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2024 EU-wide Transparency Exercise

Bank Name BNP Paribas

LEI Code ROMUWSFPU8BMPRO8K5P83

Country Code FR

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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Authority
Key Metrics
BNP Paribas
(minEUR, %) As0f30/09/2023  As0f31/12/2023  Asof31/03/2024  As of 30/06/2024 COREP CODE REGULATION
Available capital (amounts)
Common Equity Tier 1 (CET1) capital - transitional period 92,857 93,123 95,506 €01.00(r0020,c0010) Article 50 of CRR
Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs transitional € 01.00 (r0020,c0010)
. 92,857 93,123 95,506 Article 50 of CRR
arrangements had not been applied - € 05.01(r0440,c0010)
Tier 1 capital - transitional period 107,732 107,501 107,887 110,303 € 01.00 (r0015,c0010) Article 25 of CRR
Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied - transitional € 01.00 (r0015,c0010)
107,732 107,501 107,887 110,303 Article 25 of CRR
definition -C05.01(0440,¢0010) - C 05.01 (10440,c0020)
Total capital - transitional period 123,513 121,744 121,986 124,075 €01.00 (10010,¢0010) Articles 4(118) and 72 of CRR

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

€01.00(10010,c0010) - C 05.01(10440,¢0010)
Articles 4(118) and 72 of CRR
123,513 121,744 121,88 124,075 -C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) (118)

Risk exposure amounts

Total risk exposure amount 699,257 703,694 722,349 732,758 €02.00(10010,c0010) Articles 92(3), 95, 96 and 98 of CRR

Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arrangements had not been .
P E E 699,257 703,694 722,349 732,758 ©02:00(10010,c0010) Articles 92(3), 95, 96 and 98 of CRR
applied -C05.01 (10440,c0040)

Capital ratios

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition 13.20% 12.89% 13.03% CA3{1} -

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as if IFRS 9 or (C 01.00(r0020,c0010) - C 05.01 (r0440,c0010) )/
13.20% 12.89% 13.03% -

analogous ECLs transitional arrangements had not been applied (€ 02.00(r0010,c0010) - C 05.01 (10440,c0040) )

Tier 1 (as a percentage of risk exposure amount) - transitional definition 15.28% 14.94% 15.05% CA3{3} -

Tier 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional (€01.00(r0015,60010) - C 05,01 (10440,¢0010) -
15.28% 14.94% 15.05% € 05.01(10440,c0020) ) /(C 02.00 (0010,¢0010) - C 05.01 -

arrangements had not been applied (r0440,c0040) )

Total capital (as a percentage of risk exposure amount) - transitional definition 17.30% 16.89% 16.93% CA3{5} -

Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLS transitional (€01.00(r0010,c0010) - € 05.01 (10440,¢0010)
17.30% 16.89% 16.93% -C05.01(10440,¢0020) - C 05.01 (10440,¢0030) / .

arrangements had not been applied (C 02.00(r0010,c0010) - C 05.01 (r0440,c0040) )

Leverage ratios

Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital 2,423,624 2,346,500 2,471,222 2,478,954 C47.00 (10300,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR

Leverage ratio - using a transitional definition of Tier 1 capital 4.45% 4.58% 4.37% 4.45% C47.00 (r0340,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
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Authority Leverage ratio

BNP Paribas

(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

107,732

As of 31/12/2023

107,501

As of 31/03/2024

107,887

As of 30/06/2024

110,303

COREP CODE

€ 47.00 (10320,c0010)

107,732 107,501 107,887 110,303 C 47.00 (r0310,c0010)
2,423,624 2,346,500 2,471,222 2,478,954 C 47.00(r0300,c0010)
2,423,624 2,346,500 2,471,222 2,478,954 C 47.00 (r0290,c0010)

4.45% 4.58% 4.37% 4.45% [A.1)/[B.1]
4.45% 4.58% 4.37% 4.45% [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

BNP Paribas

(s O 2 LB e o y . socited 147 -311 273 216 ¢ 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 450 50 450 450 0100071000101 +Covon (oraneooic)
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) 107,732 107501 107887 110303 [coroopooiscoono) Ancle25of AR

TIER 2 CAPITAL (et of deductions and after transitonal adjustments) 15,781 14203 14,100 w2 |coromiorsacoons) Ancle71otCAR

apitalinstrumen 16382 15,000 15,192 14997 [coroorsocoro)+ coronuossncoon

00100 10830,0010) + C01.00 040, c0m10)
OtherTier 2 Capital components and deductions 3132 3132 aam 3032 [coroo(oss0coo10)+ Coroniosssconiole
00100 10870,c0010) + C01.00 10974 comto

00100 1088000101 + 01,00 0900, c0m10)

Tier2 ansitonal adjustments 2530 2284 203 1607 [C0 o Monensconn

TOTAL RISK EXPOSURE AMOUNT 699257 703,604 722309 732758 |cozonuoomncoono) Arcies 215,95, s 98 o A
OWN FUNDS REQUIREMENTS.
o o o o [cosoromoconsn
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 18.30% 13.20% 1289% 1a0m%  [osse -
CAPITAL RATIOS (%)
e TIER 1 CAPITAL RATIO (transitonal period) 18.41% 15.28% 14.94% 1s0s%  [omse
TOTAL CAPITAL RATIO (ransitiona period) 17.66% 17.30% 16.89% 603 [oase
CET1 Capita (ATALIZALZIMINA20AL 13022
ptal COMMON EQUITY TIER 1 CAPITAL fulyloade) 93,000 02857 93,123 ossos | yrpi -
Fuly loaded A 24sMNA 4R 224430,0)]
CETLRATIO (%)
ity ot ‘COMMON EQUITY TIER 1 CAPITAL RATIO (fuly loaded) 18.30% 13.20% 1289% 1303%  [oumsn -
ully loade
‘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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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

(mln EUR, %)

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

“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

BNP Paribas

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)
551,288 540,393 570,604 579,828 +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]]
202,137 207,443 208,253 208,501
'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,
306,635 286,737 313,579 324,137 5001))
C02.00 (10420, c0010]
42,307 45,941 48,543 46,698
'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
40,982 39,836 43,154 44,112 (10050, 0260, 5002,)+ C 08.01 (10060, 0260, 5002) + C 02.00 (10460, c0010]]
C02.00 (10640, c0010)
5,907 5,189 4,561 3,977
C02.00 (10490, c0010)
3 8 3 5
C02.00 (10470, c0010)
15,557 16,589 17,374 16,196
C02.00 (10520, c0010)
27,439 28,783 28,110 30,386
C02.00 (10530, c0010)
6,655 9,768 6,983 8,120
C02.00 (10580, c0010)
20,784 19,015 21,127 22,266
'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
1,351 1,450 1,410 1,485 24.00(10010, ¢0110))125
C02.00 (10680, c0010)
0 0 0 0
C02.00 (10590, c0010)
58,080 58,897 58,544 58,254
C02.00 (10600, c0010)
4,261 3,911 3,554 3,526
C02.00 (10610, c0010)
8,631 10,215 10,207 10,206
C02.00 (10620, c0010)
45,188 44,771 44,783 44,521
C02.00 (10630, €0010) + C 02.00 (10690, 0010}
0 14,000 0 0
699,257 703,694 722,349 732,758

379(1)] have not

in'c 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
BNP Paribas

(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)

