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2022 EU-wide Transparency Exercise
Key Metrics

Banque Internationale a Luxembourg

As of As of As of As of

COREP CODE REGULATION
(min EUR, %) 30/09/2021 31/12/2021 31/03/2022 30/06/2022
Available capital (amounts)
Common Equity Tier 1 (CET1) capital - transitional period 1,447 1,431 1,406 € 01.00 (r0020,c0010) Article 50 of CRR
Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs € 01.00 (r0020,c0010)
- - 1,423 1,416 1,391 A Article 50 of CRR

transitional arrangements had not been applied - € 05.01 (r0440,c0010) icle 500
Tier 1 capital - transitional period 1,622 1,606 1,581 € 01.00 (r0015,c0010) Article 25 of CRR
Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied - € 01.00 (r0015,c0010) .
transitional definition 1,598 1,591 1,566 - C 05.01 (r0440,c0010) - C 05.01 (r0440,c0020) Article 25 of CRR
Total capital - transitional period 1,859 1,847 1,828 € 01.00 (r0010,c0010) Articles 4(118) and 72 of CRR
Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements € 01.00 (r0010,c0010) - C 05.01 (r0440,c0010) .
35 it vz eyl 1,835 1,832 1,812 < C 05,01 (10440,0020) - € 05.01 (10440,c0030) Articles 4(118) and 72 of CRR
Risk exposure amounts
Total risk exposure amount 10,165 10,245 10,163 € 02.00 (r0010,c0010) Articles 92(3), 95, 96 and 98 of CRR
Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arran: nts had not € 02.00 (r0010,c0010) .
e el 10,153 10,239 10,153 € 05.01 (10440,c0040) Articles 92(3), 95, 96 and 98 of CRR
Capital ratios
Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition 13.67% 14.24% 13.97% 13.84% CA3 {1} -
Fommon Equity Tier 1 (as a percgr_\tage of risk exposure amount) - transitional definition - as 13.43% 14.01% 13.83% 13.70% (C 01.00 (r0020,c0010) - C 05.01 (r0440,c0010) )/ R
if IFRS 9 or analogous ECLs transitional arrangements had not been applied (C02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
Tier 1 (as a percentage of risk exposure amount) - transitional definition 15.45% 15.96% 15.68% 15.56% CA3 {3} -
T il iz e Ere e EeT if IFR: el i+ (C01.00 (0015,c0010) - C 05.01 (r0440,c0010) -

S (EsE tpehced tagtebo y el_pzsu SEHIYES DO ar et Fils TEmEie 15.21% 15.74% 15.54% 15.42% C 05.01 (r0440,c0020) ) / (C 02.00 (10010,c0010) - C -
arrangements had not been applie 05.01 (10440,c0040) )
Total capital (as a percentage of risk exposure amount) - transitional definition 16.83% 18.29% 18.03% 17.98% CA3 {5} -
iotalcantal e 7 e S aSIIE ST if IFR: el ECL (C01.00 (r0010,c0010) - C 05.01 (r0440,c0010)
tuta _Eap t? (Geales cet tahgzo tsb < posul_e da i) €8 SO @r ety EHls 16.60% 18.07% 17.89% 17.85% - C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) / -

ELEEE] EIGIENENS el [el = G2l (C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )

Leverage ratios
Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital 31,843 32,816 31,500 36,707 € 47.00 (r0300,c0010) :;iecl‘zi‘:‘?c";;he CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
Leverage ratio - using a transitional definition of Tier 1 capital 4.78% 4.94% 5.10% 431% € 47.00 (r0340,c0010) :ﬁ:;z;z;;;;m CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
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» AUTHORITY
iy

Leverage ratio

Banque Internationale a Luxembourg

As of As of
(min EUR, %) 30/09/2021 31/12/2021

As of
31/03/2022

As of

30/06/2022  COREP CODE REGULATION

Tier 1 capital - transitional definition 1,521 1,622 1,606 1,581  |C 47.00 (r0320,c0010)

Tier 1 capital - fully phased-in definition 1,49 1,598 1,591 1,566 |C47.00 (r0310,c0010)| ) e 425 of the CRR; Delegated Regulation

(EU) 2015/62 of 10 October 2014 amending
CRR

Total leverage ratio exposures - using a transitional definition of Tier 1 capital 31,843 32,816 31,500 36,707 | C 47.00 (r0300,c0010)

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 31,818 32,792 31,485 36,691  |C 47.00 (r0290,c0010)

Leverage ratio - using a transitional definition of Tier 1 capital 4.78% 4.94% 5.10% 4.31% [A.1)/[B.1]

Leverage ratio - using a fully phased-in definition of Tier 1 capital 4.70% 4.87% 5.05% 4.27% [A.2)/[B.2]
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Capital

Banque Internationale & Luxembourg

(min EUR, %) As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 'COREP CODE REGULATION
own Funos 1658 e 1847 [ E— [—
f:::dﬂ&l::l)ﬁ::z;:::{:)c!?nAL (et of deductions and after applying 1,346 1,447 1,431 1,406 01,00 (10620,c0010) Avticle 50 of CRR
e 07 o7 oo w0 [coumncmann s 260 s )31 9,712,560 o ) 42 B
Retained eamings e o a5 2 [comcomany s 60) o 26034360 )20 ) AR
Aecuristed e compreense ie v 1 IR Sy— e 10,25 o (250 i )t 8
—— o o 0 PR T T—— s 17y 20 250 o )
(R R— o o o o |comenan e ——
Moty nterest ghen rcagniton i CET captal o 0 o o |comnaon ——
Adusment toCETL due toprcental ks a 5 5 @ [comamony [ ———
[T —— 2 2 265 s [cummmannscan P T koo
)DTA it e oty and ok e ey e et o . - o o |cormromaon o ma
18 shrtlof et sk st 2 2 [coumocomany s 30 et 0,100 5t 5
Defnd beneft enson fund assts 1 B P a8 [comomocnn et 19,50 o 1 0
9 Redrocalcos hokings i A Captal o 0 o P - s 1230 o )00 4 OR
9 Excess daduction fom ATA tems over ATI Catal o 0 . o |commaon 350 o i
o oo » coroo - oo s
[y S— kel b subject 03 1.250% o 0 o 0 y A Dson 0 0 s 0o 5% s
o oty oL Corsonty | iy it () 2 530 ok i 5o o 550
Ofwhch o securtsation postions () o 0 0 P - S ———
L o o . o |commmenn L
) Deductle DTAS tht ety on fture prftabity and ae o temporaeydiferens o 0 o P T T—— s 30 ot ) 2 2 s ) e ) D) R
e o o . o |commmann S —
) Amount xceing the 17.65% treshld o 0 o P r— ——
(BT e m————— o o . o |commsiseon i 360 ot (e 7 0
owN FuNDS
Transitional period M vk o o o 0 P - [ —
€ Otrrreseesltaxa o o . [ — 350, prt 0%
) Aditona dductions of CET1 Captal d o Avicle 3 CRR o 0 0 P - .
[P pm— ) 2 5 25 [comemann -
———— s o 15 16 Jorie e .
Tanstons adustments due togandthrsd CET Capta nsruments . 0 . [ e ———
o ey e 13 Ao Ry s o o 0 o |comomn [
Othr ranstons acstments o CETA Capta s 2 s [ r— [ -
ADDITIONAL TIER  CAPITAL (et o deductinsand after transtiona dsents) 175 15 175 25 [coumcesmany J———
Adions Ter 1 Captalnstruments s s s s o scouo
9 Excssdedtuctionfom T2 s over T2 captal o 0 o o |com@man

01,00 10690,c0010) + C01.00

Additonal Tier 1 Capi e (0700,0010)  C 0100 (r0720,0010) + €
Other Additional Tier 1 Capital components and deductions. o 0 o 0 oot e ot oy
+C 0100 (0748 c0010)

0100 10660,0010) + C01.00

Additional Tier 1 transitional adjustments. 0 0 0 o (10680,c0010) + C 01.00 (r0730,c0010)

TIER 1 CAPITAL (net of deductions and after transitional adjustments) 1,521 1,622 1,606 1,581 c01.00 co015,coot0) At 250f R

TIER 2 CAPITAL (net of deductions and after transitional adjustments) 137 237 241 246 c01.00 (0750,c0010) vt 71 of GRR

Tier 2 Capital instruments 137 237 241 246 o g « covso

0100 (0910,0010) + C01.00
co

os20,c00:0) 5 C oz
er Tier 2 Capital components and deductions 01,00 (10940,c0010) + C 01.00 10950,0010)
Other Tier 2 Capital components and deductions 0 0 0 0 o g o

10970,c0010) = C 01,00 (19974,0010) + C
0100 1097 cooto

01,00 (0880,c0010) + C01.00

Tier 2 ransitonal adjustments 0 0 o 0 [Camn0eoonn s € o100 (oseoaotoy
TOTAL RISK EXPOSURE AMOUNT 9,850 10,165 10,245 10,163 |co20m0100010) Avicies 823, 95,96 nd 98 o GRR
OWN FUNDS
REQUIREMENTS
Of which: Transitonal adjustments inclu 11 ol 6 9 |cosor ponocooioy
COMMON EQUITY TIER 1 CAPITAL RATIO (tran: 13.67% 14.24% 13.97% 1384%  |oasey -
CCAPITAL RATIOS (%)
ransitional period TIER 1 CAPITAL RATIO (transitional period) 15.45% 15.96% 15.68% 15.56%  |cm -
TOTAL CAPITAL RATIO (transitional period) 16.83% 18.29% 18.03% 17.98%  [casesy -
£T1 Capital (4101134120 MINGA 22 A1 13-
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 1321 1423 1,416 1,301 22A244 MIN(A 4+A.2.2- B
Fully loaded Aa300.00
EIRENEED) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 13.43% 14.01% 13.83% 13.70%  |wayss -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 25 2 15 16 [cosor comncoon
Adjustments to AT1 due to IFRS 9 transitional arrangements 3 0 o 0 |cosoncosocon)
Memo items
Adjustments to T2 due to IFRS 9 transitional arrangements 0 0 o 0 |cosorposocoosny
Adjustments included in RWAS due to IFRS 9 transitional arrangements 11 11 6 9 |cosoncosocooi)

