EUROPEAN
BANKING

| AUTHORITY

2022 EU-wide Transparency Exercise

Bank Name DekaBank Deutsche Girozentrale

LEI Code OW2PZIMB8XQOY22M4GG883

Country Code DE

The information on Collateral valuation - loans and advances applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances
(excluding loans and advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or above, therefore this bank is not required to report it to the EBA.



2022 EU-wide Transparency Exercise
Key Metrics

DekaBank Deutsche Girozentrale

As of As of As of As of

COREP CODE REGULATION
(min EUR, %) 30/09/2021 31/12/2021 31/03/2022 30/06/2022

Available capital (amounts)
Common Equity Tier 1 (CET1) capital - transitional period 4,716 5,165 5,131 C 01.00 (r0020,c0010) Article 50 of CRR
Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs

mon Equity (E=rheEs : P 9 4,716 5,165 5,131 © 0100 (0020,60010) Atticle 50 of CRR
transitional arrangements had not been applied - C 05.01 (r0440,c0010)
Tier 1 capital - transitional period 5314 5,764 5,729 C 01.00 (10015,c0010) Article 25 of CRR
Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied C 01.00 (r0015,c0010) .
transitional definition 5314 5764 5729 - C 05.01 (10440,¢0010) - C 05.01 (10440,¢0020) Article 25 of CRR
Total capital - transitional period 6,075 6,499 6,439 C 01.00 (r0010,c0010) Articles 4(118) and 72 of CRR
Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements € 01.00 (r0010,c0010) - C 05.01 (10440,c0010) .
) e s el 6,075 6,499 6,439 € 05.01 (10440,c0020) - C 05,01 (10440,c0030) Articles 4(118) and 72 of CRR
Risk exposure amounts
Total risk exposure amount 30,944 31,143 32,526 C 02.00 (r0010,c0010) Articles 92(3), 95, 96 and 98 of CRR
Total risk gxposure amount as if IFRS 9 or analogous ECLs transitional arrangements had no 30,944 31,143 32,526 C 02.00 (r0010,c0010) Atticles 92(3), 95, 96 and 98 of CRR
been applied - C 05.01 (r0440,c0040)
Capital ratios

mon Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition 15.02% 15.24% 16.59% 15.77% CA3 {1} -

mon Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as 16.24% 16.59% 16.77% (C 01.00 (r0020,c0010) - C 05.01 (r0440,c0010) )/ ~
if IFRS 9 or analogous ECLs transitional arrangements had not been applied : : : (C 02.00 (10010,c0010) - C 05.01 (r0440,c0040) )
Tier 1 (as a percentage of risk exposure amount) - transitional definition 16.97% 17.17% 18.51% 17.61% CA3 {3} -
Tier 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional (€ 01.00 (10015,c0010) - C 05.01 (10440,c0010) -

: 17.17% 18.51% 17.61% C 05.01 (10440,¢0020) ) / (C 02.00 (0010,¢0010) - C -

arrangements had not been applied 05.01 (10440,¢0040) )
Total capital (as a percentage of risk exposure amount) - transitional definition 19.50% 19.63% 20.87% 19.80% CA3 {5} -
Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs (€ 01.00(10010,¢0010) - C 05.01 (10440,c0010)

o - , 19.63% 20.87% 19.80% - € 05.01 (10440,c0020) - C 05.01 (0440,¢0030) / -
transitional arrangements had not been applied (C 02.00 (10010,¢0010) - C 05.01 (10440,c0040) )

Leverage ratios

Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital 85,105 93,265 94,077 € 47.00 (10300,c0010) ::'::‘edﬁgc";g‘e CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
Leverage ratio - using a transitional definition of Tier 1 capital 6.24% 6.18% 6.09% € 47.00 (10340,c0010) :;"'S‘Zi‘fg;ge CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
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AUTHORITY

Leverage ratio

DekaBank Deutsche Girozentrale

(min EUR, %)

Tier 1 capital - transitional definition

Tier 1 capital - fully phased-in definition

Total leverage ratio exposures - using a transitional definition of Tier 1 capital

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

Leverage ratio - using a fully phased-in definition of Tier 1 capital

As of
30/09/2021

As of
31/12/2021

As of
31/03/2022

As of
30/06/2022

COREP CODE

C 47.00 (10320,c0010)

