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Bank Name Skandinaviska Enskilda Banken - gruppen

LEI Code F3JS33DEI6GXQ4ZBPTN86

Country Code SE

The information on Collateral valuation - loans and advances 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, therefore this bank is not required to report it to the EBA.



EUROPEAN
BANKING

AUTHORITY

[

(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 nsitional period

Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied -

transitional definition

Total capital - transitional period

Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arr:

had not been applied

Risk exposure amounts

Total risk exposure amount

Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arrangements 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

arrangements had not been applied

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

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 - using a transitional definition of Tier 1 capital

Leverage ratio - using a transitional defini

n of Tier 1 capital

2023 EU-wide Transparency Exercise
Key Metrics

Skandinaviska Enskilda Banken - gruppen

nsitional definition

As of As of As of As of
COREP CODE REGULATION
30/09/2022 31/12/2022 31/03/2023 30/06/2023
14,670 14,652 14,728 14,464 C 01.00 (r0020,c0010) Article 50 of CRR
€ 01.00 (r0020,0010) §
14,670 14,652 14,728 14,464 ~C 05.01 (10440,c0010) Article 50 of CRR
16,100 15,961 16,011 15,742 € 01.00 (r0015,c0010) Article 25 of CRR
€ 01.00 (r0015,c0010) :
16,100 15,961 16,011 15,742 © C 05.01 (0440,0010) - C 05.01 (0440,c0020) Article 25 of CRR
17,460 17,356 17,407 17,109 € 01.00 (r0010,0010) Articles 4(118) and 72 of CRR
€ 01.00 (r0010,c0010) - C 05.01 (r0440,c0010) .
17,460 17,356 17,407 17,109 - C 05.01 (0440,0020) - C 05.01 (r0440,c0030) Articles 4(118) and 72 of CRR
80,885 77,264 76,851 74,959 € 02.00 (r0010,0010) Articles 92(3), 95, 96 and 98 of CRR
€ 02.00 (r0010,c0010) .
80,885 77,264 76,851 74,959 - C 05.01 (0440,0040) Articles 92(3), 95, 96 and 98 of CRR
18.96% 19.16% 19.30% CA3 {1} -
(C 01.00 (r0020,c0010) - C 05.01 (r0440,c0010) )/
o o o -
18.96% 19.16% 19.30% (C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
19.90% 20.66% 20.83% 21.00% CA3 {3} -
(C 01.00 (r0015,c0010) - C 05.01 (r0440,c0010) -
19.90% 20.66% 20.83% 21.00% C 05.01 (r0440,c0020) ) / (C 02.00 (r0010,c0010) - C -
05.01 (r0440,c0040) )
21.59% 22.46% 22.65% 22.82% CA3 {5} -
(C 01.00 (r0010,c0010) - C 05.01 (r0440,c0010)
22.46% 22.65% 22.82% - C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) /
(C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
373,398 318,258 342,194 347,121 € 47.00 (0300,c0010) Article f129 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
amending CRR
431% 5.02% 2.68% 4.53% € 47.00 (0340,0010) :'rntgz ;129960'2 Rthe CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
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Leverage ratio

Skandinaviska Enskilda Banken - gruppen

(min EUR, %)

Tier 1 capital - transitional definition
Tier 1 capital - fully phased-in definition

Total leverage ratio exposures - using a transitional definition of Tier 1 capital

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

Leverage ratio - using a fully phased-in definition of Tier 1 capital

As of

As of

As of

As of

COREP CODE

30/09/2022 31/12/2022 31/03/2023 30/06/2023
16,100 15,961 16,011 15,742 |C 47.00 (r0320,c0010)
16,100 15,961 16,011 15,742 |C 47.00 (r0310,c0010)
373,398 318,258 342,194 347,121 |C 47.00 (10300,c0010)
373,398 318,258 342,194 347,121 |C47.00 (r0290,c0010)
4.31% 5.02% 4.68% 4.53% [A1)/[B.1]
431% 5.02% 4.68% 4.53% [A2)/[B.2]

REGULATION

Article 429 of the CRR; Delegated Regulation
(EU) 2015/62 of 10 October 2014 amending
CRR
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Capital

Skandinaviska Enskilda Banken - gruppen

(min EUR, %) As of 30/09/2022 As of 31/12/2022 As of 31/03/2023 As of 30/06/2023 COREP CODE REGULATION
own Funos 17460 17356 17407 [T E—— J—
CONMON EQUITY e CHPTAL ot f s nsd o sy P P P PP I -
S;‘;‘[’V‘Z"‘l‘g;‘;"‘"““”"‘ B O e = 1,518 1,599 1,464 1,728  c 01.00 r0030,c0010) Avticles 26(1) poits (2) and (0), 27 t 29, 36(1) point (1) and 42 of CRR.
e 0557 051 s 0 |comcomenn s e 510 s 5
it v = . 06 65 [V F— s 9,260 e 4 360 e B
s S0 2058 [P R S
Funs for gt borkng o o o o |couocmomsn e —
[P ——— o o o o |corocomeonn et
stents o CET1 et prene s 7 ,m s 21 [coumcameonn s 2 5 6 e 1
gl st (kg Gt - . . PR O 0 174 e A R T
(3T kel i oty ok s o ey Al ek ; I e aan
Caormeas
(2 1RB shontolof it ek st o expctd s o o o o oo w0, e 2
(et bneepsin o0 . 1o I — U ——
——— o o o P [ ——
(-) Excess deduction from AT1 items. AT1 Capital 0 0 0 0 C 01.00 (10440,c0010) Article 36(1) point (j) of CRR
o gomeonn s can 0 0 01 g v ey 25
e e s o o o o : " s S o A
oo assotamnoy | Siovonyos o s s o 0 e e
o v fom securatnpostons () o o . o [comocmomsn O
(2 Dducble st e on e proftbity and e o gy diferes o o o o |couocmomsa i 0 e e 0 e 4 2 A
g o T cptl W of ol s s r ek s o o . P i 00,545, e 0 00011
9 Ao e e 17650 s o o o o |comomsomnn -
[ —— o 2 .,. o |comsenn U
OWN FUNDS
Transitional period 8 () Minimum value commitment shortfal 0 0 0 0 [ 01.00 r0s14,c0010) avtice 36(1), pont () and Atice 1320(2) CRR
eI o o o o |coomssan [
(9 Adtora dections o ET Coptal et e 3 R o o o o |comomsnann J—
T oo s o et -t o o o PR F— -
Tonstor e o o . o oo )
Torstonaadfsmens dve to randatrere CEi Capal stumens (4 . . . o |coomommn e 00, 7
S o o o o |comomomsa JO—
Ot orstorl et o CET1 Capol (47 . . . P s 7, 0 1 13
ADDITIONAL TIE | CHPITAL (o decuctons nd fer st asrens) w30 1309 w3 w78 |com s et
Additional Ter 1 Capta nstruments 1430 1309 1283 127 Qs s coum
(1 s et o 2 s o T2 ot o o . o |commomonn
—

" Cotoo (ormcono

Additonal Ter 1 transitional adjustments 0 0 o o |cowouossocoon+

(606010 C 1o 7300010
TIER 1 CAPITAL (net of deductions and after transitional adjustments) 16,100 15,961 16,011 15,742 cov.o0 oots,cooto) i 250f R
TIER 2 CAPITAL (net of deductions and after transitional adjustments) 1,360 1,394 1,396 1,367 cot.00 qorso,conto) Atce 71 of GRR

cot.o0 qoreo,coni0) + cor.o0

Tier 2 Capital instruments 1346 1399 138 1346 (cos90,c0010)

cov.00 (o910.c0010) + co1.00
(10520,c0010) + C 01,00 (0930,c0010) + C
01,00 (10940,0010) + C 01,00 10950,c0010)
-+ C01.00 10955 cont0)+

(10970,c0010) + C01.00 (0974c0010) + C
01.00 (0978 c0010)