ET1 based on Therefore, any caoital ot elaible from a at the reporting date are not take nto account i this calcuation,
Full loaded CETI canitl rato estimation s based on the formulae stated in coumn "COREP CODE” It lead 1 canital ratos oublished banks e.0.in their Pillr 3 discosure
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AUTHORITY

Overview of Risk exposure amounts

Banque Internationale a Luxembourg

(min EUR, %)

Credit risk (excluding CCR and Securitisations)

Of which the standardised approach

Of which the foundation IRB (FIRB) approach

Of which the advanced IRB (AIRB) approach

Of which equity IRB

Counterparty credit risk (CCR, excluding CVA)®

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commodities risks (Market risk)

Of which the standardised approach

Of which IMA

Of which securitisations and resecuritisations in the trading book

Large exposures in the trading book

Operational risk

Of which basic indicator approach

Of which standardised approach

Of which advanced measurement approach

Other risk exposure amounts

RWAs
As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 COREP CODE
€ 02.00 (10040, €0010) -[C 07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130,
€0220, s001) + C 08.01 (r0040, c0260, s001) + C 08.01 (r0050, c0260, s001) + C 08.01 (r0060, c0260,
8,666 9,036 9,184 9,064 s001) + C 08.01 (r0040, c0260, s002) + C 08.01 (r0050, c0260, s002,) + C 08.01 (r0060, c0260, s002)
+ C 02.00 (10470, c0010) + C 02.00 (r0460, c0010)]
€ 02.00 (10060, c0010)-[C 07.00 (0090, 0220, S00L) + C 07.00 (10110, c0220, s001)+ C 07.00 (10130,
1,430 1,699 2,499 2,638 €020, 5001}
C 02.00 (10250, c0010) - [C 08.01 (r0040, c0260, s002) + C 08.01 (0050, c0260, s002) + C 08.01 (r0060,
2,178 2,037 1,329 1,191 0260, 5002)]
€ 02,00 (10310, c0010) - [C 08.01 (10040, c0260, s001) + C 08.01 (10050, c0260, s001) + C 08.01 (10060,
4,573 4,770 4,848 4,722 0260, 5001)]
€02.00 (0420, c0010)
474 519 502 503
€ 07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130, 0220, 5001) + C 08.01
166 131 65 99 (10040, 0260, 5001) + C 08.01 (10050, 0260, 5001) + C 08.01 (0060, 0260, 5001) + C 08.01 (r0040,
€0260,5002) + C 08.01 (10050, c0260, S002,) + C 08.01 (0060, c0260, $002) + C 02.00 (10460, c0010)]
€ 02.00 (10640, c0010)
26 18 13 14
€ 02,00 (10490, c0010)
0 0 0 0
€ 02.00 (0470, c0010)
7 3 2 2
€02.00 (0520, c0010)
22 23 26 30
€ 02.00 (10530, c0010)
22 23 26 30
€ 02.00 (r0580, c0010)
0 0 0 0
€ 19.00 (10010, c0601)*12.5+C 20.00 (10010,c0450)*12.5+ MAX(C 24.00(10010, c0090),C
24.00(r0010,c0100),C 24.00(r0010, c0110))*12.5
0 0 0 0
€ 02,00 (10680, c0010)
0 0 0 0
€02.00 (r0590, c0010)
963 954 954 954
€ 02.00 (10600, c0010)
0 0 0 0
€02.00 (10610, <0010)
963 954 954 954
C02.00 (10620, c0010)
0 0 0 0
C02.00 (10630, c0010) + C 02.00 (10690, c0010)
0 0 0 0
9,850 10,165 10,245 10,163

Total

* The positions "of which" are for information and do not need to sum up to Credit risk (excluding CCR and Securitisations)

2 On-balance sheet exposures related to Free Deliveries [according to Article 379(1)] have not been included in ‘Counterparty Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.
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o P&L
Banque Internationale & Luxembourg

Interest income

Of which debt securities income

Of which loans and advances income

Interest expenses

(Of which deposits expenses)

(Of which debt securities issued expenses)

(Expenses on share capital repayable on demand)

Dividend income

Net Fee and commission income

Gains or (-) losses on derecognition of finandial assets and liabilities not measured at fair value through profit or loss, and of non financial assets,
net

Gains or (-) losses on financial assets and liabilities held for trading, net

Gains or (-) losses on financial assets and liabilities at fair value through profit or loss, net

Gains or (-) losses from hedge accounting, net

Exchange differences [gain or (-) loss], net

Net other operating income /(expenses)

TOTAL OPERATING INCOME, NET

(Administrative expenses)

(Cash contributions to resolution funds and deposit guarantee schemes)

(Depreciation)

Modification gains or (-) losses, net

(Provisions or (-) reversal of provisions)

(Payment commitments to resolution funds and deposit quarantee schemes)

(Commitments and guarantees given)

(Other provisions)

Of which pending legal issues and tax litigation"

Of which restructuring®

(Increases or (-) decreases of the fund for aeneral bankina risks, net)?

(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)

(Financial assets at fair value through other comprehensive income)

(Financial assets at amortised cost)

(1mpairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets)

(of which Goodwill)

Negative goodwill recognised in profit or loss

Share of the profit or () loss of investments in subsidaries, joint ventures and associates

Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations

PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS

PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS

Profit or (-) loss after tax from discontinued operations

PROFIT OR (-) LOSS FOR THE YEAR

Of which attributable to owners of the parent

As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022
348 471 118 253
43 56 13 30
201 270 68 140
131 180 44 98
5 7 1 4
30 44 16 33
0 0 0 0
0 0 0 0
169 231 57 111
81 90 17 28
24 27 78 -173
29 36 77 170
0 0 0 1
8 11 3 6
15 21 2 26
495 653 147 323
278 386 99 199
2 2 2 2
42 56 14 28
0 0 0 0
1 4 1 -1
0 0 0 0
1 4 1 -1
0 0 0 0
0 0 0 0
3 0 0
0 0 0 0
19 33 3 4
0 0 0 0
19 33 3 -4
0 0 0 2
0 0 0 2
0 0 0 0
2 2 0 0
0 0 0 0
135 154 14 77
112 130 8 68
5 5 0 0
117 135 8 68
117 135 8 68

™ Information available only as of end of the year
@ For IFRS compliance banks “zero’ in cell “Increases or (-) decreases of the fund for general banking risks, net’ must be read as n.a."
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Total Assets: fair value and impairment distribution

Bangque Internationale a Luxembourg

(min EUR) As of 30/09/20 As 0 0 As of 31/03/20 As of 30 0
p ° at central 5,470 5,989 6,625 7,174 1AS 1.54 (i)
ancial a d for tra 126 18 9 14 % 0 82 2 116 4 110 6 11 4 9% 16 IFRS 7.8(a)(i);IFRS 9.Appendix A
- anceso 41 0 40 0 45 0 41 3 44 0 41 3 40 0 36 3 IFRS 7.8(a)(i); IFRS 9.4.1.4
s ¢ e 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 TFRS 7.8(a)(); IFRS 9.4.1.5
oreher at falr Valle et 1,007 819 15 174 1,093 849 4 240 1,011 761 4 246 1,08 774 4 250 IFRS 7.8(h); IFRS 9.4.1.2A
ancial assets at amortised co 24,107 24,467 24,562 24,840 IFRS 7.8(1); IFRS 9.4.1.2
De dg g 2 0 2 0 62 0 62 4 315 4 315 4 4% 0 496 0 IFRS 9.6.2.1; Annex V.Part 1.22; Annex V.Part 1.26
p g =5 FelLs 0 0 0 0 1AS 39.89A(a); IFRS 9.6.5.8
. 705 696 728 772
OTAL A 31,484 32,446 33,402 34,462 A5 1.9(a), 166

 Portfolios, which are nGAAP specific i.e. which are not applicable for IFRS reporting banks, are considered in the position "Other asses".

