& caixa Geral de Depositos

Exercicio de transparéncia da EBA

Elementos de comunicagao

O Banco Caixa Geral de Depdsitos tomou conhecimento dos comunicados de hoje da Autoridade
Bancaria Europeia e do Banco de Portugal acerca da informagdo do Exercicio de Transparéncia Pan-

europeu de 2013 e do cumprimento da decisdo do Conselho de Supervisores da EBA.
Contexto do Exercicio Pan-europeu de Transparéncia de 2013

Em maio de 2013, a EBA ajustou o calendario do préximo Exercicio Pan-europeu de stress test para que
este venha a ser conduzido em 2014, apds a conclusdo dos Asset Quality Reviews. No entanto, no
sentido de assegurar a transparéncia e a comparabilidade ao longo dos anos, o Conselho de
Supervisores da EBA acordou que, na segunda metade de 2013, seriam publicadas de forma apropriada
as exposicGes do sistema bancdrio da UE. Na sua reunido de outubro, o Conselho de Supervisores
decidiu acerca do formato e abrangéncia do exercicio de transparéncia a ser conduzido em
novembro/dezembro de 2013 para assegurar que seria divulgado um nivel suficiente e apropriado de

informacgdo aos participantes de mercado.

A amostra do exercicio é constituida por 64 bancos e para cada um foi coligida para publicacdo o

seguinte conjunto de informacgao:

I Composigao do capital1

Il Composic¢do dos ativos ponderados pelo risco, por tipo de risco’

. ExposicOes a soberanos (administracdo central, regional e local) em paises do Espaco
Econdmico Europeu3 (exposi¢des diretas e indiretas, por intervalos de maturidade e pais)

V. Exposicdes com risco de crédito (com e sem default) e ativos ponderados pelo risco por
pais com desagregacdo por InstituicGes, ExposicOes Garantidas por Imdveis Comerciais,
Retalho e Empresas4; apresentados por abordagem regulamentar (A-IRB, F-IRB e STA);

V. Racio LTV por carteira, ajustamentos de valor e provisdes

VL. Exposicdes ao risco de mercado e titularizacdes

Caixa Geral de Depdsitos, S.A.

Lisboa, 16 de dezembro de 2013

! com a definicdo atual de capital, assim como informagdo de acordo com a recomendagdo da EBA sobre
preservagao de capital.

% Risco de crédito, risco de mercado, securitizagdo, outros riscos de crédito, risco operacional, floors de transigdo e
outros.

* No Exercicio de Recapitalizagdo apenas os soberanos do Espago Econémico Europeu foram considerados uma vez
que o objetivo era o cdlculo do buffer soberano.

‘A desagregacdo exata consiste em Administragdes Centrais, Instituicdes, Empresas, Retalho (do qual, PMEs,
Garantido por Imdveis, exposicGes Renovaveis e outros), Agdes, Titularizagdo e Outros Ativos.

Caixa Geral de Depdsitos, S.A. e Sede Social: Av. Jodo XXI, 63 — 1000-300 Lisboa
Capital Social EUR 5 900 000 000 ¢ CRCL e Contribuinte sob o n.° 500 960 046



Anexo

Documento relativo a Caixa Geral de Depdsitos S.A. conforme requerido
pela EBA e pelo Banco de Portugal
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Equty -
Difvsr nor-creck ohilgation axssi 1 = -
TOTAL 1064 1 1,m1 1 - - [
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1] Bruskcmwn by Unty 2! TUrleTErty SoOrtng It e mnmuT of ) B0 of towl LAD ) bbp 0 courtries 1 barrrs of aspomrs
* Ffern o o st of Secafastion sxpomrs e b decuched Form cepltal and i ol Inchaded in WA
" A s 0 e Gucsines
Carizalbanis s canral gowsimrania ] [] anz ) -
mthriors 13 a n ] 3
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2. CREDIT FIEK
o X0 Ssne 3D

L
(CADGA GEFAL OF DEPOT:
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2. CREDIT FIEK
o X0 Jsne T

(CADGA GERAL OF DEPOTo:

[T—— - - - . . . . . . - . - - . -
[o— - . - . . . . . . - . - - . -
Corpomis - £F Whicn. Spsciies Lencing - B - - B - B - B - - - - - B

Corporien - 0 Whin: GNE 5 - 5 5 - - - - - - - 5 5 - =
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O non-credlt ohllgetion ansets - B - - B - B - B - - - - - -
TOTAL Ll a L] Ll L] o L] o L] a o L - L - L - o

SscurfmEton s re-SECUIREtoNE [oRtion dedutes from ceplal - - - - - - - - . - . -

heiza ez dalnkicra.
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2. CREDIT FIEK
o 30 e 20D

ICAIGA GETIAL OF CEPO|
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3. SECURITISATION SUMMARY
PTO53
CAMA GERAL DE DEPOSITOS 54

In milllion Eurg)
Exposure Value as of 31H22012 Exposure Value as of J006/2013

Sanking Eook 434 £33
Trading Book (exzl. carmelation trading) o o
(Correlation Trading Porifollo o o
Total 434 423
Explanatory footnotes

2013 EBA Transparency Exercise




4. MARKET RISK
PTOS3
CAIXA GERAL DE DEPOSITOS 54

in million Eurg)

31122012 00062013

TOTAL RISK EXPOSURE TOTAL RISK EXPOSURE
AMOUNT AMOUNT

M SA
Traded D=t Instruments 1362 1] 1201 b
TOI - General risk 1,296 1] 1.285 b
TDI - Specific risk E7 o 36 b
Equities 73 o 110 b
Equities - General nisk 35 0 44 o
Equities - Spechic risk 7 0 58 0
Forelgn exchange risk 0 ] o o
(Commodities risk b D a 1]

2013 EBA Transparency Exercise



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

as of 31 December 2042
PTO53
CAIXA GERAL DE DEPOSITOS 54

in million Euro

NET IRECT POSITIONS
GROSS DIRECT LONG EXPOSURES [gross exposures (long) net of cash short posifions of sowereign debt to other counterparties only
{accounting value gross of provisions) L where there is a maturity matching) ("

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES &
DERIVATIVES ™ fon and off balance sheef)

Residual Maturity

+ de .d :heftlﬁ. al Met position at fair values Met position at fair values
of which: AFS banking Hfg:@ = E'L‘S'EJ““ of which: Financial assets | (Derivatives with positive fair | (Dervatives with positive fair
book profit held for trading™ value + Derivatives with value + Derivatives with

bm[tll:Tub'M negative fair value) negative fair value)

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-37 ]

Austr
[BY 571 st

[5Y - 10Y ]

10 - more
Taotal
[0-3M]

(=] ] =] ES] S]] [S] S Es]

]

[3M-1Y 1]

[1¥-2Y]

[2¥ -3¥ 1]

Belgi
GY-5Y] elgium

[5¥ - 107 |

[10Y - more |
Total

(=110 (=1 I=10=] P P = B 1 ] P ] F] el ] e

[0-3M]

