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REGULATION (EU) 2025/1958 OF THE EUROPEAN CENTRAL BANK
of 9 September 2025

amending Regulation (EU) 2015/534 on reporting of supervisory financial
information (ECB[2015/13) (ECB/2025/31)

THE GOVERNING COUNCIL OF THE EUROPEAN CENTRAL BANK,
Having regard to the Treaty on the Functioning of the European Union,

Having regard to Council Regulation (EU) No 1024/2013 of 15 October 2013 conferring specific tasks on the European
Central Bank concerning policies relating to the prudential supervision of credit institutions ('), and in particular
Article 4(1) and (3), Article 6(2), Article 6(5), point (d), and Article 10 thereof,

Having regard to Regulation (EU) No 468/2014 of the European Central Bank of 16 April 2014 establishing the framework
for cooperation within the Single Supervisory Mechanism between the European Central Bank and national competent
authorities and with national designated authorities (SSM Framework Regulation) (ECB/2014/17) (3, and in particular
Article 21(1), Article 140 and Article 141(1) thereof,

Whereas:

(1) Regulation (EU) 2015/534 of the European Central Bank (ECB/2015/13) () lays down reporting requirements
concerning the supervisory financial information to be submitted by supervised entities to national competent
authorities.

(2)  Regulation (EU) 2015/534 (ECB/2015/13) requires supervised entities to report supervisory financial information
based on the templates developed by the European Banking Authority and laid down by Commission Implementing
Regulation (EU) 2024/3117 (¥), which repeals and replaces Commission Implementing Regulation (EU) 2021451 ().

(3)  Inaccordance with the principle of proportionality, less significant credit institutions and less significant branches are
subject to reduced reporting requirements under Regulation (EU) 2015/534 (ECB/2015/13). In particular, only a
reduced set of data points specified in Annex III to Regulation (EU) 2015/534 (ECB/2015/13) is collected from
certain less significant credit institutions subject to Regulation (EU) 2015/534 (ECB/2015/13) which have a total
asset value of EUR 3 billion or less.

(4) In order to exercise oversight over the functioning of the Single Supervisory Mechanism and to promote the
consistent application of high supervisory standards, the ECB needs additional data points concerning these less
significant credit institutions. The additional information is necessary for the ECB to foster comparability of the
outcomes of the supervisory review and evaluation process (SREP) assessment.

(5)  Therefore, Regulation (EU) 2015/534 (ECB/2015/13) should be amended accordingly,

() OJL287,29.10.2013, p. 63, ELL http://data.europa.cu/eli/reg/2013/1024/oj.

() OJL 141, 14.5.2014, p. 1, ELL http://data.curopa.eu/eli/reg/2014/4680j.

() Regulation (EU) 2015/534 of the European Central Bank of 17 March 2015 on reporting of supervisory financial
information (ECB/2015/13) (O] L 86, 31.3.2015, p. 13, ELL http:|/data.europa.eu/eli/reg/2015/534/0j).

() Commission Implementing Regulation (EU) 2024/3117 of 29 November 2024 laying down implementing technical standards for the
application of Regulation (EU) No 575/2013 of the European Parliament and of the Council with regard to supervisory reporting of
institutions and repealing Commission Implementing Regulation (EU) 2021/451 (OJ L, 2024/3117, 27.12.2024, ELL http://data.
europa.eu/elijreg_impl/2024/3117/oj).

() Commission Implementing Regulation (EU) 2021/451 of 17 December 2020 laying down implementing technical standards for the
application of Regulation (EU) No 575/2013 of the European Parliament and of the Council with regard to supervisory reporting of
institutions and repealing Implementing Regulation (EU) No 680/2014 (OJ L 97, 19.3.2021, p. 1, ELL: http://data.europa.eu/elif
reg_impl[2021/451/0j).

ELL http://data.europa.eu/elijreg/2025/1958/0j
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EN

OJ L, 17.10.2025

HAS ADOPTED THIS REGULATION:

Article 1

Amendments

Regulation (EU) 2015/534 (ECB/2015/13) is amended as follows:

1.  Annex IV entitled “FINREP data points” under IFRS or National GAAP compatible with IFRS’ is amended in
accordance with Annex I to this Regulation;

2. Annex V entitled “FINREP data points” under national accounting frameworks’ is amended in accordance with
Annex II to this Regulation.

Article 2

Final provisions

1. This Regulation shall enter into force on the twentieth day following that of its publication in the Official Journal of the
European Union.

2. Itshall apply from 30 December 2025.

This Regulation shall be binding in its entirety and directly applicable in the Member States in
accordance with the Treaties.

Done at Frankfurt am Main, 9 September 2025.

For the Governing Council of the ECB
The President of the ECB
Christine LAGARDE
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ANNEX I

Annex IV to Regulation (EU) 2015/534 (ECB/2015/13) entitled “FINREP data points” under IFRS or National GAAP

compatible with IFRS’ is amended as follows:

Tables 18.0 and 19 are replaced by the following:

ELL http://data.europa.eu/elijreg/2025/1958/0j
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‘18 Information on performing and non-performing exposures

18.0 Information on performing and non-performing exposures

Gross carrying amount [ Nominal amount

Not past due or Past

Past due > 30 days < =

Performing
Of which: Of which:
Instruments Instruments with

without significant
increase in credit

significant increase
in credit risk since

Of which: purchased
or originated credit-

References G = Ik ez risk since initial initial recognition impairescl fgxancial
recognition but not credit- asse
(Stage 1) impaired (Stage 2)
0010 0020 0030 0055 0056 0057 0058
X IFRS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Annex V. Part 1.34, Annex V. Part 2. Annex V. Part 2. 222, Annex V. Part 2. 222, ;F;{;SA;(S)S;; IFR‘S, 7.35M(b)(i); 7.35M(c);
Part 2.118, 221 213-216, 223-239 235 235 . Part;,237r(l§3c : Annex V. Part 2. Annex V.Part 2.215,
: 237(c) 237(e)
0005 Cash balances at Annex V.Part
central banks and 2.2,3
other demand
deposits
0010 Debt securities Annex V.Part
1.31, 44(b)
0020 Central banks Annex V.Part
1.42(a)
0030 General governments | Annex V.Part
1.42(b)
0040 Credit institutions Annex V.Part
1.42(c)
0050 Other financial Annex V.Part
corporations 1.42(d)
0060 Non-financial Annex V.Part
corporations 1.42(e)
0070 Loans and advances Annex V.Part
1.32, 44(a)
0080 Central banks Annex V.Part
1.42(a)
0090 General governments | Annex V.Part
1.42(b)
0100 Credit institutions Annex V.Part
1.42(c)
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Gross carrying amount [ Nominal amount

Not past due or Past

Past due > 30 days < =

Performing
Of which: Of which:
Instruments Instruments with

without significant
increase in credit

significant increase
in credit risk since

Of which: purchased
or originated credit-

Re Gres =0 de ey risk since initial initial recognition Hrpeiet ifoprall
eferences - : assets
recognition but not credit-
(Stage 1) impaired (Stage 2)
0010 0020 0030 0055 0056 0057 0058
. IFRS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Annex V. Part 1.34, Annex V. Part 2. Annex V. Part 2. 222, Annex V. Part 2. 222, ;Fglv?(:)simgxl{é 7.35M(b)(i); 7.35M(c);
Part 2.118, 221 213-216, 223-239 235 235 . Part 2 ,237(11) . Annex V. Part 2. Annex V.Part 2.215,
: 237(c) 237(e)
0110 Other financial Annex V.Part
corporations 1.42(d)
0120 Non-financial Annex V.Part
corporations 1.42(e)
0130 Of which: Small SME Art 1 2(a)
and Medium-sized
Enterprises
0140 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87, 234i
commercial (a)
immovable
property
0150 Households Annex V.Part
1.42(f)
0160 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87, 234i
residential (a)
immovable
property
0170 Of which: Credit Annex V.Part

for consumption

2.88(a), 234i (b)

6TOT 0141 “1[0
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Gross carrying amount [ Nominal amount

Not past due or Past

Past due > 30 days < =

Performing
Of which: Of which:
Instruments Instruments with

without significant
increase in credit

significant increase
in credit risk since

Of which: purchased
or originated credit-

References
0180 DEBT Annex V.Part
INSTRUMENTS AT 2.233(a)
COST OR AT
AMORTISED COST
0181 Debt securities Annex V.Part
1.31, 44(b)
0182 Central banks Annex V.Part
1.42(a)
0183 General governments | Annex V.Part
1.42(b)
0184 Credit institutions Annex V.Part
1.42(c)
0185 Other financial Annex V.Part
corporations 1.42(d)
0186 Non-financial Annex V.Part
corporations 1.42(e)
0191 Loans and advances Annex V.Part
1.32, 44(a)
0192 Central banks Annex V.Part
1.42(a)
0193 General governments | Annex V.Part
1.42(b)
0194 Credit institutions Annex V.Part
1.42(c)

Gres =0 de ey risk since initial initial recognition Hrpeiet ifoprall

. : assets

recognition but not credit-
(Stage 1) impaired (Stage 2)

0010 0020 0030 0055 0056 0057 0058

IFRS 9.5.5.5: [FRS IFRS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Annex V. Part 1.34, Annex V. Part 2. Annex V. Part 2. 222, Annex V. Part 2. 222, 73 5M(}1)" Annax V. 7.35M(b)(i); 7.35M(c);

Part 2.118, 221 213-216, 223-239 235 235 : Part 2 ’237(‘1) ’ Annex V. Part 2. Annex V.Part 2.215,

: 237(c) 237(e)
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Gross carrying amount [ Nominal amount

Not past due or Past

Past due > 30 days < =

Performing
Of which: Of which:
Instruments Instruments with

without significant
increase in credit

significant increase
in credit risk since

Of which: purchased
or originated credit-

due < = 30 days 90 days e Foofpe L . impaired financial
risk since initial initial recognition
References - : assets
recognition but not credit-
(Stage 1) impaired (Stage 2)
0010 0020 0030 0055 0056 0057 0058
i IFRS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Annex V. Part 1.34, Annex V. Part 2. Annex V. Part 2. 222, Annex V. Part 2. 222, ;Fggh/?(,f)séirfiR\i 7.35M(b)(i); 7.35M(c);
Part 2.118, 221 213-216, 223-239 235 235 ) P rt2’237(;) . Annex V. Part 2. Annex V.Part 2.215,
art = 237(c) 237(e)
0195 Other financial Annex V.Part
corporations 1.42(d)
0196 Non-financial Annex V.Part
corporations 1.42(e)
0900 Of which: Small SME Art 1 2(a)
and Medium-sized
Enterprises
0903 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87, 234i
commercial (a)
immovable
property
0197 Households Annex V.Part
1.42(f)
0910 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87, 234i
residential (a)
immovable
property
0913 Of which: Credit Annex V.Part

for consumption

2.88(a), 234i (b)

6TOT 0141 “1[0
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Gross carrying amount [ Nominal amount

Not past due or Past

Past due > 30 days < =

Performing
Of which: Of which:
Instruments Instruments with

without significant
increase in credit

significant increase
in credit risk since

Of which: purchased
or originated credit-

References
0201 DEBT Annex V.Part
INSTRUMENTS AT | 2.233(b)
FAIR VALUE
THROUGH OTHER
COMPREHENSIVE
INCOME OR
THROUGH EQUITY
SUBJECT TO
IMPAIRMENT
0211 Debt securities Annex V.Part
1.31, 44(b)
0212 Central banks Annex V.Part
1.42(a)
0213 General governments | Annex V.Part
1.42(b)
0214 Credit institutions Annex V.Part
1.42(c)
0215 Other financial Annex V.Part
corporations 1.42(d)
0216 Non-financial Annex V.Part
corporations 1.42(e)
0221 Loans and advances Annex V.Part
1.32, 44(a)
0222 Central banks Annex V.Part
1.42(a)

Gres =0 de ey risk since initial initial recognition Hrpeiet ifoprall

- . assets

recognition but not credit-
(Stage 1) impaired (Stage 2)

0010 0020 0030 0055 0056 0057 0058

IFRS 9.5.5.5: [FRS IFRS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Annex V. Part 1.34, Annex V. Part 2. Annex V. Part 2. 222, Annex V. Part 2. 222, 73 5M(.a)" Annax V. 7.35M(b)(i); 7.35M(c);

Part 2.118, 221 213-216, 223-239 235 235 : Part 2 ,237(d) ’ Annex V. Part 2. Annex V.Part 2.215,

: 237(c) 237(e)
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Gross carrying amount [ Nominal amount

Not past due or Past

Past due > 30 days < =

Performing
Of which: Of which:
Instruments Instruments with

without significant
increase in credit

significant increase
in credit risk since

Of which: purchased
or originated credit-

Re Gres =0 de ey risk since initial initial recognition Hrpeiet ifoprall
eferences - : assets
recognition but not credit-
(Stage 1) impaired (Stage 2)
0010 0020 0030 0055 0056 0057 0058
. IFRS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Annex V. Part 1.34, Annex V. Part 2. Annex V. Part 2. 222, Annex V. Part 2. 222, ;F;{; A;(;)s:mf:fé 7.35M(b)(i); 7.35M(c);
Part 2.118, 221 213-216, 223-239 235 235 : Part 2 ,237(d) ’ Annex V. Part 2. Annex V.Part 2.215,
: 237(c) 237(e)
0223 General governments | Annex V.Part
1.42(b)
0224 Credit institutions Annex V.Part
1.42(c)
0225 Other financial Annex V.Part
corporations 1.42(d)
0226 Non-financial Annex V.Part
corporations 1.42(e)
0920 Of which: Small SME Art 1 2(a)
and Medium-sized
Enterprises
0923 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87, 234i
commercial (a)
immovable
property
0227 Households Annex V.Part
1.42(f)
0930 Of which: Loans Annex V.Part

collateralised by
residential
immovable

property

2.86(a), 87, 234i
(a)

6TOT 0141 “1[0

N



z1zjot

[0/8561/sz07/321/19[noedomaerep//:dny 119

Gross carrying amount [ Nominal amount

Performing
Of which: Of which:
Instruments Instruments with

without significant

significant increase

Of which: purchased

Not past due or Past Past due > 30 days < = . i credi i credit risk si or originated credit-
due < = 30 days 90 days increase In crecit In credit risk since impaired financial
References risk since 1.n1t1a1 initial recognition i
recognition but not credit-
(Stage 1) impaired (Stage 2)
0010 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Annex V. Part 1.34, Annex V. Part 2. Annex V. Part 2. 222, Annex V. Part 2. 222, ;F;l; A/?(f)simng\i 7.35M(b)(i); 7.35M(c);
Part 2.118, 221 213-216, 223-239 235 235 : Part 2 ,237(d) ’ Annex V. Part 2. Annex V.Part 2.215,
: 237(c) 237(e)
0933 Of which: Credit Annex V.Part
for consumption 2.88(a), 234i (b)
0231 DEBT Annex V.Part
INSTRUMENTS AT 2.233(c), 234
STRICT LOCOM, OR
FAIR VALUE
THROUGH PROFIT
OR LOSS OR
THROUGH EQUITY
NOT SUBJECT TO
IMPAIRMENT
0330 DEBT Annex V.Part
INSTRUMENTS 2.217
OTHER THAN
HELD FOR
TRADING OR
TRADING
0335 DEBT Annex V.Part
INSTRUMENTS 2.220
HELD FOR SALE
0340 Loan commitments CRR Annex I;
given Annex V.Part
1.44(g), Part
2.102-105, 113,
116
0350 Central banks Annex V.Part
1.42(a)

NE
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Gross carrying amount [ Nominal amount

Not past due or Past

Past due > 30 days < =

Performing
Of which: Of which:
Instruments Instruments with

without significant
increase in credit

significant increase
in credit risk since

Of which: purchased
or originated credit-

References
0360 General governments | Annex V.Part
1.42(b)
0370 Credit institutions Annex V.Part
1.42(c)
0380 Other financial Annex V.Part
corporations 1.42(d)
0390 Non-financial Annex V.Part
corporations 1.42(e)
0400 Households Annex V.Part
1.42(f)
0410 | Financial guarantees | IFRS 4 Annex A;
given CRR Annex I;
Annex V.Part
1.44(f), Part
2.102-105, 114,
116
0420 Central banks Annex V.Part
1.42(a)
0430 General governments | Annex V.Part
1.42(b)
0440 Credit institutions Annex V.Part
1.42(c)
0450 Other financial Annex V.Part
corporations 1.42(d)

Gres =0 de ey risk since initial initial recognition Hrpeiet ifoprall

- . assets

recognition but not credit-
(Stage 1) impaired (Stage 2)

0010 0020 0030 0055 0056 0057 0058

IFRS 9.5.5.5: [FRS IFRS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Annex V. Part 1.34, Annex V. Part 2. Annex V. Part 2. 222, Annex V. Part 2. 222, 73 5M(.a)" Annax V. 7.35M(b)(i); 7.35M(c);

Part 2.118, 221 213-216, 223-239 235 235 : Part 2 ,237(d) ’ Annex V. Part 2. Annex V.Part 2.215,

: 237(c) 237(e)

6TOT 0141 “1[0
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Gross carrying amount [ Nominal amount

Not past due or Past

Past due > 30 days < =

Performing
Of which: Of which:
Instruments Instruments with

without significant
increase in credit

significant increase
in credit risk since

Of which: purchased
or originated credit-

References Gres =0 de ey risk since initial initial recognition impa.ir:s(ii?ancial
recognition but not credit-
(Stage 1) impaired (Stage 2)
0010 0020 0030 0055 0056 0057 0058
. IFRS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Annex V. Part 1.34, Annex V. Part 2. Annex V. Part 2. 222, Annex V. Part 2. 222, ;F;l; A/?(f)simng\i 7.35M(b)(i); 7.35M(c);
Part 2.118, 221 213-216, 223-239 235 235 : Part 2 ,237(d) ’ Annex V. Part 2. Annex V.Part 2.215,
: 237(c) 237(e)
0460 Non-financial Annex V.Part
corporations 1.42(e)
0470 Households Annex V.Part
1.42(f)
0480 Other Commitments | CRR Annex I;
given Annex V.Part
1.44(g), Part
2.102-105, 115,
116
0490 Central banks Annex V.Part
1.42(a)
0500 General governments | Annex V.Part
1.42(b)
0510 Credit institutions Annex V.Part
1.42(c)
0520 Other financial Annex V.Part
corporations 1.42(d)
0530 Non-financial Annex V.Part
corporations 1.42(e)
0540 Households Annex V.Part
1.42()
0550 OFF-BALANCE Annex V.Part
SHEET EXPOSURES | 2.217

NE
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Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant o g
- - of which: of which:
i3 st e > Past due > | Pastdue> | Pastdue> Past due > ierease in Oof Credit- purchased or
not past- 90 days < _ -~ . Past due > credit risk since ot . . -
_ 180 days | lyear<= | 2years<= 5 year < = s which:de- impaired originated
due or =180 _ 7 years initial . o
<=1 year 2 years 5 years 7 years ition b faulted instruments | credit-impaired
past-due days recognition but (Stage 3) financial assets
<=90 not credit-
References 4 o
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
Art. 47 Annex V. Annex V. Annex V. Annex V. Annex V. IFRS 9.5.5.3; CRR art 9.5.5.1; IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS
Part 2. Part 2. Part 2. Part 2. Part 2. , , IFRS 7.35M(c);
Annex V. Part 2. 222, Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix
Part 2 222, 222, 222, 222, 235-236 222, 235-236 | AnnexV. Part 2 art A; Annex V. Part
213-216, 235-236 235-236 235-236 235-236 235-236 237(0) 2.237(b) Annex V.Part 2.215, 237(e)
223-239 2.237(a)
0005 | Cashbalancesat | Annex V.Part
central banks 22,3
and other
demand
deposits
0010 | Debt securities Annex V.Part
1.31, 44(b)
0020 Central banks Annex V.Part
1.42(a)
0030 General Annex V.Part
governments 1.42(b)
0040 Credit Annex V.Part
institutions 1.42(c)
0050 Other financial Annex V.Part
corporations 1.42(d)
0060 Non-financial Annex V.Part
corporations 1.42(e)

6TOTOTL1 ‘110
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Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
i3 st e > Past due > | Pastdue> | Pastdue> Past due > ierease in Oof Credit- purchased or
not past- 90 days < _ -~ . Past due > credit risk since e . . -
_ 180 days | lyear<= | 2years<= 5 year < = s which:de- impaired originated
due or =180 _ 7 years initial . o
<=1 year 2 years 5 years 7 years ition b faulted instruments | credit-impaired
past-due days recognition but (Stage 3) financial assets
<=90 not credit-
References 4 B
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
Art. 47a Annex V. Annex V. Annex V. Annex V. Annex V. IFRS 9.5.5.3; CRR art 9.5.5.1; IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS
Part 2. Part 2. Part 2. Part 2. Part 2. , , IFRS 7.35M(c);
Annex V. Part 2. 222, Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix
Part 2 222, 222, 222, 222, 235-236 222, 235-236 | AnnexV. Part 2 art A; Annex V. Part
213-216, 235-236 235-236 235-236 235-236 235-236 237(0) 2.237(b) Annex V.Part 2.215, 237(e)
223-239 2.237(a)
0070 | Loans and Annex V.Part
advances 1.32, 44(a)
0080 Central banks Annex V.Part
1.42(a)
0090 General Annex V.Part
governments 1.42(b)
0100 Credit Annex V.Part
institutions 1.42(c)
0110 Other financial | Annex V.Part
corporations 1.42(d)
0120 Non-financial Annex V.Part
corporations 1.42(e)
0130 Of which: SME Art 1
Small and 2(a)
Medium-sized
Enterprises

NH
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Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
i3 st e > Past due > | Pastdue> | Pastdue> Past due > ierease in Oof Credit- purchased or
not past- 90 days < _ -~ . Past due > credit risk since ot . . -
d _ 180 days | lyear<= | 2years<= 5 year < = s which:de- impaired originated
ue or =180 _ 7 years initial " g 3
<=1 year 2 years 5 years 7 years L faulted instruments | credit-impaired
past-due days recognition but (Stage 3) financial assets
<=90 not credit-
References 4 o
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
Art. 47 Annex V. Annex V. Annex V. Annex V. Annex V. IFRS 9.5.5.3; CRR art 9.5.5.1; IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS 8
Part 2. Part 2. Part 2. Part 2. Part 2. ~ , IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A VP
Part 2. ’ ’ ¢ ¢ 235-236 g 235-236 | AnnexV. Part 2. art A; 2915 23 art
213-216, 235-236 235-236 235-236 235-236 235-236 237(0) 2.237(b) Annex V.Part 215, 237(e)
223-239 2.237(a)
0140 Of which: Annex V.Part
Loans 2.86(a), 87,
collateralised 234i(a)
by commercial
immovable
property
0150 Households Annex V.Part
1.42(f)
0160 Of which: Annex V.Part
Loans 2.86(a), 87,
collateralised 234i(a)
by residential
immovable
property
0170 Of which: Annex V.Part
Credit for 2.88(a),
consumption 234i(b)
0180 | DEBT Annex V.Part
INSTRUMENTS | 2.233(a)
AT COST OR
AT
AMORTISED
COST

6TOTOTL1 ‘110

NA



/9t

lo/8661/sz0z/821[13/naedona-erep/[:dny 113

Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
i3 st e > Past due > | Pastdue> | Pastdue> Past due > ierease in Oof Credit- purchased or
not past- 90 days < _ -~ . Past due > credit risk since e . . -
_ 180 days | lyear<= | 2years<= 5 year < = s which:de- impaired originated
due or =180 _ 7 years initial . o
<=1 year 2 years 5 years 7 years ition b faulted instruments | credit-impaired
past-due days recognition but (Stage 3) financial assets
<=90 not credit-
References 4 B
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
Art. 47 Annex V. Annex V. Annex V. Annex V. Annex V. IFRS 9.5.5.3; CRR art 9.5.5.1; IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS
Part 2. Part 2. Part 2. Part 2. Part 2. , , IFRS 7.35M(c);
Annex V. Part 2. 222, Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix
Part 2 222, 222, 222, 222, 235-236 222, 235-236 | AnnexV. Part 2 art A; Annex V. Part
213-216, 235-236 235-236 235-236 235-236 235-236 237(0) 2.237(b) Annex V.Part 2.215, 237(e)
223-239 2.237(a)
0181 | Debt securities Annex V.Part
1.31, 44(b)
0182 Central banks Annex V.Part
1.42(a)
0183 General Annex V.Part
governments 1.42(b)
0184 Credit Annex V.Part
institutions 1.42(c)
0185 Other financial | Annex V.Part
corporations 1.42(d)
0186 Non-financial Annex V.Part
corporations 1.42(e)
0191 | Loansand Annex V.Part
advances 1.32, 44(a)

NE
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Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant o g
- - of which: of which:
i3 st e > Past due > | Pastdue> | Pastdue> Past due > ierease in Oof Credit- purchased or
not past- 90 days < _ -~ . Past due > credit risk since e . . -
_ 180 days | lyear<= | 2years<= 5 year < = s which:de- impaired originated
due or =180 _ 7 years initial . o
<=1 year 2 years 5 years 7 years ition b faulted instruments | credit-impaired
past-due days recognition but (Stage 3) financial assets
<=90 not credit-
References 4 B
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
Art. 47a Annex V. Annex V. Annex V. Annex V. Annex V. IFRS 9.5.5.3; CRR art 9.5.5.1; IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS
Part 2. Part 2. Part 2. Part 2. Part 2. , , IFRS 7.35M(c);
Annex V. Part 2. 222, Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix
Part 2 222, 222, 222, 222, 235-236 222, 235-236 | AnnexV. Part 2 art A; Annex V. Part
213-216, 235-236 235-236 235-236 235-236 235-236 237(0) 2.237(b) Annex V.Part 2.215, 237(e)
223-239 2.237(a)
0192 Central banks Annex V.Part
1.42(a)
0193 General Annex V.Part
governments 1.42(b)
0194 Credit Annex V.Part
institutions 1.42(c)

0195 Other financial Annex V.Part
corporations 1.42(d)

0196 Non-financial Annex V.Part

[At4YA

corporations 1.42(e)
0900 Of which: SME Art 1
Small and 2(a)
Medium-sized
Enterprises

6TOT 0141 “1[0
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Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
i3 st e > Past due > | Pastdue> | Pastdue> Past due > ierease in Oof Credit- purchased or
not past- 90 days < _ -~ . Past due > credit risk since e . . -
_ 180 days | lyear<= | 2years<= 5 year < = s which:de- impaired originated
due or =180 _ 7 years initial . S
<=1 year 2 years 5 years 7 years L faulted instruments | credit-impaired
past-due days recognition but (Stage 3) financial assets
<=90 not credit-
References 4 B
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
Art. 47 Annex V. Annex V. Annex V. Annex V. Annex V. IFRS 9.5.5.3; CRR art 9.5.5.1; IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS :
Part 2. Part 2. Part 2. Part 2. Part 2. ~ , IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A VP
Part 2. ’ ’ ’ ¢ 235236 | ,il00. | 235-236 | AnnexV.Part2. art A; 2915 23 art
213-216, 235-236 235-236 235-236 235-236 35- 237(0) 2.237(b) Annex V.Part .215, 237(e)
223-239 2.237(a)
0903 Of which: Annex V.Part
Loans 2.86(a), 87,
collateralised 234i(a)
by commercial
immovable
property
0197 Households Annex V.Part
1.42(f)
0910 Of which: Annex V.Part
Loans 2.86(a), 87,
collateralised 234i(a)
by residential
immovable
property
0913 Of which: Annex V.Part
Credit for 2.88(a),
consumption 234i (b)

NE
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Gross carrying amount [ Nominal amount
Non-performing
Of which:
Unlikely Instruments
to pay with significant of which: of which:
(e || oS Past due > | Pastdue> | Pastdue> | Pastdue> increase in of Credit- purchased or
not past- 90 days < 5 . . Past due > credit risk since At L -
_ 180 days | lyear<= | 2year<= 5 year < = o which:de- impaired originated
due or =180 _ 7 years initial . S ——
< =1year 2 years 5 years 7 years " faulted instruments | credit-impaired
past-due days recognition but (Stage 3) financial assets
R <=90 not credit-
eferences 4 L
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
A5 22 Annex V. Annex V. Annex V. Annex V. Annex V. A 90525 A e AL IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS 8
Part 2. Part 2. Part 2. Part 2. Part 2. ~ . IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A P
P2\ 935236 | 235236 | 235236 | 235-236 | 2P0 | 35036 | 230236 | AmnexV.Par2. o =5 2315 237
AGaG | 22 . . . . 237(0) PIEAE) | dwmmmm | AP
223-239 2.237(a)
0201 | DEBT Annex V.Part
INSTRUMENTS | 2.233(b)
AT FAIR VALUE
THROUGH
OTHER
COMPREHEN-
SIVE INCOME
OR THROUGH
EQUITY
SUBJECT TO
IMPAIRMENT

0211 | Debt securities Annex V.Part
1.31, 44(b)

0212 Central banks Annex V.Part

At

1.42(a)