5,266 5,314 5,764 5729 |C 47.00 (10310,c0010)
92,649 85,105 93,265 94,077 | 47.00 (10300,c0010)
92,649 85,105 93,265 94,077 | 47.00 (10290,c0010)
5.69% 6.24% 6.18% 6.09% [A.1)[B.1]
5.68% 6.24% 6.18% 6.09% [A2]/[B.2]

REGULATION

Article 429 of the CRR,; Delegated Regulation
(EV) 2015/62 of 10 October 2014 amending
CRR
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Capital

DekaBank Deutsche Girozentrale
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AUTHORITY

Overview of Risk exposure amounts

DekaBank Deutsche Girozentrale

(min EUR, %)

Credit risk (excluding CCR and Securitisations)

Of which the standardised approach

Of which the foundation IRB (FIRB) approach

Of which the advanced IRB (AIRB) approach

Of which equity IRB

Counterparty credit risk (CCR, excluding CVAj

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commoities risks (Market risk)

Of which the standardised approach

Of which IMA

Of which securitisations and resecuritisations in the trading book

Large exposures in the trading book

Operational risk

Of which basic indicator approach

Of which standardised approach

Of which advanced measurement approach

Other risk exposure amounts

Total

RWAS
As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 COREP CODE
C 02.00 (0040, c0010) -[C 07.00 (r0090, c0220, S001) + C 07.00 (r0110, ¢0220, S001)+ C 07.00 (10130,
0220, 5001) + C 08.01 (10040, c0260, S00L) + C 0B.01 (10050, c0260, S001) + C 08.01 (10060, CO260,
18,004 18,380 18,353 18,567 S001) + C 0B.01 (10040, 0260, S002) + C 08.01 (10050, CO260, S002,) + C 08.01 (10060, CO260, S002)
+C 02.00 (10470, c0010) + C 02.00 (10460, c0010)]
C 02.00 (0060, c0010)-[C 07.00 (r0090, c0220, S001) + C 07.00 (10110, ¢0220, S001)+ C 07.00 (10130,
4,435 4,021 3,505 3,295 €020, 5001)]
C 02.00 (0250, c0010) - [C 08.01 (r0040, c0260, s002) + C 08.01 (f0050, c0260, $002) + C 08.01 (10060,
12,220 12,750 13,220 13,594 0260, 5002)]
C 02.00 (0310, c0010) - [C 08.01 (f0040, c0260, S001) + C 08.01 (r0050, c0260, S001) + C 08.01 (r0060,
0 0 0 0 ©0260, s001)]
€ 02.00 (0420, c0010)
836 939 973 950
'C 07.00 (0090, c0220, s001) + C 07.00 (10110, c0220, S001)+ C 07.00 (10130, ¢0220, S001) + C 08.01
3.362 3,075 3,068 3,164 (r0040, c0260, $001) + C 08.01 (0050, c0260, s001) + C 08.01 (r0060, c0260, S001) + C 08.01 (10040,
"’ ! ’ : c0260, s002) + C 08.01 (0050, c0260, s002,) + C 08.01 (r0060, c0260, $002) + C 02.00 (0460, cO010)]
€ 02.00 (0640, c0010)
551 358 643 885
C 02.00 (r0490, c0010)
0 0 1 0
€ 02.00 (r0470, c0010)
0 0 0 0
€ 02.00 (r0520, c0010)
5,586 5,588 5,487 5,792
C 02.00 (r0530, c0010)
2,801 2,777 2,641 3,037
€ 02.00 (r0580, c0010)
2,695 2,811 2,846 2,755
C 19.00 (10010, c0601)*12.5+C 20.00 (0010,0450)*12.5+MAX(C 24.00(r0010, c0090),C
24.00(r0010,c0100),C 24.00(r0010, c0110))*12.5
0 0 0 0
C 02.00 (r0680, c0010)
0 0 0 0
€ 02.00 (r0590, c0010)
3,522 3,500 3,546 3,571
C 02.00 (r0600, c0010)
0 0 0 0
C 02.00 (r0610, c0010)
0 0 0 0
C 02.00 (r0620, c0010)
3,522 3,500 3,546 3,571
C 02.00 (10630, c0010) + C 02.00 (r0690, c0010)
45 a4 44 546
31,070 30,944 31,143 32,526

* The positions "of which" are for information and do not need to sum up to Credit risk (excluding CCR and Securitisations)

2 On-balance sheet exposures related to Free Deliveries [according to Article 379(1)] have not been included in ‘Counterparty Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.