(Depreciation)
Modification gains or (-) losses, net
(Provisions or (-) reversal of provisions)
(Payment commitments to resolution funds and deposit guarantee schemes)
(Commitments and guarantees given)
(Other provisions)
Of which pending 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
57,960 80,821 21,845 43,228
4,809 6,806 2,209 4,610
45,264 63,318 17,008 33,071
43,416 60,645 16,874 32,998
27,342 38,535 10,974 20,984
8,276 11,620 3,346 6,779
0 0 0 0
1,783 2,129 560 2,054
8,253 10,946 2,977 5,993
40 13 144 159
5,531 11,049 3,026 3,670
108 -3,550 -780 -01
272 -57 164 129
1,237 979 354 314
457 623 144 307
32,223 42,281 11,560 22,764
19,323 26,209 6,968 13,255
1,136 1,148 0 174
1,557 2,060 554 1,079
-8 43 25 21
532 1,522 146 116
0 0 126 0
112 -81 -20 -89
644 1,604 40 205
0 216 0 0
0 193 0 0
0 0 0 0
2,131 2,976 673 1,427
1 2 1 6
2,132 2,978 673 1,421
6 16 2 4
0 0 0 0
0 0 226 226
2,154 2,629 682 1,460
0 0 0 0
9,696 11,021 4,153 8,381
7,308 8,444 3,192 6,725
2,047 2,947 0 0
10,255 11,392 3,192 6,725
9,906 10,975 3,103 6,498
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Total Assets: fair value and impairment distribution

BNP Paribas
(min EUR) 0 0 o 0 of 31/03/20 o1 30/06/20

. 280949 295,409 209275 196,403 185 154()
861279 204,456 649,762 7,061 719,602 172,534 540,470 6,597 867,691 263,454 597,538 6,699 849,736 262,508 580,186 7,043 1FRS7.8(a)1FRS 9 Appendis A
11612 510 2,997 8,105 11,769 638 2,801 8,330 12102 708 2,885 8515 12578 662 3,082 8814 1FRS 7.8(a)1); IFRS9.4.1.4
385 269 116 0 549 549 0 0 228 228 0 0 1876 1876 0 0 1FRS 7.8(a)); IFRS 9.4.15
47,097 38,052 8,188 857 55,242 44,707 9785 749 59,846 51,060 8103 683 61,493 52651 8120 721 1FRS 7.8(1); IFRS9.4.1.2A
1,028,043 1,029,904 1,063,837 1,082,682 1FRS 7.8(0; RS 8.4.12
27673 0 27,673 0 21814 0 21814 0 25,155 0 25,155 0 26,569 0 26,569 0 1FRS 9.6.2.1; Annex V.Part 1.22; Annex V.Part 126

? 6,389 2,661 387 4683 14539.894(2) IFRS 9.6.5.8
203276 202597 20224 206,108
2,453,927 2,034,224 2,436,606 2432762 1A51.9(a), 166

e JRm—— JRr— fm— JRmm—
Gross carrying amount Accumulated impairment ! Gross carrying amount ™ Accumutated impairment ® Gross carrying amount Accumulated impairment ®! Gross carrying amount " Accumulated impairment ®!
suez soren suez e e e
rr— 5 Assets with Stage1 Assets with Stage1 Asset
rr— Stage1 References
— sentcan s e " . y ewnon sem o e spwan
hout significant i in in credit E » incredit e t At o - ignificant it “'“;’ g increase incredit m“" " ignificant e t ““" )
Inredt sk shce it isksnelntal o ® Csksneintal ‘ UM e e kel O ket I e B
recognin aonbut ket Eecog ; S ————— recognonbut e ————
inpavea impaes inpares impaes
Financial assets at fair Debt securities 44,662 219 109 10 12 102 52,738 241 109 7 12 102 57,828 317 108 13 102 59,583 265 107 12 102 AnnexV.Part 1.31, 44(b)
r—
comprehensive income 's and advances o 0 0 0 0 0 o 0 o 0 o 0 0 0 0 0 0 0 0 0 0 0 0 0 AnnexV.Part 1.32, 44(a)
ottt et secuties 1aste w0 « 0 ; - w02 w“ = 2 s “« [ » w « ’ « s e @ ’ o J———
amonsedoos
pp— o53202 nm | ma | ams s | eeew naw | man awe | am | aom | esew oo | mew | asw | o | mew | wem o | mew | ame | con | s | oo
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LIABILITIES:

2024 EU-wide Transparency Exercise
Breakdown of liabilities

BNP Paribas

Carrying amount

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

Financial liabilities held for trading

Trading financial liabilities®

Financial liabilities designated at fair value through profit or loss

Financial liabilities measured at amortised cost

Non-trading non-derivative fin: al liabilities measured at a cost-based method"
Derivatives - Hedge accounting

Fair value changes of the hedged items in portfolio hedge of interest rate risk
Provisions

Tax liabilities

Share capital repayable on demand

Other liabilities

Liabilities included in disposal groups classified as held for sale

Haircuts for trading liabilities at fair value!

TOTAL LIABILITIES

TOTAL EQUITY

TOTAL EQUITY AND TOTAL LIABILITIES

(1) Portfolios which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks

As of 30/06/2024

References

762,839 656,102 737,462 713,748 IFRS 7.8 (e) (ii); IFRS 9.BA.6
0 0 0 0 Accounting Directive art 8(1)(a),(3),(6)
79,432 85,471 93,120 99,861 IFRS 7.8 ()(i); IFRS 9.4.2.2
1,298,291 1,293,265 1,298,515 1,314,294 IFRS 7.8(g); IFRS 9.4.2.1
0 0 0 0 Accounting Directive art 8(3)
40,884 37,911 39,466 39,966 IFRS 9.6.2.1; Annex V.Part 1.26
-16,399 -14,175 -14,207 -14,247 IAS 39.89A(b), IFRS 9.6.5.8
7,959 9,221 8,965 8,460 IAS 37.10; 1AS 1.54(1)
3,588 3,603 3,834 3,233 IAS 1.54(n-0)
0 0 0 0 IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12
148,159 134,101 138,947 139,924 AnnexV.Part2.13
0 0 0 0 IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14
0 0 0 0 AnnexV Part 1.29
2,324,752 2,205,498 2,306,103 2,305,240 IAS 1.9(b);IG 6
129,175 128,725 130,502 127,522 I1AS 1.9(c), IG 6
2,453,927 2,334,224 2,436,606 2,432,762 1AS 1.1G6
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Breakdown of liabilities
BNP Paribas

(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 350,408 317,357 307,660 305,232 IFRS 9.BA.7(a); CRR Annex Il

Equity instruments 24,077 23,446 24,063 18,225 IAS 32.11; ECB/2013/33 Annex 2.Part 2.4-5

Short positions
Debt securities 92,510 81,464 91,822 81,152 Annex V.Part 1.31

Central banks 53,988 37,639 30,066 28,433 Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 0 0 0 0 ECB/2013/33 Annex 2.Part 2.9.1

General governments 35,758 30,916 33,020 36,774 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 14,017 13,860 15,771 15,631 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 161,581 126,032 161,541 156,933 Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 10,592 10,440 11,600 11,976 ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 432,353 396,777 447,178 451,858 Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 158,260 169,088 158,603 169,639 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 394,014 414,852 404,598 409,149 Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 202,155 211,484 199,149 202,881 ECB/2013/33 Annex 2.Part 2.9.1

Households 349,867 350,710 351,180 362,082 Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 187,781 184,037 180,552 186,204 Annex V.Part 1.42(f), 44(c)

Debt securities issued 284,166 290,765 314,587 315,234 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 23,380 23,485 25,400 25,602 Annex V.Part 1.37

