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(min EUR, %)

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period

Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs
transitional arrangements had not been applied

Tier 1 capital - transitional period

Tier 1 capital as if IFRS 9 or
transitional definition

alogous ECLs transitional arrangements had not been applied -

Total capital - transitional period

Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements
had not been applied

Risk exposure amounts

Total risk exposure amount

Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arran: nts had not

been applied

Capital ratios

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as
if IFRS 9 or analogous ECLs transitional arrangements had not been applied

Tier 1 (as a percentage of risk exposure amount) - transitional definition

Tier 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional
arrangements had not been applied

Total capital (as a percentage of risk exposure amount) - transitional definition

Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs
transitional arrangements had not been applied

Leverage ratios

Leverage ratio total exposure measure

sing a transitional definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

2022 EU-wide Transparency Exercise

Key Metrics

LSF Nani Investments S.a r.l.

As of As of As of As of
COREP CODE REGULATION
30/09/2021 31/12/2021 31/03/2022 30/06/2022
2,365 2,179 2,168 € 01.00 (r0020,c0010) Article 50 of CRR
€ 01.00 (r0020,c0010) .
2,128 2,041 2,029 £ C 05.01 (10440,c0010) Article 50 of CRR
2,471 2,287 2,273 € 01.00 (r0015,c0010) Article 25 of CRR
€ 01.00 (r0015,c0010) :
2,234 2149 2133 - C 05.01 (r0440,c0010) - C 05.01 (r0440,c0020) Article 25 of CRR
2,999 2,805 2,793 € 01.00 (r0010,c0010) Articles 4(118) and 72 of CRR
€ 01.00 (r0010,c0010) - C 05.01 (r0440,c0010) :
2,762 2,667 2,653 2 C05.01 (10440,c0020) - C 05.01 (10440,c0030) Articles 4(118) and 72 of CRR
24,964 23,672 22,865 €02.00 (r0010,c0010) Articles 92(3), 95, 96 and 98 of CRR
€02.00 (r0010,c0010) y
24,772 23,555 22,749 - C 05.01 (10440,c0040) Articles 92(3), 95, 96 and 98 of CRR
9.47% 9.20% 9.48% CA3 {1} -
(C 01.00 (r0020,c0010) - C 05.01 (r0440,c0010) )/ R
8.59% 8.66% 8.92% (C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
9.90% 9.66% 9.94% CA3 {3} -
(C01.00 (r0015,c0010) - C 05.01 (r0440,c0010) -
8.70% 9.02% 9.12% 9.38% € 05.01 (r0440,c0020) ) / (C 02.00 (r0010,c0010) - C -
05.01 (r0440,c0040) )
11.87% 12.01% 11.85% 12.21% CA3 {5} -
(C01.00 (r0010,c0010) - C 05.01 (r0440,c0010)
10.71% 11.15% 11.32% 11.66% - C05.01 (r0440,c0020) - C 05.01 (r0440,c0030) / -
(C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
47,577 46,651 46,700 47,712 € 47.00 (0300,c0010) Avrticle }29 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
amending CRR
5.59% 5.30% 4.90% 4.76% € 47.00 (10340,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014

amending CRR




A 2022 EU-wide Transparency Exercise

» AUTHORITY
iy

Leverage ratio

LSF Nani Investments S.a r.l.

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 2,658 2,471 2,287 2,273 |C 47.00 (r0320,c0010)

Tier 1 capital - fully phased-in definition 2,299 2,215 2,138 2122 |C47.00 (0310,c0010)| s ieic 429 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 47,577 46,651 46,700 47,712 |C 47.00 (r0300,c0010)

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 47,586 46,668 46,727 47,692 |C 47.00 (r0290,c0010)

Leverage ratio - using a transitional definition of Tier 1 capital 5.59% 5.30% 4.90% 4.76% [A.1)/[B.1]

Leverage ratio - using a fully phased-in definition of Tier 1 capital 4.83% 4.75% 4.58% 4.45% [A.2)/[B.2]




2022 EU-wide Transparencv Exercise
Capital

LSF Nani Investments S.a r.l.

(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 2107 299 2405 29 [councaomnann [—
f:::dﬂ&l::l)ﬁ::z;:::{:)c!?nAL (et of deductions and after applying 2,547 2,365 2,179 2,168 01,00 (10620,c0010) Avticle 50 of CRR
e 1009 1009 L1t [ - s 260 s )31 9,712,560 o ) 42 B
Retained eamings » » ® n [coumocomany s 60) o 26034360 )20 ) AR
Aecuristed e compreense 0 57 - w0 |comomeon e 10,25 o (250 i )t 8
—— 1665 170 1o o |comncmaon s 17y 20 250 o )
(R R— o o o o |comenan e ——
Moty nterest ghen rcagniton i CET captal st6 1 sat 2 [coumcamnany ——
Adusments o CETH e toprudena s ) 10 B 5 [coucamany [ ———
[T —— < “ “ o s coon s Foram s o]
)DTA it e oty and ok e ey e et o . N R o ma
18 shrtlof et sk st B B s |commsann s 30 et 0,100 5t 5
Defnd beneft enson fund assts 54 509 508 2 [comomnn et 19,50 o 1 0
) Recroce s hokings i CET1 Capia o 0 o P - s 1230 o )00 4 OR
9 Bicess dduction o AT e over AT Captal 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
Of i rom sueation poskins () o 0 o P - S ———
) fors o 1 ottt o s e v ttn ) ) ) o+ |comcomenn e 0t 510 0 O e
) Deductle DTAS tht ety on fture prftabity and ae o temporaeydiferens 158 2 6 P Tr— s 30 ot ) 2 2 s ) e ) D) R
e o 0 . o |commmann S —
) Amount xceing the 17.65% treshld o 0 o P r— ——
(BT e m————— “ B a8 [comonseonn [ ———
owN FuNDS
Transitional period M vk o o o 0 P - [ —
€ Otrrreseesltaxa . o . [ — 350, prt 0%
) Aditona dductions of CET1 Captal d o Avicle 3 CRR o = ™ 27 [comosonn .
[P pm— - 8 - s [comemann -
———— 350 s s 50 [onasies i s .
Tanstona dustrrtsdue o grandthered GET1 Captal sruments . 0 . [ e ———
o ey e 13 Ao Ry s o o 0 o |comomn I
Othr ranstons acstments o CETA Capta 350 2 s 150 [conmqumann [ -
ADDITIONAL TIER  CAPITAL (et o deductinsand after transtiona dsents) 111 106 108 08 [coumcosmany J———
Adions Ter 1 Captalnstruments m 106 108 I e
() e Gt T T2 b ovr T2 oy 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)

100 s oo + o,
Addtiona Ter 1 transitonal austments 0 0 0 0 [Cosmetnio s cortn araconto

TIER 1 CAPITAL (net of deductions and after transitional adjustments) 2,658 2,471 2,287 2,273 c01.00 co015,coot0) At 250f R

TIER 2 CAPITAL (net of deductions and after transitional adjustments) 539 528 s18 520 c01.00 (0750,c0010) vt 71 of GRR

Tier 2 Capital instruments 429 a2 a1s 420 o g « covso

0100 (0910,0010) + C01.00
co

e et ..
OtherTr 2 Coptal components n ddctions 10 106 0 o [, cooimhon

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

. . 0100 108900010) + 01,00
Tier 2 ransitonal adjustments 0 0 o 0 [Camn0eoonn s € o100 (oseoaotoy
TOTAL RISK EXPOSURE AMOUNT 26,943 24,964 2,672 2865 [conoo coomocaoroy Avicies 823, 95,96 nd 98 o GRR
OWN FUNDS
REQUIREMENTS
Of which: Transitonal adjustments inclu %2 239 143 143 [coson ooy
COMMON EQUITY TIER 1 CAPITAL RATIO (tran: 9.45% 9.47% 9.20% 048%  [casqy -
CCAPITAL RATIOS (%)
ransitional period x TIER 1 CAPITAL RATIO (transitional period) 9.86% 9.90% 9.66% 994%  [cwaen -
TOTAL CAPITAL RATIO (transitional period) 11.87% 12.01% 11.85% 1221%  |oses -
£T1 Capital (4101134120 MINGA 22 A1 13-
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 2,188 2,109 2,030 2,018 22A244 MIN(A 4+A.2.2- B
Fully loaded Aa300.00
EIRENEED) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 821% 8.53% 8.63% 888%  [anesn -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 34 237 138 139 [cosor ooy
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 219 192 17 116 |coson (oso00i0)

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




ROPEA

AUTHORITY

(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

Total

LSF Nani Investments S.a r.l.