[3M-1Y]

v -2v]

[32Y -3Y ]

[3Y -5Y] Bulgaria

[3Y - 10% ]

===EE

[10% - more ]
Total
[0-3M]
[3M-1Y]
[1Y -2¥1
[2%-3Y1]
[3Y -5Y]
[3Y - 10% ]
[10° - more ]
Total

Cyprus

S === == E = ) EE EEEEE S E EE E E E E E E R E E EEE
ﬁl:ll:ll:ll:ll:ll:ll:lﬁl:ll:ll:ll:lDDUﬁDUUUU@UﬁUUUUUUD
SISl SIS SIS S]] ] IS IS) SIS IS IS ) [S] IS ES] [S) [S] S]] ) S IS] [S] [S] [S] =] [S]
Sloo|loo|oooalo|ojo|o(ojo|oa|o|o(ololoo|oa|olo|o|o|o |[o| D)
1S E1 TS 2] = =1 S SN SIS ST o (ST PSIEY P2 P ol P £ P PR TS P PR S
o|oo|oo|oooelo|ojo|o|ojo|olalo|oo|o|lolo|ola|o|o|o|o|o|o| o

ﬂﬂﬂﬁﬁﬂﬁﬁﬂﬁﬁﬁﬁﬁﬁﬂ;ﬁﬂﬂﬂﬂ

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

as of 31 December 2012
PTOS53
CAIXA GERAL DE DEPOSITOS 54

NET IRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gress exposures (long) net of cash short positions of sovereign debt to other counterparties only
{accounting value gross of provisions) ™ where there is a maturity matching) /"

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity

+ tdes'd ml e Met position at fair values Met position at fair values
of which: AFS barking m:n flossy O Which: Financial assets | (Derivatives with positive fair | (Dervatives with positive fair
book ugh profitiloss) held for trading™ value + Derivatives with value + Derivatives with

bm:g?oh'“ negative fair value) negative fair value)

T0-3M] 0 0 0 0 0 0 0 a
[3M-1Y ] [ 0 i [ 0 0 0 i
[1Y-2v] 0 0 0 0 0 0 0 i
T2v-av] . [ T 0 [ ] T 0 a
[3Y -5Y] Gzech Republic 0 0 0 0 0 0 0 g
[5¥ - 107 | [ a ] [ i a 0 i
[10Y - more 1 0 0 0 0 0 0 0 a
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 i
[3M-1Y ] 0 0 0 0 0 0 0 i
(1Y -27] [ 0 0 0 i 0 0 0
[2Y-3v] 1] 0 0 1] 0 0 0 0
[3Y -5Y] Denmark 0 0 D 0 0 0 0 0
[S¥ - 10¥ | 1] 0 0 1] 0 a 0 a
[0Y - more 1 [ 5 D [ 0 5 0 0
Total 0 0 0 0 [ 0 0 0
[0-3M] 0 0 i 0 i 0 0 a
[3M-1Y ] 0 0 0 0 i 0 0 i
1Y -2v] 0 0 0 0 0 0 0 0
[2Y-3v] . 0 0 0 0 0 0 0 0
[3Y -5Y] Estonia 0 0 D 0 0 0 0 i
[5Y - 10¥ | [ 0 0 0 0 0 0 a
[0Y - more ] 0 0 0 0 0 0 0 i
Total [ 0 [ [ 0 0 0 0
[0-3M] 0 0 i 0 i 0 0 a
[3M-1Y] 0 0 0 0 0 0 0 i
T1Y-2v1 0 0 0 [ 0 0 0 a
[2Y-3Y] ! 0 0 ] 0 0 0 0 0
3 -57] Finland 0 0 D 0 0 0 0 0
[5Y - 10¥ | 0 0 0 [ 0 0 0 a
[10Y - more | 0 0 ] 0 o 0 0 a
Total [ 0 [ [ 0 0 [ 0

2013 EBA Transparency Exercise



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

as of 31 December 2012
PTO53
CAIXA GERAL DE DEPOSITOS 54

in millicn Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sowereign debt to ofher counterparties only
(accounting value gross of provisions) ™ where there is a maturity matching) "

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheet)

Residual Maturity|

4 of which: FWD

: = Met position at fair values Net position at fair values
of which: AFS banking (Gegnated atfairvalue o irs, Financial assats | (Derivatives with positive fair | (Derivatives with positive fir

through profit&loss) = P . S .
book banking book heeld for trading value + Derivatives with value + Derivatives with

(FVO) negative fair value) negative fair value)

[0._2M] [ 0 0 0 0 0 0 0
[3M-1Y 1 [ 0 0 0 0 0 0 0
[1Y-2Y] B 0 B 0 0 g 0 0
N France g D g g i B i 1
[5Y —10Y ] 08 0 208 0 0 208 0 i
[10Y - more 1 0 0 0 [ 0 0 0 0
Total 215 0 215 0 0 215 0 1
[0-3M] 0 i 0 0 0 0 0 0
[3M-1Y] [ 0 0 0 0 0 0 0
[iv-2v] [ 0 0 0 0 0 0 0
B S 7 i i 0 i g i g
[SY - 10Y | 7 i = ] ] pi] 0 0
[10Y - more 1 0 0 0 [ 0 0 0 0
Total 22 0 2 0 0 22 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] [ 0 0 0 0 0 0 0
(1Y -2v1 0 i 0 ] ] T 0 0
T e [ 3 3 z 3 : 3 3
[SY - 10Y | [ 0 D 0 0 0 0 0
[10Y - more ] 3 0 3 3 0 0 0 0
Total 3 0 3 3 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] [ 0 0 0 0 0 0 0
(1Y -2v1 [ 0 D 0 0 0 0 0
7Y -3y 0 0 0 0 0 0 0 0
[[3\' 5Y ]] Hungary 0 0 0 0 0 0 0 0
[SY - 10Y | [ 0 D 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total [ 0 [ [ 0 0 0 0

2013 EBA Transparency Exercise



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

as of 31 December 2012
PTO53
CAIXA GERAL DE DEPOSITOS 54

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to ofher counterparties only
{accounting value gross of provisions) ™ where there is a maturity matching) "

MRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity|

+ .d CirE . Met position at fair values Met position at fair values
L . (designated at fair value M : L E . o . _E . o .
of which: AFS banking — Rloss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair

book bant. ¢ " heid for trading™ value + Derivatives with value + Derivatives with
[ll'r\'rgm negative fair value) negative fair value)

[0-2M]

[3M-1Y ]

[1Y¥-2Y]

[2¥ -3V ] lceland

[BY -57]

[5Y - 107 |

[10Y - more |
Total

[0-3M]

[3M-1Y]

[1Y-2¥]

[2¥-3¥]

[3Y -57] reland

[5Y - 10¥ |

[10Y - more |

Total

[0-3M]

[3M-1Y]

