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(min EUR, %)

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period

2024 EU-wide Transparency Exercise

Key Metrics

Citigroup Global Markets Europe AG

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 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 arrangements had not been
applied

Risk exposure amounts

Total risk exposure amount 16,752

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 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 - using a transitional definition of Tier 1 capital 60,071

As0f30/09/2023  As0f31/12/2023  Asof31/03/2024  As of 30/06/2024 COREP CODE REGULATION
4,616 4,620 4,623 €01.00 (10020,¢0010) Article 50 of CRR
4616 4,620 4623 ©01.00(10020,c0010) Article 50 of CRR
g g g -C05.01(0440,c0010) riclesoo
4,616 4,620 4,623 €01.00 (10015,¢0010) Article 25 of CRR
4,616 4,620 4,623 ©01.00(10015,c0010) Article 25 of CRR
3 3 3 -C05.01(r0440,c0010) - C 05.01 (r0440,c0020)
4,616 4,620 4,623 €01.00 (10010,¢0010) Articles 4(118) and 72 of CRR
€01.00 (0010,¢0010) - C 05.01 (10440,c0010)
Articles 4(118) and 72 of CRR
4618 4620 4623 -C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) (118)
19,503 18,414 16,209 €02.00 (10010,¢0010) Articles 92(3), 95, 96 and 98 of CRR
€02.00 (10010,¢0010)
Articles 92(3), 95, 96 and 98 of CRR
19,503 18,414 16,209 € 05.01 (10440,0040) (3)
23.67% 25.09% 28.52% CA3 (1) -
(C01.00 (0020,¢0010) - C 05.01 (10440,c0010) )/
23.67% 25.09% 28.52% -
(C 02.00(r0010,c0010) - C 05.01 (r0440,c0040) )
23.67% 25.09% 28.52% CA3(3) -
(C01.00 (10015,c0010) - C 05.01 (10440,c0010) -
23.67% 25.09% 28.52% €05.01(10440,¢0020) ) / (C 02.00 (10010,c0010) - C 05.01 -
(10440,c0040) )
23.67% 25.09% 28.52% CA3(5) -
(C01.00 (0010,¢0010) - C 05.01 (10440,c0010)
23.67% 25.09% 28.52% -C 05.01 (0440,¢0020) - C 05.01 (10440,c0030) / -
(C 02,00 (10010,¢0010) -C 05.01 (r0440,c0040) )
62,282 61,830 63,122 € 47.00 (10300,¢0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
7.41% 7.47% 7.32% € 47.00 (10340,¢0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR

n of Tier 1 capital

Leverage ratio - using a transitional defin|
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eh a Bankin_g
Authority Leverage ratio

Citigroup Global Markets Europe AG

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024

COREP CODE REGULATION

(min EUR, %)

Tier 1 capital - transitional definition C 47.00 (r0320,c0010)

Tier 1 capital - fully phased-in definition 3,668 4,616 4,620 4,623 C 47.00(r0310,c0010)
Article 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 60,071 62,282 61,830 63,122 C 47.00 (r0300,c0010)

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 60,071 62,282 61,830 63,122 C 47.00 (r0290,c0010)

Leverage ratio - using a transitional definition of Tier 1 capital 6.11% 7.41% 7.47% 7.32% [A.1)/[B.1]

Leverage ratio - using a fully phased-in definition of Tier 1 capital 6.11% 7.41% 7.47% 7.32% [A.2)/[B.2]
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Capital

Citigroup Global Markets Europe AG

(s O 2 LB e o D soctated 0 L} o o ¢ 01.00 (10370,c0010) Acticles 36(1) point (c] and 36 of CRR

(+) Dedu DTAs that rely on future profitability and arise from tem ry differe 0 0 0 0 C 01.00 (10490,c0010) ‘Asticles 36(1) point (c) and 38; Articles 48(1} point (a) and 48{2) of CRR
'OWN FUNDS -
Transitonat period () Amount exceding the 17. threshold 0 0 0 0 C 01.00 (10510,c0010) Avicle 48 of CRR.

