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2024 EU-wide Transparency Exercise

Bank Name COMMERZBANK Aktiengesellschaft

LEI Code 851WYGNLUQLFZBSYGB56

Country Code DE

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.
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(min EUR, %)

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period

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

Tier 1 capital - transitional period

Tier 1 capital as if IFRS 9 or 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

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

Leverage ratio - using a transitional defin|

n of Tier 1 capital

2024 EU-wide Transparency Exercise

Key Metrics

COMMERZBANK Aktiengesellschaft

As0f30/09/2023  As0f31/12/2023  Asof31/03/2024  As of 30/06/2024 COREP CODE REGULATION
25,720 25,769 25,520 €01.00 (10020,¢0010) Article 50 of CRR
26,720 25,769 26,520 ©01.00(10020,c0010) Article 50 of CRR
g g g -C05.01(0440,c0010) riclesoo
28,926 28,981 28,735 €01.00 (10015,¢0010) Article 25 of CRR
28,926 28,981 28,735 ©01.00(10015,c0010) Article 25 of CRR
" " " -C05.01(r0440,c0010) - C 05.01 (r0440,c0020)
33,369 33,859 33,782 34,171 €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
33,859 33,782 a7 -C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) (118)
173,626 175,114 173,081 172,887 €02.00 (10010,¢0010) Articles 92(3), 95, 96 and 98 of CRR
€02.00 (0010,¢0010)
173,626 175,114 173,081 172,887 ( ) Articles 92(3), 95, 96 and 98 of CRR
-C05.01 (10440,c0040)
14.69% 14.89% 14.76% CA3 (1) -
(C01.00 (0020,¢0010) - C 05.01 (10440,c0010) )/
14.69% 14.89% 14.76% -
(C02.00(r0010,c0010) - C 05.01 (r0440,c0040) )
16.52% 16.74% 16.62% CA3{3} -
(C01.00 (10015,c0010) - C 05.01 (10440,c0010) -
16.52% 16.74% 16.62% €05.01(10440,¢0020) ) / (C 02.00 (10010,c0010) - C 05.01 -
(10440,c0040) )
19.34% 19.52% 19.77% CA3(5) -
(C01.00 (0010,¢0010) - C 05.01 (10440,c0010)
19.34% 19.52% 19.77% -C 05.01 (0440,¢0020) - C 05.01 (10440,c0030) / -
(C 02,00 (10010,¢0010) -C 05.01 (r0440,c0040) )
585,843 592,257 630,827 641,499 € 47.00 (10300,¢0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
4.88% 4.59% 4.48% € 47.00 (10340,¢0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
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eh a Bankin_g
Authority Leverage ratio

COMMERZBANK Aktiengesellschaft

(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 30/09/2023

28,585

As of 31/12/2023

28,926

As of 31/03/2024

As of 30/06/2024

COREP CODE

€ 47.00 (10320,c0010)

28,585 28,926 28,981 28,735 C 47.00 (r0310,c0010)
585,843 592,257 630,827 641,499 C 47.00(r0300,c0010)
585,843 592,257 630,827 641,499 C 47.00 (r0290,c0010)

4.88% 4.88% 4.59% 4.48% [A.1)/[B.1]

4.88% 4.88% 4.59% 4.48% [A.2]/[B.2]

REGULATION

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

CCOMMERZBANK Aktiengesellschaft

(s O 2 LB e o y . socited 204 212 194 181 ¢ 01.00 (10370,c0010) Asticles 36(1) point (c) and 38 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) 28585 292 28,081 2873 |coronoosscoono) Ancle25of AR

TIER 2 CAPITAL (et of deductions and after transitonal adjustments) 4784 493 4801 543  [corooorsocoono) Ancle71otCAR

apitalinstrumen 4754 4804 4698 5331 0100 1076000101+ C01.00 o8, com10)

00100 10830,0010) + C01.00 040, c0m10)
Ot Tier 2 Capital components and deductions o 102 7 85 |corooiossncooio) +CoLoo ooss.cootoje
00100 10870,c0010) + C01.00 10974 comto

00100 1088000101 + 01,00 0900, c0m10)

Tier2 ansitonal adjustments 2 27 2 2 oo et

TOTAL RISK EXPOSURE AMOUNT 173626 175114 173081 172887 [cozooronmocoone) Arcies 215,95, s 98 o A
OWN FUNDS REQUIREMENTS.
o o o o [cosoromoconsn
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 161% 1460 189% ze%  [osse -
CAPITAL RATIOS (%)
e TIER 1 CAPITAL RATIO (transitonal period) 16.46% 1652% 16.74% e62%  [omse
TOTAL CAPITAL RATIO (ransitiona period) 1922% 19.34% 1052% 1077%  [osse
CET1 Capita (ATALIZALZIMINA20AL 13022
ptal COMMON EQUITY TIER 1 CAPITAL fulyloade) 25,369 28720 25,769 w20 A yrpi -

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

CETLRATIO (%)
Fully loaded"

‘COMMON EQUITY TIER 1 CAPITAL RATIO (fuly loaded) 161% 1460 1089% 7% [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

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

“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

COMMERZBANK Aktiengesellschaft

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)
127,603 128,723 127,759 127,354 +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]]
32,127 31,453 30,976 31,027
'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,
84,210 84,425 82,714 83,937 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
11,417 10,475 10,147 10,337 (10050, 0260, 5002,) + C 08.01 (10060, 0260, 5002) + C 02.00 (10460, €0010)]
C02.00 (10640, c0010)
2,097 1,975 2,119 1,876
C02.00 (10490, c0010)
0 2 0 0
C02.00 (10470, c0010)
5,108 4,844 4,832 4,991
C02.00 (10520, c0010)
6,603 6,306 5,644 5,730
C02.00 (10530, c0010)
828 1,021 810 976
C02.00 (10580, c0010)
5775 5,285 4,834 4,754
'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)
20,797 22,790 22,576 22,576
C02.00 (10600, c0010)
0 0 0 0
C02.00 (10610, c0010)
20,797 22,790 22,576 22,576
C02.00 (10620, c0010)
0 0 0 0
C02.00 (10630, €0010) + C 02.00 (10690, 0010}
0 0 3 23
173,626 175,114 173,081 172,887

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

COMMERZBANK Aktiengesellschaft

(min EUR)

Interestincome

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 financial assets and liabilities not measured at fair value through profit or loss, and of non financial assets, net

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

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

Gains or (-) losses from hedge accounting, net

Exchange differences [gain or (-) loss], net
Net other operating income /(expenses)
TOTAL OPERATING INCOME, NET
(Administrative expenses)
(Cash contributions to resolution funds and deposit guarantee schemes)
(Depreciatiol
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 legalissues and tax Utigauon1
Of which restructurmgl
(Increases or (-) decreases of the fund for general 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-financial assets)
(of which Goodwill)
Negative goodwill recognised in profit or loss
Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates
Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations
PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS
PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS
Profit or (-) loss after tax from discontinued operations
PROFIT OR (-) LOSS FOR THE YEAR

Of which attributable to owners of the parent

Information available only as of end of the year
‘2 For IFRS compliance banks “zero” in cell “Increases or () decreases of the fund for general banking risks, net” must be read as “n.a.”