Other Tier 2 Capital components and deductions 14 45 48 2

o cot.00 gosso,conto

Tier 2 transitional adjustments o o 0 {£0900,c0010) € 01,00 (1960,€0010)

TOTAL RISK EXPOSURE AMOUNT 80,885 77,264 76,851 74959 o200 worocooo) Aicies $2(3), 95,96 and 98 o GRR
OWN FUNDS
REQUIREMENTS
Of which: Transitonal adjustments included 0 0 o 0 |cosor ooy
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 18.14% 18.96% 19.16% 19.30%  [cascny -
CAPITAI. RAT‘IOS (%)
2 x TIER 1 CAPITAL RATIO (transitional period) 19.90% 20.66% 20.83% 2000%  [casay -
TOTAL CAPITAL RATIO (transitional period) 21.59% 2246% 22.65% 282%  |cascsy -
CET Capital RTAL A LI MINA 2P AT T3
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 14,670 14,652 14,728 14464 [A22A24+MINAA+A22 -
Fully loaded [Aeaoion
EIECIIDED) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 18.14% 18.96% 19.16% 1930% [y -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 0 0 o 0 |cosorcomocnmoy
Adjustments to AT1 due to IFRS 9 transitional arrangements 0 0 o 0 [cosor om0
Memo items
Adjustments to T2 due to IFRS 9 transitional arrangements 0 0 o 0 |cosor comneonsy
Adjustments included in RWAS due to IFRS 9 transitional arrangements 3 3 o 0 [cosorosocoo)

Therefore, any caoital ot elaibe from a e esorting e e nok ke o st n s ca
Tl e CETE ot oo & o9 o e e e s -COR CODE: It lead ot s oubisned et it e
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BANKING
R Ariony
i

w of Risk exposure amounts

(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

RWAs
As of 30/09/2022 As of 31/12/2022 As of 31/03/2023 As of 30/06/2023 COREP CODE
€ 02.00 (10040, c0010) -[C 07.00 (0090, <0220, S001) + C 07.00 (0110, c0220, S001)+ C 07.00 (10130,
0220, 5001) + C 08.01 (10040, 0260, 5001) + C 08.01 (0050, 0260, 5001) + C 08.01 (0060, 0260,
S001) + C08.01 (0040, c0260, S002) + C 08.01 (10050, 0260, s002,) + C 08.01 (10060, 0260,
5002) + C02.00 (10470, 0010) + C 02.00 (0460, c0010)]
56,161 54,793 54,519 54,546
C02.00 (10060, c0010)-[C 07.00 (0090, 0220, 5001) + C 07.00 (10110, 0220, S001)+ C 07.00 (10130,
7,651 6,743 6,798 6,114 0220, 5001)]
C02.00 (10250, c0010) - [C 08.01 (10040, 0260, 5002) + C 08.01 (0050, c0260, 5002) + C 08.01
16,762 16,985 17,209 17,756 (r0060, 0260, s002)]
C02.00 (10310, c0010) - [C 08.01 (10040, 0260, s001) + C 08.01 (10050, c0260, s001) + C08.01
31,748 31,064 30,511 30,677 (r0060, c0260, 001)]
C02.00 (10420, c0010)
0 0 0 0
C07.00 (0090, <0220, 5001) + C 07.00 (0110, 0220, 5001)+ C 07.00 (10130, <0220, 5001) + C 08.01
2,911 2,352 2,082 2,233 (10040, c0260, s001) + C 08.01 (0050, c0260, 5001) + C 08.01 (0060, 0260, s001) + C 08.01 (r0040,
0260, 5002) + C 08.01 (0050, 0260, 5002,) + C 08.01 (10060, 0260, 5002) + C 02.00 (10460,
C02.00 (10640, c0010)
1,229 1,107 902 993
C02.00 (10490, c0010)
3 0 1 0
C02.00 (10470, c0010)
193 183 198 202
C02.00 (10520, c0010)
5414 4,237 4,490 3,167
C02.00 (10530, c0010)
1,355 652 960 748
C02.00 (10580, c0010)
4,059 3,585 3,530 2,419
€ 19.00 (10010, c0601)*12.5+C 20.00 (0010,c0450)*12.5+MAX(C 24.00(r0010, 0090),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 (10590, c0010)
4,624 4,536 4,467 4,416
€02.00 (10600, c0010)
0 0 0 0
€02.00 (10610, c0010)
0 0 0 0
€02.00 (10620, c0010)
4,624 4,536 4,467 4,416
C02.00 (10630, c0010) + C 02.00 (10690, c0010)
10,349 10,056 10,192 9,402
80,885 77,264 76,851 74,959

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

Z 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.




2023 EU-wide Transparency Exercise
P&L
Skandinaviska Enskilda Banken - gruppen

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 liabilties 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 guarantee 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 qeneral banking 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)

(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-

(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

i EUR As of 30/09/2022 As of 31/12/2022 As of 31/03/2023 As of 30/06/2023
3,700 5,949 2,726 5,598
217 373 233 519
2,555 3,997 1,807 3,788
1,495 2,908 1,720 3,625
625 1,455 1,063 2,91
624 1,117 564 1,193
0 0 0 0
124 200 46 86
1,305 1,706 401 807
0 -11 4 5
840 1,092 115 419
224 270 11 54
BT 0 8 )
66 33 21 12
-204 -229 -1 -72
3,970 5,497 1612 3,151
1,450 1,939 495 989
104 137 37 74
127 166 42 80
1 1 2 4
18 28 -1 -5
0 0 0 0
18 28 -1 -5
0 0 0 0
0 0 0 0
0 2 0 0
0 0 0 0
118 277 2% 2
0 0 0 0
118 277 2 2
0 0 0 8
0 0 0 0
0 0 0 0
73 86 14 29
0 0 0 [)
2,222 3,035 1,028 2,002
1,794 2,427 833 1,623
0 0 0 0
1,794 2,427 833 1,623
1,794 2,427 833 1,623

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
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(min EUR)

of 30/09/20 As 0 0 As of 31/03/20 As of 30 0
il e Xbail L € ORI 81,670 40,375 43,924 62,768 1AS 1.54 (i)
a ets held d 58,123 8,318 49,777 2 39,602 6,232 33,339 3 44,052 9,794 34233 2 45,380 7,938 37,418 2 IFRS 7.8(a)(i);IFRS 9.Appendix A
o e 15,767 10,300 4,824 644 11,351 7,258 3,529 564 21,120 17,374 3135 611 20,689 17,548 2,621 519 TFRS 7.6(a)(i); IFRS 9.4.1.4
> S Sl 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 1FRS 7.8(a)(); IFRS 9.4.1.5
e 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 IFRS 7.8(h); IFRS 9.4.1.2
al a a d co 194,662 184,810 185,357 181,920 IFRS 7.6(1); IFRS 9.4.1.2
d 88 4 88 4 21 4 21 4 44 4 44 0 28 4 2 0 IFRS 9.6.2.1; Annex V.Part 1.22; Annex V.Part 1.26
A O o= 0 4 0 0 1AS 39.89A(a); IFRS 9.6.5.8
6922 6,397 6,746 6,846
ALA 357,233 282,555 301,243 317,631 1A519(2), 166

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

(min EUR) As of 30/09/2022 As of 31/12/2022 As of 31/03/2023 As of 30/06/2023

Gross carrying amount ¥ Accumulated impairment @ Gross carrying amount @ Accumulated impairment ¥ Gross carrying amount @ Accumulated impairment @ Gross carrying amount @ Accumulated impairment

Breakdown of financial assets
y instrument and by

Stage 1
Assets without significant

Stage 2.

