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This bank does not report FINREP data on a consolidated level, and so only COREP templates are published.
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(min EUR, %)

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period

2024 EU-wide Transparency Exercise
Key Metrics

Banque et Caisse d "Epargne de | “Etat, Luxembourg

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 21,558

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 56,182

As0f30/09/2023  Asof31/12/2023  Asof31/03/2024  As of 30/06/2024 COREP CODE REGULATION
4,816 5,167 5,128 €01.00 (10020,c0010) Article 50 of CRR
4,816 5,167 5128 ©01.00(10020,c0010) Article 50 of CRR
i " i -C05.01(0440,c0010) riclesoo
4,816 5,167 5,128 €01.00 (10015,c0010) Article 25 of CRR
4,816 5,167 5,128 ©01.00(10015,c0010) Article 25 of CRR
i " i -C05.01(r0440,c0010) - C 05.01 (r0440,c0020)
4,816 5171 5,128 €01.00(10010,c0010) Articles 4(118) and 72 of CRR
€01.00(10010,c0010) - C 05.01(10440,¢0010)
Articles 4(118) and 72 of CRR
4818 5171 5128 -C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) rticles 4(118) an °
22,115 22,055 21,669 €02.00(10010,c0010) Articles 92(3), 95, 96 and 98 of CRR
€02.00(10010,c0010)
Articles 92(3), 95, 96 and 98 of CRR
22,115 22,055 21,669  ©05.01 (10440.c0040) rticles 92(3), and 980
21.78% 23.43% 23.67% CA3{1} -
21.78% 23.43% 23.67% (C01.00(0020,c0010) - C 05.01(10440,¢0010) )/ .
" N - (C02.00(r0010,c0010) - C 05.01 (r0440,c0040) )
21.78% 23.43% 23.67% CA3{3} -
(C01.00(10015,c0010) - C 05.01(10440,¢0010) -
21.78% 23.43% 23.67% € 05.01(10440,c0020) ) /(C 02.00 (0010,¢0010) - C 05.01 -
(10440,c0040) )
21.78% 23.45% 23.67% CA3 (s} -
(C01.00(0010,c0010) - C 05.01(10440,¢0010)
21.78% 23.45% 23.67% -C05.01 (10440,c0020) - C 05.01 (10440,c0030) / -
(C 02.00(10010,c0010) - C 05.01 (r0440,c0040) )
58,498 56,978 56,885 €47.00(10300,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
8.23% 9.07% 9.02% €47.00 (10340,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR

Leverage ratio - using a transitional defin|

n of Tier 1 capital
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eh a Bankin_g
Authority Leverage ratio

Banque et Caisse d "Epargne de | “Etat, Luxembourg

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

COREP CODE REGULATION

(min EUR, %)

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

Tier 1 capital - fully phased-in definition 4,849 4,816 5,167 5,128 C 47.00(r0310,c0010)
Article 429 of the CRR; Delegated Regulation (EU)
2015/62 of 10 October 2014 amending CRR

Total leverage ratio exposures - using a transitional definition of Tier 1 capital 56,182 58,498 56,978 56,885 C 47.00 (r0300,c0010)

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 56,182 58,498 56,978 56,885 C 47.00 (r0290,c0010)

Leverage ratio - using a transitional definition of Tier 1 capital 8.63% 8.23% 9.07% 9.02% [A.1)/[B.1]

Leverage ratio - using a fully phased-in definition of Tier 1 capital 8.63% 8.23% 9.07% 9.02% [A.2)/[B.2]
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Capital

Banque et Caisse d“Epargne de L"Etat, Luxembourg

(s on future profiabilty and do ot arse rom tem - . socited o o o o ¢ 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) 4849 4816 5167 5128 [coroooniscoono) Ancle25of AR

TIER 2 CAPITAL (et of deductions and after transitonal adjustments) o o 5 o [corooorsocoonn) Ancle71otCAR

apitalinstrumen o o o o [coroorreocooro)+ coronuossncoo

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

00100 1088000101 + 01,00 0900, c0m10)

Tier2 ansitonal adjustments o o o ©  [coroomssocoorn)

TOTAL RISK EXPOSURE AMOUNT 21588 2,115 22088 2166 |coomuoorncoono) Arcies 215,95, s 98 o A
OWN FUNDS REQUIREMENTS.
o o o o [cosoromoconsn
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 2240 2178% 20.43% 267 [osse -
CAPITAL RATIOS (%)
e TIER 1 CAPITAL RATIO (transitonal period) 2249% 2178% 2043% 267 [ose
TOTAL CAPITAL RATIO (ransitiona period) 2249% 2178% 2045% 267 [ose
CET1 Capita (ATALIZALZIMINA20AL 13022
ptal COMMON EQUITY TIER 1 CAPITAL fulyloade) 4819 4816 5167 s [ yrpi -

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

CETLRATIO (%)
Fully loaded"

‘COMMON EQUITY TIER 1 CAPITAL RATIO (fuly loaded) 2240 2178% 20.43% 267 [oumsy -

‘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

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

Banque et Caisse d “Epargne de | “Etat, Luxembourg

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) G 07.00 (10090, €0220, 5001) + C 07.00 (10110, C0220, 5001)+ C 07.00 (10130, €020, 5001)
17,507 17,017 17,823 17,431 +C08.01 (10040, €0260, 5001) + G 08.01 (10050, 0260, S001) + G 08.01 (10080, 0260, 5001) + C 08,01 (10040,
€0260,5002) + C08.01 (10050, 0260, 5002,) + C 08.01 (10060, 0260, 5002) + C 02.00 (10470, C0010) + C 02.00
(10450, c0010)]
'G02.00 (10060, C0010}C 07.00 (10090, C0220, 5001) + G 07.00 (10110, c0220, 5001+ C 07.00 (10130, c0220, s001)]|
5,291 5,385 5,259 5,247
'C02.00 (10250, c0010) -G 08,01 (10040, C0260, 5002) + C 08,01 (10050, c0260, 5002) + C 08.01 (10060, c0260,
5,620 5,886 5,582 5,325 5002)]
'C02.00 (10310, c0010) -G 08.01 (10040, C0260, 5001) + C 08,01 (10050, c0260, 5001) + C 08.01 (10060, c0260,
1,763 1,772 1,804 1,814 s001)]
'C02.00 (10420, €0010]
4,500 4,354 4,647 4,509
'G07.00 (10090, 60220, 5001) + G 07.00 (10110, c0220, 5001+ G 07.00 (10130, c0220, 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) + € 0B.01
496 612 718 737 (10050, 0260, 5002,) + C 03.01 (10060, €0260, 5002 + C 02.00 (10460, €0010))
'G02.00 (10640, 0010]
103 131 97 11
'G02.00 (10490, c0010]
4 4 0 0
'G02.00 (10470, €0010]
7 6 5 4
G02.00 (10520, €0010]
600 409 416 366
'G02.00 (10530, €0010]
600 409 416 366
'G02.00 (10580, €0010]
0 0 0 0
'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 240010010, €0110))*12.5
'G02.00 (10680, 0010]
0 0 0 0
'G02.00 (10590, c0010]
1,168 1,451 1,451 1,451
'G02.00 (10600, c0010]
4 4 0 0
'G02.00 (10610, €0010]
1,168 1,451 1,451 1,451
'G02.00 (10620, 0010]
0 0 0 0
C02.00 (10630, €0010) + C 02.00 (10690, 0010}
1,588 1,590 1,544 1,570
21,558 22,115 22,085 21,669