(min EUR) As of 30/09/2021
Gross carrying amount

Stage 2

Breakdown of financial
assets by instrument and by
counterparty sector"

Financial assets at fair
value through other

Debt securi

Stage 1
Assets without significant
increase in credit risk since

Assets with
significant
increase in

initial recognition rmgmmn ol

redit-
impaired

age
cred\( u<k since Credit- m\Dawed

stage 1
sets without
significant
increase in

credit risk since

initial
recognition

significant
increase in

age
erd\t risk since Crediti \mpa\r?d

initial
recognmun but
credit-
impaired

Accumulated impairment

As of 31/12/2021

Gross carrying amount

Stage 1
Assets without
significant
increase in
credit risk since
initial

i

A
significant
increase in

tage
credit risk since Credit-impaired

initial

ergnmon but
credit-

\mpa\red

ssets

Accumulated impairment

Stage 1
Assets without
significant
increase in
rrem( risk since

initia
chugnml on

As: ith
significant
se in

age
credit risk since Crem( impaired

inital

recognition but
not credit-
impaired

Asof 31/03/2022

Gross carrying amount

tage 1
s without

significant
increa:

credit risk since

re

initial
ognition

Stage 2
Assets with
significant
increase in

tage
credit r\(k since Credit-impaired

in

mugnmcn but
not credit-
impaired

ssets

Accumulated impairment

Stage
Assets without
significant
increase in
credit sk since
initial

recogniti

Assets with Stage
suqmmm
increase in Stage 3
credit risk since Credit-impaired  increase in
initial assel credit risk sin
recognition but initial
edit- recognition
impaired

“significant

Gross carrying amount

As of 30/06/2022

Accumulated impairment

stage 2

ge
wmhum

Assets with
significant
increase in

tage
rred\t nsk since Credit- \mpa\red
assel

recognmnn but

not credit-
impaired

Stage 2
\ssets with
significant
increase in

Stage
Assets without
significant
increase in

initial reragnmrm but
recognition
mwalrr:d

ge 3
credit risk since Credit-impaired
credit risk since initial assets

References

Annex V.Part 1.31, 44(b)

comprehensi Loans and advances 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 Annex V.Part 1.32, 44(a)
Debt securi 6,897 394 2 1 -1 -18 7,188 194 2 2 -1 -18 7,436 9% 2 -4 -1 -18 7,414 110 0 5 1 0 Annex V.Part 1.31, 44(b)
Loans and advances 13917 2,536 661 44 -28 227 14,234 2,553 593 -45 -30 223 14,121 2,652 552 -50 26 216 14,225 2,833 554 -a1 32 217 Annex V.Part 1.3, 44(a)

1 From June 2021, the gross carrying amount of assets and accumulated

) This table covers IFRS 9 specific information and as such only applies for IFRS reporting banks.

s that

P or originated as

atinitial recognition are not included in the impairment stages, as it was the case in previous periods.
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Breakdown of liabilities

Banque Internationale a Luxembourg

(min EUR)

Carrying amount

LIABILITIES: As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 References

Financial liabilities held for trading IFRS 7.8 (e) (ii); IFRS 9.BA.6

Trading financial liabilities 0 0 0 0 Accounting Directive art 8(1)(a),(3),(6)

Financial liabilities designated at fair value through profit or loss 1,295 1,467 1,467 1,583 IFRS 7.8 (e)(i); IFRS 9.4.2.2

Financial liabilities measured at amortised cost 27,513 28,252 29,089 30,028 IFRS 7.8(g); IFRS 9.4.2.1

Non-trading non-derivative financial liabilities measured at a cost-based method* 0 0 0 0 Accounting Directive art 8(3)

Derivatives — Hedge accounting 279 251 205 98 IFRS 9.6.2.1; Annex V.Part 1.26

Fair value changes of the hedged items in portfolio hedge of interest rate risk 0 0 0 0 IAS 39.89A(b), IFRS 9.6.5.8

Provisions 42 54 51 41 IAS 37.10; IAS 1.54(])

Tax liabilities 11 12 12 12 IAS 1.54(n-0)

Share capital repayable on demand 0 0 0 0 IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12

Other liabilities 250 208 284 283 Annex V.Part 2.13

Liabilities included in disposal groups classified as held for sale 0 0 0 0 IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14

Haircuts for trading liabilities at fair value® 0 0 0 1] Annex V Part 1.29

TOTAL LIABILITIES 29,460 30,344 31,290 32,317 IAS 1.9(b);IG 6

TOTAL EQUITY 2,025 2,102 2,112 2,145 IAS 1.9(c), IG6

TOTAL EQUITY AND TOTAL LIABILITIES 31,484 32,446 33,402 34,462 IAS 1.1G6

(1) Portfolios which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks
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Breakdown of liabilities
Banque Internationale a Luxembourg
(min EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector
As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022

Derivatives

References

IFRS 9.BA.7(a); CRR Annex II

Equity instruments 0 0 0 0

IAS 32.11; ECB/2013/33 Annex 2.Part 2.4-5

Short positions
Debt securities 0 0 0 0

Annex V.Part 1.31

Central banks 1,550 2,201 2,187 1,393

Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 56 12 1 0

ECB/2013/33 Annex 2.Part 2.9.1

General governments 2,307 2,586 2,721 3,429

Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 191 353 359 311

ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 1,849 1,902 2,900 3,562

Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 400 243 505 380

ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 5,916 5,876 5,735 6,064

Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 5122 5,224 4,939 5,284

ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 3,831 3,542 3,751 3,765

Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 2,504 2,171 2,684 2,524

ECB/2013/33 Annex 2.Part 2.9.1

Households 8,570 8,683 8,627 8,661

Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 5,458 5,551 5,632 5,610

Annex V.Part 1.42(f), 44(c)

Debt securities issued 4,761 4,905 4,604 4,705

Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 236 237 241 246

Annex V.Part 1.37

Other financial liabilities 25 23 32 33

Annex V.Part 1.38-41

AL FINANCIAL LIABI ES 29,156 30,071 30,943 31,981




2022 EU-wide Transparency Exercise
Market Risk
Banque Internationale a Luxembourg

™M
INCREMENTAL
INCREMENTAL DEFAULT
VaR (Memorandum item) STRESSED VaR (Memorandum item) AND MIGRATION RIsk ALt PRICERISKS CAPITAL CHARGE VaR (Memorandurm item) STRESSED VaR (Memorandum item) B
CAPITAL CHARGE FOR CTP MIGRATION RISK
CAPITAL CHARGE
TOTAL RISK TOTAL RISK
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT  MULTIPLICATION MULTIPEICATION Exposupe  MULTIPLICATION MULTIRLICATION EXPOSURE
PACTOR (tnc) X PACTOR (o)X 12 WEEKS 12 WEEKS AMOUNT ~ FACTOR (mc) x PACTOR (tn2). 12 WEEKS 12 WEEKS AMOUNT
AVERAGE OF PREVIOUS AVERAGE OF LATEST AVAILABLE AVERAGE LAST MEASURE FLOOR AVERAGE LAST AVERAGE OF PREVIOUS DAY AVERAGE OF LATEST AVAILABLE AVERAGE LAST FLOOR AVERAGE LAST
PREVIOUS60 DAY (VaRt-1) ~ PREVIOUS 60 (SVaRt-1) ERSORE miasune  MEASURE PREVIOUS 60 (VaRt-1) PREVIOUS 60 (svaRt-1) it MEASURE e MEASURE
'WORKING DAYS WORKING DAYS 'WORKING DAYS 'WORKING DAYS
(min EUR) (VaRavg) (svaRavg) (VaRavg) (SVaRavg)

As of 30/09/2021 As of 31/12/2021 As of 30/09/2021 As of 31/12/2021

Traded Debt Instruments

| o [ o [ o [ o | o [ o |
As of 31/03/2022 As of 30/06/2022 As of 31/03/2022

[ o [ o | o [ o [ o [ o |

As of 30/06/2022
Traded Debt Instruments
Of which: General risk
hich: Specific risk

Commodities risk
Total

Market risk template does not include CIU positions under the particular approach for position risk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) a) CRR), which instead are included in the RWA OV1 template.




2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Banque Intemationale & Luxembourg

Standardised Approach

Asof 30/09/2021

Exposure Value'  Risk exposure amount Original Exposure’

Original Exposure’ e

Consolidated data

[ ——————=—r)

re—

Asof 31/12/2021

Exposure Value!  Risk exposur amount VAU dlustmentsand

Standardised Total

(2 Sundarosed

ot a5 o st quarter
Standardised Approach

Asof 30/09/2021

Original Exposure'  Exposure Value! Risk exposure amount Original Exposure’

Value adjustments and
provisions®

LUXEMBOURG

Standardised Total®

Asof 31/12/2021

sk exponare amount V41U ltsments and

Exposure Value!

@
exposues, bt ncuces generl i sk s

Standardised Approach

Asof 30/09/2021

Value adjustments and

Original Exposure'  Exposure Value' Risk exposure amount B Original Exposure

[ P ——————
Reaianal aavernments a local autharities
[ ————

[ ——
International Oraanisations

pe—

ieh
PR —————
utich: SHE
Exnosures in default
Ihems ssaciated with articulariv hiah risk
Covered bands
Claime on inctitutions and cornorates with 2 ST eradi assassment
PR——————= T

Asof31/12/2021

Value adjustments and

Risk exposure amount o

Exposure Value!

Standardised Approach

As 0f 30/09/2021

. . Value adjustments and .
Original Exposure’ Exposure Value!  Risk exposure amount e Original Exposure’

e
[ P ——————
R T ——

SWITZERLAND

PR —————
o ubich: SHE

Exnosures in default

Ihems nssaciated with articulariv hiah risk

ine and cornoratas with a ST cradit acsassmant

Prrs—

Standardised T

Asof31/12/2021

Exposure Value!  Risk exposure amount :

Value adjustments and
provisions®

Standardised Approach

Asof 30/09/2021

Value adjustments and

erovislons® original Exposure

Original Exposure!  Exposure Value'  Risk exposure amount

[ P ————
P ——
antity

GERMANY

P R ————

T S —
T —————=)

e and corner

Prrs—
Standardised Total®

Asof31/12/2021

Ve ipsmeri md
L —

Exposure Value' S

@
exposues bt incudes enerl it sk s,



2022 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Banque Intemationale & Luxembourg

Asof 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amount

BELGIUM

Standardised T

Standardised Approach

Value adjustments and

Original Exposure’

Asof 31/12/2021

Exposure Value!

@

Risk exposure amount

exposues, bt ncuces generl i sk ST,
Asof 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amount

Standardised Total®

Standardised Approach

Value adjustments and

Original Exposure’

Asof 31/12/2021

Exposure Value!

Risk exposure amount

exposues, bt ncuces generl i sk s
Asof 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amount

[ P ——————
5 or local authorities

PR —————
of iich: SHE
Exvosures in default
Items associated with particularlv hioh risk
Coverad bonds
Claims on institutions and coroorates with a ST credit assessment
Collective investments undertakinas (C1U)

Standardised Approach

Value adjustments and
provisions®

Original Exposure’

Asof 31/12/2021

Exposure Value!