0213 General Annex V.Part
governments 1.42(b)

0214 Credit Annex V.Part
institutions 1.42(c)

6TOT 0141 “1[0
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Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
(e || oS Past due > | Pastdue> | Pastdue> | Pastdue> increase in of Credit- purchased or
not past- 90 days < 5 . . Past due > credit risk since At L -
_ 180 days | lyear<= | 2year<= 5 year < = o which:de- impaired originated
due or =180 _ 7 years initial . S ——
< =1year 2 years 5 years 7 years " faulted instruments | credit-impaired
past-due days recognition but .
. . (Stage 3) financial assets
<=90 not credit-
References 4 L
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
A5 22 Annex V. Annex V. Annex V. Annex V. Annex V. A 90525 A e AL IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS 8
Part 2. Part 2. Part 2. Part 2. Part 2. ~ . IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A P
Part 2. | 235236 | 235236 | 235236 | 235236 | 2B6 | 235236 | 2357236 | AmexV.Part2. art A; 2215, gé;n
AGaG | 22 . . . . 237(0) PIEAE) | dwmmmm | AP
223-239 2.237(a)
0215 Other financial | Annex V.Part
corporations 1.42(d)
0216 Non-financial Annex V.Part
corporations 1.42(e)
0221 | Loansand Annex V.Part
advances 1.32, 44(a)
0222 Central banks Annex V.Part
1.42(a)
0223 General Annex V.Part
governments 1.42(b)
0224 Credit Annex V.Part
institutions 1.42(c)
0225 Other financial | Annex V.Part
corporations 1.42(d)
0226 Non-financial Annex V.Part
corporations 1.42(e)

NE
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iefie

Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
e S EEES Past due > | Pastdue> | Pastdue> | Pastdue> inerease in of Credit- purchased or
not past- 90 days < _ -~ . Past due > credit risk since e . . -
_ 180 days | lyear<= | 2year<= 5 year < = o which:de- impaired originated
due or =180 _ 7 years initial . S ——
<=1 year 2 years 5 years 7 years L faulted instruments | credit-impaired
past-due days recognition but (Stage 3) financial assets
R <=90 not credit-
eferences 4 L
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
Art. 4:7a Annex V. Annex V. Annex V. Annex V. Annex V. IFRS 9.5.5.3; CRR a.rt 9:55.1; IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS 8
Part 2. Part 2. Part 2. Part 2. Part 2. . , IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A
8 8 , , s nnex V.Part
Part2. | o ssesse | 235036 | 235036 | 3526 | y3e036 | 235236 | AnnexV.Pan2. art A; 2215, 237(¢)
213-216, 237(c) 2.237(b) Annex V.Part T
223-239 2.237(a)
0920 Of which: SME Art 1
Small and 2(a)
Medium-sized
Enterprises
0923 Of which: Annex V.Part
Loans 2.86(a), 87,
collateralised 234i(a)
by commercial
immovable
property
0227 Households Annex V.Part
1.42(f)
0930 Of which: Annex V.Part
Loans 2.86(a), 87,
collateralised 234i(a)
by residential
immovable
property
0933 Of which: Annex V.Part
Credit for 2.88(a),
consumption 234i (b)
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Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
(e || oS Past due > | Pastdue> | Pastdue> | Pastdue> increase in of Credit- purchased or
not past- | 90 days < 180 d _ _ _ Past due > credit risk since At L -
_ ays | lyear<= | 2year<= 5 year < = o which:de- impaired originated
due or =180 _ 7 years initial . S ——
< =1year 2 years 5 years 7 years " faulted instruments | credit-impaired
past-due days recognition but S financial
<=90 ot credit- (Stage 3) inancial assets
References 4 .
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
A5 22 Annex V. Annex V. Annex V. Annex V. Annex V. A 90525 A e AL IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS 8
Part 2. Part 2. Part 2. Part 2. Part 2. ~ . IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A P
Part 2. ’ ’ ’ ’ 235-236 ’ 235-236 | AnnexV. Part 2. art A; ; ;"1”";" art
213-216, 235-236 235-236 235-236 235-236 235-236 237(0) 2.237(b) Annex V.Part .215, 237(e)
223-239 2.237(a)
0231 | DEBT Annex V.Part
INSTRUMENTS | 2.233(c),
AT STRICT 234
LOCOM, OR
FAIR VALUE
THROUGH
PROFIT OR
LOSS OR
THROUGH
EQUITY NOT
SUBJECT TO
IMPAIRMENT
0330 | DEBT Annex V.Part
INSTRUMENTS | 2.217
OTHER THAN
HELD FOR
TRADING OR
TRADING
0335 | DEBT Annex V.Part
INSTRUMENTS | 2.220
HELD FOR
SALE

NE
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[At4i %

Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
(e || oS Past due > | Pastdue> | Pastdue> | Pastdue> increase in of Credit- purchased or
not past- 90 days < 5 . . Past due > credit risk since At L -
_ 180 days | lyear<= | 2year<= 5 year < = o which:de- impaired originated
due or =180 _ 7 years initial . S ——
< =1year 2 years 5 years 7 years " faulted instruments | credit-impaired
past-due days recognition but .
. . (Stage 3) financial assets
<=90 not credit-
References 4 .
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
A5 22 Annex V. Annex V. Annex V. Annex V. Annex V. A 90525 A e AL IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS 8
Part 2. Part 2. Part 2. Part 2. Part 2. ~ . IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A P
Part 2. | 235236 | 235236 | 235236 | 235236 | 2B6 | 235236 | 2357236 | AmexV.Part2. art A; 2215, gé;n
AGaG | 22 . . . . 237(0) PIEAE) | dwmmmm | AP
223-239 2.237(a)
0340 | Loan CRR
commitments Annex I;
given Annex V.Part
1.44(g), Part
2.102-105,
113,116
0350 Central banks Annex V.Part
1.42(a)
0360 General Annex V.Part
governments 1.42(b)
0370 Credit Annex V.Part
institutions 1.42(c)
0380 Other financial Annex V.Part
corporations 1.42(d)
0390 Non-financial Annex V.Part
corporations 1.42(e)
0400 Households Annex V.Part
1.42(f)
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NH



Telye

[0/8561/sz07/321/19[noedomaerep//:dny 119

Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
(e || oS Past due > | Pastdue> | Pastdue> | Pastdue> increase in of Credit- purchased or
not past- 90 days < 5 . . Past due > credit risk since At L -
_ 180 days | lyear<= | 2year<= 5 year < = o which:de- impaired originated
due or =180 _ 7 years initial . S ——
< =1year 2 years 5 years 7 years " faulted instruments | credit-impaired
past-due days recognition but .
. . (Stage 3) financial assets
<=90 not credit-
References 4 .
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
A5 22 Annex V. Annex V. Annex V. Annex V. Annex V. A 90525 A e AL IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS 8
Part 2. Part 2. Part 2. Part 2. Part 2. ~ . IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A P
Part2. 235236 | 235236 | 235236 | 235236 | P76 | 135036 | 2326 | AmnexVPurt2. ot “5 e
AGaG | 22 . . . . 237(0) PIEAE) | dwmmmm | AP
223-239 2.237(a)
0410 | Financial IFRS 4
guarantees given | Annex A;
CRR
Annex I;
Annex V.Part
1.44(f), Part
2.102-105,
114,116
0420 Central banks Annex V.Part
1.42(a)
0430 General Annex V.Part
governments 1.42(b)
0440 Credit Annex V.Part
institutions 1.42(c)
0450 Other financial | Annex V.Part
corporations 1.42(d)
0460 Non-financial Annex V.Part
corporations 1.42(e)

NE
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Tie/st

Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
e S EEES Past due > | Pastdue> | Pastdue> | Pastdue> increase in of Credit- purchased or
not past- 90 days < 5 . . Past due > credit risk since At L -
_ 180 days | lyear<= | 2year<= 5 year < = o which:de- impaired originated
due or =180 _ 7 years initial . S ——
< =1year 2 years 5 years 7 years " faulted instruments | credit-impaired
past-due days recognition but (Stage 3) financial assets
R <=90 not credit-
eferences 4 L
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
Art. 4:7a Annex V. Annex V. Annex V. Annex V. Annex V. IFRS 9.5.5.3; CRR a.rt 9:55.1; IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS 8
Part 2. Part 2. Part 2. Part 2. Part 2. . , IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A
, , , , s nnex V.Part
Pt 2. 0 235236 | 235236 | 235236 | 235236 | 0236 | 235236 | 23°°236 | AmnexVPurt2. ot “5 2.215, 237(e)
213-216, 237(c) 2.237(b) Annex V.Part T
223-239 2.237(a)
0470 Households Annex V.Part
1.42(f)
0480 | Other CRR
Commitments Annex I;
given Annex V.Part
1.44(g), Part
2.102-105,
115,116
0490 Central banks Annex V.Part
1.42(a)
0500 General Annex V.Part
governments 1.42(b)
0510 Credit Annex V.Part
institutions 1.42(c)
0520 Other financial | Annex V.Part
corporations 1.42(d)
0530 Non-financial Annex V.Part
corporations 1.42(e)
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Gross carrying amount [ Nominal amount

Non-performing

Of which:
Unlikely Instruments
to pay with significant of which: of which:
e S EEES Past due > | Pastdue> | Pastdue> Past due > inerease in of Credit- purchased or
not past- 90 days < _ -~ . Past due > credit risk since e . . -
_ 180 days | lyear<= | 2year<= 5 year < = o which:de- impaired originated
due or =180 _ 7 years initial . S ——
<=1 year 2 years 5 years 7 years L faulted instruments | credit-impaired
past-due days recognition but .
. . (Stage 3) financial assets
<=90 not credit-
References 4 L
ays impaired
(Stage 2)
0060 0070 0080 0090 0101 0102 0106 0107 0109 0110 0121 0900
CRR IFRS
A5 22 Annex V. Annex V. Annex V. Annex V. Annex V. A 90525 A e AL IFRS 9.5.5.13;
(3); Annex V. Annex V. IFRS 178; IFRS 8
Part 2. Part 2. Part 2. Part 2. Part 2. . , IFRS 7.35M(c);
Annex V. 222 222 222 222 Part 2. 222, 222 Part 2. 222, 7.35M(b)(i); Annex V.P- 9.Appendix A
8 8 : . 8 nnex V.Part
Part2. | o ssesse | 235036 | 235036 | 3526 | y3e036 | 235236 | AnnexV.Pan2. art A; 2215, 237(e)
213-216, 237(c) 2.237(b) Annex V.Part T
223-239 2.237(a)
0540 Households Annex V.Part
1.42(f)
0550 | OFF-BALANCE | Annex V.Part
SHEET 2217
EXPOSURES

NE
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References

Accumulated impairment, accumulated negative changes in fair value due to credit risk and

provisions

Performing exposures - Accumulated impairment and provisions

. of which:
of which: .
Instruments Instryments i .
ithout significant of which:
of which: Past Wit ficant increase in credit purchased or
due > 30 days < inc:;ig; ilrclaélre dit risk since initial originated credit-
=90 days risk since initial recognition but impaired financial
s not credit- assets
recognition e
(Stage 1) Giera
0130 0140 0910 0141 0142 0143
IFRS 9.5.5.5; IFRS 9.5.5.3; IFRS 9.5.5.13; IFRS
Annex V. Part 2. Annex V. Part 2. Annex V. Part 2. IFRS 7.35M(a); IFRS 7.35M(b)(i); 7.35M(c);
238 238 222, 235, 237()') Annex V. Part 2. Annex V. Part 2. Annex V.Part 2.215,
237(d) 237(c) 237(e)

0005 | Cash balances at central banks and other demand | Annex V.Part 2.2, 3
deposits

0010 | Debt securities Annex V.Part 1.31, 44(b)
0020 Central banks Annex V.Part 1.42(a)
0030 General governments Annex V.Part 1.42(b)
0040 Credit institutions Annex V.Part 1.42(c)
0050 Other financial corporations Annex V.Part 1.42(d)
0060 Non-financial corporations Annex V.Part 1.42(e)
0070 | Loans and advances Annex V.Part 1.32, 44(a)
0080 Central banks Annex V.Part 1.42(a)
0090 General governments Annex V.Part 1.42(b)
0100 Credit institutions Annex V.Part 1.42(c)
0110 Other financial corporations Annex V.Part 1.42(d)
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References

Accumulated impairment, accumulated negative changes in fair value due to credit risk and

provisions

Performing exposures - Accumulated impairment and provisions

0120 Non-financial corporations Annex V.Part 1.42(e)

0130 Of which: Small and Medium-sized Enterprises SME Art 1 2(a)

0140 Of which: Loans collateralised by commercial Annex V.Part 2.86(a),
immovable property 87, 234i(a)

0150 Households Annex V.Part 1.42(f)

0160 Of which: Loans collateralised by residential Annex V.Part 2.86(a),
immovable property 87, 234i(a)

0170 Of which: Credit for consumption Annex V.Part 2.88(a),

234i (b)
0180 DEBT INSTRUMENTS AT COST OR AT Annex V.Part 2.233(a)
AMORTISED COST

0181 Debt securities Annex V.Part 1.31, 44(b)

0182 Central banks Annex V.Part 1.42(a)

0183 General governments Annex V.Part 1.42(b)

0184 Credit institutions Annex V.Part 1.42(c)

0185 Other financial corporations Annex V.Part 1.42(d)

. of which:
of which: .
Instruments Instryments i .
ithout significant of which:
of which: Past Wit ficant increase in credit purchased or
due > 30 days < inc:;igé ilrclaélre dit risk since initial originated credit-
=90 days risk since initial recognition but impaired financial
s not credit- assets
recognition e
(Stage 1) Giera
0130 0140 0910 0141 0142 0143
IFRS 9.5.5.5; IFRS 9.5.5.3; IFRS 9.5.5.13; IFRS
Annex V. Part 2. Annex V. Part 2. Annex V. Part 2. IFRS 7.35M(a); IFRS 7.35M(b)(i); 7.35M(c);
238 238 222, 235, 237()') Annex V. Part 2. Annex V. Part 2. Annex V.Part 2.215,
237(d) 237(c) 237(e)
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Tielet

Accumulated impairment, accumulated negative changes in fair value due to credit risk and

provisions

Performing exposures - Accumulated impairment and provisions

of which: Past
due > 30 days <

of which:
Instruments
without
significant
increase in credit

of which:
Instruments with

significant
increase in credit
risk since initial

of which:
purchased or
originated credit-

References =90 days isk since initial recognition but impaired financial
s Slnce. 1‘1'11 1a not credit— assets
recogmtlon impaired
(Stage 1) (Stage 2)
0130 0140 0910 0141 0142 0143
IFRS 9.5.5.5; IFRS 9.5.5.3; IFRS 9.5.5.13; IFRS
Annex V. Part 2. Annex V. Part 2. Annex V. Part 2. IFRS 7.35M(a); IFRS 7.35M(b)(i); 7.35M(c);
238 238 222, 235, 237(f) Annex V. Part 2. Annex V. Part 2. Annex V.Part 2.215,
237(d) 237(c) 237(e)
0186 Non-financial corporations Annex V.Part 1.42(e)
0191 Loans and advances Annex V.Part 1.32, 44(a)
0192 Central banks Annex V.Part 1.42(a)
0193 General governments Annex V.Part 1.42(b)
0194 Credit institutions Annex V.Part 1.42(c)
0195 Other financial corporations Annex V.Part 1.42(d)
0196 Non-financial corporations Annex V.Part 1.42(e)
0900 Of which: Small and Medium-sized Enterprises SME Art 1 2(a)
0903 Of which: Loans collateralised by commercial Annex V.Part 2.86(a),
immovable property 87, 234i(a)
0197 Households Annex V.Part 1.42(f)
0910 Of which: Loans collateralised by residential Annex V.Part 2.86(a),
immovable property 87, 234i(a)
0913 Of which: Credit for consumption Annex V.Part 2.88(a),

234i (b)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and

provisions

Performing exposures - Accumulated impairment and provisions

of which: of which:
Ins trumen.ts Instruments with
ithout significant of which:
of which: Past Wit fi u . increase in credit purchased or
due > 30 days < o r51gn1 ;rclanr dit risk since initial originated credit-
References =90 days .ckea.s ¢ .c.:. 1 recognition but impaired financial
fisk since initia not credit- assets
recognltlon impaire d
(Stage 1) Giera
0130 0140 0910 0141 0142 0143
IFRS 9.5.5.5; IFRS 9.5.5.3; IFRS 9.5.5.13; IFRS
Annex V. Part 2. Annex V. Part 2. Annex V. Part 2. IFRS 7.35M(a); IFRS 7.35M(b)(i); 7.35M(c);
238 238 222, 235, 237(f) Annex V. Part 2. Annex V. Part 2. Annex V.Part 2.215,
237(d) 237(c) 237(e)
0201 DEBT INSTRUMENTS AT FAIR VALUE Annex V.Part 2.233(b)
THROUGH OTHER COMPREHENSIVE INCOME
OR THROUGH EQUITY SUBJECT TO
IMPAIRMENT
0211 Debt securities Annex V.Part 1.31, 44(b)
0212 Central banks Annex V.Part 1.42(a)
0213 General governments Annex V.Part 1.42(b)
0214 Credit institutions Annex V.Part 1.42(c)
0215 Other financial corporations Annex V.Part 1.42(d)
0216 Non-financial corporations Annex V.Part 1.42(e)
0221 Loans and advances Annex V.Part 1.32, 44(a)
0222 Central banks Annex V.Part 1.42(a)
0223 General governments Annex V.Part 1.42(b)
0224 Credit institutions Annex V.Part 1.42(c)
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iefie

Accumulated impairment, accumulated negative changes in fair value due to credit risk and

provisions

Performing exposures - Accumulated impairment and provisions

of which: of which:
Ins trumen.ts Instruments with
ithout significant of which:
of which: Past Wit fi u ; increase in credit purchased or
due > 30 days < i r51gn1 ;rclanr dit risk since initial originated credit-
References =90 days mnerease in cre recognition but impaired financial
risk since initial "+ credit "
recognition r:; C:iield- assets
(Stage 1) s tIde 2)
0130 0140 0910 0141 0142 0143
IFRS 9.5.5.5; IFRS 9.5.5.3; IFRS 9.5.5.13; IFRS
Annex V. Part 2. Annex V. Part 2. Annex V. Part 2. IFRS 7.35M(a); IFRS 7.35M(b)(i); 7.35M(c);
238 238 222, 235, 237(f) Annex V. Part 2. Annex V. Part 2. Annex V.Part 2.215,
237(d) 237(0) 237(e)
0225 Other financial corporations Annex V.Part 1.42(d)
0226 Non-financial corporations Annex V.Part 1.42(e)
0920 Of which: Small and Medium-sized Enterprises SME Art 1 2(a)
0923 Of which: Loans collateralised by commercial Annex V.Part 2.86(a),
immovable property 87, 234i (a)
0227 Households Annex V.Part 1.42(f)
0930 Of which: Loans collateralised by residential Annex V.Part 2.86(a),
immovable property 87, 234i (a)
0933 Of which: Credit for consumption Annex V.Part 2.88(a),
234i (b)
0231 DEBT INSTRUMENTS AT STRICT LOCOM, OR Annex V.Part 2.233(c),
FAIR VALUE THROUGH PROFIT OR LOSS OR 234
THROUGH EQUITY NOT SUBJECT TO
IMPAIRMENT
0330 DEBT INSTRUMENTS OTHER THAN HELD Annex V.Part 2.217
FOR TRADING OR TRADING
0335 DEBT INSTRUMENTS HELD FOR SALE Annex V.Part 2.220
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and

provisions

Performing exposures - Accumulated impairment and provisions

of which: of which:
Ins trumen.ts Instruments with
ithout significant of which:
of which: Past Wit fi u . increase in credit purchased or
due>30days< | . r51gn1 ilrclanr dit risk since initial originated credit-
References =90 days ﬁzkegis;ce i;ifial recognition but impaired financial
s not credit- assets
recognltlon impaire l
(Stage 1) Giera
0130 0140 0910 0141 0142 0143
IFRS 9.5.5.5; IFRS 9.5.5.3; IFRS 9.5.5.13; IFRS
Annex V. Part 2. Annex V. Part 2. Annex V. Part 2. IFRS 7.35M(a); IFRS 7.35M(b)(i); 7.35M(c);
238 238 222, 235, 237()') Annex V. Part 2. Annex V. Part 2. Annex V.Part 2.215,
237(d) 237(c) 237(e)
0340 Loan commitments given CRR Annex I;
Annex V.Part 1.44(g),
Part 2.102-105, 113,
116
0350 Central banks Annex V.Part 1.42(a)
0360 General governments Annex V.Part 1.42(b)
0370 Credit institutions Annex V.Part 1.42(c)
0380 Other financial corporations Annex V.Part 1.42(d)
0390 Non-financial corporations Annex V.Part 1.42(e)
0400 Households Annex V.Part 1.42(f)
0410 | Financial guarantees given IFRS 4 Annex A; CRR
Annex I; Annex V.Part
1.44(f), Part 2.102-105,
114,116
0420 Central banks Annex V.Part 1.42(a)
0430 General governments Annex V.Part 1.42(b)
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References

Accumulated impairment, accumulated negative changes in fair value due to credit risk and

provisions

Performing exposures - Accumulated impairment and provisions

0440 Credit institutions Annex V.Part 1.42(c)
0450 Other financial corporations Annex V.Part 1.42(d)
0460 Non-financial corporations Annex V.Part 1.42(e)
0470 Households Annex V.Part 1.42(f)
0480 | Other Commitments given CRR Annex I;

Annex V.Part 1.44(g),

Part 2.102-105, 115,

116
0490 Central banks Annex V.Part 1.42(a)
0500 General governments Annex V.Part 1.42(b)
0510 Credit institutions Annex V.Part 1.42(c)
0520 Other financial corporations Annex V.Part 1.42(d)
0530 Non-financial corporations Annex V.Part 1.42(e)
0540 Households Annex V.Part 1.42(f)
0550 OFF-BALANCE SHEET EXPOSURES Annex V.Part 2.217°

. of which:
of which: .
Instruments Instryments i .
ithout significant of which:
of which: Past Wit ficant increase in credit purchased or
due > 30 days < inc:;igé ilrclaélre dit risk since initial originated credit-
=90 days risk since initial recognition but impaired financial
s not credit- assets
recognition e
(Stage 1) Giera
0130 0140 0910 0141 0142 0143
IFRS 9.5.5.5; IFRS 9.5.5.3; IFRS 9.5.5.13; IFRS
Annex V. Part 2. Annex V. Part 2. Annex V. Part 2. IFRS 7.35M(a); IFRS 7.35M(b)(i); 7.35M(c);
238 238 222, 235, 237()') Annex V. Part 2. Annex V. Part 2. Annex V.Part 2.215,
237(d) 237(c) 237(e)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikel with
to pat th>;1 ¢ significant Of which: of which:
aFr)e};o " Past due Past due Past due Past due Past due > increase in Credit- : purchased or
ast-due >90 >180 > 1 year > 2 year 5 vear < = Past due credit risk impaired originated
P days < = days < = <=2 <=5 year = > 7 years since initial _mp credit-
or past- 180 d 1 7 years " instruments impaired
due < = ays year year year recognition (Stage 3) impaire
L but not financial assets
References 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7 '3 5 A;I(c),'
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 735M(b)i); | 9-Appendix | 00
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236, 238 Annex V. Part A; 221‘;. 2‘37(6)
2.237(c) Annex V.Part o
2.237(a)
0005 | Cash balances at Annex V.Part 2.2,
central banks and 3
other demand
deposits
0010 | Debt securities Annex V.Part 1.31,
44(b)
0020 Central banks Annex V.Part
1.42(a)
0030 General Annex V.Part
governments 1.42(b)
0040 Credit institutions Annex V.Part
1.42(c)
0050 Other financial Annex V.Part
corporations 1.42(d)
0060 Non-financial Annex V.Part
corporations 1.42(e)
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Tre/se

Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikel with
to pat th>;1 ¢ significant Of which: of which:
aFr)e)IIm " Past due Past due Past due Past due Past due > increase in Credit- : purchased or
ast-due >90 >180 > 1 year > 2 year 5 vear < = Past due credit risk impaired originated
P days < = days < = <=2 <=5 year = > 7 years since initial _mp credit-
or past- 180 d 1 7 years " instruments impaired
due < = ays year year year recognition (Stage 3) impaire:
L but not financial assets
References 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7 '3 5 M(c)
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 735M(b)i); | 9-Appendix | 00
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236,238 | Annex V. Part A; 2015 237(6)
2.237(c) Annex V.Part o
2.237(a)
0070 | Loans and advances | Annex V.Part 1.32,
44(a)
0080 Central banks Annex V.Part
1.42(a)
0090 General Annex V.Part
governments 1.42(b)
0100 Credit institutions Annex V.Part
1.42(c)
0110 Other financial Annex V.Part
corporations 1.42(d)
0120 Non-financial Annex V.Part
corporations 1.42(e)
0130 Of which: Small SME Art 1 2(a)

and Medium-sized
Enterprises
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikely . vs{iFh ‘
to pay that > 1gn1ﬁca1}t Of which: G s
are not Past due Past due Past due Past due Past due > increase in Credit- pur.ch.ased or
>90 >180 > 1 year > 2 year _ Past due credit risk L originated
PR days<= | days<= <=2 <=5 dyar<= | .5 years | since initial e credit-
Zr past:— 180 days 1 year year year 7 G recognition InStruments impaired
ue = but not e ) financial assets
References 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7.'3 5 M(c)
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 7.35MO)i; | 9.Appendix | 0D
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236,238 | Annex V. Part A; 2015 237(6)
2.237(c) Annex V.Part !
2.237(a)
0140 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87, 234i
commercial (a)
immovable
property
0150 Households Annex V.Part
1.42(f)
0160 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87, 234i
residential (a)
immovable
property
0170 Of which: Credit Annex V.Part
for consumption 2.88(a), 234i (b)
0180 | DEBT Annex V.Part
INSTRUMENTS AT | 2.233(a)
COST OR AT
AMORTISED COST
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relLe

Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikel with
to pat th>;1 ¢ significant Of which: of which:
aFr)e)IIm " Past due Past due Past due Past due Past due > increase in Credit- : purchased or
ast-due >90 >180 > 1 year > 2 year 5 vear < = Past due credit risk impaired originated
P days < = days < = <=2 <=5 year = > 7 years since initial _mp credit-
or past- 180 d 1 7 years " instruments impaired
due < = ays year year year recognition (Stage 3) impaire:
L but not financial assets
References 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7 '3 5 M(c)
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 735M(b)i); | 9-Appendix | 00
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236,238 | Annex V. Part A; 221‘; 2‘37(6)
2.237(c) Annex V.Part o
2.237(a)
0181 | Debt securities Annex V.Part 1.31,
44(b)
0182 Central banks Annex V.Part
1.42(a)
0183 General Annex V.Part
governments 1.42(b)
0184 Credit institutions Annex V.Part
1.42(c)
0185 Other financial Annex V.Part
corporations 1.42(d)
0186 Non-financial Annex V.Part
corporations 1.42(e)
0191 | Loans and advances | Annex V.Part 1.32,
44(a)
0192 Central banks Annex V.Part
1.42(a)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikel with
to pat th>;1 ¢ significant Of which: of which:
pay Past due Past due Past due Past due increase in . purchased or
are not Past due > g Credit- L
>90 >180 > 1 year > 2 year _ Past due credit risk L originated
past-due _ _ & 2 5 year < = S impaired .
days < = days < = <=2 <=5 > 7 years since initial . credit-
or past- 180 days 1 year ear ear 7 G recognition InStruments impaired
due< = Y y Y y 8 (Stage 3) | 'mp
but not financial assets
References 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7 '3 5 A;I(c),'
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 735M(b)i); | 9-Appendix | 00
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236, 238 Annex V. Part A; 221(;_ 2‘37(6)
2.237(c) Annex V.Part o
2.237(a)
0193 General Annex V.Part
governments 1.42(b)
0194 Credit institutions Annex V.Part
1.42(c)
0195 Other financial Annex V.Part
corporations 1.42(d)
0196 Non-financial Annex V.Part
corporations 1.42(e)
0900 Of which: Small SME Art 1 2(a)
and Medium-sized
Enterprises
0903 Of which: Loans Annex V.Part

collateralised by
commercial
immovable

property

2.86(a), 87, 234i
(a)
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ie/es

Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikely . vs{iFh ‘
to pay that > 1gn1f1ca1.1t Of which: G s
are not Past due Past due Past due Past due Past due > increase in Credit- pur.ch.ased or
p—— >90 >180 > 1 year > 2 year 5 e = Past due Fredl? r.1s.k — orlglnfited
ot past- days < = days < = <=2 <=5 7 years > 7 years since 1r.11.t1a1 —t— . cred'lt—
due < = 180 days 1 year year year recognition (Stage 3) impaired
References 90 davs but not financial assets
Y credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13;
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7.35M(c);
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 735M(b)i); | 9-Appendix | 00
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236,238 | Annex V. Part A; 2015 2‘37(6)
2.237(c) Annex V.Part o
2.237(a)
0197 Households Annex V.Part
1.42(f)
0910 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87, 234i
residential (a)
immovable
property
0913 Of which: Credit Annex V.Part
for consumption 2.88(a), 234i (b)
0201 | DEBT Annex V.Part
INSTRUMENTS AT | 2.233(b)
FAIR VALUE
THROUGH OTHER
COMPREHENSIVE
INCOME OR
THROUGH
EQUITY SUBJECT
TO IMPAIRMENT
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References

Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

0211 | Debt securities Annex V.Part 1.31,
44(b)
0212 Central banks Annex V.Part
1.42(a)
0213 General Annex V.Part
governments 1.42(b)
0214 Credit institutions Annex V.Part
1.42(c)
0215 Other financial Annex V.Part
corporations 1.42(d)
0216 Non-financial Annex V.Part
corporations 1.42(e)
0221 | Loans and advances | Annex V.Part 1.32,
44(a)
0222 Central banks Annex V.Part
1.42(a)

Of which:
Instruments
Unlikely v
to pay that significant Of which: of which:
pay Past due Past due Past due Past due increase in . purchased or
are not Past due > . Credit- o
ast-due >90 > 180 > 1 year > 2 year 5 vear < = Past due credit risk impaired originated
p days<= | days<= <=2 <=5 year = > 7 years since initial mp credit-
or past- 180 days 1 year ear ear 7y recognition Instruments impaired
due <= 4 ¥ ¥ ¥ S (Stage 3) | mp
fl but not financial assets
90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7'3 5M (C)’.
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 7.35M(b)(i); 9.Appendix Ann&)'c V. Part ]
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236,238 | AnnexV. Part A; 2215 2'3;(e)
2.237(c) Annex V.Part o
2.237(a)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikely v
to pay that significant Of which: of which:
pay Pastdue | Pastdue | Pastdue | Pastdue increase in . purchased or
are not Past due > . Credit- o
ast-due >90 > 180 > 1 year > 2 year G eaiiais Past due credit risk etz originated
p days<= | days<= <=2 <=5 . > 7 years since initial . credit-
or past- 180 days 1 year ear ear 7y recognition Instruments impaired
due <= 4 ¥ ¥ ¥ S (Stage 3) | mp
but not financial assets
References 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7'3 5M (c),'
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 7.35M(b)(i); 9.Appendix Arma;c V. Part ]
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236,238 | AnnexV. Part A; 2215 2'3;(e)
2.237(c) Annex V.Part o
2.237(a)
0223 General Annex V.Part
governments 1.42(b)
0224 Credit institutions Annex V.Part
1.42(c)
0225 Other financial Annex V.Part
corporations 1.42(d)
0226 Non-financial Annex V.Part
corporations 1.42(e)
0920 Of which: Small SME Art 1 2(a)
and Medium-sized
Enterprises
0923 Of which: Loans Annex V.Part

collateralised by
commercial
immovable

property

2.86(a), 87, 234i
(a)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikely . With .
to pay that significant | o iy, | of which:
are not Pastdue | Pastdue | Pastdue | Pastdue Past due > increase in Credit- purghgsed or
p—— >90 > 180 > 1 year > 2 year G eaiiais Past due grele r}s.k etz orlgmgted
f— days<= | days<= <=2 <=5 7 s > 7 years since 1r}1F1al instruments . cred.lt—
due < = 180 days 1 year year year recognition (Stage 3) impaired
References 90 davs but not financial assets
4 credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7'3 5M (c),'
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 7.35M(b)(i); 9.Appendix Arma;c V. Part ]
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236,238 | AnnexV. Part A; 2215 2'37(e)
2.237(c) Annex V.Part o
2.237(a)
0227 | Households Annex V.Part
1.42(f)
0930 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87, 234i
residential (a)
immovable
property
0933 Of which: Credit Annex V.Part
for consumption 2.88(a), 234i (b)
0231 | DEBT Annex V.Part
INSTRUMENTS AT | 2.233(c), 234
STRICT LOCOM,
OR FAIR VALUE
THROUGH PROHT
OR LOSS OR
THROUGH
EQUITY NOT
SUBJECT TO
IMPAIRMENT
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikely . With .
to pay that .51gn1ﬁcal?t Of which: piigaieh
pay Pastdue | Pastdue | Pastdue | Pastdue increase in . purchased or
are not Past due > . Credit- o
t-due >90 > 180 > 1 year > 2 year 5 vear < = Past due Frele r}gk impaired orlgmgted
pas days<= | days<= <=2 <=5 Y > 7 years since initial mp credit-
or past_— 180 days 1 year year year 7y recognition Instruments impaired
R fuee = but not e ) financial assets
eferences 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7'3 5M (C)’.
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 7.35M(b)(i); 9.Appendix Ann&)'c V. Part ]
238 236, 238 236,238 | 236,238 | 236,238 | 236,238 236, 238 236,238 | AnnexV. Part A; 2215 2'37(e)
2.237(c) Annex V.Part o
2.237(a)
0330 | DEBT Annex V.Part
INSTRUMENTS 2.217
OTHER THAN
HELD FOR
TRADING OR
TRADING
0335 | DEBT Annex V.Part
INSTRUMENTS 2.220
HELD FOR SALE
0340 | Loan commitments | CRR AnnexI;
given Annex V.Part
1.44(g), Part
2.102-105, 113,
116
0350 Central banks Annex V.Part
1.42(a)
0360 General Annex V.Part
governments 1.42(b)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikel; e
to pat th}; ¢ significant Of which: of which:
age);o ¢ Pastdue | Pastdue | Pastdue | Pastdue Past due > increase in C;Z dit- purchased or
ast-due >90 > 180 > 1 year > 2 year 5 vear < = Past due credit risk im aire- d originated
past: days<= | days<= <=2 <=5 year = > 7 years since initial mp credit-
or past- 180 days 1 year ear ear 7y recognition Instruments impaired
due < = Y ¥ ¥ ¥ 8 (Stage 3) | mp
but not financial assets
References 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7'3 5M (C)’.
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 7.35M(b)(i); 9.Appendix A : V. Part ]
238 236, 238 236,238 | 236,238 | 236,238 | 236, 238 236, 238 236,238 | AnnexV. Part A; 2;??2'3;&)
2.237(c) Annex V.Part o
2.237(a)
0370 Credit institutions Annex V.Part
1.42(c)
0380 Other financial Annex V.Part
corporations 1.42(d)
0390 Non-financial Annex V.Part
corporations 1.42(e)
0400 Households Annex V.Part
1.42(f)
0410 | Financial guarantees | IFRS 4 Annex A;
given CRR Annex I;
Annex V.Part
1.44(f), Part
2.102-105, 114,
116
0420 Central banks Annex V.Part
1.42(a)
0430 General Annex V.Part
governments 1.42(b)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikel; e
to pat th}; ¢ significant Of which: of which:
pay Pastdue | Pastdue | Pastdue | Pastdue increase in WHICH: purchased or
are not Past due > . Credit- o
ast-due >90 > 180 > 1 year > 2 year 5 vear < = Past due credit risk impaired originated
P())r -as . days<= | days<= <=2 <=5 ;’ ears > 7 years since initial ins trzmen s credit-
du£< _ 180 days 1 year year year y recognition ) impaired
L but not 8 financial assets
References 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7'3 5M (C)’.
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 7.35M(b)(i); 9.Appendix A : V. Part ]
238 236, 238 236,238 | 236,238 | 236,238 | 236, 238 236, 238 236,238 | AnnexV. Part A; 2;;‘? 2'3;(e)
2.237(c) Annex V.Part o
2.237(a)
0440 Credit institutions Annex V.Part
1.42(c)
0450 Other financial Annex V.Part
corporations 1.42(d)
0460 Non-financial Annex V.Part
corporations 1.42(e)
0470 Households Annex V.Part
1.42(f)
0480 | Other CRR Annex I;
Commitments given | Annex V.Part
1.44(g), Part
2.102-105, 115,
116
0490 Central banks Annex V.Part
1.42(a)
0500 General Annex V.Part
governments 1.42(b)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Of which:
Instruments
Unlikel; e
to pat th}; ¢ significant Of which: of which:
pay Past due Past due Past due Past due increase in WAL purchased or
are not Past due > . Credit- o
ast-due >90 > 180 > 1 year > 2 year 5 vear < = Past due credit risk impaired originated
P())r -as . days<= | days<= <=2 <=5 ;’ ears > 7 years since initial ins trzmen s credit-
du£< _ 180 days 1 year year year y recognition ) impaired
L but not 8 financial assets
References 90 days credit-
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS
IFRS 9.5.5.3; 9.5.5.1; IFRS 9.5.5.13:
Annex V. Annex V. AnnexV. | AnnexV. | AnnexV. | AnnexV. Annex V. Annex V. IFRS IFRS IFRS 7'3 5M (C)’.
Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. Part 2. 7.35M(b)(i); 9.Appendix A : V. Part ]
238 236, 238 236,238 | 236,238 | 236,238 | 236, 238 236, 238 236,238 | AnnexV. Part A; 2;;‘? 2'3;(e)
2.237(c) Annex V.Part o
2.237(a)
0510 Credit institutions Annex V.Part
1.42(c)
0520 Other financial Annex V.Part
corporations 1.42(d)
0530 Non-financial Annex V.Part
corporations 1.42(e)
0540 Households Annex V.Part
1.42(f)
0550 | OFF-BALANCE Annex V.Part
SHEET 2217
EXPOSURES
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Colateal | Collaeral | JEEEC | R
R
xposses | exposues | US| PEOTS
0201 0200 0205 0210
Annex V. Part | Annex V. Part 2. Annex V. Part Annex V. Part 2.
2.239 239 2.239 239
0005 | Cash balances at central banks and other demand deposits Annex V.Part 2.2, 3
0010 | Debt securities Annex V.Part 1.31, 44(b)
0020 Central banks Annex V.Part 1.42(a)
0030 General governments Annex V.Part 1.42(b)
0040 Credit institutions Annex V.Part 1.42(c)
0050 Other financial corporations Annex V.Part 1.42(d)
0060 Non-financial corporations Annex V.Part 1.42(e)
0070 | Loans and advances Annex V.Part 1.32, 44(a)
0080 Central banks Annex V.Part 1.42(a)
0090 General governments Annex V.Part 1.42(b)
0100 Credit institutions Annex V.Part 1.42(c)
0110 Other financial corporations Annex V.Part 1.42(d)
0120 Non-financial corporations Annex V.Part 1.42(e)
0130 Of which: Small and Medium-sized Enterprises SME Art 1 2(a)
0140 Of which: Loans collateralised by commercial immovable property Annex V.Part 2.86(a), 87, 234i (a)
0150 Households Annex V.Part 1.42(f)
0160 Of which: Loans collateralised by residential immovable property Annex V.Part 2.86(a), 87, 234i (a)
0170 Of which: Credit for consumption Annex V.Part 2.88(a), 234i (b)
0180 | DEBT INSTRUMENTS AT COST OR AT AMORTISED COST Annex V.Part 2.233(a)
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Colateal | Collaeral | JEEEC | R
Reirns
xposses | exposues | US| PEOTS
0201 0200 0205 0210
Annex V. Part | AnnexV.Part 2. | Annex V. Part Annex V. Part 2.
2.239 239 2.239 239
0181 | Debt securities Annex V.Part 1.31, 44(b)
0182 Central banks Annex V.Part 1.42(a)
0183 General governments Annex V.Part 1.42(b)
0184 Credit institutions Annex V.Part 1.42(c)
0185 Other financial corporations Annex V.Part 1.42(d)
0186 Non-financial corporations Annex V.Part 1.42(e)
0191 | Loans and advances Annex V.Part 1.32, 44(a)
0192 Central banks Annex V.Part 1.42(a)
0193 General governments Annex V.Part 1.42(b)
0194 Credit institutions Annex V.Part 1.42(c)
0195 Other financial corporations Annex V.Part 1.42(d)
0196 Non-financial corporations Annex V.Part 1.42(e)
0900 Of which: Small and Medium-sized Enterprises SME Art 1 2(a)
0903 Of which: Loans collateralised by commercial immovable property Annex V.Part 2.86(a), 87, 234i (a)
0197 Households Annex V.Part 1.42(f)
0910 Of which: Loans collateralised by residential immovable property Annex V.Part 2.86(a), 87, 234i (a)
0913 Of which: Credit for consumption Annex V.Part 2.88(a), 234i (b)
0201 | DEBT INSTRUMENTS AT FAIR VALUE THROUGH OTHER Annex V.Part 2.233(b)

COMPREHENSIVE INCOME OR THROUGH EQUITY SUBJECT TO
IMPAIRMENT
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Colateal | Collaeral | JEEEC | R
Reirns
xposses | exposues | US| PEOTS
0201 0200 0205 0210
Annex V. Part | Annex V. Part 2. Annex V. Part Annex V. Part 2.
2.239 239 2.239 239
0211 | Debt securities Annex V.Part 1.31, 44(b)
0212 Central banks Annex V.Part 1.42(a)
0213 General governments Annex V.Part 1.42(b)
0214 Credit institutions Annex V.Part 1.42(c)
0215 Other financial corporations Annex V.Part 1.42(d)
0216 Non-financial corporations Annex V.Part 1.42(e)
0221 | Loans and advances Annex V.Part 1.32, 44(a)
0222 Central banks Annex V.Part 1.42(a)
0223 General governments Annex V.Part 1.42(b)
0224 Credit institutions Annex V.Part 1.42(c)
0225 Other financial corporations Annex V.Part 1.42(d)
0226 Non-financial corporations Annex V.Part 1.42(e)
0920 Of which: Small and Medium-sized Enterprises SME Art 1 2(a)
0923 Of which: Loans collateralised by commercial immovable property Annex V.Part 2.86(a), 87, 234i (a)
0227 Households Annex V.Part 1.42(f)
0930 Of which: Loans collateralised by residential immovable property Annex V.Part 2.86(a), 87, 234i (a)
0933 Of which: Credit for consumption Annex V.Part 2.88(a), 234i (b)
0231 | DEBT INSTRUMENTS AT STRICT LOCOM, OR FAIR VALUE Annex V.Part 2.233(c), 234

THROUGH PROHT OR LOSS OR THROUGH EQUITY NOT
SUBJECT TO IMPAIRMENT
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Collateral Collateral Financtial Financtial
References received on received on guaran dees st ar;n ees
erforming non-performing recéivec on recetved on non-
pexposues I — performing performing
exposures exposures
0201 0200 0205 0210
Annex V. Part | Annex V. Part 2. Annex V. Part Annex V. Part 2.
2.239 239 2.239 239
0330 | DEBT INSTRUMENTS OTHER THAN HELD FOR TRADING OR Annex V.Part 2.217
TRADING
0335 | DEBT INSTRUMENTS HELD FOR SALE Annex V.Part 2.220
0340 | Loan commitments given CRR Annex I; Annex V.Part 1.44(g), Part
2.102-105, 113,116
0350 Central banks Annex V.Part 1.42(a)
0360 General governments Annex V.Part 1.42(b)
0370 Credit institutions Annex V.Part 1.42(c)
0380 Other financial corporations Annex V.Part 1.42(d)
0390 Non-financial corporations Annex V.Part 1.42(e)
0400 Households Annex V.Part 1.42(f)
0410 | Financial guarantees given IFRS 4 Annex A; CRR Annex I;
Annex V.Part 1.44(f), Part 2.102-105,
114,116
0420 Central banks Annex V.Part 1.42(a)
0430 General governments Annex V.Part 1.42(b)
0440 Credit institutions Annex V.Part 1.42(c)
0450 Other financial corporations Annex V.Part 1.42(d)
0460 Non-financial corporations Annex V.Part 1.42(e)
0470 Households Annex V.Part 1.42(f)
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Financial Financial
Collateral Collateral Larantees Larantees
References received on received on guar guar
. . received on received on non-
performing | non-performing . .
performing performing
exposues exposues
exposures exposures
0201 0200 0205 0210
Annex V. Part | Annex V. Part 2. Annex V. Part Annex V. Part 2.
2.239 239 2.239 239
0480 | Other Commitments given CRR Annex I; Annex V.Part 1.44(g), Part
2.102-105, 115, 116
0490 Central banks Annex V.Part 1.42(a)
0500 General governments Annex V.Part 1.42(b)
0510 Credit institutions Annex V.Part 1.42(c)
0520 Other financial corporations Annex V.Part 1.42(d)
0530 Non-financial corporations Annex V.Part 1.42(e)
0540 Households Annex V.Part 1.42(f)
0550 | OFF-BALANCE SHEET EXPOSURES Annex V.Part 2.217
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‘19. Information forborne exposures

Gross carrying amount [ nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

; of which:
Instruments Performing Instruments Forbear-
with forborne with ance of
Htli(()ilsﬁic;_ Refinan- exp;)(siges modifications | Refinan- of which: | of which: | exposures
. cing e in their terms cing Defaulted | Impaired non-
their terms probation and R
ar.lq uselsiied conditions prior to
References conditions from non-
. forbearance
performing
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
CRR CRR
Art. ;’27)? (1 CRR Art. 47b CRR CRR A 47b | A47b | CRRart 9'1;';;’ Astm
Anne;cV Annex V. Part | Art. 47b(1); (1); Art.47a(7); | AnnexV. (1)'Ann;exV (1); 178; 9. Appen- 2) .len: o
Part 1.3 4 2. 256, Annex V. Annex V. Annex V. Part 2. Pu,r ¢ 2240 : Annex V. Annex V. .di 5 P:\ Ar;nex 'V’
Part 2 '1 1;9 259-261 Part 2.240, Part 2. Part 2. 256, 259-263 266 ¢ Part 2. Part Annex "/_ Part 2 23'1
240_'245 ’ 266 240, 244, 261 240, 244, 2.264(b) Part . 26.3 ’
251-258 265-266 265-266 2.264(a)
0005 | Cash balances at Annex V.Part
central banks and 2.2,3
other demand
deposits
0010 | Debt securities Annex V.Part
1.31, 44(b)
0020 Central banks Annex V.Part
1.42(a)
0030 General Annex V.Part
governments 1.42(b)
0040 Credit institutions Annex V.Part
1.42(c)
0050 Other financial Annex V.Part
corporations 1.42(d)
0060 Non-financial Annex V.Part
corporations 1.42(e)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

. of which:
Instruments Performing I — Forbear-
with forborne with ance of
n:i(z)(jllsﬁic;— Refinan- exgr?(sité:es modifications | Refinan- of which: | of which: exposures
. cing . in their terms cing Defaulted Impaired non-
their terms probation and g
ar.lq e conditions prior to
References conditions from non-
> forbearance
performing
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
CRR CRR )
A A7 ) CRR Art. 47b CRR Art.47b | CRRart | 2220 o
(2); CRR Art. 47b IFRS Art. 47b
Annex V. Annex V. Part | Art. 47b(1); (1); Art. 47a(7); | Annex V. (@); Annex V. (1); 178; 9. Appen- (2), let. ;
Part 1.3 4 2. 256, Annex V. Annex V. Annex V. Part 2. Pa,r £ 2240 ’ Annex V. Annex V. 'di f i Ar;nex V
Part 2 '1 1:? 259-261 Part 2.240, Part 2. Part 2. 256, 259-263 26.6 ! Part 2. Part Annex \’1_ Part 2 23'1
240_'245 g 266 240, 244, 261 240, 244, 2.264(b) Part ’ 26.3 ’
251-258 265-266 265-266 2.264(a)
0070 | Loans and advances | Annex V.Part
1.32, 44(a)
0080 Central banks Annex V.Part
1.42(a)
0090 General Annex V.Part
governments 1.42(b)
0100 Credit institutions Annex V.Part
1.42(c)
0110 Other financial Annex V.Part
corporations 1.42(d)
0120 Non-financial Annex V.Part
corporations 1.42(e)
0130 Of which: Small SME Art 1
and Medium- 2(a)

sized Enterprises
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

Instruments Performing of “};hiCh:
with forborne Instrt{nl'lqents Forl earf—
o wit ance o
n:i(;(jllsﬁic;— Refinan- exgr?(sité:es modifications | Refinan- of which: | of which: exposures
their terms cing . in their terms cing Defaulted Impaired non-
and reclassified ar}q perfprmmg
. conditions prior to
References conditions from non- forb
S R orbearance
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
Art. ;‘27;’ (1) CRR ArS.R f7b CRR CRR Art. 47h ArCt.Rf7b RRart | T2 AﬁRfm
’ Annex V. Part | Art. 47b(1); (1); Art. 47a(7); | Annex V. : (1); 178; :
CTE2 2.256 Annex V. Annex V. Annex V. Part 2 ()3 e Annex V. Annex V. S (2), lett. ¢
Part 1.34, ¥ g . . ¥ . Part 2.240, . . dix A; Annex V.
259-261 Part 2.240, Part 2. Part 2. 256, 259-263 Part 2. Part
Part 2. 118, 266 240, 244 261 266 240, 244 2.264(b) Annex V.- Part 2. 231,
240-245, 265’—266, 265’—266) : Part 263
251-258 2.264(a)
0140 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87,
commercial 234i(a)
immovable
property
0150 Households Annex V.Part
1.42(f)
0160 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87,
residential 234i(a)
immovable
property
0170 Of which: Credit Annex V.Part
for consumption 2.88(a), 234i
(b)
0180 DEBT Annex V.Part
INSTRUMENTS AT | 2.249(a)
COST OR AT
AMORTISED
COST
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

. of which:
Instruments Performing I — Forbear-
with forborne with ance of
n:i(:)(ilsﬁic;— Refinan- exgr?(sité:es modifications | Refinan- of which: | of which: exposures
. cing . in their terms cing Defaulted Impaired non-
their terms probation and g
ar.lq e conditions prior to
References conditions from non-
> forbearance
performing
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
CRR CRR )
A A7 ) CRR Art. 47b CRR Art.47b | CRRart I o
(2); CRR Art. 47b IFRS Art. 47b
Annex V. Annex V. Part | Art. 47b(1); (1); Art. 47a(7); | Annex V. (@); Annex V. (1); 178; 9. Appen- (2), let. ;
Part 1.3 4 2. 256, Annex V. Annex V. Annex V. Part 2. Pa,r £ 2240 ’ Annex V. Annex V. 'di f i Ar;nex V
Part 2 '1 l:? 259-261 Part 2.240, Part 2. Part 2. 256, 259-263 26.6 ! Part 2. Part Annex \’1_ Part 2 23'1
240_'245 g 266 240, 244, 261 240, 244, 2.264(b) Part ’ 26.3 ’
251-258 265-266 265-266 2.264(a)
0181 | Debt securities Annex V.Part
1.31, 44(b)
0182 Central banks Annex V.Part
1.42(a)
0183 General Annex V.Part
governments 1.42(b)
0184 Credit institutions Annex V.Part
1.42(c)
0185 Other financial Annex V.Part
corporations 1.42(d)
0186 Non-financial Annex V.Part
corporations 1.42(e)
0191 | Loans and advances | Annex V.Part
1.32, 44(a)
0192 Central banks Annex V.Part
1.42(a)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

. of which:
Instruments Performing I — Forbear-
with forborne with ance of
n:i(:)(ilsﬁic;— Refinan- exgr?(sité:es modifications | Refinan- of which: | of which: exposures
. cing . in their terms cing Defaulted Impaired non-
their terms probation and g
ar.lq e conditions prior to
References conditions from non-
> forbearance
performing
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
CRR CRR )
A A7 ) CRR Art. 47b CRR Art.47b | CRRart I o
(2); CRR Art. 47b IFRS Art. 47b
Annex V. Annex V. Part | Art. 47b(1); (1); Art. 47a(7); | Annex V. (@); Annex V. (1); 178; 9. Appen- (2), let. ;
Part 1.3 4 2. 256, Annex V. Annex V. Annex V. Part 2. Pa,r £ 2240 ’ Annex V. Annex V. 'di f i Ar;nex V
Part 2 '1 h,? 259-261 Part 2.240, Part 2. Part 2. 256, 259-263 26.6 ! Part 2. Part Annex \’/_ Part 2 23'1
240_'245 ’ 266 240, 244, 261 240, 244, 2.264(b) Part . 26.3 ’
251-258 265-266 265-266 2.264(a)
0193 General Annex V.Part
governments 1.42(b)
0194 Credit institutions Annex V.Part
1.42(c)
0195 Other financial Annex V.Part
corporations 1.42(d)
0196 Non-financial Annex V.Part
corporations 1.42(e)
0900 Of which: Small SME Art 1
and Medium- 2(a)
sized Enterprises
0903 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87,
commercial 234i(a)
immovable
property
0197 Households Annex V.Part
1.42(f)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

. of which:
Instruments Performing I — Forbear-
with forborne with ance of
n:i(;(jllsﬁic;— Refinan- exgr?(sité:es modifications | Refinan- of which: | of which: exposures
. cing . in their terms cing Defaulted Impaired non-
their terms probation and g
ar.lq e conditions prior to
References conditions from non-
) forbearance
performing
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
CRR CRR ‘
s ;‘27;’ (1), CRR Art. 47b CRR CRR A 47b | At47b | CRRart 9'3:';51’ AﬁRfm
Anne;c v Annex V. Part | Art. 47b(1); (1); Art. 47a(7); | Annex V. (1); Ann;ex v (1); 178; 9. Appen- 2) .lett c‘
Part 1.3 4 2. 256, Annex V. Annex V. Annex V. Part 2. Pa,rt 2 240 ’ Annex V. Annex V. ;iip i Ar;n V
oy 259-261 Part 2.240, | Part2. | Part2.256, | 259-263 et Part 2. Part e || o
3 10245 266 240, 244, 261 240,244, | 2.264(b) oy g 25
251-258 265-266 265-266 2.264(a)
0910 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87,
residential 234i(a)
immovable
property
0913 Of which: Credit | Annex V.Part
for consumption 2.88(a), 234i
(b)
0201 DEBT Annex V.Part
INSTRUMENTS AT | 2.249(b)
FAIR VALUE
THROUGH
OTHER
COMPREHENSIVE
INCOME OR
THROUGH
EQUITY SUBJECT
TO IMPAIRMENT
0211 | Debt securities Annex V.Part
1.31, 44(b)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

. of which:
Instruments Performing I — Forbear-
with forborne with ance of
n:i(;(jllsﬁic;— Refinan- exgr?(sité:es modifications | Refinan- of which: | of which: exposures
. cing . in their terms cing Defaulted Impaired non-
their terms probation and g
ar.lq e conditions prior to
References conditions from non-
) forbearance
performing
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
CRR CRR ‘
A A7 ) CRR Art. 47b CRR Art.47b | CRRart | 2220 o
(2); CRR Art. 47b IFRS Art. 47b
Annex V. Annex V. Part | Art. 47b(1); (1); Art. 47a(7); | Annex V. (@); Annex V. (1); 178; 9. Appen- (2), let. ;
Part 1.3 4 2. 256, Annex V. Annex V. Annex V. Part 2. Pa,r £ 2240 ’ Annex V. Annex V. ;ii f i Ar;nex V
Part 2 '1 lé’? 259-261 Part 2.240, Part 2. Part 2. 256, 259-263 26'6 ! Part 2. Part Annex \’1_ Part 2 23'1
240_'245 ’ 266 240, 244, 261 240, 244, 2.264(b) Part . 26.3 ’
251-258 265-266 265-266 2.264(a)
0212 Central banks Annex V.Part
1.42(a)
0213 General Annex V.Part
governments 1.42(b)
0214 Credit institutions Annex V.Part
1.42(c)
0215 Other financial Annex V.Part
corporations 1.42(d)
0216 Non-financial Annex V.Part
corporations 1.42(e)
0221 | Loans and advances | Annex V.Part
1.32, 44(a)
0222 Central banks Annex V.Part
1.42(a)
0223 General Annex V.Part
governments 1.42(b)
0224 Credit institutions Annex V.Part
1.42(c)

NH
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z1e/6s

Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

. of which:
Instruments Performing I — Forbear-
with forborne with ance of
n:i(;(jllsﬁic;— Refinan- exgr?(sité:es modifications | Refinan- of which: | of which: exposures
. cing . in their terms cing Defaulted Impaired non-
their terms probation and g
ar.lq e conditions prior to
References conditions from non-
) forbearance
performing
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
CRR CRR ‘
A A7 ) CRR Art. 47b CRR Art.47b | CRRart | 2220 o
(2); CRR Art. 47b IFRS Art. 47b
Annex V. Annex V. Part | Art. 47b(1); (1); Art. 47a(7); | Annex V. (@); Annex V. (1); 178; 9. Appen- (2), let. ;
Part 1.3 4 2. 256, Annex V. Annex V. Annex V. Part 2. Pa,r £ 2240 ’ Annex V. Annex V. ;ii f i Ar;nex V
Part 2 '1 lé’? 259-261 Part 2.240, Part 2. Part 2. 256, 259-263 26'6 ! Part 2. Part Annex \’1_ Part 2 23‘1
240_'245 g 266 240, 244, 261 240, 244, 2.264(b) Part ’ 26.3 ’
251-258 265-266 265-266 2.264(a)
0225 Other financial Annex V.Part
corporations 1.42(d)
0226 Non-financial Annex V.Part
corporations 1.42(e)
0920 Of which: Small SME Art 1
and Medium- 2(a)
sized Enterprises
0923 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87,
commercial 234i(a)
immovable
property
0227 Households Annex V.Part
1.42(f)