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

Banque et Caisse d “Epargne de L " Etat, Luxembourg

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

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

As0f 31/03/2024
Debt Instruments

which: Lrisk
which: Specific isk

As 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 Risk - Standardised Approach

Banaue et Caisse d“Epargne de |"Etat, Luxembourg

Consolidated data USSR

Standardis

Asof30/0912023

Risk exposure amount

Velueagjustments and

Approach

Asorsu112023

OrigintExposure’ Exposurevaue’

koo mony VoSS ond

orgiat Exposur’

LUXEMBOURG (el e

Stndardised

Asots0/0912023

ExposureVale’ [Ep— o

Approach

Asotaut2i202

orginatExposure Vaue' [ ——— Loy

orginatExposure’

FRANCE

Standardised

Asota0/09r2023

S - o Vaweadustmentsan
" ¢ . prousions’

Approach

Asorasz0

[ —

ot Exposur Exposure vaue! [ ——

prosions’

roised ota’

orginatExposure’

Other Countries  [AIIGESU—_G—

Es—

Asora0/09r2023

[

Exposure vaue!
proisions’

[——

Approach

Asorausaio

[A—

Orginatexposure’ Exposure vaue! [ ——

prosions’

originatExposure’

GERMANY

Standardised Approach

Asof30/0912023

Valuesejustments and

Exposure Vaue!
provisions’

[ —

0
o

o

o

o

&

2

o o

o o

o o

o o

o o

o o

o o
13 1
a2 225
o o

Asorsuar

Value agjustments and

ot Exposure” Exposure vaue! Risk exposure amount

provisions’

Standaroisea ot
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NETHERLANDS

UNITED STATES

FINLAND

UNITED KINGDOM

BELGIUM

CANADA

2024 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Banaue et Caisse d“Epargne de |"Etat, Luxembourg

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’

—
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Credit isk - Standardised Approach

Banaue et Caisse d“Epargne de |"Etat, Luxembourg

Standardlsed Approach

Asof30/0612024

. Velueagjustments and
Exposure Vaue Risk exposure amount
® pron

e Exposurevaue’ Riskexposure amount.

Value agjustments and
provisions

Consolidated data

Stangaraised Toat? =2

Standardised Approach

Asotsueaizoze Asot30/06r2024

orgiat Exposur’ ExposureVale’ [ ——— L r— [ ——— Loy

provisons’ provisons®

2.0
youcooooof¥oodo

LUXEMBOURG o

Standardised Approach

Asorsu032024 Asora0/06i2024

. [ . [
orginatExposure’ Exposure valu [—— Orginatexposure’ [ —— 5

prousions’ proisions’

8

FRANCE .

roised ota’

Standardised Approach

Asors1/0312024 Asora0/0612024

[ [A—

orginatExposure’ Exposure vatue! [—— Err— [——

proisions’ prosions’

Other Countries | AMRNIISURE—G——

Standardised Approach

Asof31/0312024

Valuesejustments and . . [Am——
2 originatExposure’ Exposure vaue' Riskexposure amount 5

ongnatExposure’ Exposurevaue' Rk exposure amount
nat o i provsions’ provsions’

GERMANY

Standaroisea ot
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2024 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
Banque et Caisse 0" Epargne de " Etat, Luxembourg

Standardised Approach

[Am—
Risk exposure amount L

NETHERLANDS .

Asof30/0612024

Value agjustments and

Exposure Ve’ [r—

Standardised Approach

Asotsueaizoze

orginat Exposur’ Exposure Value’ [ ———

provision

UNITED STATES

originat Exposur’

Asof30/062024

[ ——

provisions

Standardised Approach

Asotsueaizoze

orgiat Exposur’ Exposure Value’ [ —

FINLAND

originat Exposur’

Asof30/062024

[ ———

Standardised Approach

Asot 31032024

[rm——
prvisions’

orginat Exposur’ Exposure Vlu [ ——

UNITED KINGDOM

—

Asor30/06/2024

L— lustments end

provision

Asotau/0ai202e

OngntExposurs
" provision:

Exposure Vtue! [ry——

BELOIUM [N,

Standardised Approach

er—

Asot 3010612024

Exposure Vaue' [ry—

provisions’

Standardised Approach

Asotau/oai202e

orginatExposurs’ Exposure Vaue'

[— e

CANADA it

er—

Asot 3010612024

Exposure Vaue' [ry—

i ongmtemonre,

[—
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Credit Risk - IRB Approach

Banque et Caisse dEpargne de “Etat, Luxembourg

Asof30/09/2023

originatExposure’® R Riskexpostre amunt

(min R, 5) s
[ p——— 0

ofWhich:Specialsed Lending

Retall-Secured on el estate property

Consolidated data ot ense pory- W o SHE

RB Approach

Vatue
adustments
and provisions.

Asof31/12/2023

Originat Exposure’ R

Vatue

Risk exposure amount @
austments

andprovisions

o whih:
et

Retall-Qualing Revolung o o o o o o o o o o o
Retai-Other Retal 762 & 3660 560 n e 376 i 3664 w2 o e
Retall - Other Real- Of Which:SME o5 1 650 149 v s 65 v 650 148 5 s
Retail-0n 3087 51 3009 a0 P 3087 & 304 a4 & |
Equiy 1302 o 1302 500 o 1320 o 1320 e o
Othernon ceditobigaton assets as 20
Total’ 12308 12,55

Asot30/09/2023

Originat Exposure’ exone Riskexposure amount

wheh
(minevn, %) detauted
Cental o

ks and conra government

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

-Secured on real estate property

[ ————— 7 o 7 B o
LUXEMBOURG et Socuredanreatasae prope ehnon 1557 154 1557 1108 12
tyng Rovoling o o o o o
aau E anis ass &
Retl-Oter Retal-Of Wch: SHE Y 2 @ 12 2
i non SHE 2799 @ 2 au s
Equiy 1295 o 1295 aan o