[1¥ -2Y]

[2¥ -3¥]

[3Y -57] Ity

[5Y - 10 ]

[10% - more ]

Total

[0-3M]

oo@E|lololoo|loojolalo|oo|jo|olo|lojlalo|o|lo|lo|o (oo

[3M-1Y]

|
(]

[1¥ -2Y]

[2Y-3Y]

3V -57] Latwia

[5Y - 10 ]

olo|o|o

[10 - more ]

| 5 [0 | 60 0 [ | [0 |0 ) 50 |0 | €0 i | 5] 50 |0 [ 680 i | 5] 50 |5 | 59| 0 | 50| 680 |53 | 3| 0 | 50| 3 [ | 2
SEEE EE EE G E EEE E E E ) EHEE E E E EE R E E EEEE
SlEEEEEEE S E EEE E EEE E E E E E E E S E E E EEE
| | | S i [ | o [ | | i (0 | 60 | | i) o0 i [ 6 o | o] o o | ] o | 0 [ 68 |5 | 50| 5 | 0| 650 (e |
HEIEEEEEECE EEEEE E E G EEE E E E E R EE E EEE S
SEEE EE EE G E EEE E E E ) EHEE E E E EE R E E EEEE
HEIEEEEEECE EEEEE E E G EEE E E E E R EE E EEE S

Total

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

as of 31 December 2012
PTO053
CAIXA GERAL DE DEPOSITOS SA

in million Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short pesitions of sovereign debt to other counterparties only
{accounting walue gross of provisions) o where there is a maturity matching) "

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheet)

Residual Maturity|

+ -d CoEs : Met position at fair values Met position at fair values
_— . (designated at fair value = - - - o . i : - ;
of which: AFS banking thro Aloss of which: Financial assets | (Derivatives with positive far | (Derivatives with positive fair
book "“’ — held for trading™ value + Derivatives with value + Derivatives with
[;":rﬂm negative fair value) negative fair value)

[0-3M] [1] [1] 1] [1] D [1] D [1]
[3M-1Y] 1] 1] i] 0 D 1] D 1]
[1Y -2Y] 1] a 0 0 1] 0 1] 1]
[2E5T ] conensen [0 3 3 3 3 3 3 3
[3% - 10% ] [1] [1] 0 0 1] [1] 1] [1]
10Y - more 1] a 0 1] ji] a ji] a

Total [1] ] 0 [1] 0 0 0 1]

[D-3M] [1] a 0 [1] D 1] 1] 1]
[3M-1Y] 1] 1] 1] 0 D 0 D 0
[1Y -2Y] [1] [1] 0 0 1] [1] 1] [1]
r i P — 3 3 g 3 3 3 3
[SY -10¥ ] [1] 1] 0 0 1] [1] 1] [1]
10Y - more 1] a 0 1] ji] a ji] a

Total [1] ] 0 [1] 0 0 0 1]

[D-3M] [i] a 0 [i] i] a i] a
[3M-1Y] 1] 1] 1] 0 D 0 D 0
[1¥ -2¥] [1] 1] 0 0 1] [1] 1] [1]
ramn R — 3 3 3 3 3 3 3
[5Y -10% ] 1] 1] i] 0 D 1] D 1]

[10Y - more ] 1] a 0 0 1] 0 1] 1]
Total (1] a o 1] 1] 1] 1] 1]

[D-3M] [i] a 0 [i] i] a i] a
[3M-1Y] 1] 1] 1] 0 D 0 D 0
[1Y -2v 1] 1] 1] i] 0 D 1] D 1]
g VR — 3 3 3 3 3 3 3
[5Y -10% ] 1] 1] i] 0 D 1] D 1]

[10Y - more ] 1] a 0 0 1] 0 1] 1]
Total (1] a o 1] 1] 1] 1] 1]

2013 EBA Transparancy Exercisa



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

as of 31 December 2012

PTO53
GAIXA GERAL DE DEPOSITOS SA

in million Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sovereign debt to ofther counterparties only
{accounting value gross of provisions) ™ where there is a maturity matching) "

MRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity|

+ [des;;heﬂll:ﬁ::}vdue . : ; Met position at fair values Met position at fair values
of which: AFS banking fhrough profittloss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair

book banking book held for trading™ value + Derivatives with value + Derivatives with

[Fr‘:l'ED'r negative fair value) negative fair value)

[0-3M]
[3M-1Y ]
[1¥-2v]

[2Y-3Y]
[BY -57]
[5Y - 107 |

Metherands

[10Y - more |
Total

[0-3M]
[3M-1Y]
[1¥-2Y]
[2Y-3Y1]
[3Y -5Y]
[5Y - 107 ]
[10Y - more |

Norway

Total
[0-3M]
[3M-1Y ]
[1Y-2¥1
[2Y-3Y1

[=] [=10=1 =] I=1 =] [=] F=1 F=] =1 F= ) =] P [ P f=] (= P

i
[=1

[BY_5Y] Poland

[5Y - 10Y ]

[10Y - more |

Sloo|oo|lojoo|a|o|ojo|jo|o|jo|ola|o|o|lo|o|a|lo o

Total
[0-3M]

gﬂ@ﬂﬂ@@ﬂ@QQQQQQQQQQQQQQQQ
éﬂi:ni:ni:ni:ni:ni:nl:Ui:ni:ni:nl:ni:ni:ni:nﬂi:ni:ni:.i:nl:ni:ni:n
§ﬂﬂﬂﬂﬂﬁﬂﬂﬂﬂﬁﬂﬁﬁﬂﬂﬂﬂﬁﬂﬂﬂﬂﬂ
gﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂﬂ

=N EEEIE

1360

o =]

[3M-1Y ]

(]
.
=]

40 2,701 2,847

=]
(]
'

[1¥ -2¥ ]

ra
[
pl
n

i} 2,285 2237

[2¥-3Y] 763 a0 783 733

Zf=|s

Portuga

[3Y -3Y] 112 443 218

|

[5Y - 10Y ] o2e 1441 512

qi3

[=] =1 F=1=] =1

[10Y - more ] 308 818 B

oo
(=]

=0 E=1 (=1 (=] =] (=] =1 [=1 =1 [=] (=] [=3[=] [=1 [=1 [=0 [ =} [=] [=] [=] [=] [=] [=] [=10— =] [=] [=] [=1]=1 =] [=]
=0 E=1 (=1 (=] =] (=] =1 [=1 =1 [=] (=] [=3[=] [=1 [=1 [=0 [ =} [=] [=] [=] [=] [=] [=] [=10— =] [=] [=] [=1]=1 =] [=]

ot

Total 9.975 2,033 9,975 1,745
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
PTOS3
CAIXA GERAL DE DEPOSITOS SA

in million Euro

MET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sovereign debt to other counterparties only
{accounting value gross of provisions) ™ where there is a maturity matching) ("

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheet)