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024
13,032 18,215 5,243 10,564
1,708 2,344 661 1,377
11,285 15,832 4,581 9,187
6,820 9,891 3,199 6,571
5,830 8513 2,815 5,775
851 1,177 348 725
0 0 0 0
14 29 10 13
2,574 3,369 918 1,794
71 17 52 93
-228 -208 127 -139
106 -116 86 112
1 39 12 25
9 21 5 7
-523 757 -3 22
8,236 10,718 2,962 5,857
3,878 5,232 1,308 2,642
357 415 91 166
567 768 193 391
0 1 0 -55
144 195 188 354
0 0 0 0
33 51 32 -49
177 246 220 403
0 205 0 0
0 -285 0 0
0 0 0 0
406 675 108 310
6 3 1 1
412 678 109 309
24 34 9 11
0 0 0 0
0 0 0 0
3 4 0 2
0 0 0 0
2,864 3,401 1,083 1,952
1,842 2,214 761 1,341
0 0 0 0
1,842 2,214 761 1,341
1,829 2,224 747 1,285
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Total Assets: fair value and impairment distribution

COMMERZBANK Aktiengesellschaft

(minEUR) o o p o of 31/03/20 o1 30/06/20

. 87,542 93,029 108,985 103,999 185154()
28,461 5515 21601 1,045 26,559 3453 22,081 1025 26,058 6058 19,046 953 2721 6749 19,933 1,039 RS 7.8()(111FRS . Aopendis A
41,549 412 39,126 2,011 48,074 209 45,847 2,017 58,573 201 56,287 1,995 61,726 457 59,363 1,906 IFRS 7.8(a)(il; IFRS 8.4.1.4.
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 IFRS 7.8(a)(I); IFRS 9.4.1.5
38121 28,334 9304 483 40,143 22,085 7720 3% 43582 20503 13,433 o6 46,926 33,140 12,899 a8 FRS 78005 FRS 9.4.1.20
2083 316131 321890 326473 1FRS7.810:1FRS9.4.1.2
2026 o 2026 o 1,497 0 1,497 0 1,595 0 1,595 0 1,460 0 1,460 o 1FRS9.6.2.1; AnnexV Part 1.22; AnnexV.Part 126

P 4,172 2,305 2,286 -2,562 1AS39.89A(a); IFRS 9.6.5.8
12672 11467 11084 11842
527,085 534595 569,441 577,585 151902106

(mnEvR) A of 30/09/2023 A ofa1/22/2023 As of 3110372024 Asof 30/06/2024
Gross carrying amount T —— Gross carrying amount ™ Jmp— Gross carrying amount ™ J—p— Gross carrying amount e p—
Stage2 Stoge Stage2 Stage2 Stage2 Stage2
Assetswith 5 Assets with stage 1 Assets with stage 1 Asset
Assetswith Stage1 stage 1 References
Stago 1 significant Stoges significant Stoges t o si . suges | Asseswithowt  signfcant stoges cant soges | ASsetswihout  significant Stoges
thoutsigificanti increase n credit g : < incredit St t At g SEnfcant t et ieared increase ncredit =993 gnicant . s
assets . e assets assets assets
recognition enition but tisksince niial " " E tisk since iniial recogniton but recogpition but tisk since iniial  recogniton but
it nition it recognition ot : ot creit recognition ot creit
impaired impaired impaired impaired
Financialassets at fair Deb securiies 37.776 7 2 s 2 s 38734 169 2 1 3 s 42808 se1 1 10 4 4 517 807 18 10 6 4 AnmexV.Part1.31, 4(6)
Jue through other
comprenensive income: s and advances 20 0 0 0 0 0 22 0 0 0 0 o 27 o o 3 o 3 25 3 o o o 0 Anvex.part1.32, 4ta)
Fnanciatassetsat Deb securiies 45,607 356 0 a8 s o w32 a4 o a8 a6 o 47995 a3 0 9 6 3 47765 s 0 9 a6 0 AnvexV.part1.31, 4(6)
P——
and advances 254,108 18,683 3851 28 67 192 27,39 20,081 3803 268 066 1850 251630 20,636 4202 a8 57 2,008 26717 20179 4119 281 a2 225 Anmexvan .32, 4400)
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Breakdown of liabilities

COMMERZBANK Aktiengesellschaft

(mln EUR)

Carrying amount

LIABILITIES: As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 References

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

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

Financial liabilities designated at fair value through profit or loss 40,294 36,941 59,895 62,167 IFRS 7.8 (e)(i); IFRS 9.4.2.2

Financial liabilities measured at amortised cost 410,159 421,934 435,911 440,231 IFRS 7.8(g); IFRS 9.4.2.1

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

Derivatives - Hedge accounting 3,016 3,100 2,965 2,324 IFRS 9.6.2.1; Annex V.Part 1.26

Fair value changes of the hedged items in portfolio hedge of interest rate risk -4,215 -3,311 -3,277 -3,095 IAS 39.89A(b), IFRS 9.6.5.8

Provisions 3,456 3,550 3,636 3,550 IAS 37.10; IAS 1.54(1)

Tax liabilities 568 536 537 570 1AS 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 19,714 19,917 19,878 20,934 AnnexV.Part2.13

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

Haircuts for trading liabilities at fair value! 0 0 0 0 Annex V Part 1.29

TOTAL LIABILITIES 494,562 501,595 536,231 544,202 IAS 1.9(b);IG 6

TOTAL EQUITY 32,673 33,000 33,210 33,383 I1AS 1.9(c), IG 6

TOTAL EQUITY AND TOTAL LIABILITIES 527,235 534,595 569,441 577,585 IAS 1.1G6

(1) Portfolios which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks
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Authority
Breakdown of liabilities
COMMERZBANK Aktiengesellschaft