Other financial liabilities 2,723 2,789 2,850 2,798 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 2,181,445 2,072,749 2,168,564 2,167,870




Eurspoan
eh oary 2024 EU-wide Transparency Exercise
Market Risk
BNP Paribas

MIGRATION RISK CAPITAL CHARGE O ) o8 (Memorandmitem) CAPITAL CHARGE

VaR (Memorandum item) STRESSED VaR (Memorandum item)

TOTALRISK TOTAL RISK
EXPOSURE MULTIPLICATION MULTIPLICATION EXPOSURE
12 WEEK: WEEKS AMOUNT  FACTOR (mc) x AVERAGE FACTOR (ms) x 12WEEKS 12WEEKS AMOUNT
LAST PREVIOUS DAY (VaRt- LATEST AVAILABLE LAsT LAST
AVERAGE  LASTMEASURE FLOOR AVERAGE oo o OF PREVIOUS 60 P AVERAGE OF PREVIOUS T AVERAGE oo oo AVERAGE oo
MEASURE MEASURE WORKING DAYS 60 WORKING DAYS MEASURE MEASURE

(VaRavg) (SVaRavg)

TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT MULTIPLICATION MULTIPLICATION
FACTOR (mc) x AVERAGE FACTOR (ms) x
OF PREVIOUS 60 PRE“‘/":‘::W AVERAGE OF PREVIOUS
WORKING DAYS 60 WORKING DAYS
(VaRavg) (SVaRave)

LATEST AVAILABLE (SVaRt-
1)

(min EUR)
As 0f 30/09/2023 As of 31/12/2023 As 0f 30/09/2023 As 0f 31/12/2023

Tra tinstruments
Of which: General isk

[ a1 sas 1 sa 1 s 1 s ] 10015 ]

As 0f 30/06/2024

As 0f 31/03/2024 As 0f 30/06/2024.

Debt Instruments
which: Lrisk
which: Specific isk
Equil
Of which: General isk 0
Of which: Specific risk 0
Foreign exchange risk 5.988
0

Commodities risk
Total 6,983 8,120 403 142 700 265

21,127

1), 4364 RR) template.

» »: approach for
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2024 EU-wide Transparency Exercise
Credit Risk- Standardised Approach

BNP Paribas

Standardis

Asof30/0912023

Risk exposure amount

Velueagjustments and

Approach

Asorsu112023

OrigintExposure’ Exposurevaue’

koo mony VoSS ond

210815) 7.585|

orgiat Exposur’

Standardised Approach

Asots0/0912023

ExposureVale’ [Ep— o

Asotaut2i202

orginatExposure Vaue' [ ——— Loy

orginatExposure’

Asota0/09r2023

S - o Vaweadustmentsan
" ¢ . prousions’

Standardised Approach

Asorasz0

[ —

s prosions’

Exposure Vaue! [ ——

roised ota’

orginatExposure’

&
20|

Standardised Approach

Asora0/09r2023

[

Exposure vaue!
proisions’

[——

Asorausaio

[A—

nelEee prosions’

Exposure Vaue! [ ——

originatExposure’

=)
asss|

Standardised Approach

Asof30/0912023

Valuesejustments and
proisions’

Exposure Vaue! [ —

Asorsuar

Value agjustments and

ot Exposure”
provisions’

Exposure vaue! [r—

Standaroisea ot




European
Banking
Authority

eh

UNITED KINGDOM

GERMANY

LUXEMBOURG

2024 EU-wide Transparency Exercise
Credit Risk- Standardised Approach

BNP Paribas

Risk exposure amount

Standardised Approach

Asorsy112023

Velueagjustments and . Value agjustments and
3 OrigintExposure’ Exposure Vaue’ [r— e

Asots0/0912023

orginat Exposur’ ExposureVale’

[ ———

Standardised Approach

Asotavtaizs

provisions

originat Exposure’ Exposure Vatue'

[ ———

Asots0/0912028

orginat Exposur’ Exposure

[ ———

Stndardised Approach

Asotavtaizs

[ . [
5 OrigintExposur Exposure Vaue’ [ ——— 2
rovisions a a provisions

Asof30/0912023

orginat Exposur’ :

Exposure Vlu

[ ——

Standardised Approach

Asorau2iz0

[rm—— [m—
H [r— [ —
provisions’ I provisions’

L ————

Asota0/09/2023

orginat Exposurs’ Exposure Vaue!

[—

Standardised Approach

Asotauziz

orginat Exposure’ Exposure Vaue' Riskexposure
prvisons’ a a provisons’

L ————

Asota0/09/2023

orginatExposurs’ Exposure Vaue!

[—

Standardised Approach

Asotauziz

roctiont orginat Exposure’ Exposure Vaue' [e— Iz

provisions’

—




European
eb ey 2024 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

BNP Paribas

Consolidated data

Standardlsed Approach

Nk enposreamouny Ve s nd

Exposure vaue! osmen

Asof30/0612024

Exposurevaue’ Riskexposure amount.

Value agjustments and
provisions

8310 210 7.]

29,15 88,50 39|

FRANCE s

orgiat Exposur’

Standardised Approach

Asotsueaizoze

[
[ ———

ExposureVale’

provisons’

Asof30/062024

originat Exposur’ [ ———

provisons®

UNITEDSTATES [ —

orginatExposure’

Asoraveazozs

S - o Vaweadustmentsan
" . prousions’

Standardised Approach

Asora0/06i2024

Err— [ ——

[

proisions’

roised ota’

BELGIUM

orginatExposure’

Standardised Approach

Asoraveazozs

[

[——
proisions’

Exposure vatue!

Asora0/0612024

Err— [——

[A—
provsions’

originatExposure’

Standardised Approach

Asof31/0312024

Valuesejustments and
proisions’

Exposure Vaue! Risk exposure amo

OrginatExposure’ Riskexposure amount

Value agjustments and

Standaroisea ot




European
eba s
Authority

UNITED KINGDOM

GERMANY

LUXEMBOURG

2024 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
BNP Paribas
P —

Asof30/0612024

Velueagjustments and .
Risk exposure amount Exposure Vaue’ [r—

Value agjustments and

Standardised Approach
Asotsueaizoze Asot0/06r2024
[

orginat Exposur’ Exposure Value’ [ ——— o Tr—

[ ——

provisions

Standardised Approach

Asotsueaizoze Asot0/06r2024

originat Exposur’ [ ——— %

orgiat Exposur’ Exposure Value’ [ — —

Standardised Approach
Asot 31032024 Asor30/06/2024
[rm——

orginat Exposur’ Exposure Vlu [ —— H [mr— Exposur [E—
" prvisions’ I g pravision

Standardised Approach

Asotau/0ai202e Asot 3010612024

prvision

OrginatExposure’ Exposure Vlue! [ry—— er— Exposure Vaue' [ry—

provisions’

Standardised Approach

Asotau/oai202e Asot 3010612024

ongnatExposurs Eposuretaus!  Rikeposur amount e orgnateposue® [ e — foome

i ongmtemonre, [—




European

eha s

Consolidated data

FRANCE

UNITED STATES

BELGIUM

2024 EU-wide Transparency Exercise
Credit Risk - IRB Approach

BNP Paribas

Originat Exposure’

(min R, 5)
[ p———

ofWhich:Specialsed Lending

Retall-Secured on el estate property
S p—— eh:SME
- Qualying Revolung
-Other Retal
Retal-Other Retall- Ot Which:SME
Retail-0n

meh: non SHE

Reta
Reta

Equiy
Othernon ceditobigaton assets

RB Approach

Asof30/09/2023

[rr—— o A
Exonus
o ; adjustments

and provisions.

