End-2025 G-SIB Assessment Exercise v5.4.5
Section 1 - General Information GsB | Response Checks
a. General i provided by the relevant supervisory authority:
(1) Country code 1001 la(l)
(2) Bank name 1002 l.a.(2)
(3) Reporting date (yyyy-mm-dd) 1003 1l.a.(3)
(4) Reporting currency 1004 la.(4)
(5) Euro ion rate 1005 1 1l.a.(5)
(6) ission date (yyyy-mm-dd) 1006 la.(6)
b. General provided by the reporting i
(1) Reporting unit 1007 1000 1.b.(1)
(2) ing standard 1008 IFRS 1b.(2)
(3) Date of public disclosure (yyyy-mm-dd) 1009 2026-03-13 1.b.(3)
(4) Language of public di: 1010 English 1.b.(4)
(5) Web address of public disclosure 1011 1.b.(5)
(6) LEI code 2015 PQOH26KWDF7CG10L6792 1.b.(6)

Section 2 - Total Exposures GSIB Amount in EUR Checks
a. Derivatives
(1) Ce exposure of contracts 1012 232502 2.a(1)
(2) Effective notional amount of written credit 1201 0 2.a(2)
(3) Potential future exposure of derivative contracts 1018 1411337 2.a(3)
b. ities financing i (SFTs)
(1) Adjusted gross value of SFTs 1013 18 858 695 2b.(1)
(2) C exposure of SFTs 1014 9743  2b(2)
c. Other assets 1015 348732733 2c.
d. Gross notional amount of off-balance sheetitems
(1) Items subject to a 10% credit conversion factor (CCF) 1019 26 198 654 2d.(1)
(2) ltems subject to a 20% CCF 1022 12420372 2.d.(2)
(3) Items subject to a 40% CCF 2300 37 478 627 2d.(3)
(4) Iltems subject to a 50% CCF 1023 930185  2.d.(4)
(5) Items subject to a 100% CCF 1024 1299 650 2.d.(5)
e. Regulatory adjustments 1031 1558887 2e.
f. Total prior to reg % (sum of items 2.a.(1) through 2.c, 0.1 times 2.d.(1), 0.2 times 2.d.(2), 0.4 times
2.d.(3),0.5 times 2.d.(4), and 2.d.(5)) 1103 391105143 2f.
g. Bxp of i idiaries notincluded in 2.f net of i
(1) On-balance sheetand off-balance sheet assets of insurance subsidiaries 1701 92 488 2.9.(1)
(2) Potential future exposure of contracts of insurance subsidiaries 1205 26266 29.(2)
(3) Investment value in consolidated entities 1208 31464 29.3)
h. Intragroup exposures included in 2.f to insurance subsidiaries reported in 2.g 2101 2.h.
i. Total exposures indicator, including insurance subsidiaries (sum of items 2.f, 2.g.(1) through 2.9.(2) minus 2.9.(3) through 2.h) 1117 391102 433 2.