(mln EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector

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

Derivatives IFRS 9.BA.7(a); CRR Annex Il

Equity instruments 1 0 0 1 IAS 32.11; ECB/2013/33 Annex 2.Part 2.4-5

Short positions

Debt securities 1,713 1,016 1,540 1,861 Annex V.Part 1.31

Central banks 8,600 6,969 7,002 8116 Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 1,189 1,012 1,142 1,100 ECB/2013/33 Annex 2.Part 2.9.1

General governments 11,543 10,143 10,600 11,030 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 3,561 3,427 3,747 3,731 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 58,054 53,942 65,768 67,624 Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 13,620 13,927 14,746 13,920 ECB/2013/33 Annex 2.Part 2.9.1
Deposits

Other financial corporations 48,658 47,224 60,138 60,112 Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 11,404 11,377 13,324 13,183 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 112,507 119,402 119,076 116,201 Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 81,901 89,385 82,382 83,834 ECB/2013/33 Annex 2.Part 2.9.1

Households 163,690 173,087 181,436 187,302 Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 140,137 149,725 158,108 163,668 Annex V.Part 1.42(f), 44(c)

Debt securities issued 46,736 47,457 51,136 51,571 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 5,856 6,219 6,177 7,009 Annex V.Part 1.37

Other financial liabilities 1,665 1,672 1,640 1,599 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 475,039 480,903 515,456 522,244
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Market Risk

COMMERZBANK Aktiengesellschaft

VaR (Memorandum item)

INCREMENTAL DEFAULT AND
STRESSED VaR (Memorandum item)

INCREMENTAL DEFAULT
MIGRATION RISK CAPITAL CHaRGE ALLPRICE RISKS CAPITAL CHARGE FOR CTP VaR (Memorandum item) STRESSED VaR (Memorandum item) AND MIGRATIONRISK  ALL PRICE RISKS CAPITAL CHARGE FOR CTP
CAPITAL CHARGE
TOTALRISK TOTAL RISK
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT MULTIPLICATION MULTIPLICATION EXPOSURE MULTIPLICATION MULTIPLICATION
FACTOR (mc) x AVERAGE FACTOR (ms) x 12 WEEKS WEEKS AMOUNT  FACTOR (mc) x AVERAGE
/aRt-

OF PREVIOUS 60 PRE“‘/":‘::W AVERAGEOFPREVIOUS AT ’WA':':“E (VAR \VERAGE  LASTMEASURE FLOOR AVERAGE AST

WORKING DAYS 60 WORKING DAYS
(min EUR)

TOR (ms) x
. PREVIOUS DAY (VaRt-
MEASURE OF PREVIOUS 60 »
MEASURE
(VaRavg)

EXPOSURE
FAC 12WEEKS WEEKS AMOUNT
LATEST AVAILABLE LAsT LAST
AVERAGE OF PREVIOUS e AVERAGE oo oo AVERAGE oo
MEASURE WORKING DAYS 60 WORKING DAYS MEASURE
(SVaRavg) (VaRavg)
As 0f 30/09/2023 As of 31/12/2023
Tra tinstruments

MEASURE
(SVaRavg)

As 01 30/09/2023

Of which: General isk

As 0f 31/12/2023

[ o2 1ot o Lo 1o 1 ss
As 0131/03/2024 A5 0130/06/2024.

As0f 31/03/2024
Debt Instruments

which: Lrisk
which: Specific isk

s 0f 30/06/2024.
Equil

Of which: General isk
Of which: Specific risk

Foreign exchange risk

Commodities risk

Total

»: approach for

template.
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Credit isk - Standardised Approach

COMMERZBANK Aktiengesellschaft

Standardised Approach

Asof30/0912023 Asorsu112023

Risk exposure amount OrigintExposure’ Exposurevaue’ Riskexposure amount

Velueagjustments and

Consolidated data USSR

Value agjustments and

5.1 1] 53| o) 22350 211008 3819)

Standardised Approach
Asots0/0912023 Asotsutaio
[

orgiat Exposur’ ExposureVale’ [Ep— A OriginatExposur o TR

GERMANY

Standardised Approach

Asor30/0912023 Asorasz0

. [ . .
orginatExposure’ Exposure vaue' [—— ot Exposur Exposure vaue' [ ——

prousions’

[ —
provsions’

roised ota’

Standardised Approach

Asof30/0912023 Asorausaio

. [ .
orginatExposure’ Exposure vaue' L — o Orginatexposure’ Exposure Vaue' [ ——

UNITED STATES

[A—
provsions’

Standardised Approach

Asof30/0912023 Asorauar

. Valuesejustments and . .
r— Exposure Vaue [ — i ot Exposure’ Exposure vaue' [r—

UNITED KINGDOM

Value agjustments and
provisions’

Standaroisea ot




European
eb Ej{‘::?ﬁ, 2024 EU-wide Transparency Exercise
CreditRisk - Standardised Approach
COMMERZBANK Aktiengesellschaft
Standardsed Approseh
Asoravsarz

Velueagjustments and

Risk exposure amount

OrigintExposure’ Exposurevaue’ [r—

FRANCE

Value agjustments and

prvisions

Standardised Approach
Asots0/0912023 Asorutar0zs
[

orginat Exposur’ ExposureVale’ [Ep— o originat Exposure’ Exposur

Vaue' [ ———

provisions

Stndardised Approach

Asots0/0912028 Asorutar0zs

SWITZERLAND

provisic

Standardised Approach

Asof30/0912023 Asorau2iz0

[rm——
[ —— i [r— [ —
provisions’ I

orginat Exposur’ Exposure Vaue'

LUXEMBOURG

Cauin 15 15 15
prv— 5| 15 15

provisions

L ———— e —

Standardised Approach
Asota0/09/2023 Asotauziz

OriginatExposurs’ Exposure Vaue! [ry—— o orignatExposure® S e

NETHERLANDS

provisions’

L ———— e —

Standardised Approach

Asota0/09/2023 ot 3112720

OrginatExposure’ Exposure Value! [ry—— orginat Exposure’ Exposure Vaue' [ry—

provisions’

— prem—
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Authority

2024 EU-wide Transparency Exercise

eh

Credit Risk - Standardised Approach

COMMERZBANK Aktiengesellschaft

Consolidated data

GERMANY

roised ota’

UNITED STATES

UNITED KINGDOM

Standaroisea ot

Exposure vaue! Risk exposure amount

124,495
23.400)

Standardlsed Approach

Asof30/0612024

Exposurevaue’ Riskexposure amount.

