1. CAPITAL
GRO033
PIRAEUS BANK GROUP

0-06
ap po 0 RD e Refere e 0 COREP repo g
0 R % RWA 0 R % RWA
A) Common equity before deductions (Original own funds without hybrid instruments and government 3216 8292 COREP CA 1.1 without Hybrid instruments and government support measures other
support measures other than ordinary shares) (+) ’ A ’ ‘...-'" than ordinary shares
Of which: adjustment to valuation differences in other AFS assets @ (-/+) 0 wﬂr -25 w/}"r A Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

B) Deductions from common equity (Elements deducted from original own funds) (-) -9 -, ﬂ}/ " -15 ;:/AH:.-‘ COREP CA 1.3.T1* (negative amount)

Of which: IRB provision shortfall and IRB equity expected loss amounts (before tax) (-) 0 m 0 % ?S?,c-iflff;ecj by Atcle 57 (q) of Directive 2006/48/EC (COREP fine 1.3.8 included in

C) Common equity (A+B) 3,207 7.4% 8,277 13.8%

Of which: ordinary shares subscribed by government 0 ,-W/{K/ 0 W% Paid up ordinary shares subscribed by government

- - i ¥
D) CoCos issued before 30 June 2012 according to EBA Common Term Sheet (+) 0 ;’:’,ﬂ{f"f 0 ;"‘)‘;ﬁ EBA/REC/2011/1

E) Other Existing government support measures (+) 750 W/{/A 750 f/{//{j

F) Core Tier 1including other intruments eligible and existing government support measures (C+D+E) 3,957 9.2% 9,027 15.0%
Net amount included in T1 own funds (COREP line 1.1.4.1a + COREP lines from
G) Hybrid instruments not subscribed by government 60 19 l 1.2.2***01 to 1.1.2.2***05 + CORERP line 1.1.5.2a (negative amount)) not subscribed
by government
H) Tier 1 Capital (F+G) 4,017 3% 9,046 15 0% COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)
1) RWA 43,175 60,150
RR / CRD emo ite

Common Equity instruments under A) not eligible as CET1 (under CRR) 0 0 ‘/ Articles 26(1) point (c) and 26(2) of CRR

]
Adjustments to Minority Interests 124 "':"ﬂ""’.-"""/f" 118 F o s ) Article 84 of CRR

DTAs that rely on future profitability (net of associated DTL) 1,895 ,.y 2,627 m 22‘02'33 36(1) point (c) and 38 of CRR [new COREP CA4 lines {1.2 +1.3-2.2.1 -
Holdings of CET1 capital instruments of financial sector entities: reciprocal cross holdings, non significant /’

and significant investments 0 /// 0 ///A Articles 36(1) point (g), (h) and (i), 43, 44 and 45 of CRR

RWA for Credit Value Adjustment Risk (CVA) 62 wfﬁ 277 wxf g Articles 381 to 386 of CRR

Notes and definitions
(1) The amount is already included in the computation of the eligible capital and reserves and it is provided separately for information purposes.

Explanatory footnotes
Please note that the applicable Core Tier 1 definition in Greece as at 30.06.2013 is stricter than the CRD3 definition and is calculated as the sum of the following positive items : (i) common shares, (ii) State Aid preference shares, (iii) share premium, (iv) Retained Earnings and (v) minority interests and the
following deductions: (i) intangible assets and goodwill, (i) 50:50 Deductions under CRD 48/20086, (iii) DTAs>20% of CET1 and (iv) excess of deductions from Tier 1/Tier 2 Capital. No prudential filter is applied on AFS unrealized gains and losses.

The completion of a capital increase in June 2013 Q2 combined with the net profits in 2013 H1 arising mainly from the PPA of the domestic operations of the Cypriot banks (Bank of Cyprus, Cyprus Popular Bank and Hellenic Bank), ATEbank and the Millennium Bank Greece resulted in the enhancement of
the Bank’s capital base and the restoration of the EBA Core Tier | at a level much higher than the minimum required.
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2. CREDIT RISK
as of 31 December 2012 GRO033
PIRAEUS BANK GROUP

Central banks and central governments - - - - 11,004 13 - - - - 620 17 -

Institutions ” - - - - 9,377 19 - - - - 1,278

N
N
N
R
N
NN

P
/ H A

Corporates i . € . . 18,197 3,524 . . € € 16,708 ane A oy P LA 2,222

Corporates - Of Which: Specialised Lending i B - B B 1,327 31 - B - - 1,353 BF L, N FA A 8

Corporates - Of Which: SME .l - - - - 13,646 2,909 - - - - 12,140 3369 [ & & e A 1,540

Retail Vo - - - - 16376| 3545 - - - - 011|326 |4 o 4 N N 2,386

Retail - Secured on real estate property 73.0% - - - - 11,262 2,304 - - - - 4,981 2,347 l.l":.il":f - ,l"?“.!"r - Ufﬂ 556

Retail - Secured on real estate property - Of Which: SME 87.0% - - - - 1,533 694 - - - - 780 697 | 4 & & - - o 169

PIRA BA ROUP Retail - Secured on real estate property - Of Which: non-SME 70.0% - - - - 9,729 1,610 - - - - 4,201 1,650 [ o & & A N N 388

Retail - Oualifvina Revolvina . - - - - 915 339 - - - - 694 383 W 4 W A 710

Retail - Other Retail A . . . . 4,199 902 - . . . 3,236 1,006 [ # & N - 1,120

Retail - Other Retail - Of Which: SME . - - - - 2.150 591 - - - - 1,642 737 [ A T FEAE 1 E 493

Retail - Other Retail - Of Which: non-SME i - - - - 2,049 311 - - - - 1,594 360 P i A A N SF A 627

Equity’ F o s - . - - 718 - - - - 718
Securitisation ffffj - - - - - - - - - - - - _.l"ff - ff - fff -
Other non-credit obligation assets i’/f!/ - - - - 6,279 - - - - - 3,863 - !/ - /_’l"r - fj/ -
TOTAL '{/f‘fj 0 0 0 0 61,951 7,100 0 0 0 0 32,097 7,979 = 0 = 0 1,352 4,610
Securitisation and re-securitisations positions deducted from capital * ""f‘,.-""‘,.-""j B B B B - B - B B B - B ffff , fff; , ff!f} ,

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **
LTV % ** (as of

o
Counterparty Country 31/12/2012) F-IRB A-IRB

STA

F-IRB A-IRB STA F-IRB A-IRB STA

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments

Institutions - - - - N - - - "'I:I"(/ , {/f °

Corporates - - - - , - - - - - 1,860

Corporates - Of Which: Lending - , 3
Corporates - Of Which: SME . - - - - 10,596 2,228 - - - - 9,188 2,540 [ & & A Nrra N 1,177
Retail ”A - - - - 14,560 3,199 - - - - 7,701 3,440 Wﬁ - WH - " 1,901
Retail - Secured on real estate property 71.0% - - - - 10,431 2,169 - - - - 4,530 2207 F £ A N AL A 507
Retail - Secured on real estate property - Of Which: SME 84.0% - - - - 1.388 645 - - - - 701 649 W & A A& A SE A A 156

Retail - Secured on real estate property - Of Which: non-SME 69.0% - - - - 9,043 1,524 - - - - 3,829 1567 [ o & N N i 352

Greece Retail - Qualifying Revolving fjf_‘fj - - - - 869 332 - - - - 658 377 f_‘f/} f_‘f
Retail - Other Retail ,.l":.i':,.l"';,.l"_:, - - - - 3,261 697 - - - - 2,513 846 J,.l":.i':,.l" - H - ‘,.l':,.l"r 784