2022 EU-wide Transparency Exercise
P&L
DekaBank Deutsche Girozentrale

As of 30/09/2021

Interest income

As of 31/12/2021

As of 31/03/2022

As of 30/06/2022

Of which debt securities income

Of which loans and advances income

Inter

(Of which deposits expenses)

(Of which debt securities issued expenses)

(Expenses on share capital repayable on demand)

Dividend income

Net Fee and commission income

Gainsor (-) losses on derecognition of financial assets and liabilities not measured at fair value through profit or loss, and of non financial assets.
net

Gains or (-) losses on financial assets and liabilities held for trading, net

Gains or (-) losses on financial as: and liabilities at fair value through profit or loss, net

Gains or (-) losses from hedge accounting, net

Exchange differences [gain or (-) loss], net

Net other operating income /(expenses)

TOTAL OPERATING INCOME, NET

(Administrative expenses)

(Cash contributions to resolution funds and deposit guarantee schemes)

(Depreciation)

Modification gains or (-) losses, net

(Provisions or (-) reversal of provisions)

(Payment commitments to resolution funds and deposit guarantee schems

(Commitments and guarantees given)

(Other provisions)

Of which pending legal issues and tax litigation*

Of which restructuring*

(Increases or (-) decreases of the fund for aeneral bankina risks, net) *

(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)

(Financial assets at fair value through other comprehensive income)

(Financial assets at amortised cost)

(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets)

(of which Goodwill)

Negative goodwil recognised in profit or loss

Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates

Profit or () loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations

PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS

PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS

Profit or (-) loss after tax from discontinued operations

PROFIT OR (-) LOSS FOR THE YEAR

Of which attributable to owners of the parent

@ information available only as of end of the year
@For I FRS compliance banks fizeroo in cell fAlncreases or (-) decreases of the fund for general banking

608 811 214 459

64 82 20 43

200 388 105 228

487 648 165 360

94 124 29 63

31 41 10 23

) ) ) )

2 10 1 2

1,166 1621 421 782

16 16 3 6

111 169 204 572

27 30 4 7

9 12 7 16

-7 -10 0 3

-54 16 3 2

1,391 1,996 679 1472

728 1,062 247 496

79 79 9% 82

43 61 16 33

2 2 0 1

2 0 0 7

0 0 0 o

1 0 0 1

-1 -1 0 -8

0 12 0 0

0 33 0 0

[ 0 0 o

26 1 16 49

0 0 0 0

26 1 -16 -49

0 0 0 0

) 0 0 0

) 0 0 0

) 6 0 0

) 0 0 0

569 791 336 919

383 537 215 613

) ) ) 0

383 537 215 613

383 537 215 613
fisks, netdo must be read as fin
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Total Assets: fair value and impairment distribution

DekaBank Deutsche Girozentrale

(min EUR) A 0 n
P S 21,006 18,587 21,581 20235 1AS 154 ()
d d 777 7,081 8,860 1775 16,668 6613 9,619 435 15976 5221 9484 1271 16392 4253 11,738 401 IFRS 7.8(a)(i)/IFRS 9. Appendix A
e L . . 1429 273 751 405 1335 223 765 6 1439 221 763 455 1586 180 760 646 IFRS 7.8(a)(i); IFRS 9.4.0.4
c : 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 IFRS 7.8(a)(); IFRS 9.4.05
e e el 4313 19077 2,337 0 3,680 1,630 2,049 0 2,792 1279 1513 0 2,183 775 1,408 0 IFRS 7.8(h); IFRS 9.4.1.2A
o 50,622 47618 55,649 59977 IFRS 7.8(); IFRS 9.4.0.2
200 0 200 0 ) 0 ) 0 139 0 139 4 205 4 205 0 IFRS 9.6.2.1; Annex V.Part 1.22; Amnex V.Part 1.26
o e ° 0 0 o o 1AS 39,89A(a); IFRS 9.6.5.8
. 1121 1176 1302 1398
AL A 96,409 89,155 98,878 101,975 1AS 1.9(a), 1G 6
@portfolios, which are nGAAP specific, i.e. which are not appli