Stage 1

s without

significant

Stage 2
Assets with
nt

ease in

t
sets without

nificant

Stage 2.
Assets with
significant

crease in

t
Assets witho
nificant

Stage 2.
Assets with

ut  significant
crease in

stage 1
ssets without
significant

Stage 2
ts with
significant

stage 1
Assets without
3 significant

Stage 2
Asses with
significant

stage 1
ssets without

Stage 2

significant

Stage 1

Assets without

Stage 2

significant

References

E crease in Stage crease in Stage 3 significant tage 3 significant  increase in
counterparty sector’ o credit risk since Credit-impaired  increase in  credit risk since Credit-impaired  increase in since Credit-impaired  increase in  credit risk since Credit-impaired  increase in  credit risk since Credit-impaired e Credit-impaired  increase in dit risk
in credit risk since . .
eapcladd inital ce inital assets  credit isk sinc inital assets  credit isk sinc assets  creditrisksince  initial assets  creditrisksince  initial as: asset reditrisksince  initial
9 recognition but initial recognition but initial recognition but initial recognition but initial recognition but initial recognition but recognition but initial
not credit- recognition ot credit- recognition ot credit- recognition ot credit- recognition ot credit- recognition ot credit- recognition ot credit- recognition
impaired impaired impaired impaired impaired impaired impaired
Financial assets at fair Debt securities 0 Anmex V.Part 131, 44(b)
value through other
comprehensive income Loans and advances 0 0 0 4 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 securities 973 4 0 4 4 4 905 4 4 4 4 4 1,033 4 4 4 4 4 1,028 0 0 0 0 0 Anmex V.Part 131, 44(b)
Financial asset
amorti
Loans and advances 186,991 6,641 627 -163 131 313 177,744 6,230 457 -198 -135 219 178,544 5,866 451 -191 -145 218 175,044 5,930 447 -162 -149 229 Anmex V.Part 1.32, 44(a)
'This table covers IFRS 9 specifc information and as such only applies for IFRS reporting banks.

@ From June 2021, the gross cartying amount of assets and accumulated impairments that are purchased or originated as credit-impaired at iitial recognition are not included in the impairment stages, as it was the case in previous periods.
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Breakdown of liabi

es
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(min EUR)

Carrying amount

LIABILITIES: As of 30/09/2022 As of 31/12/2022 As of 31/03/2023 As of 30/06/2023 References

Financial liabilities held for trading 37,056 25,861 23,818 23,308 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 634 663 591 595 IFRS 7.8 (e)(i); IFRS 9.4.2.2
Financial liabilities measured at amortised cost 297,070 233,647 253,538 271,948 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 54 65 69 79 IFRS 9.6.2.1; Annex V.Part 1.26
Fair value changes of the hedged items in portfolio hedge of interest rate risk 740 670 560 524 IAS 39.89A(b), IFRS 9.6.5.8
Provisions 179 196 171 164 IAS 37.10; IAS 1.54(1)
Tax liabilities 1,166 1,111 1,130 1,173 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 2,150 1,944 2,464 2,097 Annex V.Part 2.13
Liabilities included in disposal groups classified as held for sale 8 8 10 10 IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14
Haircuts for trading liabilities at fair value® 0 0 0 0 Annex V Part 1.29
TOTAL LIABILITIES 339,056 264,166 282,352 299,897 IAS 1.9(b);IG 6
18,177 18,389 18,891 17,733 1AS 1.9(c), IG 6
357,233 282,555 301,243 317,631 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 liabi
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(min EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector
As of 30/09/2022 As of 31/12/2022 As of 31/03/2023 As of 30/06/2023 References

Derivatives 28,803 20,588 15,800 16,015 IFRS 9.BA.7(a); CRR Annex II

Equity instruments 1,622 1,846 1,563 1,677 IAS 32.11; ECB/2013/33 Annex 2.Part 2.4-5

Debt securities 4,550 2,168 2,575 2,323 Annex V.Part 1.31

Central banks 3,121 1,450 3,423 2,916 Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 58 18 507 90 ECB/2013/33 Annex 2.Part 2.9.1

General governments 6,580 1,974 2,011 6,182 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 5,913 1,309 1,449 5,282 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 15,321 4,507 9,070 12,741 Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 11,591 2,721 4,163 6,049 ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 65,897 40,591 48,804 56,891 Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 61,881 37,200 42,912 48,836 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 81,947 71,037 69,669 66,684 Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 63,937 58,645 58,942 56,105 ECB/2013/33 Annex 2.Part 2.9.1

Households 41,763 40,432 39,220 38,809 Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 37,885 35,958 32,771 30,153 Annex V.Part 1.42(f), 44(c)

Debt securities issued 79,768 74,000 82,537 87,529 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 2,652 2,506 2,527 2,496 Annex V.Part 1.37

Other financial liabilities 5,441 1,644 3,344 4,163 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 334,814 260,236 278,016 295,930
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™

INCREMENTAL
ALL PRICE RISKS CAPITAL CHARGE DEFAULT AND ALL PRICE RISKS CAPITAL CHARGE
MIGRATION RISK
CAPITAL CHARGE

INCREMENTAL DEFAULT
VaR (Memorandurm item) STRESSED VaR (Memorandum item) AND MIGRATION RISK VaR (Memorandurm item) STRESSED VaR (Memorandum item)
CAPITAL CHARGE Wl

TOTAL RISK TOTAL RISK
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT  MULTIPLICATION MULTIELICATION Exposure  MULTIPLICATION RULTIRLICATION EXPOSURE

FACTOR (mc) x FACTOR (ms) x FACTOR (mc) x FACTOR (ms) x
AVERAGE OF PREVIOUS AVERAGE OF LATEST AVAILABLE l:v‘E"RE::ES e caam lAZV‘E"RE::ES LAST AMOUNT AVERAGE OF PREVIOUS DAY AVERAGEOF . uu“gf:{swm 1:‘/:"::(';: LAST e fv:'::g: AMOUNT
PREVIOUS60 DAY (VaRt-1)  PREVIOUS 60 (SVaRt-1) iR MEASURE MEASURE PREVIOUS 60 (VaRt-1) PREVIOUS 60 aSURE MEASURE MEASURE MEASURE

WORKING DAYS WORKING DAYS WORKING DAYS WORKING DAYS

(min EUR) (vaRavg) (SvaRavg) (VaRavg) (SvaRavg)

As of 30/09/2022 As of 31/12/2022 As of 30/09/2022 As of 31/12/2022

: Soecific risk

Of which: General risk
: Soecific risk

As of 31/03/2023

Traded Debt Instruments
Of which: General risk
OF which: Specific risk

Equities
Of which: General risk
Of which: Specific risk

n

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) ) CRR), which instead are included in the RWA OV1 template.
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Standardised Approach

As0f30/09/2022

Velue sdiustment> ™™ original Exposure’

Exposure Value' provisions'

Original Exposure’ Risk exposure amount

[T P ————r

PR —————
Exnosures in default
tems associated with particulariv hiah risk
Jnds

Asof 31/12/2022

Exposure Value!

sk exposure amoun. VAU dlusmentsand

Standardised Total

ot a5 o st quater

Standardised Approach

As0f30/09/2022

orgnal Exposurs! Exponre vaie!  Riskexposreamount VoM SIS 1

Asof 31/12/2022

ExporeVaus!  Risk xposure amount V2 distments and

@

Standardised Approach

As0f30/09/2022

[rEm—
orgos Exposure! o Vet | ik g VRSB |

S ———

o uich: SHE

Exnosures in default

Items associated with articularlv hiah risk

Covered bonds

Claime on institutions and cornorates with 2 ST eradit assessment
————————T

Asof 31/12/2022

Value adjustments and

Exposure Value'  Risk exposure amount

@

Standardised Approach

As0f30/09/2022

: Original Exposure’

Original Exposure’ Exposure Value'  Risk exposure amount =

Value adjustments and
provisi

[ P ——————

Reaianal aovernments a local autharities

e ————
o ubich: SHE
Exnasuresin default
R
Coverad bonds
Claime on institutions and cornorates with 2 ST eradit assassment
JR————————t

Asof 31/12/2022

Exposure Value!