Retail - Other Retail - Of Which: SME o F - - - - 1755 475 - - - - 1334 so1| & F F T FEF [ F 378
Retail - Other Retail - Of Which: non-SME i - - - - 1,506 222 - - - - 1,180 255 f & A N SF A 406

Equity F o s - B B B 663 ,
Securitisation A - - - R - R - R R R B By - A
Other non-credit obligation assets i’/ff/ - - - - 5,313 - - - - - 3,048 - f/ - /_’l"r - ff/
TOTAL '{/ffj 0 0 [ [ 54,215 6,069 0 0 0 0 26,259 6,761 = 0 = 0 1,124 3,852
Securitisation and re-securitisations positions deducted from capital * (fffj - - - - - - - - - - - - ffff - ffff - ffff.ﬂ

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Q
\

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 31 December 2012

GR033
PIRAEUS BANK GROUP

Notes and definitions

Central banks and central governments

Institutions
Corporates f/ffj _,.I"r/ /f f_.ll"r
Corporates - Of Which: Lending f‘.l'r‘.l'r J'rf f; J"rj"r
Corporates - Of Which: SME fj"j:'f ;j:’?j’) ;?jf;:} é’fj’?f
Retail . . A
Retail - Secured on real estate property 0.0% (fff; ffffj ’fffj
Retail - Secured on real estate property - Of Which: SME 0.0% F;ff; Ffff} ’f;ff
Retail - Secured on real estate property - Of Which: non-SME 0.0% o i Al
Retail - Qualifying Revolving i i i o
Retail - Other Retail fff;j _llll":\l‘F _l.\l‘c,ul"r _l,ul"r
Retail - Other Retail - Of Which: SME, i 2 22 A
Retail - Other Retail - Of Which: non-SME i Far ol r Frrr A £ F A

Equity

Securitisation

Other non-credit obligation assets

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

TOTAL # Aﬂl“';l’ 0 = 0
Securitisation and re-securitisations positions deducted from capital * ff rfffj rfff} Ffff}
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
o 0 0
0 RB R
Central banks and central governments A } Jl"
Institutions /)l" :jf/} :ff}'f ?}'f}
Corporaes s s, ey s
Corporates - Of Which: Lending ey P P FArFA
Corporates - Of Which: SME /}'rj" - !/ - /}'r }'r!/
Retalil ":/ffj !'f_.-""r..l/ i'"'r..l// /‘ff_‘}:
Retail - Secured on real estate property 0.0% - l,ll':,ul'rf - ,ll':.\":,ul'r - (ffﬂ
Retail - Secured on real estate property - Of Which: SME 0.0% - f!ff - fff! - ff!f;
Retail - Secured on real estate property - Of Which: non-SME 0.0% i Pl L
Retail - Qualifying Revolving Frr FEE FEE FEE
Retail - Other Retail _l,.l"'r ?ffj F, _‘.l"r_,.ll'r_,.l" ?fff
Retail - Other Retail - Of Which: SME A Fa ol FEEF A FF A
Retail - Other Retail - Of Which: non-SME F o i i
Eaquity Ko A A ey
Securitisation Ly i v e
Other non-credit obligation assets Ly o o o
TOTAL "';f‘:;/ f{:"‘ 0 - . - 0
Securitisation and re-securitisations positions deducted from capital * fff "rfff; (fffj ffffj

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines
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2. CREDIT RISK
as of 31 December 2012 GRO033

PIRAEUS BANK GROUP

Central banks and central governments - - - - - - - - - B - - - -

A A i
Institutions _‘ll'll:.l"IIr - - - - N - N - - - - - ?fff - ?ff.ﬂ" - J{J{fj

Corporates fff - N - - - - - - - - - 'rfff} 'Yff.ﬂ" 'fffj
Corporates - Of Which: Lending i - - - - - - - - - - - PN PFE A A EA

Corporates - Of Which: SME i - - - B
Retail 7}";{/ - - - - N - N - - - N ""{ll"’/f ""/ff 'fff/;
Retail - Secured on real estate property 0.0% - - - - - B B B B B B B f‘,.-"'// B f}//f B //fﬂ
Retail - Secured on real estate property - Of Which: SME 0.0% - - - - - - - - - - - - fffﬁ - ,l'rf}l'rﬁ - ,l"r-‘Ill"r-‘lll";.l";I

o Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - - i - i - i
Retail - Qualifying Revolving _’f_..lr - - - - b - b - bl - - - /_.l'r_, - _.l'r_,/ - j}r_.l'r

Retail - Other Retail fyf r - - - - - - - - - - - - :"III:"I(A"' - Wﬁ - Hf
Retail - Other Retail - Of Which: SME A - - - - - - - - - - B T EFF A TEEF T

Retail - Other Retail - Of Which: non-SME i - - - - - - - - - - - A N AP

Equty TS — , 5 S - o — 3 - T By AT
Securitisation ¥ - - - - - - - R R R B B B A
Other non-credit obligation assets ffjff - - - - - - - - - - - - f/ - “I';,I‘r - j..l‘;,l"

TOTAL Wf? 0 0 0 0 [ [ [ [ [ [ 0 0

Securitisation and re-securitisations positions deducted from capital * fff - - - - - - - - - - - - ffffj - "’f..l"r.i"rj - f.i"r.i"rf.f

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **
LTV % ** (as of

31/12/2012) F-IRB AIRB
Non-defaulted ~ Defaulted  Non-defaulted

Counterparty Country

STA

F-IRB
Non-defaulted ~ Defaulted

A-IRB STA F-IRB A-IRB STA

Defaulted  Non-defaulted ~ Defaulted Non-defaulted Defaulted ~ Non-defaulted ~Defaulted  Non-defaulted Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted  Defaulted

Central banks and central governments

Institutions

Corporates
Corporates - Of Which:

Corporates - Of Which: SME
Retail

g A : : : : : : : : : : : : : RS
: : : : : : : : : i R 4 i

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME o:o% R - R R B R B R R R B R J,.-l' f" R f" J,.-"' R J,.-"' J,.-l'

Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - B . L LA

Retail - Qualifying Revolving rararar - - - - - - - - - - - B A A A

Retail - Other Retail H - - - - - - - - - - - - i'}l'rfﬁ' - !'}l"}l'}l'; - Gﬂ'}%
Retail - Other Retail - Of Which: SME i - - - - - - N N N N N A N A
Retail - Other Retail - Of Which: non-SME WA - - - - - - - N N N - R R R

Equiy P - : - : - : : : - - T X5 T1FEE :

Securitisation - - - - - - B . B B B B fffj
Other non-credit obligation assets s B . B . . . . R R R R Ry
TOTAL w ",.-'::u 0 0 0 0 0 0 0 0 0 0 0 0 a

Securitisation and re-securitisations positions deducted from capital * P A R B R B . - . - . . . - W N

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 31 December 2012

GR033
PIRAEUS BANK GROUP

Notes and definitions

Central banks and central governments

Institutions _‘ll":,ll"r ?fff ?j"‘:ﬂ"‘:ﬂi fffj
Corporates s sy s oy
Corporates - Of Which: Lending i FArr A FEr A A EA
Corporates - Of Which: SME r":;"jl"';/ ;;:;I_; :f:fjf::f = ;;;f;
Retalil - 4
Retail - Secured on real estate property 0.0% Sy Sy Ry
Retail - Secured on real estate property - Of Which: SME 0.0% i"r_‘ll"rf_‘ll"‘; {ffﬁ - ﬁ“';ll":ll"r A
Retail - Secured on real estate property - Of Which: non-SME 0.0% e i - i