Othernon ceditobigation assets

IRB Approach

Value
ajustme

and provsions

Asof31/12/2023

Orginat Exposure’ R

Vatue
orwhih:

detautea

7 o 7 1 o o
1425 2 1425 104 51 i
o o o o o o
a2 & 3346 r i “
&7 15 o 141 1 v
279 P 27 a9 & 2
1313 o 1313 427 o o

[Irp—— Value
adustments
andprovisions

wheh
detautea

188 Total

2023

P R Riskexposure amount
Vatue

anih: e
) detautes detautes

[T —p————

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

ER R —— 1 1 2

ail-Secured on et st o o o o o

FRANCE n 1 n 2 2

o o o o o

a0 4 n 2 3

ihich: SME 16 2 16 3 h

Retal-Other Retai-Of Whih: non SHE 6 2 & n f

2 o 2 s o

[———

1RB Approach

™
adustments
od provisions

Asor31/1212023

OriginatExposure®

Exposure
Vatue!
owhih:
deia
g
o
o
o
o
6
2
o o o o
% 2 % n
o o o o
@ 4 o 2
1 2 16 3
& 2 & 19
2 o 2 5

[——

o o
3 1
o o
3 2
1 o
f 2
o o

IRBTotal

Aso130/0912023

riginat Exposure’ Riskexposure amount
Gk Exosure Z

Vatue

IRB Approach

Vatue
adustments
and provsions

Asof31/1212023

OnginatExposure’

Exposure
Vatue!

owhih:

deta
o 0 o o
o o o o
o o o o
o o o o
o o o o
o o o o
o o o o
o o o o
o o o o
o o o o
o o o o
o o o o
o o o o
s o s 1

[—— Vaioe
aaustments

andprovsions

owhih:
e

[T ———— o g
Instiutons o o
Corporates o o
Corporates-Ofiich:Speciaised Lending o o
Corporates-Of iich: SME o o
o o
ER R —— o o
Retal-Secured on'e o o
Other Countries Brre o o
Quaiing Revolving o o
other Retal o o
Retal-Other Retal o o
Retal-Other Retai o o
Equty. 15 o

[———

IRBTotal

Asof30/09/2023

Riskexposure amount

Originat Exposure’

Exosure
Vatue!
(iR, %)
[T —————
Corporates
o whicn:Speciatsea Lending

[ m————

GERMANY

Retall-Qualing Revolung

Retall-Other Retal
LRs—————

nonsME

Retal-Other Retai-Of Which:
Equty.

T —

1RB Approach

Vatue
adustments
and provsions

Asot31/12/2023

OnginatExposure’ oo

[re—— P
adustments

[ ———
e

1RB Total
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Credit Risk - IRB Approach

Banque et Caisse dEpargne de “Etat, Luxembourg

(min R, 5)
[ p———
siutions
Corporates
Corporates-Of iich:Specialsed Lending

Retall-Secured on el estate property

NETHERLANDS Retal-Secured Ofhich:SME
Retall-Qualing Revolung
Retai-Other Retal

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

UNITED STATES

L —

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

(minevn
[T p——
Instiutons

Jporates O Which:Specialse

Corporates-Of iich: SME

(R ————
Retal-Secured on e
FINLAND Retail - Secured on real estate prope
Retall-Quating Revoluing
Retai-Other Retal
Retal-Other Reai- Of Which:SME
Retail-Other Retal n:non SHE

Equy
[I————
1B Total

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

porats 01 Which:SME

Retal-Secured n eal estateproperty
Retal-Secured on e esat
UNITED KINGDOM Retal-Secured on et esat
Retal- Quaitng Revalving
Retal-Other Retail
Retal-Other Reai- Of Which:SME
Retal-OtherRetai-Of Whic: o SME
ety
R ——
B Tota.

(min R, %)
[T —————

orate - Of Which: Specilisea Lending

[ p—————
Retll-Secured on el estate propey - Of Which:SME.
BELGIUM [T ————A—
Retall-Qualing Revolung
Retall-Other Retal
Retal-Other Retal-O1 W
Retal-Other Reai-Of Which: non
Equty.
T —
1RB Total

(minun, %)
[T —p——

Corporates- Ofiich
Corporat

ERm e p———

CANADA

Retal-Other el Of Which: SME
Retal-Other Retal-Of Whih: on SHE

tablgation asets

RB Approach

Asot30/09/2023

Riskerpos

Originat Exposure’ R e amount Value Orginat Exposure’

g adustments

Value' .
provisions o whih:

detauted detauted detaute

Asof31/12/2023

sk exposure amount

Exposure

Vatue'
O whih:

Vil
austments
andprovisions

IRB Approach

Asof30/09/2023

fskemoseameunt Value Original Exposure®
sousmnts
e, ndpravions

Originat Exposure’ o

Ot which o owhih:
detauted detauted detaute

Asor31/1212023

[pe——
Exposure "

Vatue!

IRB Approach

Asot30/09/2023

Originat Exposure’ — Riskexposure amount Orginat Exposure’

Value

Orwien: and provsions

detautea

wheh orwhih:

detautea

detsutea

Asof31/12/2023

[rr——
Eposure 4
Value®
ot
P

™

andprovsions

IRB Approach

Aso130/0912023

Risk exposure amount e riginat Exposure’
Exposure " . Ol
Vatue! s

and provsions owhih:

origrnat Exposure’

e

Asof31/1212023

[pe——
Exposure ”
Vatue!
owhih:
taues

™
aaustments
andprovsions

1RB Approach

Asof30/09/2023

e R Riskexposure amount Vatue originatExposure
‘ adustments
wich e Ofuicn:  andprovisions Ofwhicn:

detautes detautes detautec

Asot31/12/2023

[Epe——
Exposure e

Vatue!
detauted

Vatue
adustments
andprovsions

IRB Approach

As 013010912023

when:

e

Asofa1/12/2023

[Te—_—

Exposure
Value!
Orwien:
o o g
o o o
o o o
o o o
o o o
2 1 o
1 o o
o o o
1 o o
o o o
1 o o
o o o
1 o o
o o o

Value
austments
andprovsions
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Eha Authority 2024 EU-wide Transparency Exercise
Credit Risk-IRB Approach

Banque et Caisse d “Epargne de " Etat, Luxembourg

1RB Approach

Asof31/03/2024. Asof 30/06/2024.

