage ratio (excluding the impact of any applicable temporary exemption of 
central bank reserves) 12.72% 14.68% 

 Regulatory minimum leverage ratio requirement (%) 3.00% 3.00% 

 Additional own funds requirements to address the risk of excessive leverage (%)  0.00% 0.00% 

      of which: to be made up of CET1 capital (percentage points) 0.00% 0.00% 

 Leverage ratio buffer requirement (%) 0.00% 0.00% 

 Overall leverage ratio requirement (%) 3.00% 3.00% 

   

 Choice on transitional arrangements for the definition of the capital measure n/a n/a 

   

 
Mean value of gross SFT assets, after adjustment for sale accounting transactions and netted of 
amounts of associated cash payables and cash receivables 0.0 0.0 

 
Quarter-end value of gross SFT assets, after adjustment for sale accounting transactions and net-
ted of amounts of associated cash payables and cash receivables 0.0 0.0 

 

Total exposure measure (including the impact of any applicable temporary exemption of central 
bank reserves) incorporating mean values from row 28 of gross SFT assets (after adjustment for 
sale accounting transactions and netted of amounts of associated cash payables and cash receiva-
bles) 72,607.6 62,797.1 

 

Total exposure measure (excluding the impact of any applicable temporary exemption of central 
bank reserves) incorporating mean values from row 28 of gross SFT assets (after adjustment for 
sale accounting transactions and netted of amounts of associated cash payables and cash receiva-
bles) 72,607.6 62,797.1 

 

Leverage ratio (including the impact of any applicable temporary exemption of central bank re-
serves) incorporating mean values from row 28 of gross SFT assets (after adjustment for sale ac-
counting transactions and netted of amounts of associated cash payables and cash receivables) 12.72% 14.68% 

 

Leverage ratio (excluding the impact of any applicable temporary exemption of central bank re-
serves) incorporating mean values from row 28 of gross SFT assets (after adjustment for sale ac-
counting transactions and netted of amounts of associated cash payables and cash receivables) 12.72% 14.68% 

   
 

 



 

 

    

   

 

 
   

   

    A  

   CRR leverage ratio exposures 
      

   

 
Total on-balance sheet exposures (excluding derivatives, SFTs, 
and exempted exposures), of which: 71,023.0 

 Trading book exposures 0.0 

 Banking book exposures, of which: 71,023.0 

 Covered bonds 293.1 

 Exposures treated as sovereigns 15,540.6 

 
Exposures to regional governments, MDB, international 
organisations and PSE not treated as sovereigns 7.2 

 Institutions 769.4 

 Secured by mortgages of immovable properties 0.0 

 Retail exposures 30,188.6 

 Corporates 19,593.3 

 Exposures in default 926.8 

 
Other exposures (e.g. equity, securitisations, and other non-
credit obligation assets) 3,704.0 
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