Asof31/12/2023

Risk exposure amount Vat
Exposure a

austments
Otwhicn:  andprovsions

Vatue

Total’

35 faas 11501 s 10051 3366 255 foss
2265 [2se0 73420 4256 72484 20569 2084 [2761
12 |19 ansm 2218 0819 oa6 1050|1187
1141 |1ses 492 2038 41604 .00 oo 157
12510 o 13555 o 13584 s o
o
04739

Originat Exposure’

(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.
[P —— eh: .

itying Revoving

RetalOther Real - Of Which:SME
ich:non SME

Equiy

Othernon ceditobigation assets

IRB Approach

Asot30/09/2023

Riskexposure amount originatExposure’
Exosure
e i

and provsions

wheh orwhih:
detauted detautea

3063 m s Y sz
16671 L4 o0 v 2827
6004 79 757 18805 1565
10867 7 s 21508 1252
31180 o 10151

Asof31/12/2023

[Irp—— Value

Exposure

oer adustments
when andprovisions

detautea
0

9362 339 22 3
s 1770 112 1786
19040 6200 78 751
2190 10870 504 1025
10105 34474 o o

188 Total

Originat Exposure’

anih:

[T —p————

Corporates-Of iich:Speciased Lening
Corporates-Of iich: SME

s

ER R —— 2

ail-Secured on et st o o

@ 2

s o

200 7

ihich: SME 110 6

Retal-Other Retai-Of Whih: non SHE % '

08 o

[———

1RB Approach

Vatve! ‘adjustments.
= which: nd provisions.

2 2 s

f o 2
o o o o o o
@ 15 1 o 27 2
s f o o 6 o
198 o 1 1 2 7
110 @ o f 118 6
M @ 1 f 103 1
08 1107 o o 22 o

Asor31/1212023

[pe——
Exposure "

Vatue!

2

1 o
o o o o
27 2 1 o
6 f o o
a o 1 2
118 a9 f 1
105 f f
22 1155 o o

IRBTotal

originat Exposure’

[T ————

Corporates
Corporates-Of iich:Speciased Lending
Corporates-Of iich: SME

ER R ——
Quaiing Revolving
other Retal
Retal-Other Retal
Retal-Other Retai
Equ

ity
[———

IRB Approach

Aso130/0912023

Risk exposure amount jatue. riginal Exposure’

Asof31/1212023

o o
ot e
e
e
e o o
s 2 s
o0 e s
e " ot
e o o
12a0s b 02
7o by s
et 7 ot
on w M
: o o
o 05 s
e w o
5207 20 i
S o o

IRBTotal

Originat Exposure’

(iR, %)
[T —————
Corporates

o whicn:Speciatsea Lending

[ m————

Retall-Qualing Revolung
Retall-Other Retal
LRs—————
Retal-Other Retai-Of Whih: non SHE
Equty.
T —

1RB Approach

Asof30/09/2023

Eoosue " T

and provsions otwnin:

Asot31/12/2023

[Epe—— _
Exposure e —
R [ ———

1RB Total




European

eha s

UNITED KINGDOM

con

2024 EU-wide Transparency Exercise
Credit Riskc- IR Approach

BNP Paribas

Asot30/09/2023

Riskerpos

Originat Exposure’ R e amount

Value'

(min R, 5)
[ p———
siutions
porates
Corporates-Of iich:Specialsed Lending
7
Retall-Secured on el estate property 2
Retal-Secured o o o o
3 2 3 7
Retall-Qualing Revolung B o 6 1
Retai-Other Retal w2 s a2 2
Retal - Other Real- Of Which:SME % 3 B @
Retail-0n —— 20 2 %0 181
iy & o & 25

Equ
ot
75

et non crecit.abigaton asots

RB Approach

Vatue Originat Exposure’
adustments
provisions o whih:

Asof31/12/2023

sk exposure amount

O whih:
o
1
2
1
o o o
101 v 1
B 1 o
a 28 1
22 5 o
20 an 1
7 275 o

Vil
austments
andprovisions

Total

Asof30/09/2023

Originat Exposure’ Exosure Riskexposure amount

IRB Approach

™ OriginatExposure®
adjustments
and provsions

Asor31/1212023

[pe——
Exposure "

Ot which Ofwhich:
(i un, %) detauted detauted
[T —p———— o g
Instiutions
orporates-Ofiich:Speciaised Lending

porates-Of Which:SHE

Secured on reatestte property
Retai-Secured on

GERMANY

L —

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

Total.

IRB Approach

Asof31/12/2023

Asot30/09/2023

Riskexposure amount originatExposure’ sk exposure amount

Originat Exposure eor nents Exposure
Vatue' whn, andprovisons orwhih: o

orunen. andprovsions

Orwien:

detautea
g

(minun, %)

detautea detsutea detsutea
[T p—— o g 0
Instiutons

Jporates O Which:Specialse

Corporates-Of iich: SME

(R ————

et Securedon e st e sE 2 o 2 o s 2 m 6 m & s 1
LUXEMBOURG [ ——— 701 @ 7021 100 @ 1 7017 s 70 112 @ 1
Retal - Qualting Revolving B o B o o o B o 2 o o o

Retal-Other et 162 E 159 s Y as 1768 @ 1603 s 2 E

et Other Rl Of Which:SHE sio n 259 e 4 s S0 2 250 e 3 s

et OterReta-Of Whch: o SHE 1277 s 1320 a8 z 2 1288 5 1002 an 2 2

Equi e o e 205 o o 0 o 0 243 o o

[I————
1B Total

IRB Approach

Aso130/0912023 Asof31/1212023

[——— rginat Exposure’
Exposurs g o Ol

Vatue! e

e — A [—— Vaioe
aaustments

Otwhich: and provsions owhih: Orwhicn:  andprovsions
e o taues

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

porats 01 Which:SME

(R ————
Retal-Secured on e esat
Retal-Secured on et esat

Retall-Quating Revoluing

Retai-Other Retal
Retal-Other Reai- Of Which:SME
Retal-OtherRetai-Of Whic: o SME

Equiy

[L————

1B Total

1RB Approach

Asot31/12/2023

Asof30/09/2023

s Bponre ’ s wonure " s
wich e Ofuicn:  andprovisions ot e Ofwncn:  andprovisions

(min R, %)

dotauted detautes

detautec detauted
g 0

[T —————

orate - Of Which: Specilisea Lending

[ p—————
Retll-Secured on el estate propey - Of Which:SME.
Retol-Securedon el state propery - Of
Retall-Qualing Revolung
Retall-Other Retal
[ ——

Retal-Other Reai-Of Which: non
Equty.

T —

1RB Total

IRB Approach

As 013010912023 Asofa1/12/2023

Orgnat Exposure’ Riskexposure amount Value Orgnat Exposure’ [Te—_— Value
Exosure Exposure
s agustments ot adjustments
Value' e Value' i)
Orwhich: whin;  Snd provislons Orwien: Orwhich:  andprovision
(minun, %) detautea detautea detsutea detsutea

[T —p—— o o o 28 g 2 1 o
o 185 o 181 @ o o
2 1 2404 8 254 s ;4 3
Corporates- Ofiich o o 100 o s 1 o o
Corpoat o o 7 4 7 & 3 o
o o @ 1 @ 15 o o
ERm e p——— o o s o s 1 o o
o o o o o o o o
o o s o s 1 o o
o o o o o o o o
o o 2 o 2 1 o o
Retal-Other el Of Which: SME o o x o I i3 o o
Retal-Other Retal-Of Whih: on SHE o o 2 o 2 1 o o
o o B o B 130 o o
tablgation asets




uropean

eha &

Consolidated data

UNITED STATES

BELGIUM

2024 EU-wide Transparency Exercise

Credit Risk - IRB Approach

BNP Paribas

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
———

186 Total

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
therRetall-OrWhich: SME
nonSHE
Equty
p——
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
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
8 Total.

ot 08,501
Centratbanks and central governments

Corporates
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
Retal-Othe etal-OrWhich: SHE

Retsl-Othr Retal-OFWich: non.SHE
Equity

[ ———

8 Total.

Asof31/03/2024.