6TOTOTL1 ‘110
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

. of which:
Instruments Performing I — Forbear-
with forborne with ance of
ntli(())(jllsﬁicr?_ Refinan- exgr?(sité:es modifications | Refinan- of which: | of which: exposures
. cing . in their terms cing Defaulted Impaired non-
their terms probation and g
ar.lq e conditions prior to
References conditions from non-
) forbearance
performing
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
CRR CRR ‘
s ;‘27)? (1), CRR Art. 47b CRR CRR A 47b | At47b | CRRart 9'1;';51’ Afinm
Anne;c v Annex V. Part | Art. 47b(1); (1); Art. 47a(7); | Annex V. (1); Ann;ex v (1); 178; 9. Appen- 2) .lett c‘
Part 1.3 4 2. 256, Annex V. Annex V. Annex V. Part 2. Pa,rt 2 240 ’ Annex V. Annex V. ;iip i Ar;n V
oy 259-261 Part 2.240, | Part2. | Part2.256, | 259-263 et Part 2. Part Ao v | pat phe
3 10245 266 240, 244, 261 240,244, | 2.264(b) oy g 25
251-258 265-266 265-266 2.264(a)
0930 Of which: Loans Annex V.Part
collateralised by 2.86(a), 87,
residential 234i(a)
immovable
property
0933 Of which: Credit | Annex V.Part
for consumption 2.88(a), 234i
(b)
0231 DEBT Annex V.Part
INSTRUMENTS AT | 2.249
STRICT LOCOM,
OR FAIR VALUE
THROUGH
PROFIT OR LOSS
OR THROUGH
EQUITY NOT
SUBJECT TO
IMPAIRMENT

NH
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

of which:

Non-performing exposures with forbearance measures

. of which:
Instruments Performing I — Forbear-
with forborne with ance of
ntli(:)(jllsﬁicr?- Refinan- exgr(:(si:;es modifications | Refinan- of which: | of which: exposures
. cing . in their terms cing Defaulted Impaired non-
their terms probation and g
ar.ld e conditions prior to
References conditions from non-
> forbearance
performing
0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
CRR IFRS
CRR CRR )
Art. ?27)17 (1 CRR Art. 47b CRR CRR Art. 47b Art. 47b CRR art 93:;51 A:I:in7b
AnneJ’cV Annex V. Part | Art. 47b(1); (1); Art. 47a(7); | Annex V. (1)'Ann;exV (1); 178; 9 Appen- ) .lett o
Part 1.3 4 2. 256, Annex V. Annex V. Annex V. Part 2. Pa,r £ 2.240 ’ Annex V. Annex V. 'di f i Ar;nex V
Part 2 '1 lé 259-261 Part 2.240, Part 2. Part 2. 256, 259-263 26.6 ’ Part 2. Part Annex "/_ Part 2 23'1
240_'245 g 266 240, 244, 261 240, 244, 2.264(b) Part ’ 26.3 !
251-258 265-266 265-266 2.264(a)
0330 | DEBT Annex V.Part
INSTRUMENTS 2.246
OTHER THAN
HELD FOR
TRADING OR
TRADING
0335 | DEBT Annex V.Part
INSTRUMENTS 2.247
HELD FOR SALE
0340 | Loan commitments | CRR Annex I;
given Annex V.Part
1.44(g), Part
2.102-105,
113,116,
246’

6TOT 0141 “1[0
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
moﬁifications Refinancing Of which: Of which:
g elr&erms Collateral Financial
zr} X received on guarantees
CONCItORS non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0005 | Cash balances at Annex V.Part 2.2, 3
central banks and other
demand deposits
0010 | Debt securities Annex V.Part 1.31,
44(b)
0020 Central banks Annex V.Part 1.42(a)
0030 General governments Annex V.Part 1.42(b)
0040 Credit institutions Annex V.Part 1.42(c)
0050 Other financial Annex V.Part 1.42(d)

corporations

NH
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
moﬁifications Refinancing Of which: Of which:
g elr&erms Collateral Financial
zr} X received on guarantees
CONCItORS non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0060 | Non-financial
corporations Annex V.Part 1.42(e)
0070 | Loans and advances Annex V.Part 1.32,
44(a)
0080 Central banks Annex V.Part 1.42(a)
0090 General governments Annex V.Part 1.42(b)
0100 Credit institutions Annex V.Part 1.42(c)
0110 Other financial Annex V.Part 1.42(d)

corporations

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
modlflcatlons Refinancing Of which: Of which:
in their terms Collateral Financial
ar}gi received on guarantees
conditions non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0120 Non-financial Annex V.Part 1.42(e)
corporations
0130 Of which: Small and SME Art 1 2(a)
Medium-sized
Enterprises
0140 Of which: Loans Annex V.Part 2.86(a),
collateralised by 87, 234i(a)
commercial
immovable property
0150 Households Annex V.Part 1.42(f)

NH
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
modlflcatlons Refinancing Of which: Of which:
in their terms Collateral Financial
ar}gl received on guarantees
conditions non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0160 Of which: Loans Annex V.Part 2.86(a),
collateralised by 87,234i(a)
residential immovable
property
0170 Of which: Credit for Annex V.Part 2.88(a),
consumption 234i(b)
0180 | DEBT INSTRUMENTS | Annex V.Part 2.249(a)
AT COST OR AT
AMORTISED COST
0181 | Debt securities Annex V.Part 1.31,
44(b)
0182 Central banks Annex V.Part 1.42(a)

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
moﬁifications Refinancing Of which: Of which:
g elr&erms Collateral Financial
zr} X received on guarantees
CONCItORS non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0183 General governments Annex V.Part 1.42(b)
0184 Credit institutions Annex V.Part 1.42(c)
0185 Other financial Annex V.Part 1.42(d)
corporations
0186 Non-financial Annex V.Part 1.42(e)
corporations
0191 | Loans and advances Annex V.Part 1.32,
44(a)
0192 Central banks Annex V.Part 1.42(a)

NH
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
moﬁifications Refinancing Of which: Of which:
g elr&erms Collateral Financial
zr} X received on guarantees
CONCItORS non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0193 General governments Annex V.Part 1.42(b)
0194 Credit institutions Annex V.Part 1.42(c)
0195 Other financial Annex V.Part 1.42(d)
corporations
0196 Non-financial Annex V.Part 1.42(e)
corporations
0900 Of which: Small and SME Art 1 2(a)

Medium-sized
Enterprises

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
modlflcatlons Refinancing Of which: Of which:
in their terms Collateral Financial
ar,l(,i received on guarantees
conditions non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0903 Of which: Loans Annex V.Part 2.86(a),
collateralised by 87,234i(a)
commercial
immovable property
0197 Households Annex V.Part 1.42(f)
0910 Of which: Loans Annex V.Part 2.86(a),
collateralised by 87, 234i(a)
residential immovable
property
0913 Of which: Credit for Annex V.Part 2.88(a),

consumption

234i (b)

NH
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
modlflcatlons Refinancing Of which: Of which:
in their terms Collateral Financial
ar}q received on guarantees
conditions non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0201 | DEBT INSTRUMENTS | Annex V.Part 2.249(b)
AT FAIR VALUE
THROUGH OTHER
COMPREHENSIVE
INCOME OR
THROUGH EQUITY
SUBJECT TO
IMPAIRMENT
0211 | Debt securities Annex V.Part 1.31,
44(b)
0212 Central banks Annex V.Part 1.42(a)
0213 General governments Annex V.Part 1.42(b)

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
Fnoc}ilif.ications Refinancing Of which: Of which:
g elr&erms Collateral Financial
zr} X received on guarantees
CONCItORS non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0214 Credit institutions Annex V.Part 1.42(c)
0215 Other financial Annex V.Part 1.42(d)
corporations
0216 Non-financial Annex V.Part 1.42(e)
corporations
0221 | Loans and advances Annex V.Part 1.32,
44(a)
0222 Central banks Annex V.Part 1.42(a)
0223 General governments Annex V.Part 1.42(b)

NH
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
modlflcatlons Refinancing Of which: Of which:
in their terms Collateral Financial
ar,l(,i received on guarantees
conditions non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0224 Credit institutions Annex V.Part 1.42(c)
0225 Other financial Annex V.Part 1.42(d)
corporations
0226 Non-financial Annex V.Part 1.42(e)
corporations
0920 Of which: Small and SME Art 1 2(a)
Medium-sized
Enterprises
0923 Of which: Loans Annex V.Part 2.86(a),

collateralised by
commercial
immovable property

87, 234i (a)

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
modlflcatlons Refinancing Of which: Of which:
in their terms Collateral Financial
ar}q received on guarantees
conditions non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0227 | Households Annex V.Part 1.42(f)
0930 Of which: Loans Annex V.Part 2.86(a),
collateralised by 87,234i(a)
residential immovable
property
0933 Of which: Credit for Annex V.Part 2.88(a),

consumption

234i (b)

NH
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
modlflcatlons Refinancing Of which: Of which:
in their terms Collateral Financial
ar.1c.1 received on guarantees
conditions non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0231 | DEBT INSTRUMENTS | Annex V.Part 2.249
AT STRICT LOCOM,
OR FAIR VALUE
THROUGH PROHT
ORLOSS OR
THROUGH EQUITY
NOT SUBJECT TO
IMPAIRMENT
0330 | DEBT INSTRUMENTS | Annex V.Part 2.246
OTHER THAN HELD
FOR TRADING OR
TRADING

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative changes in
fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures Collateral received and financial guarantees received
exposures with forbearance measures -
with Accumulated impairment,
forbearance accumulated negative
measures - changes in fair value due to
Accumulated credit risk and provisions
impairment
and Collateral Financial
provisions received on guarantees
exposures with received on
forbearance exposures with
[T e m— measures forbearance
References with measures
modlflcatlons Refinancing Of which: Of which:
in their terms Collateral Financial
ar.1c.1 received on guarantees
conditions non-performing received on non-
exposures with performing
forbearance exposures with
measures forbearance
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
Annex V. Annex V. Part 2. Annex V. CRR Art. 47b | CRR Art. 47b Annex V. Annex V. Part 2. | Annex V. Annex V. Part 2.
Part 2. 267 207 Part 2. 207 | (1); Annex V. (1); Annex V. Part 2. 268 268 Part 2. 268
Part 2. 240, Part 2. 240, 268
267 244,267
0335 | DEBT INSTRUMENTS | Annex V.Part 2.247
HELD FOR SALE
0340 | Loan commitments CRR Annex I;

given

Annex V.Part 1.44(g),
Part 2.102-105, 113,
116, 246’
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ANNEX II

Annex V to Regulation (EU) 2015/534 (ECB/2015/13) entitled “FINREP data points” under national accounting

frameworks’ is amended as follows:

Tables 18.0 and 19 are replaced by the following:

ELL http://data.europa.eu/elijreg/2025/1958/0j
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‘18 Information on performing and non-performing exposures

18.0 Information on performing and non-performing exposures

Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant A
Not past due | Past due > significant increase in credit risk (grf Zvrlin?r};gérzlr]:;ﬁ(_i
or Pastdue < | 30 days < increase in since initial i agire d financial
= 30 days =90 days credit risk recognition but not p assets
since initial credit-impaired
References References recognition (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 919 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part ; 7.35M(c);
Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
Part 2.118, 213-216, 2.222,235 Annex V.Part 2.215,
271 223-239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 .
Part 2.118, 213-216, 2.222,235 227 23'5
221 223-239 g
0005 | Cash balances at BAD art 13(2); | Annex V.Part
central banks and Annex V.Part 22,3
other demand 2.2,3
deposits
0010 | Debt securities Annex V.Part Annex V.Part
1.31, 44(b) 1.31, 44(b)
0020 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0030 General governments | Annex V.Part Annex V.Part
1.42(b) 1.42(b)
0040 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0050 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Y
Not past due | Past due > significant increase in credit risk 2: Xlr}in?r];tzlérilea;iet(—i
or Past due < | 30 days < increase in since initial im agire d financial
= 30 days =90 days credit risk recognition but not p assels
since initial credit-impaired
References References TS (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 97 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS [ERS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part ) 7.35M(c);
Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
Part 2.118, 213-216, 2.222,235 Annex V.Part 2.215,
271 223-239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d) K
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 :
Part 2.118, | 213-216, | 2.222 235 22‘;’ 235
221 223-239 g
0060 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0070 | Loans and advances Annex V.Part Annex V.Part
1.32, 44(a) 1.32, 44(a)
0080 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0090 General governments | Annex V.Part Annex V.Part
1.42(b) 1.42(b)
0100 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0110 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0120 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
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References
National GAAP
based on BAD

References
National GAAP
compatible IFRS

Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Of which: purchased
Not past due | Past due > significant increase in credit risk or ori inétlz d credit-
or Past due < | 30 days < increase in since initial ' ong d financial
= 30 days =90 days credit risk recognition but not fmpairec fmancia
since initial credit-impaired assets
recognition (Stage 2)
(Stage 1)

0010 0020 0030 0055 0056 0057 0058
Annex V. Annex V. Annex V. IFRSH?;S'S'S’ [ERS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part ) 7.35M(c);

Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
Part 2.118, 213-216, 2.222,235 Annex V.Part 2.215,
271 223-239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 :
Part 2.118, 213-216, 2.222,235 222 23'5
221 223-239 ’

0130 Of which: Small and | SME Art 1 2(a) | SME Art 1 2(a)
Medium-sized
Enterprises

0140 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 2.86(a), 87,
commercial 234i(a) 234i(a)
immovable property

0150 | Households Annex V.Part Annex V.Part

1.42() 1.42()

0160 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 2.86(a), 87,
residential 234i(a) 234i(a)
immovable property

0170 Of which: Credit for | Annex V.Part Annex V.Part

consumption

2.88(a), 234i
(b)

2.88(a), 234i
(b)
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Y
Not past due | Past due > significant increase in credit risk Orf erlnfr}ll tptércila;iet(_i
or Past due < | 30 days < increase in since initial orong 3?. eree 1
= 30 days =90 days credit risk recognition but not fmpaire inanaa
since initial credit-impaired ASSELS
References References TS (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 97 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS [ERS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part . 7.35M(c);
Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
Part 2.118, 213-216, 2.222,235 Annex V.Part 2.215,
271 223-239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 :
Part 2.118, | 213-216, | 2.222 235 22‘;’ 235
221 223-239 g
0180 | DEBT Annex V.Part Annex V.Part
INSTRUMENTS AT 2.233(a) 2.233(a)
COST OR AT
AMORTISED COST
0181 | Debt securities Annex V.Part Annex V.Part
1.31, 44(b) 1.31, 44(b)
0182 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0183 General governments | Annex V.Part Annex V.Part
1.42(b) 1.42(b)
0184 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0185 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Y
Not past due | Past due > significant increase in credit risk 2: Xlr}in?r];tzlérilea;iet(—i
or Past due < | 30 days < increase in since initial im agire d financial
= 30 days =90 days credit risk recognition but not p assels
since initial credit-impaired
References References TS (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 97 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS [ERS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part ) 7.35M(c);
Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
Part 2.118, 213-216, 2.222,235 Annex V.Part 2.215,
271 223-239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 :
Part 2.118, | 213-216, | 2.222 235 22‘;’ 235
221 223-239 g
0186 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0191 | Loans and advances Annex V.Part Annex V.Part
1.32, 44(a) 1.32, 44(a)
0192 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0193 General governments | Annex V.Part Annex V.Part
1.42(b) 1.42(b)
0194 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0195 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0196 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
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References
National GAAP
based on BAD

References
National GAAP
compatible IFRS

Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Y
Not past due | Past due > significant increase in credit risk (;f X]r}in?r};gérilea;et(_i
or Past due < | 30 days < increase in since initial im agire d financial
= 30 days =90 days credit risk recognition but not p assels
since initial credit-impaired
recognition (Stage 2)
(Stage 1)
0010 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS [ERS 9.5.5.3; IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part . 7.35M(c);
Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
Part 2.118, 213-216, 2.222,235 Annex V.Part 2.215,
221 223239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 :
Part 2.118, 213-216, 2.222,235 222 23'5
221 223-239 ’

0900 Of which: Small and | SME Art 1 2(a) | SME Art 1 2(a)
Medium-sized
Enterprises

0903 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 2.86(a), 87,
commercial 234i(a) 234i(a)
immovable property

0197 Households Annex V.Part Annex V.Part

1.42() 1.42()

0910 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 2.86(a), 87,
residential 234i(a) 234i(a)
immovable property

0913 Of which: Credit for | Annex V.Part Annex V.Part

consumption

2.88(a), 234i
(b)

2.88(a), 234i
(b)

6TOTOTL1 ‘110
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Al
Not past due | Past due > significant increase in credit risk Orf VZ}:ISI}I) tptércila;ietd
orPastdue < | 30 days < increase in since initial Oirr? gir gfin cnei 1_
= 30 days =90 days credit risk recognition but not paire ; ancia
since initial credit-impaired ASSELS
References References recognition (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 1 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.1 3,. IFRS
Part 1.34, Part 2. Annex V. Part . 7.35M(c);
P Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
art 2.118, 213-216, 2.222,235 Annex V.Part 2.215,
221 223239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d) K
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 ’
Part 2118, | 213-216, | 2.222,235 | L5 oo
221 223-239 ’
0201 | DEBT Annex V.Part Annex V.Part
INSTRUMENTS AT 2.233(b) 2.233(b)
FAIR VALUE
THROUGH OTHER
COMPREHENSIVE
INCOME OR
THROUGH EQUITY
SUBJECT TO
IMPAIRMENT
0211 | Debt securities Annex V.Part Annex V.Part
1.31, 44(b) 1.31, 44(b)
0212 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0213 General governments | Annex V.Part Annex V.Part
1.42(b) 1.42(b)
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant A
Not past due | Past due > significant increase in credit risk E))rf Zvr}inﬁ::azgrz?:jii‘-i
orPastdue < | 30 days < increase in since initial . agire d financial
= 30 days =90 days credit risk recognition but not p ssets
since initial credit-impaired asse
References References recognition (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 97 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part , 7.35M(c);
° Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
art 2.118, 213-216, 2.222, 235 Annex V.Part 2.215,
221 223239 222,235 Annex V. Part Part 2. 237(c) 237(e)
. 2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 .
Part 2.118, 213-216, 2.222, 235 22‘; 23'5
221 223-239 ’
0214 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0215 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0216 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0221 | Loans and advances Annex V.Part Annex V.Part
1.32, 44(a) 1.32, 44(a)
0222 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0223 General governments | Annex V.Part Annex V.Part
1.42(b) 1.42(b)
0224 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)

6TOT 0141 “1[0
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant A
Not past due | Past due > significant increase in credit risk E))f Xlr}in?i]:atzlcliri]:;ii‘-i
orPastdue < | 30 days < increase in since initial . agire d financial
= 30 days =90 days credit risk recognition but not p ssets
since initial credit-impaired asse
References References recognition (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 1 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part ; " 7.35M(c);
’ Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
art 2.118, 213-216, 2.222, 235 Annex V.Part 2.215,
221 223239 222,235 Annex V. Part Part 2. 237(c) 237(e)
: 2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 .
Part 2.118, 213-216, 2.222, 235 22‘; 23'5
221 223-239 ’
0225 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0226 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0920 Of which: Small and | SME Art 1 2(a) | SME Art 1 2(a)
Medium-sized
Enterprises
0923 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 2.86(a), 87,
commercial 234i(a) 234i(a)
immovable property
0227 Households Annex V.Part Annex V.Part
1.42() 1.42()
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant A
Not past due | Past due > significant increase in credit risk E))f :,r}ini::atzl(llri]:;ii‘.i
orPastdue < | 30 days < increase in since initial . agire d financial
= 30 days =90 days credit risk recognition but not p ;
since initial credit-impaired assets
References References recognition (Stage 2)
National GAAP | National GAAP e )
basedon BAD | compatible IFRS | 1 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part ; " 7.35M(c);
P Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
art 2.118, 213-216, 2.222,235 Annex V.Part 2.215,
221 223239 222,235 Annex V. Part Part 2. 237(c) 237(e)
- 2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 .
Part 2.118, 213-216, 2.222,235 22‘; 23'5
221 223-239 ’
0930 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 2.86(a), 87,
residential 234i(a) 234i(a)
immovable property
0933 Of which: Credit for | Annex V.Part Annex V.Part
consumption 2.88(a), 234i 2.88(a), 234i
(b) (b)
0231 | DEBT Annex V.Part Annex V.Part
INSTRUMENTS AT 2.233(c), 234 | 2.233(c), 234
STRICT LOCOM, OR
FAIR VALUE
THROUGH PROHT
OR LOSS OR
THROUGH EQUITY
NOT SUBJECT TO
IMPAIRMENT

6TOT 0141 “1[0
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Al
Not past due | Past due > significant increase in credit risk Orf Wr}:l;}ll flércilagietd
or Past due < | 30 days < increase in since initial Oirr? %r dafin cnei 1-
= 30 days =90 days credit risk recognition but not paire ; ancia
since initial credit-impaired ASSELS
References References TS (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 1 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.1 3,. IFRS
Part 1.34, Part 2. Annex V. Part . 7.35M(c);
P Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
art 2.118, 213-216, 2.222, 235 Annex V.Part 2.215,
271 223-239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d) g
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 .
Part2.118, | 213-216, | 2.222,235 22‘;’ s
221 223-239 ’
0330 | DEBT Annex V.Part Annex V.Part
INSTRUMENTS 2.217 2.217
OTHER THAN HELD
FOR TRADING OR
TRADING
0335 | DEBT Annex V.Part
INSTRUMENTS 2.220
HELD FOR SALE
0340 | Loan commitments CRR Annex I; CRR Annex I;
given Annex V.Part Annex V.Part
1.44(g), Part 1.44(g), Part
2.112,113 2.102-105,
113,116
0350 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Al
Not past due | Past due > significant increase in credit risk (3rf g}i}l;};gérgl:;ﬁ?
or Past due < | 30 days < increase in since initial im aéizre d financial
= 30 days =90 days credit risk recognition but not p assets
since initial credit-impaired
References References recognition (Stage 2)
National GAAP | National GAAP (Stage 1)
based on BAD | compatible IFRS 0010 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part . 7.35M(c);
Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
Part 2.118, 213-216, 2.222, 235 Annex V.Part 2.215,
221 223239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 .
Part 2.118, 213-216, 2.222, 235 222 23'5
221 223-239 ’
0360 General governments | Annex V.Part Annex V.Part
1.42(b) 1.42(b)
0370 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0380 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0390 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0400 Households Annex V.Part Annex V.Part

1.42(f)

1.42(f)
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Al
Not past due | Past due > significant increase in credit risk Orf VZ}:ISI}I) tptércila;ietd
or Past due < | 30 days < increase in since initial Oirr? %r gfin cnei 1_
= 30 days =90 days credit risk recognition but not paire ; ancia
since initial credit-impaired ASSELS
References References recognition (Stage 2)
National GAAP | National GAAP e )
basedon BAD | compatible IFRS | 1 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part . 7.35M(c);
P Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
art 2.118, 213-216, 2.222,235 Annex V.Part 2.215,
221 223239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d) K
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 .
Part 2.118, 213-216, 2.222,235 222 23'5
221 223-239 ’
0410 | Financial guarantees CRR Annex I; IFRS 4 Annex
given Annex V.Part A; CRR
1.44(f), Part Annex [;
2.112, 114 Annex V.Part
1.44(f), Part
2.102-105,
114,116
0420 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0430 General governments | Annex V.Part Annex V.Part
1.42(b) 1.42(b)
0440 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0450 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Al
Not past due | Past due > significant increase in credit risk Orf VZ}:ISI}I) tptércila;ietd
or Past due < | 30 days < increase in since initial Oirr? %r gfin cnei 1_
= 30 days =90 days credit risk recognition but not paire ; ancia
since initial credit-impaired ASSELS
References References recognition (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 97 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part . 7.35M(c);
P Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
art 2.118, 213-216, 2.222, 235 Annex V.Part 2.215,
221 223239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d) K
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 .
Part 2.118, | 213-216, | 2.222,235 22‘; s
221 223-239 ’
0460 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0470 Households Annex V.Part Annex V.Part
1.42(f) 1.42(f)
0480 | Other Commitments CRR Annex I; CRR Annex I;
given Annex V.Part Annex V.Part
1.44(g), Part 1.44(g), Part
2.112,115 2.102-105,
115,116
0490 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0500 General governments | Annex V.Part Annex V.Part
1.42(b) 1.42(b)
0510 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)

6TOT 0141 “1[0
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Gross carrying amount [ Nominal amount

Performing
Of which:
Instruments Of which: Instruments
without with significant Al
Not past due | Past due > significant increase in credit risk grf :))Vr}in;};gérgl:;ief
or Past due < | 30 days < increase in since initial im aéizre d financial
= 30 days =90 days credit risk recognition but not p assets
since initial credit-impaired
References References recognition (Stage 2)
National GAAP | National GAAP (Stage 1)
basedon BAD | compatible IFRS | 97 0020 0030 0055 0056 0057 0058
IFRS 9.5.5.5; .
Annex V. Annex V. Annex V. IFRS IFRS 9.5.5.3: IFRS IFRS 9.5.5.13; IFRS
Part 1.34, Part 2. Annex V. Part . 7.35M(c);
Part 2. 7.35M(a); 7.35M(b)(i); Annex V.
Part 2.118, 213-216, 2.222, 235 Annex V.Part 2.215,
221 223239 222,235 Annex V. Part Part 2. 237(c) 237(e)
2.237(d)
Annex V. Annex V. Annex V.
Part 1.34, Part 2. Annex V. Part Part 2 .
Part 2.118, 213-216, 2.222,235 227 23;5
221 223-239 ’
0520 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0530 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0540 Households Annex V.Part Annex V.Part
1.42(f) 1.42(f)
0550 | OFF-BALANCE Annex V.Part Annex V.Part
SHEET EXPOSURES 2.217 2217

NE
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[0/8561/sz0g/821[1p/naedoana-erep/[:dny 113

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
kely to Past Past sionificant hased
pay that | due> 45 Past Past Past signiticar of which: purchase
are not 90 s > due> | due> | due> Past Inerease in . Credit- o .
180 due > credit risk Of which: L originated of which:
past- days da 1year | 2year | 5year 7 ince initial defaulted impaired dit- impaired
due or <= % <=2 | <= <=7 sinee initia claulte instruments crect 1mpare
past. 180 <=1 years | years | years years recognition (Stage 3) impaired
diozs | doo year but not financial
i credit- assets
90 days L
impaired
(Stage 2)
References R;fe;ena;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based ; CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Armex;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2237&1) art 2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0005 Cash balances | BAD art Annex
at central 13(2); V.Part 2.2,
banks and AnnexV.Part | 3
other 2.2,3
demand
deposits
0010 Debt Annex Annex
securities V.Part 1.31, | V.Part 1.31,
44(b) 44(b)

t1elie
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments ;
with of which:
kely to Past Past sionificant hased
pay that | due> 45 Past Past Past signiticar of which: purchase
are not 90 ctse due> | due> | due> Past inerease im Credit- or
i s 180 e | Dy | By due > credit risk Of which: — originated of which:
due or s days =2 | <= =7 7 since initial defaulted instruments credit- impaired
past- 180 ==1 ;fears )_fears )_fears years recognition (Stage 3) e G
diozs | doo year but not financial
90 days . credu- assets
impaired
(Stage 2)
References | REerences | o060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National WEfied
GAAP based GAAP CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0020 Central Annex Annex
banks V.Part V.Part
1.42(a) 1.42(a)
0030 General Annex Annex
governments | V.Part V.Part
1.42(b) 1.42(b)
0040 Credit Annex Annex
institutions V.Part V.Part
1.42(c) 1.42(c)

NH
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[0/8561/sz0g/821[1p/naedoana-erep/[:dny 113

AL

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
il Past Past significant urchased
pay that | due> due > Past Past Past Past in%rease in of which: p or
are not ) 180 s | des | dies due > credit risk Of which: . Cred.lt— originated of which:
past- ey days Lyear | 2year | 5 year 7 since initial defaulted g ivsd credit- impaired
due or <= 4 <=2 | <= <=7 " instruments L paire
past- 180 ==1 years | years | years years recognition (Stage 3) imparre 4
diozs | doo year but not financial
90 days . credu- assets
impaired
(Stage 2)
References Rlsfetr.e““;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based . CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0050 Other Annex Annex
financial V.Part V.Part
corporations | 1.42(d) 1.42(d)
0060 Non- Annex Annex
financial V.Part V.Part
corporations | 1.42(e) 1.42(e)
0070 Loans and Annex Annex
advances V.Part 1.32, | V.Part 1.32,
44(a) 44(a)