Velueagjustments and
pron

Value agjustments and
provisions

Asotsueaizoze

orgiat Exposur’

ExposureVale’

[ ———

Standardised Approach

Asof30/062024

[
i originat Exposur’ [ ———
provisions a

provisons®

Asoraveazozs

orginatExposure’ Exposure valu [——

Standardised Approach

Asora0/06i2024

[

Err— [ ——

prousions’

[

proisions’

Asoraveazozs

orginatExposure’ Exposure vatue! [——

Standardised Approach

Asora0/0612024

[
prousions’

Err— [——

[A—
provsions’

Asof31/0312024

originatExposure’ Exposure Vaue! [ —

Standardised Approach

Valuesejustments and
s Riskexposure amount

OrginatExposure’
provisions’

Value agjustments and




European
eba ey 2024 EU-wide Transparency Exercise
Credit isk - Standardised Approach

COMMERZBANK Aktiengesellschaft

Asotauea20ze Asof30/0612024

Velueagjustments and .
OrigintExposure” a Risk exposure amount evatue [r—

ons prvision:

Value agjustments and

FRANCE

Standardised Approach

Asotsueaizoze Asot0/06r2024

OngntExposur P Fp—
" provision:

originat Exposure’

[ ——

provisons®

Standardised Approach

Asotsueaizoze Asot0/06r2024

orgiat Exposur’ Exposure Value’ [ — - originat Exposure’ a [ ———

SWITZERLAND

Standardised Approach

Asot 31032024 Asor30/06/2024

[rm——
et pravision

orginat Exposur’ Exposure Vaue’ [E— rr— Exposure Vale' [E—

LUXEMBOURG

Standardised Approach

Asotau/0ai202e Asot 3010612024

er— Exposure Vaue' [ry—
pron a 3

ongnatesposue [T — =

NETHERLANDS  orpe—

Standardised Approach

Asotau/oai202e Asot 3010612024

OriginatExposurs’ Exposure Vaue' [ry——

i er— Exposure Vaue' [ry—

pm— [—
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Credit Riskc- IR Approach

COMMERZBANK Aktiengesellschaft

(min R, 5)
[ p———

ofWhich:Specialsed Lending

Reta-securedon et estae propery
. ccredon el sat proper enisHe
Consolidated data Retai- Secured on et state propery - Of Which: non SME
Retal- Quliting Revolving
Reta-oter Reta
el Othr RO Wi SHE
Reai-on
Eauiy
[——

Total’

(minevn, %)

Centatbanks and contral government

Corporates
Corporates-Ofiich:Spaciased Lending

Corporates-Of iich: SME

-Secured on real estate property
Retal-Secured on fea esateproperty - Of Which: SME.

GERMANY [P —— eh: .

itying Revoving

RetalOther Real - Of Which:SME
ich:non SME

Equiy

Othernon ceditobigation assets

188 Total

[T —p————

Corporates-Ofiich:Speciaised Lending
Corporates-Of iich: SME

ER R ——

POLAND

ihich: SME
Retal-Other Retai-Of Whih: non SHE

[———
IRBTotal

[T ————
Corporates
Corporates-Of iich:Speciased Lending

Corporates-Of iich: SME

UNITED STATES e

ity
[———

IRBTotal

(iR, %)
[T —————
Corporates

orates - Of Which: Specalisd Lending

UNITED KvDOM e

Retal-Other Retal ve

Retal-Other Retai-Of Whih: non SHE

Equty.
T —
1RB Total

Originat Exposure’

o

Exosure

Asof30/09/2023

Riskexpostre amunt

RB Approach

Vatue OriginatExposure®
adustments
and provisions.

Asof31/12/2023

Risk exposure amount
Exposure

o whih:
detauted

vat
austments
andprovisions

103,168

05,101

Originat Exposure’

14889 o

71680 195

13472 @

139 e

2478 27

2083 129
o

Exposure

Asot30/09/2023

Riskexposure amount

e

wheh
auted
g

IRB Approach

Value Orginat Exposure’

ajustments

and provsions T
detautea

B 16748 B
o 2 an
5 13408 @
w2 aaar1 a8
27 21001 Y
115 21380 130
o o o

Asof31/12/2023

[rr——
— *

Vatue

wheh
detautea

18746 1081 B

7 5609 25

1027 714 =

21 8s06 25

350 az 155

21172 a7 P
o o

Value
adustments
andprovisions

Originat Exposure’

anih:

Exosure

Vatue'

Riskexposure amount

e

1RB Approach

™ OriginatExposure®
adustments
od provisions

Asor31/1212023

[pe——
Exposure "

Vatue!

159 &7 &
a2m 195 a0
2654 1225 P
m 8 m
o o o

originat Exposure’

Exosure

Aso130/0912023

Riskexposure amount

IRB Approach

Vatue OnginatExposure’

adustments

and provsions T

et

o o
o
2 2
w0 B
o o
o 1
o 7 f
o 4 o
o n 1
o 1 o
o 5 o
o 2 o
o 2 o
o o o

Asof31/1212023

[——

Exposure
Vatue!
owhih:
detautes
o o g
32w o o
e s
e 1
o o
12 1
7 s o
4 o o
n s o
B 1 o
a9 6 o
v 1 o
2 s o
o o o

™
aaustments
andprovsions

Originat Exposure’

Exosure

Value'

Asof30/09/2023

Riskexposure amount

detau

1RB Approach

Vatue OnginatExposure’
adustments
and provsions T

Asot31/12/2023
[Epe——
Exposure e

e

Vatue
adustments
andprovsions




European

eha s

2024 EU-wide Transparency Exercise
Credit Riskc- IR Approach

COMMERZBANK Aktiengesellschaft

(min R, 5)
[ p———
siutions
Corporates
Corporates-Of iich:Specialsed Lending
Retall-Secured on el estate property
FRANCE
Retall-Qualing Revolung
Retai-Other Retal
Retal-Other Retall- Ot Which:SME

Retail-0n ——

Equiy
Othernon ceditobigation assets

188 Total

[T —p————
Instiutions
orporates-Ofiich:Speciaised Lending

porates-Of Which:SHE

Secured on reatestte property
Retai-Secured on

L —

1-orw
Retal-Other Retal - Of Which: non SHE
Equty.
[———
Total.