sk exponara amount Vo< dltments and

@

Standardised Approach

As0f30/09/2022

original Exposure’ Exposure Value! original Exposure’

sk exponur amount V2e distments and

[ P ——————
Reaianal aovernments a local autharities

PR ————
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Exnasuresin default
R
bonds
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Collactive investmants undartakinas (CTL
Eauity

Prrr—
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Asof 31/12/2022

Exposure Value!

sk xposure mount Y108 S4ismant and

@
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Standardised Approach
As0f30/09/2022 Asof 31/12/2022
Value adjustments and

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

Value adjustments and
provisions’ jons*

[ P ——————
rlocal authorities

fwocccosBoB88sc0000d

NORWAY

s
PR —————
of ich: S
Exnosures in default
Items associated with articularlv hioh risk
Covered bonds
G o luions i cornerates whth T ri ssemant
[ —————————
Eauity
re—

Standardised Total®

@

Standardised Approach

As0f30/09/2022 As of 31/12/2022

original Exposure’ Exposure Value!  Risk exposure amount. Y1 SRS origina exposure! | Exposure Value!  Risk exposure amount

Value adjustments and
provisions®
[ P ——————
rlocal authorities

DENMARK

of wich:
e
inted with narticularly hiah risk
e
G o lulons i cornerstes whh T i mserant
R ————————"

@

Standardised Approach

As0f30/09/2022 Asof 31/12/2022
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[ P ——————
S

UNITED KINGDOM
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e
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RP————————

@

Standardised Approach
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P ————
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Exnasuresin default
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e

Standardised Tc
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@

Standardised Approach

As0f30/09/2022 Asof 31/12/2022

Value adjustments and
Original Exposure’ Exposure Value!  Risk exposure amount "1 SN Original Exposure’  Exposure Value'  Risk exposure amount

Value adjustments and
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P p————

P ————
o ubich: SHE

Exnasuresin default
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e
Standardised Total®

@

Standardised Approach
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[ R—
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Standardised Approach

As0f31/03/2023 As0f30/06/2023

Original Exposure’  Exposure Value'  Risk exposure amount

Original Exposure’ Exposure Value'  Risk exposure amount V3U® ;fgf:’:';“ = Value :-:i:j:-:";xs and

[T P ————r

Consolidated data
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Exnosures in default
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@) Standarased

oot a5 o st quarter

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

Value adjustments and
provisions’

SWEDEN

sasf.

G3z..8.

Standardised Approach

Asof31/03/2023 As0f30/06/2023

Original Exposure  Exposure Value®  Risk exposure amount

Value adjustments and
Original Exposure!  Exposure Value!  Risk exposure amount "¢ SOHEeRS

GERMANY [P "

Standardised Approach
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ke
at oo
i
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Standardised Approach

As0f31/03/2023

Original Exposure’  Exposure Value'  Risk exposure amount

e
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P ———————————
[ e——
[ ———
rS———————
Insttutions
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original Exposure’

Risk exposure amount ¥o1e estments and

Exposure Value®

Standardised Approach
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Original Exposure’  Exposure Value'  Risk exposure amount

e
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[ e——
[ ———
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Value adjustments and
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oigna xponre I T

Exposure Value'  Risk exposure amount

Standardised Approach
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Value adjustments and
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e
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0
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o
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1

1
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o
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Standardised Approach
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As of 30/09/2022

Original Exposure® — Risk exposure amount
Value!
Central banks and central governments
Institutions
Corporates
orparates - Of Which:

Specia
Of which:

Corporates

Consolidated data

Secured on real estate property

e pr

ich:
Retail - Other Rotail - OF Which: non-SME

Equity

Other non credit-obligation assets

IRB Total®

@

Value
adjustments

provisions

IRB Approach
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which:  provisions
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2s.0f st quater
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Value
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Value'

which:
efaulted
0

ich: Spe
of Which: SHE

‘Secured on real estate property
SWEDEN . .

I - Other Retail
ot - Other Retai

Equity

Other non credit-obligation assets

IRB Total
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IRB Approach
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provisions

IRB Approach
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. isk exposure amount Value
Original Exposure’ Exposure b © adjustments
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e
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or e
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F Which: SME
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Value
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and
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IRB Approach
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: isk exposure amount Value
Original Exposure Exposure b © adjustments
Value* and
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Original Exposure®

(o ek
Central banks and central governments
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Corparates - OF Which: Spe
of Which

NORWAY

Equity
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IRB Approach

As of 31/03/2023 As of 30/06/2023

S—— Risk exposure amount Value S—— Risk exposure amount Value
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As of 31/03/2023
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Retail - Secured on real estate property
Retal - Secured on real etate property
ESTONIA Retal - Secred on rea estate proserty
Retai - Quaifying Revolving
Retail - Other Retail
Retal - Other Retail - OF Which: SME
Retal - Other Retail - OF Which: non-SME
Equi
Other non credit-obligation assets
IR Total

IRB Approach

Value .
admte g Original Exposure’
and

provisions.

As of 30/06/2023

Risk exposure amount
Exposure i
Value®

(1) Original exposure, uiike Exposure

As of 31/03/2023

Original Exposure’ — Risk exposure amount

Value®

of which

(rin e det.

‘Central banks and central governments

Institutions.

Corporates
Corporates - Of Which: Specialied Lending
Corporates - O Which: SME

Retail - Secured on real estate property
Retail - Secured on real estate property
red on real s .
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retai - Of Which: SME
Retail - Other Retai - Of Which: non-SME

LUXEMBOURG

Eaquity.
Other non credit-obligation assets
IRB Total

i which
aulted defauited

IRB Approach

Original Exposure*

Value
adjustments
and

provisions, o which
defauited

Risk exposure amount Value

B adjustments|
Value! =

Of which:  provisions
defaulted

(1) Original exposure, unilke Exposure




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Skandinaviska Enskilda Banken - gruppen

On balance sheet

As of 31/12/2022

Direct exposures

Non-derivative financial assets by accounting portfolio

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

Residual Maturity Country / Region

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

of which: Financial assets
held for trading

r2y-avr Austria

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

of which: Financial assets at
amortised cost

Derivatives

Derivatives with positive fair value

Carrying amount

Notional amount.

Derivatives with negative fair value

Carrying amount

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal

Belgium

I}
2
]
2
o B ooood)

olosooo00o

olosooooo

olosos005

Total 125] 125]

oloccooo o

olosooo00o

Bulgaria

rayv-3vr Cyprus

I5Y-10v 1
[10Y - more

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

Czech Republic

[10Y - more
T

g

To-3MT
ram-avr
11v-2vr 7
r2v-3v1 3
13y-5Y1 Denmark ol
IsY - 10Y 1 7|

o
“Soleccccod]
Beoloccccod)

vwwobleloooococoe

21
130,
119

B8 wSSRfelocccooo

[ Ju
51 g

[10Y - more
T

H

T0-3MT T
raMiave 106 106
1ay-avr 19) 19
r2v-3vr . 20| 20
13Y-5Y 1 Estonia 541 54
fsv- 0¥ 1 212 212
110 - more 3 3

oloccocooolploccccoololocccond

orfNoccovooleloccccod

oloccoocoo

oloccoooo

Govmoodnfmlooococoorlolooococos

Total 416; 416]
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2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Skandinaviska Enskilda Banken - gruppen
As of 31/12/2022
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 Derivatives with negative fair value