Origina Exposur [p—— Ve [op—— Value
— —

and provisons. and provisions.

i 08,51 aerauted
Centratbanks and central governmens o
Insttutions
Corporates

Corporates O Which: SHE

Retal - Secured on eat estate property
Retal-Secured on el estate propery - Ot Which:SHE

Consolidated data Retal-Secured on el etats property - Of Which:non SHE

Retal - Qualying Revoling o o o o o | o 0 ] 0 o |
Retal- Other Retal. ag09 @ 3709 ss1 o | s a as80 553 o |
Retal-Othr Retal - OfWhich: SHE 663 2 47 m 1 | 53 2 o 15 2 |
Retsl-Other Retal-OFWhich: non. SHE a5 & 3052 " o fa 3130 o 3042 s v |
Equity 1389 o 1389 4547 o 1348 o 1348 4509 o
——— s 535
12567 12200

186 Total

1RB Approach

Asof31/03/2024 Asof 30/06/2024.

[Iop—— original Exposure’ o Riskexposure amount

Value!

adjustmen
and provisions.

Value
adjustments
and prvisions.

Exposure

i 0B, 39 cetated cetated
Centralbanks and central governments g o
Instiutions
Corporates

Corporates - OF Which: Specialised Lending

Corporates O WhichSE

Retail-Secured n eatestate property

[T A ——— 8 0 8 1 0 o 0 0 o 1 o 0

LUXEMBOURG Retal-Securedonreal estat property 1422 27 a2 1207 s o w55 I w55 1213 181 o
Retal- Qualying Revotving o o o o o o o o ] 0 0 0

Retai- Other Rt 2475 7 3389 w0 S s a5 7& aas7 w2 @ s

therRatil - OF Which: SME &5 1 &1 107 IS 1 2 2 612 109 2 1

nonSHE 2839 st 2788 a2 e = 2820 s 2745 . & 2

Equty 1381 o 1381 as18 o o 1301 o 1301 82 o o

p——

188 Tor

1RB Approach

Asof31/03/2024. Asof30/06/2024.

Original Exposure’ exponre [E——
and provisions ot value' —

Original Exposure’ r— Riskexposure amount
Value*
i 08,591 aetaited aetaited etutod etutod
g g o o

Value
adjustments

[ 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.

1RB Approach

Asof31/03/2024. Asof30/06/2024.

Originat Exposure’ expone [——
Value®

e tone [ —— Value
, adustments
D and provisions

Ve
adustments

and provisions

o 08,501 aerauted aerauted aerauted aetauted
[ p——— o o g g
Insthutions
Corporates

Corporates - Which:Specialised Lending
Corporates - Which:SME

(RN ———
Retal-Securedon el estat propery - O Which:SHE
Other Countries Retal-Securedon el estats property - Ot Whichinon SE
Retal - Quaiying Revoting
Retail-Other Retal.
Retal-Otnr Retal-Of

Retsil-Othr Retal-OrWhic

Equy
Other non credit-oblgation assets
8 Total.

1RB Approach

Asof31/03/2024 Asof30/06/2024.

[ —— s e A [ —— Value
— r—
and provisions

Origina Exposur Gz

Value®
ot 08,501 aerauted aerauted aerauted aerauted
o o o o

and provisions otunic otuhien

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 - Qualying Revotving

Retal-Other Retal
[

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

Equity

[ ———

8 Total.
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Credit Risk - IRB Approach

Banque et Caisse d “Epargne de " Etat, Luxembourg

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
NETHERLANDS 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

[R————
UNITED STATES e Terer
Retail- Qualting Revoling
et -otherRetail

RetaOthr Rtall- OFWhich: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

[ —
Retsil-Securedon et estae pop
propeny -0

FINLAND o R
Rt Cusing v

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

pro

UNITED KINGDOM

Retal
Retal- Qualying Revoting

- Other Retai
Retal

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
BELGIUM e estte propeny - Of Which:SHE
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 O Which:Spcs
Fiich: SME

orpoates

(RN p——
CANADA
Retail - Qualying Revoting

"
Retal-Other Retal-OF Wi

Asof31/03/2024.

Origina Exposur [p——

aetauted
o

aerauted
o

1RB Approach

Value
P—
and provisions.

Asof 30/06/2024.

[op——

Value
—
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

original Exposur r— [Iop——
Value®

aetated
g

aetated
g

1RB Approach

Value original Exposure’
adjustments
and provisons

Asof 30/06/2024

Riskexposure amount Value
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o adjustmen
- aue’ otunicn; andprovisions
ted aetautea

Asof31/03/2024.

Originat Exposure’ expone [——
Value®
aetauted
g

aerauted
g

1RB Approach

Ve original Exposure’
adustments
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et
g

Asof30/06/2024.

[ ——
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o

1ed

Value
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i andprovisons

aerauted
g

Asof31/03/2024.

Origina Exposur expone [ ———
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aerauted
o

aerauted
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1RB Approach
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Ve
—
and provisions oruni

Asof30/06/2024.

[E——
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1ot

i, andprovisons

aerauted
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European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d "Epargne de | “Etat, Luxembourg
As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

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

Risk weighted exposure
Total carrying amount of non- amount
derivative financial assets (net
of short positions)
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 . 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

To-amr o o o o o o 0 0 o o o o
{1yt o o o 0 o 0 0 0 o o o o
tav-avt . . o 0 o 0 0 0 o o o 0
tav-avt st 0 o o 0 o 0 0 0 o o o 0
v-svi o o o 0 o 0 0 0 o o o 0
sv-1o11 a5 5| o 0 o 5| 0 0 o o o o
110 - more o o . o . 0 o 0 o o o 0
Total ) %) v o v 5| o o v 0 v o v
T 0 o 0 0 v T 0 0 0 0 0 v
Tyt 2 2 o o o 2 0 0 o o o o
fav.avt s st o o s s 0 0 o o o o
t2v.avt segum 4 s o o o 4 0 0 o o o o
tav-sv1 P 1) o o o ) 0 0 o o o o
isv-10v1 1 17 o o o 117 0 0 o o o o
110Y- more o o o o o o o o o o o 0
ol =) | 0 o 5 | o o 0 0 0 o v
To-am
Tam-avr
Tav-av
rav-avr Bulgaria
fav-sv1
tov-10v1
1101 - more
ool
To-anT
Tyt
tav-avt
t2v.avt
13Y-5Y1 Crprs
isv-10v1
110Y - more
ot
To-amr 0 0 0 0 0 0 0 0 0 0 0 0
Tam-avr o o o o o o 0 0 o o o o
Tav-av o o o o o o 0 0 o o o o
r2v-avt — 25 2| o o o 2| 0 0 o o o o
fav-sv1 52 52| o o o 52| 0 0 o o o o
tov-10v1 =) x| o o o x| 0 0 o o o o
110 - more o o o o o o o o o o o o
) % 5] 0 o 0 5] o o 0 0 0 o v
To-anT
Tyt
tav.avt
rav-ave Denmark
fav-svi
tsv-10v1
1101 - more
Total
To-anT 0 0 0 0 0 0 0 0 0 0 0 0
tam-ave o o o o o o 0 0 o o o o
Tav-avt o o o o o o 0 0 o o o o
tav-avt i o o o o o o 0 0 o o o o
fav-sv1 o o o o o o 0 0 o o o o
isv- 1011 2 2| o o o 2| 0 0 o o o o
1101 more o o o o o o o o o o o o
To g5 3| v o [ E3 | o o [ [ [ o v