[p——

Origina Exposur

aerauted

1RB Approach

Value
—
and provisons.

Asof 30/06/2024.

Riskexposure amount o
—
and provisions.

z0 | 1183 53 9867 328 P
2152 |26 7370 a1 72308 27147 2109|2408
115 |t atass 279 0188 9701 R P
1016|1208 e 1940 2150 17446 1008|1291
14201 14185 13715 o 13701 4659 o
207625 woran

Asof31/03/2024
[Iop——
Exposure

cetated
g

cetated
g

1103

1RB Approach

Value original Exposure’
adjustments
and prvisions.

5475

10475

Asof 30/06/2024.

[Iop——
Exposure

adjustments
Value’

and provisions.

10465

Asof31/03/2024.

Original Exposure’ I [m———
Value*

aetaited aetaited
g g

o o o o o
an 2 an 2 1
s o s 1 o
2 1 26 123 @
18 2 118 a0 @
109 1 108 w 1
361 o 361 1297 o

1RB Approach

Original Exposure’

Value
adjustments

and provisions —

etutod
g

o
a ¥
o 2
o o o
o 285 2
o 6 o
a 25 o
2 157 7
1 109 1
o s o

Asof30/06/2024.

[I———

Exposure -

Value?

etutod
o

1 0

7 a

1 o
o o o o
285 a 1 o
6 1 o o
27 w 6 a
156 ” s 2
m % 1 1
s 1253 o o

Asof31/03/2024.

Originat Exposure’ expone [——
Value®

aerauted aerauted
g g

1RB Approach

Ve original Exposure’
adustments
and provisions

aerauted
o

Asof30/06/2024.

[ —— alve
Exposure - o

, adustments
Vel runich; | ndprovisions.

aetauted
g

1asa o x
a0 104 &
1 o o

4662 s a
1139 » %
3523 26 27
3580 o o

Asof31/03/2024

Origina Exposur expone [ ——

aerauted aerauted
o 22167 o

1RB Approach

Ve Orignat Exposu
—
and provisions T

aerauted

Asof30/06/2024.

[E—— )
s ) wamans
e, andprovisons

aerauted




uropean

eha &

2024 EU-wide Transparency Exercise
Credit Risk - IRB Approach

BNP Paribas

ncun, )
e pm—
nsttutons
Corporates
st
[ —————
UNITED KINGDOM =
etal-Qualying Revaing
et -OtherRetai
et

Secuted oneal state propery - OfWch: non SHE.

the Rtal - OF Wi
Equty

———

188 Tot

i 08,51
[ p———
Instiutions

rates - OF Which: Specalisd Lending

S ——

GERMANY
Retail-Quaying Revoting
Retail-Other Retal.
Retal-Other Rtal-Of
Retal-Othr Retal - OF Wi

reat oblgation assets

i 0B, 3
Centratbanks
Instituton

TpTEp—

[ —

Retsit-Securedonreal estae propersy - O

propery-0

LUXEMBOURG

Retal
Retal- Qualying Revoting
Retai-Other Reta

Other Retal - Of Whi

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
Retsit-Securedon rat estae prop

Retal- Qualying Revoting

it Other Retail
Retal

Other Retal - OF Which: SHE.

Retal-Othr Retal-Of Which: non
Equity

Othor non redit-oblgation assets

188 Total.

ot 08,501
Centratbanks and central governments

Corporates -t Which:Specilsea Lendl

Corporates - Of Which- i

Retal - Secured on eat estate property
It

el - Secured on e statepropeny - Of Which:SHE

Retal-Secured on el estatspropery - Ot Wnicn:non
Retal - Qualying Revotving
Retal-Other Retal.

Retal-Othe etal-OrWhich: SHE

Retsl-Othr Retal onSE
Equity
[ ———

8 Total.

i 08, 591
[ ————
Instiutions
Corporte

Corporstes - 0fWhich:Sp
orportes - OFWhich: SME

(RN p——

[——
Retail - Qualying Revoting
"

Retal-Other Retal-OF Wi

1RB Approach

Asof31/03/2024.

Origina Exposur [p—— P
—
and provisions.

aetauted aerauted
o o

3 3 1

7 2 2

1 0 0
0 ] 0 0 0 ]
163 1 163 1 0 ]
. 0 7 1 0 0
w02 s a5 28 1 1
11 3 10 7 0 ]
. 2 20 = 1 1
75 o 75 278 o o

Asof 30/06/2024.

[op—— o
—
and provisions.

a 4 1
s ] 2
1 1 0
] 0 ] ] 0
1 s 2 1 0
] 7 1 ] o
4 s 27 3 1
2 134 5 2 0
2 08 29 1 1
o 7 280 o o

1RB Approach

Asof31/03/2024.

Orignal Exposure’ r— Riskexposure amount Value
o adjustments
o s Otwnich: and provisions
aetaited aetaut
o a
o 3
s 2 2
2 o 2 o o o
198 1 199 2 1 1
a o a 1 o o
166 N 168 n 1 1
122 2 122 s o o
@ 2 % u 1 1
2 o 2 s o o

Original Exposure’

Asof30/06/2024.

[I———
Exposure -
Value?

eauts

2

a
7 s 2
2 2 1
o 2 o o o
2 105 2 2 1
o a h o o
N 7 7 a 1
2 12 s 2 o
2 Aa . 1 h
o 15 w o o

1RB Approach

Asof31/03/2024

original Exposur [Iop—— Value

Exposure

aetated
g

7 s I " 4 2
700 3 7085 1128 r 1
1 0 1 o 0 0

1852 3 1651 08 @ @
£ 2 I o 4 1
1229 st 178 a0 » 2
707 o 707 2569 o o

original Exposure’

Asof 30/06/2024

[Iop——

Exposure
Value!

Value
adjustmen
and provisions

aetautea

aetautea

s 2% B 6 2
s 072 1100 @ 1
0 1 0 0 0
o 1657 P s a
2 250 " 4 s
s 1409 a1 a 2
o B 2623 o o

1RB Approach

Asof31/03/2024.

original Exposure’ r— Riskexposure amount Ve

o adustments

= s and provisions
o

aeraute aerauted
g g

original Exposure’

Asof30/06/2024.

[ ——
Exposure -

vai
adustments
Value® "

unicn:  andproisions

aerauted
g

aerauted
g

1RB Approach

Asof31/03/2024

Origina Exposur expone [ ———
Value®

Ve
—
icn; andprovisions

aerauted aerauted
o o

0 o
o 3
0 8
1 o
] o
1 o
] o
] ]
o o

Orignat Exposu

11,140

Asof30/06/2024.