Section 3 - Intra-FAnancial System Assets GSIB Amount in EUR Checks
a. Funds ited with or lent to other financial it 1216 15760 799 3a.
(1) Certif of deposit 2102 0 3.a(l)
b. Unused portion of lines extended to other financial i 1217 4 825 402 3b.
c. Holdings of issued by other financial i
(1) Secured debt iti 2103 4353344 3.c(1)
(2) Senior debt 2104 6 463 280 3.c.2)
(3) i debt it 2105 627913  3.c.(3)
(4) Commercial paper 2106 447 452 3.c.(4)
(5) Equity 2107 605464  3.c.(5)
(6) Offsetting short positions in relation to the specific equity included in item 3.c.(5) 2108 2009 3.c.(6)
d. Net positive current exposure of SFTs with other financial 1219 7441 3.d.
e. OTC derivatives with other financial i that have a net positive fair value
(1) Net positive fair value 2109 133090 3e.(1)
(2) Potential future exposure 2110 219 469 3e.(2)
f. Intra-financial system assets indicator, including insurance subsidiaries (sum of items 3.a, 3.b through 3.c.(5), 3.d, 3.e.(1), and
3.e.(2), minus 3.c.(6)) 1215 33441645  3f.
Section 4 - Intra-Financial System Liabilities GSIB Amount in thousand EUR Checks
a. Funds ited by or from other financial il
(1) Deposits due to depository instituti 2111 15851384  4.a(l)
(2) Deposits due to D yfinancial i 2112 15550744 4.a(2)
(3) Loans obtained from other financial i 2113 0 4.a(3)
b. Unused portion of lines obtained from other financial i 1223 53538 4b.
c. Net negative current exposure of SFTs with other financial instituti 1224 77972 4c.
d. OTC derivatives with other financial i that have a net negative fair value
(1) Net negative fair value 2114 26902 4d.(1)
(2) Potential future exposure 2115 204 262 44d.(2)
e. Intra-financial system liabilities indicator, including it (sum of items 4.a.(1) through 4.d.(2)) 1221 31764801 4e.
Section 5 - Securities O GsiB Amount in EUR Checks
a. Secured debt securities 2116 18934 164 5.a.
b. Senior unsecured debt securities 2117 25161170 5.b.
c. i debt 2118 5515543 5.c.
d. Commercial paper 2119 1184852 5.d.
e. Certi of deposit 2120 4190 856 5e.
f. Common equity 2121 42 241 930 5f.
g. Preferred shares and any other forms of funding not captured in item 5.c. 2122 11774 5.9.
h. iti ing indicator, including the issued byil i (sum of items 5.a through 5.g) 1226 97 240 289 5.h.

Section 6 - Payments made in the reporting year intragroup GSIB Amount in EUR Checks
a. Australian dollars (AUD) 1061 42 025 725 6.a.
b. Canadian dollars (CAD) 1063 13139221 6.b.
c. Swiss francs (CHF) 1064 238993 199 6.c.
d. Chinese yuan (CNY) 1065 1311881 6.d.
e. Euros (EUR) 1066 1098 447 249 6.e.
f. British pounds (GBP) 1067 51066 047 6.f.
g. Hong Kong dollars (HKD) 1068 120 601 054 6.9.
h. Indian rupee (INR) 1069 42 635 6.h.
i. yen (JPY) 1070 8386222 6.
j. Swedish krona (SEK) 1071 7520023 6.j.

. Si dollar (SGD) 2133 1190 447 6.k.
|. United States dollars (USD) 1072 6294 962 445 6.l
m. Payments activity indicator (sum of items 6.a through 6.1) 1073 7877 686 146 6.m.




GSIB Amountin EUR Checks
1074 | 400582419, 7a. | |
GsiB Amount in EUR Checks
1075 170559  8a. | |
1076 22664825  8b. | |
1077 22835 384 8.c.
GsiB Amount in EUR Checks
a. Trading volume of ities issued by other public sector entities, 2123 1127 000 9a. \ |
b. Trading volume of other fixed income securities, excluding intragroup transactions 2124 258 929 000 9.b. \ |
2125 260 056 000 9.c.
d. Trading volume of listed equities, ling i i 2126 30 468 000 9d. \ |
e. Trading volume of all other securities, excluding intragroup transactions 2127 170 209 000 9e. \ |
2128 200 677 000 9f

GsiB Amount in EUR Checks
a. OTC derivatives cleared through a central 2129 228088760 10a. | |
b. OTC derivatives settled bilaterally 1905 121079 072 10.b.
10.c.
GSIB Amount in EUR Checks
a. Held-for-trading ties (HFT) 1081 10360 515 11la.
b. Available-fol | ies (AFS) 1082 9181 405 11.b.
c. Trading and AFS that meet the definition of Level 1 assets 1083 14 530 483 11.c.
d. Trading and AFS securities that meet the definition of Level 2 assets, with haircuts 1084 500 291 11.d.
GSIB Amount in EUR Checks
1229 | 2757442) 12a | |

GsIB Amount in EUR Checks

1087 223430463 13a. | |
1146 599204  13b. | |
2130 224029667 13c.

GSsIB Amount in EUR Checks

2131 166409514 14a. | |
1149 632358  14b. | |
1148 167041872| 1ldc.