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d "Epargne de | “Etat, Luxembourg
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

which: Financialassets  of which: Financial assets at fa
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-amr o o o o o o o 0 0 0 0 0
Tam-avr o o o o o o 0 0 o o o 0
tavant o o o o o o 0 0 o o o o
tav-ant — o o o o o o 0 o o o o o
fav-sv o o o o o o 0 0 o o o o
tsv- 011 © © o o o 5 0 o o o o o
10v- more o o o o o o o o o o o 0
o 5] ] v o v ] o o v v v o v
To-am7 o o 0 0 0 o 0 0 0 0 0 v
fam-avt P P o o o 7 o o o o o o
1av-an o o o o o P o o o o o o
t2v-an e o o o o o o o o o o o o
fav-svi 52 P o o o 5 o o o o o o
isv-10v1 5 a o o o a o o o o o o
101 more o o o o o o o o o . o o
o ED) ED) v o v s o o o o o o D
To-ant g 0 0 0 0 0 0 0 0 0 0 0
Tam-avr 1 1 o o o 1 0 o o o o o
rav-avt o o o o o 0 o o o o o
tav-avt comany o o o o o o 0 o o o o o
fav-sv1 o o o o o o 0 o o o o o
rov- 011 50 s o o o s 0 o o o o o
10v-more o o o o o o 0 o o o o o
o ™ % v o v | o o v v v o v
To-am7 0 0 0 0 0 0 0 0 0 0 0 0
tam-avt o o o o o o o 0 o o o o
1av-an o o o o o o o 0 o o o o
12van cronts o o o o o o o 0 o o o o
fav-svi o o o o o o o 0 o o o o
isv-10v1 = = o o o = o 0 o o o o
r10v-more o o o o o o o o . o o
o = gl v o v El o o v v v o v
To-amr
Tam-avr
rav-avt
tav-avt crosee
fav-sv1
5011
10v-more
o
To-am7
fam-avt
1av-an
t2v-an
13Y-5Y1 Hungary
isv-10vt
101 more
o
To-am7 = = 0 0 0 = 0 0 0 0 0 v
tam-ave o o o o o o 0 o o o o o
Tav-avt u u o o o n 0 o o o o o
tav-avt retons P 2 o o o o 0 o o o o o
fav-sv1 . o o o o o 0 o o o o o
isv- 1011 1 1 o o o 1 0 o o o o o
110v- more o o o o o o o o . o . o
ot 7| 7 o o v 7] o o v 5 [ o 5
To-am7
tam-avt
1av-an
t2v-an ay
fav-svi
isv-10vt
t10v-more
o




European
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Authority

eh

(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
Banque et Caisse d "Epargne de | “Etat, Luxembourg

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

for trading

held

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

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

To-nr o o o o o o o g o o o o
T o o o o o o o o o o o o
Ty ot o o o o o o o o o o o o
v s - o o o o o o o o o o o o
tov-ovt . s o o o s o o o o o o
tov- ot s s o o o s o o o o o o
riov mae 0 o 0 o o o o o o o o o
Yo v 7 s v ; 7 v G v v v v 5
To-anT 5 5 5 g 5 0 0 g 5 5 5 5
fow- vt o o o o o o o o o o o o
tavart o o o o o o o o o o o o
v st — . ! o o o J o o o o o o
vt i » o o o i o o o o o o
tov-ovt 2 2 o o o 2 o o o o o o
120 mare o o 0 o o o o o o o o o
oo W] W 0 v 0 W v 0 > > 0 v 5
-7 o f > 0 0 fo 0 g 5 T T 5
o ave w0 w00 o o o 500 o o o o s o
tav-ant 1 o o o o o o o o o e o
tav vt B o o o o s % o o o o o o
tov vt 15 189 o o o 19 o o o o = o
tov- ot 22 20 o o v 2 o o o o o o
riov.mae s s o o o s o o o o 10 o
Yo o] g v v gl Tow v 5 5 Tl o] v =
To-anT
fom- vt
v ant
v st e
tov-ovt
tov- vt
1107 e
o
o T 5 0 5 0 5 0 0 5 5 5 5 5
o ave o o o o o o o o o o o o
tav-ant o o o o o o o o o o o o
tav vt — o o o o o o o o o o o o
tov vt o o o o o o o o o o o o
tov- ot 2 2 o o o 2 o o o o o o
riov. mae 0 o o o o o o o o o o o
Yo = m 5 v 5 = v G ; ; ; - 5
TocanT 5 & 5 g 5 & g g 5 g 5 5
fom- vt . o o o o o o o o o o o
v ant 2 2 o o o 2 o o o o o o
tov st s B i o o o i o o o o o 0
tov_ovt . . o o o o o o o o o o
tov- ot % ™ o o o w o o o o o o
107 mare B o o . o o . o o o o 0
Yo o w > v g w v 0 g g g v i
To-anT > 0 5 g 5 0 0 g 5 5 5 5
Tow-av1 o o o o o o o o o o o o
Tav-ant o o o o o o o o o o o o
v vt o o o o o o o o o o o o o
tov_avt s s o o o s o o o o o o
tov- vt w M o o o M o o o o o o
110 e o o 0 o 0 o o o o o o o
oot % | 0 v 0 | v 0 0 . . v 5
To-anT
o vt
v ant
rav-ave Romania
tov_ovt
tov- ot
1207 mare
o




European
e Banking
Authority

Residual Maturity

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d "Epargne de | “Etat, Luxembourg
As of 31/12/2023

Direct exposures

(min EUR) On balance sheet Derivatives

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

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

Total gross carrying amount of non-derivative

Country / Region
IS financial assets

which: Financialassets  of which: Financial assets at fa
ofwhich: Financialassets hetg | °! Which: Financial asse ofwhich: Financial assets atair. oy Financial assets at
designated atfair value through e through other
for trading

amortised cost
profitor loss comprehensive income

Stovakia

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposure
amount

Nominal Provisions

Carrying amount Notional amount Carrying amount Notional amount

Stovenia

spain

Sweden

BloccozuolfloBrunuolslonsocon|glosnazna
[Bloccoozsolflodrunuolslonsocon|glosnonna

United Kingdom

Iceland

Liechtenstein

Norway

| I N




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d "Epargne de | “Etat, Luxembourg
As of 31/12/2023