2022 EU-wide Transparency Exercise

Overview of 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 (r0040, c0010) -[C 07.00 (r0090, 0220, s001) + C 07.00 (r0110, c0220, s001)+ C 07.00 (r0130,
€0220, s001) + C 08.01 (r0040, c0260, s001) + C 08.01 (r0050, c0260, s001) + C 08.01 (r0060, c0260,
22,803 21,264 21,008 20,320 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 (r0060, c0010)-[C 07.00 (r0090, c0220, s001) + C 07.00 (r0110, c0220, s001)+ C 07.00 (r0130,
4,760 3,785 3,931 3,829 €0220, 5001}
C 02.00 (10250, c0010) - [C 08.01 (r0040, c0260, s002) + C 08.01 (0050, c0260, s002) + C 08.01 (r0060,
11,227 10,521 10,749 10,255 0260, $002)]
€ 02.00 (r0310, c0010) - [C 08.01 (r0040, c0260, s001) + C 08.01 (r0050, 0260, s001) + C 08.01 (r0060,
2,129 2,193 2,210 2,095 €0260, 5001}
€ 02.00 (0420, c0010)
1,573 1,516 1,271 1,316
€ 07.00 (r0090, c0220, s001) + C 07.00 (0110, c0220, s001)+ C 07.00 (r0130, c0220, s001) + C 08.01
358 240 218 204 (10040, 0260, S001) + C 08.01 (10050, 0260, S001) + C 08.01 (0060, 0260, 5001) + C 08.01 (0040,
<0260, s002) + C 08.01 (r0050, 0260, s002,) + C 08.01 (r0060, c0260, s002) + C 02.00 (r0460, c0010)]
€02.00 (0640, c0010)
249 240 210 226
C 02.00 (0490, c0010)
0 0 0 0
€ 02.00 (0470, c0010)
1 1 1 1
€02.00 (0520, c0010)
1,368 1,207 224 116
C 02.00 (10530, c0010)
1,368 1,207 224 116
€ 02.00 (10580, c0010)
0 0 0 0
C 19.00 (0010, c0601)*12.5+C 20.00 (r0010,c0450)*12.5+MAX(C 24.00(r0010, c0090),C
24.00(r0010,c0100),C 24.00(r0010, c0110))*12.5
0 0 0 0
C 02.00 (0680, c0010)
0 0 0 0
€ 02.00 (10590, c0010)
1,592 1,678 1,678 1,678
€ 02.00 (0600, c0010)
0 0 0 0
€ 02.00 (r0610, c0010)
1,592 1,678 1,678 1,678
€ 02.00 (0620, c0010)
0 0 0 0
€ 02.00 (r0630, c0010) + C 02.00 (r0690, c0010)
572 333 333 320
26,943 24,964 23,672 22,865

* 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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P&L

LSF Nani Investments S.a r.l.

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
™ 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."

As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022
553 740 180 366
100 133 31 65
393 525 126 257
124 167 47 98
45 58 13 25
52 71 23 46
0 0 0 0
8 11 0 3
211 287 70 147
14 11 -17 -51
29 51 126 148
14 33 -22 35
11 14 -2 0
7 11 -2 -1
-83 -58 -22 -20
641 911 264 528
283 377 94 190
41 41 0 41
27 37 11 21
0 0 0 0
-37 111 -20 -56
0 0 0 0
22 -10 -4 -5
-15 120 -17 52
0 1 0 0
0 -50 0 0
0 0 0 0
162 198 25 60
0 0 0 -1
162 198 26 61
7 13 0 -18
0 0 0 0
0 0 0 0
2 3 1 2
0 0 0 0
160 138 155 292
147 154 147 273
2 5 0 0
149 159 147 273
110 117 110 204




2022 EU-wide Transparency Exercise
Total Assets: fair value and impairment distribution

LSF Nani Investments S.a r.l.

(min EUR) As of 30/09/20 As o 0 As of 31/03/20 As of 30/06/20
p ° at central 4,939 5,860 5538 6,226 1AS 1.54 (i)
ancial a d for tra 401 100 300 0 378 114 263 4 337 120 217 4 201 36 165 4 IFRS 7.8(a)(i);IFRS 9.Appendix A
- anceso 1,827 264 3 1,530 1,749 190 27 1,533 1,540 2 27 1491 1,531 2 23 1,487 IFRS 7.8(a)(i); IFRS 9.4.1.4
s “ air value throug 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 IFRS 7.8(a)(0); IFRS 9.4.1.5
slen at falr Valle et 7,439 7,387 10 41 7,221 7,168 10 43 5,193 5116 33 4 2,680 2,579 33 68 IFRS 7.8(h); IFRS 9.4.1.24
ancial assets at amortised co 25,755 26,038 28,652 31,332 IFRS 7.8(1); IFRS 9.4.1.2
De dg g 16 0 16 0 20 0 20 0 161 0 161 4 344 0 344 0 IFRS 9.6.2.1; Annex V.Part 1.22; Annex V.Part 1.26
e 2 e FERELS 37 31 -43 -191 1AS 39.89A(a); IFRS 9.6.5.8
. 5,255 3,650 3,505 3570
OTAL A 45,669 44,946 44,883 45,693 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 Accumulated impairment
Stage 2
Assets with Stage 1 s
significant Assets without  significant
increase in Stage 3 significant  increase in Stage 3
credit sk since Credit-impaired  increase in  credit risk since Credit-impaired
initial assets  creditrisksince initial ets
recognition but initial recognition but
edit- recognition credit-
impaired impaired

Breakdown of financial
assets by instrument and by

Stage 1
counterparty sector! Assets without significant

increase in credit risk since
initial recognition

Financial assets at fair Debt securi

As of 31/12/2021

Gross carrying amount

Stage 1
Assets without
significant
increase in
credit risk since
initial

nition

A
significant
increase in

tage
credit risk since Credit-impaired
assets

initia
recognition but
not credit-

impaired

Accumulated impairment

Stage 1
Assets without
significant
increase in
credit risk since

i

initia
recognition

As h
significant
se in

Stage 3

ge
credit risk since Credit-impaired

initial
recognition but
not credit-
impaired

Asof 31/03/2022

Gross carrying amount

tage 1
s without
significant
increa
credit risk since
initial
recognition

Stage 2
Assets with
significant
increase in

initi

recognition but
not credit-
impaired

tage 3
credit risk since Credit-impaired
a assets

Accumulated impairment

Stage
Assets without
significant
increase in
credit sk since
initial

recogniti

Assef Stay
significant s
increase in Stage 3
credit risk since Credit-impaired
initial assel credit risk sin
recognition but initial
edit- recognition
impaired

significant
increase in

Gross carrying amount
ge 1
without

e initia
recognition but

As of 30/06/2022
Accumulated impairment

stage 2
Assets with
significant
increasein  Stage 3
credit risk since Credit-impaired
assets

Stage 2
Assets with
significant
increase in Stage 3
credit risk since Credit-impaired
initial assets
recognition but
ot it-

Stage
Assets without References

significant
increase in
credit risk since
initial
not credit- recognition

impaired impaired

Annex V.Part 1.31, 44(b)

value through other

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 2,032 344 17 5 -103 -109 2,098 175 312 5 -38 -203 4,340 170 333 7 -38 213 6776 38 455 8 -4 278 Annex V.Part 1.31, 44(b)
Loans and advances 18,755 4,318 2210 67 -357 -1,380 18,760 4,439 1,764 323 876 19,129 4,428 1,761 70 313 -868 19,833 4,060 1,710 77 -302 872 Annex V.Part 1.3, 44(a)

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

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

LSF Nani Investments S.a r.l.