[ ——

Exposure

Value
re—
i, andprovisons

Value'

aerauted aerauted
o a6 208 o o
7 9349 4767 o 2
o 2967 1552 0 4
2 185 15 1 2
8 168 50 5 2
1 o 7 1 o
] o ] ] o
1 o 7 1 o
] 3 1 ] o
s o 2 N 1
] a8 2 3 o
2 2 1 1 1
o 5 2 o o

1RB Approach

Asof31/03/2024
originat Exposure’ expose [E——

adjustments
Value! 5

and provisions

i

en Oruhic
o

orignatExposure’

Asof30/06/2024.

Riskexposure amount

Exposure

adjustments
Value' 3

o andprovisons

30 2 g
0 187 @ 0 0
3 2052 & 0 3
0 0 o 0 0
o 8 s o 0
1 @ 1 1 0
o e 1 o 0
0 o 0 0 0
0 e 1 0 0
o o 0 o 0
1 2 1 1 0
o 2 2 o 0
0 2 1 0 0
o u 125 o o




eh

Residual Maturity

European
Banking
Authority

(mln EUR)

Total gross carrying amount of non-derivative

Country / Region
IS financial assets

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

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BNP Paribas

As of 31/12/2023

Direct exposures

On balance sheet Derivatives

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

for trading

Carryingamount Notional amount @
amortised cost

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposure
amount

Nominal Provisions

rrying amount Notional amount

To-amt 2 m 2 o o 1 o o o o o o
o o M o o . o ™ e ' 15 . .
tav-avt a o N o . n © 0 o . . .
[2v-3vt Austria 38 18] 38 o o ol 7 56 a3 1222 0 0
tov-svi 127 w 112 o . M “ L . . . .
tov-10v o0t 207 20 o w00 o s 1 ® ™ . .
10v-more w0 1 250 o % s M P » w27 . .
Tota FETS| s 7] o 522 Fiy s B 5% o o o 7]
To-amt & g T T g =] O = g g g 0
fa-ave oo o2 & o o ae2 o H 159 2119 o o
tavavt o2 229 o o 1 s ; s o 1 ses o
12t st o1s o ~ o 7 410 f 529 2 151 55 o
rav.s¥1 1508 ocd us o w 1253 o P o a2 o o
tsv- 011 5550 s o o7 s 167 4158 1 269 o o
ranv-more 11500 L8 o 158 5226 523 200 210 5150 o o
ToanT 0 0 0 0 0 0 0 0 0 0 0 0
Tam-avt o o . o o o o o o o o o
Tav-ant o o . o o o o o o o o o
T2v-avt o o o . o o o o o o o o o
tov-sv1 o o . o o o o o o o o o
tsv- o011 o o o o o o o o o o o o
rsov-more © o 13 o o o o o o o o o
Toat gl 0 ] o 0 o o o 0 0 0 o 0
=0 0 g 0 g g g g g g g g 0
fam-ave . 2 s o o o o o o o o o
tav-avt . o . o o o o o o o o o
12t - o o o o o o o o o o o o
fav-svi o o o o o o o o o o o o
tsv- 1011 1 ; M o o o o o o o o o
i10v- more o o o o o o o o o o o o
ot o s i o 0 o o o 0 0 0 o 0
To-anT g 0 0 0 0 0 0 0 0 0 0 0
Tam-avt 1 1 N o o o o o o o o o
Tav-ant @ 1 M o 20 o o o o o o o
T2v-avt — 2 P s o 1 o o o o o o o
tov-svi 2 10 2 o o o o o o o o o
tov-10vt 20 o 0 o o o o o o o o o
a0V more > o > o o o o o o o o o
Tota £ = ] o £ o o o o o o o 0
=0 0 g g g 0 g i T g g g 0
fa-ave 1 . 1 o o o 1 155 o o o o
tavoavt 52 w pt o o w 0 s o o o o
t2v-avt - » 1 o o o n . o . 100 o o
fov-svt 5 4 . o o s o o . “ o o
tov- 011 26 210 50 o n 104 s 1503 1 w o o
t10v- more » P P o % ) Lost s 1 . o
To-anr 0 g 0 g s g 0 0 0 0 0 0
Tam-avt o o . o o o o o o o o o
Tavoavt o o . o o o o o o o o o
T2t v o o . o o o o o o o o o
fav-svi o o . o o o o o o o o o
tsv-10vt 7 ; 7 o o o o o o o o o
110Y- more . o . o . o o o o o o o
o 7 v g 0 0 o o o o o o o v




European
Banking
Authority

eh

Residual Maturity

(mln EUR)

Country / Region
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derivative financial assets (net

of short positions)

On balance sheet

of which: Financial assets held

2024 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

BNP Paribas

As of 31/12/2023

Direct exposures

Non-derivative financial assets by accounting portfolio

of which: Financial assets

designated at fair value through

for trading

profitor loss

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

of which: Financial assets at
amortised cost

Derivatives with positive fair value

Carrying amount

Derivatives

Notional amount @

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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Country / Region
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of which: Financial assets held
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BNP Paribas

As of 30/06/2024

Direct exposures

(min EUR) On balance sheet

Non-derivative financial assets by accounting portfolio

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

Total gross carrying amount of non-derivative

Country / Region
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of which: Financial assets
designated at fair value through
profit or loss
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comprehensive income

of which: Financial assets held
for trading
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Carrying amount
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Notional amount
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Derivatives with negative fair value
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Nominal Provisions

Notional amount
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General governments exposures by country of the counterparty
BNP Paribas

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
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Total gross carrying amount of non-derivative
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Residual Maturity Country / Region
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European
Banking
Authority

eh

On balance sheet

(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

of which: Financial assets

for trading

held

2024 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

BNP Paribas

As of 30/06/2024

Direct exposures

Non-derivative financial assets by accounting portfolio

of which: Financial assets

designated at fair value through

profitor loss

of which: Financial a

ets at fair

value through other
comprehensive income

of which: Financial assets at
amortised cost

Derivatives with positive fair value

Carrying amount

Notional amount @

Derivatives

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposure|
amount

Nominal Provisions

rrying amount Notional amount

To-sm1 0 0 0 0 : 0 0 o o o o 0
ram-ave ) . o o p o o 0 o o o o
tav-ant ) . o o p o o 0 o o o o
tav-st e ) . o o p o o 0 o o o o
tov-svi ) . o o p o o 0 o o o o
tov-t0vt ) . o o p o o 0 o o o o
a0V more s . o o ) o o o o o o o
o Y E v v ) v G v v v v G 5
To-amT 0 g 0 0 0 g g 0 g g g 0
fam-avt 1 n . o o W o o o o o o
Tav-an o o . o o o o o o o o o
tav-art _— o o . o o o o o o o o o
tov-svi o o . o o o o o o o o o
tsv-10vt n n . o o P o o o o o o
r10v-more . o . o o o o o o o o o
o rn W T v v w0 v v 0 0 0 v 5
= = w 0 0 0 = 0 0 s s £ 0
Tam-avt 7 » o o . o o 0 o o o o
Tav-a o 7 o o . o o 0 o o 2 o
tav-ant — 2 - o o . | o 0 o o o o
fav-svi 13 115 . o 2 @ 0 0 o o o o
tov-10vt s 520 1 o 1 10 0 0 o o o o
a0V more 1 1 s o 2 o o o o o o o
To-amT
Tam-avt
vzt
tav-art ota
tov-svi
tsv-tovt
t10v-more
i
To-ant 7 7 0 0 0 0 0 v v v v
Tam-avt s s o o o o o o o o o
Tav-a % 15 o o o o 0 o o o o
tav-ant [ u u o o o o 0 o o o o
fav-svi ™ ” o o o o 0 o o o o
tov-10vt o7 o7 o o 74 o 0 o o o o
a0V more ﬂ au| o o o o o o o o o
o A oo v v 7 G G v v v o v
To-anT 5 5 0 T e 0 0 7o T g 0
Tam-avt s . o 252 o o o o o o
Tavavt 7 2 o s 655 o o o o 2 o
tav-srt o 550 s o © 552 0 0 o o 1 o
tov-svi 2002 . o 0 1m 0 0 o o 2 o
tsv-tovt 2367 w o s 1o 0 0 s ws o o
1107 more o © o . 5 o o s 2 . o
ol | £ o e ) o 1 el ] % o =
To-anT = = 0 0 0 0 g = 2678 s 0
fam-avt ses o o o 4c5 o o 500 470 o o
1av-an 10 o o o o o 0 s o o o
tav-ant i 518 o o o7 o 0 o o o o
fav-svi 1315 o o 1257 o o o o o o
tsv-10vt o o o 16 o 0 o o o o
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o ot o 0 7 o s ot 7| H o ot
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tsv-t0vt b u 1 o o o 0 0 o o o o
1107 more » 1 » o o o o o . o . o
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European
eb Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BNP Paribas
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
Residual Maturity Country / Region L aonats
Nominal Provisions
which: Financial assets  of which: Financial assets at fa
ofwhich: Financialassets hetg | °! Which: Financial asse fwhich: Financial assets atfair. o yion: Financiat assets at _ -
designated at fair value through value through other Carrying amount Notional amount Carrying amount Notional amount