(minun, %)
[T p——
Instiutons

Jporates O Which:Specialse

Corporates-Of iich: SME

RetalSacuredon et esote property
et Securedon e st
SWITZERLAND [ ———
Retal - Qualting Revolving
Retal-Other et
et Other Rl Of Which:SHE
et OterReta-Of Whch: o SHE
Equi
[RT———
8o Total.

[T p————
Corporates
Corporates-Ofiich:Spaciaised Lending

porats 01 Which:SME

LUXEMBOURG et Somton ek

(min R, %)
[T —————

orate - Of Which: Specilisea Lending

[ p—————

ecure on e estate propery - Ofich: SME

NETHERLANDS [T ————A—
Retall-Qualing Revolung
Retall-Other Retal

[ ——

Retal-Other Reai-Of Which: non
Equty.
T —
1RB Total

(minun, %)
[T —p——

Corporates- Ofiich

Corpoat

ERm e p———

Retal-Other el Of Which: SME

Retal-Other Retal-Of Whih: on SHE

tablgation asets

Asot30/09/2023

Riskerpos

Originat Exposure’ R e amount

Vatue

RB Approach

Asof31/12/2023

Vatue OriginatExposure’ — sk exposure amount Vil
adustments s P
provisions o whih: andprovisions

O whih:

Asof30/09/2023

Originat Exposure’ Exosure Riskexposure amount

Ot which

e

IRB Approach

Asor31/1212023

™ OriginatExposure® [pe——
adjustments
and provsions

Exposure

Vatue!
owhih:
detaute

Asot30/09/2023

originatExposure® — Riskexposure amount
Value
Orwien:

detautea o

E]
o
x
i
x 2 x a
e 1 e 2
= o 1 1
251 1 20
s o B s
25 1 2 =
o o o o

IRB Approach

Asof31/12/2023

originatExposure’ R [Irp—— ™
and provsions ST D ornicn:  andprovsions
detsutea detsutea
g

o o o

3 7 3

2 3 2

1 H 2 1

o 2 2 2 a 1 o

1 a0 1 a0 = 1 1

o x o 19 1 o o

1 20 1 28 x 1 1

o s o @ 6 o o

1 198 1 195 % 1 1

o o o o o o o

Aso130/0912023

riginat Exposure’ Riskexposure amount
Gk Exosure Z

Vatue!

e

IRB Approach

Asof31/1212023

Vatue OriginatExposure’ [—— Vaioe
agustments
and provsions

Exposure
Vatue!

owhih: owhih:
P taues

aaustments
andprovsions

Asof30/09/2023

Originat Exposure’ eonre Riskexposure amount
Vatue!

detautes e

autes

1RB Approach

Asot31/12/2023

Vatue OnginatExposure’ e sk exposure amount Vatue
adustments "y adustments
and provsions otwnin: e Ofwhich:  andprovsions

detautec detauted

As 013010912023

originatExposure I Riskexposure amount
Value!
Orwien:

IRB Approach

Asofa1/12/2023

Value Orgnat Exposure’ [Te—_— Value
Exposure

agustments adjustments

# Value! i |

andprovsions = hicn: andproviion

o o o
o see o ss1 128 o o
8 1208 2 L6 e ;4 2
o o o o o o o
o o o o o o o
o s o N o o o
o 2 o 2 o o o
o o o o o o o
o 2 o 2 o o o
o 2 o 1 o o o
o 1 o 1 o o o
o o o o o o o
o 1 o 1 o o o
o o o o o o o
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Consolidated data

GERMANY

UNITED STATES

UNITED KINGDOM

2024 EU-wide Transparency Exercise

Credit Risk - IRB Approach

COMMERZBANK Aktiengesellschaft

i 08,51
Centratbanks and central governmens

Insttutions

Corporates

Corporates O Which: SHE

Retal - Secured on eat estate property
Retal-Secured on el etateproperty - OfWhich: SHE
Retal-Secured on el etateproperty - OfWhich: non SME

Retal - Qualying Revoling
Retal- Other Retal.
Retal-Othr Retal - OfWhich: SHE
Retsl-Other Retal-OFWhich: non. SHE
Equity
———

1RB Approach

Asof31/03/2024.

Origina Exposur [p—— P
—
i and provisons.

aetauted
3

Asof 30/06/2024.
Riskexposure amount o

—
and provisions.

186 Total

102 11825 1480 w0 |us
a2 221 10584 725 ess
583 2043 5545 w08 [uso
259 21781 5039 26 |14
o o 0 o
12390
104013 103,905

i 0B, 39

Centralbanks and central governments
Instiutions

Corporates
Corporates - OF Which: Specialised Lending

Corporates O WhichSE

Retail-Secured n eatestate property
[T A ———
Retal-Securedonreal estat property

Retal- Qualying Revotving

Retai- Other Rt

therRatil - OF Which: SME
nonSHE

Equty
p——

Asof31/03/2024

[Iop—— Value

Exposure

poir adjustments
e p—

cetated cetated
g g

1777 103 14775 111 P s

72654 207 72853 5679 130 101

13360 2 10185 a0 s 5

T r w245 8a12 218 a0

2487 3 28 188 165 29

21165 11 20963 a2 8 pret
o o o

1RB Approach

Asof 30/06/2024.

[Iop——

original Exposure’

Exposure

: adjustmen
Value’

and provisions.

14585 16 14582 1085 7 @

7278 28 72708 5457 16 108

13301 @ 10132 88 2 ]

s ) 7880 8as7 289 a7

2750 s wan a1 180 25

2085 148 20457 4z 8 12
o o o 0

188 Tor

i 08,591
[ p———
Insthutions
Corporates
Corporates -1 Which:Specialised Lending

Corporates -fWhich:SME

(RN ——
Retal-Securedonre
[——

Retal - Quaiying Revoting

Retal-Other Retal.

Retal-Otnr Retal-Of
Retsit-Othr Retal- 01 W

Equy
Other non credit-oblgation assets

1RB Approach

Asof31/03/2024.

Original Exposure’ I [m———

Value*

aetaited aetauted
g g

Value
adjustments
and provisions

Asof30/06/2024.

Original Exposure’ exponre [E——

Value?

etutod etutod
o o

8 Total.

o 08,501
[ p———
Insthutions
Corporates
Corporates - Which:Specialised Lending
Corporates - Which:SME

(RN ———
Retal-Secured on feal estate property - O Which: SHE
Retal-Securedon el estat proprty - O Which:on-SE

Retal - Quaiying Revoting

Retail-Other Retal.