(min EUR)

Accumulated impairment

Stage 2
Assets with Stage 1 Assets with
significant ets without  significant
increase in Stage significant  increase in
creditrisk since Credit-impaired  increase in ~ credit i
assets  creditrisksince initial
recognition but
not credit-
impaired

Breakdown of financial
ets by instrument and by

1 Stage 3
counterparty sector’

reditimpai
assets

ge
without significant
in credit risk since
ognition

increa:
initial r

Financial t fair

Stage 1
s without
significant
increase in
credit risk since
initial
recognition

s with
icant

gi by
not credit-
impaired

As of 31/12/2021
Accumulated impairment

Stage 2
Assets with
nificant
Stage 3 significant  increase in
Creditimpaired  increas credit isk sin
assets  creditrisksince initial
initial recognition but
recognition  not credit-
impaired

Stage 1
without

Stage 3
Credit-impai
assets

Stage 1
ssets without
significant
increase in
credit risk since
initial
recognition

ets with

significant

increase in ge 3
creditrisk since Credit-impaired

initial

not credit-
ed

As of 31/03/2022

stag

Accumulated impairment

Stage 1

recognition

Stage 2
Assets with Stage 1
ignificant Assets without
increase in Stage 3 significant
Creditimpaired  incre:

credit risk since

initial
not credit- ognition

impaired

rrying amount

age 2

ets with
significant
increase in

stag

ge 3
credit risk since Credit-impaired
a sets

nitia

recognition but
not credit-
impaired

Accumulated impairment

Stage 1

without

significant
increase in
K

credit risk sinc

initial
recognition

Stage 2
Assets with

ignifi
increase in

Stage 3
Credit-impaired

References

Annex V.Part 131, 44(b)

r

value through othe
comprehensive income: 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 o 0 0 0 0 0 Annex V.Part 1.32, 44(a)
—— Debt securities 5374 20 0 3 3 o 5,582 18 0 2 0 6778 74 0 -4 0 7477 83 0 3 3 0 Annex V.Part 1.31, 44(b)
Loans and advances 41,659 3444 276 11 72 -61 38,702 3164 330 11 76 -86 45,265 3366 331 12 -62 -85 49,536 2676 344 12 -36 -84 Annex V.Part 1.32, 44(a)
) This table covers IFRS 9 specific information and as such only applies for IFRS reporting banks.
@ From June 2021, the gross carrying amount of assets and accumulated hat are purchased or o atinitial recognition are not included in the impairment stages, as it was the case in previous periods.
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Breakdown of liabilities

DekaBank Deutsche Girozentrale

(min EUR)

Carrying amount

LIABILITIES: As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 References

Financial liabilities held for trading 28,726 IFRS 7.8 (e) (ii); IFRS 9.BA.6

33,635

Trading financial liabilities" 0 0 0 0 Accounting Directive art 8(1)(a),(3),(6)

Financial liabilities designated at fair value through profit or loss 482 470 258 244 IFRS 7.8 (e)(i); IFRS 9.4.2.2

Financial liabilities measured at amortised cost 59,284 51,809 59,320 59,244 IFRS 7.8(g); IFRS 9.4.2.1

Non-trading non-derivative financial liabilities measured at a cost-based method* 0 0 0 0 Accounting Directive art 8(3)

Derivatives 1T Hedge accounting 221 384 481 926 IFRS 9.6.2.1; Annex V.Part 1.26

Fair value changes of the hedged items in portfolio hedge of interest rate risk 0 0 0 0 IAS 39.89A(b), IFRS 9.6.5.8

Provisions 481 457 409 330 IAS 37.10; IAS 1.54(l)

Tax liabilities 132 173 293 450 IAS 1.54(n-0)

Share capital repayable on demand 0 0 0 0 IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12

Other liabilities 748 776 431 432 Annex V.Part 2.13

Liabilities included in disposal groups classified as held for sale 0 0 0 0 IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14