(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 0 0 0 0 IFRS 7.8 (e)(i); IFRS 9.4.2.2

Financial liabilities measured at amortised cost 39,457 40,597 40,683 41,215 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 48 44 22 15 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 352 485 460 405 IAS 37.10; IAS 1.54(1)

Tax liabilities 10 12 12 8 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 370 377 335 624 Annex V.Part 2.13

Liabilities included in disposal groups classified as held for sale 1,822 2 2 2 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 42,463 41,823 41,723 42,433 IAS 1.9(b);IG 6

TOTAL EQUITY 3,206 3,123 3,159 3,260 IAS 1.9(c), IG6

TOTAL EQUITY AND TOTAL LIABILITIES 45,669 44,946 44,883 45,693 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
LSF Nani Investments S.ar.l.
(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 16

Annex V.Part 1.31

Central banks 7,154 8,007 7,954 7,954

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

of which: Current accounts / overnight deposits 7,154 8,007 7,954 7,954

ECB/2013/33 Annex 2.Part 2.9.1

General governments 1,075 1,000 865 1,132

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

of which: Current accounts / overnight deposits 962 882 727 998

ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 3,428 2,738 2,577 1,921

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

of which: Current accounts / overnight deposits 1,287 1,131 1,079 1,064

ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 2,263 2,219 2,314 2,490

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

of which: Current accounts / overnight deposits 1,220 1,001 1,457 1,525

ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 8,798 9,428 9,531 9,767

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

of which: Current accounts / overnight deposits 5374 5,931 6,001 6,204

ECB/2013/33 Annex 2.Part 2.9.1

Households 15,059 15,316 15,504 15,958

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

of which: Current accounts / overnight deposits 5,164 5,380 5,466 5,748

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

Debt securities issued 1,229 1,514 1,523 1,543

Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 407 415 424 432

Annex V.Part 1.37

Other financial liabilities 452 375 416 451

Annex V.Part 1.38-41

AL FINANCIAL LIABI ES 39,908 40,947 40,915 41,393




2022 EU-wide Transparency Exercise
Market Risk
LSF Nani Investments S.a r.l.

™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 AVERAGE OF PREVIOUS DAY AVERAGE OF LATEST AVAILABLE AVERAGE LAST FLOOR AVERAGE LAST
PREVIOUS60 DAY (VaRt-1) ~ PREVIOUS 60 (SVaRt-1) ERSORE EASURE 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

LSF Nani Investments S.a r.l.

Standardised Approach
Asof 30/09/2021 Asof 31/12/2021

Original Exposure’  Exposure Value' Risk exposure amount

Value NSNS0 gt exposure’ | Exposure Value! Rk exposure amount

Value adjustments and
provisions

Consolidated data

[ ——————=—r)

re—
Standardised Total

o
17,001

(2 Sundarosed

ot a5 o st quarter
Standardised Approach

Asof 30/09/2021 Asof31/12/2021

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

Value adjustments and Value adjustments and
provisions® provisions®

PORTUGAL

Standardised Total®

@
exposues, bt ncuces generl i sk s

Standardised Approach

Asof 30/09/2021 Asof31/12/2021

Value adjustments and

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

Value adjustments and
provisions®

[ 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

Standardised Approach

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

Value adjustments and

Vaueacsiments and
org Erponrs' | Expomre Vaue' ik exposur smaunt, VI SNSIS N byt pomre Vo' Rikexposure amount Vo1 ik

provisions®

e
[ P ——————
R T ——

GERMANY

PR —————
o ubich: SHE

Exnosures in default

Ihems nssaciated with articulariv hiah risk

ine and cornoratas with a ST cradit acsassmant
rcnn

Prrs—
Standardised T

Standardised Approach

Asof 30/09/2021 Asof31/12/2021

Value adjustments and

Ve ipsmeri md
orgnaExposre! Exposure Valoe! ik expasureamoune SIS 1ot Exponurevai! Rk exposre amaune YAUS S4smert

jsions’
[ P ————
P ——

antity

P R ————

ine and cornoratas with a ST cradit acsascmant
T —————=)

Prrs—

Standardised Total®

@
exposues bt incudes enerl it sk s,




2022 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

LSF Nani Investments S.a r.l.
Standardised Approach

Asof 30/09/2021

Value adjustments and

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

UNITED STATES

Standardised T

Asof 31/12/2021

Exposure Value!

@

Risk exposure amount

exposues, bt ncuces generl i sk ST,
Standardised Approach

Asof 30/09/2021

Value adjustments and
Orignal Exposure’  Exposure Value® sk exposure amount. Y414 elsmer) Po—

UNITED KINGDOM

Standardised Total®

Asof 31/12/2021

Exposure Value!

Risk exposure amount

exposues, bt ncuces generl i sk s
Standardised Approach

Asof 30/09/2021

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

Value adjustments and
provisions®
[ P ——————
5 or local authorities

LUXEMBOURG

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)

Asof 31/12/2021

Exposure Value!

Risk exposure amount

exposues, bt ncuces generl el sk ST
Standardised Approach

Asof 30/09/2021

Vauesisments nd
e e e ) [FV S

IRELAND

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’

Asof 31/12/2021

Exposure Value!

Risk exposure amount

Standardised Approach

As of 30/09/2021

Value adjustments and
provisions®

Original Exposure Exposure Value!  Risk exposure amount

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

NETHERLANDS

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’

Asof 31/12/2021

Risk exposure amount

Standardised Approach

As of 30/09/2021

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

Value adjustments and
provisions®
[ P —————
r local authorities

Country of
Counterpart 10 e e
Exaosures n default

ccociated with nartculariv ioh risk
Coverad bonds
Claime an nsttutions and coroorates with ST credit ssessment
Collective investments undertakinas (CTUY
Eauity
[ra—
Standardised Total!

Asof 31/12/2021

Exposure Value!

Risk exposure amount

Value adjustments and
provisions®

Value adjustments and
provisions®

Value adjustments and
provisions®

Value adjustments and
provisions®

Value adjustments and

Value adjustments and
provisions’




e 2022 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

LSF Nani Investments S.a r.l.

Standardised Approach

Asof 31/03/2022 As0f 30/06/2022

Original Exposure’  Exposure Value' Risk exposure amount

Value NSNS0 gt exposure’  Exposure Value! Rk exposure amount

Value adjustments and
provisions

Consolidated data

[ ——————=—r)
re—

Standardised Total

Standardised Approach

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

Original Exposure’  Exposure Value'  Risk exposure amount

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

PORTUGAL

Standardised Total

Standardised Approach

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

Value adjustments and q q Value adjustments an
i Original Exposure’ Exposure Value!  Risk exposure amount

Original Exposure’  Exposure Value'  Risk exposure amount i
S " ® provisions® provisions®

[ P ——————
thorities

Retail
o ubich: SHE
PR ————

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

re—

Standardised Total®

Standardised Approach

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

Value adjustments and

Value adjustments and
3 provisions®

Original Exposure'  Exposure Value' Risk exposure amount e

Original Exposure'  Exposure Value' Risk exposure amount

e
[ P ——————
R h

Retat
o
GERMANY s a———
o ubich SHE
Exnnaires in dataut
Itame assocated with pacticularty hiah isk
Coversd bonce
Chaen on Incttutons and cornoeates with ST cradit assassmant
cun