Risk exposure amount

exposues, bt ncuces generl el sk ST

Asof 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amount

Other Countries

of iich: SHE
P ———
Fubich: SHE

Exvosures in default

Items associated with particularlv hioh risk

Coverad bonds

Claims on institutions and coroorates with a ST credit assessment
Collective investments undertakinas (C1U)

Eauity

re—

Standardised Total’

Standardised Approach

Value adjustments and

Original Exposure’

Asof 31/12/2021

Exposure Value!

Risk exposure amount

As of 30/09/2021

Original Exposure Exposure Value!  Risk exposure amount

[ P ——————
overnments or local authorities

UNITED STATES

T ———
Futich: SHE
Exposures in default

tems associated with particulariy hiah risk
Coverad bonds
Claims on institutions and cornorates with 3 ST credit assessment
Collective investments undertakinas (C1U)
Eauit
re—
Standardised Total’

Standardised Approach

Value adjustments and
provisions®

Original Exposure

Asof 31/12/2021

Risk exposure amount

As of 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amount

[ P —————
r local authorities

Futich: SHE
Exnosures in default
ssociated with particulariy hiah risk
Coverad bonds
Claims on institutions and cornorates with 2 ST credit assessment
Collective investments undertakinas (CIU)
Eauity
Erep—
Standardised Total!

Standardised Approach

Value adjustments and
provisions®

Original Exposure’

Asof 31/12/2021

Exposure Value!

Risk exposure amount

Value adjustments and

Value adjustments and
provisions®

Value adjustments and
provisions®

Value adjustments and
provisions®

Value adjustments and
provisions’

Value adjustments and
provisions’




Consolidated data

GERMANY

e 2022 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Banque Intemationale & Luxembourg

Standardised Approach

Asof 31/03/2022

Original Exposure’  Exposure Value® Original Exposure’

sk exposure amount Vol adsmentsand

[ ——————=—r)
re—

Asof 30/06/2022

Exposure Value!

sk exposure amoun Va1 adsmentsand

Standardised Total

Standardised Approach

Asof 31/03/2022

Original Exposure’  Exposure Value® Original Exposure’

sk exponure amount Y4108 Stsments and

LUXEMBOURG

Standardised Total

As of 30/06/2022

Exposure Value'  Risk exposure amount

Standardised Approach

Asof 31/03/2022

Value adjustments and

Original Exposure’
S provisions®

Exposure Value!  Risk exposure amount Original Exposure

[ P ——————
thorities

Retail
o ubich: SHE
PR ————

utions and cornarates with a ST credit assassmant
[ ————————r= )

re—

Standardised Total®

As of 30/06/2022

Value adjustments an

Exposure Value! i
" provisions®

Risk exposure amount

Standardised Approach

As of 31/03/2022

Value adjustments and

[RRp—
S provisions®

Exposure Value!  Risk exposure amount original Exposure’

e
[ P ——————
R h

SWITZERLAND S e

PR —————
o ubich: SHE

Exnosures in default

Ihems nssaciated with articulariv hiah risk

Coverad hande

Claime on incttutione and cornorates with a ST cradit acsassmant
(cnn

As of 30/06/2022

Value adjustments and

Exposure Value! &
" provisions®

Risk exposure amount

Standardised Approach

Asof 31/03/2022

Value adjustments and
provisions®

Original Exposure!  Exposure Value' Risk exposure amount original Exposure’

[ P ————
P ———————"
[ ———

[ ——
rs——p———
Incttutions

Rotail

P R ————

Prrs—

Standardised Total®

As of 30/06/2022

Exposure Value!

[rem—
L —

_

@

exposures bt inchudes enerl it sk st



e 2022 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Banque Internationale & Luxembourg
[ESp—

Asof31/03/2022 As o 30/06/2022
e e ™ Original Exposure!  Exposure Value!  Risk exposure amount 14 Mheents and

Original Exposure'  Exposure Value! Risk exposure amount i

BELGIUM i

Standardised Approach

Asof 31/03/2022 As 0f 30/06/2022

Value adjustments and
s Original Exposure'  Exposure Value! Risk exposure amount

Original Exposure’  Exposure Value'  Risk exposure amount

Standardised Total

Standardised Approach

Asof31/03/2022 Asot 30/06/2022
s " WSS AT p———

[ P ——————
Reaional aovernments or local authorities

P ————
s

Exvosures in default

Items associated with particularlv hioh risk

Coverad bonds

Claims on institutions and coroorates with a ST credit assessment

Collective investments undertakinas (CIU)

Standardised Approach

Asof31/03/2022 Asor30/06/2022
sk exponaraamount V4108 Sltsments s

Exposure Value!

Value adjustments and
Original Exposure’  Exposure Value' Risk exposure amount s original Exposure’

Other Countries - SIS
e

Standardised Total’

Standardised Approach
Asor31/03/2022 As o 30/06/2022
i expasre amounte VOSSNSO 0ot posure Vol Risexposure smoune V21 2sments and

[ P ——————
overnments or local authorities

UNITED STATES - (SEHUHGI——
o rich: S
Excosures indefault
tems associted with oariculaiv hioh isk

Coverad bonds
intitutions and cornorates with a ST credit assessment
cwm

Claims on
Collective investments undertakinas

Standardised Approach
Asor31/03/2022 Asof30/06/2022
Voo NSNS g’ Exposre Valu! Risk exposureamount Y408 20stments and

Original Exposure Exposure Value!  Risk exposure amount

[ P —————
or local authorities

of nich: SME

etail
of which: SME

P ——————
of wich: SE

Exnosures in default

Items associated with particularlv hioh risk

Coverad bonds

Ciaims on insttutions and cornorates wit

h 2 ST credit assessment
ve investments undertakinas (CIU)

Standardised Total!
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m 2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Banque Internationale & Luxembourg

IRB Approach

As of 30/09/2021 As of 31/12/2021

vigieal Exposurs’ Risk exposure amount Valu S g Risk exposure amount Value
CiEEsE Exposure adjustments "9l EXPo: Exposure adjustments
Value! and Value! and

provisions, of which Of which:  provisions.
i defauited defauited
‘Central banks and central governments 0 0
Institutions
Corporates - OF Whi ised Lending
Corporates - OF Which: SME

Retail - Secured on real estate property
ured on real estate pr of Which: SME

Consolidated data Rt Secred o e e roery - O Wi

Retail - Qualifying Revolving

Refall - Other Retai - Of
Retail - Other Retai - Of Which: non-SME

Equity.
Other non credit-obligation assets
IRB Total’
Qe
Top Jedaed
2s0f st quarer

IRB Approach

f30/09/2021 As 0f 31/12/2021

N p— Risk exposure amount Value N Risk exposure amount Value

e Exposure adjustments "9l ExPo: Exposure adjustments
Value! and Value! and

ich: h Of which: Of which:  provisions

o cofait cefauted defouted

anks and central governments o o o o

Central b
Institutio

el - Sacred o e estte prpery - O Whih: S
LUXEMBOURG et - Serred o e st prorty - O Which:nan1
il - Qualifying Revolving
e - e Rt -Of Wh
Rt - o Rt -

Equity.
Other non credit-obligation assets
IR8 Total

IRB Approach

f 30/09/2021 s of 31/12/2021

Original Exposure — Original Exposure Risk exposure amount
Value'

Of which: , Of which: of which
fulted cefauted cefauted
o o

(min £
‘Central banks and central governments
Institutions
Corporates
Of Which: Spe
F Which: SME

v

Retail - Secured on real estate property
1- Secured
Secured on real estate progerty - OF Which: non-S1
Retail - Qualifying Revolving
ail - Other Retail
Other Retail - Of Which: SME
Retail - Other Retai - Of Which: non-SME

cposescapmonoo

Equity.
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2021 As of 31/12/2021

S P Risk exposure amount value viginal Exposure' Risk exposure amount sk
Original Expos pos adjustments | Orioinl Expor P adjustments
and and
of which provisions

o which of which
defauited defauited defaulted

(min
‘Central banks and central governments

wiich:

r
Corporates - OF Which: SME

Retail - Secured on real estate property
1 Secured on real estate
SWITZERLAND JeGnre
Retail - Qualifying Revolving
ail - Other Retail
Other Retall - Of
Retail - Other Retai - Of Which: non-SME

gogouwougoo

cmomwecocouwooyo el

Equity.
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2021 As of 31/12/2021

riginal Exposure* Risk exposure amount Value
BRI Exposure adjustments
B and

Original Exposure’ — Risk exposure amount oI
Value® and
provisions. hich Ofwhich: | provisions
(i ul defauited
‘Central banks and central governments

OF Which: Speciased Lending
OF Which: SE

e
GERMANY R S o e
Retal - Quatiying Revoing
s
Frer
P D G

EERLLIITTRRIT S

Equity.
Other non credit-obligation assets
IRB Total
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I\‘» m 2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Banque Internationale & Luxembourg

IRB Approach

As of 30/09/2021 As of 31/12/2021

vigieal Exposurs? Risk exposure amount Value S g Risk exposure amount Value
CiEEsE Exposure adjustments "9l ExPo: Exposure adjustments
Value! and Value! and
provisions Of which Of whch:  provisions
cefauted cefauted

(o ek,
‘Central banks and central governments
Institutior

Retail - Secured on real estate property
Retall - Secured on real esat

Retall - Secured
BELGIUM Retail - Secured
Qualifying Revolving
Other Retail
Retall - Other Retai - Of
Other Retail - Of Which: non-SME

Retai

IRB Approach

As 0f 30/09/2021 As of 31/12/2021

al Exposure® Risk exposure amount Val al Exposure’ Risk exposure amount Value
Lz Exposure P Tezz * adjustments
Value! d s an
Of which: Of whic of which Of which:  provisions
cfauled cefauted cefauted
‘Central banks and central governments

- Sec
Retail - Qualifying Revolving
Retail - Other Retail
Other Retail - Of Whi
Retail - Other Retail - OF Wh

cgoorrgooos

Eaquity.
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2021 As 0f 31/12/2021

vigieal Exposurat Risk exposure amount Value ginal Exposuret Risk exposure amount Value
G Exposure adjustments 09! Expo Exposure adjustments
Value! an Value! an
of which Of which:  provisions Of which Of which:  provisions
defaule P defaulted defaulted

‘Central banks and central governments
Institutions
Corporates
Corporates - OF Which: Speciaised Lending
Corporates - OF Which: SME

‘Secured on real estate property
Retail - Secured on real estate property
Retail - Secured on real estate property

Qualifying Revolving
Other Retail
Retail - Other Retai - Of Which: SME

Other Retai - O Which: non-SE
Equity.