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

Residual Maturity Country / Region

Nominal
of which: Financial assets O hich: Financial assets - of which: Financial assets at ¢ e Financial assets at
; 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-amMr 0l 0 0 0 T 7 3 ) o o
ramo1vr 5 0 0 0 > 256, 234 0
rav.ovr 117 0 0 0 an ) 286 ») 0
ray.avr 2 0 0 0 8 49 555 o 0
ravosvr Finland 70| 0 0 0 10, 0 1141 150 0
1Sy - 10v 1 15 0 0 0 & asn 258) o 0

r10Y - mare 0 0 0 14 %) o, 0

Total 0 0 0 130 3. 1ﬁ| 2.989| 177 0 26]
= 0 0 0 77 T 606 a1 o o

ramo1vr 0 0 0 7 1.580) 56| o 0
rav.ovr 0 0 0 o 0 ol o 0
ray.avr 0 0 0 o 0 ol o 0
ravosvr France 0 0 0 0 o 0 0 0
1Sy - 10v 1 0 0 0 o 0 ol o 0

r10Y - mare 0 0 0 o 0 ol o, 0

T [ [ 1 151 3.185] aa6| [} [ 15|
= 0 0 2 o o ol o o

ramo1vr 0 0 0 o 0 ol o 0
rav.ovr 0 0 0 o > ol o 0
rav-3vr 1 0 0 o 95 L o 0
rav-svr Germany 7 0 0 o o o 0 0
15Y-10Y 1 1 0 0 o 0 of o 0

110V - more 0 o 0 o 0 of o o

Total 1o [ 3 [ 57 o5 [ [ 13
T0-3MT

ram-1vr
rav-avr
rav-3vr
i Croatia
15Y-10Y 1

110V - more

Total
T0-3MT

ram-1vr
rav-avr
rav-3vr
13y-5v1 Greece
15Y-10Y 1

110V - more

Total
T0-3MT

ram-1vr
rav-avr
rav-3vr
13y-5Y1 Hungary
15Y-10Y 1

110V - more

Total
T0-3MT ol 0 0 0 0 0 0 0 0 ol 0 0

ram-1vr ol 0 0 0 0 0 o 0 o of o 0
rav-avr ol 0 0 0 0 0 o 0 o of o 0
rav-3vr ol 0 0 0 0 of o 0 o ol o 0
rav-svr Ireland o o 0 0 0 o 0 o o o 0 0
15Y-10v 1 ol 0 0 0 0 of o 0 o ol o 0

110V - more o 0 0 o 0 of o 0 o o o, o

Total 0 [ o [ o [ [ [ [ o [ [ o
T0-3MT

ram-1vr
rav-avr
rav-3vr
13Y-5Y 1 Tty
15Y-10v 1

110V - more

Total
T0-3MT ol q 0 0 0 ol 0 0 S 20| 7 0

Fam-1vr 171 171 0 0 0 10 o 0 o ol o 0
rav-avr o 9 0 0 0 9 o 0 o ol o 0
rav-3vr Latvia 79) 79 0 0 0 4 o 0 o ol o 0
13y-5Y1 140) 140 0 0 0 8 o 0 o ol 8 0
I5Y-10v 1 8| 8 0 0 0 4 o 0 o ol 2 0

110V - more 3| 32 0 o 0 32 o 0 o of o, o

Total 439, 439 [ [ [ 143 [} [ 9 120] 17 [ 90|




Residual Maturity

Country / Region

On balance sheet

2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Skandinaviska Enskilda Banken - gruppen
As of 31/12/2022

Direct exposures

Derivatives Off balance sheet

Off-balance sheet exposures

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

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
designated at fair value
through profit or loss

of which: Financial assets
held for trading

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

of which: Financial assets at

Carrying amount Notional amount  Carrying amount Notional amount
amortised cost i i

To-3amr 52 52 0 0 0 0 0 0 0
fam-ave 127 127 0 0 0 3 0 0 0
rveave 140 140 1 0 0 8 0 1 0
favaave 78| 7 0 0 0 8 0 0 0
ravosvr Lithuania 164 164 0 0 0 37) 0 > 0
sy - 1071 269 269 0 0 0 7, 0 ® 0
£10Y - more 0 0 0 0 0 0 ) a 0
Total 8iof 810 1 [ [ 128] [} i1 [ 15|
To-3MT 0 0 0 0 0 0 0 0 0
fam-ave 0 0 0 0 0 0 0 0 0
rveave 0 0 0 0 0 0 10 0 0
favaave 0 0 0 0 0 0 24| 0 0
ravosvr Luxembourg 0 0 0 0 0 0 T 0 0
sy - 1071 0 0 0 0 0 0 17 0 0
£10Y - more 0 0 0 0 0 0 1 a 0
T o o [ o [ o 74 o 0 o
To-3MT
fam-ave
rveave
r2v-3vr
13y-5v1 Malta
IsY - 10Y
110 - more
Total
To-3MT
ram-avr
11v-2vr
r2v-3v1
ra-ai Netherlands
IsY - 1071
110 - more
Total
T0-3mMT 0 0 0 0 0 0 o o o o 0 o
r3Miavr o o 0 0 0 o o o o o 0 0
ray-avr o o 0 0 0 o o o o o 0 0
T2y-3vr o o 0 0 0 o o o o o 0 0
rav-svr Poland o o 0 0 0 o o o o o 0 0
Isv- 0¥ 1 o o 0 0 0 o o o o o 0 0
110 - more o o 0 0 0 o o o o o o o
Total o o [ o [ o o [ o o o 0 o
To-3MT
ram-avr
11v-2vr
r2v-3v1
13y-5Y1 Portugal
IsY - 10Y 1
110Y - more
Total
T0-3mMT 0 0 0 0 0 0 o o o o o o
r3Miavr o o 0 0 0 o o o o o 0 0
ray-2vr o o 0 0 0 o o o o o 0 0
r2v-3ve . o o 0 0 0 o o o o o o 0
rav-svr Romania o o 0 0 0 o o o o o 0 0
fsv- 0¥ 1 o o 0 0 0 o o o o o 0 0
110 - more o o 0 0 0 o o o o o o o
Total o o 0 o 0 o o 0 o o o 0 o
To-3MT
ramoavr
r1v-2vr
r2v-3vr
13Y-5v1 Slovalda
IsY - 10v T
110Y - more
Total
To-3MT
ramoavr
r1v-2vr
r2v-3vr
13y-5v1 Slovenia
IsY - 10v T
[10Y - more
Total




[

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
positions)

On balance sheet

of which: Financial assets
held for trading

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

2023 EU-wide Transparency Exercise

gover

p by country of the counterparty

Skandinaviska Enskilda Banken - gruppen

As of 31/12/2022

Direct exposures

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets at
amortised cost

Derivatives with positive fair value

Carrying amount

Derivatives

Notional amount.

Carrying amount

Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal

Sweden

7.254]
1.592

317]

448)
1673

3499
1,540

159

163

gE|
7.566
5606
5866
7,660
4513

08
0

177,
8583

5.806

3]
43121

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

United Kingdom

7]

[
&

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Iceland

oloccocoolelocccood

oloccococoolploccccoololoccccad

olo ccoocoolploccccooNoccooa

oloccoooolibBosis

olococoooleloocoss

olocccooololooooss o

olocccooofioocoss

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Liechtenstein

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Norway

Eg)|

BR5

&
N
2

N

Sloz8d

L003]

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Australia

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Canada

oloccocoolplocccce

oloccoccoolelocccood

oloccocoooleloccccoololoccconad

oloccoccooleloccccooalocco sy

blococococololocooccoolflboccoo®

N
S

ploccococonloloooccoolonrnnns

[ 5
[ B
flocccooBlolococcooo

olocccooololocococoololoocooos

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1

[10Y - more
Total

Hong Kong




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Skandinaviska Enskilda Banken - gruppen
As of 31/12/2022
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 Derivatives with negative fair value

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

Residual Maturity Country / Region

Nominal
of which: Financial assets | OF Which: Financial assets  of which: Financial assetsat o
: 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

Japan

50 a0 7a) 4|

u
[glocccoso
"

olocoocooololooooococololoooccoos|rbocccosleloccccolposcoss s
o
2

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

China

[
S

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Switzerland

o
&

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr Other advanced economies
13Y-5Y1 non EEA
I5Y-10v 1

[10Y - more

Total

olo coccocoololosccooololboocooof¥boccoocdlocccss

olococooololocccocololboccooofrlooccootboccconNleocoss

olocccocoolbeoococoiofoococoosfeloocossslelosssss o

w
&
[
i

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr Other Central and eastern
13Y-5Y1 Europe countries non EEA
I5Y-10v 1