Retail - Qualifying Revolving _’)‘r_.llr f)rfj - if‘,/ j}r_.l'r
Retail -F)Iher Retail fﬂ 4 - Hﬁ - Hﬁ Hf

Retail - Other Retail - Of Which: SME, FEEF T EFF A TEEF A
Retail - Other Retail - Of Which: non-SME i S WA AP

Equity

Securitisation

Other non-credit obligation assets

TOTAL

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

_ _ 5 0
Securitisation and re-securitisations positions deducted from capital * ’;ff i'r_;l'r_;l‘r_.ll'r !'r_.;l‘r_.ll'r_.ll'r ﬁ'r_.l"r_.l"r;_a
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
o 0 0
b i B "
Central banks and central governments A _.|l" _.ll'i J'I'
Institutions iﬂﬁ:? ;‘:ﬂ} ﬂﬁ ﬁ:;
Corporates A
Corporates - Of Which: Lending i ey S i
Corporates - Of Which: SME '?;:;::rf ;::f?:f" :F?;’jf‘ /:f:;r:/'*
Retail A I A1
Retail - Secured on real estate property 0.0% ffffj ffffj ffffj
Retail - Secured on real estate property - Of Which: SME 0.0% "':.ul'" f f A "'f / ‘.ll"’ A f/ ‘.ll"’ / A
Retail - Secured on real estate property - Of Which: non-SME 0.0% f_.l"f_ll"fj "Ir_ll"f;l"fj ’f..l"f.ll""f
Retail - Qualifying Revolving 'r.ll‘f.ll'r.ll"r .i"r.ll‘r.ll"r .ll‘r.ul"r.ul"r .i"r.ul"r.ll‘r
Retail - Other Retail "fff/ »'"':l"’/ {ff ff!f‘:
Retail - Other Retail - Of Which: SME W FFFA i A i
Retail - Other Retail - Of Which: non-SME f?_::" fj:fj}‘:;’; FJ:F":;I"-:;" Ffj}-‘}
Equity A . A
Securitisation [f! f!ffj ([ffl ff!ff
Other non-credit obligation assets yff fff)‘{ﬂ fffﬂ /ffff
TOTAL _‘|,|l"'_:|l"'Ir S - - o
Securitisation and re-securitisations positions deducted from capital * s FF A C A Frarsr

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines
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2. CREDIT RISK
as of 31 December 2012 GRO033
PIRAEUS BANK GROUP

Value adjustments and provisions (as of 31/12/2012) **

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) **

- . o LTV % ** (as of
ounterparty Country 31/12/2012) F-IRB A-IRB

STA STA

STA

A-IRB

F-IRB

F-IRB
Non-defaulted  Defaulted

A-IRB

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted

Non-defaulted ~Defaulted ~ Non-defaulted —Defaulted

Non-defaulted ~ Defaulted

Non-defaulted  Defaulted Non-defaulted ~ Defaulted ~ Non-defaulted  Defaulted

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME WA - - - - - - - - - - - - s - F - e

Retail f//ﬁ - - - - - - - - - - - - f/} - // -

Retail - Secured on real estate property 0.0% - - - - - - - - - - - - __..-"rf - f;.llr - Jllll':‘l.l'r

Retail - Secured on real estate property - Of Which: SME 0.0% R B R R B R B R R R B R J,.-'" !"' R !"' J,.-'" R J,.-'" _,.-'"
i i

Retail - Secured on real estate property - Of Which: non-SME 0.0%

- - - - - - - - - - 5 i - -
Retail - Qualifying Revolving T - - - - - - - - - - - B, A P A

N N "4

Retail - Other Retail fff - - - - - - - - - - - - "'r_.ul"'rf..i"'; - fff.ﬂ"'ﬂ - .
Retail - Other Retail - O Which: SME i - - - - B B - - - - B B W WA
Retail - Other Retail - Of Which: non-SME WA - - - - - - - - - - - L i - L

i T - T T S — S P P R P
Securitisation e - : - - - - - - - - - TLE AL AL
Other non-credit obligation assets s - - - - - - - - - - - By Ny Ny

TOTAL f‘{‘; A 0 0 0 0 0 0 0 0 [ [ 0 0 = 0 = 0 = 0
Securitisation and re-securitisations positions deducted from capital * ff;f‘ - - - - - - - - - - - - ff - f; - ;f

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Central banks and central governments - - - - - - - - - - - - " - i - "
Institutions f_ll.l"r - - - - - - - - - - - - ?f/f - :fff} - yffj
Corporates f':u'"r - - - - N - N - - - - '..!"Ilrf.l"ll:" 'fff} 'fff.l'"

Corporates - Of Which: ialised Lending L - - - - - - - - - - - P Ry P A

Corporates - Of Which: SME i R - B B B B , R R R . N N N
o - - - - - - - - - - - P Ny Ny
Retail - Secured on real estate property 0.0% - - - - . . : . _ _ j ~ :}(ff; N ?fﬁ - ?fﬁ
Retail - Secured on real estate property - Of Which: SME 0.0% - - - - - - - - - - - - ‘fff; - );;{;;} - ;;;);/

Retail - Secured on real estate property - Of Which: non-SME 0.0% - R - R R R R R R R R R f/ff R N

Retail - Qualifying Revolving ff - - - - - - - - - - - - ffff} - rfff} - ffff}

Retail - Other Retail rarr - - - - - - - - - - - FAA F A A

Retail - Other Retail - Of Which: SME i - - - - - - - - - - - Ry S RFrrry

Retail - Other Retail - Of Which: non-SME P - - - - - - - - - - - R R B

e R R R R RS R R s N N7 4

Securitisation ffff} - - - - - - - - - - - - fff - ff; - fffx‘

Other non-credit obligation assets lff!j - - - - - - - - - - - - f!f - {ff - ff![‘

TOTAL W;’? [ 0 [ [ 0 0 0 0 [ [ 0 0 e 0 = =

. - Securitisation and re-securitisations positions deducted from capital * fff - B - B B B B B B B B B f;f;} B ffff} N f;ffj
lotes an initions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 31 December 2012 GRO033
PIRAEUS BANK GROUP

Exposure values (as of 31/12/2012) ** RWA (as of 31/12/2012) ** Value adjustments and provisions (as of 31/12/2012) **

STA

LTV % ** (as of
31/12/2012)

Counterparty Country F-IRB A-IRB STA

F-IRB

A-IRB STA F-IRB A-IRB

Non-defaulted  Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending - - - - - - - - - - - - - -
Corporates - Of Which: SME " R - R R - R , B R R B B e |
S T S S S S R
Retail - Secured on real estate property 0.0% - - - - - - B B B B B B J,.-"'f B fj,.-"' B J,.-"'J,.-'"
Retail - Secured on real estate property - Of Which: SME 0.0% - - - - - - - - - - - By Hrrr LA
Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - By BFFry B
Retail - Qualifying Revolving f_,l"r - - - - - - - - - - - - Fffff - Ffff} - ’ffff

Retail - Other Retail s - - - - - - - - - - - B LA LA
Retail - Other Retail - Of Which: SME i - - - - - B - B B B , A A A