Standardised Approach

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

Value adjustments and

Original Exposure!  Exposure Value' Risk exposure amount pravicon®

[rem—
orgntrpomrs' | ExposreValue! ik o amoune. YA08 Sstmen

[ P ————
P ———————"
[ ———

[ ——
rs——p———
Incttutions

Rotail

P R ————

Prrs—

Standardised Total®

@
exposures bt inchudes enerl it sk st




e 2022 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

LSF Nani Investments S.a r.l.
[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

UNITED STATES [

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

UNITED KINGDOM

Standardised Total

Standardised Approach

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

Value adjustments and
Original Exposure’  Exposure Value' Risk exposure amount S Original Exposure’  Exposure Value'  Risk exposure amount

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

pich: SvE
LUXEMBOURG Secured bv mortaaces on immovable bropertv.
e

Excosures indefault
Itams assocated with baticulary hiah risk
Covered bonds
Clms on Intitutons and coroorates with T credi assessmant
Collctiv investments undertakinas (CTU)

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’

TRELAND [N —
e

Standardised Total’

Standardised Approach
As 0f31/03/2022 As of 30/06/2022

[rm——
b Original Exposure’ Exposure Value' Risk exposure amount

Risk exposure amount ey

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

NETHERLANDS (SIS
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

o inich: SHE
Retail
Country of of wihich: SME
Counterpart 10 [ R
Exaosures n default
Itoms associated with oarticularlv ioh risk
Coverad bonds
[ ——

h 2 ST credit assessment
ve investments undertakinas (CIU)

Standardised Total!
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Credit Risk - IRB Approach

LSF Nani Investments S.a r.l.

i
‘Central banks and central governments
Institutions

Corporates - OF Whi d Lending

Corporates - OF Which: SME

Retal - Secured on real estate property

" ure on real esat
Consolidated data

ured
Retail - Qualifying Revolving

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

Equity

Other non credit-obligation assets

IRB Total’

(o
ST P pp—

Central b
Institutio

eal estate property
Secured on real estate proverty
Qualifying Revolving

Retail - Other Retal - OF Wh
Retail - Other Retai - OF W

Equity.
Other non credit-obligation assets

IR8 Total

(min £
‘Central banks and central governments
Institutions
Corporates

Of Which: Spe

F Which: SME

v

etail - Secured on real estate property
1- Secured

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

Equity.
Other non credit-obligation assets
IRB Total

(min
‘Central banks and central governments

wiich:

r
Corporates - OF Which: SME

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

Equity.
Other non credit-obligation assets
IRB Total

(i
‘Central banks and central governments

OF Which: Speciased Lending
OF Which: SE

Retail - Secured on real estate property
Retail - Secured on real
il - Secured
Retail - Qualifying Revolving
- Other Retail

il - Othe

Equity.
Other non credit-obligation assets
IRB Total

Retail - Other Retai - Of Which: non-SME

2022 EU-wide Transparency Exercise

As of 30/09/2021

Original Exposure’ —
Value!

of Which: SME

hich: non-S1

Risk exposure amount

IRB Approach

As of 31/12/2021

Valus riginal Expasuret Risk exposure amount Value
adjustments  O"oina! Expo: Exposure adjustments
and Value! and
provisions. hich ihich:  provisions.

defauited defauited
0

Qe

2s0f st quarer

As of 30/09/2021

Original Exposure* B
Value!

it
defauite
o

Pich: SME
hich: non-S1

Risk exposure amount

oxzgoguwggoooono

IRB Approach

As of 31/12/2021

Volue riginal Exposure’ Risk exposure amount Value
adjustments  O"9ina! Expo: Exposure R
and Value! B

of which
defauited
0

provisions provisions

of which
defauited
0

As 0f 30/09/2021

Original Exposure’ P

Value'
o which
faued

Secured on real estate progerty - OF Which: non-S1

IRB Approach
As of 31/12/2021

SHp— Risk exposure amount Value
G > adjustments
and

of whic

of which h provisions
defauited efaulted
0 0

As of 30/09/2021

Original Exposure

o which
efaulted

Risk exposure amount

crorouowsoyggel

o which
defauited

IRB Approach

As of 31/12/2021

oo riginal Exposure® Risk exposure amount. Value
adjustments  Onoinal Expos Exposure ® adjustments
and Value® and

provisions

of which
defaulted

As of 30/09/2021

Original Exposure’

Value®

Exposure

Risk exposure amount

cwoueyoyy-sgso

IRB Approach

As of 31/12/2021

Risk exposure amount Val

riginal Exposure* lue
Cioine Bxpce Exposure adjustments
and

Value
adjustments
and
provisions. hich

ul

Of which:  provisions
defauited




0
)
i

Country of Counterpart 10

UNITED STATES

UNITED KINGDOM

LUXEMBOURG

IRELAND

NETHERLANDS

2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

LSF Nani Investments S.a r.l.

Original Exposure’

(o ek,
‘Central banks and central governments
Institutior

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

ured
Qualifying Revolving
Other Retail
Retall - Other Retai - Of
Other Retail - Of

Retai

: non-SME.

As of 30/09/2021

Risk exposure amount
Exposure P
Value!

IRB Approach

Value .
adivotments  Original Exposure’
and
provisions, of which
defauited

As of 31/12/2021
[pe———
Exposure ®
alue?
Of which
defaulted

Original Exposure’

o which

cfauited

‘Central banks and central governments

- Sec
Retail - Qualifying Revolving
Retail - Other Retail
Other Retail - Of Whi
Retail - Other Retail - OF Wh
Eaquity.
Other non credit-obligation assets
IRB Total

As 0f 30/09/2021

Risk exposure amount
Exposure o
Value!

IRB Approach

Value —
adjustments  O1oinal Expos
and

of which
defauited

As of 31/12/2021

Risk exposure amount
Exposure P
Value®
of which
aulted

0
o
o
o
o
1
1
o
1
o
o
o
o
o

Original Exposure*

of which
defauit
‘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

As of 30/09/2021
Risk exposure amount
Exposure po
Value!

of whic
defauit

crorococamoy

IRB Approach

Value .

adjvotments  Original Exposure’
provisions, o which
defauited

As of 31/12/2021

Risk exposure amount
Exposure
Value!
o which
defauited

Original Exposure
of which
3 default
‘Central banks and central governments
Institutions
Corporats

8g°

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

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

Equity.
Other non credit-obligation assets
IRB Total

As of 30/09/2021

Risk exposure amount

IRB Approach

R inal Exposure®
adjustments  Onoinal Expos
and
provisions.

As of 31/12/2021

Risk exposure amount
Exposure P
Value®

of which
defauited

Original Exposure’

(i
‘Central banks and central governments

Of Which:
of whi

- Secured on real estate property

il - Secured o real
etal - Secured on real s

- 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

As of 30/09/2021

Risk exposure amount
Exposure P
Value®

IRB Approach

Value .
riginal Exposure’
adjustments 193! Expo:
and

provisions. hich
ul

As of 31/12/2021

Risk exposure amount
Exposure. P

O which
defauited

Original Exposure*

‘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 Whi
Retail - Othe

As of 30/09/2021

Risk exposure amount
Exposure
Value!

IRB Approach

Original Exposure*

Valve
adjustments
and

provisions, o whic
defauited

As of 31/12/2021

Risk exposure amount
Exposure
Value!
o whic
defauited

Value
adjustments
and

provisions

Value
adjustments

provisions

Value
adjustments

provisions

Value
adjustments

provisions

Value
adjustments
and

provisions

Value
adjustments
and

provisions



2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

LSF Nani Investments S.a r.l.