Other non credit-obligation assets

IRB Total

IRB Approach

As of 30/09/2021 As of 31/12/2021

riginal Exposure® Risk exposure amount. Value
CHona Expc: Exposure ® adjustments

Value'

. R Value
Original Exposure’ Risk expos t B
and an

o which F which:  provisions Of which:  provisions
3 default defauited
‘Central banks and central governments
Institutions
Corporats

Corporates - Of Which: Specialied Lending

Corporates - OF Which: SME

‘Secured on real estate property
Retail - Secured on real estate property

Other Countries Retail - Secured on real estate property
Qualifying Revolving

Retail - Other Retai - Of Which: SME
Other Retail - Of

Equity.

Other non credit-obligation assets

IRB Total

IRB Approach

As of 30/09/2021 As of 31/12/2021

riginal Exposure* Risk exposure amount Value
BRI Exposure adjustments
Value! and
provisions. hich Of which:  provisions
ul defauited

riginal Exposure® Risk exposure amount Value
Orfginal Expos Exposure. adjustments
Value® and

(i
‘Central banks and central governments

Of Which:
of whi

- Secured on real estate property
il - Secured on real estat
UNITED STATES etail - Secured on real es
- Qualifying Revolving
- Other Ret:
Retall - Other Retai - Of Which: SME
Retail - Other Retai - Of Which: non-SME

Equity.
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2021 As of 31/12/2021

et Risk exposure amount Value el exstea Risk exposure amount Valve

e Exposure adjustments 0ol Expo Exposure adjustments
and Value! and

f provisions provisions

detauite

o whic o whic
defauited defauited
0

‘Central banks and central governments
Institutions.
orporates
Corporates - Of Which: Speciaised Lending
Corporates - Of Which: SME

Retail - Secured on real estate property
Refall - Secured on real estate prop
Refail - Secured on real estate e
Qualifying Revolving
Other Retail
Retail - Other Retai - Of Which;
Retail - Othe




2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Banque Internationale & Luxembourg

As of 31/03/2022

T exposure Risk exposure amount
Value!
O which: O which:

min E0%, 2
[T pr——
Institutions
Corporates
Corparates - Of Which: 5
Corparates - OF Which: SME

Secured on real estate property

Retai - Secured

Consolidated data

Retai - Other Retal - OF Which:

Equity
Other non credit-obligation assets
IRB Total’

IRB Approach

As of 30/06/2022

Value riginal Exposure’ Risk exposure amount Value
adjustments 019"l EXP Exposure cpe]
and Value* =

provisions

Of which:  provisions
fault

(1) Original exposiure, unike Exposure val

(2) IRB Tatal does notinclude the Securtisaton positon unlike i the results pror t the 2019 exercise

s of ot quarter

As of 31/03/2022

waEposre! L ke amount
o phich:

e

[T p—r—

Instiutions

Comorates

Corporates - OF Which: Specialised Lending

Corporates - OF Whig
Secured on real estate property
Retai - Secured on rea estate

LUXEMBOURG

Retai - Other Retal - OF Whic
Retail - Other Retal - OF Which:
Equity

Other non credit-obligation assets

IRB Total

IRB Approach

As of 30/06/2022

Value riginal Exposure! Risk exposure amount Value
adjustments 019"l ExP Exposure R cae
and ue! st

provisions

which:  provisions
fault

As of 31/03/2022

iginal Exposure! Risk exposure amount.
! Expos Exposure P

Value!

which: o which:

(rin e defa defat

Central banks and central governments
Institutions
Corporates

on real estate property.
d on

Retall - Other Retal - OF Which: SME

Retail - Other Retail ich: non SME

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

<ot 06022 \

pons iginal Exposure! Risk exposure amount Value
adjustments  Onoinal Exp Exposure P adjustments|

and Value! and
provi provisions.

cgogososazocoool

(1) Original exposire, unlike Exposure

As of 31/03/2022

inal Exposure’ . Risk exposure amount
Value!
which:

(rin e
Central banks and central governments
Institutions
Corporates

Retall - Secured on real estate property

Retai - Secured on real esate pr
=

SWITZERLAND

er Retail -

Retail - Other Retail non-SME

cmemocoomosoyo ol

Equity
Other non credit-obligation assets
IRB Total

IRB Approach |

As of 30/06/2022 |
Vakue ol Exposive’ [I——— value
ajustmenes | Ortioal Exp Exposure &= adtustments
and Value* and

which:
defaulied

provisions which:  provisions
fauted

gogeogoggocgoo

(1) Original exposure, uniike Exposure

As of 31/03/2022

Risk exposure amount
Exposure "
Value!

(rin EUR,
Central banks and central governments
Institutions
Corporates

of whi

Specilised Lending
Of Which: SME

onreat st roperty
GERMANY et Sered n 1
Retail - Qualifying Revolving
et Ger et
;

e Y e

ctal - Other

Retail - Other Retail

Equity
Other non credit-obligation assets
IRB Total

IRB Approach |

s of 30/06/2022 |

Value . Risk Value
iginal Exposure’ isk exposure amount
adjustments 019! EXP Exposure adjustments|
and Value! and
provisions Of which: of which;

fauled

provisions.

(1) Original exposure, niike Exposure




BELGIUM

Other Countries

UNITED STATES

2022 EU-wide Transparency Exercise
Credit Risk - IRB Approach

Banque Internationale & Luxembourg

prym— \
As of 31/03/2022 As of 30/06/2022 |
o [ —— value oS [o—— vatue
B Exposure adustments  Oriinal Exp Exposure adjustments|
Value' and Value' and
of which Of which:  provisions which:  provisions
(o 1 cetaoed faued ot

[T pr——
Institutions
Corpor
Corparates - Of W
Corporates - Of W

Secured on real estate property
Retal - Secure

etail - E
Retail - Oher Retail - OF Which: non-SHE

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposure, unike Exposure

IRB Approach |

et 032053 et 002 \

. — value Sp—— isk exposure amourt value
el Exposure! Exposure L " adustments  Oriinal Bx Exposure sk " adjustments|
Value' and Value' an
ot wich Of whichi  provilons c provisions
detaute
Centralbanks and cenral govemments

of Which
of Which
on real estate property.
dc

F Which: SME
el estate property - Of Which: non-S1

Retal - Other Retal - OF Which: SME
Retai - Other Retail ich: nonSME

cyugoerrgacaocs
cgaycernyocaocs
cgogoorvgosanol

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposire, unike Exposure val factors or

rrym— [
As0f31/03/2022 As of 30/06/2022 |
Risk exposure amount Value i G [Ip—— Value
Exposure adjustments iz Exposure. adjustments |
Value' anc Value anc
rovions proviions

i EUR, %)
[T pr——
P

it
Corporates.
Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail - Secured on real estate property
Retai - Secured on real estate property - Of Which: SME
Retai - Secured on real estae v - Of Which: non-St
Qualifying Revalving
Other Retail
Retai - Other Retail ich: SME
Retail - Other Reta - OF Which: non-SME

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposure, unike Exposure val

IRB Approach |

As of 31/03/2022 As of 30/06/2022 |

inal Exposure’ Risk exposure amount Value iginal Exposure® Risk exposure amount Value
! Expos Exposure * adjustments  Original Exp Exposure P adjustments
Value! an aluet
which: which:  provisions

o o of whic
defauted defauted efa

h which:  provisions
ed e
Central banks and central governments
nstitutions
Corporates
Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Secured on real estate property
Retai - Secured on rea estae hich: SME
Retai - Secured on real estae

Retai - Other Retail
Retal - Other Retal - OF Wi

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposiure, unlke Exposure val

IRB Approach |

As of 31/03/2022 As of 30/06/2022 |

sk exposure amoun Value : sk exposure amount Value
Exposure L § adjustments  Oi9inal Exposure’ Exposure Lt § adjustments|
Value! and Value! and
which:  provisions of which which:  provisions
(rin EUR, fouted
Central banks and central governments
Institutions
Corporates
OF Which: Specalised Lending
Of Which: SME
Retall - Secured on real estate property
Retail - on real estate property - OF Which: SME
Retai - Secured on eal estate property - Of Which: non-SI
Retail - Qualifying Revolving
etall - Other Retail
Retail - Other Retal - OF Which: SME
Retail - Other Retail - OF Which: non-SME

quity
Other non credit-obligation assets
IRB Total

(1) Original exposire, unlike Exposure val

IRB Approach

As of 31/03/2022 As of 30/06/2022

. sk exposure amoun Value P sk exposure amoun value
R Exposure RSk " adustmens OOl Exposure fakexpo " adiustments
Value! and Value! and
of wich Of which:  prowisions wnich:  provisions.
(o R, %) defauted defauted e defaute:
Central baniks and central governments 0 0