Retail - Other Retail - Of Which: non-SME P - - - - - - - - - - - Ny Ny KL

i rs S S S S S R R S S S R S S S

A T T T T T | BEAA PAAA T PR

Other non-credit obligation assets ff - - - - - - - - - - - - ff/f; - ":.I"f}":.i - ?f/_‘f
TOTAL w A 0 0 0 0 0 0 0 0 [ [ 0 0 = 0 = 0 = 0
Securitisation and re-securitisations positions deducted from capital * Sy B B B B B B B B B B B [ B By

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 GRO033
PIRAEUS BANK GROUP

Central banks and central governments - - - - 7,157 16 - - - - 559 23 -

i i
Institutions oy - . - - 17,826 126 - - - - 1,030 139 Tjjj FEEL LA P 133

Corporates i - . - . 24331] 8101 . . . . 22437| 9430 F A By By 5,795
Corporates - Of Which: Specialised Lending i B - B B 2,280 358 - B - - 2,147 a8 A SF A A A A 261
Corporates - Of Which: SME .l - - - - 17,958 6,684 - - - - 15,876 7,643 [ 4 & - e A 3,920

Retail Vo - . - . 22696| 6258 - - - - 12067 6283 [ 4 N A 4,380
Retail - Secured on real estate property 73.0% - . - - 16,309 4,103 . - - - 7,190 3802 [ A A 1,272

Retail - Secured on real estate property - Of Which: SME 85.0% - - - - 2.477 1,217 - - - - 1.244 1,203 [ & & & - - s 392

PIRA BA ROUP Retail - Secured on real estate property - Of Which: non-SME 70.0% - - - - 13,832 2,886 - - - - 5,946 2590 [ & & & A N N 880
Retail - Oualifvina Revolvina . - - - - 1.026 563 - - - - 776 612 | W A 817

Retail - Other Retail A - - - - 5,361 1,592 - - - - 4,100 1839 [ & # N N 2,291

Retail - Other Retail - Of Which: SME . - - - - 2.667 923 - - - - 2.020 1129 [ & & & T FEAE 1 E 820

Retail - Other Retail - Of Which: non-SME i - - - - 2,694 669 - - - - 2,080 710 P A A N SF A 1,471

Equity F o s - - - - 709 - - - 709

Securitisation ffffj - - - - R - R - - - R - ;f - ff _ J..I"JI.I"
Other non-credit obligation assets !’ff_‘f/ B B B B 5,642 B B B B B 4,203 B _‘ff , /J,.-"' , f! ,
TOTAL ¥ / /" _ll.f = 0 0 0 0 78363| 14501 0 0 0 0 21005 15875 a 0 > 0 2,053 10,309

Securitisation and re-securitisations positions deducted from capital * ""f‘,.-""‘,.-""j B B B B - B - B B B - B ffff , fff; , ff;f ,

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **
LTV % ** (as of
30/06/2013) F-IRB A-IRB

Non-defaulted ~ Defaulted  Non-defaulted

Counterparty Country © STA

F-IRB A-IRB STA F-IRB A-IRB STA

Defaulted  Non-defaulted  Defaulted

14

Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted  Defaulted

Central banks and central governments

Institutions - - - - 123 133
Corporates - - - - 21,672 7,315 - - - - 19,849 8,432 - 5,303
Corporates - Of Which: Lending - - - - 2,280 358 - - - - 2,147 444 i 261
Corporates - Of Which: SME . - - - - 15,631 5,893 - - - - 13,622 6,741 | 2 # & Nrra N 3,470
Retail sy - - - - 21,109 5,947 - - - - 11,041 soa2| 4 F M AL Ny 3,944
Retail - Secured on real estate property 72.0% - - - - 15,573 3,956 - - - - 6,810 3666 [ o F F A N Ny 1,223
Retail - Secured on real estate property - Of Which: SME 85.0% - - - - 2.358 1,163 - - - - 1,176 1152 @ & A A A A A 381
Retail - Secured on real estate property - Of Which: non-SME 69.0% - - - - 13,215 2,793 - - - - 5634 2514 [ o F N N i 842

Greece Retail - Qualifying Revolving fjf_‘fj - - - - 967 563 - - - - 736 635 f_‘f/} f_‘f
Retail - Other Retail ,.l":.i':,.l"';,.l"_:, - - - - 4,569 1,429 - - - - 3,494 1,642 J,.l":.i':,.l" - H - ‘,.l':,.l"r 1,916

Retail - Other Retail - Of Which: SME & F - - - - 2,338 816 - - - - 1762 996 | & F F T FEF [ F 697
Retail - Other Retail - Of Which: non-SME i - - - - 2,231 613 - - - - 1,732 646 ' 4 & A N SF A 1,219

Equity F o s - - B B 637 B
Securitisation ffffj - - R R - R - B R R B R J.llrf R ff _ J..I"J..I" R

Other non-credit obligation assets ,/JI":‘.I"/ - - - - 4,332 - - - - - 3,071 - f/ - /JI" - J'I":‘.I" -
TOTAL '{/ f ‘I'f j 0 0 [ [ 71,039 13,398 0 0 0 0 35,541 14,530 0 - 0 1,749 9,382

Securitisation and re-securitisations positions deducted from capital * (fffj - - - - - - - - - - - - ffff - ffff - ffff -

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Q
\

Notes and d ns

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013

GR033
PIRAEUS BANK GROUP

po 0/06/20 0/0 d pro 0/06/20
o a 0 R ° RB RB RB
Central banks and central governments ’ ]
Institutions ,/'I;ll"rfld f/ /}l"r ‘,l"':ll"
Corporates f/ffj _.l"'r/ /f f..l"f
Corporates - Of Which: Lending f‘.l'r‘.l'r J'rf f; J"rj"r
Corporates - Of Which: SME Frrr P P F A
Retail ' s e s
Retail - Secured on real estate property 0.0% FAss A Frrs A FELL A
Retail - Secured on real estate property - Of Which: SME 0.0% F;fff Ffff} rf;fj’
Retail - Secured on real estate property - Of Which: non-SME 0.0% o A P
Retail - Qualifying Revolving i i i I
Retail - Other Retail l"‘;l‘c,l"lr_llll":.i _lll"ll:\"‘- _l.\"ci"lr _,p‘"'lr_l.l"llr
Retail - Other Retail - Of Which: SME, i 2 22 i
Retail - Other Retail - Of Which: non-SME i Far ol r Frrr A A
Equity ‘l'rjl'r fj"rj"j"rj f!;fj ’;J"r.l',l
Securitisation II..li"’.dl"‘l...I"‘l. "'r.ll"rf.ll"r ffff "r.ll"r.ll"rf
Other non-credit obligation assets 7f!j f!ff ,ff! ff!f
TOTAL # Al"" Jul"' 0 o - - ®
Securitisation and re-securitisations positions deducted from capital * ff rfffj rfff} Ffff}
Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
o 0/06/20 0/0 0 0/06/20
0 2idy 0106120 R R X
Central banks and central governments A } Jl'
Institutions /)l" Tff} 7/’}'} yff}
Corporaes s . s sy
Corporates - Of Which: Lending ey A B P
Corporates - Of Which: SME /}'rj" - !/ - /}'r - }'r!
Retail ":/ffj !'f..-"f..l/ F'f// f/f
Retail - Secured on real estate property 0.0% - l,ll':,ul'rf - ,ll':.\":,ul'r - ,l":,ul':,ul'r
Retail - Secured on real estate property - Of Which: SME 0.0% - f!ff - ﬂ"ff! - ff!f
Retail - Secured on real estate property - Of Which: non-SME 0.0% i Pl i
Retail - Qualifying Revolving Frr FEE FEE FEE
Retail - Other Retail _‘.I"F_I,.I"F ?fff # .;"'I:I"f..l"' ?ff.ﬂ"’
Retail - Other Retail - Of Which: SME A Fa ol FEEF A F A
Retail - Other Retail - Of Which: non-SME FArr o i i
Eaquity P A A A
Securitisation Ly e v i
Other non-credit obligation assets Ly o o o
TOTAL wf“? 0 [ - - - 0
Securitisation and re-securitisations positions deducted from capital * fff "rfff; (fffj ffffj

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 GRO033
PIRAEUS BANK GROUP

Central banks and central governments - - - - - - - - - B - - - - .