As of 31/03/2022

T exposure Risk exposure amount
Value!
O which:
min E0%,
[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

Value .
s Orginal Exposure
and

provisions

As of 30/06/2022

Risk exposure amount
Exposure pos
Value!

of which
fault

(1) Original exposiure, unike Exposure val

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

Value
adjustments|
and

provisions.

s of ot quarter

As of 31/03/2022

T exposure Risk exposure amount
(rin €UR_%%)
[T pr—
Institutions
Corporates
Corporates - Of Whi

of Whi

‘Specialsed Lending
Corporates

Secured on real estate property
Retai - Secured on rea estate

PORTUGAL

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

Other non credit-obligation assets

IRB Total

IRB Approa

Value .
e s Original Exposure
and

provisions

As of 30/06/2022
Risk exposure amount
Exposure pos
lue!

which
fault

As of 31/03/2022

inal Exposure’ — Risk exposure amount.
Value!
o which: o which:
(rin e defat
Central banks and central governments

Institutions
Corporates

on real estate property.
d on o

Retall - Other Retal - OF Which: SME

Retail - Other Retail ich: non SME

cmomomomNEHRY O

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

Value o .
Original Exposure’
adjustments =
and

provi

As of 30/06/2022

Risk exposure amount
Exposure Pos

Value!

(1) Original exposire, unlike Exposure

As of 31/03/2022

inal Exposure’ . Risk exposure amount

Value!

(rin e
Central banks and central governments
Institutions
Corporates

H

Retall - Secured on real estate property
Retai - Secured on real esate pr
o

GERMANY

er Retail -

Retail - Other Retail non-SME

croroscauoyggol

enonvenonyouy

Equity
Other non credit-obligation assets
IRB Total

which:
defauted
o

IRB Approach
s iginal Exposure’
adjustments  Onginal Exp
and

provisions

which:
defaulied

As of 30/06/2022

Risk exposure amount
Exposure Pos

Value!

crorousnaoyggol

(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 Which: Specalsed Lending
Of Which: SME
on real estate property.
al - Secured on re
Retai 4 on re
Retail - Qualifying Revolving
etall - Other Retail
Retal - Other

Retail - Other Retail

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

Value .
adoments  Orginal Exposure
and

provisions

of which;
fauled

As of 30/06/2022

Risk exposure amount
Exposure P
Value!

of which;

(1) Original exposure, niike Exposure

which:
efaul

Value
adjustments|
and

provisions.

Value
adjustments|
and

provisions.

Value
adjustments|
and

provisions

Value
adjustments|
and

provisions.




2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

LSF Nani Investments S.a r.l.

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

UNITED STATES Rt Secures o e et e v

£°9e- Ko

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

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposure, unike Exposure

IRB Approach |
Asof 31/03/2022 As of 30/06/2022 |
. — value Sp—— isk exposure amourt value
el Exposure! Exposure L " adustments  Oriinal Bx Exposure sk " adjustments|
Value' and Value' an
ot wich Ofwhich:  prov proviions
detaute
Centralbanks and cenral govemments 0 0
) =
159 7
of whin o o
of whin: o o
© -
on real estate property 5 3
et - Secured  ich: v o o
UNITED KINGDOM Retal - Secured on real esta property - OF Which: non-S1 3% s
o o
i i s
Reta - ther Retal - O Wrich: SHE o o
Retal - ther Retal - O Wich: o SHE 4 s
Equity o o
[ ———
IRe Total

(1) Original exposire ulike Exposure factors or

rrym— [
As0f31/03/2022 As of 30/06/2022 |
Risk exposure amount Value i G [Ip—— Value
adjustments iz Exposure adjustments |
o Vale! o
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
LUXEMBOURG Retai - Secured on real estate y - Of
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) Origial exposure, ke Exposure

IRB Approach |

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

sk exposure amount Value inal Exposure’ isk exposure amount zD
Exposure Lt g adjustments  Onginal Exp [ Lt g adjustments|
Value! an jalue* an
O which: Of which:  provisions of which which:  provisions
defauted defauted ed e
Central banks and central governments o
nstitutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

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

IRELAND Retai - Secured on real estate hich: non-St

Retai - Other Retail
Retal - Other Retal - OF Wi

cocoomommoog ol

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposure, unllke Exposure

IRB Approach |

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

Risk exposure amount Value
Exposure adjustments
Value! =

NETHERLANDS Rt Scred n el et raprty - Of Wi o
Retail - Qualifying Revolving
et Ger et

quity
Other non credit-obligation assets
IRB Total

(1) Original exposure, uniike Exposure

IRB Approach

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

Risk exposure amount Value

Exposure adjustments

Value! and

provisions which:  provisions
o defaule

inal Exposure® Risk exposure amount Value
e e adjustments
Value! and

Original Exposure*

Of which; of whic
(rin EUR,_5%) defouted defouted
Central banks and central governments 0 o
Corporates - Of Whi e

Corporates - Of

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

Country of Counterpart 10

Retal - Other

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposure, unlke Exposure val



2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

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
derivative financial assets assets (net of short

Residual Maturity Country / Region

Nominal

of which: Financial assets of which: Financial assets at
of which: Financial assets % "ol PINEEL 85t e ey of which: Financial assets at
held for trading 9 9 amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

[0-3M[
[3M-1Y[
rav-2vp
[2v-3y[ Austria
[3Y-5Y[
[5Y-10Y[
[10Y - more
Total

To-3M1
ram-1vr
r1v-avr
rav-3vr
fy-syr
I5Y-10¥ 1
r10Y - mare
Total
T0-3MT
ram-1vr
riv-2vr
rav-3vr
13Y-5Y1
I5Y-10¥1
110Y - more
Total

Belgium

ol o
oloccoccooldleo 8 oo oo o
ol o
oloccoccooldlo 8 oo oo o
oloccoccocololo c oo oo o
oloccoccoololo s o oo oo
o)
oloccocoolelo s o o 00 o
olocccococoolole s o000 o
oloccococoolole c o0 0o o
olocccococoolole s o000 o
oloccococoolole o 0 0 00 o
olocccococoolole ccooo o
olocccococoolole o 0000 o

Bulgaria

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

Cyprus

N
NlovocococoollloBooood

N

N
Nlo v oo oo ol¥)

Nlo v oo oo ol¥)

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

Czech Republic

oloccococoololoccoood
olocccococoololoccossd
oloccococoololoccocod
oloccococoololoccossd
oloccoocoololoccossd
oloccoccocololoccosod
oloccococoololoccossd

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

Denmark

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
non-derivative financial
assets (net of short

Total gross carrying amount of non-
derivative financial assets

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

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 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

™
3

France

o

Germany

========[§|ozzgogo[§|

oloccococoololoccccooleloccosod
oloccococoololocccocooleloccosod
oloccococoolBol¥ocoolSc8cosod
oloccococoololocccosooleloccosod
oloccococoololoccccscoololocccssd
oloccococoololocccccoololoccosod

oloccococoololocccoscoolelocscossd
oloccoocoololocccocoolelocsossd
oloccocococololocccocccolelocccssad
oloccoocoololoccccscolelocsossd

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

[10Y - more
Total

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

[10Y - more
Total

Greece

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

[10Y - more
Total

Hungary

Booooo

3

3

2
8l
2

8lo

2
8|o

35|

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

[10Y - more
Total

Treland

™
I
Nlo
™
I
Nlo

™
I
Nlo

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

[10Y - more
Total

Ttaly

288000
28800

288 o0

™
A
8|
™
A
8|

™
A
8|o

35|

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

r10Y - more
Total

Latvia

oloccococoololoccccccoleloccccccoleloccossdl

oloccococcololocccccscolelccccssolelocccssdl
oloccocococololoccccosoleloccccosoleloccossdl
oloccococcolelocccccolelocccccoleloccossdl
olocccocococololocccccsolelccccosoleloossssdl

&l
&l

o)
8lo




Residual Maturity

(min EUR)

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
LSF Nani Investments S.a r.l.