Residual Maturity|

+ -ﬁmm: : Met position at fair values Met position at fair values
. . (designated at fair value o= = S - o - o : o .
of which: AFS5 banking thro Aloss of which: Financial assets | (Derivatives with positive fair | (Dervatives with positive fair
book p"’ — held for trading™ value + Derivatives with value + Derivatives with
"':'1‘.?0.’ negative fair value) negative fair value)

[0-3M]

=] =1

[3M-1Y]

i
[=]

[1Y-2Y]

[2Y -3 Romania

[3Y -5Y]

[5Y - 107 ]

10 - more
Total

[0-3M]

== EEEE

[3M-1Y ]

[1Y-2¥]
[2Y-3Y1

[=]

Slovakia

i
[=]

[3Y -5Y]

[5¥ -10Y ]
[10Y - more |

(=] =1

Total
[0-3M]
[3M-1Y ]
[1Y-2Y1
[2Y-3Y1

[BY-5Y] Slovenia

[3Y - 107 ]
[10% - more |
Total
[0-3M]
[3M-1Y]
[1Y-2¥1]

=10
U E = R E E E A E EERE E E E ] = E ] E =

[=][=11-1 [=] =1 F=]/=] =1 =] =1

I S S EIETE BT AT S e 5 1S] S ST SRS B S
2l lelolelelolaalsala|as|o|alalalala]as|a|lala|s

i
[=]

=

[2Y-3Y]

Spain

[3Y -5Y]
[3Y - 107 ]
[10% - more |
Total

(=] =1

ﬂﬂﬂﬂﬂﬂﬂﬂuﬂﬂ(llﬂﬂﬂﬂGEEEGEEEHEEDDEEE

=1 E=] =1 [=p=1{=] =1 [=1 (=1 [=] (=] [=F[=] [=1 [=1 [=0 [ =} [=] [=10=0[=] [=] [=] [=10—1 (=] [=10=F[=1 [=] (=] =]
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
PTOS3
CAIXA GERAL DE DEPOSITOS SA

in million Euro

MET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sovereign debt to other counterparties only
{accounting value gross of provisions) ™ where there is a maturity matching) ("

DIRECT SOVEREIGN INDIRECT SOVEREIGMN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheet)

Residual Maturity|

+ -ﬁmm: : Met position at fair values Met position at fair values
L . (designated at fair value o= = —— - o - = : o .
of which: AFS5 banking thro Aloss of which: Financial assets | (Derivatives with positive fair | (Dervatives with positive fair
book p"’ — held for trading™ value + Derivatives with value + Derivatives with
"':'1‘.?0.’ negative fair value) negative fair value)

T0-3M] 0 0 o 0 o 0 0 a
[3M-1Y 1 i 0 0 i 0 0 0 0
[1Y-2v] 0 i 0 0 0 i 0 i
[2¥-371 1 i 0 0 0 0 0 0
[3Y -5Y] Sweden 0 0 0 0 0 0 0 O
[5Y 107 ] 1 i 0 [ 0 i ] i

[0Y - more | 0 0 0 [ 0 0 D 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 i 0 0
[3M-1Y] 0 i 0 [ 0 i 0 i
[Ir-2v] i i 0 [ 0 i 1] i
[2¥-371 - 0 i 0 [ 0 i 0 a
[BY-5Y] United Kingdom 0 0 0 2 0 0 0 0
[SY -10Y ] 0 i I 0 I i ] 0
[10Y - more | [ i 0 [ 0 i 0 a
Total 0 0 0 0 0 0 0 0
[0-3M] i i 0 0 0 i i a
[3M-1Y] 0 i 0 [ 0 i 0 i
1Y 271 i i 0 [ 0 i 1] i
[2¥-3Y1 . 0 i 0 [ 0 i 0 a
[3Y -5Y] Australia 0 0 0 0 0 0 0 0
[5Y -10Y 1 0 0 0 i 0 0 D 0
[10Y - more | 0 i 0 0 0 i 0 i
Total 0 0 0 0 0 0 [ 0
[0-3M] 0 0 0 0 0 0 0 a
[3M-1Y] 0 i 0 [ 0 i 0 i
T1Y-2v1 0 i 0 [ 0 i 0 i
2 -3y [ 0 0 0 0 0 ] i
[[3~r 5Y ]] Canada ] 1 0 0 0 1 0 0
[5Y -10Y 1 0 0 0 i 0 0 D 0
[10Y - more | 0 i 0 0 0 i 0 i
Total 0 0 0 0 0 0 [ 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

asz of 31 December 2012
PTO53
CAIXA GERAL DE DEPOSITOS 54

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sovereign debt to ofher counterparties only
{accounting value gross of provisions) ™ where there is a maturity matching)

IMRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheet)

Residual Maturity|

+ [desi;;heﬂll;::]vdue . . . MNet position at fair values Met position at fair values
of which: loans and of which: AFS banking frough profit&loss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading™ value + Derivatives with value + Derivatives with
[FTD} negative fair value) negative fair value)

[0_3M] 0 0 0 i 0 0 0 0
[3M-1Y ] [ 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 1] I 0 0 0 0 0 0
[3Y -57] Hong Keng [ 0 0 0 0 0 0 0
[57 —10Y | 0 0 0 0 0 0 0 0
[10Y - more | [ 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
(1Y 271 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y _57] Japan 0 0 0 [ 0 0 0 i
IS ~10Y | 0 0 0 0 0 0 0 0
[10Y - more 1 [ 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
[1Y-2¥1 3 I 3 3 0 T 0 0
[2Y-3Y1 us Y 0 4 ] 0 0 0 0
[3Y -5Y] = 10 0 10 10 0 0 0 0
[5Y - 10Y | 18 0 18 18 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0

Total 36 0 36 36 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M 1Y ] 0 0 0 [ 0 0 0 0
[1Y-2¥1 1] 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -57] Swizzrand 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
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
PT053
CAIXA GERAL DE DEPOSITOS 54

in million Euro

NET IRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short pesitions of sovereign debt to other counterparties only
{accounting value gross of provisions) a where there is a maturity matching) ("'

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheet)

Residual Maturity|

+ [desi;:]ef;]:::]value . . . Met position at fair values Met position at fair values
of which: AFS banking through profitgioss) of which: Financial assets | (Derivatives with positive fair | [Derivatives with positive fair
book e — held for trading™ value + Derivatives with value + Derivatives with
[F:?D.' negative fair value) negative fair value)

[0-3M]

[3M - 1Y ]

[1¥-2¥] Other advanced

[2Y - 3¥ ] ECONOMIEs Non

[3Y -5Y ]

[5Y - 10Y EEA

10°Y - more
Total

[0-3M]

[3M-1¥ ] Other Central

[1Y-2¥] and Eastern

[2¥ -3¥ ]

[3Y -57] Europe

[5Y¥ -10Y | countries non

10°Y - more EEA
Total

[0-3M]

[3M-1Y]

[1Y-2¥ ]