A A A
Institutions _‘l"ll:.l"IIr - - - - - - N - - - - - ?fff - ?ff} - J{J{f} -

Corporates fff - N - - - - - - - - - 'rfff} 'Yff.ﬂ" 'fffj -
Corporates - Of Which: Lending i - - - - - - - - - - - PN PFE A A FFA -

Corporates - Of Which: SME i - - - B
S - S - S - - SRS R S 4 R S S 4
Retail - Secured on real estate property 0.0% - - - - - - - - B B B B ff}// B f}//f B //f/ B
Retail - Secured on real estate property - Of Which: SME 0.0% - - - - - - - - - - - - fffﬁ - fffﬁ - ,l"}l'rjll'rﬁ

A Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - - e - A - A -
Retail - Qualifying Revolving _’f_..lr - - - - - - - - - - - - )'r_.l'r_, - _.l'r_,/ - j}r_.l'r -
Retail - Other Retail fyf 4 - - - - - - - - - - - - :"III:"I(A"' - Wﬁ - Hf -
Retail - Other Retail - Of Which: SME A - - - - - - - - - - - T A F A TEEF T -
Retail - Other Retail - Of Which: non-SME i - - - - - - - - - - - A N N

Equty Y : , : : , - , - - - : By BEFd A7 -
Securitisation ¥ - - - - - - - R R R B B B B R
Other non-credit obligation assets ffjfl‘ - - - - - - - - - - - - f/ - /';,llr - j..l‘;,l" -

TOTAL Wf? 0 0 0 0 [ [ [ [ [ [ 0 0

Securitisation and re-securitisations positions deducted from capital * fff - R - - R - R - - - R - ffffj _ ffffj _ ffffj _

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **
LTV % ** (as of
o)

30/06/2013) F-IRB AIRB
Non-defaulted ~ Defaulted  Non-defaulted

Counterparty Country STA

F-IRB A-IRB STA F-IRB A-IRB STA

Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted ~Defaulted  Non-defaulted  Defaulted

Central banks and central governments

Institutions

Corporates
Corporates - Of Which: Lending - - - -
Corporates - Of Which: SME - - - - - - - - - - ff.-i"r - f.-‘"r.i" J"r.i"f -
Retail E . - . . . - . . A € .

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME o:o% - - - - - B B B B B B B J,.-" / B f" J,.-"' B J,.-"' J,.-l' B

Retail - Secured on real estate property - Of Which: non-SME 0.0% N , - - - - - N N N - N N 1x A N
Retail - Qualifying Revolving i - - - - - - - - - - - P AL P AL PR -
Retail - Other Retail H - - - - - - - - - - N - i'}l'rfﬁ' - !'}l"}l'}l'; - Gﬂ'}% -

Retail - Other Retail - Of Which: SME i - - - - - - N N N N N A N A N

Retail - Other Retail - Of Which: non-SME WA - - - - - - - N N N - R R R N

Eauy Ty B 5 T T o - T LA LA B :

Securitisation - - -

: - - T SR S,
Other non-credit obligation assets fff - - - - - - - - - - - - fff}

TOTAL w ‘#l'i 0 0 [ [ 0 0 0 0 0 0 0 0

Securitisation and re-securitisations positions deducted from capital * P A R B R B B - . - . . . - W N R

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013

GR033
PIRAEUS BANK GROUP

po 0/06/20 0/0 d pro 0/06/20
PN i o d T o d T o d De d
Central banks and central governments
Institutions ;ﬁf :ﬁ:;r;f ::;rfﬁj: ;ﬁ:::_rj
Corporates M
Corporates - Of Which: Lending i FArr A FEr A FrrA
Corporates - Of Which: SME r":;"jl"';/ ;;:;I_; :;:;r;; ;;;;
Retalil
Retail - Secured on real estate property 0.0% {f// F'f//,.-'"r //f/
Retail - Secured on real estate property - Of Which: SME 0.0% l"':l"'rf_‘l'": {fj{ﬁ "‘:"'I:"'Irf_rj
Retail - Secured on real estate property - Of Which: non-SME 0.0% e i i
Retail - Qualifying Revolving f}r_.llr )"_l.fj - _.l'rj)r j}r_.l'r
Retail - Other Retail fﬂ 4 - ?:"II(A"' - Wﬁ Hf
Retail - Other Retail - Of Which: SME, FEEF T EFF A TEEF A
Retail - Other Retail - Of Which: non-SME i S WA W
Equity "r//_.l"(j / //r /r..l"'r/
Securitisation "r.nl"’.ll"r.ll"r.nl' .ll"r.nl"’ J"’.ll"r .i"r.ll"r
Other non-credit obligation assets ff;f‘d f/ /I;l"r ;f
TOTAL 0 0
Securitisation and re-securitisations positions deducted from capital * ’;ff i'r_;l'r_;l‘r_.ll'r !'r_.;l‘r_.ll'r_.ll'r ﬁ'r_.l"r_.l"r;
Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
o 0/06/20 0/0 0 0/06/20
o a 0 7 .'_ o RB RB R
Central banks and central governments A _.|l" j J'I'
Institutions iﬂﬁ:? ;‘:ﬂ} ﬂﬁ ﬁ:;
Corporates A
Corporates - Of Which: Lending i ey S i
Corporates - Of Which: SME '?;:;::rf ;::f?:f" :F?;’jf‘ /:f:;r:/i
Retail A I A
Retail - Secured on real estate property 0.0% ffffj ffffj ffffj
Retail - Secured on real estate property - Of Which: SME 0.0% "':.ul'" f f A "'f / ‘.ll"’ A f/ ‘.ll"’ / A
Retail - Secured on real estate property - Of Which: non-SME 0.0% f_.l"f_ll"fj "Ir_ll"f;l"fj ’f{fl
Retail - Qualifying Revolving 'r.ll‘f.ll'r.ll"r .i"r.ll‘r.ll"r .ll‘r.ul"r.ul"r - .i"r.ul"r.ll‘r
Retail - Other Retail "fff/ »‘"':l""/ {ff - ff.ﬂ"’
Retail - Other Retail - Of Which: SME W FFFA i A A
Retail - Other Retail - Of Which: non-SME f?_::" fj:fj}‘:;’; FJ:F":;I"-:;" f":’f“:f“:ﬂ'
Equity A . A
Securitisation [f! f!ffj ([ffl ff!f)
Other non-credit obligation assets yff fff)‘{ﬂ fffﬂ /ffﬂ
TOTAL _‘|,|l"'_:|l"'Ir 0 S - - 0
Securitisation and re-securitisations positions deducted from capital * s FF A C A s