[10Y - more

Total

o wocoodeloecceodeleocencdlosscsdls]

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Sofulocwocoooleloccccccolplcccccodlolocccccoglelocccccsd

cococ8olwlocwsocoololoccccogleloccccooleloccccsd

Middle East

Scoo
Boooo

olocoocoooflo

o2
&
o2
3

olo o 0000 of$lo

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr Latin America and the
13Y-5v1 Caribbean
I5Y-10v 1
[10Y - more
Total

olo ccocooolploccoccoolelocccccoslelocccccoleloccccosleloccccsslelocccccsd
oloccocooolplocccccoolelocccccoelelocccccoleloccccoslelocccccslelocccccsd
olo ccocooolploccoccoolelocccccoslelocccccoleloccccosleloccccsslelocccccsd
ol cocooolelocccocolelcocccoslelsoccsosleloocccoslelooscssslelsssssss

olocccocoololooococcocololooccoosfaoccocoulneoccconolboscoss

"
&

ennnnnnnlw
o2
&

olo ccoooof®lo




2023 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Skandinaviska Enskilda Banken - gruppen
As of 31/12/2022

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 Derivatives with negative fair value

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

Residual Maturity Country / Region

Nominal
of which: Financial assets O hich: Financial assets - of which: Financial assets at ¢ e Financial assets at
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-amMr 0l 0 0 0 0 0l T 19 o o o
ramo1vr ol 0 0 0 0 of o 0 o o 0
rav.ovr ol 0 0 0 0 of 8 &7 o o 0
ray.avr ol 0 0 0 0 of o 0 o o 0
ravosvr Africa 0 0 0 0 0 0 0 o 0 0 0
1Sy - 10v 1 ol 0 0 0 0 of o 0 o o 0
r10Y - mare ol 0 0 0 0 of o 0 o o, 0
Total [ [ 0 0 0 [ 10l @ [} [} 0 [
To-3M1 ol 0 0 0 0 [ ® 708 a5 o o
ram-1vr ol 0 0 0 0 of 55 £y » 503 o 0
rav-avr ol 0 0 0 0 of o 0 o ol o 0
rav-3vr others ol 0 0 0 0 of o 0 o ol o 0
13571 ol 0 0 0 0 of o 0 o ol o 0
15Y-10¥1 ol 0 0 0 0 of o 0 o ol o 0
110V - more ol 0 0 0 0 of o 0 o ol o 0
Total 0 o o [ o o 136 2,601 127 2,542] ) o o

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 non-domestic sovereign exposures of 10% or more compared 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 immedate borrower basis, and do not include exposures to other counterparts with full or partial goverment guarantees
(3) The banks disclose the exposures in the *Financial assets held for trading" portfolo after offseting the cash short positions having the same maturities.
(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit isk (.. CDS, financial guarantees) booked i allthe accounting por balance sheet). and or accounting classifcation 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 expostres to counterparts (other than sovereign) with full or partial goverment guarantees by centra, regional and local governments
(5)Residual countries not reported separately in the Transparency exercise

Region:

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, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. 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 Isiands, Virgin Islands (British), Virgin Islands (U.S. ).

Aftica: Algeria, Egypt, Morocco, South Afica, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Repubhc, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sa0 Tome And Principe,
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, United Republic Of Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tuni

(6) The columns Total carrying amount of non-derivative financial assets (net 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



2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Skandinaviska Enskilda Banken - gruppen
As of 30/06/2023
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 Derivatives with negative fair value

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

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

held for trading Carrying amount Notional amount. Carrying amount Notional amount

r2y-avr Austria

Belgium

oS cocooq

I}

2

]

2

oS oocood)
olo c oo oo of
olosooo00o
olos 550500
olosooo00o
olosooooo
olosos005
ols s 55550

olo c oo oo of
oloccooo o

Bulgaria

rayv-3vr Cyprus

I5Y-10v 1
[10Y - more

T0-3MT 0|
r3aM-1vr 0|
rav-2vr 0|
rayv-3vr 0|
ot Czech Republic H
I5Y-10v 1 0|
0
0]
2;
46|

olocco oo

[10Y - more

i

ofleloocococoo

cocorbBlolccccood

T0-3MT

calRlelcoccococe

7

r3aM-1vr 1
rav-2vr 218] 11
1

0|

oo~ oa

r2v-3v1 82
13y-5Y1 Denmark 78

Isv- 0¥ 1 76| &3 &
110 - more 38/ 2 2
Total Ses 32 112
T0-3MT 2 3
raMiave 9 9
1ay-avr 154 15
r2v-3vr . 23| 23
13Y-5Y 1 Estonia 49 49
fsv- 0¥ 1 213 213

[10Y - more 9
Total 311 311

2
Slo!
o )

¥ao-Bol

oloccocooolploccccoololocccond
oloccoooolploccccoololocccoad
olo cocooolelocccoosleloccssss

o
33
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2023 EU-wide Transparency Exercise
by country of the counterparty

gover p
Skandinaviska Enskilda Banken - gruppen
As of 30/06/2023
Direct exposures
Off balance sheet

On balance sheet Derivatives

Off-balance sheet exposures

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

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

Residual Maturity Country / Region

derivative financial assets assets (net of short

positions) Nominal
of which: Financial assets  of which: Financial assets at

designated at fair value fair value through other | ©f Which: Finandial assets at

amortised cost

of which: Financial assets

held for trading Notional amount

Carrying amount Notional amount Carrying amount

through profit or loss

comprehensive income

To-amMr 3 3 0 0 0 & w9 > 7] o o
ramo1vr ol 0 0 0 0 s 754 18 276) 0 0
rav.ovr a1 41 0 0 0 ) 14 an ) 100 0
ray.avr 7 7 0 0 0 4 55, > 18| > 0
ravosvr Finland 1 & 0 0 0 %) 268 w0 azsl 150 0
1Sy - 10v 1 11 11] 0 0 0 51 05, » »%5 o 0
r10Y - mare 9% 0 0 0 18 214 51 405 o, 0
Total 220 zﬁl 0 0 0 209 2. ﬂl isa] 3. ﬁ' 251 0 23]
= 0l 0 0 0 0 0 = ) 5,180 o o
ramo1vr ol 0 0 0 0 o 0 153 2501 o 0
rav.ovr 62 62 0 0 0 o 0 o ol o 0
ray.avr 125 125 0 0 0 o 0 o ol o 0
ravosvr France 16| 16| 0 0 0 0 o 0 0 0 0
1Sy - 10v 1 ol 0 0 0 0 o 0 o ol o 0
r10Y - mare ol 0 0 0 0 o 0 o ol o, 0
T nj' zoj' 0 0 0 8 153] 275 4.781] [} 0 16
= 3] 32 0 0 0 o o o ol o o
ramo1vr 49 49 0 0 0 o > o ol o 0
rav.ovr 247, 247 0 0 0 10 8| o ol o 0
rav-3vr % %9 46 0 0 12 85 o of o 0
rav-svr Germany 3| 3 3 0 0 0 o o o 0 0
15Y-10Y 1 ol 0 0 0 0 o 0 o of o 0
110V - more ol 0 0 o 0 o 0 o of o o
Total a30] a30| a9 [ [ 22 173] [} [ [} [ a5
T0-3MT
ram-1vr
rav-avr
rav-3vr
i Croatia
15Y-10Y 1
110V - more
Total
T0-3MT
ram-1vr
rav-avr
rav-3vr
13y-5v1 Greece
15Y-10Y 1
110V - more
Total
T0-3MT
ram-1vr
rav-avr
rav-3vr
13y-5Y1 Hungary
15Y-10Y 1
110V - more
Total
T0-3MT ol 0 0 0 0 0 0 0 0 ol 0 0
ram-1vr ol 0 0 0 0 0 o 0 o of o 0
rav-avr ol 0 0 0 0 0 o 0 o of o 0
rav-3vr ol 0 0 0 0 of o 0 o ol o 0
rav-svr Ireland o o 0 0 0 o 0 o o o 0 0
15Y-10v 1 ol 0 0 0 0 of o 0 o ol o 0
110V - more o 0 0 o 0 of o 0 o o o, o
Total 0 [ o [ o [ [ [ [ o [ [ o
T0-3MT
ram-1vr
rav-avr
rav-3vr
13Y-5Y 1 Tty
15Y-10v 1
110V - more
Total
T0-3MT B g 0 0 0 6! 0 E| T 60| B, 0
raM-avr 103 103 0 0 0 8| o 0 o ol o 0
rav-avr 63 63 0 0 0 2 o 0 o ol o 0
rav-3vr Latvia 55| 55| 0 0 0 41 o 0 o ol o 0
13Y-5Y1 113 113 0 0 0 58| o 0 o ol 6 0
I5Y-10v 1 5 5 0 0 0 1 o 0 o ol 1 0
110V - more 31, 31 0 o 0 31 o 0 o o o, o
Total :EI 376 [ o [ Ta6] o S0 1 o[ i6 [ 75|