6TOTOTL1 ‘110
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments ;
with of which:
kely to Past Past sionificant hased
pay that | due> 45 Past Past Past signiticar of which: purchase
are not 90 ctse due> | due> | due> Past inerease im Credit- or
i s 180 e | Dy | By due > credit risk Of which: — originated of which:
due or s days =2 | <= =7 7 since initial defaulted instruments credit- impaired
past- 180 ==1 ;fears )_fears )_fears years recognition (Stage 3) e G
diozs | doo year but not financial
90 days . credu- assets
impaired
(Stage 2)
References | REerences | o060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National WEfied
GAAP based GAAP CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0080 Central Annex Annex
banks V.Part V.Part
1.42(a) 1.42(a)
0090 General Annex Annex
governments | V.Part V.Part
1.42(b) 1.42(b)
0100 Credit Annex Annex
institutions V.Part V.Part
1.42(c) 1.42(c)
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T1e/se

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments ;
kely to Past Past . Wlfth ; e w}lll ICh('i
pay that | due> 45 Past Past Past signitican of which: purchase
are not 90 s > due> | due> | due> Past Inerease in Credit- or
180 due > credit risk Of which: L originated of which:
past- days d 1year | 2year | 5year S impaired . o
due or - ays =2 | <= =7 7 since 1r.11.t1a1 defaulted instruments ' cred}t— impaired
past- 180 ==1 years | years | years years recognition (Stage 3) Impaire d
diozs | doo year but not financial
90 days credit- assets
impaired
(Stage 2)
References Rlsf“.e““;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National ationa
GAAP based GAAP CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2237&1) art 2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0110 Other Annex Annex
financial V.Part V.Part
corporations | 1.42(d) 1.42(d)
0120 Non- Annex Annex
financial V.Part V.Part
corporations | 1.42(e) 1.42(e)
0130 Of which: SME Art 1 SME Art 1
Small and 2(a) 2(a)
Medium-
sized
Enterprises

6TOTOTL1 ‘110
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments ;
with of which:
el 5o Past Past significant urchased
pay that | due> due> | FPast Past Past Past in% rease in of which: P or
are not 200 180 die > | s ) diee due > credit risk Of which: . Cred.lt— originated of which:
past- Gy days | Lyear | 2year | Syear 7 since initial defaulted fcgpedias credit- impaired
due or <= _y <=2 | <= <=7 " instruments . . P
<=1 years recognition impaired
past- 180 car years | years | years T (Stage 3) financial
due < = days Y di
90 days i cre '1t- assets
impaired
(Stage 2)
References Rlsfetr.e““;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based ; CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0140 Of which: Annex Annex
Loans V.Part V.Part
collatera- 2.86(a), 87, | 2.86(a), 87,
lised by 234i(a) 234i(a)
commercial
immovable
property
0150 Households Annex Annex
V.Part V.Part
1.42(f) 1.42(f)

NH
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T1e/L6

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
sy RS Past si rzlf?clant Olfrv:llllallz?(-i
pay that | due> due > Past Past Past Past in% rease in of which: p or
are not ) 180 s | des | dies due > credit risk Of which: . Cred.lt— originated of which:
past- days d 1year | 2year | 5year S impaired . . .
/e ays & & & 7 since initial defaulted . credit- impaired
e es == | g2 | =72 = ==7 years | recognition ISLIUMENLS | aired
dggs:: cllf)?s year years | years | years but not (Stage 3) financial
90 d_ays credit- assets
impaired
(Stage 2)
References Rlsfetr.e““;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based . CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- 235-- | 235-- 235-- 235-- 235-- 2.237(c) 2.237(b) 2237&1) art 2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- 235-- | 235-- 235-- 235-- 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0160 Of which: Annex Annex
Loans V.Part V.Part
collatera- 2.86(a), 87, | 2.86(a), 87,
lised by 234i(a) 234i(a)
residential
immovable
property
0170 Of which: Annex Annex
Credit for V.Part V.Part
consump- 2.88(a), 2.88(a),
tion 234i(b) 234i(b)

6TOTOTL1 ‘110
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments ;
with of which:
el 5o Past Past significant urchased
pay that | due> due> | FPast Past Past Past in%rease in of which: P or
are not d90 180 die > | s ) diee due > credit risk Of which: . Cred.lt— d originated of which:
dpast— ays days 1 year 2 year > year 7 since initial defaulted | . 'TPAC credit- impaired
ue or <= _ <=2 <= <=7 . instruments . .
ast- 180 ==1 years | years | years years recognition (Stage 3) Impaire d
dp -] 4 year but not financial
ue = ays dit- assets
90 days cree
impaired
(Stage 2)
References Rlsfetr.e““;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based ; CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0180 DEBT Annex Annex
INSTRU- V.Part V.Part
MENTS AT 2.233(a) 2.233(a)
COST OR AT
AMORTISED
COST
0181 Debt Annex Annex
securities V.Part 1.31, | V.Part 1.31,
44(b) 44(b)
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[0/8561/sz0g/821[1p/naedoana-erep/[:dny 113

T17/66

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
Sy Past Past significant purchased
pay that | due> due > Past Past Past Past increase in of wh%ch: or
are not ) 180 s | des | dies due > credit risk Of which: . Cred.lt— originated of which:
past- days da 1year | 2year | 5year 7 ince initial defaulted impaired dit- impaired
due or <= % <=2 | <= <=7 sinee initia claulte instruments crect 1mpare
past- 180 ==1 years | years | years years recognition (Stage 3) imparre 4
ear but not financial
due<= | days Y di
90 days i cre '1t- assets
impaired
(Stage 2)
References R;ﬁ:i'rﬁs 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National GAAP
GAAP based ; CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0182 Central Annex Annex
banks V.Part V.Part
1.42(a) 1.42(a)
0183 General Annex Annex
governments | V.Part V.Part
1.42(b) 1.42(b)
0184 Credit Annex Annex
institutions V.Part V.Part
1.42(c) 1.42(c)
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
il Past Past significant urchased
pay that | due> due > Past Past Past Past in%rease in of which: p or
are not ) 180 s | des | dies due > credit risk Of which: . Cred.lt— originated of which:
past- days d 1year | 2year | 5year S impaired . . .
due or - ays =2 | <= =7 7 since 1r.11.t1a1 defaulted instruments ' cred}t— impaired
past- 180 ==1 years | years | years years recognition (Stage 3) e G
diozs | doo year but not financial
90 d_ays credit- assets
impaired
(Stage 2)
References Rlsfetr.e““;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based . CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0185 Other Annex Annex
financial V.Part V.Part
corporations | 1.42(d) 1.42(d)
0186 Non- Annex Annex
financial V.Part V.Part
corporations | 1.42(e) 1.42(e)
0191 Loans and Annex Annex
advances V.Part 1.32, | V.Part 1.32,
44(a) 44(a)

NH
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[0/8561/sz0g/821[1p/naedoana-erep/[:dny 113

zig/to1

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
Sy Past Past significant purchased
pay that | due> due > Past Past Past Past increase in of wh%ch: or
are not ) 180 s | des | dies due > credit risk Of which: . Cred.lt— originated of which:
past- days da 1year | 2year | 5year 7 ince initial defaulted impaired dit- . ired
due or <= ys <=2 | <= <=7 since initia clauite instruments  credt 1mpaire
past- 180 ==1 years | years | years years recognition (Stage 3) imparre 4
ear but not financial
due < = days y di
90 days i cre: '1t- assets
impaired
(Stage 2)
References Rlsfetr.e““;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based ; CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0192 Central Annex Annex
banks V.Part V.Part
1.42(a) 1.42(a)
0193 General Annex Annex
governments | V.Part V.Part
1.42(b) 1.42(b)
0194 Credit Annex Annex
institutions V.Part V.Part
1.42(c) 1.42(c)

6TOTOTL1 ‘110

NA



[Atdrd)!

lo/8661/sz0z/821[13/naedona-erep/[:dny 113

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments ;
kely to Past Past . Wlfth ; of w}lll ICh('i
pay that | due> g 45 Past Past Past signitican of which: purchase
ue > Past increase in . or
are not 200 180 die > | s ) diee due > credit risk Of which: . Cred.lt— originated of which:
past- days d 1year | 2year | 5year 7 ince initial defaulted impaired dit- impaired
due or <= S =0 | <= <=7 since mitia claute instruments  redt fmpaire
past. 180 <=1 years | years | years years recognition (Stage 3) impaired
diozs | doo year but not financial
90 d_ays credit- assets
impaired
(Stage 2)
References | REerences | o060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National WEfied
GAAP based GAAP CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2237&1) art 2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0195 Other Annex Annex
financial V.Part V.Part
corporations | 1.42(d) 1.42(d)
0196 Non- Annex Annex
financial V.Part V.Part
corporations | 1.42(e) 1.42(e)
0900 Of which: SME Art 1 SME Art 1
Small and 2(a) 2(a)
Medium-
sized
Enterprises
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[0/8561/sz0g/821[1p/naedoana-erep/[:dny 113

tiz/<ol

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments ;
with of which:
el 5o Past Past significant urchased
pay that | due> due> | FPast Past Past Past in% rease in of which: P or
are not 200 180 die > | s ) diee due > credit risk Of which: . Cred.lt— originated of which:
past- Gy days | Lyear | 2year | Syear 7 since initial defaulted fcgpedias credit- impaired
due or <= _y <=2 | <= <=7 " instruments . . P
<=1 years recognition impaired
past- 180 car years | years | years T (Stage 3) financial
due < = days Y di
90 days i cre '1t- assets
impaired
(Stage 2)
References Rlsfetr.e““;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based ; CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0903 Of which: Annex Annex
Loans V.Part V.Part
collatera- 2.86(a), 87, | 2.86(a), 87,
lised by 234i(a) 234i(a)
commercial
immovable
property
0197 Households Annex Annex
V.Part V.Part
1.42(f) 1.42(f)

6TOTOTL1 ‘110
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T1e/yol1

lo/8661/sz0z/821[13/naedona-erep/[:dny 113

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
kael);l:zt dljlaes t> e Past Past Past fzialbiceioy of which: puiehzsed
I;r)ei not 90 s > due> | due> | due> Past increase in Credit- . or
ast. davs 180 Lvear | 2vear | 5 vear due > credit risk Of which: impaired originated of which:
p ¥ days Y6 Y6 ¥ 7 since initial defaulted | . 'MP credit- impaired
due or <= _ <=2 <= <=7 . instruments . .
<=1 years recognition impaired
past- 180 year years | years | years T (Stage 3) financial
due<= | days .
credit- assets
90 days L
impaired
(Stage 2)
References R;fe;ena;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based ibl CRR
on BAD compatible | Art 47q Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Armex;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2237&1) art 2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0910 Of which: Annex Annex
Loans V.Part V.Part
collatera- 2.86(a), 87, | 2.86(a), 87,
lised by 234i(a) 234i(a)
residential
immovable
property
0913 Of which: Annex Annex
Credit for V.Part V.Part
consump- 2.88(a), 2.88(a),
tion 234i(b) 234i(b)
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[0/8561/sz0g/821[1p/naedoana-erep/[:dny 113

z1z/sot

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
el 5o Past Past significant hased
pay that | due> 45 Past Past Past signiticar of which: purchase
are not 90 ctse due> | due> | due> Past inerease im Credit- or
i s 180 e | Dy | By due > credit risk Of which: — originated of which:
due or s days =2 | <= =7 7 since initial defaulted instruments credit- impaired
past- 1‘ 30 <Nl ;fears )_fears )_fears years recognition (Stage 3) impaired
diozs | doo year but not financial
90 d_ays credit- assets
impaired
(Stage 2)
References | REerences | o060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National WEfied
GAAP based GAAP CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2237&1) art 2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0201 DEBT Annex Annex
INSTRU- V.Part V.Part
MENTS AT 2.233(b) 2.233(b)
FAIR VALUE
THROUGH
OTHER
COMPRE-
HENSIVE
INCOME OR
THROUGH
EQUITY
SUBJECT TO
IMPAIR-
MENT

6TOTOTL1 ‘110
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T1e/901

[0/8561/sz07/321/19[noedomaerep//:dny 119

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments )
Sy Past Past i, ;Zglclant Oi:!llll;glga
pay that | due> Past Past Past S8 . of which: P
are not 90 g due> | due> | due> Past Inerease in Credit- or
180 due > credit risk Of which: L originated | of which:
past- ey days Dy || ZPETE || 7 since initial defaulted Ionggelesi credit- impaired
due or <= - =y1 <=2 | s=5 | <=7 years recognition instruments impaired P
dE:S:_: ; a8 y(; year years | years | years T (Stage 3) financial
90 days . cred.lt- assets
impaired
(Stage 2)
References R;{ft’;:‘;‘;‘ 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National
GAAP based GAA? CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | “Y555 | 2215
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0211 Debt Annex Annex
securities V.Part 1.31, | V.Part 1.31,
44(b) 44(b)
0212 Central Annex Annex
banks V.Part V.Part
1.42(a) 1.42(a)
0213 General Annex Annex
governments | V.Part V.Part
1.42(b) 1.42(b)

NE
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[0/8561/s70/321/19[noedomaerep/[:dny 19

z1e/o1

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments )
kel);}tlot dPast> Past Past Past Past siglzglclant £ which: ;i:gllll;glgd
Srenot | 90 | %> | due> | dues | due> | P | increasein “Credi- | O
180 due > credit risk Of which: L originated of which:
past- Gy days | LYer | 2year | 5year 7 since initial defaulted fsgpeiisee credit- impaired
due or <= _y <=2 <=5 <=7 " instruments . X p
past- 180 ==1 years | years | years years recognition (Stage 3) Impaire 4
ear but not financial
due < = days Y di
90 days ~credit- assets
impaired
(Stage 2)
References Rlsfet’.e"“;‘ 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X;‘:
GAAP based \ CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 | 235- | 235- | 235- | 235- | 235- | 235- | 2.237() 22370) | “Y555 | 2215
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0214 Credit Annex Annex
institutions V.Part V.Part
1.42(c) 1.42(c)
0215 Other Annex Annex
financial V.Part V.Part
corporations | 1.42(d) 1.42(d)
0216 Non- Annex Annex
financial V.Part V.Part
corporations | 1.42(e) 1.42(e)

6TOT 0141 “1[0
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T17/s01

[0/8561/sz07/321/19[noedomaerep//:dny 119

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
Sy Past Past significant urchased
pay that | due> Past Past Past S8 . of which: P
are not 90 g due> | due> | due> Past Inerease in Credit- or
180 due > credit risk Of which: L originated of which:
past- days da 1year | 2year | 5year 7 ince initial defaulted impaired dit- impaired
due or s = % <=2 <=5 <=7 sinee initia claulte instruments crect 1mpare
. 180 <=1 o || e | e years recognition (Stage 3) impaired
due < = s year but not financial
- credit- assets
90 days L
impaired
(Stage 2)
References Rlsfet’.e"“;‘ 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X;‘:
GAAP based \ CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | “Y555 | 2215
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0221 Loans and Annex Annex
advances V.Part 1.32, | V.Part 1.32,
44(a) 44(a)
0222 Central Annex Annex
banks V.Part V.Part
1.42(a) 1.42(a)
0223 General Annex Annex
governments | V.Part V.Part
1.42(b) 1.42(b)

NE
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[0/8561/s70/321/19[noedomaerep/[:dny 19

T17/601

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments )
kel);}tlot dPast> Past Past Past Past siglzglclant £ which: ;i:gllll;glgd
Srenot | 90 | %> | due> | dues | due> | P | increasein “Credi- | O
180 due > credit risk Of which: L originated of which:
past- Gy days | LYer | 2year | 5year 7 since initial defaulted fsgpeiisee credit- impaired
due or <= _y <=2 <=5 <=7 " instruments . X p
past- 180 ==1 years | years | years years recognition (Stage 3) Impaire 4
ear but not financial
due < = days Y di
90 days ~credit- assets
impaired
(Stage 2)
References Rlsfet’.e"“;‘ 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X;‘:
GAAP based \ CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 | 235- | 235- | 235- | 235- | 235- | 235- | 2.237() 22370) | “Y555 | 2215
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0224 Credit Annex Annex
institutions V.Part V.Part
1.42(c) 1.42(c)
0225 Other Annex Annex
financial V.Part V.Part
corporations | 1.42(d) 1.42(d)
0226 Non- Annex Annex
financial V.Part V.Part
corporations | 1.42(e) 1.42(e)

6TOT 0141 “1[0
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izjott

[0/8561/sz07/321/19[noedomaerep//:dny 119

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments )
il Past Past si ;Zglclant OLE:ZII:;ES&
pay that | due> due > Past Past Past Past in%rease in of which: P or
are not d90 180 dues | s | dies due > credit risk Of which: . Credlt— d originated | of which:
dpast— a):s days 1 y—ear 2 y—ear 2 y—ear 7 since initial defaulted | , 'mPAIe credit- impaired
ue or == <Nl ==2 ] <=5 <=7 years recognition InStruments impaired
dEZS:_: ; a8 y(; year years | years | years T (Stage 3) financial
90 d;ys credit- assets
impaired
(Stage 2)
References R;{ft’;:‘;‘;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National
GAAP based GAA? CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | Y | an2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0920 Of which: SME Art 1 SME Art 1
Small and 2(a) 2(a)
Medium-
sized
Enterprises
0923 Of which: Annex Annex
Loans V.Part V.Part
collatera- 2.86(a), 87, | 2.86(a), 87,
lised by 234i(a) 234i(a)
commercial
immovable
property

NE
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments )
il Past Past si ;Zglclant OLE:ZII:;ES&
pay that | due> due > Past Past Past Past in%rease in of which: P or
are not d90 180 dues | s | dies due > credit risk Of which: . Credlt— d originated | of which:
dpast— a):s days 1 y—ear 2 y—ear 2 y—ear 7 since initial defaulted | , 'mPAIe credit- impaired
ue or == <Nl ==2 ] <=5 <=7 years recognition InStruments impaired
dEZS:_: ; a8 y(; year years | years | years T (Stage 3) financial
90 d;ys credit- assets
impaired
(Stage 2)
References Rlsfet’.e"“;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X;‘:
GAAP based \ CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 | 235- | 235- | 235 | 235- | 235- | 235- | 2.237(c) 22370) | Y | an2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0227 Households Annex Annex
V.Part V.Part
1.42(f) 1.42(f)
0930 Of which: Annex Annex
Loans V.Part V.Part
collatera- 2.86(a), 87, | 2.86(a), 87,
lised by 234i(a) 234i(a)
residential
immovable
property

6TOT 0141 “1[0
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
el 5o Past Past significant urchased
pay that | due> due > Past Past Past Past in%rease in of which: p or
are not ) 180 s | des | dies due > credit risk Of which: . Cred.lt— originated | of which:
past- Gy days | Lyear Zyear | 5 year 7 since initial defaulted fsgpeiisee credit- impaired
due or <= 4 <=2 | <= <=7 o instruments " 5 paire
past- 180 ==1 years | years | years years recognition (Stage 3) Riprii:]
diozs | doo year but not financial
L credit- assets
90 days L
impaired
(Stage 2)
References Rléf“.e“‘“ 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National i
GAAP based GAAP CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. | IFRS9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2237(.a) art 2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0933 Of which: Annex Annex
Credit for V.Part V.Part
consump- 2.88(a), 2.88(a),
tion 234i (b) 234i(b)

NE
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Trejent

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
il Past Past significant urchased
pay that | due> Past Past Past S8 . of which: P
are not 90 g due> | due> | due> Past Inerease in Credit- or
180 due > credit risk Of which: L originated of which:
past- days da 1year | 2year | 5year 7 ince initial defaulted impaired dit- impaired
due or s ys | T | <=5 | <=7 since initia efaulte instruments credit impaire
. 180 <=1 o || e | e years recognition (Stage 3) impaired
diozs | doo year but not financial
i credit- assets
90 days L
impaired
(Stage 2)
References Rlsfe’.e"‘e‘ 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National ational
GAAP based GAA? CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | “Y555 | 2215
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0231 DEBT Annex Annex
INSTRU- V.Part V.Part
MENTS AT 2.233(c), 2.233(c),
STRICT 234 234
LOCOM, OR
FAIR VALUE
THROUGH
PROFIT OR
LOSS OR
THROUGH
EQUITY
NOT
SUBJECT TO
IMPAIR-
MENT

6TOT 0141 “1[0
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
kely to Past . Wlth gl
pay that | due> dll)f;i Past Past Past Past lslll%?églsc:?; of which: purcohrased
are not 90 due> | due> | due> o . Credit- . .
r davs 180 Lvear | 2 vear | 5 vear due > grele r.1s.k Of which: impaired orlgmgted gf whlch:
pas )i days }: ): ): 7 since initial defaulted  Imp credit- impaired
e es == | g2 | =72 = ==7 years | recognition ISLIUMENLS | aired
dggs:: (113}?5 year years | years | years but not (Stage 3) financial
90 d_ays credit- assets
impaired
(Stage 2)
References Rlsfetr.e““;s 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 XX‘;
GAAP based . CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e S
Annex'V. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : P};_ 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(c) 2.237(b) 2 237&1) art 2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
AnnexV. | V. Part Part Part Part Part Part Part 178; 4(95);
Part 2. 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 36 235-- | 235-- | 235-- | 235-- | 235-- | 235-- 2.237(b) 2.237(a)
223-2- 236 236 236 236 236 236
39
0330 DEBT Annex Annex
INSTRU- V.Part V.Part
MENTS 2.217 2.217
OTHER
THAN HELD
FOR
TRADING
OR
TRADING

NH
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Tre/sin

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
kely to Past . Wlth ol e
pay that | due> d};aeSt> Past Past Past Past lslll‘ozrrlgsc:?:l of which: purcohrased
are not ) 180 dues | s | dies due > credit risk Of which: . Crec%lt— originated | of which:
past- da):s days 1 y—ear 2 y_ear 2 y—ear 7 since initial defaulted | . oozl credit- impaired
Gie s 15 86 <Nl ==2 ] <= S years recognition msstrume3n ts impaired
dEZS:_: s year years | years | years but not e ) financial
90 d;ys credit- assets
impaired
(Stage 2)
References Rlsfet’.e"“;‘ 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;1 A“X‘;
GAAP based \ CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | “Y555 | 2215
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0335 DEBT Annex
INSTRU- V.Part
MENTS 2.220
HELD FOR
SALE
0340 Loan CRR CRR
commitments | Annex I; Annex I;
given AnnexV.Part | AnnexV.Part
1.44(g), 1.44(g),
Part 2.112, | Part
113 2.102-105,
113,116

6TOT 0141 “1[0
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
kely to Past . Wlth ol e
pay that | due> d}:feSt> Past Past Past Past 15111%?;2;:?; of which: purcol'lrased
are not d90 180 dues | s | dies due > credit risk Of which: . Crec%lt— d originated | of which:
dpast— a):s days 1 y—ear 2 y_ear > y—ear 7 since initial defaulted | , 'MPATC credit- impaired
ue or == <Nl ==2 ] <=5 <=7 years recognition InStruments impaired
dE:S:_: (}1 a8),(; year years | years | years T (Stage 3) financial
90 d_ays credit- assets
impaired
(Stage 2)
References Rléfet’.e"‘els 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X‘;
GAAP based . CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | Y | an2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0350 Central Annex Annex
banks V.Part V.Part
1.42(a) 1.42(a)
0360 General Annex Annex
governments | V.Part V.Part
1.42(b) 1.42(b)
0370 Credit Annex Annex
institutions V.Part V.Part
1.42(c) 1.42(c)
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[At4VAN!

Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments )
il Past Past si 1¥glclant Oirvcvllqulgé
pay that | due> due > Past Past Past Past in%rease in of which: P or
are not d90 180 dues | s | dies due > credit risk Of which: . Crec%lt— d originated | of which:
dpast— a):s days 1 y—ear 2 y_ear > y—ear 7 since initial defaulted | , 'MPATC credit- impaired
ue or == <Nl ==2 ] <=5 <=7 years recognition InStruments impaired
dE:S:_: (}1 a8),(; year years | years | years T (Stage 3) financial
90 d_ays credit- assets
impaired
(Stage 2)
References Rléfet’.e"‘els 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X‘;
GAAP based \ CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 | 235- | 235- | 235 | 235- | 235- | 235- | 2.237(c) 22370) | Y | an2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0380 Other Annex Annex
financial V.Part V.Part
corporations | 1.42(d) 1.42(d)
0390 Non- Annex Annex
financial V.Part V.Part
corporations | 1.42(e) 1.42(e)
0400 Households Annex Annex
V.Part V.Part
1.42(f) 1.42(f)

6TOT 0141 “1[0
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
kely to Past . Wlth ol e
pay that | due> d}:feSt> Past Past Past Past 15111%?;2;:?; of which: purcol'lrased
are not d90 180 dues | s | dies due > credit risk Of which: . Crec%lt— d originated | of which:
dpast— a):s days 1 y—ear 2 y_ear > y—ear 7 since initial defaulted | , 'MPATC credit- impaired
ue or == <Nl ==2 ] <=5 <=7 years recognition InStruments impaired
dE:S:_: (}1 a8),(; year years | years | years T (Stage 3) financial
90 d_ays credit- assets
impaired
(Stage 2)
References Rléfet’.e"‘els 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X‘;
GAAP based . CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 | 235- | 235- | 235- | 235- | 235- | 235- | 2.237() 22370) | Y | an2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0410 Financial CRR IERS 4
guarantees Annex I; Annex A;
given AnnexV.Part | CRR
1.44(f), Part | AnnexI;
2,112,114 | AnnexV.Part
1.44(f), Part
2.102-105,
114,116
0420 Central Annex Annex
banks V.Part V.Part
1.42(a) 1.42(a)
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments )
Sy Past Past i, 1¥glclant Oirvcvllqulgé
pay that | due> due> | FPast Past Past Past in%rease in of which: P or
are not 200 180 doee | e dies due > credit risk Of which: . Crec%lt— originated of which:
past- s days | Lyear | 2year | 5 year 7 since initial defaulted etz credit- impaired
due or <= _y <=2 <=5 <=7 " instruments . X p
past- 180 ==1 years | years | years years recognition (Stage 3) Impaire 4
ear but not financial
due < = days Y di
90 days ~credit- assets
impaired
(Stage 2)
References Rléfet’.e"‘els 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X‘;
GAAP based \ CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | Y | an2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0430 General Annex Annex
governments | V.Part V.Part
1.42(b) 1.42(b)
0440 Credit Annex Annex
institutions V.Part V.Part
1.42(c) 1.42(c)
0450 Other Annex Annex
financial V.Part V.Part
corporations | 1.42(d) 1.42(d)

6TOT 0141 “1[0
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instru'ments )
Sy Past Past sigrzglclant ;é:c‘,lil;lgd
pay that | due> due> | FPast Past Past Past increase in of whi.ch: or
are not ng 180 doee | e dies due > credit risk Of which: . Crec%lt— d originated of which:
dpast— ays days 1 year 2 year > year 7 since initial defaulted | . 'TPAC credit- impaired
ue or <= _ <=2 <= <=7 " instruments . X
past- 180 ==1 years | years | years years recognition (Stage 3) Impaire d
ear but not financial
due < = days Y di
90 days ~credit- assets
impaired
(Stage 2)
References Rlsfe’.e"‘“ 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National ational
GAAP based GAA? CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | “Y555 | 2215
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0460 Non- Annex Annex
financial V.Part V.Part
corporations | 1.42(e) 1.42(e)
0470 Households Annex Annex
V.Part V.Part
1.42(f) 1.42(f)
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
kely to Past . Wlth ol e
pay that | due> d}:feSt> Past Past Past Past 15111%?;2;:?; of which: purcol'lrased
are not d90 180 dues | s | dies due > credit risk Of which: . Crec%lt— d originated | of which:
dpast— a):s days 1 y—ear 2 y_ear > y—ear 7 since initial defaulted | , 'MPATC credit- impaired
ue or == <Nl ==2 ] <=5 <=7 years recognition InStruments impaired
dE:S:_: (}1 a8),(; year years | years | years T (Stage 3) financial
90 d_ays credit- assets
impaired
(Stage 2)
References Rléfet’.e"‘els 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X‘;
GAAP based \ CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | Y | an2.215,
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0480 Other CRR CRR
Commit- Annex [; Annex [;
ments given AnnexV.Part | AnnexV.Part
1.44(g), 1.44(g),
Part 2.112, Part
115 2.102-105,
115,116
0490 Central Annex Annex
banks V.Part V.Part
1.42(a) 1.42(a)
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
kely to Past . Wlth ol e
pay that | due> d}:feSt> Past Past Past Past 15111%?;2;:?; of which: purcol'lrased
are not d90 180 dues | s | dies due > credit risk Of which: . Crec%lt— d originated | of which:
dpast— a):s days 1 y—ear 2 y_ear > y—ear 7 since initial defaulted | , 'MPATC credit- impaired
ue or == <Nl ==2 ] <=5 <=7 years recognition InStruments impaired
dE:S:_: (}1 a8),(; year years | years | years T (Stage 3) financial
90 d_ays credit- assets
impaired
(Stage 2)
References Rléfet’.e"‘els 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National (‘;l A“X‘;
GAAP based \ CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex i/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | Y | an2.215,
223-2- 236 236 236 236 236 236 . 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0500 General Annex Annex
governments | V.Part V.Part
1.42(b) 1.42(b)
0510 Credit Annex Annex
institutions V.Part V.Part
1.42(c) 1.42(c)
0520 Other Annex Annex
financial V.Part V.Part
corporations | 1.42(d) 1.42(d)

NE
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Gross carrying amount | Nominal amount

Non-performing

[Ardi%A!