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

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

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ! ? 1612 asSEIS AL of which: Financial assets at
designated at fair value through value through other
profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

rav-ave Australia
fav-sv1
tsv- 011
110 - more
Total
To-anT 0 0 0 0 0 g 0 0 0 0 0 0
fam-ve 1 1 o o o 1 0 0 o o o o
fav.avt =z o o o o ) 0 0 o o o o
t2v.avt S o s o o o s 0 0 o o o o
fav-sv1 o @ o o o &) 0 0 o o o o
isv-10v1 s s o o o 5| 0 0 o o o o
110Y- more o o o o o o o o o o o 0
ot 76 | 0 o 0 | o o 0 0 0 o 7|
To-amr
Tam-avr
rav-avt
tav-avt
rar-sut Hong Kong
sv- 011
110Y - more
ool
To-anT 0 0 0 0 0 0 0 0 v v v 0
Tyt o o o o o o 0 0 o o o 0
tav-avt 7 ; o o o ; 0 0 o o o 0
t2v.avt v 5 1 o o o 5 0 0 o o o 0
fav-sv1 7 7 o o o 7 0 0 o o o 0
isv-10v1 o o o o 0 0 0 o o o 0
110Y - more o o o o o o o o o o o 0
ot =) 7| 0 o 0 7| o o 0 o 0 o v
To-nT v 0 0 0 0 0 0 0 0 0 0 0
Tam-avr o o o o o o 0 0 o o o o
rav-avt o o o o o o 0 0 o o o o
tav-avt us o o o o o o 0 0 o o o o
fav-sv1 o o o o o o 0 0 o o o o
5011 o o o o o o 0 0 o o o 0
110Y - more o o o o o o o o o o o o
ool 0 o 0 o 0 o o o 0 0 0 o v
To-anT
Tyt
tav-avt
t2v.avt china
fav-svi
tsv-10v1
1101 - more
Total
To-amT
tam-ave
Tav-avt
rav-avr Switzerland
fav-sv1
isv- 1011
110v- more
Toat
To-anT v g T 0 T g T T T 5 T T
fam-ave s w o o o 5| 0 0 o o o o
Tav-avt s s o o o 4 0 0 o o o o
tav-avt . . o o o . 0 0 o o o o
fav-sv1 “0 ) o o o 1 0 0 o o o o
i5v- 1011 7 7 o o o 7| 0 0 o o o o
1101 more o o o o o o o o o o o o
ot 5| 5] o o v 775 o o o [ [ 0 T
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Residual Maturity

2024 EU-wide Transparency Exercise

General governments exposures by country of the counterparty
Banque et Caisse d "Epargne de | “Etat, Luxembourg

As of 31/12/2023

Direct exposures

(min EUR) On balance sheet

Non-derivative financial assets by accounting portfolio

Derivatives with positive fair value

Derivatives

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

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

Total gross carrying amount of non-derivative
Country / Region
financial assets
of which
designated at fair value through
profit or loss

jalassets
of which: Financial assets held nancial asse

for trading

of which: Financial at
lue through other

ts at fair

of which: Financial assets at
amortised cost

comprehensive income

Carrying amount

Notional amount

Carrying amount

Notional amount

Nominal

Risk weighted exposure
amount

Provisions

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Hait, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St.Kitts and N

Caicos Islands, Virgin Istands (Brtish), Virgi Istands (U.S. .

. Lucia, St Vincent and

Eritea, Ethi

Africa: Algeria, Egypt, Morocco, South Aftca, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central Aftican Republic, Chad, Comoros, Congo,

Swaziland, Tanzania, Togo, U and Tunisi.

The Congo, Cote D'k

(6) The columns ™ 3

(7)The values for the of

order of 04,

Gabon, Gambia, Ghana, Guines, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Ni

da, Sa0

Tt Other Centrat and sasten Europe
fav-sv1 countes non EEA
isv-1071
1101 -more
ool
To-am 0 0 v 0 0 0 0 0 0 0 0 5
Tam-avr o o 0 o o 0 0 0 o o o o
raviavt - . 0 0 o . 0 0 o o o o
12viavt - 35 35 0 o o 5 0 0 o o o o
rav-s1 o o 0 0 o o 0 0 o o o o
5071 35 35 o o o S 0 0 o o o o
r10v- more o o 0 o o o o o o o o 0
Toat 7| 7 o o o 7 o o o o o o v
=
fam- 2
T2yt
rav-av Latin America and the Caribbean
fav-sv1
tsv- 1001
110v- more
Toat
To-amr
fam-ave
Tav-avt
2.3t s
fav-sv1
isv-10v1
1101 more
Ty
To-amr = B 0 0 0 ] g g 0 0 0 0
fam-1ve P = o o o 2| 0 0 o o o 0
tav-avt o o o o o o 0 0 o o o 0
. o o o o o o 0 0 o o o 0
t2v-avt omers
fav-sv1 6 . o o o . 0 0 o o p 0
tsv- 011 o 27 o o o ) 0 0 o o o 0
f10v- more . . o o o . 0 0 o o o 0
ot E o) o o o o) o o o o 3 o o
Notes an cetntons
e 023, oo warcn 2038
1% 10%0r p—
2) basis,
@) -t g’ portfolio
@ .CO8, nancial espect
o regonl
Regons
 Korea, New Zeatnd, Rusi,San an Taan
Other GEE non-EEAc Albani,Bosiaand erzegova, YR Macedoris, Montenego Seria an Tk
Dibout,an, s, Jordan, K, ebanon,Libya,Oran, Qatar, Saudi i, Suc Yemen

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




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d "Epargne de | “Etat, Luxembourg
As of 30/06/2024

Direct exposures
Off balance sheet

On balance sheet Derivatives

(mln EUR)

Off-balance sheet exposures

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

Risk weighted exposure
Total carrying amount of non- amount
derivative financial assets (net
of short positions)
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 . 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