Residual Maturity

Country / Region

Lithuania

On balance sheet

Non-derivative financial assets by accounting portfolio

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

designated at fair value
through profit or loss

of which: Financial assets
held for trading

2023 EU-wide Transparency Exercise
by country of the counterparty

gover p

Skandinaviska Enskilda Banken - gruppen
As of 30/06/2023

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 Carrying amount

Notional amount.

Carrying amount

Derivatives with negative fair value

Off balance sheet

Off-balance sheet exposures

Nominal

To5]

rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Malta

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Netherlands

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Poland

oloc oo oo of
oloccooo o
olo c oo oo of

oloccoooof

olo c oo oo of
olocco oo
oloccococoo
oloccoooo

oloccococoo

oloccoocoo

olocccocoo

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Portugal

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Romania

oloc oo oo of
olocccooo o
oo c oo oo

olocooooof

oo c oo oo
olocco oo
oloccoocoo
olocccooo

oloccoocoo

oloccoocoo

oloccococoo

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Slovakia

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1

[10Y - more
Total

Slovenia




[

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
positions)

On balance sheet

of which: Financial assets
held for trading

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

2023 EU-wide Transparency Exercise

gover

by country of the counterparty

Skandinaviska Enskilda Banken - gruppen

As of 30/06/2023

Direct exposures

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets at
amortised cost

Derivatives with positive fair value

Carrying amount

Derivatives

Notional amount.

Carrying amount

Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal

Sweden

Ti12|

154

2.156
777,
842
839

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

United Kingdom

7.418
0|

<8
S

N
[»

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Iceland

olococoooleloocoss

hlocoocoonloloocoss

olococooofiiloocoss

oloccoccoolploccccce

oloccococoolploccccoololoccccad

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Liechtenstein

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Norway

893|

N

N

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Australia

o v o v oo

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Canada

R N -

o
&
olo ccoooolploccocoda

oloccocoooleloccccoololoccconad

oloccoccooleloccccoomlocccaoy

oloccoocoololocooccoolflornuwmun

"
[8]
B

plocccoonBlecooos

[ ol Slel
i el ] I
ElocccoodBloccccoBl@otous

olocccooololocococoololoocooos

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1

[10Y - more
Total

Hong Kong




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Skandinaviska Enskilda Banken - gruppen
As of 30/06/2023
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 Derivatives with negative fair value

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

derivative financial assets assets (net of short
positions) Nominal

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

held for trading Carrying amount Notional amount. Carrying amount Notional amount

Japan

Tan

3

o
[
3
-
o
&
H
w

934

H
£

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

boocooo®

China

Blolocoooos

=

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Switzerland

N ~
Blocoooo®

2
Eloccocoo
boocoood

m
[
] I ) X .

o

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr Other advanced economies
13Y-5Y1 non EEA
I5Y-10v 1

[10Y - more

Total

=

Blococococo

"
&

olo cocoooleloccoooolelbocsooofélooccowe
[

5
e A
"

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr Other Central and eastern
13Y-5Y1 Europe countries non EEA
I5Y-10v 1

[10Y - more

Total

= A =
Bulowoooodolocccccdlloccccodlslocccodffloccco o8]
o o =
Blulowocooollocoocodslbessssdslbescccdfiloccssad

Blulowsooooleloccccooeloccccsoleloccccsdlelocccssdl

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

o
cococoflolococoooso

Middle East

cBccoo

5

olocccooolbled

w
8
oloccoccool8lcBocco
[
8

olo o o 0 0 0 of8]
o2
3

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr Latin America and the
13Y-5v1 Caribbean
I5Y-10v 1
[10Y - more
Total

olo ccocooolploccoccoolelocccccoslelocccccoleloccccosleloccccsslelocccccsd
oloccocooolplocccccoolelocccccoelelocccccoleloccccoslelocccccslelocccccsd
olo ccocooolploccoccoolelocccccoslelocccccoleloccccosleloccccsslelocccccsd
olocococooleloocoococololoocooco|rloccconlelpoccccolmpoocoss|Blo o3 8y
ol cocooolelocccocolelcocccoslelsoccsosleloocccoslelooscssslelsssssss

olocccocoolelooocococololoooccoosfrboccocalupocccoulplposcoss

w
8
eooooooolo




2023 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Skandinaviska Enskilda Banken - gruppen
As of 30/06/2023

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 Derivatives with negative fair value

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

positions) o
of which: Financial assets O hich: Financial assets - of which: Financial assets at ¢ e Financial assets at

designated at fair value fair value through other

held for trading A amortised cost
through profit or loss comprehensive income

Residual Maturity Country / Region

Carrying amount Notional amount Carrying amount Notional amount

To-3amr 0 0 0 0 0 0 0 ] 0 0 0 0
fam-ave 0 0 0 0 0 0 10) | 0 0 0 0
rveave 0 0 0 0 0 0 0 o 0 0 0 0
favaave 0 0 0 0 0 0 0 0 0 0 0 0
ravosvr Africa 0 0 0 0 0 0 18] m 0 a5 0 0
sy - 1071 0 0 0 0 0 0 0 o 0 0 0 0
£10Y - more 0 0 0 0 0 0 o o o o a 0

Total o o [ o [ o 2] a1 o E‘ o 0 o
T0-3MT 0] 0 0 g 0 0| 0 T0o1 | 7700} 0 g
ram-1vr 0 0 0 0 0 0 4 456| 0 0 0 0
r1y-2vr 5 5 0 0 0 0 0 o 0 0 0 0
r2v-3vr 7 7 0 0 0 0 o o o 0 0 0
13y-5vr Others ol 0 0 0 0 of 0 0 o of o 0
IsY - 10Y 0 0 0 0 0 0 o o 0 0 0 0
110Y - more 0 0 0 0 0 0 o o o 0 o o

Total 13 13 ) o ) o 22 1477 56 1,700 o 0 19

Information disclosed in this template s 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 non-domestic sovereign exposures of 10% or more compared 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 o not include exposures to other counterparts with full 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 credit risk i.e. CDS, financial guarantees) booked in all the accounting por balance sheet). 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 govemments
(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.

Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. 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 Isiands, Virgin Islands (British), Virgin Islands (U.S. ).