€100 10650.0101 + 0100 (070000101
Other AdditionalTir 1 Capita s and deduc o o o o [coroomrocoin +coromuorancoonn
0100 1074400101 + 0100 748, c0010)

0100 10660.0010) + 0100 o680,c00101

AddiionalTer 1 transtional acjustments. o o o LR iithenguoin

TIER 1 CAPITAL (et of deductions and afer transitonal adjustments) 3668 4516 4620 4523 [corcopoosconto) Ancle25of AR

TIER 2 CAPITAL (et of deductions and after transitonal adjustments) o o o o [corooorsocoonn) Ancle71otCAR

apitalinstrumen o o o o [coroorreocooro)+ coronuossncoo

00100 10830,0010) + C01.00 040, c0m10)
Ot Tier 2 Capital components and deductions o o o 0 [corooressocooro) coranosssconuole
00100 10870,c0010) + C01.00 10974 comto

00100 1088000101 + 01,00 0900, c0m10)

Tier2 ansitonal adjustments o o o ©  [coroomssocoorn)

TOTAL RISK EXPOSURE AMOUNT 16752 19503 18414 16200 |coomoorncoono) Arcies 215,95, s 98 o A
OWN FUNDS REQUIREMENTS.
o o o o [cosoromoconsn
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 21.90% 267 25.09% w52 [ose -
CAPITAL RATIOS (%)
e TIER 1 CAPITAL RATIO (transitonal period) 21.90% 267% 25.00% w52 [omse
TOTAL CAPITAL RATIO (ransitiona period) 21.90% 267% 25.00% w52 [osse)
CET1 Capita (ATALIZALZIMINA20AL 13022
ptal COMMON EQUITY TIER 1 CAPITAL fulyloade) 3668 4816 4620 agn [ yrpi -

Fully loaded A 24sMNA 4R 224430,0)]

CETLRATIO (%)
Fully loaded"

‘COMMON EQUITY TIER 1 CAPITAL RATIO (fuly loaded) 2190% 267 25.09% ms2%  [oumsn -

‘Adjustments to CET1 due to FRSS transitional arrangements o o o o [cosorosocoonn)

Adjustments to AT1 due to IFRS transitional arrangements o o o o [cosorouocon
Memo items

‘Adjustments o T2 due to IFRS transitional arrangements o o o 0 [cosorosoconse)

‘Adjustments Included in RWAS due to IFRS 9 transitonal arangements. o o o o [cosorosoconin)

“COREP CODE'
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(mln EUR, %)

cluding 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 i 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