[3¥ -3¥ ]

[BY-5Y] Middle East

[3Y - 10¥ ]

[10% - more ]

Total
[0-3M]

(=150 E=l =] P =] P P T P () P P =) e e ] = ) ] ] ] =] Y ]

n (e |6 | e (e | e | ) i (e | 6 e | 6| 0 6 | | 0 | | R e | | i | e e [ |
'

[3M-1Y]

o EIES (=] ) S]] [S] (5] [SIES] ] ) (S] [SIES) S] IS IS Es] ) (SIS S ES] [S] S ] [S]

[1Y -2V ] Latin America

“len

[2¥ -3Y]

and the
Caribbean

(%]
Fa)

Y -57]

[3Y - 10¥ ]

(=] (=]
[=1{=1 =1 I=1/=1

[10°Y - more ]

2 oo|oojoooE|oo|joo|loooElo|looolo|o(oEao|o| oo o | o)

HEIEE MG G EE G E EEE C E E I E EEE E E EEE EEE

2 oo|oojoooE|oo|joo|loooElo|looolo|o(oEao|o| oo o | o)

ook |m| oo looleloloolale o) oo o) o|olele|o|o|o| oo o

2 oo|loooooe|loo|oo|looolaloloooloo|o@|lo|o|o|o|o|o| o)

E4EIE =
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
PTO53
CAIXA GERAL DE DEPOSITOS 54

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sowereign debt to ofher counterparties only
{accounting value gross of provisions) ™ where there is a maturity matching) "

DMRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity|

+ [desi;;heﬂll;::]vdue . . . Met position at fair values MNet position at fair values
of which: loans and of which: AFS banking through profit&ioss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book e — held for trading™ value + Derivatives with value + Derivatives with
[Fr‘?[)} negative fair value) negative fair value)

T0-3M] 0 0 0 0 0 0 0 i
[3M-1Y ] 0 0 i 0 i 0 0 i
[1Y-2r] 0 0 0 0 0 0 0 i
[2Y -3Y] 1] i i ] 0 0 0 i
[3Y -5Y] Africa 0 0 0 [ 0 0 0 i
IS -10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 i 0 i 0 0 0
Total [ 0 0 0 0 0 0 0
[0-3M] 773 0 I 751 21 0 0 0
[3M-1Y ] 181 0 181 181 i 0 0 i
(Y -2r] 5 a 3 aE i a 0 i
[2Y -3Y] 20 0 20 20 0 0 0 0
[3Y -5Y] Dithers 14 0 14 14 0 0 0 1
I5¥ - 10V | 7 0 7 7 0 0 0 0
[10Y - more 1 0 5 0 i 0 5 0 0
Total 540 0 540 513 21 0 0 0
TOTAL EEA 30 10.412 2,038 10412 7.883 0 491 ” 0 " 5

MNotes 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 frading” portfolio after offsetting the cash short positions having the same maturities.

{2) The exposures reported nclude 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). Imespectve of the denomination and
or accounting classfication 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 kocal govemnments.
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
PTO53
CAIXA GERAL DE DEPOSITOS SA

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of soweresgn debt to other counterpaties only
{accounting value gross of provisions) ™ where there is a maturity matching)

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity|

+ [des'dmllg:}vdue _ ) . Met position at fair values Met position at fair values
of which: AFS banking Ihwum profittloss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair

book “’bmti p— held for trading™ value + Derivatives with value + Derivatives with
[F:FO} negative fair value) negative fair value)

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y -3V ] Austria

[3Y - 5Y ]

[5Y - 107 ]

[10Y - more |
Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y¥-3Y]

Belgium

[2Y -5Y]

[57 - 107 |

[10Y - more |

Total

[0-3M]

[=] I=10=1 (=] I=1 F=] =] P (=] P = ) P [ ] P (= P

[3M-1Y ]

[iv-2v]

I12¥ -3Y ]

[3Y -5Y] Bulgaria

[5Y - 10Y ]

(=] 1=11=] =]

[10% - more |

Total

[0-3M]

[3M-1Y ]

[1¥-2¥]

I12¥ -3Y ]

[3Y -5Y] “yprus

[5Y - 10Y ]

[10% - more |

Sl S]] ES] SRS [S] S]] IS S [S] S ES L] IS o) S IS T S] LS] S] IS ]S LS SR ES] [S] (S ] LS
| [ | 0 | | 0] 5 |60 | 68 50 | 5] 5 [ €50 | 5] i | | 60 [0 | 5] 150 | €50 150 |0 | 0| 680 | €50 0 |50 | | 5 [ |

= E=] =1 =] [=11=] [=] (=0 (=1 [=] [=] [=1 [=][=1 [=1] [=10— [=] [=] [=}[=1 [=] (=] [=]0— 0 Q=1 [=] [=}[=1 [=] (=] =]

o olo|olo|o|lolo|e|lo|oo|o|olo|ols|lo|ole | o|lolo|ola| o|la|o | o|a|e|=

Sloo|ojo|ojojo|a|o|ojo|jo|oo|ola|o|olo|o|lolo|ola|o|jo|jo|o|jo|a|o

Sloo|ojo|ojojo|a|o|ojo|jo|ojo|ol@m|o|ola | o|lolo|ola|o|jo|jo|[o|jo|la|o

o olo|olo|o|lolo|e|lo|oo|o| oo |ola|lo|olo | o|lo|lo|ola|o|la|o | o|a|e|=

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

as of 30 June 2043
PTO53
CAIXA GERAL DE DEPOSITOS 54

in million Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES ({pross exposures (long) net of cash short posibons of sowereign debt io other counterpaties only
{accounting value gross of provisions) ™ where there is a maturity matching)

IMRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheet)

Residual Maturity)

+ [HE;:‘E:]*;-II‘;I:]VdUE . . . MNet position at fair values Met position at fair values
of which: loans and of which: AFS banking fhrough profit&loss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading™ value + Derivatives with value + Derivatives with
[FTD} negative fair value) negative fair value)