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK

as of 30 June 2013 GRO033

PIRAEUS BANK GROUP

RWA (as of 30/06/2013) ** Value adjustments and provisions (as of 30/06/2013) **

Exposure values (as of 30/06/2013) **

- . o LTV % ** (as of
ounterparty Country 30/06/2013) F-IRB A-IRB

STA STA

STA F-IRB

Non-defaulted

F-IRB A-IRB

Non-defaulted  Defaulted

A-IRB

Non-defaulted Defaulted

Defaulted Defaulted ~ Non-defaulted ~ Defaulted

Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted

Non-defaulted

Non-defaulted  Defaulted Non-defaulted ~ Defaulted

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME WFEEF - - - - - - - - - - - T 1 L
/. R e R R R R R R R R R N ., W . S R V S
Retail - Secured on real estate property 0.0% - - - - - - - - - - - - _,l"'l;'f - f;.llr - Jllll':‘l.l'r
Retail - Secured on real estate property - Of Which: SME 0.0% R B R R B R B R R R B R J,.-'" !"' R !"' J,.-'" R J,.-'" _,.-'"

A A

Retail - Secured on real estate property - Of Which: non-SME 0.0%

- - - - - - - - - - 5 i - -
Retail - Qualifying Revolving T - - - - - - - - - - - B, A P

Retail - Other Retail ?ff - - - - - - - - - - - - ffffﬂ - fffﬂ - fffﬂ
Retall - Other Retall - O Which: SME i - - - - - - - - - - - i A A
Retail - Other Retail - Of Which: non-SME WA - - - - - - - - - - - L i L

i T - T T S — S P P R P
Securitisation e - : - - - - - - - - - TLE AL AL
Other non-credit obligation assets s - - - - - - - - - - - By Ny Ny

TOTAL f‘/‘f A 0 0 0 0 0 0 0 0 [ [ 0 0 = 0 = 0 0
Securitisation and re-securitisations positions deducted from capital * ff;f‘ - - - - - - - - - - - - ff - f; - ;f
Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
o of 30/06/20 R of 30/06/20 d d provisio of 30/06/20
o 4 ° 0/06/20 ’ RB RB RB RB RB R
o D o D o D o D o De o D o D o D o D
Central banks and central governments - - - - - - - - - - - - A - J,.i - }
Institutions f_‘lll'r - - - - - - - - - - - - Tff_‘.ﬂ - ?ff} - yff_‘/
Corporates _‘|.l"lr_'|.l"Ir - - - - - - - - - - - ?f_‘.ﬂ':.i ?;.I"F_‘.l"r_‘.l' _‘.l"r_',.l"rf_‘.l'
Corporates - Of Which: ialised Lending L - - - - - - - - - - - P Ry A
Corporates - Of Which: SME f{f - - - - - - - - - - - —ffff_, —I"rfff_‘ —’fff_‘
w
o - - - - - - - - - - - P Ny Ny
Retail - Secured on real estate property 0.0% - - - - . . : . _ _ j ~ Wf; N Vm - ?:"%
Retail - Secured on real estate property - Of Which: SME 0.0% - - - - - - - - - - - - wﬁ - Wﬁ - F ;:.u"':f
Retail - Secured on real estate property - Of Which: non-SME 0.0% - - - - - - - - - - - T LA By [EES,
Retail - Qualifying Revolving ff - - - - - - - - - - - - ffff} - rfff} - ffff}
Retail - Other Retail rarr - - - - - - - - - - - FAA F A FAS A
Retail - Other Retail - Of Which: SME i - - - - - - - - - - - Ry S Ry
Retail - Other Retail - Of Which: non-SME A - - - - - - - - - - - N N N
Equity fjffj - - - - - - - - - - - - - jf - f‘,nl".
Securitisation ¥ A - - - - . - . - - - . B A N
Other non-credit obligation assets /ff!j - - - - - - - - - - - - ,.l":{f - {ff - ff!
TOTAL Wf? [ 0 [ [ 0 0 0 0 [ [ 0 0 e 0 = 0 = 0
Securitisation and re-securitisations positions deducted from capital * f;; - - - - - - - - - - - - fff;} - ff;;} ffffj

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK

as of 30 June 2013 GRO033

PIRAEUS BANK GROUP

Exposure values (as of 30/06/2013) **

F-IRB A-IRB

RWA (as of 30/06/2013) **

Value adjustments and provisions (as of 30/06/2013) **

STA

LTV % ** (as of
30/06/2013)

Counterparty Country

STA

F-IRB

A-IRB

STA F-IRB

A-IRB

Non-defaulted  Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME " R - R B , B , R N N , A i il

S T S S S S R -
Retail - Secured on real estate property 0.0% - - - - - - B B B B B B J,.-"'f B fj,.-"' B J,.-"'J,.-'" B

Retail - Secured on real estate property - Of Which: SME 0.0% - - B B ,
Retail - Secured on real estate property - Of Which: non-SME 0.0% - - B B , B ,

Retail - Qualifying Revolving ff R B R R B R , R R R ,

Retail - Other Retail o . . R R €
Retail - Other Retail - Of Which: SME iy - - B R - B , B B R ,
Retail - Other Retal - Of Which: non-SME P - € - . . R R R . . .
Equity ?ff - - - - - - - - - - -
Securitisation F /}l"r - - - - - - - - - - -
Other non-credit obligation assets ff - - - - - - - - - - -
TOTAL /;pl';.-l"' # o 0 o o 0 [ [ 0 0 0 o o - o

Securitisation and re-securitisations positions deducted from capital * Sy - € - - . - . B B B R

S
B
S
T

N
N
N
W
N
W\

Q
N
N
N
N
N
M
Q
N

\\
\
N
\
\
\

q
\
S
\
.,j:
\

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

Explanatory footnotes

Following the consolidation of the Greek banking system, Piraeus Bank Group has acquired significant banking entities during the first half of 2013. As a result of the operations that were acquired during first half of 2013, it is noted that Piraeus Bank Group's balance sheet as of 30.06.13 incorporates the assets and liabilities of Millennium Bank Greece and the Greek banking operations of Bank of Cyprus, Cyprus Popular Bank and Hellenic Bank, including loans and
deposits of their subsidiaries in Greece. Regarding Piraeus Bank Group's financial figures in H1 2013, total assets at the end of June 2013 amounted to €95.0 bn, whereas total assets at the end of 2012 amounted to € 70.4 bn. In particular, gross loans at the end of H1 2013 amounted to €75.7 bn, while at end of 2012 amounted to €50.6 bn. Therefore, balance sheet figures as at 30/06/2013 are not comparable with the corresponding figures as at 31/12/2012.