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

2024 EU-wide Transparency Exercise

Overview of Risk exposure amounts

Citigroup Global Markets Europe AG

RWAS
As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 COREP CODE
©02.00 (10040, 0010} -C 07.00 (10090, 0220, 5001) + C 07.00 (10110, €0220, 5001}+ C 07.00 (10130, €020, 5001)
639 641 728 657 +C08.01 (10040, 0260, 5001) + C 08.01 (10050, c0260, 5001) + C 08.01 (10060, 0260, 5001) + € 08.01 (10040,
€0260,5002) + C08.01(10050,C0260,5002,) + C 08.01 (10060, CO260, 5002) + C 02.00 (10470, c0010) + C 02.00
(10460, ¢0010)]
'C02.00 (10060, cO010)-[C 07.00 (10090, 0220, 5001) + C 07.00 (10110, c0220, 5001 )+ C 07.00 (10130, 0220, 5001]]
639 641 728 657
'C02.00 (10250, cO010) - C 08.01 (10040, 0260, 5002) + C 08.01 (10050, c0260, 5002) + C 08.01 (10060, c0260,
0 0 0 0 5002))
'C02.00 (10310, c0010) - [C 08.01 (10040, 0260, 001) + C 08.01 (10050, c0260, 5001) + G 08.01 (10060, 0260,
0 0 0 0 5001))
C02.00 (10420, c0010]
0 0 0 0
'C07.00 (10090, 0220, 5001) + C 07.00 (10110, c0220, 5001)+ C 07.00 (10130, €0220, 5001) * C 08,01 (10040, c0260,
5001)+C 08.01 (10050, 0260, 5001) + C 08.01 (10060, 0260, 5001) + C 08.01 (10040, 0260, 5002) + € 08.01
9,712 10,549 9,933 9,806 (10050, 0260, 5002,) + C 08.01 (10060, 0260, 5002) + C 02.00 (10460, €0010)]
C02.00 (10640, c0010)
3,079 3,738 3,489 3,286
C02.00 (10490, c0010)
23 22 29 52
C02.00 (10470, c0010)
0 0 0 0
C02.00 (10520, c0010)
2,262 3,608 3,032 1,207
C02.00 (10530, c0010)
1,070 756 250 244
C02.00 (10580, c0010)
1,192 2,852 2,782 963
'C 15.00 (10010, c0B01)* 12.5+C 20,00 (10010,c0450)~12.5+ MAX(C 24.00(10010, c0080),C 24.00(10010,c0100),C
0 0 0 0 24.00(10010, ¢0110))12.5
C02.00 (10680, c0010)
0 0 0 0
C02.00 (10590, c0010)
929 929 1,180 1,180
C02.00 (10600, c0010)
0 0 0 0
C02.00 (10610, c0010)
929 929 1,180 1,180
C02.00 (10620, c0010)
0 0 0 0
C02.00 (10630, €0010) + C 02.00 (10690, 0010}
108 17 25 21
16,752 19,503 18,414 16,209

2 On-balance sheet toFree 379(1)] have not

Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.



Eurspean
e Banking
Autharity

2024 EU-wide Transparency Exercise
Market Risk
Citigroup Global Markets Europe AG

VaR (Memorandum item)

INCREMENTAL DEFAULT ANI
STRESSED VaR (Memorandum item)

MIGRATION RISK CAPITAL CHaRGE ALLPRICE RISKS CAPITAL CHARGE FOR CTP
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT MULTIPLICATION
FACTOR (mc) x AVERAGE
OF PREVIOUS 60
WORKING DAYS
(VaRavg)

MULTIPLICATION

FACTOR (ms) x 12 WEEK!
jaRt
PREK‘\/IT‘:—S!:,AV AAVERAGE OF PREVIOUS LMESYAVM:’:BLE(SWR AVERAGE

WEEKS

AVERAGE

60 WORKING DAYS MEASURE MEASURE
(SVaRavg)

TOTALRISK
EXPOSURE
o AMOUNT

LAST MEASURE FLOOR
(min EUR)

v
MEASURE
As 0f 30/09/2023 As of 31/12/2023 As 0f 30/09/2023
Tra tinstruments
Of which: General isk

[ o o | o [ o | o | 112
As 0131/03/2024 A5 0130/06/2024.

As0f 31/03/2024
Debt Instruments

which: Lrisk
which: Specific risk
Equit
Of which: General risk
Of which: Specific risk

Foreign exchange risk

Commodities risk

Total

»: approach for

template.

VaR (Memorandum item)

MULTIPLICATION
FACTOR (mc) x AVERAGE
OF PREVIOUS 60
WORKING DAYS

(VaRavg)

FAC
Pnzvlousirymv(vm- T

STRESSED VaR (Memorandum item)

MULTIPLICATION
TOR (ms) x

(SVaRavg)

OF PREVIOUS
60 WORKING DAYS

INCREMENTAL DEFAULT
AND MIGRATION RISK

ALL PRICE RISKS CAPITAL CHARGE FOR CTP.
CAPITAL CHARGE

TOTAL RISK
EXPOSURE

LATESTAVAILABLE 2 WEEKS EEKS AMOUNT

wi
LAsT LAST
(SVaRt-1) AVERAGE

MEASURE AVERAGE MEASURE
MEASURE MEASURE

As 0f 31/12/2023

As 0f 30/06/2024
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2024 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Gitigroup Global Markets Europe AG

Consolidated data USSR

Standardised Approach

Asof30/0912023 Asorsu112023

Risk exposure amount OrigintExposure’ Exposurevaue’

Velueagjustments and

Riskexposure amount

Value agjustments and

o o o
o 25| 25| 1000 o

orgiat Exposur’

UNITED KINGDOM [

Standardised Approach

Asots0/0912023 Asotsutaio

ExposureVale’ [ ——— o OriginatExposur Vatue!