Haircuts for trading liabilities at fair value * 0 0 0 0 Annex V Part 1.29

TOTAL LIABILITIES 90,240 82,795 92,285 95,162 IAS 1.9(b);IG 6

TOTAL EQUITY 6,169 6,360 6,593 6,814 IAS 1.9(c), IG 6

TOTAL EQUITY AND TOTAL LIABILITIES 96,409 89,155 98,878 101,975 IAS 1.1G6

(1) Portfolios which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks
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Breakdown of liabilities
DekaBank Deutsche Girozentrale

(min EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector

As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 References

Derivatives IFRS 9.BA.7(a); CRR Annex Il

Equity instruments IAS 32.11; ECB/2013/33 Annex 2.Part 2.4-5
Short positions

Debt securities 573 423 740 920 Annex V.Part 1.31

Central banks 3,464 3,460 3,455 3,465 Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 0 0 0 0 ECB/2013/33 Annex 2.Part 2.9.1

General governments 1,427 1,688 3,519 4,056 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 342 340 579 961 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 18,513 13,472 15,665 17,537 Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 1,921 1,093 1,462 1,941 ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 25,264 24,284 27,427 24,316 Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 18,401 17,570 18,914 19,820 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 1,636 1,572 1,792 1,844 Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 1,367 1,311 1,543 1,607 ECB/2013/33 Annex 2.Part 2.9.1

Households 963 966 1,030 993 Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 882 912 976 978 Annex V.Part 1.42(f), 44(c)

Debt securities issued 29,937 28,344 27,793 27,029 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 293 289 286 285 Annex V.Part 1.37

Other financial liabilities 437 654 853 1,046 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 88,879 81,389 91,152 93,949




VaR (Memorandum item) STRESSED VaR (Memorandum item)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaR

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF

TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT
PREVIOU!
DAY (VaRt-1)

(min EUR)
s of 31/12/2

Traded Debt Instruments
Of which: General risk
Of which: Specific risk

Equities
Of which: General risk

Traded Debt Instruments
Of which: General risk
Of which: Specific risk

Equite 758

2022 EU-wide Transparency Exercise
Market Risk
DekaBank Deutsche Girozentrale

INCREMENTAL DEFAULT
AND MIGRATION RISK
CAPITAL CHARGE

ALL PRICE RISKS CAPITAL CHARGE
FOR CTP.

TOTAL RISK LICATIC
[y MuLHP‘ULAHJN

oW A FACTOR (m) x
LWEEKS | agr  AMOUNT AVERAGE OF
e MEASURE PREVIOUS 60
UR WORKING DAY
(VaRavg)

12 WEE
AVERAGE  LAST MEASURE
RE

30/09/2021

VaR (Memorandum item)

INCREMENTAL

DEFAULT AND
MIGRATION RI
CAPITAL CHARGE

ALLPRICE R
STRESSED VaR (Memorandum item)

MULTIPLICATION
FACTOR (ms) X
AVERAGE OF
PREVIOUS 60
WORKING DAY
VaRavg)

El
AVERAG

PREVIOUS DAY
GE
URE

(VaRt-1)

FLOOR

As of 31/12/2021

[ o | o [ o [ o | o | 2695

of 30/06/20:

Of which: General risk 0 0 51 14 31
Of which: Specific risk 758 1194 0 0 0
Foreian exchance risk 275 241 0 0 0
ommoditi 0 0 0 ) 0
2574 2910 67 19 161 2

[ o [ o | o [ o [ o0 [ 2811

CAPITAL CHARGE
FOR CTP

TOTAL RISK
EXPOSURE
12 WEEKS AMOUNT
AVERAGE
MEASURE

Market risk template does not include CIU positions under the particular approach for position risk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) ) CRR), which instead are included in the RWA OV1 template.
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Credit Risk - Standardised Approach
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Consolidated data

GERMANY

UNITED STATES

UNITED KINGDO!

FRANCE

2022 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

DekaBank Deutsche Girozentrale

Original Expostre Exposure Value Risk exn

4 Approach

adjustme
Original Exposure Risk exposure amount
provisons A ” isions

Original Expost Exposure Value

Standardised Approach

adjusiments and
Original Exposure
provision:

Exposure Value

4 Approach

djusiments and TR —
exposure amount

Value adustments and TR ——
b

Original Exp Exposure:

Risk exposire amount

TR — R
Exposure.