Please note also that the "Institutions" asset class includes bonds issued by the European Financial Stability Fund (EFSF) of € 7,3 billion, which the Bank received under the transfer agreement of selected assets and liabilities of the former ATEbank. In the aforementioned category are also included bonds of the same issuer amounting to € 6,8 billion, which the Bank received as a result of the participation of the Hellenic Financial Stability Fund in the share capital
increase of Piraeus Bank.
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3. SECURITISATION SUMMARY
GRO033
PIRAEUS BANK GROUP

(in million Euro)

Exposure Value as of 31/12/2012 Exposure Value as of 30/06/2013

Banking Book 0 0
Trading Book (excl. correlation trading) 0 0
Correlation Trading Portfolio 0 0
Total 0 0

Explanatory footnotes
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4. MARKET RISK

GRO033
PIRAEUS BANK GROUP

(in million Euro)

31-12-12 30-06-13

TOTAL RISK EXPOSURE TOTAL RISK EXPOSURE

AMOUNT AMOUNT

Traded Debt Instruments 76 0 70 0
TDI - General risk 75 0 70 0
TDI - Specific risk 1 0 1 0

Equities 40 0 30 0
Equities - General risk 20 0 15 0
Equities - Specific risk 20 0 15 0

Foreign exchange risk 517 0 705 0

Commodities risk 0 0 0 0

Explanatory footnotes
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012

GRO033
PIRAEUS BANK GROUP

(in million Euro)

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) @

Residual Maturity

(gross exposures (long) net of cash short positions of sovereign debt to other counterparties only

NET DIRECT POSITIONS DIRECT SOVEREIGN

EXPOSURES IN
DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©

where there is a maturity matching) ® (on and off balance sheet)

Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking i P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + !Derivgtives with value + Perivgtives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] . 0 0 0 0 0 0 0 0
[3Y_-5Y] Austria 174 0 174 174 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 174 0 174 174 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 52 0 52 52 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Belgium 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 52 0 52 52 0 0 0 0
[0-3M] 1 0 1 0 0 1 0 0
[3M-1Y] 1 0 1 0 0 1 0 0
[1Y-2Y] 2 0 2 0 0 2 0 0
[2Y -3Y] . 0 0 0 0 0 0 0 0
[3Y-5Y] Bulgaria 0 0 0 0 0 0 0 0
[5Y -10Y] 3 0 3 0 0 3 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 7 0 7 0 0 7 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Cyprus 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 7 7 7 0 0 0 0 0
Total 7 7 7 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ??;EREGN
i isions) @ here there is a maturity matching) @
(accounting value gross of provisions) wi i urity ing) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desioagzlggt ':;/irovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba?\kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
3Y 571 Czech Republic o 0 0 0 o 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Denmark 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ] 0 0 0 0 0 0 0 0
[3Y-5Y] Estonia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] < 0 0 0 0 0 0 0 0
Finl

[3Y-5Y] inland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012

GRO033
PIRAEUS BANK GROUP

(in million Euro)

Residual Maturity

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) @

(gross exposures (long) net of cash short positions of sovereign debt to other counterparties only

NET DIRECT POSITIONS DIRECT SOVEREIGN

EXPOSURES IN
DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©

where there is a maturity matching) ® (on and off balance sheet)

Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[BY-5Y] France 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 1 0 1 1 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 1 0 1 1 0 0 0 0
[2Y -3Y] 11 0 11 11 0 0 0 0
[3Y-5Y] Germany 118 0 118 118 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 130 0 130 130 0 0 0 0
[0-3M] 2,247 247 2,237 1,986 0 5 0 0
[3M-1Y] 896 3 884 886 0 -4 0 0
[1Y-2Y] 1,495 13 1,495 63 0 4 0 0
[2Y-3Y] 22 22 22 0 0 0 0 0
[3Y-5Y] Greece 15 15 15 0 0 0 7 0
[5Y -10Y] 80 80 80 0 0 0 -4 0
[10Y - more ] 111 102 110 8 0 0 320 0
Total 4,866 482 4,844 2,942 0 5| 309 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y -2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Hungary 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0

2013 EBA Transparency Exercise



5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ??;EREGN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i R held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y_-5Y] Iceland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[BY-5Y] Irefand 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Italy 0 0 0 0 0 0 0 0
[BY -5Y] 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[BY-5Y] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ??;EREGN
; i @) i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity Country /
Region iR
v ( desioagzlggt ':;/irovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba?\kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] ; : 0 0 0 0 0 0 0 0
13y 5v] Liechtenstein o 0 0 0 o 0 ) o
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y-5Y] Lithuania 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Luxembourg 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Malta 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ??;EREGN
f i @ f f iy @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region iR
v ( desioagzlggt ':;/irovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba?\kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 50 0 50 50 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
Netherl
[3Y-5Y] etherlands 169 0 169 169 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 219 0 219 219 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Norway 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Poland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
P |

[3Y -5Y] ortugal 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%;?J??;EREJGN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i R held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 8 3 8 0 0 5 0 0
[3M-1Y] 113 0 113 7 0 97 0 0
[1Y-2Y] 59 0 59 0 0 37 0 0
[2Y-3Y] ’ 85 0 85 16 0 68 0 0
[3Y-5Y] Romania 49 0 49 0 0 49 0 0
[5Y -10Y] 23 0 23 23 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 336 3 336 47 0 255 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[BY-5Y] Slovakia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ’ 0 0 0 0 0 0 0 0
[BY-5Y] Slovenia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ; 0 0 0 0 0 0 0 0
[BY-5Y] Spain 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ??;EREGN
i isions) @ here there is a maturity matching) @
(accounting value gross of provisions) wi i urity ing) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desioagzlggt ':;/irovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba?\kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Sweden 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . : 0 0 0 0 0 0 0 0
T3y 5Y] United Kingdom o 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] " 0 0 0 0 0 0 0 0
[3Y-5Y] Australia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Canada 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0

2013 EBA Transparency Exercise



5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ??;EREGN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Hong Kong 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Japan 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] us. 0 0 0 0 0 0 0 0
[BY -5Y] 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Switzerland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%FSTJ??;EREGN
f et @ f f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] Other advanced 0 0 0 0 0 0 0 0
[2Y-3Y] economies non 0 0 0 0 0 0 0 0
[3Y -5Y] EEA 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 49 0 49 48 0 0 0 0
[3M-1Y] 46 0 46 42 0 0 0 0
[1Y-2Y] 2?;:52::;:?' 28 20 28 5 0 0 0 0
[2Y-3Y] Europe 28 0 28 1 0 0 0 0
[3Y -5V] countries non 4 0 4 4 0 0 0 0
[5Y - 10Y] EEA 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 155 20 155 101 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[BY-5Y] Middle East 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] " " 0 0 0 0 0 0 0 0
[2v-3Y] Latn America 0 0 0 0 0 0 0 0
[3Y-5Y] Caribbean 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DITE?((;BES\I;ESIEII\IGN IND:ERXEP%FSTJ??;EREGN
accounting value gross of provisions) @ where there is a maturity matching) ®
(accounting value g provisions) v 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region iR
v ( desioagzlggt ':;/irovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 1 0 1 0 0 0 0 0
[3M-1Y] 94 0 94 17 0 0 0 0
[1Y-2Y] 15 0 15 15 0 0 0 0
[2Y-3Y] : 7 0 7 7 0 0 0 0
[3Y_-5Y] Alrica 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 117 0 117 39 0 0 0 0
[0-3M] 2 0 2 2 0 0 0 0
[3M-1Y] 10 0 10 10 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] h 4 0 4 4 0 0 0 0
[3Y-5Y] Others 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 16 0 16 16 0 0 0 0
TOTAL EEA 30 5,791 492 5,769 3,563 0 267 309 0

Notes and definitions

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees

(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and
or accounting classification of the positions the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than
sovereign) with full or partial government guarantees by central, regional and local governments.
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013

GRO033
PIRAEUS BANK GROUP

(in million Euro)