[ ———

orginatExposure’

GERMANY

Standardised Approach

Asor30/0912023 Asorasz0

[

prousions’

Exposure vaue! [—— ot Exposur Exposure vaue!

[ ——

[ —
provsions’

roised ota’

orginatExposure’

UNITED STATES

Standardised Approach

Asof30/0912023 Asorausaio

S - o Voesdusmensand o
" ¢ . prousions’ oo a 3

[ ——

[A—
provsions’

originatExposure’

FRANCE

Standardised Approach

Asof30/0912023 Asorauar

Valuesejustments and
[ — s

posureVal e — aposure al

[r—

Value agjustments and
provisions’

Standaroisea ot
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SWEDEN

IRELAND

NETHERLANDS

2024 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Gitigroup Global Markets Europe AG

Standardised Approach

Velueagjustments and

Risk exposure amount OrigintExposure’

Asorsy112023

Exposurevaue’ [r—

Value agjustments and

prvisions

orginat Exposur’

Standardised Approach

Asots0/0912023

ExposureVale’ [ ——— L originat Exposure’

Asotavtaizs

Exposur

Vaue' [ ———

provisions

orginat Exposur’

Stndardised Approach

Asots0/0912028

Asotavtaizs

Exposure Vae' [ ———

provisic

orginat Exposur’

Standardised Approach

Asof30/0912023

. [rm——
Exposure Vlu [ —— A [r—
" provisions’ I

1311212023

[ —

provisions

L ————

orginat Exposurs’

Standardised Approach

Asota0/09/2023

Expoma Vet [— orginat Exposure’

provisions’

Asotauziz

Exposure Vatue' Riskexposure

provisions’

L ————

orginatExposurs’

Standardised Approach

Asota0/09/2023

Exposure Vtue! [ry——

i orginat Exposure’

Asotauziz

Exposure Vaue' [ry—

provisions’

—
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Credit isk - Standardised Approach

Gitigroup Global Markets Europe AG

Consolidated data

Standardlsed Approach

Asof30/0612024

. Velueagjustments and
Exposure Vaue Risk exposure amount
® pron

e Exposurevaue’ Riskexposure amount.

Value agjustments and
provisions

orgiat Exposur’

UNITED KINGDOM

Standardised Approach

Asotsueaizoze Asot30/06r2024

ExposureVale’ [ ——— L originat Exposur’ [ ———

provisons’

provisons®

orginatExposure’

$8..8u8|

GERMANY .

Standardised Approach

Asorsu032024 Asora0/06i2024

. [ .
Exposure valu [—— Orginatexposure’ [ ——

prousions’

[

proisions’

roised ota’

orginatExposure’

UNITED STATES .

Standardised Approach

Asors1/0312024 Asora0/0612024

[

[r— [ —
" provions’

Err— [——

[A—
provsions’

originatExposure’

FRANCE

Standardised Approach

Asof31/0312024

Valuesejustments and

Exposure vate' Rk exposure amount
i provsions’

OrginatExposure’ Exposure vaue! Riskexposure amount

Value agjustments and

Standaroisea ot
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2024 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
Citigioup Giobal Markets Europe AG

Standardised Approach

[Am—
Risk exposure amount L

NETHERLANDS .