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 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

Luxembourg

oloccococooleloccosod
oloccococoololoccosod
oloccoocoololoccosod
olocccococoololoccosod
olocccococoololocccoood

oloccococoololoccossd
oloccoocoololoccosod
oloccocococololocccosod
oloccococoololoccossd

Malta

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

[10Y - more
Total

Netherlands

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

[10Y - more
Total

Poland

3|

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

[10Y - more
Total

Portugal

1.0 1.0

18 18
33| 33|
s,sﬁ' s,sﬁ'

oloccococoololocccccoleloccosod
oloccococoololoccccccololocccsod
oloccocococololoccccccolelocccssd
oloccococoololocccocccololoccosod

[ 33|
2,564 753

oloccocococololoccccccoleloccsssd
oloccoococololocccoscoleloccossd
Bliscococasblolocccoccocoleloccosad
oloccoococololoccccssoleloccossd

2l

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

[10Y - more
Total

Romania

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

[10Y - more
Total

Slovakia

~
Bl
~

Bl

~
&lo

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

r10Y - more
Total

Slovenia

oloccocoocoleloccoosd
oloccococcoleloccoocod
olocccococscololoccossd

olocccoccolelocccosd
oloccococcololocccosd
oloccocococoleloccoosd
oloccococololoccossd
oloccococoololoccoood

o
8lo




Residual Maturity

(min EUR)

Country / Region

Total gross carrying amount of non-
derivative financial assets

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

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

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

oloccooo o
oloccooo o
olocc oo oo
olo oo oo
oloccooo o

olo o oo oo
olo oo oo o of
oloccoood
olo oo oo oo

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

[10Y - more
Total

United Kingdom

5
5

5
oloc oo oo of
oloc oo oo o
oloccooo o

oloc oo oo o
olo oo oo o of
oloccoood
olo o oo oo o

2
8|
2

8|

3
8|o

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

BloGoocoooleloccoood
BloGoocoooleloccoood

oloccococcolelocccsod
oloccococololoccosod

BloGoocoocololoccosod
oloccocoocoleloccosod
oloccococscololoccossd
oloccococoololoccosod

oloccococcololoccossd
oloccocosoleloccosod
oloccococcoleloccosad
olocccocoscololocsossd

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

[10Y - more
Total

Canada

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

r10Y - more
Total

Hong Kong




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

As of 31/12/2021

Direct exposures

(min EUR) 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:

Risk weighted

Total carrying amount of exposure amount

non-derivative financial
assets (net of short

Total gross carrying amount of non-

Gl IRLET 3 derivative financial assets

Country / Region

Nominal Provisions

of which: Financial assets  of which: Financial assets at

of which: Financial assets of which: Financial assets at

Japan

held for trading

designated at fair value
through profit or loss

fair value through other
comprehensive income

amortised cost

Carrying amount

Notional amount

Carrying amount

Notional amount

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

[10Y - more
Total

China

olocccococoololocccoood

oloccococoolrloccooox

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

[10Y - more
Total

Switzerland

T0-3MT
ram-1vr
riv-avr
r2v-3vr
13v-5Y1
15Y-10v 1

r10Y - more.
Total

Other advanced economies

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

[10Y - more
Total

Other Central and eastern
Europe countries non EEA

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

Middle East

16
31

a8

oloccooo o

olococoood

Latin America and the
Caribbean




Residual Maturity

(min EUR)

Country / Region

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

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

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

Bosition) Nominal Provisions
of which: Financial assets O hich: Flna"m?‘ B G SR (e g of which: Financial assets at
3 designated at fair value  fair value through other
held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

To-amr 0 0 0 0 0 0 0 0 0 0 0 0
T3M-1vr o o 0 0 0 o 0 0 0 0 0 0
rivoove o o 0 0 0 0 0 0 0 0 0 0
ra2v.avr . o o 0 0 0 o 0 0 0 0 0 0
fav-svr Africa o o 0 0 0 0 0 0 0 0 0 0
1sY- 1071 o o 0 0 0 o 0 0 0 0 0 0
110 - more 0 0 0 0 0 0 0 0 0 0 o 0
Total [ [ [ [ [ 0 [ o [ [ o [ o
Ta-amMT
r3mM-1vr
rav-avr
r2v-3vr
13Y-5Y1 Others
I5Y-10v1
110Y - more
Total

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 avalable for institutions that have sovereign exposures of at least 1% of total "Debt securities and loans receivables”. Country of breakdown s only available for institutions that hold exposures of 10% or ipared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others"

(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

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, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, 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 Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

As of 30/06/2022

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  ©f Which Financial assets  of which: Financial assets at o ;cp: Financal assets at
d designated at fair value fair value through other
held for trading amortised cost
through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

[0-3M[ 0 0 0 0 0 0 0 o 0 0
[3M-1v( 0 o 0 0 0 o 0 0 0 o 0 0
rav-2v( 0 0 0 0 0 0 0 0 0 0
r2v-3v( Austie 7| 7| 0 0 7 0 0 0 0 o 0 0
3Y-5Y[ o o 0 0 0 0 0 0 0 0 0 0
[5Y-10v[ 58| 58| 0 0 58 0 0 0 0 o 0 0
[10Y - more o o 0 0 0 0 0 0 0 0 o 0
Total 132 132 0 0 FE) 0 0 [ 0 0 [ [ o
I 0 0 0 0 0 0 0 0 0 0 0 0
ramo1vr o o 0 0 0 0 0 0 0 0 0 0
ravoave o o 0 0 0 0 0 0 0 0 0 0
rav-avr " o o 0 0 0 0 0 0 0 0 0 0
rav.syr Belgium o o 0 0 0 0 0 0 0 0 0 0
TSy - 1077 93| 93| 0 0 9 0 0 0 0 0 0 0
110V - mare 0 0 0 0 0 0 0 0 0 0 0 0
Total 93] 93] [ [ 93 [ ] 0] ] [ 0 ] 0
To-3MT
[E
rav-2ve
rav-avr 5
3Y-5Y1 Bulgaria
T5Y- 10T
110Y - more
Total
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
[E o o 0 0 0 0 0 0 0 0 0 0
rav-2ve o o 0 0 0 0 0 0 0 0 0 0
rav-avr o o 0 0 0 0 0 0 0 0 0 0
3Y-5Y1 Cyprus 9 9 0 0 9 0 0 0 0 0 0 0
T5Y- 10T 3 3 0 0 3 0 0 0 0 0 0 0
110Y - more o o 0 0 0 0 0 0 0 0 0 0
1 2 2 0 0 EY) 0 0 [ 0 0 [ [ [
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
[E o o 0 0 0 0 0 0 0 0 0 0
rav-2ve o o 0 0 0 0 0 0 0 0 0 0
rav-avr i o o 0 0 0 0 0 0 0 0 0 0
3Y-5Y1 Caech Republic 0 0 0 0 0 0 0 0 0 0 0 0
T5Y- 10T o o 0 0 0 0 0 0 0 0 0 0
110Y - more o o 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 [ 0 0 [ [ [
To-3MT
ramoavr
riv-2ve
rav-avr
r3y-sY1 Denmark
T5Y- 10T
110Y - more
Total
To-3MT
ramoavr
riv-2ve
rav-avr .
r3y-sY1 Estonia
T5Y- 10T
110Y - more
Total




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

As of 30/06/2022

Direct exposures

(min EUR) 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:

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

Residual Maturity Country / Region

Nominal Provisions

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

e Carrying amount Notional amount ~ Carrying amount Notional amount

To-amr 0 0 0 0 0 0 0 0 0 0 0
ramo1vr o 0 0 0 0 0 0 0 0 0 0
ravoave o 0 0 0 0 0 0 0 0 0 0
rav-avr . o 0 0 0 0 0 0 0 0 0 0
fav-svr Finland 0 0 0 0 0 0 0 0 0 0 0
15y - 1077 25| 0 0 25 0 0 0 0 0 0 0
110Y - mare 0 0 0 0 0 0 0 0 0 0 0
otal 75 0 0 75 0 0 [ 0 0 [ [ o
I 0 0 0 0 0 0 0 0 0 0 0
ramo1vr o 0 0 0 0 0 0 0 0 0 0
ravoave 0 0 0 0 0 0 0 0 0 0
rav-avr 148 0 0 148 0 0 0 0 0 0 0
rav-svr France 78 0 0 78 0 0 ol 0 0 0 0
1sY- 1071 274 0 0 274 o 0 0 0 0 0 0
10 - more. 0 0 0 0 0 0 0 0 0 0 0
otal 299 0 0 299 0 0 [ [ [ [ [ o
To-3MT 0 0 0 0 0 0 0 0 0 0 0
[E o 0 0 0 0 0 0 0 0 0 0
rav-2ve o 0 0 0 0 0 0 0 0 0 0
rav-avr 50| 0 0 50 0 0 0 0 0 0 0
3Y-5Y1 Germany 98 0 0 E 0 0 0 0 0 0 0
T5Y- 10T o 0 0 0 0 0 0 0 0 0 0
110Y - more o 0 0 0 0 0 0 0 0 0 0
otal a8 0 0 138 0 0 [ 0 0 [ [ [
To-3MT
[E
rav-2ve
rav-avr .
3Y-5Y1 Croatia
T5Y- 10T
110Y - more
Total
To-3MT
ramoavr
rav-2ve
rav-avr
3Y-5Y1 Greece
T5Y- 10T
110Y - more
Total
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr o o 0 0 0 0 0 0 0 0 0 0
rav-2ve o o 0 0 0 0 0 0 0 0 0 0
rav-avr o o 0 0 0 0 0 0 0 0 0 0
r3y-sY1 Hungary 0 0 0 0 0 0 0 0 0 0 0 0
T5Y- 10T o o 0 0 0 0 0 0 0 0 0 0
110Y - more o o 0 0 0 0 0 0 0 0 o 0
Total 0 0 0 0 0 0 0 [ 0 0 [ 0 o
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr o o 0 0 0 0 0 0 0 0 0 0
riv-2ve o o 0 0 0 0 0 0 0 0 0 0
rav-avr o o 0 0 0 0 0 0 0 0 0 0
r3y-sY1 Treland 10| 10| 0 0 10 0 0 0 0 0 0 0
T5Y- 10T 219| 219| 0 0 219 0 0 0 0 0 0 0
110Y - more o o 0 0 0 0 0 0 0 0 o 0
Total 225 225 0 0 2% 0 0 [ 0 0 [ 0 o
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr o o 0 0 0 0 0 0 0 0 0 0
riv-2ve o o 0 0 0 0 0 0 0 0 0 0
rav-avr Ttaly 3 3 0 0 3 0 0 0 0 0 0 0
r3y-sY1 o o 0 0 0 0 0 0 0 0 0 0
T5Y- 1071 59) 59) 0 0 59 0 0 0 0 0 0 0
[10Y - more o o 0 0 0 0 0 0 0 0 o 0
Total 62 62 [ [ 62 [ [ [0 [ [ [ [ 0
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
[E o o 0 0 0 o 0 0 0 0 0 0
riv-2ve o o 0 0 0 o 0 0 0 0 0 0
rav-avr " o o 0 0 0 o 0 0 0 0 0 0
3y-5Y1 Latvia 0 0 0 0 0 0 0 0 0 0 0 0
T5Y - 1077 o o 0 0 0 o 0 0 0 0 0 0
110Y - more o o 0 0 0 0 0 0 0 0 o 0
Total 0 0 0 [ [ [ 0 [ 0 0 [ [ [




Residual Maturity

(min EUR)

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

Total gross carrying amount of non-

Comnty//Revion derivative financial assets

Lithuania

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

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

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

8o 000 ofs]
8o 0000 ofs)

e I
olococcoololoscsssd
flodwooool8looBooodl
oloccccoololoccscsdl
oloccocoololoccsssd
olocccccololocccccdl

oloccococoololoccossd
oloccoocoololoccosod
oloccocococololocccosod
oloccococoololoccossd

Malta

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

[10Y - more
Total

Netherlands

KloF o ooo o
KloFoooo o

=
=

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

[10Y - more
Total

Poland

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

[10Y - more
Total

Portugal 194 194

socorBlolcccccoololcccocosd

oloccococoololocccccoleloccosod
oloccococoololoccccccololocccsod
s
oloccocococololoccccccolelocccssd
oloccococoololocccocccololoccosod

0 3)
1,600 1,04?|

il
R[&

550

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

[10Y - more
Total

Romania

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

[10Y - more
Total

Slovakia

Rlo®ocooood

RloX¥ooooof
RloX¥ooooof

)

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

r10Y - more
Total

Slovenia

oloccococoololoccoood

oloccococololoccossd
oloccocoocoleloccoosd
oloccococcoleloccoocod
olocccococscololoccossd

&l
&l

o
8o




Residual Maturity

(min EUR)

Country / Region

Total gross carrying amount of non-
derivative financial assets

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

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

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

olo o oo oo
olo oo oo o of
oloccoood
olo oo oo oo

oloccooo o
oloccooo o
olocc oo oo
olo oo oo
oloccooo o

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

[10Y - more
Total

United Kingdom

5
5

5
oloc oo oo of
oloc oo oo o
oloccooo o

oloc oo oo o
olo oo oo o of
oloccoood
olo o oo oo o

2
Sl
2

Sl

2
3lo

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

u
u

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

[10Y - more
Total

Australia

Rloctooool¥loctoRodl
Rloctooool¥locto®odl

oloccococcolelocccsod
oloccococololoccosod
o
Rlookooool¥locctoRod
oloccocoocoleloccosod
oloccococscololoccossd
oloccococoololoccosod

oloccococcololoccossd

oloccocosoleloccosod

oloccococcoleloccosad

olocccocoscololocsossd
o

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

[10Y - more
Total

Canada

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

r10Y - more
Total

Hong Kong




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

As of 30/06/2022

Direct exposures

(min EUR) 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:

Risk weighted

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

Residual Maturity Country / Region

Nominal Provisions

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
held for trading

of which: Financial assets at

amortised cost Carrying amount Notional amount Carrying amount Notional amount

Japan

To-3MT 0 0
raMo1vr 13 13
T1v-2vr 18 18
T2v-3vr .
r3v-svr China 0 0
1S - 10v 1 5 5

110Y - more 0 0

Total

w
8
&
w
8
&l
oloccococoololoccosod
oloccococoololoccosod
w
8
&
oloccococoololoccosod
oloccococoololoccossd
olocccococoololocccoood
oloccococoololoccossd
oloccoooololoccosod
oloccocococololocccosod

oloccococoololoccossd
o

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

Switzerland

T0-3MT
ram-1vr
riv-avr
r2v-3vr Other advanced economies
13v-5Y1
15Y-10v 1

r10Y - more.

Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr Other Central and eastern
13y-5v1 Europe countries non EEA
rsy- 101
[10Y - more
Total

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

rav-ave Middle East

7]
<
-
5
2

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

N
Rlo

r2v-3vr Latin America and the
Caribbean




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
LSF Nani Investments S.a r.l.

As of 30/06/2022

Direct exposures

(min EUR) 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

Risk weighted

Total carrying amount of exposure amount

Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (net of short
Bosition) Nominal Provisions

Residual Maturity Country / Region

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

of which: Financial assets at
amortised cost

of which: Financial assets

e Carrying amount Notional amount ~ Carrying amount Notional amount

To-amMr 0 0 0 0 0 0 0l 0 0 0 0
raM-vr 0 0 0 0 0 0 ol 0 0 0 0
ravoove 0 0 0 0 0 0 ol 0 0 0 0
rav.avr X 0 0 0 0 0 0 ol 0 0 0 0
rav-svr Africa 65 0 0 65 0 0 ol 0 0 0 0
5y -10v1 30 0 0 30 0 0 ol 0 0 0 0
110V - more 0 0 0 0 0 0 of 0 0 0. 0
Total o5 ] [ 95 [ ] 0] ] ] 0 ] 0
To-amMr
13M-1v7
rayv-avr
r2v-3vr
13Y-5Y1 Others
15Y- 1071
110V - more
Total
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 s only avalable 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 ipared to total sovereign exposures. Where the latter threshold is not met, information s disclosed through the aggregate "Others".