profitor loss comprehensive income

for trading amortised cost

m EDY E 7 0 26 7 i 2 7 T3] o o 7]
To-sT 5 0 5 5 : 5 : 3 3 3 3
o o M o o o i o K o o o o
tvoant w0 M w0 o o i o i 0 o o ;
v vt o o i o o o p o i 0 o 0 ;
iov-o11 % o o o o p 0 o 0 ;
tav-ovt - o o o o ) o o 5 o

tal 131, 124 107 o O 29 4E| 8 o o 10
To-amr 723 g 7 g P T 7| 0 0 0
To-aT
o
vt
rav-ave Iceland
To-ant
ton-avi
tvart
rav-avr Liechtenstein
iov-o11
ov-1ant
(30 mre
: 3 5 5 s : 5 5 3 3 3 5
0 o o o o o o p o o o o
o o o o o o o p o o o o
oy o o 0 o o o o p o o o o
0 o 0 o o o o p o o o o
M : M o o o o p o o o o
riov-mte o B o o o B o p o o o o




European
Banking
Authority

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BNP Paribas

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
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 @

Nominal Provisions

rrying amount Notional amount

To-amr 222 5 2 e o 0 o s o 0
Tam-avr 359 : 2 100 251 0 o o o 0
raviavt s o 2 7 357 0 54 o o o
12viavt o osa o 2 246 305 0 o o o o
fav-sv 1162 o 2 013 ) 0 0 o o o
tsv- 011 1 o 2 o2 % 0 0 o o o
107 more o o 2 o o 0 0 o o 0
Toat ] 0 i Py o] . ] s o o v
To-amr =5 = 0 < w T g m = v
Mo avt 1207 2 o aas o) 12 caz ™ u o
tav.avt 00 w0 o . 153 2 205 . u o
12301 canats 10 o o 1 157 107 et o u o
Tov-svi 1750 w0 o s 1062 19 a2 20 u o
isv-1071 v 7 o oan 1144 1657 15965 us u o
1101 -more 201 P o x| 1 o o =l | o
ot s.@l T o 715 EXY 7483 EG a2 o o %
To-amr G & z 0 ] g 5 7 g 0 v
Tam-avr 20 ) 2 o o 0 : a H o o
rav-avt 10 u 2 o 107 = : a s o 0
tav-avt angiong 2 ) 2 o s 0 a a H o 0
fav-sv1 2 o 2 o o o : a s o o
tsv-10v1 1 2 o o 12 : a H o 0
110v-more o 2 o o o 5 o 5 o 0
Toat 724 ] o T = = En 0] o o 7
To-amr Zen 57 0 0 = B 0 0 0 0 v
fam-ave o to18 o 2 o o o o o o o
Tav-avt o a5 o o 204 o o o o o o
2.3t Jopan o 72 o o o o o o o o o
fov-svi o0 aa00 o w0 o P 7 aas o o
isv-10v1 ) 2501 o us o o 208 1665 o o
1101 more 1001 a7e0 o . o o o o o
Ty 5504 o183 o 7 z Fr Py o o &)
To-ant 5592 2 70 271 3 T e e 5
Tam-1vr e o6 200 139 s s 1057 o 0
rav-avt 4009 a4 200 1300 1 i 107 o 0
tav-avt us. e 112 200 o6 B 1 e P 0
fav-sv1 12759 7160 200 2250 : u 131 o 0
tsv-10v1 235 a0 200 e 0 1 = o 0
r10v-more 12500 115 20 | 0 P ol o o
Toat 7811 D) Toer S5 T e w57 fEm)| o g |
To-amr 7 = 0 = o 0 v 0 v
fam-ave 107 1104 o 1 o 1 o aan o o
Tavant 2710 2164 o w0 s o s 1228 100 o
T2t e 1058 o7 o o h . o o o o
fav-svi 1173 550 o 115 114 o o o s o
isv-10v1 Yo 1707 o o 1 31 2 1 o o
1101 more 10 120 o o , o o 0
To-amr 0 0 0 0 0 0 0 0 s v
tam-ave ) 2 o o 14 0 o o o o
Tav-avt e 2 o o w 0 o o o o
tav-avt — o . o o s 0 o o o o
fav-svi o o u 0 o o o o
isv- 1011 o o s 0 o o o o
110v- more o o o o o o . o
Toat o o e o o 1 o o g
To-ant 0 g o w7 7 g T 5
fam-ave o 7 s 10 a0 6750 o o
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European
eb Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
BNP Paribas
As of 30/06/2024

Direct exposures

Derivatives Off balance sheet

(min EUR) On 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)
Nominal Provisions

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

of which: Financial assets  of which: Financial assets at fair
of which: Financial assets held of which: Financial assets at .
designated at fair value through value through other Carrying amount Notional amount Carrying amount Notional amount