Asof30/0612024

Exposure Ve’

[r—

Value agjustments and

Standardised Approach

Asotsueaizoze

orginat Exposur’ Exposure Value’ [ ———

provision

originat Exposur’

Asof30/062024

[ ——

provisions

Standardised Approach

Asotsueaizoze

orgiat Exposur’

[
[ — &

Exposure Value’

originat Exposur’

Asof30/062024

[ ———

Standardised Approach

Asot 31032024

[rm——
prvisions’

orginat Exposur’ Exposure Vlu [ ——

—

Asor30/06/2024

Exposur

[E—

provision

Standardised Approach

Asotau/0ai202e

OngntExposurs
" provision:

Exposure Vtue! [ry——

SWEDEN

er—

Asot 3010612024

Exposure Vaue' [ry—

provisions’

Standardised Approach

Asotau/oai202e

p—— [ R — ==

IRELAND it

ccccccccccooBfocnonsdl

cccccccccccotfocnasdl

er—

Asot 3010612024

Exposure Vaue' [ry—

i ongmtemonre,

[—
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Credit Risk - IRB Approach

Citigroup Global Markets Europe AG

IRB Approach
As of 30/09/2023 As of 31/12/2023
Original Exposure® Risk exposure amount Value Original Exposure® Risk exposure amount Value
Exposure N Exposure N
- ECTRGENS o ECTRGENS
Of which: Ofwhich: ~ and provisions Of whicl Ofwhich: ~ and provisions
(mln EUR, %) defaulted

defaulted
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

defaulted defaulted

Retail - Secured on real estate property
. Retail - Secured on real estate property - Of Which: SME
C onso ll d ated d ata Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

Equity
Other non credit-obligation assets
IRB Total *

W Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g.
substitution effects).

) IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.
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2024 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Citigroup Global Markets Europe AG

IRB Approach
As of 31/03/2024 As of 30/06/2024
Original Exposure® Risk exposure amount Value Original Exposure® Risk exposure amount Value
Exposure N Exposure N
- ECTRGENS o ECTRGENS
Of which: Ofwhich: ~ and provisions Of whicl Ofwhich: ~ and provisions
(mln EUR, %) defaulted

defaulted
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

defaulted defaulted

Retail - Secured on real estate property
. Retail - Secured on real estate property - Of Which: SME
C onso ll d ated d ata Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

Equity
Other non credit-obligation assets
IRB Total *

W Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g.
substitution effects).

) IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 31/12/2023

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 Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions

of which: Financial assets  of which: Financial assets at fair
of which: Financial assets held of which: Financial assets at . .
e designated atfair value through value through other ost Carrying amount Notional amount Carrying amount Notional amount
ading cost
© comprehensive income

10-amM[
[amM-1v1
[av-2v
[2v-avi
[av-5v1
[sv-10v1
[10Y-more
To

Austria

Belgium

Bulgaria

Cyprus

Czech Republic

Denmark

Estonia
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 31/12/2023

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 Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canrying amount of non-derivative
Residual Maturity Country / Region et nets
Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ! ? 1612 asSEIS AL of which: Financial assets at
designated at fair value through value through other
profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Fintand

France

Germany

Croatia

Greece

Hungary

Iretand

aly
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 31/12/2023

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 Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canrying amount of non-derivative
Residual Maturity Country / Region et nets
Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? s " ofwhich: Financial assets at
designated at fair value through value through other
comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Latvia

Luxembourg

Matta

Nethertands

Poland

Portugal

Romania
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General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 31/12/2023

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 Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? s " ofwhich: Financial assets at
designated at fair value through value through other
comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Stovakia

Stovenia

spain

Sweden

United Kingdom

Iceland

Liechtenstein

Norway
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 31/12/2023

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 Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions

of which: Financial assets  of which: Financial assets at fair
ssets held of which: Financial assets at . o
designated at fair value through value through other i s Carrying amount Notional amount Carrying amount Notional amount
amortised cost

of which: Financial

a
for trading
comprehensive income

Australia

Canada

Hong Kong

Japan

China

Switzerland
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG

As of 31/12/2023

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 Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

Nominal Provisions

of which: Financial assets

for trading

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

held

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

of which: Financial assets at
amortised cost

Carrying amount

Notional amount @

arrying amount Notional amount

Other Central and eastern Europe
countries non EEA

Middle East

Latin America and the Caribbean

Africa

Others

Notesand definitions.