23
=
=
—t
=
§ Of which:
= . Instruments
5 Unli- with of which:
g Sy Past Past significant urchased
S pay that | due> due> | FPast Past Past Past in%rease in of which: P or
o are not 90 due> | due> | due> e i Credit- . e
o 180 due > credit risk Of which: L originated | of which:
= past- Gy days | LYer | 2year | 5year 7 since initial defaulted fsgpeiisee credit- impaired
o, due or <= _y <=2 <= <=7 " instruments . . P
= <=1 years recognition impaired
= past- 180 car years | years | years T (Stage 3) financial
el due<= | days Y ]
Ny credit- assets
P 90 days impaired
Nt impaire
~ (Stage 2)
=
- References | REerences | o060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
o . National
= National GAAP
= GAAP based ible CRR
on BAD compatt Art. 47a Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS 3); Annex V. V. V. V. V. V. IFRS 9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | “Y555 | 2215
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0530 Non- Annex Annex
financial V.Part V.Part
corporations | 1.42(e) 1.42(e)
0540 Households Annex Annex
V.Part V.Part
1.42(f) 1.42(f)
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Gross carrying amount | Nominal amount

Non-performing

Of which:
Unli- Instruments
with of which:
el 5o Past Past significant rchased
pay that | due> Past Past Past signiticar of which: pu
are not 90 G due> | due> | due> Past inerease im Credit- or
180 due > credit risk Of which: L originated | of which:
past- days da 1year | 2year | 5year 7 ince initial defaulted impaired dit- impaired
due or s ys | o | o= =7 since initia efaulte instruments credit impaire
past- 180 ==1 years | years | years years recognition (Stage 3) Riprii:]
diozs | doo year but not financial
90 d;ys credit- assets
impaired
(Stage 2)
References Rﬁfe’.e“‘e‘ 0060 | 0070 | 0080 | 0090 | 0101 | 0102 | 0106 | 0107 0109 0110 0121 0900 0122
National i
GAAP based 2l CRR
on BAD compatible | Ayt 47, Annex | Annex | Annex | Annex | Annex | Annex IFRS 9.5.5.1: IFRS
IFRS (3); Annex V. V. V. V. V. V. | IFRS9.5.5.3; | CRRart e | 95513
AnnexV. V. Part Part Part Part Part Part Part IFRS 178; 9. Appendix IFRS
Part2. | 2.222, | 2. 2. 2. 2. 2. 2. 7.35M(b)i); | Annex V.- : Pg' 7.35M(c);
213-2- 235-2- 222, 222, 222, 222, 222, 222, Annex V. Part Part Annex ;/Part Annex V.P-
16, 36 235 | 235 | 235- | 235 | 235 | 235- | 2.237(¢ 22370) | “Y555 | 2215
223-2- 236 236 236 236 236 236 ’ 237(e)
39
CRR
Art. 47a Annex | Annex | Annex | Annex | Annex | Annex
(3); Annex V. V. V. V. V. V. CRR art CRR art
Annex V. V. Part Part Part Part Part Part Part 178; 4(95);
Part 2 2.222, 2. 2. 2. 2. 2. 2. Annex V.- Annex V.P-
213-2- 235-2- 222, 222, 222, 222, 222, 222, Part art
16, 2.237(b) 2.237(a)
223-2-
39
0550 OFF- Annex Annex
BALANCE V.Part V.Part
SHEET 2.217 2217
EXPOSURES
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Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with of which:
Instruments significant urcrlvase d .or
of which: without increase in purch ted
Past due > significant credit risk orlglré_at ¢
30 days < | increase in credit | since initial h;re ilr_ d
=90days | risksince initial | recognition nparre
s financial
recognition but not ;
References National References National (Stage 1) credit- asscts
GAAP based on BAD GAAP compatible IFRS impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
055z | IS
Annex V. IFRS 9.5.5.5; IFRS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222,235, Annex V. Part 2. .Annex % g 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
e 2.215, 237(e)
Annex V. Annex V. Part A;la r:ixzv.
Part 2. 238 2.238 222,235
0005 | Cash balances at central banks and BAD art 13(2); Annex V.Part 2.2, 3
other demand deposits Annex V.Part 2.2, 3
0010 Debt securities Annex V.Part 1.31, Annex V.Part 1.31,
44(b) 44(b)
0020 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0030 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0040 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0050 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
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Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with of which:
Instruments significant urcrlvase d .or
of which: without increase in purch ted
Past due > significant credit risk orlglré_at ¢
30 days < | increase in credit | since initial h;re ilr_ d
=90 days | risk since initial | recognition pAIre
o financial
recognition but not ;
References National References National (Stage 1) credit- SRR
GAAP based on BAD GAAP compatible IFRS impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
Annex V. IFRS 9.5.5.5; IFRS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .AnnexV g 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
23500 2.215, 237(e)
Annex V. Annex V. Part A;la r:ixzv.
Part 2. 238 2.238 222,235
0060 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0070 Loans and advances Annex V.Part 1.32, Annex V.Part 1.32,
44(a) 44(a)
0080 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0090 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0100 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0110 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)

NH

ST0T0T LT “1[0



[0/8561/sz0g/821[1p/naedoana-erep/[:dny 113

rAt4VAAl

Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with of which:
Instruments significant urcrlvase d .or
of which: without increase in purch ted
Past due > significant credit risk orlglré_at ¢
30 days < | increase in credit | since initial h;re ilr_ d
=90days | risksince initial | recognition nparre
s financial
recognition but not ;
References National References National (Stage 1) credit- asscts
GAAP based on BAD GAAP compatible IFRS impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
055z | IS
Annex V. IFRS 9.5.5.5; IFRS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222,235, Annex V. Part 2. .AnnexV ’ 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
e 2.215, 237(e)
Annex V. Annex V. Part A;la r:ixzv.
Part 2. 238 2.238 222,235
0120 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0130 Of which: Small and Medium-sized SME Art 1 2(a) SME Art 1 2(a)
Enterprises
0140 Of which: Loans collateralised by Annex V.Part 2.86(a), Annex V.Part 2.86(a),
commercial immovable property 87, 234i(a) 87,234i(a)
0150 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
0160 Of which: Loans collateralised by Annex V.Part 2.86(a), Annex V.Part 2.86(a),

residential immovable property

87, 234i(a)

87, 234i (a)
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Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with of which:
Instruments significant urcrlvase d .or
of which: without increase in purch ted
Past due > significant credit risk orlglré_at ¢
30 days < | increase in credit | since initial h;re ilr_ d
=90days | risksince initial | recognition f paire
s inancial
recognition but not ;
References National References National (Stage 1) credit- asscts
GAAP based on BAD GAAP compatible IFRS impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
Annex V. IFRS 9.5.5.5; IFRS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222,235, Annex V. Part 2. .AnnexV ’ 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
23500 2.215, 237(e)
Annex V. Annex V. Part A;la r:ixzv.
Part 2. 238 2.238 222,235
0170 Of which: Credit for consumption Annex V.Part 2.88(a), Annex V.Part 2.88(a),
234i (b) 234i (b)
0180 DEBT INSTRUMENTS AT COST OR Annex V.Part 2.233(a) Annex V.Part 2.233(a)
AT AMORTISED COST
0181 Debt securities Annex V.Part 1.31, Annex V.Part 1.31,
44(b) 44(b)
0182 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0183 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0184 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
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References National
GAAP based on BAD

References National
GAAP compatible IFRS

Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with £ which:
Instruments significant 0 rlv 1 d .
of which: without increasein | PUrchase é)r
Past due > significant credit risk orlglré.ate
30 days < | increase in credit | since initial  credit- d
=90 days risk since initial recognition }?“Pa‘r? 1
- inancia
recognition but not
(Stage 1) credit- assets
impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
055 | IS
Annex V. IFRS 9.5.5.5; IERS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .AnnexV g 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
e 2.215, 237(e)
Annex V. Annex V. Part A;la r:ixzv.
Part 2. 238 2.238 222,235

0185

Other financial corporations

Annex V.Part 1.42(d)

Annex V.Part 1.42(d)

0186

Non-financial corporations

Annex V.Part 1.42(e)

Annex V.Part 1.42(e)

0191

Loans and advances

Annex V.Part 1.32,
44(a)

Annex V.Part 1.32,
44(a)

0192

Central banks

Annex V.Part 1.42(a)

Annex V.Part 1.42(a)

0193

General governments

Annex V.Part 1.42(b)

Annex V.Part 1.42(b)

0194

Credit institutions

Annex V.Part 1.42(c)

Annex V.Part 1.42(c)
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References National
GAAP based on BAD

References National
GAAP compatible IFRS

Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with £ which:
Instruments significant 0 rlv 1 d .
of which: without increasein | PUrchase é)r
Past due > significant credit risk orlglré.ate
30 days < | increase in credit | since initial  credit- d
=90 days risk since initial recognition }mpalr? 1
- inancia
recognition but not
(Stage 1) credit- assets
impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
055 | IS
Annex V. IFRS 9.5.5.5; IERS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .AnnexV g 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
e 2.215, 237(e)
Annex V. Annex V. Part A;; r:ixzv.
Part 2. 238 2.238 222,235

0195

Other financial corporations

Annex V.Part 1.42(d)

Annex V.Part 1.42(d)

0196

Non-financial corporations

Annex V.Part 1.42(e)

Annex V.Part 1.42(e)

0900

Of which: Small and Medium-sized
Enterprises

SME Art 1 2(a)

SME Art 1 2(a)

0903

Of which: Loans collateralised by
commercial immovable property

Annex V.Part 2.86(a),
87, 234i (a)

Annex V.Part 2.86(a),
87, 234i(a)

0197

Households

Annex V.Part 1.42(f)

Annex V.Part 1.42(f)
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Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with £ which:
Instruments significant © \l;v ¢ d.
of which: without increasein | PYC .aset é)r
Past due > significant credit risk Orlglré’flt ¢
30 days < | increase in credit | since initial credit d
=90 days | risk since initial | recognition lfr.npalr.e 1
recognition but not fnancia
References National References National (Stage 1) credit- assets
GAAP based on BAD GAAP compatible IFRS impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
Annex V. IFRS 9.5.5.5; IFRS ! 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222,235, Annex V. Part 2. .Annex % ’ 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
art <. 2.215, 237(e)
237(c)
Annex V. Annex V. Part A;,; nrixZV.
Part 2. 238 2.238 222,235
0910 Of which: Loans collateralised by Annex V.Part 2.86(a), Annex V.Part 2.86(a),
residential immovable property 87,234i(a) 87, 234i(a)
0913 Of which: Credit for consumption Annex V.Part 2.88(a), Annex V.Part 2.88(a),
234i (b) 234i (b)
0201 | DEBT INSTRUMENTS AT FAIR Annex V.Part 2.233(b) Annex V.Part 2.233(b)
VALUE THROUGH OTHER
COMPREHENSIVE INCOME OR
THROUGH EQUITY SUBJECT TO
IMPAIRMENT
0211 | Debt securities Annex V.Part 1.31, Annex V.Part 1.31,
44(b) 44(b)
0212 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)

6TOT 0141 “1[0
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References National
GAAP based on BAD

References National
GAAP compatible IFRS

Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

0213 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)

0214 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)

0215 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)

0216 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)

0221 | Loans and advances Annex V.Part 1.32, Annex V.Part 1.32,
44(a) 44(a)

0222 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)

provisions
of which:
Instruments
of which: with £ which:
Instruments significant © ‘I;V ¢ d.
of which: without increasein | PUrchase gr
Past due > significant credit risk orlguzlgte
30 days < | increase in credit | since initial  credit- d
=90 days | risk since initial | recognition 1fr.npa1r.e 1
recognition but not fnancia
(Stage 1) credit- assets
impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
9553, IFRS
Annex V. IFRS 9.5.5.5; IFRS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .Annex V. ! 7.35M(c);
237(f) 237(d) Part 2. Annex V.Part
23700 2.215, 237(e)
Annex V. Annex V. Part A;a tixZV.
Part 2. 238 2.238 222, 235
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References National
GAAP based on BAD

References National
GAAP compatible IFRS

Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

0223 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)

0224 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)

0225 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)

0226 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)

0920 Of which: Small and Medium-sized SME Art 1 2(a) SME Art 1 2(a)
Enterprises

0923 Of which: Loans collateralised by Annex V.Part 2.86(a), Annex V.Part 2.86(a),

commercial immovable property

87, 234i(a)

87, 234i(a)

provisions
of which:
Instruments
of which: with £ which:
Instruments significant © ‘I;V ¢ d.
of which: without increasein | PUrchase gr
Past due > significant credit risk orlguzlgte
30 days < | increase in credit | since initial  credit- d
=90 days | risk since initial | recognition 1fr.npa1r.e 1
recognition but not fnancia
(Stage 1) credit- assets
impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
9553, IFRS
Annex V. IFRS 9.5.5.5; IFRS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .Armex V. ! 7.35M(c);
237(f) 237(d) Part 2. Annex V.Part
e 2.215, 237(e)
Annex V. Annex V. Part AI;; tixZV.
Part 2. 238 2.238 222, 235
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References National
GAAP based on BAD

References National
GAAP compatible IFRS

Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

0227 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
0930 Of which: Loans collateralised by Annex V.Part 2.86(a), Annex V.Part 2.86(a),
residential immovable property 87, 234i(a) 87, 234i(a)
0933 Of which: Credit for consumption Annex V.Part 2.88(a), Annex V.Part 2.88(a),
234i (b) 234i (b)
0231 DEBT INSTRUMENTS AT STRICT Annex V.Part 2.233(c), Annex V.Part 2.233(c),
LOCOM, OR FAIR VALUE 234 234

THROUGH PROFIT OR LOSS OR
THROUGH EQUITY NOT SUBJECT
TO IMPAIRMENT

222,235

provisions
of which:
Instruments
of which: with £ which:
Instruments significant © ‘I;V ¢ d.
of which: without increasein | PUrchase gr
Past due > significant credit risk orlguzlgte
30 days < | increase in credit | since initial  credit- d
=90 days | risk since initial | recognition 1fr.npa1r.e 1
recognition but not fnancia
(Stage 1) credit- assets
impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
9553, IFRS
Annex V. IFRS 9.5.5.5; IFRS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .Armex V. ! 7.35M(c);
237(f) 237(d) Part 2. Annex V.Part
e 2.215, 237(e)
Annex V. Annex V. Part AI;; tixZV.
Part 2. 238 2.238 X
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re/sel

Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with of which:
Instruments significant urchased .or
of which: without increase in pori inated
Past due > significant credit risk c%e dit-
30 days < | increase in credit | since initial impaired
=90 days | risk since initial | recognition fi paire 1
recognition but not fnancia
References National References National (Stage 1) credit- assets
GAAP based on BAD GAAP compatible IFRS impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
sy | IS
Annex V. IFRS 9.5.5.5; IFRS ! 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .Annex % ! 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
mo | 2215, 237()
237(c)
Annex V. Annex V. Part A;; r:ixZV.
Part 2. 238 2.238 222,235
0330 DEBT INSTRUMENTS OTHER THAN | Annex V.Part 2.217 Annex V.Part 2.217
HELD FOR TRADING OR TRADING
0335 DEBT INSTRUMENTS HELD FOR Annex V.Part 2.220
SALE
0340 | Loan commitments given CRR Annex I; CRR Annex [;
Annex V.Part 1.44(g), Annex V.Part 1.44(g),
Part 2.112, 113 Part 2.102-105, 113,
116
0350 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0360 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
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References National
GAAP based on BAD

References National
GAAP compatible IFRS

Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with £ which:
Instruments significant © ‘l:, ¢ d.
of which: without increasein | PUrchase é)r
Past due > significant credit risk Orlglr(?te
30 days < | increase in credit | since initial  credit- d
=90 days | risk since initial | recognition 1fr.npa1r§ 1
recognition but not fnancia
(Stage 1) credit- assets
impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
55 | IS
Annex V. IFRS 9.5.5.5; IFRS ! 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .Annex % ! 7.35M(c);
237(f) 237(d) Part 2. Annex V.Part
e 2.215, 237(e)
Annex V. Annex V. Part A;; r:;xZV.
Part 2. 238 2.238 X

0370

Credit institutions

Annex V.Part 1.42(c)

Annex V.Part 1.42(c)

0380

Other financial corporations

Annex V.Part 1.42(d)

Annex V.Part 1.42(d)

0390

Non-financial corporations

Annex V.Part 1.42(e)

Annex V.Part 1.42(e)

0400

Households

Annex V.Part 1.42(f)

Annex V.Part 1.42(f)

0410

Financial guarantees given

CRR Annex I;
Annex V.Part 1.44(f),
Part 2.112, 114

IFRS 4 Annex A; CRR
Annex I; Annex V.Part
1.44(f), Part

2.102-105, 114, 116

222,235
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Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

re/ien

provisions
of which:
Instruments
of which: with of which:
Instruments significant urchased .or
of which: without increase in pori inated
Past due > significant credit risk c%e dit-
30 days < | increase in credit | since initial impaired
=90 days | risk since initial | recognition lf paire 1
recognition but not man?a
References National References National (Stage 1) credit- assets
GAAP based on BAD GAAP compatible IFRS impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
Annex V. IFRS 9.5.5.5; IFRS ’ 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222,235, Annex V. Part 2. .Annex % ’ 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
: 2.215, 237(e)
237(c)
Annex V. Annex V. Part A;; r:;xZV.
Part 2. 238 2.238 222,235
0420 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0430 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0440 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0450 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0460 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0470 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
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Accumulated impairment, accumulated negative changes in fair value due to

credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with of which:
Instruments significant urchased .or
of which: without increase in pori inated
Past due > significant credit risk c%e dit-
30 days < | increase in credit | since initial impaired
=90 days | risk since initial | recognition lf paire 1
recognition but not fnancia
References National References National (Stage 1) credit- assets
GAAP based on BAD GAAP compatible IFRS impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
sy | IS
Annex V. IFRS 9.5.5.5; IFRS ! 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .Annex % ! 7.35M(c);
237(f) 237(d) Part 2 : Annex V.Part
mo | 2215, 237()
237(c)
Annex V. Annex V. Part A;; r:;xZV.
Part 2. 238 2.238 222,235
0480 | Other Commitments given CRR Annex [; CRR Annex [;
Annex V.Part 1.44(g), Annex V.Part 1.44(g),
Part 2.112, 115 Part 2.102-105, 115,
116
0490 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0500 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0510 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0520 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)

NE

ST0T0T LT “1[0



[0/8561/sz0g/821[1p/naedoana-erep/[:dny 113

ielect

References National
GAAP based on BAD

References National
GAAP compatible IFRS

Accumulated impairment, accumulated negative changes in fair value due to
credit risk and provisions

Performing exposures -Accumulated impairment and

provisions
of which:
Instruments
of which: with £ which:
Instruments significant © rlv ¢ d ’
of which: without increasein | PUrchase (;)r
Past due > significant credit risk orxglré.ate
30 days < | increase in credit | since initial  credit- d
=90 days | risk since initial | recognition 1fr.npa1r§ 1
recognition but not fnancia
(Stage 1) credit- assets
impaired
(Stage 2)
0130 0140 0910 0141 0142 0143
055y | IS
Annex V. IFRS 9.5.5.5; IERS ! 9.5.5.13;
Annex V. Annex V. Part Part 2. IFRS 7.35M(a); 7.35M(b)(i); IFRS
Part 2. 238 2.238 222, 235, Annex V. Part 2. .AnnexV ’ 7.35M(c);
237(f) 237(d) Part 2. Annex V.Part
e 2.215, 237(e)
Annex V. Annex V. Part A;; r:;xZV.
Part 2. 238 2.238 222,235

0530 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0540 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
0550 OFF-BALANCE SHEET EXPOSURES Annex V.Part 2.217 Annex V.Part 2.217°
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References
National GAAP
based on BAD

References
National GAAP
compatible IFRS

Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Unlikel with of which:
t0 pa y Past due significant Of which: | purchased
thafai,e > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
_ > 180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <= d . 25 Zs Z5 7 ce initial . di
dar 180 ays < = <= <= <= years since 1nitia nstru- credit-
1 year year year years recognition ments impaired
past-due < days .
= but not (Stage 3) financial
=90 days .
credit- assets
impaired
(Stage 2)
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS AL IFRS
9.5.5.3; 9551 | 95513,
Annex Annex V. Annex Annex Annex Annex Annex Annex V. IFRS ’ IFRS : H;"R.S ’
’ V. Part V. Part V. Part V. Part V. Part Part 2. g 9.Appen-

V. Part Part 2. 7.35M(b)(i); phin 7.35M(c);
2 238 236. 238 2.236, 2.236, 2.236, 2. 236, 2.236, 236, Annex V. ix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥

Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
: ’ 238 238 238 238 238 238

0005 | Cash balances at BAD art 13(2); Annex V.Part 2.2,
central banks and Annex V.Part 2.2, | 3
other demand 3
deposits
0010 | Debt securities Annex V.Part Annex V.Part
1.31, 44(b) 1.31, 44(b)
0020 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0030 General Annex V.Part Annex V.Part
governments 1.42(b) 1.42(b)
0040 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Unlikel with of which:
t0 pa Y Past due significant Of which: | purchased
thafai,e > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
_ | >180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <= d _ 25 Zs Z5 7 ce initial . di
dar 180 ays < = <= <= <= years since 1nitia nstru- credit-
1 year year year years recognition ments impaired
past-due < days b S 3 fi ol
= 90 days ut not (Stage 3) inancia
4 credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS AL IFRS
Annex Annex Annex Annex Annex Annex V. —— 91;;51 .
Annex | AmexVe |y p | VoPart | V.Pat | V.Part | V.Part | Part2. R | o.appen- |, IERS
V. Part Part 2. 7.35M(b)(i); phin 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. ix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
: ’ 238 238 238 238 238 238
0050 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0060 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0070 | Loans and advances | Annex V.Part Annex V.Part
1.32, 44(a) 1.32, 44(a)
0080 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0090 General Annex V.Part Annex V.Part
governments 1.42(b) 1.42(b)
0100 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
— Past due significant Of which: | purchased
that are > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
_ > 180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <= d . 2 2 2 R . :
due or 130 ays < = <=2 <=5 <=7 > 7 years | since 1r}1Flal instru- . credlt—
ast-due < davs 1 year year year years recognition ments impaired
P 90 d - 4 but not (Stage 3) financial
- ays credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS AL IFRS
Annex Annex Annex Annex Annex Annex V. el 91;;51 e AIIEE
Annex | AmnexVo | vy | VoPart | V.Pat | V.Part | V.Part | Part2. IFRS | 9 Appen- IFRS
V. Part Part 2. 7.35M(b)(i); ppet 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. dix A; AnnexV.P-
’ 238 238 238 238 238 238 Annex V.P-
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2. V. Part V. Part V. Part V. Part V. Part Part 2.
2 238 236, 238 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
: ’ 238 238 238 238 238 238
0110 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0120 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0130 Of which: Small SME Art 1 2(a) SME Art 1 2(a)
and Medium-sized
Enterprises
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Unlikel with of which:
t0 pa Y Past due significant Of which: | purchased
thafai,e > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
_ | >180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <= d _ 25 Zs Z5 7 ce initial . di
dar 180 ays < = <= <= <= years since 1nitia nstru- credit-
ast-due < davs 1 year year year years recognition ments impaired
v < 4 but not (Stage 3) financial
=90 days .
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS AL IFRS
9.5.5.3; 9551 | 95513,
Annex Annex Annex Annex Annex Annex V. e IFRS RS
Annex | AmnexVo | vy | VoPart | V.Pat | V.Part | V.Part | Part2. IFRS | 9 Appen- IFRS
V. Part Part 2. 7.35M(b)(i); phi 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. ix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23.'8 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
: ’ 238 238 238 238 238 238
0140 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 234i | 2.86(a), 87, 234i
commercial (a) (a)
immovable
property
0150 Households Annex V.Part Annex V.Part
1.42(f) 1.42(f)
0160 Of which: Loans Annex V.Part Annex V.Part

collateralised by
residential
immovable

property

2.86(a), 87, 234i
(a)

2.86(a), 87, 234i
(a)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk
and provisions

Of which:
Instruments
Unlikel with of which:
t0 pa Y Past due significant Of which: | purchased
thafai,e > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
_ > 180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <= d . 25 Zs Z5 7 ce initial . di
dar 180 ays < = <= <= <= years since 1nitia nstru- credit-
1 year year year years recognition ments impaired
past-due < days .
= 90 days but not (Stage 3) financial
4 credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS AL IFRS
9.5.5.3; 9551 | 95513,
Annex Annex Annex Annex Annex Annex V. e IFRS RS
Annex | AmexVe |y p | VoPart | V.Pat | V.Part | V.Part | Part2. R | o.appen- |, IERS
V. Part Part 2. 7.35M(b)(i); phi 7.35M(c);
2 238 236. 238 2.236, 2.236, 2.236, 2. 236, 2.236, 236, Annex V. ix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23.'8 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
: ’ 238 238 238 238 238 238
0170 Of which: Credit Annex V.Part Annex V.Part
for consumption 2.88(a), 234i(b) | 2.88(a), 234i (b)
0180 | DEBT Annex V.Part Annex V.Part
INSTRUMENTS AT | 2.233(a) 2.233(a)
COST OR AT
AMORTISED COST
0181 | Debt securities Annex V.Part Annex V.Part
1.31, 44(b) 1.31, 44(b)
0182 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Unlikel with of which:
t0 pa Y Past due significant Of which: | purchased
thafai,e > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
_ | >180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <= d _ 25 Zs Z5 7 ce initial . di
dar 180 ays < = <= <= <= years since 1nitia nstru- credit-
d d 1 year year year years recognition ments impaired
past-due < ays b fi ol
¥ ut not (Stage 3) inancia
=90 days .
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS AL IFRS
Annex Annex Annex Annex Annex Annex V. —— 91;;51 .
Annex | AmexVe |y p | VoPart | V.Pat | V.Part | V.Part | Part2. R | o.appen- |, IERS
V. Part Part 2. 7.35M(b)(i); phin 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. ix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
: ’ 238 238 238 238 238 238
0183 General Annex V.Part Annex V.Part
governments 1.42(b) 1.42(b)
0184 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0185 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0186 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0191 | Loans and advances | Annex V.Part Annex V.Part
1.32, 44(a) 1.32, 44(a)
0192 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Unlikel with of which:
t0 pa Y Past due significant Of which: | purchased
thafai,e > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
_ | >180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <= d _ 25 Zs Z5 7 ce initial . di
dar 180 ays < = <= <= <= years since 1nitia nstru- credit-
ast-due < davs 1 year year year years recognition ments impaired
v < 4 but not (Stage 3) financial
=90 days .
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS AL IFRS
Annex Annex Annex Annex Annex Annex V. —— 91;1551 .
Annex | AmexVe |y p | VoPart | V.Pat | V.Part | V.Part | Part2. R | o.appen- |, IERS
V. Part Part 2. 7.35M(b)(i); phin 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. ix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
: ’ 238 238 238 238 238 238
0193 General Annex V.Part Annex V.Part
governments 1.42(b) 1.42(b)
0194 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0195 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0196 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0900 Of which: Small SME Art 1 2(a) SME Art 1 2(a)

and Medium-sized
Enterprises
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Unlikel with of which:
t0 pa Y Past due significant Of which: | purchased
thafai,e > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
_ | >180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <= d _ 25 Zs Z5 7 ce initial . di
dar 180 ays < = <= <= <= years since 1nitia nstru- credit-
ast-due < davs 1 year year year years recognition ments impaired
v < 4 but not (Stage 3) financial
=90 days .
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS AL IFRS
9.5.5.3; 9551 | 95513,
Annex Annex Annex Annex Annex Annex V. e IFRS RS
Annex | AmnexVo | vy | VoPart | V.Pat | V.Part | V.Part | Part2. IFRS | 9 Appen- IFRS
V. Part Part 2. 7.35M(b)(i); phi 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. ix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23.'8 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
: ’ 238 238 238 238 238 238
0903 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 234i | 2.86(a), 87, 234i
commercial (a) (a)
immovable
property
0197 Households Annex V.Part Annex V.Part
1.42(f) 1.42(f)
0910 Of which: Loans Annex V.Part Annex V.Part

collateralised by
residential
immovable

property

2.86(a), 87, 234i
(a)

2.86(a), 87, 234i
(a)