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) @

Residual Maturity

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only

where there is a maturity matching) ®

DIRECT SOVEREIGN
EXPOSURES IN
DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking i P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + !Derivgtives with value + Perivgtives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] . 0 0 0 0 0 0 0 0
[3Y_-5Y] Austria 172 0 172 172 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 172 0 172 172 0 0 0 0
[0-3M] 50 0 50 50 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Belgium 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 50 0 50 50 0 0 0 0
[0-3M] 4 0 4 0 0 4 0 0
[3M-1Y] 2 0 2 0 0 2 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] . 0 0 0 0 0 0 0 0
[3Y-5Y] Bulgaria 0 0 0 0 0 0 0 0
[5Y -10Y] 3 0 3 0 0 3 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 8 0 8 0 0 8 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Cyprus 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%;?J??;EREJGN
i isions) @ here there is a maturity matching) @
(accounting value gross of provisions) wi i urity ing) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desioagzlggt ':;/irovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba?\kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
3Y 571 Czech Republic o 0 0 0 o 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Denmark 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ] 0 0 0 0 0 0 0 0
[3Y-5Y] Estonia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] < 0 0 0 0 0 0 0 0
Finl

[3Y-5Y] inland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only

DIRECT SOVEREIGN INDIRECT SOVEREIGN

) o ® . . S EXPOSURES IN EXPOSURES @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region ¢ which:
v : ( design;eﬁ a{t ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i R held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y_-5Y] France 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 11 0 11 11 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Germany 113 0 113 113 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 124 0 124 124 0 0 0 0
[0-3M] 794 18 794 762 0 14 0 0
[3M-1Y] 1,852 3 1,852 417 0 1 0 0
[1Y-2Y] 144 13 144 123 0 8 0 0
[2Y-3Y] 21 21 21 0 0 0 0 0
[3Y-5Y] Greece 14 14 14 0 0 0 6 0
[5Y -10Y] 106 103 106 1 0 3 -13 0
[10Y - more ] 148 121 148 20 0 8 299 0
Total 3,079 291 3,079 1,322 0 35 280 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y -2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Hungary 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%;?J??;EREJGN
f et @ g f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i R held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y_-5Y] Iceland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[BY-5Y] Irefand 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] Italy 0 0 0 0 0 0 0 0
[BY -5Y] 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[BY-5Y] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%;?J??;EREJGN
; i @) i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity Country /
Region iR
v ( desioagzlggt ':;/irovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba?\kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] ; : 0 0 0 0 0 0 0 0
13y 5v] Liechtenstein o 0 0 0 o 0 ) o
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y-5Y] Lithuania 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Luxembourg 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Malta 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?(C;BES\R/ESI?[I\]GN IRl SOVER(E3)|GN
(accounting value gross of provisions) @ where there is a maturity matching) ® @ EMPOBLRES
DERIVATIVES (on and off balance sheet)
Residual Maturity
Country /
Region ¢ which:
v : : ( design;eﬁ a{t ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i R held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 52 0 52 52 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y_-5Y] Netherlands 164 0 164 164 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 216 0 216 216 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Norway 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Poland 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y -2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Portugal 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%;?J??;EREJGN
f et @ g f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book i R held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 14 3 14 0 0 0 0 0
[3M-1Y] 88 0 88 7 0 58 0 0
[1Y-2Y] 51 0 51 2 0 49 0 0
[2Y -3Y] ’ 103 0 103 67 0 36 0 0
[3Y-5Y] Romania 34 0 34 0 0 34 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 289 3 289 76 0 177 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[BY-5Y] Slovakia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ’ 0 0 0 0 0 0 0 0
[BY-5Y] Slovenia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ; 0 0 0 0 0 0 0 0
[BY-5Y] Spain 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%;?J??;EREJGN
i isions) @ here there is a maturity matching) @
(accounting value gross of provisions) wi i urity ing) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desioagzlggt ':;/irovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba?\kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Sweden 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . ; 0 0 0 0 0 0 0 0
T3y 5Y] United Kingdom o 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] " 0 0 0 0 0 0 0 0
[3Y-5Y] Australia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Canada 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%;?J??;EREJGN
f et @ g f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Hong Kong 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y-5Y] Japan 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] us. 0 0 0 0 0 0 0 0
[BY -5Y] 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[3Y-5Y] Switzerland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%;?J??;EREJGN
f et @ g f ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ (@0 el @i bellense shag)
Residual Maturity
Country /
Region .
v ( desig;;t;ﬁgt ':;/irovalue ; . . Net position at fair values Net position at fair values
of which: loans and of which: AFS banking e P of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ik el held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] Other advanced 0 0 0 0 0 0 0 0
[2Y-3Y] economies non 0 0 0 0 0 0 0 0
[3Y -5Y] EEA 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 8 0 8 8 0 0 0 0
[3M-1Y] 86 0 86 79 0 0 0 0
[1Y-2Y] 2:; re(;;r;trr: ! 19 15 19 4 0 0 0 0
[2Y-3Y] Europe 29 0 29 2 0 0 0 0
[3Y-5Y] countries non 7 N 7 7 0 0 0 0
[5Y - 10Y] EEA 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 149 15 149 100 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] : 0 0 0 0 0 0 0 0
[BY-5Y] Middle East 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] " " 0 0 0 0 0 0 0 0
[2v-3Y] Latn America 0 0 0 0 0 0 0 0
[3Y-5Y] Caribbean 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
GRO033
PIRAEUS BANK GROUP

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DITE?(C;BES\R/ESI?[I\]GN IND:ERXEP%;?J??;EREJGN
ti I f provisions) ® here there is a maturity matching) @
(accounting value gross of provisions) W I - ing) DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region iR
v ( desioagzlggt ':;/irovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba?\kizg book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 25 0 25 0 0 0 0 0
[3M-1Y] 15 0 15 0 0 0 0 0
[1Y-2Y] 15 0 15 15 0 0 0 0
[2Y -3Y] . 0 0 0 0 0 0 0 0
Af

[3Y_-5Y] rea 10 0 10 10 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0
Total 65 0 65 25 0 0 0 0
[0-3M] 6 0 6 4 0 2 0 0
[3M-1Y] 2 0 2 2 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] h 6 0 6 4 0 2 0 0
[3Y-5Y] Others 0 0 0 0 0 0 0 0
[5Y -10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 14 0 14 10 0 4 0 0
TOTAL EEA 30 3,940 295 3,940 1,962 0 220 280 0

Notes and definitions

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees

(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and
or accounting classification of the positions the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than
sovereign) with full or partial government guarantees by central, regional and local governments.

Explanatory footnotes

The table above does not include EFSF bonds of nominal value €14 bn.
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6. RWA

GRO033
PIRAEUS BANK GROUP

(in million Euro)

31-12-12 30-06-13

RWA for credit risk 40,076 56,880

RWA Securitisation and re-securitisations 0 0

RWA Other credit risk 40,076 56,880
RWA for market risk 636 806
RWA for operational risk 2,464 2,464
RWA Transitional floors 0 0
RWA Other 0 0
Total RWA @ 43,175 60,150

Explanatory footnotes

Following the consolidation of the Greek banking system, Piraeus Bank Group has acquired significant banking entities during the first half of 2013. As a
result of the operations that were acquired during first half of 2013, it is noted that Piraeus Bank Group’s balance sheet as of 30.06.13 incorporates the
assets and liabilities of Millennium Bank Greece and the Greek banking operations of Bank of Cyprus, Cyprus Popular Bank and Hellenic Bank, including
loans and deposits of their subsidiaries in Greece. Regarding Piraeus Bank Group’s financial figures in H1 2013, total assets at the end of June 2013
amounted to €95.0 bn, whereas total assets at the end of 2012 amounted to € 70.4 bn.. Therefore, risk-weighted assets (RWAs) increased from €43.2bn as

of December 2012 to €60.2 bn as of June 2013.

2013 EBA Transparency Exercise