Corporates - Of Whi e

Corporates - Of

Retail - Secured on real estate property
Retal - Secured on real estate p

Retal - Other

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposure, unllke Exposure




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 31/12/2021

Direct exposures

(min EUR) On balance sheet i Off balance sheet

Off-balance sheet exposures

ative financial assets by accounting portfolio 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
Reshiuniatusty IcountyiRegion derivative finandial assets assets (net of short
Nominal
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 trading

Carrying amount Notional amount ~ Carrying amount Notional amount

0
0
0
0
0
0
0
66| 0
0
0
0
0
0
0
(1]

[0-3M[ 0 0
[3M-1v[ o 0
rav-2v( 15 15|
rav-3v( Austria o 0
3Y-5Y[ o o
I5Y-107[ 23 2|
[10Y - more 12| 12
Total szl szl
To-aMr 6| 6|
r3m-1vr 113 113
ravoovr 10 10
rav-3vr " 129 129
rav.syr Belgium 197 197
15Y - 1071 71 721
[10Y - mare 9| 9|
Total 1,330 1,330
To-3M1
[
rav-2vr
rav-3vr
13Y-5Y1
15Y - 1071
110 - more
Total

oloccoccocololo c oo oo o
oloccoccoololo s o oo oo
oloccococoolole c o0 0o o
olocccococoolole s o000 o
oloccococoolole o 0 0 00 o
olocccococoolole ccooo o
olocccococoolole o 0000 o
o

Bulgaria

TO-3MT
ram-1vr
r1v-2vr
rav-3yr
13Y-5Y1
5y -10Y 1
[10Y - more

Cyprus

TO-3MT
ram-1vr
r1v-2vr
rav-3yr
13Y-5Y1
5y -10Y 1
[10Y - more
Total

Czech Republic

N
pocococonollloccoo Rl
N
pocococonollloccoo Rl
N
pocococonollloccoo ol

To-3MT
ram-1vr
riv-2vr
rav-3vr
13Y-5Y1
sy -10v 1
[10Y - more
Total

Denmark

oloccococcoleloccoscod

oloccococcololoccosod

oloccococcololoccosod
oloccocoscololocccossd
oloccoccoololocccoood
oloccococscololoccossd
oloccocosololoccosod
oloccococcololoccosad
oloccocoscololoccossd

To-3MT
ram-1vr
r1v-2vr
rav-3vr
13Y-5Y1
sy -10v 1
[10Y - more
Total

Estonia




Residual Maturity

(min EUR)

Country / Region

Finland

Total carrying amount of
ti

Total gross carrying amount of non- non-d ative financial
derivative financial assets assets (net of short

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

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 trading Notional amount

Carrying amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

France

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Germany

Mloococofoo|olococoood
M
3
2

oloccococoololoccosod
oloccococoololoccosod
oloccococoololoccossd
olocccococoololocccoood

plomooooololooscossd
ko coooololoccosod
oloccocococololocccosod
oloccococoololoccossd

o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Greece

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Hungary

T0-3M1
ram-1vr

r1v-2vr
rav-avr
13y-5v1
rsy- 101

Treland

[10Y - more
Total

46|

46|

21

oloccooo o
oloccooo o
Hlo o Roooo
oloccooo o
oloccooo o

oloccooo o
olo o oo oo of
olococoood
olo o oo oo o

234

234

i~

209

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

Ttaly

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

Latvia

r10Y - more
Total

Rlo 0w ooo o

Rlo 0w ooo o

oloccooo o
oloccooo o
oloccooo o
Rlo 0w ooo o
oloccooo o
oloccooo o

oloccooo o
olo c oo oo of
olococoood
olo oo oo o




(min EUR)

Residual Maturity Country / Region

Lithuania

Total carrying amount of
non-derivative financial
assets (net of short

Total gross carrying amount of non-
derivative financial assets

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

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

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

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Carrying amount Notional amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

Luxembourg

oloccococooleloccosod
oloccococoololoccosod

loccoficololoccosod
olocccococoololoccosod
olocccococoololocccoood

w

oloccoocoololoccosod
9
N2fwobhoBlolococoood

81

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Malta

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Netherlands

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Poland

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

Portugal

[10Y - more
Total

oloccococooleloccosod
oloccococoololoccosod
oloccococoololoccosod
2
&
oloccococoololoccossd
oloccococoololocccoood

oloccococoololoccossd

oloccococoololoccosod

oloccocococololoccosad

olocccococoololoccossd
)

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

Romania

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

Slovakia

[10Y - more
Total

oloccooo o
oloccooo o
oloccooo o
oloccooo o
oloccooo o

oloccooo o
olo c oo oo of
olococoood
oloc oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

Slovenia

r10Y - more
Total




v

(min EUR)

Residual Maturity Country / Region

Spain

Total gross carrying amount of non-
derivative financial assets

Total carrying amount of
non-derivative financial
assets (net of short

On balance sheet

of which: Financial assets
held for trading

ative financial assets by accounting portfolio

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

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 31/12/2021

Direct exposures
Derivatives

Derivatives with positive fair value

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

of which: Financial assets at

amortised cost Notional amount

Carrying amount

Carrying amount

Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal

olocccococoololocccoood

oloccocococololocccosod
oloccococoololoccossd

United Kingdom

T0-3M1
ram-1vr
r1v-2vr

rav-avr

13y-5Y1
1sy-10v1

Iceland

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Liechtenstein

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

Norway

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

Australia

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

Canada

[10Y - more
Total

57| 57|
201 201

57|

290)

oloccooo o
oloccooo o
oloccooo o

olococoood
oloc oo oo o

o o
48| a8

0
|

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

Hong Kong

r10Y - more
Total




(min EUR)

Total carrying amount of
non-derivative financial
assets (net of short

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

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

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

of which: Financial assets at

amortised cost Notional amount

Carrying amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

To-amMr 0 0 0 0 0 0 0 0 0 0 0 0
r3m-1vr 0 0 0 0 0 0 0 0 0 0 0 0
r1voove 0 0 0 0 0 0 0 0 0 0 0 0
12v-3v1 0 0 0 0 0 0 0 0 0 0 0 0
rav-svr Japan o o 0 0 0 0 0 0 0 0 0 0
15Y-10¥ 1 0 0 0 0 0 0 0 0 0 0 0 0
[10Y - mare o o 0 0 0 0 0 9 0 0 0 0
otal 0 0 0 0 0 0 [0 [ [0 [0 [ [0 [
To-amMr 0 0 0 0 0 0 0 0 0 0 0 0
raM-1vr 44 44 0 0 0 44 0 ol 0 0 0 0
r1v-ove 44 44 0 0 0 44 0 0 0 0 0 0
12v-3v1 us. 0 0 0 0 0 0 0 0 0 0 0 0
rav-svr 141 141 0 0 0 141 0 0 0 0 0 0
15Y-10v 1 0 0 0 0 0 0 0 0 0 0 0 0
[10Y - mare 0 o 0 0 0 0 0 9 0 0 0 0
1 7% 7% 0 0 0 7% [0 [ [0 [] [ [] [
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0
[ 0 0 0 0 0 0 0 0 0 0 0 0
riv-ave 0 0 0 0 0 0 0 0 0 0 0 0
12v-3v1 China 0 0 0 0 0 0 0 0 0 0 0 0
13y 51 46 46 0 0 0 46 0 0 0 0 0 0
15y - 10v 1 21 21 0 0 0 21 0 ol 0 0 0 0
110Y - more 0 0 0 0 0 0 0 1] 0 0 0. 0
Total 7 7 0 0 0 (2 [ [ [0 [ [ [ i3]
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0
raM-1vr 2 2 0 0 0 2 0 ol 0 0 0 0
riv-ave 0 0 0 0 0 0 0 0 0 0 0 0
r2v-3vr i 19) 19) 0 0 0 19) 0 ol 0 0 0 0
r3v-svr Switzerland 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10¥ 1 0 0 0 0 0 0 0 0 0 0 0 0
110Y - more 0 0 0 0 0 0 0 1] 0 0 0. 0
Total 22| 22 [ [ [ 22 ] [0 ] ] 0 ] 3
T0-3M1 0 0 0 0 0 0 0 0 0 0 0 0
ram-1vr 0 0 0 0 0 0 0 0 0 0 0 0
11y-ovr 0 0 0 0 0 0 0 0 0 0 0 0
r2v-3v1 Other advanced economies 33 33 0 0 0 33| 0 0 0 0 0 0
13v-svr 0 0 0 0 0 0 0 0 0 0 0 0
15Y-10v 1 0 0 0 0 0 0 0 0 0 0 0 0
110Y - more o o 0 0 0 o 0 9 0 o 0 0
Total 35| 35| [ [ [ 35| ] [ ] [] [ [ [
T0-3MT
r3m-1vr
r1v-2vr
r2v-3vr Other Central and eastern
13y-5Y1 Europe countries non EEA
15Y - 10v 1
110Y - more
Total
T0-3MT
ram-1vr
r1v-2vr
12v-3vr .
oot Middle East
15Y - 10v 1
110Y - more
Total
T0-3MT
13m-1v1
r1v-ovr
r2v-3vr Latin America and the
rav-svr Caribbean
I5Y-10¥ 1
110Y - more
o




Residual Maturity

(min EUR)

Country / Region

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 31/12/2021

Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value atives with negative f

Total carrying amount of
Total gross carrying amount of non-  non-derivative financial

derivative financial assets

assets (net of short
positions)
of which: Financial assets at
fair value through other
comprehensive income

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

of which: Financial assets
held for trading

of which: Financial assets at
amortised cost

Carrying amount

Nominal Provisions

Notional amount ~ Carrying amount Notional amount

Risk weighted
exposure amount

ra2v.avr .
ray-syr Africa
1sY- 1071
110 - more
Total
ro-amr 0| 0| 0 0 0 0) 0 0] 0 0 0] 0
13M-1v[ 152] 152 0 0 152 0 0 0 0 0 0 0
rav-avr 27| 27| 0 0 0 27| 0 0 0 0 0 0
rav-3vr oth 2| 2| 0 0 2% 0 0 0 0 0 0 0
13Y-5Y1 ers 69) 69) 0 0 0 69) 0 of 0 0 o o
1sY-10v( 143 143 0 0 2 123] 0 0 0 0 0 0
110Y - more 0 0 0 0 0 0 0 0 0 0 0 0
Total 417 417 ] ] 198 219 ] 0 ] ] 0 ] 0

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

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with ful or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

ipared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others"

exposures of 10% or

(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credt risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and or accounting classification of the positions
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local governments

(5)Residual countries not reported separately in the Transparency exercise

R
Other advanced non EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, EI Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevs, 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, Cite D'Ivoire, 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 Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.
(6) The columns Total carrying amount of non-derivative financial assets (et of short positions)’ provide information on a net basis, whilst the related ‘of which' positions present information on a gross basis.
(7) The values for the ‘Other bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.