6TOTOTL1 ‘110

NA



/syl

[0/8561/sz07/321/19[noedomaerep//:dny 119

Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely . With . of which:
— Past due ) .51gn1ﬁca1.1t of wh.1ch: purchased
that are > 90 ast due | Past due | Pastdue | Pastdue increase in . Cred.lt— ~or
not past- | days < = > 180 >1year | >2year | >5year | Pastdue ;rele r}s.k uppalred orlgmgted
due or 180 days < = <=2 <=5 <=7 > 7 years | since 1r}1Flal instru- . cred‘lt—
r-due < davs 1 year year year years recognition ments 1mpa1r§d
;;asg B ks 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
B | |
Annex Annex Annex Annex Annex Annex V. o IFRS R
Annex | AmexVe |y p | VoPart | V.Pat | V.Part | V.Part | Part2. R | o.appen- |, IERS
V. Part Part 2. 7.35M(b)(i); ; 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. dix A; AnnexV.P-
’ 238 238 238 238 238 238 Annex V.P-
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2. V. Part V. Part V. Part V. Part V. Part Part 2.
2 238 236, 238 2.236, 2.236, 2. 236, 2.236, 2. 236, 236,
’ 238 238 238 238 238 238
0913 Of which: Credit Annex V.Part Annex V.Part
for consumption 2.88(a), 234i(b) | 2.88(a), 234i (b)
0201 | DEBT Annex V.Part Annex V.Part
INSTRUMENTS AT | 2.233(b) 2.233(b)
FAIR VALUE
THROUGH OTHER
COMPREHENSIVE
INCOME OR
THROUGH
EQUITY SUBJECT
TO IMPAIRMENT
0211 | Debt securities Annex V.Part Annex V.Part
1.31, 44(b) 1.31, 44(b)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
t0pay Past due ; ; ; ; .51gn1ﬁcar.1t of wlc'll.lch: purchased
bt v > 90 Past due | Past due | Pastdue | Pastdue increase in Credit- or
_ | >180 | >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <=
due or 13 6 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
z 90 day; 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS s IFRS
9.5.5.3; 9551 | 95513,
Annex Annex V. Annex Annex Annex Annex Annex Annex V. IFRS ’ IFRS : H‘:R'S ’
’ V. Part V. Part V. Part V. Part V. Part Part 2. g 9.Appen-
V. Part Part 2. 7.35M(b)(i); ix A: 7.35M(c);
2 238 236, 238 2.236, 2.236, 2.236, 2. 236, 2.236, 236, Annex V. ix A; AnnexV.P-
238 238 238 238 238 238 Part 2. Annz:tV.P— art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
: ’ 238 238 238 238 238 238
0212 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0213 General Annex V.Part Annex V.Part
governments 1.42(b) 1.42(b)
0214 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0215 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0216 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0221 | Loans and advances | Annex V.Part Annex V.Part
1.32, 44(a) 1.32, 44(a)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
t0pay Past due ; ; ; ; .51gn1ﬁcar.1t of wlc'll.lch: purchased
bt v > 90 Past due | Past due | Pastdue | Pastdue increase in Credit- or
_ | >180 | >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <=
due or 13 6 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
z 90 day; 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS LIRS IFRS
9.5.5.3; 9551 | 95513,
Annex Annex V. Annex Annex Annex Annex Annex Annex V. IFRS ’ IFRS : H‘:R'S ’
’ V. Part V. Part V. Part V. Part V. Part Part 2. g 9.Appen-
V. Part Part 2. 7.35M(b)(i); ; 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. dix A; AnnexV.P-
238 238 238 238 238 238 Part 2. Annz:tV.P— art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2.236, 2.236, 2. 236, 2.236, 2. 236, 236,
. ’ 238 238 238 238 238 238
0222 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0223 General Annex V.Part Annex V.Part
governments 1.42(b) 1.42(b)
0224 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0225 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0226 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
— Past due ; ; ; ; .51gn1ﬁcar.1t Of wlc'll.lch: purchased
bt v > 90 Past due | Past due | Pastdue | Pastdue increase in Credit- or
_ > 180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <=
due or 180 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
z 90 day; 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS LIRS IFRS
9.5.5.3; 9551 | 95513,
Annex Annex V. Annex Annex Annex Annex Annex Annex V. IFRS ’ IFRS : H‘:R'S ’
’ V. Part V. Part V. Part V. Part V. Part Part 2. g 9.Appen-
V. Part Part 2. 7.35M(b)(i); ; 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. dix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2.236, 2.236, 2. 236, 2.236, 2. 236, 236,
. ’ 238 238 238 238 238 238
0920 Of which: Small SME Art 1 2(a) SME Art 1 2(a)
and Medium-sized
Enterprises
0923 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 234i | 2.86(a), 87, 234i
commercial (a) (a)
immovable
property
0227 Households Annex V.Part Annex V.Part
1.42(f) 1.42(f)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
— Past due ; ; ; ; ggmﬁcar}t Of wlc'll.lch: purchased
bt v > 90 Past due | Past due | Pastdue | Pastdue increase in Credit- or
_ > 180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <=
due or 180 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
z 90 day; 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS LRSS IFRS
9.5.5.3; 9551 | 95513
Annex Annex V. Annex Annex Annex Annex Annex Annex V. IFRS ’ IFRS : H‘:R'S ’
’ V. Part V. Part V. Part V. Part V. Part Part 2. g 9.Appen-
V. Part Part 2. 7.35M(b)(i); ; 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. dix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 ’ V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2.236, 2.236, 2. 236, 2.236, 2. 236, 236,
. ’ 238 238 238 238 238 238
0930 Of which: Loans Annex V.Part Annex V.Part
collateralised by 2.86(a), 87, 234i | 2.86(a), 87, 234i
residential (a) (a)
immovable
property
0933 Of which: Credit Annex V.Part Annex V.Part
for consumption 2.88(a), 234i(b) | 2.88(a), 234i (b)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
— Past due ; ; ; ; ggmﬁcar}t Of wlc'll.lch: purchased
bt v > 90 Past due | Past due | Pastdue | Pastdue increase in Credit- or
_ > 180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <=
due or 180 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
z 90 day; 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS LIRS IFRS
9.5.5.3; 9551 | 95513,
Annex Annex V. Annex Annex Annex Annex Annex Annex V. IFRS ’ IFRS : H‘:R'S ’
’ V. Part V. Part V. Part V. Part V. Part Part 2. g 9.Appen-
V. Part Part 2. 7.35M(b)(i); Jix A: 7.35M(c);
5 238 236, 238 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236, Annex V. ix A; AnmexV.P-
: ¢ 238 238 238 238 238 238 : Annex V.P- )
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 . V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236,
’ g 238 238 238 238 238 238
0231 | DEBT Annex V.Part Annex V.Part
INSTRUMENTS AT | 2.233(c), 234 2.233(c), 234
STRICT LOCOM,
OR FAIR VALUE
THROUGH PROFIT
OR LOSS OR
THROUGH
EQUITY NOT
SUBJECT TO
IMPAIRMENT
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
— Past due , .51gn1ﬁcar.1t of wh.lch: purchased
that are > 90 ast due | Past due | Pastdue | Pastdue increase in . Cred.xt— ~or
ot || dames >180 | >1year | >2year | >5year | Pastdue credit risk impaired | originated
due or 180 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
z 90 day; 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS LIRS IFRS
9.5.5.3; 9551 | 95513,
Annex Annex V. Annex Annex Annex Annex Annex Annex V. IFRS IFRS IFRS
V. Part Part 2. V. Part V. Part V. Part V. Part V. Part Part 2. 7.35M(b)(i); 9.Appen- 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. ’ dix A; AnnexV.P,-
’ 238 238 238 238 238 238 Annex V.P-
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 ’ V. Part V. Part V. Part V. Part V. Part Part 2.
2.238 236 23;8 2.236, 2.236, 2. 236, 2.236, 2. 236, 236,
. ’ 238 238 238 238 238 238
0330 | DEBT Annex V.Part Annex V.Part
INSTRUMENTS 2.217 2.217
OTHER THAN
HELD FOR
TRADING OR
TRADING
0335 | DEBT Annex V.Part
INSTRUMENTS 2.220
HELD FOR SALE
0340 | Loan commitments | CRR AnnexI; CRR Annex I;
given Annex V.Part Annex V.Part
1.44(g), Part 1.44(g), Part
2.112,113 2.102-105, 113,

116
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
t0pay Past due pactd pactd bactd pactd §1gmﬁcar}t Oé wlc'll.lch: purchased
that are > 90 ast due | Pastdue | Pastdue | Pastdue increase in Credit- ~or
_ | >180 | >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <=
due or 180 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
z 90 day; 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS S IFRS
9553 | 2220 | 95513
Ann Annex V. Annex Annex Annex Annex Annex Annex V. IFR S ! IFRS IFR s !
ex ex V. V. Part V. Part V. Part V. Part V. Part Part 2. : 9.Appen-
V. Part Part 2. 7.35M(b)(i); ; 7.35M(c);
2 238 236. 238 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236, Annex V. dix A; AnnexV.P.
’ g 238 238 238 238 238 238 ’ Annex V.P- o
Part 2. s art 2.215,
237(c) 223%a) 237(e)
Annex
V. Part
2.238
0350 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0360 General Annex V.Part Annex V.Part
governments 1.42(b) 1.42(b)
0370 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0380 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0390 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0400 Households Annex V.Part Annex V.Part
1.42(f) 1.42(f)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
t0pay Past due pactd pactd bactd pactd §1gmﬁcar}t Oé wlc'll.lch: purchased
that are > 90 astdue | Pastdue | Pastdue | Pastdue increase in Credit- ~or
_ | >180 | >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <=
due or 180 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
z 90 day; 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS 91?251 . IFRS
Ann Annex V. Annex Annex Annex Annex Annex Annex V. 9;_; :93; IFRS 9?1:;; &
ex ex V. V. Part V. Part V. Part V. Part V. Part Part 2. : 9.Appen-
V. Part Part 2. 7.35M(b)(i); Jix A 7.35M(c);
2 238 236. 238 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236, Annex V. ix A; AnnexV.P-
’ g 238 238 238 238 238 238 ’ Annex V.P- )
Part 2. s art 2.215,
237(c) 223%a) 237(e)
Annex
V. Part
2.238
0410 | Financial guarantees | CRR Annex I; IFRS 4 Annex A;
given Annex V.Part CRR Annex I;
1.44(f), Part Annex V.Part
2,112,114 1.44(f), Part
2.102-105, 114,
116
0420 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0430 General Annex V.Part Annex V.Part
governments 1.42(b) 1.42(b)
0440 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0450 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
t0pay Past due significant Of which: | purchased
that are > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
ot || dames >180 | >1year | >2year | >5year | Pastdue credit risk impaired | originated
due or 180 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
Il 90 d - 4 but not (Stage 3) financial
- o aays credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS LIRS IFRS
9553 | 2ol | 95513
Annex Annex V. Annex Annex Annex Annex Annex Annex V. IFRS IFRS IFRS
V. Part Part 2 V. Part V. Part V. Part V. Part V. Part Part 2. 7.35M(b)(i); 9.Appen- 7.35M(c);
. X 2.236 2.236 2.236 2.236 2.236 236 . ’ dix A; . ‘
2.238 236, 238 ’ ’ ’ ’ ’ ‘ Annex V. , AnnexV.P-
’ 238 238 238 238 238 238 Annex V.P-
Part 2. s art 2.215,
237(c) 223%a) 237(e)
Annex
V. Part
2.238
0460 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0470 Households Annex V.Part Annex V.Part
1.42(f) 1.42(f)
0480 | Other CRR Annex I; CRR Annex I;
Commitments Annex V.Part Annex V.Part
given 1.44(g), Part 1.44(g), Part
2.112,115 2.102-105, 115,
116
0490 Central banks Annex V.Part Annex V.Part
1.42(a) 1.42(a)
0500 General Annex V.Part Annex V.Part
governments 1.42(b) 1.42(b)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Unlikely with of which:
t0pay Past due significant Of which: | purchased
that are > 90 Past due | Pastdue | Pastdue | Pastdue increase in Credit- or
not past- | days<= | 180 | >1lyear | >2year | >5year | Past due credit risk impaired | originated
du«ljor ¥8 0 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
Sl < davs 1 year year year years recognition ments impaired
Ff‘g 0 cllle - &y but not (Stage 3) financial
- oudays credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS S IFRS
9.5.5.3; 9551 | 95513;
Annex AV Annex Annex Annex Annex Annex Annex V. IFRS ! IFRS IFRS
’ V. Part V. Part V. Part V. Part V. Part Part 2. ~ 9.Appen- '
V. Part Part 2. 7.35M(b)(i); ; 7.35M(c);
2 238 236, 238 2. 236, 2. 236, 2. 236, 2. 236, 2. 236, 236, Annex V. dix A; AnnexV.P-
g 238 238 238 238 238 238 Annex V.P-
Part 2. s art 2.215,
237(c) 223%a) 237(e)
0510 Credit institutions Annex V.Part Annex V.Part
1.42(c) 1.42(c)
0520 Other financial Annex V.Part Annex V.Part
corporations 1.42(d) 1.42(d)
0530 Non-financial Annex V.Part Annex V.Part
corporations 1.42(e) 1.42(e)
0540 Households Annex V.Part Annex V.Part
1.42(f) 1.42(f)
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Accumulated impairment, accumulated negative changes in fair value due to credit risk and provisions

Non-performing exposures - Accumulated impairment, accumulated negative changes in fair value due to credit risk

and provisions
Of which:
Instruments
Walikely with of which:
— Past due ; ; ; ; ggmﬁcar}t Of wlc'll.lch: purchased
bt v > 90 Past due | Past due | Pastdue | Pastdue increase in Credit- or
_ > 180 >1year | >2year | >5year | Pastdue credit risk impaired | originated
not past- | days <=
due or 180 days < = <=2 <=5 <=7 > 7 years | since initial instru- credit-
i < davs 1 year year year years recognition ments impaired
z 90 day; 4 but not (Stage 3) financial
credit- assets
References References impaired
National GAAP National GAAP (Stage 2)
based on BAD compatible IFRS
0150 0160 0170 0180 0191 0192 0196 0197 0950 0951 0952
IFRS LRSS IFRS
9.5.5.3; 9551 | 95513
Annex Annex V. Annex Annex Annex Annex Annex Annex V. IFRS ’ IFRS : H‘:R'S ’
’ V. Part V. Part V. Part V. Part V. Part Part 2. g 9.Appen-
V. Part Part 2. 7.35M(b)(i); ; 7.35M(c);
2 238 236. 238 2. 236, 2.236, 2. 236, 2. 236, 2. 236, 236, Annex V. dix A; AnnexV.P-
. ’ 238 238 238 238 238 238 : Annex V.P- ¥
Part 2. s art 2.215,
237(c) 2.237(a) 237(e)
Annex Annex V. Annex Annex Annex Annex Annex Annex V.
V. Part Part 2 ’ V. Part V. Part V. Part V. Part V. Part Part 2.
2 238 236, 238 2.236, 2.236, 2. 236, 2.236, 2. 236, 236,
0550 | OFF-BALANCE Annex V.Part Annex V.Part
SHEET 2217 2217
EXPOSURES
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Collateral Collateral Financial Financial
received on received on guarantees guarantees
References National GAAP References National GAAP performing r?on-_ rece;wed on recelvef:d onnorny
based on BAD Compatible IFRS exposues PEEO I [PEREOIERTIg [PEEEOIRTITE
exposues exposures exposures
0201 0200 0205 0210
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
0005 Cash balances at central banks and other BAD art 13(2); Annex V.Part | Annex V.Part 2.2, 3
demand deposits 2.2,3
0010 Debt securities Annex V.Part 1.31, 44(b) Annex V.Part 1.31, 44(b)
0020 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0030 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0040 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0050 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0060 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0070 Loans and advances Annex V.Part 1.32, 44(a) Annex V.Part 1.32, 44(a)
0080 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0090 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0100 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0110 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0120 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0130 Of which: Small and Medium-sized Enterprises | SME Art 1 2(a) SME Art 1 2(a)
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Collateral Collateral Financial Financial
rec(::ijezrzn received on guarantees guarantees
References National GAAP References National GAAP performing r?on-_ rece;wed on recelvef:d onnorny
based on BAD Compatible IFRS exposues PEEO I [PEREOIERTIg [PEEEOIRTITE
exposues exposures exposures
0201 0200 0205 0210
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
0140 Of which: Loans collateralised by commercial Annex V.Part 2.86(a), 87, Annex V.Part 2.86(a), 87,
immovable property 234i (a) 234i(a)
0150 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
0160 Of which: Loans collateralised by residential Annex V.Part 2.86(a), 87, Annex V.Part 2.86(a), 87,
immovable property 234i(a) 234i(a)
0170 Of which: Credit for consumption Annex V.Part 2.88(a), 234i Annex V.Part 2.88(a), 234i
(b) (b)
0180 DEBT INSTRUMENTS AT COST OR AT Annex V.Part 2.233(a) Annex V.Part 2.233(a)
AMORTISED COST
0181 Debt securities Annex V.Part 1.31, 44(b) Annex V.Part 1.31, 44(b)
0182 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0183 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0184 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0185 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0186 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0191 Loans and advances Annex V.Part 1.32, 44(a) Annex V.Part 1.32, 44(a)
0192 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Collateral Collateral Financial Financial
rec(::ijezrzn received on guarantees guarantees
References National GAAP References National GAAP performing r?on-_ rece;wed on recelvef:d onnorny
based on BAD Compatible IFRS exposues PEEO I [PEREOIERTIg [PEEEOIRTITE
exposues exposures exposures
0201 0200 0205 0210
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
0193 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0194 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0195 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0196 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0900 Of which: Small and Medium-sized Enterprises | SME Art 1 2(a) SME Art 1 2(a)
0903 Of which: Loans collateralised by commercial Annex V.Part 2.86(a), 87, Annex V.Part 2.86(a), 87,
immovable property 234i(a) 234i(a)
0197 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
0910 Of which: Loans collateralised by residential Annex V.Part 2.86(a), 87, Annex V.Part 2.86(a), 87,
immovable property 234i(a) 234i(a)
0913 Of which: Credit for consumption Annex V.Part 2.88(a), 234i Annex V.Part 2.88(a), 234i
(b) (b)
0201 DEBT INSTRUMENTS AT FAIR VALUE Annex V.Part 2.233(b) Annex V.Part 2.233(b)
THROUGH OTHER COMPREHENSIVE
INCOME OR THROUGH EQUITY SUBJECT
TO IMPAIRMENT
0211 Debt securities Annex V.Part 1.31, 44(b) Annex V.Part 1.31, 44(b)
0212 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0213 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0214 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Collateral Collateral Financial Financial
rec(::ijezrzn received on guarantees guarantees
References National GAAP References National GAAP performing r?on-_ rece;wed on rece1vef3d et
based on BAD Compatible IFRS exposues PEEO I [PEREOIERTIg [PEEEOIRTITE
exposues exposures exposures
0201 0200 0205 0210
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
0215 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0216 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0221 Loans and advances Annex V.Part 1.32, 44(a) Annex V.Part 1.32, 44(a)
0222 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0223 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0224 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0225 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0226 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0920 Of which: Small and Medium-sized Enterprises | SME Art 1 2(a) SME Art 1 2(a)
0923 Of which: Loans collateralised by commercial Annex V.Part 2.86(a), 87, Annex V.Part 2.86(a), 87,
immovable property 234i(a) 234i(a)
0227 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
0930 Of which: Loans collateralised by residential Annex V.Part 2.86(a), 87, Annex V.Part 2.86(a), 87,
immovable property 234i(a) 234i(a)
0933 Of which: Credit for consumption Annex V.Part 2.88(a), 234i Annex V.Part 2.88(a), 234i

(b)

(b)
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Collateral Collateral Financial Financial
rec(::ijezrzn received on guarantees guarantees
References National GAAP References National GAAP performing r?on-_ rece;wed on rece1vef3d et
based on BAD Compatible IFRS exposues PEEO I [PEREOIERTIg [PEEEOIRTITE
exposues exposures exposures
0201 0200 0205 0210
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
0231 DEBT INSTRUMENTS AT STRICT LOCOM, Annex V.Part 2.233(c), 234 Annex V.Part 2.233(c), 234
OR FAIR VALUE THROUGH PROFIT OR
LOSS OR THROUGH EQUITY NOT SUBJECT
TO IMPAIRMENT
0330 DEBT INSTRUMENTS OTHER THAN HELD Annex V.Part 2.217 Annex V.Part 2.217
FOR TRADING OR TRADING
0335 DEBT INSTRUMENTS HELD FOR SALE Annex V.Part 2.220
0340 Loan commitments given CRR Annex I; Annex V.Part CRR Annex I; Annex V.Part
1.44(g), Part 2.112, 113 1.44(g), Part 2.102-105,
113,116
0350 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0360 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0370 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0380 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0390 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0400 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
0410 Financial guarantees given CRR Annex I; Annex V.Part IFRS 4 Annex A; CRR
1.44(f), Part 2.112, 114 Annex I; Annex V.Part
1.44(f), Part 2.102-105,
114,116
0420 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
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Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Collateral received and financial guarantees received

Collateral Collateral Financial Financial
received on received on guarantees guarantees
References National GAAP References National GAAP performing r?on-_ rece;wed on recelvef:d onnorny
based on BAD Compatible IFRS exposues PEEO I [PEREOIERTIg [PEEEOIRTITE
exposues exposures exposures
0201 0200 0205 0210
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
Annex V. Part Annex V. Part Annex V. Part 2. Annex V. Part 2.
2.239 2.239 239 239
0430 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0440 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0450 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0460 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0470 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
0480 Other Commitments given CRR Annex I; Annex V.Part CRR Annex I; Annex V.Part
1.44(g), Part 2.112, 115 1.44(g), Part 2.102-105,
115,116
0490 Central banks Annex V.Part 1.42(a) Annex V.Part 1.42(a)
0500 General governments Annex V.Part 1.42(b) Annex V.Part 1.42(b)
0510 Credit institutions Annex V.Part 1.42(c) Annex V.Part 1.42(c)
0520 Other financial corporations Annex V.Part 1.42(d) Annex V.Part 1.42(d)
0530 Non-financial corporations Annex V.Part 1.42(e) Annex V.Part 1.42(e)
0540 Households Annex V.Part 1.42(f) Annex V.Part 1.42(f)
0550 OFF-BALANCE SHEET EXPOSURES Annex V.Part 2.217 Annex V.Part 2.217
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‘19. Information forborne exposures

Gross carrying amount [ nominal amount of exposures with forbearance measures

Performing exposures with

Non-performing exposures with forbearance measures
forbearance measures

Instr1t1— of which:
ments Performing Instru- of which:
with .
oy forborne ments with Forbearance
modifi- exposures modifica- of exposures
cations Refinan- p . Refinan- of which: | of which: p
. . . under tions in . . non-
in their cing : ) cing Defaulted | Impaired .
probation their terms performing
terms o .
reclassified and prior to
and e
. from non- conditions forbearance
condi- .
tions performing
Referen-
References
National ces 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
BAD compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
bleIFRS | (1) (2): | Amexv. | 2470 | () N Art. 47b (1); CRRart | “yeps” | CRR Art. 47b
(1); Art.47a(7); | AnnexV. ) 178; .
Annex V. Part 2. Annex V. (1); Annex V. 9.Appen- (2), lett. c;
Annex V. Annex V. Part 2. Annex V. S
Part 1.34, 256, Part Part 2. Part 2. 256 259263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2240 240, 26.1 ’ Part 2.240, 240, 2.264(b) Annex V.- 2.231, 263
240-245, 266 244, 266 244, . Part
251-258 265-266 265-266 2.264(a)
ASRA}EH) CRR CRR CRR CRR
(1), (2); Annex V. Art. 47b Art. 47b CRR Art. 47b Art. 47b CRR art CRR art CRR Art. 47b
(1); (1); Art. 47a(7); | AnnexV. (1); 178; 4(95);
Annex V. Part 2. (1); (2), lett. ¢;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 259-261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231263
40-245 2.240, 240, 261 es | 240, 2264(b) | 2.264(a) | ="
251-255 266 265-266 265-266
0005 | Cash balances at BAD art Annex
central banks and 13(2); V.Part
other demand AnnexV.Pa- | 2.2,3
deposits 2.2, 3
0010 | Debt securities Annex Annex
V.Part V.Part
1.31, 44(b) | 1.31,
44(b)
0020 Central banks Annex Annex
V.Part V.Part
1.42(a) 1.42(a)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
with Performing Instru- of which:
modifi- forborne ments with Forbearance
cations Refinan- exposures mhodlﬁ.ca— Refinan- | of which: | of which: e eposii
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
condi- from non- conditions forbearance
: performing
Referen- tions
References
National N ::'es I 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
GAAP apond
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | AnnexV. A’;'I;V . M | an Cf;: 75 | Amexy, | Am-47b (1); GI“;S",” IFRS | CRR Art. 47b
Annex V. Part 2. A ’ Annex V. ) ! ’ (1); Annex V. g 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, 265 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
Ao PN (1); (1); Art. 474 (7); | Annex V. (1) (1); 178; 4(95); (2). It
. : Annex V. Annex V. Annex V. Part 2. § Annex V. Annex V. Annex V.- iy
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251_255’ 266 265-266 265-266
0030 General Annex Annex
governments V.Part V.Part
1.42(b) 1.42(b)
0040 Credit institutions Annex Annex
V.Part V.Part
1.42(c) 1.42(c)
0050 Other financial Annex Annex
corporations V.Part V.Part
1.42(d) 1.42(d)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National c.es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, ‘266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0060 Non-financial Annex Annex
corporations V.Part V.Part
1.42(e) 1.42(e)
0070 | Loans and advances | Annex Annex
V.Part V.Part
1.32, 44(a) | 1.32,
44(a)
0080 Central banks Annex Annex
V.Part V.Part
1.42(a) 1.42(a)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
with Performing Instru- of which:
modifi- forborne ments with Forbearance
cations Refinan- exposures mhodlﬁ.ca— Refinan- | of which: | of which: e eposii
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
condi- from non- conditions forbearance
: performing
Referen- tions
References
National N ::'es I 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
GAAP apond
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | AnnexV. A’;'I;V . M | an Cf;: 75 | Amexy, | Am-47b (1); GI“;S",” IFRS | CRR Art. 47b
Annex V. Part 2. A ’ Annex V. ) ! ’ (1); Annex V. g 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, 265 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
Ao PN (1); (1); Art. 474 (7); | Annex V. (1) (1); 178; 4(95); (2). It
. : Annex V. Annex V. Annex V. Part 2. § Annex V. Annex V. Annex V.- iy
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251_255’ 266 265-266 265-266
0090 General Annex Annex
governments V.Part V.Part
1.42(b) 1.42(b)
0100 Credit institutions Annex Annex
V.Part V.Part
1.42(c) 1.42(c)
0110 Other financial Annex Annex
corporations V.Part V.Part
1.42(d) 1.42(d)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
with Performing Instru- of which:
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- En der tions in Refinan- | of which: | of which: n}z)n—
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National c'es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR CRR CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
Annex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, ‘266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0120 Non-financial Annex Annex
corporations V.Part V.Part
1.42(e) 1.42(e)
0130 Of which: Small SME Art 1 SME
and Medium-sized | 2(a) Art 1
Enterprises 2(a)
0140 Of which: Loans Annex Annex
collateralised by V.Part V.Part
commercial 2.86(a), 2.86(a),
immovable 87,234i 87,
property (a) 234i (a)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with

Non-performing exposures with forbearance measures
forbearance measures

Il?lsetrrlltls- of which:
with Performing Instru- of which:
modifi- forborne ments with Forbearance
cations Refinan- exposures mhodlﬁ.ca— Refinan- | of which: | of which: e eposii
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
condi- from non- conditions forbearance
tions performing
References i
National Naiiifna[ 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- Art. 47b Art. 47b CRR Art. 47b 9.5.5.1;
BAD ’
BleIFRS | (1), (2 | Amexv. | A 470 | T ) CRR Art. 47b (1) CRRart | “JpRs | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part2.118, | 259-261 | 2"40 240, o P ; Part 2.240, 240, p Zg;(b) AnnexV.- | 2.231, 263
240-245, ‘266 ’ 244, 266 244, . Part
251-258 265-266 265-266 2.264(a)
ArfRf7b CRR CRR CRR CRR
(1), (2); Annex V. Art. 47b | Art. 47b CRR Art. 47b Art. 47b CRR art CRR art CRR Art. 47b
(1); (1); Art.47a(7); | AnnexV. i (1); 178; 4(95); ’
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251_255’ 266 265-266 265-266
0150 Households Annex Annex
V.Part V.Part
1.42(f) 1.42(f)
0160 Of which: Loans Annex Annex
collateralised by V.Part V.Part
residential 2.86(a), 2.86(a),
immovable 87, 234i 87,
property (a) 234i(a)
0170 Of which: Credit Annex Annex
for consumption V.Part V.Part
2.88(a), 2.88(a),
234i(b) 234i(b)