T0-3M] 0 0 0 0 0 0 0 i
[3M-1Y 1 [ 0 0 0 0 0 0 i
[1Y-2Y] 0 0 0 [ 0 o 0 0
[2Y-3Y] i 1] a i 1 0 ] 0 i
[3Y -57] Casch Republic [ 0 0 0 0 0 0 0
T5¥ -10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 i 0 0 0 0 0
Total [ 0 0 0 0 0 0 0
[0-3M] 0 a 0 0 0 0 0 i
[3M-1Y ] 0 0 0 [ 0 0 0 i
[ -27] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 i i 0 0 0 i
[3Y -5Y] Denmark 0 0 0 [ 0 i 0 i
[5Y - 10Y 1 0 0 i 0 0 0 0 i
[10Y - more ] 0 0 i 0 0 0 0 0
Total [ 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 i
[1Y-2¥1 0 0 i 0 0 0 0 i
[2Y-3r] ) 0 5 0 0 D 0 D 0
[3Y -5Y] Estonia 0 0 0 [ 0 0 0 1
[5Y - 10Y 1 [ 0 0 0 0 0 0 i
[10Y - more | 0 0 0 [ 0 o 0 i
Total 0 0 0 0 [i 0 [i 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y ] 0 0 0 0 0 0 0 i
[1Y-2Y] 0 0 i 0 0 0 0 i
[2Y-3r] i 0 0 0 0 0 0 0 i
Y -57] Finland 0 7 ] ] 0 1 0 1
[5Y - 10Y 1 [ 0 0 0 0 0 0 i
[10Y - more | 0 0 0 [ 0 o 0 i
Total 0 0 0 0 [i 0 [i 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2043
PTO53
CAIXA GERAL DE DEPOSITOS 54

in million Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES ({pross exposures (long) net of cash short posibons of sowereign debt to other counterpaties only
{accounting value gross of provisions) ™ where there is a maturity matching)

IMRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheet)

Residual Maturity)

+ [HE;:‘E:]*;-II‘;I:]VdUE . . . MNet position at fair values et position at fair values
of which: loans and of which: AFS banking fhrough profit&loss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading™ value + Derivatives with value + Derivatives with
[FTD} negative fair value) negative fair value)

[0-3M] 0 0 0 [1] 0 1] 0 [1]
[3M-1Y ] [1] i} i] [i] 0 1] 0 a
[1¥-2¥] 1] 0 1] 1] 1] 0 1] 1]
e R 3 s 2 3 3 3 3
[5% -10% ] 207 0 207 [1] 1] 207 1] [1]
[10% - more | [1] 1] 1] 1] 1] 0 1] 1]
Total 214 0 214 0 0 214 0 ]
[0-3M1] [1] i 1] [1] 0 1] 0 [1]
[3M-1%] [+] 0 1] 1] 0 1] 0 0
[1¥-2¥] [1] 0 1] [1] 1] [1] 1] [1]
BN ey [0 : : g : : : :
[ -10% ] [1] [i] 1] [1] 1] 1] 0 1]
[10% - more | [1] 1] 1] 1] 1] 0 1] 1]
Total '] 0 o 0 0 0 0 ]
[0-3M1] [1] 0 i] 1] 0 a 0 a
[3M-1%] [+] 0 1] 1] 0 1] 0 0
[1Y-2¥1 [1] [i] 1] [1] 1] 1] 0 1]
e R : : g 3 : 3 :
[ -10% ] [1] i} i] [i] 0 1] 0 a
[10°Y - more ] 3 0 3 E] 1] 0 1] 1]
Total 3 i 3 3 o 1] o 1]
[0-3M1] [1] 0 i] 1] 0 a 0 a
[3M-1%] [+] 0 1] 1] 0 1] 0 0
[1¥ -2¥1] [1] 1] 1] 1] i] 0 i] 1]
B e 3 3 3 g 3 a 3 3
[ -10% ] [1] i} i] [i] 0 1] 0 a
[10°Y - more ] 1] 0 1] 1] 1] 0 1] 1]
Total [1] i o ] o 1] o 1]
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2043
PTO53
CADGA GERAL DE DEPQOSITOS 54

in million Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sowvereign debt fo other counterpaties. only

{accounting value gross of provisions) ™ where there is a maturity matching) "

MRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™

DERIVATIVES ™ {on and off balance sheef)
Residual Maturity

+ t&sgmlgfvdue _ ) _ Met position at fair values Met position at fair values
of which: loans and of which: AFS banking through profitEloss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held fu-h-acingm value + Denvatives with value + Dervatives with
[F:FO} negative fair value) negative fair value)

[0-3M

[3M-1Y1
[1Y-2Y]

[2Y -3¥1] leeland

[3Y -57]

[5¥ - 10V ]

[10Y - more |

Total
[0-3M]

[3M-17]

[1Y-2¥]

[2Y¥ -3Y1]

[3Y -5Y] reland

[5Y - 10Y ]

[10Y - more |

Total
[0-3M]

[3M-1Y]

[1¥ -2¥1]

[2Y¥ -3Y1]

[3Y -5Y] Iy

[5Y - 10Y ]

[10% - more ]
Total

[0-3M]

[3M-1Y]

o|looe|lojooo|oloolelo|olojo|oo|oa|loo]lo|o|o|o| o

[1¥ -2¥]

[2¥-37]

Y -57] Latwia

[5Y - 10Y ]

olo|o

[10% - more ]

Sloo|jooo|jooE|olo|oo|oloo|alo| oo o|olo|ola|o | o|o|o|a|o | o

aolo|looo|looe|lolo|oo|o|lolo|lelo|olo|lo|oo|olalo | o|o|o|o|o| o

Sloo|jooo|jooE|olo|oo|oloo|alo| oo o|olo|ola|o | o|o|o|a|o | o

SlEl == ISS] S]] O LS SIS STl ] (=] - (SIS S]] LS [S] L (SEES] L] [S] L= =] [S]

(=1 =1 =] L=1F=][=] [=] (=1 =1 [=] [=F =] {=] =] [=] (=] [=] [=] [=] =] [=] [=1 [=1] [=1 [~ [=F =] [=] [=1 [=] (=] [=1
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SlElEli=lIss] S]] s SIS S]] =] SIS IS](S] s Ps] IS - ShEs] s [s] [e] =] [S]
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2043
PTO53
CAIXA GERAL DE DEPUSITOS 54

in million Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short posibions of sovereign debt to other counterpaties only
{accounting value gross of provisions) ™ where there is a maturity matching) 1"

MRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity|

+ [des;;heﬂll:ﬁ::}vdue . : ; MNet position at fair values Met position at fair values
of which: AFS banking fhrough profittloss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair

book banking book held for trading™ value + Derivatives with value + Derivatives with
[Fr‘:l'ED'r negative fair value) negative fair value)

[0-3M] [1] [1] 0 0 1] [1] 1] [1]
[3M-1%1] 1] a 0 0 i] a i] a
[1%-2Y] 1] 0 0 0 1] 0 1] 1]
EE om [RENSSY - 3 3 3 3 3 3 3
[3% - 10% ] [1] [1] 0 [1] 1] [1] 1] [1]

[10Y - more | [i] a 0 0 i] a i] a
Total '] ] o 0 1] ] 1] ]

[D-3M] [1] [1] 0 0 1] [1] 1] [1]
[3M-1Y] 1] a 0 0 1] a 1] 1]
[1Y-2Y] [1] [1] 0 [1] 1] [1] 1] [1]
s Tom (PN — 3 3 3 : 3 : 3
[3% - 10% ] [1] [1] 0 [1] 1] [1] 1] [i]

[10Y - more | [i] a 0 0 i] a i] a
Total '] ] o 0 1] ] 1] ]