Retal-Otnr Retal-Of

Retsil-Othr Retal-OrWhic

Equy
Other non credit-oblgation assets

Asof31/03/2024.

Originat Exposure’ expone [——
Value®

Ve
adustments
and provisions

aerauted aerauted

g g

o o

2 o

s 1

o o o o

1 1 1 o

1 s 1 o
0 o 0 o o o
n 1 n N 1 o
1 o s 1 o o
o o s s o o
s o 2 a o o
@ o @ N o o
o o o o o o

1RB Approach

Asof30/06/2024.

e tone [ —— Value
. adustments
i o runich; | ndprovisions.

aerauted aetauted

g g

o o

2 1

9 a

o o

1 1 o
0 o 0 o o o
m 1 m N 1 o
1 o 9 1 o o
P 6 s 0 N o
. o . 1 o o
2 6 2 o N o
o o o o o o

8 Total.

ot 08,501
Centratbanks and central governments

Corporates - O Which:Speciaised Lending
Corporates - Of Which- M

Retal - Secured on eat estate property
Retal-Secured on el estate propeny - Ot Which:SHE
Retal-Secured on el estate propenty - O Which: non SHE

Retal - Qualying Revotving

Retal-Other Retal
[

el Other Reall-Of Which:SHE
Retsl-Othr Retal-OFWich: non.SHE

Equity

[ ———

1RB Approach

Asof31/03/2024

Origina Exposur expone [ ——
Value®

aerauted aerauted
o o

Ve
—
and provisions

Asof30/06/2024.

original Exposu P [ —— o
r—
otunic otunicn,  andprovisons

aerauted aerauted

8 Total.
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2024 EU-wide Transparency Exercise
Credit Risk-IRB Approach

COMMERZBANK Aktiengesellschaft

i 08,51
Centratbanks and central governmens
Insttutons
Corporaes
Corporates Ot Which:SME
Retal
Retal - Secured on eat estate property
Retal-Secured on el etateproperty - OfWhich: SHE
Retal-Secured on el etateproperty - OfWhich: non SME
Retal - Qualying Revoling
Retal- Other Retal.
Retal-Othr Retal - OfWhich: SHE

Retal-Othe Retal - OF Which: non SHE

Equty
———

188 Tot

i 08,51
[ p———
Instiutions
Corporates
Corporates - OfWhich:Specialised Lending
orportes-OFWhich: SME

(RN p————

[
Retail-Quaying Revoting
Retail-Other Retal.

Retal-Othe Rtal - OF Which: SHE.

Retal-Othr Retal - OFWhich: non SME
Equity
r—

8 Total

i 0B, 3
Centratbanks and cenrat governmens
Instiutions

orporates - OfWhich: Speciased Lending

Corporates -0 Which:SME

[ —
Retsit-Securedonreal estae propersy - O

propeny -0

SWITZERLAND

Retail-Securedoneal st
Retal- Qualying Revoting
Retail- Other Retal

Retal

Other Retal - OF W

Other non credi-oblgation assets

188 Total.

ot 08,501
[ p———
Insthutions
Corporates
Corporates -0 Which:Specialsed Lencing

Retal-Secured on eat sstate property

Retsit-Securedon rat estae pop

LUXEMBOURG Retal
Retal- Qualying Revoting

- Other Retai
Retal

Secured oneat stte prop

Other Retal - OF Which: SHE.

Retal-Othr Retal-Of Which: non
Equity

Othor non redit-oblgation assets

188 Total.

ot 08,501
[T p—

Corporates -t Which:Specilsea Lendl

Corporates - Of Which- i

Retal - Secured on eat estate property
NETHERLANDS e estate propeny - Of Which: SME
Retal - Qualying Revotving
Retal-Other Retal.

Retal-Othe etal-OrWhich: SHE

Retsl-Othr Retal-OFWich: non.SHE
Equity
[ ———

8 Total.

i 08, 591
[ ————
Instiutions
Corporte

Corporates Ot Which:Spec
orportes - OFWhich: SME

(RN p——

Retait
Retai

Qualying Revolving
"

Retal-Other Retal-OF Wi
Equy

[ —

188 Total

Asof31/03/2024.
[p——

Origina Exposur

aetauted
o

aerauted
o

1RB Approach

Value
P—
and provisions.

Asof 30/06/2024.

[op—— o
—
and provisions.

Asof31/03/2024.

Orignal Exposure’ I [E——
Value*

setauted

1RB Approach

Value Original Exposure’
adjustments
and provisions

Asof30/06/2024.

[I———
Exposure -
Value?

etutod
o

Asof31/03/2024

1RB Approach

r— [Iop—— Value original Exposure’
adjustments
nien: e, andprovisions otunien
——— aetaited aetautea
o g
o ] o o
o 0 0 o
“ a 2 s
a 2 1 a
z 2 z a 1 0 z 2
a0 1 a0 zs i i 00 :
z ] 1 2 ] 0 2 o
207 1 26 a 1 1 25 2
E ] @ 5 o N b 2
1% 1 193 5 i i s i
o ] o o o o o o

Asof 30/06/2024

Riskexposure amount Value
Bpesue adjustmen
Value' Otunicn,  andprovisions.
aetautea
o 0
0 0
a a
2 1
z 3 1 o
a0 2 1 1
1 2 ] 0
23 a 1 2
@ o 1 .
23 I 0 1
o o ] °

Asof31/03/2024.

Originat Exposure’ expone [——
Value®
aetauted
g

aerauted aerauted
g g

1RB Approach

Ve original Exposure’
adustments
and provisions o

Asof30/06/2024.

[ ——
Exposure -

vai
adustments
Value® "

unicn:  andproisions

aerauted
g

Asof31/03/2024.

Origina Exposur expone [ ———
Value®

aerauted
o

aerauted
o

1RB Approach

Orignat Exposu

Ve
—
and provisions otunic

aerauted

Asof30/06/2024.

[ ——

Exposure

Value
re—
i, andprovisons

aerauted

Asof31/03/2024

orignat Exposure’ expose [E——
Value!

en
o

"

1RB Approach

orignatExposure’
adustments
and provisions

g g o
0 1276 o
2 18 2
o 0 o
0 o 0
0 s 0
0 2 0
0 o 0
0 2 0
0 2 0
0 1 0
0 0 0
0 1 0
o o o

Asof30/06/2024.