(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, Djibout, 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, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, 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
LSF Nani Investments 5. r..
As 0f 30/09/2021 Asof31/12/2021
Gross carrying amount/ Nominal amount :::‘e"'d"‘":'::"::I""'E:';"'l:f;:':‘:"::; e Gross carrying amount/ Nominal amount
Collaterais and
financial guarantees
o . 1 . received on non-
Of which non-performing’ n non-performing exposures’
Of which performing i erforming exposures
but past due >30 days Spertormig o 9 xpos
‘and <=90 da e
Of which: defaulted  OF which Stage 3
T —p—
Debt securities (including at amortised cost and fai value)
ntalbanks

Accumulated impairment, accumulat

ted negative changes i fair
Value due to credit risk and provisions**
General governments

Collaterals and
n .
e — f which non-performing’
but past due >30 days
and <=90 day
Of which Stage 3
her financial

s
financial guarantees
[ N p—

On non-perfors
On performing

exposures’
OF which: defaulted

ing exposures”
Of which Stage 3

received on non-
performing exposures
Loans and advances(including at amortised cost and fai value)

Of which Stage 3
Central banis
General qovernments
Other financil c
[N p—

:small and medium

al Immvable property

'DEBT INSTRUMENTS other than HFT

(OFF-BALANCE SHEET EXPOSURES.

a0475|

8517
) rom une 202,

F 190, wich

s 10 0 1

fortre it



As0f31/03/2022

(Gross carrying amount/ Nominal amount

Of which performing Of which non-performing

but past due >30 days
0 days

Of which: defaulted  OF which Stage 3

(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

Other fnancial

rporations

[N p—

smal and medium-sized enterps

Immovabe property

Households

Whih: Loans colteralised by residenia immovatie pr

DEBT INSTRUMENTS other than HFT

2022 EU-wide Transparency Exercise

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

[T —p—
On performing
‘exposures’
Of which Stage 3

Performing and non-performing exposures
LSF Nani Investments 5. r..

(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

9734

23|

1,552

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

(OFF-BALANCE SHEET EXPOSURES.

8572

vrats theot

171900, which




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

2022 EU-wide Transparency Exercise
Forborne exposures

LSF Nani Investments S.a r.l.

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

LSF Nani Investments S.a r.l.

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
i i other than held for trading

of loans and to cor
LSF Nani Investments S.a r.l.

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

aubjectto oo valuedueto performin cubje Lol valuedueto performin abjectto  eooeiel value dueto performin abjectto oo

impairment ™M creit sk on otwhich:  impaiment ™M cregie iicon ctuicn: imparment PN cregi sk on == impairment ™™ cregi rik on

(min EUR) ELESRI defaulted ELESRI defaulted g defaulted IECIm
exposures’ expostres’ exposures’
A Aariculture. forestrv and fishina 334 11 11 334 12 0 346 9 9 346 12 [ 349 8 8 349 11 [ 357 9 9 357 11 0
B Minina and auarrvina ) s 4 as 4 o s o o s 0 o ) o 0 30 o o a0 o o a0 o o
C Manufacturina 2.710 127 127 2710 117 [} 2674 143 143 2674 107 [ 2.848 156 156 2.848 112 [ 2919 162 162 2919 122 [
D R EEmET L ) m 3 3 P 2 3 1 7 7 281 B 3 2% 18 18 20 B 3 1 1 18 251 10 o
F Water sunlv 7 i I fiz) o o i e} = TS o o ) ey ) I 0 ) 7 ) o 74 i 0
F Construction ) 172 172 1303 135 o FETT) my 161 e 120 o Loz I 181 L4 o o 1426 175 175 1426 FoT) o
G Wholesale and refail frade vago o o 180 a1 o 1504 m 8 1504 ) o 1570 73 150 & o Te0t 5 veor 8 o
H Transoort and storace 872 57 57 872 69 0 51 58 58 851 67 [ 351 58 58 1 66 [ 62 62 848 [
T Accommodatian and food service activiries  INERE 168 o Laat 126 o Liia ns a5 I a1 o 1008 10 o 1008 10 o 1060 177 177 1060 127 o
1 Information and communication 145 10 10 145 9 [} 138 8 8 138 8 [ 132 8 8 132 7 [ 107 8 8 107 7 [
K Financial and insurance actvities e ) ) con 0 o e o o 3 116 o 576 ar a1 576 ) o s 79 ) s o o
L Real estate activities 1.441 224 224 1441 166 0 1.451 226 226 1.451 132 [ 1.500 27 227 1.500 136 [ 1.507 196 196 1.507 127 [
M Professona scentfic andtechnica 30 75 % 150 w o 1520 » ® 1520 © o st v v 1 o o 55 - o 15 o o
N Adminksirative and support servics ) 18 18 330 2 3 3 2 2 3 2 3 2 2 2 2 2 3 29 2 P 2 P o
0 Public administration and defence, S N ) N ) N S N ) N ) B S B ) N N B 2 B N N N B
comnulsary social securty
P Felication = 3 3 = ) o ) 3 3 =0 3 o 5} 5 s 53 3 o ) 5 s ) 3 o
Qoman heski sy snd ol werk w » B 227 B o 2 “ “ 247 B o 5 “ " 2 zo o 201 « “ 21 zo o
R Arts. entertainment and recreation 70 ) o 70 & o BT [ ) ) & o 20 ) % 20 &% 0 210 % % 210 & 0
" a7 00 00 547 120 o a7 N BN 147 57 o 12 % 20 12 0 o a1 ) 2 a1 a5 o

| nans and advances Y53 135 135 D926 L8 0 PIT) ) FET5) D93 o8 o FEXTE) 1298 1208 FEXTE) ) o 1319 1253 1253 3.9 966 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.



(min EUR)

Gross carrying amount.

Of which secured

Of which secured with immovable property

Of which instruments with LTV higher than

o and lower or equal to 80%

Of which instruments with LTV higher than

80% and lower or eaual to 100

Of which instruments with LTV higher than

100%
Accumulated impairment for secured as

Collatoral

Of which value capped at the value of exposure

Of which immovable property
Of which value above the cap

Of which immovable property

Financial guarant

mulated partial

2022 EU-wide Transparency Exercise
Collateral valuation - loans and advances
LSF Nani Investments S.a r.l.

Loans and advanc Loans and adh Loans and advances Loans and advances

Non-perform erforming Performing Non-performing Performing Non-performing

of which past due > > of which past due > of which past due >
30days <= 90 day Uniikely to pay that Odays <= 90 day Unlikely to pay that. et araom= Unikkely to pay that 30da 0 days Unlikely to pay that
are not past due or are not past due or are not past due or are not past due or
due < past due <= 90 past due <= 90 past due <= 90
days s

23,108

25318

25,283 2072 23,557

16320 15,073 52 1247 70 16,024 15,009 5 1014 748 16,190 15,078 a3 1112 71 16,556 15373 55 1184 684

13676 12952 12656 13612 1279 795 a8
4851 413 2389 250 2,005 127 7
1,283 1,110 134 85
1073 20 153
507 2 23 4

13594 13384 50 610 3 13969 Ban s 557 E) 14,016 1359 a 557 368 14,364 13763 3 601 36
12575 12452 0 523 su 12883 12,409 s 73 30 2802 12365 a an s 12809 12389 3 60 i
2200 606 51 1,603 6o 2450 23,178 55 1362 &1 25467 20,075 ® 1391 685 61910 0372 a 1537 767
16,560 15906 50 655 315 16938 16920 55 su 01 17,577 7017 s s60 S 17,931 17,339 E 2 £

5 52 o s 4 50 B o " 2 s 3% 0 15 I e @ o 15 B
592 o o 592 o 443 o o 443 o 456 o o 456 o 32 o o 32 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.