6TOT 0141 “1[0
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National c.es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | At 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part2.118, | 259-261 | 2"40 240, o P ; Part 2.240, 240, p Zg;(b) AnnexV.- | 2.231, 263
240-245, ‘266 ’ 244, 266 244, . Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); /
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
AT 2.240, 240, 261 s | 240, 2264(b) | 2.264(a) | ="
251-255 266 265-266 265-266
0180 DEBT Annex Annex
INSTRUMENTS AT | V.Part V.Part
COST OR AT 2.249(a) 2.249(-
AMORTISED a)
COST
0181 | Debt securities Annex Annex
V.Part V.Part
1.31, 44(b) | 1.31,
44(b)
0182 Central banks Annex Annex
V.Part V.Part
1.42(a) 1.42(a)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
with Performing Instru- of which:
modifi- forborne ments with Forbearance
cations Refinan- exposures mhodlﬁ.ca— Refinan- | of which: | of which: e eposii
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
condi- from non- conditions forbearance
: performing
Referen- tions
References
National N ;:'es I 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
GAAP apond
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | AnnexV. A’;'I;V . M | an Cf;: 75 | Amexy, | Am-47b (1); GI“;S",” IFRS | CRR Art. 47b
Annex V. Part 2. A ’ Annex V. ) ! ’ (1); Annex V. g 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, 265 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
Ao PN (1); (1); Art. 474 (7); | Annex V. (1) (1); 178; 4(95); (2). It
. : Annex V. Annex V. Annex V. Part 2. § Annex V. Annex V. Annex V.- iy
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251_255’ 266 265-266 265-266
0183 General Annex Annex
governments V.Part V.Part
1.42(b) 1.42(b)
0184 Credit institutions Annex Annex
V.Part V.Part
1.42(c) 1.42(c)
0185 Other financial Annex Annex
corporations V.Part V.Part
1.42(d) 1.42(d)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National C'es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, .266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0186 Non-financial Annex Annex
corporations V.Part V.Part
1.42(e) 1.42(e)
0191 | Loans and advances | Annex Annex
V.Part V.Part
1.32, 44(a) | 1.32,
44(a)
0192 Central banks Annex Annex
V.Part V.Part
1.42(a) 1.42(a)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
with Performing Instru- of which:
modifi- forborne ments with Forbearance
cations Refinan- exposures mhodlﬁ.ca— Refinan- | of which: | of which: e eposii
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
condi- from non- conditions forbearance
: performing
Referen- tions
References
National N ;:'es I 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
GAAP apond
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | AnnexV. A’;'I;V . M | an Cf;: 75 | Amexy, | Am-47b (1); GI“;S",” IFRS | CRR Art. 47b
Annex V. Part 2. A ’ Annex V. ) ! ’ (1); Annex V. g 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, 265 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
Ao PN (1); (1); Art. 474 (7); | Annex V. (1) (1); 178; 4(95); (2). It
. : Annex V. Annex V. Annex V. Part 2. § Annex V. Annex V. Annex V.- iy
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251_255’ 266 265-266 265-266
0193 General Annex Annex
governments V.Part V.Part
1.42(b) 1.42(b)
0194 Credit institutions Annex Annex
V.Part V.Part
1.42(c) 1.42(c)
0195 Other financial Annex Annex
corporations V.Part V.Part
1.42(d) 1.42(d)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
with Performing Instru- of which:
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- En der tions in Refinan- | of which: | of which: n}z)n—
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National c'es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR CRR CRR CRR IFRS
compati- | At 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
Annex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, ‘266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0196 Non-financial Annex Annex
corporations V.Part V.Part
1.42(e) 1.42(e)
0900 Of which: Small SME Art1 | SME
and Medium-sized | 2(a) Art 1
Enterprises 2(a)
0903 Of which: Loans Annex Annex
collateralised by V.Part V.Part
commercial 2.86(a), 2.86(a),
immovable 87,234i 87,
property (a) 234i (a)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
vl for ith Fotb
modifi- orborne menés_fyvn ?r earance
cations Refinan- exposures moditica- Refinan- | of which: | of which: | ©' €XPosures
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
tions performing
Referen-
References
National Cst 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- Art. 47b Art. 47b CRR Art. 47b 9.5.5.1;
BAD ’
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part2.118, | 259-261 | 2"40 240, ¢ P ; Part 2.240, 240, p Zg;(b) AnnexV.- | 2.231, 263
240-245, ‘266 ’ 244, 266 244, . Part
251-258 265-266 265-266 2.264(a)
A?ng7 b e i CRR s
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR aft CRR Art. 47b
(1); (1); Art.47a(7); | AnnexV. i (1); 178; 4(95); .
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, P Part 2 Part 2. 2 259.26 Annex V. Part 2 P P Annex V. Part
Part 2. 118, | 259-261 art art 2.\ Part 2. 256, | 259-263 | p5 240 art 2. art art 2.231, 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0197 Households Annex Annex
V.Part V.Part
1.42(f) 1.42(f)
0910 Of which: Loans Annex Annex
collateralised by V.Part V.Part
residential 2.86(a), 2.86(a),
immovable 87, 234i 87,
property (a) 234i(a)
0913 Of which: Credit Annex Annex
for consumption V.Part V.Part
2.88(a), 2.88(a),
234i(b) 234i(b)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Non-performing exposures with forbearance measures

T‘lset:tls- of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National ces 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
BIeIFRS | (1) 2 | Amexv. | A4 | ) (azs: Art. 47b (1); CRRart | “IrRs | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, .266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0201 DEBT Annex Annex
INSTRUMENTS AT | V.Part V.Part
FAIR VALUE 2.249(b) 2.249(-
THROUGH b)
OTHER
COMPREHENSIVE
INCOME OR
THROUGH
EQUITY SUBJECT
TO IMPAIRMENT
0211 | Debt securities Annex Annex
V.Part V.Part
1.31, 44(b) | 1.31,
44(b)
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At YA

Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
with Performing Instru- of which:
modifi- forborne ments with Forbearance
cations Refinan- exposures mhodlﬁ.ca— Refinan- | of which: | of which: e eposii
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
condi- from non- conditions forbearance
i performing
Referen- tons
References
National N ::.es I 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
GAAP apond
based on GAAP CRR o CRR CRR IFRS
compati- | At 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
BleIFRS | (1) (2 | Amexv. | 4470 ), CRR Art. 47b (1) CRRart | “JpRs | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; : .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part2.118, | 259-261 | 2"40 240, o P ; Part 2.240, 240, p Zg;(b) AnnexV.- | 2.231, 263
240-245, 66 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1,2 | Amexv. | AT g At 7 b P Amazb | A b CRRa | R8It | CRR Art. 47
Annex V. Part 2 (1) (1) s/ L (1); (1) A (95); (2), lett. ¢;
. : Annex V. Annex V. Annex V. Part 2. § Annex V. Annex V. Annex V.- iy
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251_255’ 266 265-266 265-266
0212 Central banks Annex Annex
V.Part V.Part
1.42(a) 1.42(a)
0213 General Annex Annex
governments V.Part V.Part
1.42(b) 1.42(b)
0214 Credit institutions Annex Annex
V.Part V.Part
1.42(c) 1.42(c)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National ces 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | At 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part2.118, | 259-261 | 2"40 240, o P ; Part 2.240, 240, p Zg;(b) AnnexV.- | 2.231, 263
240-245, ‘266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0215 Other financial Annex Annex
corporations V.Part V.Part
1.42(d) 1.42(d)
0216 Non-financial Annex Annex
corporations V.Part V.Part
1.42(e) 1.42(e)
0221 | Loans and advances | Annex Annex
V.Part V.Part
1.32, 44(a) | 1.32,
44(a)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

1e/181

ments of which:
with Performing Instru- of which:
modifi- forborne ments with Forbearance
cations Refinan- exposures mhodlﬁ.ca— Refinan- | of which: | of which: e eposii
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
condi- from non- conditions forbearance
tions performing
References i
National c'es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
GAAP National
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | AnnexV. A’;'I;V . M | an Cf;: 75 | Amexy, | Am-47b (1); GI“;S",” IFRS | CRR Art. 47b
Annex V. Part 2. A ’ Annex V. ) ! ’ (1); Annex V. g 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. T e
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, 265 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
Ao PN (1); (1); Art. 47a(7); | AnnexV. (1) (1); 178; 4(95); (2). It
. : Annex V. Annex V. Annex V. Part 2. § Annex V. Annex V. Annex V.- iy
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251_255’ 266 265-266 265-266
0222 Central banks Annex Annex
V.Part V.Part
1.42(a) 1.42(a)
0223 General Annex Annex
governments V.Part V.Part
1.42(b) 1.42(b)
0224 Credit institutions Annex Annex
V.Part V.Part
1.42(c) 1.42(c)
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- formi
tions performing
Referen-
References
National c'es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, .266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. i (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0225 Other financial Annex Annex
corporations V.Part V.Part
1.42(d) 1.42(d)
0226 Non-financial Annex Annex
corporations V.Part V.Part
1.42(e) 1.42(e)
0920 Of which: Small SME Art1 | SME
and Medium-sized | 2(a) Art 1
Enterprises 2(a)
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T1e/est

Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Non-performing exposures with forbearance measures

Il?lsetrrlltls- of which:
with Performing Instru- of which:
modifi- forborne ments with Forbearance
cations Refinan- exposures mhodlﬁ.ca— Refinan- | of which: | of which: e eposii
. : . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
and reclassified and prior to
condi- from non- conditions forbearance
tions performing
References i
National N :.es I 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
GAAP apond
based on GAAP CRR o CRR CRR IFRS
compati- Art. 47b Art. 47b CRR Art. 47b 9.5.5.1;
BAD ’
BleIFRS | (1), (2 | Amexv. | A 470 | T ) CRR Art. 47b (1) CRRart | “JpRs | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
P nnex V. Annex V. Part 2. Annex V. o
art 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, ‘266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf7b CRR CRR CRR CRR
(1), (2); Annex V. Art. 47b | Art. 47b CRR Art. 47b Art. 47b CRR art CRR art CRR Art. 47b
Annex V. Part 2 (1); (1); Art.47a(7); | AnnexV. (1); (1); 178; 4(95); (2), lett. c;
. : Annex V. Annex V. Annex V. Part 2. § Annex V. Annex V. Annex V.- iy
Part 1.34, 256, P Part 2 Part 2. 2 259.26 Annex V. Part 2 P P Annex V. Part
Part 2. 118, | 259-261 art art 2. | Part 2. 256, 259-263 | py5 549, | PO 2 ant an | 2,231, 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251_255’ 266 265-266 265-266
0923 Of which: Loans Annex Annex
collateralised by V.Part V.Part
commercial 2.86(a), 2.86(a),
immovable 87, 234i 87,
property (a) 234i(a)
0227 Households Annex Annex
V.Part V.Part
1.42(f) 1.42(f)

6TOT 0141 “1[0
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National c'es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part2.118, | 259-261 | 2"40 240, o P ; Part 2.240, 240, p Zg;(b) AnnexV.- | 2.231, 263
240-245, .266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 47a(7); | AnnexV. . (1); 178; 4(95); /
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0930 Of which: Loans Annex Annex
collateralised by V.Part V.Part
residential 2.86(a), 2.86(a),
immovable 87, 234i 87,
property (a) 234i(a)
0933 Of which: Credit Annex Annex
for consumption | V.Part V.Part
2.88(a), 2.88(a),
234i(b) 234i(b)
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T1e/ss1

Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National c'es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, .266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
AT 2.240, 240, 261 s | 240, 2264(b) | 2.264(a) | ="
251-255 266 265-266 265-266
0231 DEBT Annex Annex
INSTRUMENTS AT | V.Part V.Part
STRICT LOCOM, 2.249 2.249
OR FAIR VALUE
THROUGH
PROFHIT OR LOSS
OR THROUGH
EQUITY NOT
SUBJECT TO
IMPAIRMENT
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Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National c'es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, .266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0330 | DEBT Annex Annex
INSTRUMENTS V.Part V.Part
OTHER THAN 2.246 2.246
HELD FOR
TRADING OR
TRADING
0335 | DEBT Annex
INSTRUMENTS V.Part
HELD FOR SALE 2.247
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T1e/.81

Gross carrying amount | nominal amount of exposures with forbearance measures

Performing exposures with
forbearance measures

Instru-

Non-performing exposures with forbearance measures

ments of which:
. Performing Instru- of which:
with .
-y forborne ments with Forbearance
i exposures modifica- of exposures
cations Refinan- P N Refinan- | of which: | of which: P
. . . under tions in . . non-
in their cing bati hei cing Defaulted | Impaired cformi
terms probation their terms performing
reclassified and prior to
and "
. from non- conditions forbearance
condi- .
: performing
Referen- tions
References
National c'es 0010 0020 0030 0040 0050 0060 0070 0080 0090 0100 0110
National
GAAP
based on GAAP CRR o CRR CRR IFRS
compati- | Ayt 47h Art. 47b CRR Art. 47b 9.5.5.1;
BAD ;
bleIFRS | (1) (2): | Amnexv. | A47P (1); CRR Art. 47b (1); S IFRS | CRR Art. 47b
(1); Art. 47a(7); | AnnexV. ; 178; .
Annex V. Part 2. A Annex V. (1); Annex V. 9.Appen- (2), lett. ¢;
nnex V. Annex V. Part 2. Annex V. ,
Part 1.34, 256, Part Part 2. Part 2. 256 259.263 Annex V. Part 2. Part dix A; Annex V. Part
Part 2. 118, | 259-261 2.240 240, 261 ’ Part 2.240, 240, 2.264(h) Annex V.- 2.231, 263
240-245, .266 ’ 244, 266 244, : Part
251-258 265-266 265-266 2.264(a)
ArfRf% CRR CRR CRR CRR
(1), (2); Annex V. Art. 4‘7 b | Art. 4.7 b CRR . Art. 47b Art. 4.7 b CRR a.rt CRR art CRR Art. 47b
(1); (1); Art. 474 (7); | Annex V. . (1); 178; 4(95); :
Annex V. Part 2. (1); (2), lett. c;
Annex V. Annex V. Annex V. Part 2. Annex V. Annex V. Annex V.-
Part 1.34, 256, Annex V. Annex V. Part
Part 2. 118 250261 Part Part 2. Part 2. 256, 259-263 Part 2.240 Part 2. Part Part 2 231 263
240_'245 ’ 2.240, 240, 261 26.6 ’ 240, 2.264(b) 2.264(a) : ’
251-255 266 265-266 265-266
0340 | Loan commitments | CRR CRR
given Annex [; Annex [;
AnnexV.Pa- | Annex-
rt 1.44(g), V.Part
Part 2.112, | 1.44(g),
113, 246 Part
2.102--
105,
113,
116,
246’
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a‘_“? Collateral received on guarantees
provisions e received on .
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0005 Cash balancesat | BAD art | Annex V.Part
central banks and | 13(2); 22,3
other demand Annex V.-
deposits Part 2.2,
3
0010 Debt securities Annex Annex V.Part
V.Part 1.31, 44(b)
1.31,
44(b)
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T17/681

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a{“? Collateral received on guarantees
provisions exposures with received on .
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZP?;; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0020 Central banks Annex Annex V.Part
V.Part 1.42(a)
1.42(a)
0030 General Annex Annex V.Part
governments V.Part 1.42(b)
1.42(b)
0040 Credit institutions | Annex Annex V.Part
V.Part 1.42(c)
1.42(c)
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a‘_“? Collateral received on guarantees
PECVZSIONS exposures with i o h
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0050 Other financial Annex Annex V.Part
corporations V.Part 1.42(d)
1.42(d)
0060 Non-financial Annex
corporations V.Part Annex V.Part
1.42(e) 1.42(e)
0070 Loans and Annex Annex V.Part
advances V.Part 1.32, 44(a)
1.32,
44(a)

NH
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ie/i61

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a{“? Collateral received on guarantees
provisions exposures with received on .
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZP?;; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0080 Central banks Annex Annex V.Part
V.Part 1.42(a)
1.42(a)
0090 General Annex Annex V.Part
governments V.Part 1.42(b)
1.42(b)
0100 Credit Annex Annex V.Part
institutions V.Part 1.42(c)
1.42(c)

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted —
impairment Financial
a‘_“? Collateral received on gua.ran(;ees
PECVZSIONS exposures with recetvec on h
exposures wit
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0110 Other financial Annex Annex V.Part
corporations V.Part 1.42(d)
1.42(d)
0120 Non-financial Annex Annex V.Part
corporations V.Part 1.42(e)
1.42(e)
0130 Of which: SME Art SME Art 1
Small and 1 2(a) 2(a)
Medium-sized
Enterprises
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re/e6l

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a{“? Collateral received on guarantees
provisions e received on .
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZP?;; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0140 Of which: Annex Annex V.Part
Loans V.Part 2.86(a), 87,
collateralised by | 2.86(a), 234i(a)
commercial 87,234i
immovable (a)
property
0150 Households Annex Annex V.Part
V.Part 1.42(f)

1.42(f)

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted —
impairment Financial
a‘,“? Collateral received on guarantees
PEOVISIONS exposures with received on
forbearance measures @I Tl
Instruments forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P2 | k2207 | VPO par2.240, | part 2240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0160 Of which: Annex Annex V.Part
Loans V.Part 2.86(a), 87,
collateralised by | 2.86(a), 234i(a)
residential 87, 234i
immovable (a)
property
0170 Of which: Annex Annex V.Part
Credit for V.Part 2.88(a), 234i
consumption 2.88(a), (b)
234i(b)
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1e/sel

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a‘_“? Collateral received on guarantees
PEOVISIONS exposures with received on h
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0180 DEBT Annex Annex V.Part
INSTRUMENTS V.Part 2.249(a)
AT COST OR AT | 2.249(a)
AMORTISED
COST
0181 Debt securities Annex Annex V.Part
V.Part 1.31, 44(b)
1.31,
44(b)

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a{“? Collateral received on guarantees
provisions exposures with received on .
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZP?;; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0182 Central banks Annex Annex V.Part
V.Part 1.42(a)
1.42(a)
0183 General Annex Annex V.Part
governments V.Part 1.42(b)
1.42(b)
0184 Credit Annex Annex V.Part
institutions V.Part 1.42(c)
1.42(c)
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Tie/i61

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a‘_“? Collateral received on guarantees
PECVZSIONS exposures with i o h
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0185 Other financial Annex Annex V.Part
corporations V.Part 1.42(d)
1.42(d)
0186 Non-financial Annex Annex V.Part
corporations V.Part 1.42(e)
1.42(e)
0191 Loans and Annex Annex V.Part
advances V.Part 1.32, 44(a)
1.32,
44(a)

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a{“? Collateral received on guarantees
provisions exposures with received on .
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZP?;; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0192 Central banks Annex Annex V.Part
V.Part 1.42(a)
1.42(a)
0193 General Annex Annex V.Part
governments V.Part 1.42(b)
1.42(b)
0194 Credit Annex Annex V.Part
institutions V.Part 1.42(c)
1.42(c)
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1e/661

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted —
impairment Financial
a‘_“? Collateral received on guarantees
PEOVISIONS exposures with received on h
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P2 | k2207 | VPO par2.240, | part 2240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0195 Other financial Annex Annex V.Part
corporations V.Part 1.42(d)
1.42(d)
0196 Non-financial Annex Annex V.Part
corporations V.Part 1.42(e)
1.42(e)
0900 Of which: SME Art SME Art 1
Small and 1 2(a) 2(a)
Medium-sized
Enterprises

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a{“? Collateral received on guarantees
provisions e received on .
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZP?;; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0903 Of which: Annex Annex V.Part
Loans V.Part 2.86(a), 87,
collateralised by | 2.86(a), 234i(a)
commercial 87,234i
immovable (a)
property
0197 Households Annex Annex V.Part
V.Part 1.42(f)

1.42(f)
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ziz/iot

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted —
impairment Financial
a‘,“? Collateral received on guarantees
PEOVISIONS exposures with received on
forbearance measures @I Tl
Instruments forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P2 | k2207 | VPO par2.240, | part 2240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0910 Of which: Annex Annex V.Part
Loans V.Part 2.86(a), 87,
collateralised by | 2.86(a), 234i(a)
residential 87, 234i
immovable (a)
property
0913 Of which: Annex Annex V.Part
Credit for V.Part 2.88(a), 234i
consumption 2.88(a), (b)
234i(b)

6TOT 0141 “1[0

NA



T1e/eot

lo/8661/sz0z/821[13/naedona-erep/[:dny 113

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be

considered

Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
f pill L] impairment, Collateral received and financial guarantees received
orbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted
impairment Financial
a‘_“? Collateral received on guarantees
PEOVISIONS exposures with exr;g:gricsl \(;/ri]th
Instruments forbearance measures forbearance
References References with measures
National National modifica- S
GAAP GAAP tions in their Reﬁnancmg Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
B I 0 ?SR : i 43) %R/f " 4</b Annex V. Part AnnexV. | AnnexV. Part 2
nnex V. ; Annex V. ; Annex V. nnex V. Par nnex V. nnex V. Part 2.
P2 | k2207 | VPO par2.240, | part 2240, 2.268 Annex V. Part 2. 268 | a2, 268 268
: 267 244, 267
L e A W %R: m 4€/b %R/:\ " 4</b Annex V. Part AnnexV. | AnnexV.Part2
nnex V. ; Annex V. ; Annex V. nnex V. Par nnex V. nnex V. Part 2.
Part 2.1 pare2.207 | VP L pan2. 240, | Pant 2. 240, 2.268 AnnexV. Part 2. 268 1 pii 2 268 268
267 2.207
267 267
0201 DEBT Annex Annex V.Part
INSTRUMENTS V.Part 2.249(b)
AT FAIR VALUE | 2.249(b)
THROUGH
OTHER
COMPREHEN-
SIVE INCOME
OR THROUGH
EQUITY
SUBJECT TO
IMPAIRMENT
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T1z/eot

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a‘_“? Collateral received on gua.ran(;ees
PECVZSIONS exposures with recetvec on h
exposures wit
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0211 Debt securities Annex Annex V.Part
V.Part 1.31, 44(b)
1.31,
44(b)
0212 Central banks Annex Annex V.Part
V.Part 1.42(a)
1.42(a)
0213 General Annex Annex V.Part
governments V.Part 1.42(b)
1.42(b)

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a‘_“? Collateral received on gua.ran(;ees
PECVZSIONS exposures with recetvec on h
exposures wit
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0214 Credit Annex Annex V.Part
institutions V.Part 1.42(c)
1.42(c)
0215 Other financial Annex Annex V.Part
corporations V.Part 1.42(d)
1.42(d)
0216 Non-financial Annex Annex V.Part
corporations V.Part 1.42(e)
1.42(e)
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T1e/sot

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a‘_“? Collateral received on guarantecs
PICVISIONS exposures with @ h
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0221 Loans and Annex Annex V.Part
advances V.Part 1.32, 44(a)
1.32,
44(a)
0222 Central banks Annex Annex V.Part
V.Part 1.42(a)
1.42(a)
0223 General Annex Annex V.Part
governments V.Part 1.42(b)
1.42(b)

6TOTOTL1 ‘110
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a‘_“? Collateral received on gua.ran(;ees
PECVZSIONS exposures with recetvec on h
exposures wit
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0224 Credit Annex Annex V.Part
institutions V.Part 1.42(c)
1.42(c)
0225 Other financial Annex Annex V.Part
corporations V.Part 1.42(d)
1.42(d)
0226 Non-financial Annex Annex V.Part
corporations V.Part 1.42(e)
1.42(e)
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ST0T0T LT “1[0



[0/8561/sz0g/821[1p/naedoana-erep/[:dny 113

T1e/Lot

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted —
impairment Financial
a‘,“? Collateral received on guarantees
PEOVISIONS exposures with received on
forbearance measures @I Tl
Instruments forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P2 | k2207 | VPO par2.240, | part 2240, 2.268 Annex V. Part 2. 268 | pyt 5 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 pa 2207 | VP9 | pare2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii 2 268 268
267 2.207
267 267
0920 Of which: SME Art SME Art 1
Small and 12(a) 2(a)
Medium-sized
Enterprises
0923 Of which: Annex Annex V.Part
Loans V.Part 2.86(a), 87,
collateralised by | 2.86(a), 234i(a)
commercial 87,234i
immovable (a)
property

6TOT 0141 “1[0
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted —
impairment Financial
a‘_“? Collateral received on guarantees
PEOVISIONS exposures with received on h
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0227 Households Annex Annex V.Part
V.Part 1.42(f)
1.42(f)
0930 Of which: Annex Annex V.Part
Loans V.Part 2.86(a), 87,
collateralised by | 2.86(a), 234i(a)
residential 87, 234i
immovable (a)
property
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T17/60t

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
f pill L] impairment, Collateral received and financial guarantees received
orbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted
impairment Financial
a‘,“? Collateral received on guarantees
PECVZSIONS exposures with ST on
I forbearance measures @I Tl
nstruments forbearance
References References with measures
National National modifica- L
GAAP GAAP tions in their Reﬁnancmg Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
Part 2 Annex V. V. Part (1); Annex V. (1); Annex V. Annex V. Part Annex V. Part 2. 268 Annex V. Annex V. Part 2.
267 ’ Part 2. 207 2' 207 Part 2. 240, Part 2. 240, 2.268 ’ ’ Part 2. 268 268
’ 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
Part 2 Annex V. V. Part (1); Annex V. (1); Annex V. Annex V. Part Annex V. Part 2. 268 Annex V. Annex V. Part 2.
’ Part 2. 207 ’ Part 2. 240, Part 2. 240, 2.268 . ’ Part 2. 268 268
267 2.207
267 267
0933 Of which: Annex Annex V.Part
Credit for V.Part 2.88(a), 234i
consumption 2.88(a), (b)
234i (b)

6TOT 0141 “1[0
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be

considered

Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
f pill L] impairment, Collateral received and financial guarantees received
orbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted
impairment Financial
a‘_“? Collateral received on guarantees
PECVZSIONS exposures with exr;g:gricsl \(;/ri]th
Instruments forbearance measures forbearance
References References with measures
National National modifica- S
GAAP GAAP tions in their Reﬁnancmg Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
B I 0 ?SR : i 43) %R/f " 4</b Annex V. Part AnnexV. | AnnexV. Part 2
nnex V. ; Annex V. ; Annex V. nnex V. Par nnex V. nnex V. Part 2.
P2 | k2207 | VPO par2.240, | part 2240, 2.268 Annex V. Part 2. 268 | a2, 268 268
’ 267 244,267
L e A W %R: m 4€/b %R/:\ " 4</b Annex V. Part AnnexV. | AnnexV.Part2
nnex V. ; Annex V. ; Annex V. nnex V. Par nnex V. nnex V. Part 2.
Part 2.1 pare2.207 | VP L pan2. 240, | Pant 2. 240, 2.268 Annex V. Part 2. 268 1 pyt 5 268 268
267 2.207
267 267
0231 DEBT Annex Annex V.Part
INSTRUMENTS V.Part 2.249
AT STRICT 2.249
LOCOM, OR
FAIR VALUE
THROUGH
PROFIT OR
LOSS OR
THROUGH
EQUITY NOT
SUBJECT TO
IMPAIRMENT
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iejiie

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

6TOTOTL1 ‘110

Perfoming Non-performing exposures

exposures with forbearance measures -

f pill L] impairment, Collateral received and financial guarantees received

orbearance accumulated negative

measures - changes in fair value due to

Accumula- credit risk and provisions
ted

impairment Financial
and guarantees

e Collateral received on
REONISICUS exposures with
forbearance measures

received on
exposures with

Instruments forbearance
References References with measures
National National modifica- Refi .
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
R o 72 Part 2. 207 ;’ ZPZY; Part 2.240, | Part 2. 240, 2. 268 Annex V. Part 2. 268 1 p > 268 268
: 267 244, 267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.\ pat 2207 | VP g 2. 240, Part 2. 240, 2.268 Annex V. Part 2. 268 | b1 5 268 268
267 2.207
267 267
0330 DEBT Annex Annex V.Part
INSTRUMENTS V.Part 2.246
OTHER THAN 2.246
HELD FOR
TRADING OR
TRADING
0335 DEBT Annex V.Part
INSTRUMENTS 2.247
HELD FOR SALE

NA
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Accumulated impairment, accumulated negative
changes in fair value due to credit risk and provisions

Maximum amount of the collateral or guarantee that can be
considered
Annex V. Part 2.119

Perfoming Non-performing exposures
exposures with forbearance measures -
with Accumulated rmpat TG, Collateral received and financial guarantees received
forbearance accumulated negative
measures - changes in fair value due to
Accumula- credit risk and provisions
ted _ _
impairment Financial
a{“? Collateral received on guarantees
PEOVISIONS exposures with received on h
exposures it
Instruments forbearance measures forbearance
References References with measures
National National modifica- Refinanci
GAAP GAAP tions in their clinancing Of which:
based on compatible terms and Collateral received guarantees
BAD IFRS conditions on non- received on
performing exposures with
exposures with forbearance
forbearance measures
measures
0120 0130 0140 0150 0160 0170 0175 0180 0185
- Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
P o 72 Part 2. 207 ;’ ZP?;; Part 2.240, | Part 2. 240, 2.268 AnnexV. Part 2. 268 1 pii) 268 268
: 267 244,267
Annex V. Annex CRR Art. 47b CRR Art. 47b
’ Annex V. (1); Annex V. (1); Annex V. Annex V. Part Annex V. Annex V. Part 2.
Part 2.0 2207 | VPO | har2. 240, | Part 2. 240, 2.268 Annex V. Part 2. 268 1 pi 2 268 268
267 2.207
267 267
0340 Loan CRR CRR Annex I;
commitments Annex I; Annex V.Part
given Annex V.- | 1.44(g), Part
Part 2.102-105,
1.44(g), 113,116,
Part 246
2.112,
113, 246
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