Riskexposure amount

[
vt oo

o 0

1250 1 . .

e o - :

’ : : :

. . H H

. . H H

2 . H H

. . H H

B . H H

: . H H

: . H H

. . H H
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Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft
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 canying amount of non-derivative

Residual Maturity Country / Region L aonats
Nominal Provisions

whict jalassets  ofwhich: Financial assets atfa
ofwhich: Financialassets hetg | °! Which: Financial asse ofwhich: Financial assets atair. oy Financial assets at
designated atfair value through e through other
for trading

profitor loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
amortised cost

To-am1 o o 2 o 7 o 0 0 o o o 0
tam-vt 0 o 0 0 o o 0 0 . . . 0
tav-avt 2 P 1 0 o 1) 0 0 . . . 0
tav-ant st 0 o 0 0 o o 0 0 . . . 0
tav-svi 1 19 1 o o 0 0 0 . . . 0
ov-10v1 523 529 0 o sz o s ) . . . 0
110 - more ses a84 0 0 o a0 0 0 . . . 0
Toat | sl f o £ | s ™ o o o o v
To-amr 7 7] 0 0 7 0 0 0 0 0 0 v
fam-2ve o o o 0 o 0 0 o o o o o
Tav-avt o o o 0 o 0 0 o o o o o
12301 segum v v o 0 v 0 0 o o o o o
tov- st s s s o o o o o o o o o
isv-1071 204 ! o 0 24 0 o o o o o o
1101 -more o o o o o o o o o o o 0
Ty g | | 3 o e o o o o o o o 5
To-nT 7 z 0 0 z 0 0 0 0 0 0 5
fam-vt 0 o 0 0 o 0 0 0 o o o 0
T2yt o o 0 0 o 0 0 0 o o o o
t2v.avt sugars o o 0 0 o 0 0 0 o o o o
fav-sv1 2 1) 0 0 2 0 0 0 o o o 0
tsv- 101 2 =) 0 0 n 0 0 0 o o o 0
1101 - more o o o o o o 0 0 o o o 0
oot £ £ o o £ o o o o o o o v
To-amr
fam-ave
Tav-avt
2.3t
13Y-5Y1 Crprs
isv-10v1
1101 more
Ty
To-nT 0 0 0 0 0 0 0 0 0 0 0 5
fam-vt o o 0 0 o 0 0 0 o o o 0
T2yt o o 0 0 o 0 0 0 o o o o
t2v.avt R o o 0 0 o 0 0 0 o o o o
fav-sv1 o o 0 0 o 0 0 0 o o o o
tsv- 101 o o 0 0 o 0 0 0 o o o o
110 - more o o o o o o 0 0 o o o 0
Toat v o o o o o o o o o o o v
To-amr
fam-ave
Tav-avt
rav-ave Denmark
fav-svi
isv-10v1
1101 more
Toal
To-ami
Tan-av1
T2yt
rav-avr Estonia
fav-sv1
i5v- 101
110 - more
To




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft
As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

(min 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 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 . o
designated at fair value through value through other Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost
profit or loss comprehensive income
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(mln EUR)

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

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft

As of 31/12/2023

Direct exposures

On balance sheet

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

of which: Financial assets

of which: Financial a

of which: Financial assets held
for trading

designated at fair value through
profit or loss

value through other
comprehensive income

ets at fair

of which: Financial assets at

amortised cost

Carrying amount

Notional amount c:

Derivatives

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposure
amount

Nominal Provisions

rrying amount

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

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft

As of 31/12/2023

Direct exposures

On balance sheet

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

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

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

of which: Financial assets held of which: Financial assets at

Notional amount
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amortised cost
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Derivatives with negative fair value
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Nominal Provisions

rrying amount Notional amount

To-am g 0 o o C o o o o 0 o o
Tam-avr 10 10 o o 102 o 0 0 o o o o
raviavt o o o o o o 0 0 o o o o
12viavt Sovais o o o o o o 0 0 o o o o
rav-s1 o o o o o o 0 0 o o o o
5071 o o o o o o 0 0 o o o o
r10v- more o o o o o o o o o o o 0
Toat Fo| 56| o o F| o o o o o o o v
To-amr g 0 0 0 0 0 0 0 0 0 0 v
fam-ave o . . o o o o o o o o o
Tav-avt . . . o o o o o o o o o
12301 Stovenia o o o o o o o o o o o o
fav-sv1 o o o o o o o o o o o o
isv-1071 B 7 s o 52 o o o o o o o
1101 -more o o . o o o o o o o o o
ool 7 7| F o ) o o o o o o o v
To-amr 5 3 0 0 0 3 0 0 0 0 0 v
Tam-avr o o o o o o 0 0 o o o o
rav-avt P P . o o 1 0 0 o o o 0
tav-avt span o o . o o o 0 0 o o o 0
fav-sv1 o o o o o s 0 0 o o o 0
sv- 011 w ) o o o | 0 0 o o o 0
1101 more 550 o4 o o o a4 0 0 o o o 0
oot £ e 0 o o £ o o o o o o v
To-amr o 0 0 0 0 0 0 0 0 0 0 v
fam-ave o o o o o o o o o o o o
Tav-avt o o o o o o o o o o o o
2.3t sweden o o o o o o o o o o o o
fav-sv1 o o o o o o o o o o o o
isv-10v1 o o o o o o o o o o o o
1101 more o o o o o o o o o o o o
Ty v o o o o o o o o o o o v
To-amr T Tt 0 0 0 Tor 0 0 0 0 0 5
Tam-avr o o o o o o 0 0 o o o 0
rav-avt o o o o o o 0 0 o o o 0
tav-avt Ut Kingtom o o o o o o 0 0 o o o 0
fav-sv1 o o o o o o 0 0 o o o 0
5011 u 5 o o o B 0 0 o o o 0
110v- more 1305 100 o o o 100 0 0 o o o 0
To-amr o 0 0 0 0 0 0 0 0 0 0 v
fam-ave o o o o o o o o o o o o
Tav-avt o o o o o o o o o o o o
T2t cstana o o o o o o o o o o o 0
fav-svi o o o o o o 0 0 o o o 0
isv-10v1 o o o o o o 0 0 o o o 0
1101 more o o o o o o o o o o o 0
Toal v o 0 o o o o o o o o {0 v
To-amr
ram-1v1
Tav-avt
rav-avr Liechtenstein
rav-sv1
t5v-1011
r10Y-more
Toat
To-am v 0 v 0 v 0 0 0 v v v v
fam-ave o o o o o o 0 0 o o o 0
Tav-avt o o o o o o 0 0 o o o 0
t2v-avt oy o o o o o o 0 0 o o o 0
fav-svi o o o o o o 0 0 o o o 0
isv-1011 o o o o o o 0 0 o o o 0
1101 more o o o o o o o o o o o 0
To v o [ o o o o o o o o {0 v