March 2018,

1% 10%or agrega
@ basis,
g portiotio

(@ £.CDS, financial reespect b

Reglons:

SanM, and Taiwan

. Korea, New Zealand, R
Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.
Diibout, |

i Arabia, Sud Yemen

Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar,
Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Hait, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St.Kitts and N
Caicos Islands, Virgin Istands (Brtish), Virgi Istands (U.S. .

. Lucia, St. Vincent and . Trnidad and Tobago, Uruguay, Venezuela, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And

Africa: Algeria, Egypt, Morocco, South Aftca, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central Aftican Republic, Chad, Comoros, Congo, The Congo, Cote D'k Eritrea, Ethiopia, Gabon, Gambis, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mal, Mauritis, Mauritania, Mozambigue, Namibia, Niger, Nigeria, Rwanda, Sao I, Seychelt L h Sud
Swaziland, Tanzania, Togo, U and Tunisi.

(6) The columns ™ 3 b

(7)The values for the of order of €04,




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 30/06/2024

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 Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions

of which: Financial assets  of which: Financial assets at fair
of which: Financial assets held of which: Financial assets at . .
e designated atfair value through value through other ost Carrying amount Notional amount Carrying amount Notional amount
ading cost
© comprehensive income

10-amM[
[amM-1v1
[av-2v
[2v-avi
[av-5v1
[sv-10v1
[10Y-more
To

Austria

Belgium

Bulgaria

Cyprus

Czech Republic

Denmark

Estonia




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

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

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canrying amount of non-derivative
Residual Maturity Country / Region et nets
Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? 1612 asSEIS AL of which: Financial assets at
designated at fair value through value through other
profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

1,180
5

Fintand

France

cfoololoccccool8E Brb.o
===.=.=.=.=.=.=.=|§|§:§ 8

Germany

Croatia

Greece

Hungary

Iretand

aly




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 30/06/2024

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 Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canrying amount of non-derivative
Residual Maturity Country / Region et nets
Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? s " ofwhich: Financial assets at
designated at fair value through value through other
comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Latvia

Luxembourg

Matta

Nethertands

Poland

Portugal

Romania




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 30/06/2024

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 Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? s " ofwhich: Financial assets at
designated at fair value through value through other
comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Stovakia

Stovenia

spain

Sweden

United Kingdom

Iceland

Liechtenstein

Norway




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG
As of 30/06/2024

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 Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions

of which: Financial assets  of which: Financial assets at fair
ssets held of which: Financial assets at . o
designated at fair value through value through other i s Carrying amount Notional amount Carrying amount Notional amount
amortised cost

of which: Financial

a
for trading
comprehensive income

Australia

Canada

Hong Kong

Japan

China

Switzerland




European
Banking
Authority

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Citigroup Global Markets Europe AG

As of 30/06/2024

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 Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

Nominal Provisions

of which: Financial assets

for trading

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

held

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

of which: Financial assets at
amortised cost

Carrying amount

Notional amount @

arrying amount Notional amount

Other Central and eastern Europe
countries non EEA

Middle East

Latin America and the Caribbean

Africa

Others

Notes and definitions.

March 2018,

1% 10%or agrega
@ basis,
g portiotio

(@ £.CDS, financial reespect b

Regions:

SanM, and Taiwan

. Korea, New Zealand, R
Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.
Diibout, |

i Arabia, Sud Yemen

Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar,
Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Hait, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St.Kitts and N
Caicos Islands, Virgin Istands (Brtish), Virgi Istands (U.S. .

. Lucia, St. Vincent and . Trnidad and Tobago, Uruguay, Venezuela, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And

Africa: Algeria, Egypt, Morocco, South Aftca, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central Aftican Republic, Chad, Comoros, Congo, The Congo, Cote D'h Eritrea, Ethiopia, Gabon, Gambis, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mal, Mauritis, Mauritania, Mozambigue, Namibia, Niger, Nigeria, Rwanda, Sao I, Seychelt L h Sud
Swaziland, Tanzania, Togo, U and Tunisi.
(6) The columns ™ 3 b

” of e0s.