To-amr o o o o o o o o o o o o
{1yt o o o 0 o 0 0 0 o o o o
tav-avt . . o 0 o o 0 0 o o o 0
tav-avt e 0 o o 0 o o 0 0 o o o 0
v-svi o o o 0 o o 0 0 o o o 0
sv-1o11 o o) o 0 o o) 0 0 o o o o
t10v- more o o . o o o o o o o o 0
Total 70 7 v o v | o o v 0 v o v
To-anT 0 g 0 0 0 g 0 0 0 0 0 0
Tyt P o o o s P 0 0 o o o o
fav.avt o o o o o o 0 0 o o o o
t2v.avt setgm s o o o o 5 0 0 o o o o
tav-sv1 52 52 o o o 52 0 0 o o o o
isv-10v1 s 135 o o o 135 0 0 o o o o
110Y- more . o o o o o o o o o o o
ol 5l F] 0 o 5 | o o 0 0 0 o v
To-am
Tam-avr
Tav-av
rav-avr Bulgaria
fav-sv1
tov-10v1
10v-more
ool
To-anT
Tyt
tav-avt
t2v.avt
13Y-5Y1 Crprs
isv-10v1
110Y - more
ot
To-amr 0 0 0 0 0 0 0 0 0 0 0 0
Tam-avr o o o o o o 0 0 o o o o
Tav-av P 2| o o o 2| 0 0 o o o o
r2v-avt — a0 | o o o | 0 0 o o o o
fav-sv1 0 2 o o o ) 0 0 o o o o
rav- o011 2 2| o o o 2| 0 0 o o o o
10v-more o o o o o o o o o o o o
ool T Toa] 0 o 0 o3 o o 0 0 0 o v
To-anT
Tyt
tav.avt
rav-ave Denmark
fav-svi
tsv-10v1
1101 - more
Total
To-anT 0 0 0 0 0 0 0 0 0 0 0 0
tam-ave o o o o o o 0 0 o o o o
Tav-avt o o o o o o 0 0 o o o o
tav-avt cxonin o o o o o o 0 0 o o o o
fav-sv1 o o o o o o 0 0 o o o o
isv- 1011 = x| o o o x| 0 0 o o o o
1101 more o o o o o o o o o o o o
| | v o [ | o o [ [ [ o v




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d "Epargne de | “Etat, Luxembourg
As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

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

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

Total gross 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 lue through other Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost
profit or loss comprehensive income

To-anr o o o o o 0 0 0 0 0 0 0
Tam-avr o o o o o o 0 0 o o o 0
taveav 0 o o o o o 0 0 o o o 0
t2viavt _— 0 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
tov-10v1 © © o o o 1) 0 0 o o o 0
110 - more o o o o o o o o o o o 0
ot 5| | 0 o 0 | o o v 0 v o v
To-anT = = 0 0 0 g 0 0 0 0 0 v
fam-ve 5 ) o o o ) 0 0 o o o o
fav.avt 50 w0 o o o 2| 0 0 o o o o
t2v.avt fance 1 15 o o o 1 0 0 o o o o
fav-sv1 P © o o o o) 0 0 o o o o
isv-10v1 w w o o o a5 0 0 o o o o
110Y- more o o o o o o o o o o o 0
ol 75 w29 0 o 0 | o 0 0 0 0 o Ey
To-anT g g 0 0 0 5 0 0 0 0 0 0
fan-v1 15 1 o o o 1 0 0 o o o 0
rav-avt o o o o o o 0 0 o o o o
tav-avt Gemany o 0 o o o 0 0 o o o o
fav-sv1 o o o o o o 0 0 o o o 0
tov-10v1 160 10 o o o 163 0 0 o o o o
110Y - more o o o o o o o o o o o o
ot T Toa] 0 o 0 o4 o o v v v o v
To-anT 0 0 0 0 0 0 0 0 T 0 T v
Tyt 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 crontn 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
isv-10v1 2 » o o o 2| 0 0 o o o 0
110Y - more o o o o o o o o o o o 0
ot 5] | 0 o 0 g o o 0 0 0 o v
To-amr
fam-vt
rav-avt
tav-avt crosee
fav-sv1
5011
110Y - more
ool
To-anT
Tyt
tav-avt
t2v.avt
13Y-5Y1 Hungary
tsv-10v1
1101 - more
Total
To-amT 0 0 0 0 0 0 0 0 0 0 0 0
Tan-ave m 0 o o o 10 0 0 o o o o
Tav-avt P Y o o o 21 0 0 o o o o
t2v.avt etond s B o o o o 0 0 o o o o
fav-sv1 o o o o o o 0 0 o o o o
isv- 1011 15 0 o o o 1 0 o o o o o
110 - more o o o o o o o o o o o o
ool £ &) v o [ & o o [ [ [ f 5
To-anT
Tyt
tav.avt
t2v.avt oy
fav-svi
tsv-10v1
1101 - more
To
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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
Banque et Caisse d "Epargne de | “Etat, Luxembourg

As of 30/06/2024

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 held

for trading

of which: Financial a

ets at fair

value through other
comprehensive income

of which: Financial assets at

amortised cost

Carrying amount

Notional amount @

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposure|
amount

Nominal Provisions

rrying amount Notional amount

To-anr o o o o o o o o o 0 o o
Tam-avr 0 o o o o o 0 0 o o o o
raviavt o o 0 o o 0 0 0 o o o o
12viavt Loie 4 . 0 o o . 0 0 o o o o
rav-s1 10 10 o o o 10 0 0 o o o 0
tov-10v1 H s o o o s 0 0 o o o o
r10v- more 0 o o o o o o o o o o 0
Toat o[ | o o 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 0 o o o o o o o o
Tav-avt o o o o o o o o o o o o
12301 — ‘ . o o o . o o o o o o
tov- st 1 15 o o o 15 o o o o o o
isv-1071 = P o o o P o o o o o o
1101 -more o o o o o o o o o o o o
ool Enl % o o o D o o o o o o 5
To-anT T T 0 0 0 Tie 0 0 z R 76 v
fan-v1 s10 s10 o o o s10 0 0 o o 250 o
T2yt ’ 7 0 o o 7 0 0 o o 0 0
T2v.avt nembours 10 19 o o s s 0 0 o o 31 0
fav-sv1 1 1 o o 0 e 0 0 o o 190 0
tov-10v1 20 200 o o . 254 0 0 o o 109 0
1101 more oo5 o0 o o . o0 0 0 o o a0 0
oot o5t o5, o o E Tom) o o > o | o =)
To-amr
fam-ave
Tav-avt
2.3t ata
fav-sv1
isv-10v1
1101 more
Ty
To-amr 0 0 0 0 0 0 0 0 0 0 0 5
fam-vt o o o o o o 0 0 o o o 0
T2yt o o 0 o o o 0 0 o o o 0
t2v.avt Nethertands o o 0 o o o 0 0 o o o 0
fav-sv1 o o 0 o o o 0 0 o o o 0
tov-10v1 2 2 o o o 2 0 0 o o o 0
110v- more o o o o o o 0 0 o o o 0
Toat g | o o o | o o o o o o v
To-amr T 0 0 0 T 0 0 0 0 0 v
fam-ave 1 1 o o o 1 o o o o o o
Tav-avt 2 2 o o o 2 o o o o o o
T2t potang o o o o o o o o o o o 0
fav-svi P P o o o P 0 0 o o o 0
isv-10v1 a0 ) o o o “ 0 0 o o o 0
1101 more o o o o o o o o o o o 0
Toal FU s o o o s o o o o o o e
To-amr 0 0 0 0 0 0 0 0 0 0 0
Tan-ave o o 0 o o o 0 0 o o o 0
T2yt o o 0 o o o 0 0 o o o 0
t2v.avt — o o 0 o o 0 0 0 o o o 0
fav-sv1 14 14 o o o 14 0 0 o o o 0
isv- 1011 4 . 0 o o . 0 0 o o o 0
110 - more 15 s o o o s o o o o o 0
ool g ED 5 o 5 ED o o [ 5 [ o 5
To-am
fam-ave
Tav-avt
rav-avt Romania
fav-svi
isv-1011
1101 more
To