(8) Information on Non-derivative financial assets by accounting portfolio is not included for institutions applying NGAAP




Residual Maturity

[0-3M[

[3M-1Y[
rav-2vp
[2v-3y[
[3Y-5Y[
[5Y-10Y[

[10Y - more
Total

(min EUR)

Total carrying amount of
non-derivative financial
assets (net of short

Total gross carrying amount of non-
derivative financial assets

Country / Region

Austria

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 30/06/2022

Direct exposures

On balance sheet

ative financial assets by accounting portfolio Derivatives with positive fair value

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

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

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Carrying amount Notional amount

Derivatives with negative fair value

Carrying amount Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal

To-amr
ram-1vr
riv-oovr
rav-3vr
rav-syr
5Y-10¥ 1
r10Y - more.

Total

Belgium 255 25

3 455,

§c8cololcccocoss
18|

oloccococoolole c o0 0o o

olocccococoolole ccooo o
olocccococoolole o 0000 o
o

0 122
234 898

TO-3MT
ram-1vr
r1v-2vr
rav-3vr
13Y-5Y1
5y -10Y 1

[10Y - more
Total

Bulgaria

TO-3MT
ram-1vr
r1v-2vr
rav-3yr
13Y-5Y1
5y -10Y 1
[10Y - more

Cyprus

TO-3MT
ram-1vr
r1v-2vr
rav-3yr
13Y-5Y1
5y -10Y 1

[10Y - more
Total

Czech Republic

To-3MT
ram-1vr
riv-2vr
rav-3vr
13Y-5Y1
sy -10v 1

[10Y - more
Total

Denmark

plocococonoleloccoood
oloccocoscololocccossd

oloccoccoololocccoood

oloccococcololoccosad
oloccocoscololoccossd

pocococonoleloccoood

pocococonoleloccoood

To-3MT
ram-1vr
r1v-2vr
rav-3vr
13Y-5Y1
sy -10v 1
[10Y - more

Total

Estonia




Residual Maturity

(min EUR)

Country / Region

Finland

Total carrying amount of
ti

Total gross carrying amount of non- non-d ative financial
derivative financial assets assets (net of short

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 30/06/2022

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

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 trading Notional amount

Carrying amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

France

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Germany

olcccoocool|olocccoood
olcccoocool|olocccoood
olcccoocool|olocccoood

N

=

RIS
olccocoocoololoscoscod
olcccoccoo|olocccscod

sloscococoololoccossd
plowooooololocsoosod
oloccocococololocccosod
oloccococoololoccossd

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Greece

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Hungary

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Treland

c8ccood

cZccood

cZccoed

oloccooo o
oloccooo o
oloccooo o
oloccooo o
oloccooo o

oloccooo o
olo o oo oo of
olococoood
olo o oo oo o

g
g

148

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Ttaly

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Latvia

oloccooo o
oloccooo o
oloccooo o
olo o oo oo of
oloccooo o
oloccooo o

oloccooo o
olo c oo oo of
olococoood
olo oo oo o




Residual Maturity

(min EUR)

Country / Region

Lithuania

Total gross carrying amount of non-
derivative financial assets

Total carrying amount of
non-derivative financial
assets (net of short

On balance sheet

of which: Financial assets

held for trading

Non-derivative finant

of which: Financial assets

designated at fair value
through profit or loss

of whicl

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Banque Internationale & Luxembourg

Direct exposures

fair value through other
comprehensive income

I assets by accounting portfolio

inancial assets at

amortised cost

As of 30/06/2022

of which: Financial assets at

Derivatives

Derivatives with positive fair value

Carrying amount

Notional amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

Luxembourg

vsocokBlolocccoood

olocccococoololocccoood

84

143_55|

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Malta

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Netherlands

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Poland

GRS

GRS

GRS

N
3lo

N
3l

N

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Portugal

N

N

oloccocococololoccosad
olocccococoololoccossd

2
8

2
8

a5}

oloccococoololocccoood

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Romania

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Slovakia

oloccooo o

oloccooo o
olo c oo oo of
olococoood
oloc oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Slovenia




v

Residual Maturity

(min EUR)

Country / Region

Total gross carrying amount of non-
derivative financial assets

Total carrying amount of
non-derivative financial
assets (net of short

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 30/06/2022

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

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 trading

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Carrying amount Notional amount ~ Carrying amount Notional amount

olocccococoololoccosod
olocccococoololocccoood

oloccococoololoccossd

oloccoocoololoccosod

oloccocococololocccosod

oloccococoololoccossd
o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

United Kingdom

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Iceland

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Liechtenstein

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Norway

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Australia

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Canada

oloccooo o
oloccooo o
oloccooo o
oloccooo o
oloccooo o

oloccooo o
olo c oo oo of
olococoood
oloc oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Hong Kong




(min EUR)

Total carrying amount of
non-derivative financial
assets (net of short

Total gross carrying amount of non-

Gl IRLET 3 derivative financial assets

Country / Region

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 30/06/2022

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

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

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

of which: Financial assets at

amortised cost Notional amount

Carrying amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

To-amMr 0 0 0 0 0 0 0 0 0 0 0
r3m-1vr 0 0 0 0 0 0 0 0 0 0 0
r1voove 0 0 0 0 0 0 0 0 0 0 0
12v-3v1 0 0 0 0 0 0 0 0 0 0 0
ray-syr Japan 2 0 0 0 2 0 ol 0 0 0 0
15Y-10¥ 1 o 0 0 0 0 0 0 0 0 0 0
[10Y - mare o 0 0 0 0 0 9 0 0 0 0
1 b2} 0 0 0 B2} [0 [ [0 [0 [ [0 [
To-amMr 0 0 0 0 0 0 0 0 0 0 0 0
r3m-1vr 97, 97, 0 0 0 97, 0 0 0 0 0 0
r1v-ove 25| 25| 0 0 0 25| 0 0 0 0 0 0
12v-3v1 us. 0 0 0 0 0 0 0 0 0 0 0 0
rav-svr 254 254 0 0 0 254 0 0 0 0 0 0
15Y-10v 1 o o 0 0 0 0 0 0 0 0 0 0
[10Y - mare o o 0 0 0 0 0 9 0 0 0 0
tal 376 376 0 0 0 376 [0 [ [0 [] [ [] [
T0-3MT 0 0 0 0 0 0 0 0 0 0 g 0
[ 0 0 0 0 0 0 0 0 0 0 0 0
r1v-2vr 0 0 0 0 0 0 0 0 0 0 0 0
12v-3v1 China 0 0 0 0 0 0 0 0 0 0 0 0
13y 51 46 46 0 0 0 46 0 0 0 0 0 0
15y - 10v 1 21 21 0 0 0 21 0 ol 0 0 0 0
110 - more 0 0 0 0 0 o 0 1] 0 o 0. 0
Total [ [ [ [ [ 68 ] [0 ] ] 0 ] i3
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0
[ 0 0 0 0 0 0 0 0 0 0 0 0
r1v-2vr 0 0 0 0 0 0 0 0 0 0 0 0
12v-3v1 i 2 2 0 0 0 2 0 0 0 0 0 0
r3v-svr Switzerland 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10¥ 1 0 0 0 0 0 0 0 0 0 0 0 0
110 - more 0 0 0 0 0 0 0 1] 0 o 0. 0
Total 20 20 [ [ [ 20] ] [0 ] ] 0 ] 3
T0-3M1 0 0 0 0 0 0 0 0 0 0 0 0
13m-1v1 0 0 0 0 0 0 0 0 0 0 0 0
11y-ovr 35| 35| 0 0 0 35| 0 0 0 0 0 0
r2v-3v1 Other advanced economies 0 0 0 0 0 0 0 0 0 0 0 0
13v-svr 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10¥ 1 0 0 0 0 0 0 0 0 0 0 0 0
110Y - more o o 0 0 0 o 0 9 0 o 0 0
Total 35| 35| [ [ [ 35| ] [ ] [] [ [ [
T0-3MT
r3m-1vr
r1v-2vr
12v-3vr Other Central and eastern
13v-5v1 Europe countries non EEA
15Y - 10v 1
110Y - more
Total
T0-3MT
ram-1vr
r1v-2vr
12v-3vr .
oot Middle East
15Y - 10v 1
110Y - more
Total
T0-3MT
13m-1v1
r1v-ovr
2v-3v1 Latin America and the
rav-svr Caribbean
I5Y-10¥ 1
110Y - more
o




Residual Maturity

(min EUR)

Country / Region

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque Internationale & Luxembourg
As of 30/06/2022

Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

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

Total gross carrying amount of non-
derivative financial assets

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

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

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Carrying amount Notional amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f

Nominal Provisions

Notional amount

Risk weighted
exposure amount

ra2v.avr .
ray-syr Africa
1sY- 1071
110 - more
Total
ro-amr 0| 0| 0 0 0 0| 0 0] 0 0 0] 0
13M-1v[ 23| 23| 0 0 0 23| 0 0 0 0 0 0
rav-avr 31 31 0 0 2% 5 0 0 0 0 0 0
r2v-3vr oth 24| 24| 0 0 0 24| 0 0 0 0 0 0
13Y-5Y1 ers 104 104 0 0 20 84 0 of 0 0 o o
1sY-10v( 76| 476| 0 0 0 76| 0 0 0 0 0 0
110Y - more 0 0 0 0 0 0 0 0 0 0 0 0
Total 658] 658] [ [ a6 613] [ [ [ [ [ [

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

exposures of 10% or

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with ful or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credt risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and or accounting classification of the positions

the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local governments

(5) Residual countries not reported separately in the Transparency exercise

Regions:
Other advanced non EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

ipared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others"

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, EI Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevs, 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, Cite D'Ivoire, 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 Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.
(6) The columns Total carrying amount of non-derivative financial assets (et of short positions)’ provide information on a net basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the ‘Other bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.
(8) Information on Non-derivative financial assets by accounting portfolio is not included for institutions applying nGAAP




2022 EU-wide Transparency Exerci
Performing and non-performing exposures
Banque Internationale & Luxembourg

As 0f 30/09/2021 Asof31/12/2021

Accumulated impairment, accumulated negative changes in fair ross carrying amount/ Nominal amount Accumulated impairment, accumulated negative changes in air
7o it d Value due to credit risk and provisions**

Gross carrying amount/ Nominal amount
it d value due to credit risk and provisions’
Collaterals and

8

Colla
finan financial guarantees

terals and

al guarantees

Of which non-performing® On non-performing exposures® received on non-
on performing performing exposures

" . ¥ . received on non-
Of which non-performing On non-performing exposures’
Of which performing o P—— 9 performing exposures ;ZI ::ﬂ ﬂ::rj;n ¢:35

and <=90 da =5

but past due >30 days I
‘and <=90 days. e
Of which: defaulted  OF which Stage 3 Of which Stage 3 Of which: defaulted  Of which Stage 3 Of which Stage 3
T —p—
Debt securities (including at amortised cost and fai value)
ntalbanks
General governments
her financial
[ N p—

Loans and advances(including at amortised cost and fai value)

Central banis
General qovernments
Other financil c
[N p—
:small and medium

al Immvable property

727

31,559)

'DEBT INSTRUMENTS other than HFT

4565|

(OFF-BALANCE SHEET EXPOSURES.

F 190, wich Part 1 pargraphs 0 11 fortre it

) rom une 202,



(Gross carrying amount/ Nominal amount

Of which performing
but past due >30 days
0 days

(Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fai value)
Central banks
General qovernments
[N p—
[ N p—

Loans and advances(including at amortised cost and fair value)

Central banis

[N p—

[N p—

smal and medium-sized enterps

Immovabe property

Households

sdentia immovable pr

DEBT INSTRUMENTS other than HFT 32215

(OFF-BALANCE SHEET EXPOSURES.

As0f31/03/2022

Of which Stage 3

Accumulated impairment, accumulated negative changes i fair

value due to credi

On performing
‘exposures’

risk and provisions'

n non-perfors

2022 EU-wide Transparency Exercise

ing exposures’

Of which Stage 3

Performing and non-performing exposures
Banque Intemationale  Luxembourg

(Gross carrying amount/ Nominal amount

Collaterals and
financal quarantees
received on non- 5 ¥
performing exposures Of which performing Of which non-perfor
but past due >30 days
and <=90 days
OF which: defauited

75|

33,031

As of 30/06/2022

Accumulated impairment, accumulated negative changes i fair
Value due to credit risk and provisions**
Collaterals and
financial guarantees
On non-performing exposures’ recaived on nor-
On performing performing exposures
exposures’

Of which Stage 3 Of which Stage 3

4547|

171900, which

vrats theot




2022 EU-wide Transparency Exercise
Forborne exposures

Banque Internationale a Luxembourg

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations

Non-financial corporations

Loans and advances (including at amortised cost and fair value)

Central banks

General governments
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises
Households
DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice ”

Non-performing forborne loans and advances that failed to meet the non-
performing exit criteria =

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 30/09/2021
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures®

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
financial
guarantees
received on non-
performing
exposures with
forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

@ Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 31/12/2021
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures®

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
financial
guarantees
received on non-
performing
exposures with
forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

@For the on-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is
reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-
balance sheet instruments, the same item (‘Accumulated impairment, accumulated changes in fair value due to credit risk and provisions’) is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet
commitments are generally reported with a positive sign.

© The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other

demand deposits ) of 5% or above.




2022 EU-wide Transparency Exercise
Forborne exposures

Banque Internationale a Luxembourg

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations

Non-financial corporations

Loans and advances (including at amortised cost and fair value)

Central banks

General governments
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises
Households
DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice ?

Non-performing forborne loans and advances that failed to meet the non-
performing exit criteria S

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 31/03/2022
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures®

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
financial
guarantees
received on non-
performing
exposures with
forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

(1) Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 30/06/2022
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures®

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
financial
guarantees
received on non-
performing
exposures with
forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

(2)For the on-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is
reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-
balance sheet instruments, the same item (‘Accumulated impairment, accumulated changes in fair value due to credit risk and provisions’) is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet
commitments are generally reported with a positive sign.

(3) The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other

demand deposits ) of 5% or above.




e 2022 EU-wide Transparency Exercise

of loans and to cor i other than held for trading
Bangque Internationale a Luxembourg

As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022
Gross carrying amount Gross carrying amount Gross carrying amount Gross carrying amount
o Accumulated ) Accumulated B Accumulated B Accumulated

Of which loans negative Of which: Of which loans negative 3 Of which loans negative i Of which loans

andadvances  pccumulated  ChEN9ES in fair non- andadvances  pccumulated  Ch2N9ES in fair andadvances  pccumuiateq CPEN9ES n air o andadvances  pcumulated

subject to L valuedueto performin subject to " valuedueto performin subject to “ 1 valuedueto performin subject to oy

impairment! | = 1 £4° impairment' %) impairment! %) impairment
e p credit risk on ofwhich:  Impairment p credit risk on — p Gt A — ot P credit risk on
(min EUR) pepetomind defaulted ELESRI defaulted 9 defaulted IECIm
exposures’ expostres’ exposures’
A Aariculture. forestrv and fishina 39 0 0 39 0 0 33 0 0 33 0 [ 34 [ 0 34 0 [ 33 [ [ 33 [ 0
B Minina and auarrvina o o o o o o 0 o o o 0 o 0 o 0 ) o o 1 o o 1 o o
C Manufacturina 454 13 13 454 7 [} 469 13 13 469 7 [ 462 11 11 462 7 [ 463 11 11 463 6 [
D R EEmET L ) 175 » 2 175 2 3 2 » 2 72 2 3 109 » 2 189 P 3 197 2 2 167 P o
F Water sunlv Iy o o W P o ® o P i o o ) o o I o ) 20 ) o 20 o 0
F Construction o84 14 14 84 2 o 10 7 7 Lo 17 o Lo 7 7 Lo 19 o Lon s o Y7} 15 o
G Wholesale and refail frade 350 17 17 350 I o s 16 6 s 1w o E) is is ) 18 o Y is is m o
H Transoort and storace 146 10 10 146 5 0 139 10 10 139 5 [ 124 10 10 124 5 [ 118 10 10 118 5 [
T Aceommodatian and food service activiies 06 s0 50 206 7 o 0 a0 a0 a0 7 o 280 36 36 ) s o 280 35 35 ) o o
1 Information and communication 95 14 14 95 9 [} 90 14 14 90 9 [ 95 9 9 95 6 [ 100 9 9 100 6 [
K Financial and insurance actities > > > > > o o o 0 o o o 0 o 0 o o o o o o o o o
L Real estate activities 2.290 121 121 229 48 0 2.294 89 89 2294 46 [ 2.266 90 90 2.266 48 [ 2.260 105 105 2.260 53 [
M Professona scentfic andtechnica 2 % B 2 P o 2 5 B 2 » o 20 o " 20 » o s e " s » o
N Adminksirative and support servics 7 15 15 7 7 3 & 14 14 o 7 3 61 1 13 6 7 3 s 13 13 s 7 o
0 Public administration and defence, . N ) = ) N - N ) " ) B - B ) " N B - B N " N B
comnulsary social securty
P Felication P o a 3 a o ) o a 3 o 3 o o 3 o o 3 o ) 3 o o
s ,_z'x:i" e =t 100 1 1 100 0 0 91 5 5 a1 0 0 %0 1 1 %0 0 0 88 1 1 88 1 )
R Arts. entertainment and recreation 0 s s m 3 o 5 3 3 5 ) o 5 1 1 s o 0 ) T 1 ) 0 0
" ) o o ) 3 o > o o P o o o8 3 3 B s o o8 4 o o8 s o

| nans and advances 5503 58 e 5503 74 0 B30 299 295 5519 74 o 5513 Fiz) ) Ss13 71 o 583 256 20 ) i o

) The items ‘accumulated impairment’ and ‘accumulated negative changes in fai value due to credit risk on non-performing exposures' are disclosed with a positive sign if they are decreasing an asset. Following this sign convention, information is
disclosed with the opposite sign of what is reported according to the FINREP framework (template F 06.01), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation
(EU) 2021/451 - ITS on Supervisory reporting.