[0 -3M] 1] 1] i] 0 D 1] D 1]
[3M-1Y] 1] a 0 0 1] a 1] 1]
[1% -2¥1] [1] [1] 0 [1] 1] [1] 1] [i]
E o [ — 3 3 3 3 3 3 3
[3% - 10% ] 1] a 0 0 i] a i] a

[10Y - more | 1] 0 0 0 1] 0 1] 1]
Total [1] 1] o [1] o 1] o 1]

[0 -3M] 1] 1] i] 0 D 1] D 1]
[3M-1Y] 1] a 0 0 1] a 1] 1]
[1% -2¥1] 1] a 0 0 i] a i] a
T e [ 3 3 3 3 3 3 3
[3% - 10% ] 1] a 0 0 i] a i] a

[10Y - more | 1] 0 0 0 1] 0 1] 1]
Total [1] 1] o [1] o 1] o 1]
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013

PTO53
GAIXA GERAL DE DEPOSITOS SA

in million Euro

NET IRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sovereign debt o other counterpaties only
{accounting value gross of provisions) L where there is a maturity matching)

MRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity|

4 of which: FVO

. ; Met position at fair values Het position at fair values
of which: AFS banking (oe=gnaled atfairvalue i Financial assets | (Derivatives with posiive far | (Derivatives with positive fair

through profit&loss) @ - . o .
book i " held for trading value + Derivatives with value + Dervatives with

(FVD) negative fair value) negative fair value)

[0-3M] 0 i 0 0 0 i 0 i
[3M-1Y 1 [ i 0 [ 0 i 0 i
[1Y-2v] 0 0 0 0 ] 0 0 0
[2Y-3Y] _ 1] i 0 [ ] i 0 0
[3Y 57] Netherands [ 0 0 [ 0 0 0 0
T5Y 107 ] 1] i 0 [ 1] i 0 i

[10Y - more 1 [ 0 0 [ D 0 0 0
Tatal 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 i 0 0 0 i 0 i
(17 -27] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 i 0 0 i i 0 i
[3Y _5Y] Norway 0 i 0 0 D i 0 i
[5Y -10Y 1 ] [ 0 [ 1] i 0 0
[10Y - more 1 [ 0 0 [ D 0 0 0
Tatal 0 0 0 0 0 0 0 0
[0-3M] [ i 0 0 0 i 0 i
[3M-1Y] 0 0 0 0 ] 0 0 0
[1Y-2v] 1] i 0 [ 0 i 0 0
[2Y-3Y] ) 0 i 0 0 0 i 0 0
[3Y _5Y] Foland 0 i 0 0 D i 0 i
[5Y -10Y 1 0 0 0 [ D 0 0 0
[10Y - more | 0 i 0 0 0 i 0 i
Total [ 0 0 [ [ 0 0 0
[0-3M] 235 24 238 188 0 14 0 0
[3M-1Y] 3,084 76 3,084 2962 ] i 0 0
[1Y-2v] 2,190 =5 2.180 2064 i 71 0 0
27 -3Y 927 25 027 202 0 1 0 i
[[3v 5Y ]] Portugs EIL 23 374 713 0 7 0 1
[5Y -10Y 1 1.505 Bag 1508 703 D 2 0 0
[10Y - more | 1,151 746 1.151 280 0 a 0 i
Total 5,567 1967 9,567 7431 [ 169 0 2
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2043
PTO53
CADGA GERAL DE DEPOSITOS 54

in million Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sovereign debt fo other counterpaties. only
{accounting value gross of provisions) ™ where there is a maturity matching)

MRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity

+ tdesgmlgfvdue _ ) _ Met position at fair values Met position at fair values
of which: loans and of which: AFS banking frough profilEloss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held fu-h-acingm value + Denvatives with value + Dervatives with
[F:FO} negative fair value) negative fair value)

[0-3M

[3M-1Y1
[1Y-2Y]

olo|o

i
[=]

[2Y -3v1 Romania

[3Y -57]

[5¥ - 10V ]

[10Y - more |

Total
[0-3M]

[3M-17]

olo|ols|o|o|la

[1Y-2¥]

[2Y¥ -3Y1]

Slovakia

=

[3Y -5Y ]

|
[=]

[5Y - 10Y ]

[=1]

[10Y - more |

- EIEEIE R EE I EIE E E E T E

Total
[0-3M]

[3M-1Y]

[1¥ -2¥1]

[2Y¥ -3Y1]

Slovenia

[3Y -5Y ]

[5Y - 10Y ]

[10% - more ]
Total

[0-3M1
[3M-1Y]
[1Y-2¥1

JolEolo|olo|alolo (Bl (o ool Slo|ol@]|lo)| ol a|o|ala]o

(]
Nole|lolo(o|lo|ololo|alo|olo|lo|ola|olalo | o|o|o|ala|

olooe|lojo(oo|o|oe

i
=

[2¥-37]

Spain

[=]

[3Y -5Y]
[5Y - 10Y ]
[10% - more ]
Total

S EEEEEEE E EEEEE E E C EHEEE E EE E EE E E E E
Sloo|jooo|jooE|olo|oo|oloo|alo| oo o|olo|ola|o | o|o|o|a|o | o
BB EEEIEEE C E EEEE E e EE E FEE E EEEEEEE
Sloo|jooo|jooE|olo|oo|oloo|alo| oo o|olo|ola|o | o|o|o|a|o | o

e EEIEEE G B EEEE ELE
= oo
@

= |t
HEEEEE
.
HEEIEEE
=)
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2043
PTO53
CADGA GERAL DE DEPOSITOS 54

in million Euro

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

{accounting value gross of provisions) ™ where there is a maturity matching)

MRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™

DERIVATIVES ™ {on and off balance sheef)
Residual Maturity

+ tdesgmlgfvdue _ ) _ Met position at fair values Met position at fair values
of which: loans and of which: AFS banking frough profilEloss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held fu-h-acingm value + Denvatives with value + Dervatives with
[F:FO} negative fair value) negative fair value)

[0-2m [ 0 0 0 0 0 0 0
[3M-1Y 1 [ 0 0 0 0 0 0 0
[1Y-2v] 0 0 0 0 0 0 0 0
[2¥-3r1 0 0 0 0 0 0 0 0
[3Y -5Y] Sweden [ 0 0 0 0 0 0 0
[SY -10Y ] 0 0 0 0 0 0 0 0
[10Y - more | 0 0 i 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
Ir-2v] [ T ] [ 0 T 0 T
[[?2': _'53:]] United Kingdom g g g g g g g g
[SY -10Y ] 0 I 0 0 0 0 0 0
[10Y - more | 0 0 i 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3m1 i 0 0 i 0 0 0 0
[3M-1Y ] 0 0 0 0 0 0 0 0
Y-2v1 0 0 0 0 0 0 0 0
[2¥-3Y1 . [ 0 i 0 0 0 0 0
[3Y -57] Australia 5 0 B 0 0 B 0 0
[SY_-10Y ] 0 0 i 0 0 0 0 0
[10Y -maore ] [ 0 0 0 0 0 0 0
Total = 0 5 0 0 5 0 0
[0-3M1 0 0 0 0 0 0 0 0
[3M-1Y ] 0 0 0 0 0 0 0 0
1Y -2v1 [ 0 0 0 0 0 0 0
-3 0 0 0 0 0 0 0 0
[[3~r 5Y ]] Canada 0 0 0 [ 0 0 0 0
[SY _10Y ] 0 0 0 0 0 0 0 0
[10Y -maore ] [ 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 2043
PTO53
GAIXA GERAL DE DEPOSITOS 54

in million Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short posibions of sovereign debt fo other counterpaties only
{accounting value gross of provisions) ™ where there is a maturity matching) 1"

MRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity|

+ _dnhu:h: ; Met position at fair values Met position at fair values
L . (designated at fair value = - o - o _ ao : o .
of which: AFS banking = £ioss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair

book hant. : . held for trading™ value + Derivatives with value + Derivatives with
ul_r‘:rgo." negative fair value) negative fair value)

T0-2M] 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
[2¥-3Y] 0 i 0 [ ] 0 0 0
[3Y -5Y] Hong Kong 0 0 0 [ 0 0 0 O
[5Y —107 ] 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
[0-3M1 0 [ 0 [ ] 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[17-2v] 0 0 0 0 o 0 o 0
[2¥-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Japan [ i 0 0 D i D 0
[5Y -10Y | 0 0 0 0 0 0 1 0
[10Y - more | 0 0 0 0 0 0 0 0

Total 0 0 0 0 0 0 0 0
[0-3M1 0 0 0 0 0 0 0 0
[3M-1Y] 1 0 1 i 0 0 0 0
[1Y-2v1] 2 0 2 ] 0 0 o i
[2¥-3Y1 U 3 0 3 3 D 0 0 0
[3Y -5Y] = 11 0 11 11 0 0 0 0
[5Y -10Y | 12 0 12 12 0 0 0 0
[10Y - more | 0 0 0 [ 0 0 0 0

Total 25 0 = 23 0 0 0 0
[0-3M1 0 0 0 [ D 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2f -3Y] [ 0 0 [ 0 0 0 0
[3Y -57] Swizerand ] 1 0 0 0 1 0 1
[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
PTOS3
CAIXA GERAL DE DEPOSITOS SA

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
{accounting value gross of provisions) ™ where there is a maturity matching)

DMRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity|

+ -d =3 : Met position at fair values Met position at fair values
L . (designated at fair value o= - = - o _ ot : e .
of which: AFS banking = Eloss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
book banking book held for trading™ value + Derivatives with value + Derivatives with
[Il'?.l'ﬂO} negative fair value) negative fair value)

[0-3M]

[3M-1Y1]

[1Y-2¥] Other advanced

[2Y -2¥ ]

ECONCMmies mon

[3Y -57] e

[5Y - 107 |

10 - more
Total

[0-3M]

[3M-1Y] Other Central

[Tf-27]
[2Y-3v]
[3Y -5Y]
[5Y -10Y ]

and eastern
Europe
couniries non

10 - more EEA
Total
[0-3M]
[3M-1Y]
[1%-2Y]

[2¥-3Y1
[3Y -57]
[5Y -10Y |

Middle East

[10Y - more |
Total

[0-3M]
[3M-1Y ]
[1Y-2Y1

LSl =l A=l S]] Sl Pe] S ) SRSl Pe] S]] S Ts] L SRS S]] PS) S ] [
[=] =1 (= I=1{=1 =] =] =] P=] =] [= (=] Pl f=] ] o] = P 0 f=f ] E= Pt P (=] P

Latin America

i
(=] (=1}

[2Y-3Y]
[BY-57]
[5Y -10Y ]

and the
Caribbean

=0 =] = g=1{=] =] (=] (=3 [=] (=] [=1 (=1[=1 [=1 [=] [ [=] {=] [=] (=] [=1 [=] [=] [} [=] =] [=] [=] [=3[=] [ =

e Y= B E=T ] S R Y P Y P S 1 1 £ R F P ot F F 4 Y Pt P P P ]

=0 =] = g=1{=] =] (=] (=3 [=] (=] [=1 (=1[=1 [=1 [=] [ [=] {=] [=] (=] [=1 [=] [=] [} [=] =] [=] [=] [=3[=] [ =

al:ll:l-ll:lg:-l”ﬁDUUDDUUﬁDDUUDUUﬁDDUUDUU

SEEE EE E E G ECEE EEE E G EE E EE E E E EE E E EEE

uCICI"-\-ICIE"-\-INQQQQGQQQQQQQQQQQQQQQQGQQ

L=l ] IS
MNEEE

[10Y - more |
Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2043

PTO53
CAIXA GERAL DE DEPOSITOS SA

in million Euro

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES {gross exposures (long) net of cash short positions of sovereign debt fo other counterpaties only
{accounting value gross of provisions) o where there is a maturity matching) "

DMRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ™
DERIVATIVES ™ {on and off balance sheef)

Residual Maturity

+ [Es;;heﬂllgi':}vdue . . . Met position at fair values Met position at fair values
of which: AFS banking frough profithioss) of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair

book e — held for trading™ value + Derivatives with value + Derivatives with
[F:?O.' negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y1 0 0 0 ] D 0 0 0
[1Y-2Y] 0 0 0 [ 0 0 0 0
[2Y-3Y] e 0 0 i ] 0 0 0 i
Y -57] = 0 0 0 [ 0 0 0 i
[5Y -10Y | 0 0 0 ] 0 0 0 i
[0Y - more 0 0 0 ] 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 201 0 201 270 20 0 0 0
[3M-1Y ] 181 0 181 181 0 0 0 0
[Y-2¥] 7] 0 £ 3 0 0 0 i
[2Y-371 12 0 1% 14 D 0 0 0
[3Y -5Y] Dthers 13 0 13 13 0 0 0 1
[SY -10Y 1 7 i 7 7 0 0 ] i
[0Y - more | 0 0 0 0 D 0 0 i
Total 540 0 540 519 20 0 [ 0
TOTAL EEA 30 9,962 1,967 9.962 7.562 o 433 ” 0 " 3

MNotes and definitions

(1) The exposwes reported cover only exposures fo central, regional and local gowernments on immediate borrower basis, and de not mclude exposures to other counterparts with full or partial government guarantees

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

{3) The exposures reported mclude 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). Imespectie 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 govemments.
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6. RWA

PTOS3
CAIMA GERAL DE DEPOSITOS 5A

im mllion Euro}
FIN22012
FWA Tor credt risk B3.017
RWA Securitisation and re-securitis=ations BE73
RWA Oiher credit nsk 62,345
WA Tor marked risk 1,440
RWA for operational risk 3,928
RWA Transitional Thaors a o
RWA Other a o]
Total RWA ™ 68,383 67663
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