European
e Banking
Authority

Residual Maturity

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d "Epargne de | “Etat, Luxembourg
As of 30/06/2024

Direct exposures

(min EUR) On balance sheet Derivatives

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

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

Total gross carrying amount of non-derivative

Country / Region
IS financial assets

which: Financialassets  of which: Financial assets at fa
ofwhich: Financialassets hetg | °! Which: Financial asse ofwhich: Financial assets atair. oy Financial assets at
designated atfair value through e through other
for trading

amortised cost
profitor loss comprehensive income

Stovakia

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposure|
amount

Nominal Provisions

Carrying amount Notional amount Carrying amount Notional amount

Stovenia

spain

Sweden

United Kingdom

Iceland

Liechtenstein

Norway




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Banque et Caisse d "Epargne de | “Etat, Luxembourg
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

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

of which: Financial

a
for trading
profitor loss comprehensive income

rav-ave Australia
fav-sv1
tov-10v1
110 - more
Total
To-anT g g 0 0 0 g 0 0 0 0 0 0
fam-ve ) | o o o | 0 0 o o o o
fav.avt 5 Bl o o o ) 0 0 o o o o
t2v.avt constn S P o o o o) 0 0 o o o o
fav-sv1 21 2 o o o 2 0 0 o o o o
isv-10v1 & | o o o | 0 0 o o o o
110Y- more o o o o o o o o o o o 0
ot 752 | 0 o 0 | o o 0 0 0 o 3
To-anT
fan-v1
Tav-av
r2v-avt
rar-sut Hong Kong
tov-10v1
110Y - more
ool
To-anT g 0 0 0 0 0 0 0 v v v 0
Tyt o o o o o o 0 0 o o o 0
tav-avt 2 2 o o o 2 0 0 o o o 0
t2v.avt apon 2 2 o o o 2 0 0 o o o 0
fav-sv1 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
110Y - more o o o o o o o o o o o 0
ot 54 5 0 o 0 5] o o 0 o 0 o v
To-nT v 0 0 0 0 0 0 0 0 0 0 0
fam-vt o o o o o 0 0 o o o o
Tav-av o o o o o o 0 0 o o o o
r2v-avt s o o o o o o 0 0 o o o o
fav-sv1 1 14 o o o 14 0 0 o o o o
tov-10v1 o o o o o o 0 0 o o o 0
110Y - more o o o o o o o o o o o o
ool T i 0 o 0 i o o 0 0 0 o v
To-anT
Tyt
tav-avt
t2v.avt china
fav-svi
tsv-10v1
1101 - more
Total
To-amT
Tan-ave
Tav-avt
rav-avr Switzerland
fav-sv1
isv- 1011
110 - more
ool
To-anT v 0 T 0 T 0 T T T 5 T T
Tan-av1 o o o o o o 0 0 o o o o
Tav-avt 4 . o o o . 0 0 o o o o
t2v.avt a1 P o o o @ 0 0 o o o o
fav-sv1 a2 x| o o o x| 0 0 o o o o
i5v- 1011 7 7| o o o 7| 0 0 o o o o
110Y - more o o o o o o o o o o o o
ot FE | Fe| v o v ) o o o [ [ 0 5




European
e Banking
Authority

Residual Maturity

2024 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Banque et Caisse d "Epargne de | “Etat, Luxembourg

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
IS financial assets

of which: Financial assets  of which: Financial assets at fair

of which: Financial assets held

designated at fair value through lue through other
for trading

profitor loss comprehensive income

Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure|
amount

Nominal Provisions

of which: Financial assets at . .
Carrying amount Notional amount Carrying amount Notional amount
amortised cost

” of e0s.

r2v-avi Other Central and easter Europe
faY-5Y1 countries non EEA
fsY- 101
110V - more
otal
To-amr g g o g o g g g 0 g 0 0
fam-1vr 4 4 0 o 0 4 o 0 0 0 0 0
rav-2ve e 3 0 o 0 3 0 0 0 0 0 0
r2v-3v1 Middte East 0 0 0 o 0 o o 0 0 0 0 0
fav-sv1 9 9 0 o 0 s o 0 0 0 0 0
fsv- 1071 % 2 0 o 0 2% o 0 0 0 0 0
110V - more 3 13 3 13 3 13 0 0 0 0 0 0
Total 74 74 o o o 74 o o o o o o 0
To-amt
fam-1v1
rav-2v
rav-avt Latin America and the Caribbean
13 -5Y1
15- 101
110V - more
Total
To-amr
fam-1v1
fav-2v
f2v-3v1 Atica
fav-5Y1
f5y- 101
110V - more
tat
To-amr g g o g o g g g g g g 0
[am-1v1 0 0 o o o o o o 0 0 0 0
[av-2v( 6 6 0 o o 6 o o 0 0 0 0
. 8 8 3 o o 8 o o 0 0 o 0
12v-3v( others
13 -5Y[ 3 3 0 o o 3 o o 0 0 14 0
[5v-10v( 206 206, 0 o o 296 o o 0 0 o 0
10V - more 4 4 o o 0 4 o 0 o 0 o 0
tal 316 315, o o o 315, o o o o 15 o o
Notes and definitions
p , PPl March 2018,
1% 10%0r egregat
@ basis,
@ g g portolio
@ e..CDS, financial rrespecti B
1 , regional
Regions:
 Korea, New Zealand, Russia, San M and Taiwan
Other CE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey:
Diibout, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Suc: Yemen,
Latin America: Argentina, Belize, Bolvia, Brazl Chite, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevis, S, Lucia, St Vincent and , Trinidad and Tobago, Uruguay, Venezuela, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Isands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And
Gaicos Istands, Virgin stands (Britsh), Virgin Istands (U . ).
Afrca: Algeia, Egyot, Morocco, South Afica, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central Afrcan Repubic, Chad, Comoros, Congo, The Congo, Cote D't Eitrea, Ethiopia, Gabon, Gambia, Ghana, Guine, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritus, Mauritaia, Mozambiaue, Naribia, Nigr, Nigeria, Rwanda, Sao’ 1, Seychel L h Sud
Swaziland, Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tunisia
(6)The columns™ 3 b