for trading amortised cost

profitor loss comprehensive income

To-anr % 0 5 5 T 5 5 0 5 7 o
fam-ave 2 7 o M 0 o o o o u 0
Tav-avt e - o © 1 o o o o 0 0
Tav-avt OtherGentratan aston Eope 1 1 o . 17 o o o o 1 0
v vt countresnonEE ™ B o s 520 o o o o 1 0
isv-10v1 116 11 o » 10 o o o o 1 0
t10v-more | o o . 15 o o o o u 0
ot 347 B o py PE] o o o o EE| o B0
ToamT £ = 0 0 w g g T 7 T g
Tawoave ass o o o 2 25 wr o o 1 o
1v-avt a2 o o o o o 1 o o 1 o
12v-avt e ot @ o o o o o h o o 1 o
tov-svi 453 2 o o 7 0 h : 1 1 o
tov-t0vt 111 w0 o o 142 o M o o 1 o
t10v-more 2 s o o o o i : m 15 0
ot 507 o] 0 0 w7 % Seo] 5 208 o] o =)
o o £ 0 e 7 T 5 5 5 £ 5
fam-avt 1104 1045 o @ “ o o o o n 0
Tav-a w05 3 o 20 « o o o o n 0
tav-ant ses 156 o e 70 o o o o n 0
13Y-5Y1 atin America and the Caribbean 684 379 0 312 22] 0 0 0 0 112 0
rsv-10v1 ™ w0 o s oo o o o o n 0
r10vmare 55 44 o o 55 o o o o i 0
o o El 0 o] Toe v 0 0 s 755 v |
= = % 0 o En 0 0 o ™ G o
i) st % o 75 210 o o o o st o
1av-avt 10 ; o ‘ 1w 0 o o o w o
121-avt tn 1 ” o v 104 0 o o o st o
rav-evt 224 st o M 155 o o o o st o
tsv-10v1 w61 2 o n o6 1 s o o st o
t10v-more 550 18 o . ae > s 0 o 5t 0
To-omr Som) W 0 Tae0 7 o T £ T £ g
fam-avt pres 556 o v 1110 © o w5 707 o 0
tav-avt sz w2 o 1 L0t w0 1200 ws oo o o
tav-avt . so21 o o 162 1o w0 1200 ws oo o o
13Y-5Y[ thers 3,008 502 0 1,639 1,020 90 1,204 345 6,935 217 o
ev-1ovt 2000 550 o 1220 1208 © 1200 ” 787 o o
0¥ mors a5 125 o 120 150 s ey s o o 0
o Tasie FY Saat v Todss T 2 soe s s 0n Tt v En
ot and dfiions
y = Warch 2018
1 1onor -
2) basis,
@) -t 1g" portfolio
@ o c08,anci espec »
ol  regonal
regons:

. Korea, New Zealand, Russia, San M: and Taiwan.

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

Diibout, ran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Suc: Yemen
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 Nevis, St. 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
Caicos Islands, Virgin Istands (Brtish), Virgi Istands (U.S. .
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, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns ™ 3
of e0s.

)




European N ;
eh Banking 2024 EU-wide Transparency Exercise
wthority
Performing and non-performing exposures
BNP Paribas

Asof30/09/2023

Accumulated impairment, accumulated negative changes in far value due to

Accumulated impairment, accumulated negative changes infar value due to
. AL e £ Gross carrying amount/ Nominal amount

Gross carrying amount/ Nominal amount 2
creditriskand provisions'

creditrisk and provisions'
Colaterats and financial

Collaerats 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

whicn




European
e Banking
Authority

(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

Gross carnyi

Asof31/03/2024

amount/Nominal amount

ichnon-performing*

2024 EU-wide Transparency Exercise
Performing and non-performing exposures

Accumutated impairment, accumulated negative changes n fai value due to

creditrisk and provisions*

‘Onnon-performing exposures”

BNP Paribas

Collaterats and inancial
guarantees recelved on non-
performing exposures

ross carrying amount/ Nominal amount

Ofwhich performing b

‘Ofwhich non-performing*

Asof 30/06/2024.

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

creditrisk and provisions*

‘Onnon-performing exposures”

Collaterats and financial

guarantees recelved on non-

performing exposures.

et o On performing exposure L] On performing exposure
Of which: defaulted Of which Stage 3° Of which Stage 3° Of which: defaulted Of which Stage 3° Of which Stage 3*
e J o o o 4 . " ] | s, J




E . N
eba 232}??5;" 2024 EU-wide Transparency Exercise
uthority Forborne exposures

BNP Paribas

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.




E: . N
eba E;‘E:k'?ﬁ;" 2024 EU-wide Transparency Exercise
uthority Forborne exposures
BNP Paribas
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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eba Banking
Authority

2024 EU-wide Transparency Exercise
Breakdown of loans and advances to non-financial corporations other than held for trading

BNP Paribas
As0f30/09/2023 Asof31/12/2023 Asof 31/03/2024 As0f30/06/2024
mount Gross canying amount Gross canying amount Gross canying amount
Accumulated comulated
ofwhicn: ich loans Ofwhich: Ofwhich loans negathe changes Ofwhich: Ofwhich loans negative changs Ofwhich: Ofwhichloans
non- andadvances  Acoumulated non andadvances  Accumulated  infairvalue due non andadvances  pccumulated  infairvalue due andadvances  Accumulated  n fairvalue due
performing subjectto A — performing subjectto enpairment? | | tocreditiskon performing subjectto impaiment'  tocreditriskon performing subjectto impaiment!  tocreditriskon
of which impaiment of which impaiment e of which: impaiment T of which; impaiment R
(min EUR) defaulted defaulted e — defaulted S —— defaulted exposire
ARsriculture. forestry and fshi X Y . o % o
8 Mining and auamvine o107 167 167 6107 12 o 7622 192 197 7522 124 o 7511 202 201 7511 132 o 5720 25 194 5724 132 o
€ Manufactur a8.049 2575 209 58 490 1988 o 91490 2508 2439 o052 2055 o Ba.055 2955 2012 54,166 2207 o Boe51 295 2818 0,555 2192 o
D Electricity, g2s, steam and airconditioning
[E‘ A AT = 18,045 275 272 18,045 147 o 18,367 312 310 18,367 138 o 20,00 339 339 19,731 182 o 19,002 293 279 18,674 140 0
£ Water sunnlv 2352 105 102 2352 & o 2507 106 106 2507 7 o 2665 5 2 2565 ) o 30 116 10 3006 % o
 Construction 25,496 2107 2471 25 460 1625 3 25508 2110 200 75523 Ta%3 5 20352 Zaa7 243 25351 ) 6 2735 2560 2559 27.5% 178 6
6 Wholesale and reail rade 68173 1968 1509 68,037 1261 o 69557 2120 2084 69546 1323 o e0.451 2186 2101 68,443 1268 o 7095 1977 1913 70956 1200 o
HTransoort and storase. 28378 603 690 28316 397 o 28600 593 so1 2852 a2 o 27800 571 570 27769 350 o 28080 08 599 2704 a5 o
1 Accommodation and food service actiiies 7560 757 767 7601 sou o 7585 653 652 7517 307 o 7,465 618 617 7458 357 o 7321 501 so1 729 295 o
Jinformation and communication 16617 197 191 15666 166 o 1613 20 606 15758 178 27 1510 579 575 14712 148 2 16687 13 = 16267 150 o
KFinancial and ins i 24195 o5 572 24153 396 o 21192 758 m 20064 502 o 24107 505 1 24103 a3 o 20972 a3 a2 24018 276 o
L Real estate actvtes 60764 156a 1563 60669 757 o 61270 Laoa 1494 61250 730 o 0673 155 1597 60650 780 o 59,164 1682 1681 50,146 768 o
M Professional. scientifc and technical activiies T 528 510 21566 7o o 19413 s0s 592 19413 333 o 205 560 5% 20082 315 o 20.3% &2 o5 19550 370 o
N Administrative and sunoort sevice activiies e a1 o0 41210 8 o 45092 o2 618 45001 E o 47616 615 o1t 47616 351 o 51239 36 301 51230 276 o
0 Public administration and defence, compulsory
) Publlcaam 0 s s S 2 o 2 s0 s 724 a 3 o @ S o @ 3 s 5 s s “ o
P Educaio o2 e e 922 2 o 107 ) 5 1078 ) o e85 3 55 a5 1 0 oo % S ooa 2 o
QHuman health services and social work
acthities s i wn s 134 o 38 ass 450 a8 139 o s7a1 ) EY s7a1 134 3 5645 29 % seis 103 o
R Arts. entertainment and recreation 20 55 155 200 & o 17 11 Ta1 1o & o 2054 Fen T 205 & 0 1961 12 12 To61 i o
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as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451 - TS on Supervisory reporting.