Aftica: Algeria, Egypt, Morocco, South Afica, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Repubhc, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sa0 Tome And Principe,
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, United Republic Of Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tuni

(6) The columns Total carrying amount of non-derivative financial assets (net 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




(Cash balances at central banks and other demand deposits

Debt securities (including at amortised cost and fair value)

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

ralbanks

[ p—

[N p—

smalland medlum-sized enterp

laterlsed by commercal

ateralsed by residentil immorabl p

: Credit for consumption

'DEBT INSTRUMENTS other than HFT

(OFF-BALANCE SHEET EXPOSURES

2023 EU-wide Transparency Exerci
Performing and non-performing exposures
Skandinaviska Enskilda Banken - gruppen

Asof 31/12/2022

as of 30/09/2022

ross carrying amount/ Nominal amoun Accumulated impairment, accumulated negative changes i fair T Accumulated impairment, accumulated negative changes i fair
¢ AT value due to creditrisk and provisions* s R T T Value due to creditrisk and provisions*

Colaterals and Collaterals and
financial guarantees financial guarantees

Of which non-performing On non-performing exposures” ey Of which non-performing" P p— recaived on non-
OF which performing erforming exposures Of which performing p— erforming exposures

but past due >30 days. 0 * 9 but past due >30 days CALED ” s
exposures’ LI exposures’
Of which: defaulted  Of which Stage 3° Of which Stage 3° Of which: defaulted  Of which Stage 3* Of which Stage 3*

81,429 of of of ol ol ol ol ol 0142 ol ol ol ol ol of ol ol
15,953 o o o of o o of of 11,653] ol ol ol of ol ol ol ol
7680 9 9 9 o 9 9 o o 3589 o o o o o o o o
203 9 9 9 9 0 0 9 9 2104 o o o o o o o o
a7 9 9 9 o 9 9 o o 4583 o o o o o o o o
1,268 9 9 9 9 0 0 9 9 1210 o o o o o o o o
20 q q q q 9 9 q q 187] o o o o o o o o
194,646} 4] 867 769 627 289 4s6 13 219 184,717) 10| 663 598 457, 31 354 219] 178]
a5 q q q q 9 9 q q a5 o o o o o o o o
1677 9 1 9 o 9 9 o o 201 o o o o o o o o
9619 1 2| 9 | 0 0 9 9 6320 o | 1 E o o o o
13770) 4 3 2 E 2 14 1 1 14,155] o 44 2| 3 2 14 14 2|
103,045} 2 o4 596) ] 178 ) 229) 132} 96473 2 a9 a4 274 210) 7] 17| 5|
30,566} B B 8 8 51 2 2 ) 2,183] 3| 6 54 57 55 2 2| 39
18,695} 2| 3 3 3 1 12 1 2 19,108) 1 B K E 3| 9 9 2
66,078 5 197) 149) 1654 ® 7 K 7 4852 & 7] 148 147] o1 &) | 7
59,401] % 8 55 K 2 16 19 7| 58,392] & & | 55| 2 15 14 =
3755 1) % 8 8 51 51 50 3 3708 19 B E £ 57 50 | 3
292,027 84l 867 769 627 289 as6 313 219 236,513) 101] 663 98 57 331 354 219 178]
78217, 2] 33} 33 & 1 18 1) 81,581 a1 8 B 7 1 15 15

F 190, wich Part 1 paragraphs 0 s 1 fortre it




2023 EU-wide Transparency Exercise
Performing and non-performing exposures.
Skandinaviska Enskilda Banken - gruppen

As of 30/06/2023

As 0f31/03/2023

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

Accumulated impairment, accumulated negative changes i fair
Value due to creditrisk and provisions*

Gross carrying amount/ Nominal amount Gross carrying amount/ Nominal amount

Colaterals and Colaterals and
financial guarantees

(Cash balances at central banks and other demand deposits
Debt securites (including at amortised cost and far value)
Centralbanks
General governmens
redit nsttutions
Other financil
[P p——

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

Centralbanks

Otherfinancial

on-inancil corporations

of which:

sdentia immovable pr

of which: Credit forconsumption

[DEBT INSTRUMENTS other than HFT

(OFF-BALANCE SHEET EXPOSURES

43715 of of ol ol ol of ol 62545 ol ol ol ol ol ol ol ol
21,499 o o of o o of of 21,066, ol ol ol of ol ol ol ol
13829) 9 9 o 9 9 q o 14073 o o o o o o o o
1762 9 9 9 0 0 9 9 1426 o o o o o o o o

q q q 9 9 q o a1 o o o o o o o o

9 9 9 9 9 9 9 £ o o o o o o o o

q q q 9 9 q q 2254 o o o o o o o o

632 s46 451 333 319 218 18] 181,650] 119] 92 513 447 306 282 229) 186|

q q q 9 9 q q 325 o o o o o o o o

q q q 9 9 q o 1826 o o o o o o o o

1 1 1 0 0 9 9 935 o 1 1 ! o o o o

H 2 2 2 14 1 2 14,706) 1 B 2 ) B 14 14 7

E 375 | 27 239) 1) 7 93,160 2 350) E 2854 221] 201 151 85

5 B 51 & 19 ) 3 28,104 9 | 6 5 E 13 7 )

K 2 2 3 10 1 21 18277) | @ B E 48| 10 1 31

196) 1464 150) i & = o 6168 B 200) 147] 130 ” &) 2 ol

102] B = 2 14 1) E s5,521) n 105 & E 2| 1 19 5|

8 ” 7 4 8 ) 3 3478 15 8 7| 7 W W a5 3

632 546 as1, 333 319 213 188 265,262] 119] 592 513 a7 306 282 229 186}

2] 2 a0l & 18 18 s| 81,742 3 3 25 76 6| ol 5|

Of which non-performing’

OF which: defaulted

Of which Stage 3°

On non-performing exposures”

Of which Stage 3°

il guarantees

performing exposures.

OF which performing
but past due >30 days

Of which non-performing’

—

Of which Stage 3°

P p—

Of which Stage 3*

g exposures

@
o

171900, which

Honeve, o the of-



EUROPEAN

2023 EU-wide Transparency Exercise
Forborne exposures

Skandinaviska Enskilda Banken - gruppen

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 30/09/2022
Accumulated impairment,
accumulated changes in fair Collateral and financial guarantees
value due to credit risk and received on exposures with
provisions for exposures wi forbearance measures
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

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 31/12/2022
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

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®

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

@For the on-balance sheet items, and 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 based on a i i ion, 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.




2023 EU-wide Transparency Exercise
Forborne exposures

Skandinaviska Enskilda Banken - gruppen

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 31/03/2023
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
Of which on non- financial
performing guarantees
exposures with received on non-
forbearance performing
measures exposures with

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

As of 30/06/2023
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
Of which on non- financial
performing guarantees
exposures with received on non-
forbearance performing
measures exposures with

forbearance
measures

forbearance
measures

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 ®

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

(2)For the on-balance sheet items, and 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.




2023 EU-wide Transparency Exercise
Breakdown of loans and i other than held for trading

to cor
Skandinaviska Enskilda Banken - gruppen

As of 31/12/2022 As of 31/03/2023 As of 30/06/2023

(min EUR)

A Aariculture. forestry and fishina
R Minina and auarrvina

€ Manufacturina

D Electricity, gas, steam and air conditioning

G Wholesale and refail frade

H Transnort and storage

T Accommodation and food service activities

1 Tnformation and communication

K Financial and insurance activities

| Real estate activities

M Professional, scientific and technical

activities

N Administrative and support service
ctivities

O Public administration and defence,

comnulsorv social securify

Ith services and social work

R Arfs. enfertainment and recreation

Gross carrying amount.
Of which:
non-
performi

of whic
defaulted

Accumulated
negative
changes in fair
value due to
credit risk on
non-performing
expostres'

of wi
and advances  accumulated

bject to .
impairment MPaIment

Gross carrying amount
Of which:
non-
performi

of whid
defaulted

Of which loans
and advances
subject to
impairment

Accumulated
negative
anges in fair

value due to

credit risk on

Accumulated
impairment*

Gross carrying amount
Of which:
non-
performi
of which:
defaulted

Accumulated
negative
changes in fair
value due to
crecit risk on
non-performing
exposures’

Of which loans
and advances
subject to
impairment

Accumulated
impairment'

Gross carrying amount
Of which:
non:

of which:
defaulted

Accumulated
Of which loans
and advances
subject to
impairment

Accumulated

impairment”  credit risk on

non-performing
exposures’

' The items ‘accumulated impairment’ and ‘accumulated negative changes in fair 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.