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft

As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

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

Residual Maturity Country / Region

financial assets

of short positions)

of which: Financial assets

for trading

held

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

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

of which: Financial assets at
amortised cost

Carrying amount

Notional amount c:

rrying amount

Notional amount
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft

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 . o
designated at fair value through value through other Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost
profit or loss comprehensive income
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Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft
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
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General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft
As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(min 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 canying amount of non-derivative
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which: Financialassets of which: Financial assets atfa
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Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft
As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(min 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 carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
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of which: Financial assets held of which: Financial assets at . o
designated at fair value through lue through other Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost
profit or loss comprehensive income
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(mln EUR)

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

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft

As of 30/06/2024

Direct exposures

On balance sheet

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

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

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

held of which: Financial assets at

amortised cost

of which: Financial assets
for trading

Carrying amount Notional amount
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(mln EUR)

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

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
COMMERZBANK Aktiengesellschaft
As of 30/06/2024

Direct exposures
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Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value
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Total gross canying amount of non-derivative
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Performing and non-performing exposures

COMMERZBANK Aktiengesellschaft

Asof30/09/2023

Accumulated impairment, accumulated negative changes infar value due to Accumulated impairment, accumulated negative changes in far value due to
Gross carrying amount/ Nominal amount Az A - a Gross carrying amount/ Nominal amount aimps dnegs Z a

creditrisk and provisions’*

creditrisk and provisions'
Collaerats and financial Colaterats and financial

‘guarantees recelved on non- ‘guarantees recelved on non-

Of which non-performing* Onnon-performing exposures® performing exposures Of which non-performing* O non-performing exposures® e
h: defaulted Of which Stage 3° Of which Stage 3° Of which: defaulted Of which Stage 3° Of which Stage 3°
o

g whicn
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(mineun)
(Cash balances at centralbanks and other demand deposits
Dbt securlties(including atamortised cost and falr value)
Gentralbanks
Generalgovernments
Greditinstiutions
Other fnancial corporations
Non-financial corporations
Loans and advances(Including at amortised cost and falrvalue)
Gentralbanks
General governments
Greditintitutions
the inancial corporation
Non-financial corporations

hich: smalland mecum-sized enterpises

Loans collateraised by commercial immovable
s
ateralsed by residential immovable property

hichs Creditfor consumption

DEBTINSTRUMENTS ofher than HFT

OFF.BALANCE SHEET EXPOSURES

Ofwhich performing
due >30 days and <

Gross carnyi

butpast
90 days

Asof31/03/2024

amount/Nominal amount

ichnon-performing*

Ot which: dofautted Ofwhich Stage 3°

Accumutated impairment, accumulated negative changes n fai value due to

creditrisk and provisions*

‘Onnon-performing exposures”

On performing exposur

Ofwhich Stage 3°

2024 EU-wide Transparency Exercise
Performing and non-performing exposures
'COMMERZBANK Aktiengesellschaft

Asof 30/06/2024.

ross carrying amount/ Nominal amount

Caltaterats and financat
suarantees received on non
erforming exposures ofwhich non-performing'
periormingexp O which erforming butpast

e >30 days and <=90 days

Ot which: defautted Ofwhich stage 3*

‘Accumulated impairment, accumulated negative changes n fai value due to

creditrisk and provisions*
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Ofwhich Stage 3°

Collaterats and financial
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eba 232}??5;" 2024 EU-wide Transparency Exercise
uthority Forborne exposures

COMMERZBANK Aktiengesellschaft

As of 30/09/2023 As of 31/12/2023

Accumulated impairment, accumulated Accumulated impairment, accumulated

Gross carrying amount of o - ,_ . Gross carrying amount of . - . .
) changes in fair value due to creditrisk  Collateral and financial guarantees received ) changes in fair value due to creditrisk  Collateral and financial guarantees received
exposures with forbearance . » N exposures with forbearance . N
e — and provisions for exposures with on exposures with forbearance measures measures and provisions for exposures with on exposures with forbearance measures
forbearance measures” forbearance measures”

Of which collateral Of which collateral

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

forbearance forbearance exposures with forbearance forbearance exposures with
measures measures forbearance measures measures forbearance
measures measures

(min EUR)

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governm
Credit institutions
Other financial corporations
Non-financial corporations
Loans and advances (including at amortised cost and fair value)
Central banks
General governmel
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 o
3
criteria

W 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, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign f they are ts. 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') s disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet reported with a p 3

I The information applies only to banks meeting at least one of the criteria for d having a ratio of non-per 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.
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viherty Forborne exposures
COMMERZBANK Aktiengesellschaft
As of 31/03/2024 As of 30/06/2024

Accumulated impairment, accumulated Accumulated impairment, accumulated

Gross carrying amount of o o o . Gross carrying amount of - o __ )
) changes in fair value due to creditrisk  Collateral and financial guarantees received ) changes in fair value due to creditrisk  Collateral and financial guarantees received

exposures with forbearance . » N exposures with forbearance . N

e — and provisions for exposures with on exposures with forbearance measures measures and provisions for exposures on exposures with forbearance measures

forbearance measures” forbearance measures”

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

(min EUR)

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

0
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, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what s 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 reported with a pc

(3) The information applies only to banks meeting at least one of the criteria for d having a ratio of non-perf 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.
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2024 EU-wide Transparency Exercise
Breakdown of loans and advances to non-financial corporations other than held for trading
COMMERZBANK Aktiengesellschaft

hsotsoos26z3 hsoirizzezs Ao soszuze hsosoloszizs
arwhen e orvhen otwieh toans feseel orven otwieh toans e ofwiehoans
non- and advances Accumulated in non- and advances Accumulated  in fair value due non- and advances Accumulated  in fair value due and advances Accumulated in fair value due
o impaimant T rosmert B T irosmert ot S Insaiment N
[E‘ A AT = 9,770 64 64 9,633 36 o 9618 73 73 9,618 64 10,201 63 63 9,923 74 o 10,075 7 7 10,075 74 0
o " :‘”‘" " EEED 1 o 0 1 0 o 1 o 0 1 0 n o 0 1 o o 12 o o 2 o o
"The items 3 inf; riskon 3
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as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451 - TS on Supervisory reporting.