@
exposures, bt inchudes nera et sk acsimens.



2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
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2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

DekaBank Deutsche Girozentrale
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Credit Risk - IRB Approach

DekaBank Deutsche Girozentrale
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2022 EU-wide Transparency Exercise
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2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

DekaBank Deutsche Girozentrale
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2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

DekaBank Deutsche Girozentrale
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(min EUR)

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

Residual Maturity Country / Region

10-3M[
[3m-1v[
f1v-avi
[2v-3v[
13v-5v[

Austria

[10Y - more.

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 31/12/2021
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

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

Nominal Provisions

of which: Financial assets of which: Financial assets at
of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
held for trading amortised cost

through profit o loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

Risk weighted
exposure amount

Total

ol
3|
of
3|
of

[5Y-10Y [ 2|
o|
5
0!
of
4
4

Belgium

ssc0folo 0 0w o wo

201

oloccocoocolole o 0 0 0 0 o
oloccococooloo o 0 0 0o o

201

Bulgaria

Cyprus

Czech Republic

Denmark

cloccocococo
cloccocococo

Estonia




(min EUR)

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

Finland

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

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 31/12/2021
Direct exposures

On balance sheet

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

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets
designated at fair value
through profit o loss

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Carrying amount Notional amount

Derivatives

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Nominal Provisions

Carrying amount Notional amount

Risk weighted
exposure amount

France

Belotwccoo

Gemany

cow82ololocooood

276| 2|

6577

6577

180

Croatia

Greece

Hungary

Ireland

2000

2000

aly

Lawia

38|
54|

cloccococcololocccocololocccoco

cloccococcololocccoccololocccocs

%




(min EUR)

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

Lithuania

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

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 31/12/2021
Direct exposures
Off balance sheet

On balance sheet Derivatives

Off-balance sheet exposures

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

Nominal Provisions
of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets
designated at fair value
through profit o loss

of which: Financial assets
held for trading

of which: Financial assets at

Notional amount
amortised cost

Carrying amount Notional amount Carrying amount

Risk weighted
exposure amount

Luxembourg

cloccococololoccoood
clococococcololocooood

Malta

Netherlands.

Poland

cloccocooco
clocococooco

Portugal

Romania

Slovakia

Slovenia

Moomwoooolrlomcomnoo

Moomwoooolrloncomnoo

Moomwooooltloncomnoo
cloccococcololocccoco
cloccococcololocccoce




(min EUR)

Total gross carrying amount of non-

Residual Maturi
v derivaive financial assets

Country / Region

Spain

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

of which: Financial assets

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 31/12/2021
Direct exposures
Off balance sheet

On balance sheet Derivatives

Off-balance sheet exposures

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

Nominal Provisions

of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
through profit o loss comprehensive income

of which: Financial assets at

Notional amount
amortised cost

Carrying amount Notional amount Carrying amount

held for trading

Sweden

e

e

United Kingdom

i

cloccococcololocccocololoccoood
cloccococcololocccocoloocooosd

Iceland

Liechtenstein

Norway

Australia

Canada

cloccocooco
cloccocococo

Hong Kong




(min EUR)

Residual Maturity Country / Region

Japan

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

On balance sheet

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

DekaBank Deutsche Girozentrale

As of 31/12/2021

Direct exposures

Non-derivative financial assets by accounting portfolio

of which: Financial assets
designated at fair value
through profit o loss

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets at
amortised cost

Derivatives

Derivatives with positive fair value

Carrying amount Notional amount

Derivatives with negative fair value

Carrying amou

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal Provisions

Risk weighted
exposure amount

oloc oo oo o

oloc oo oo o

China

Switzerland

r2v-avi Other advanced economies

(ov-avi Other Central and eastem
13y-5v 1 Europe countries non EEA

Middle East

12v-avr Latin America and the
Caribbean




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 31/12/2021
Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

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

Risk weighted

Total carrying amount of exposure amount

Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
) Nominal Provisions

esidual Maturity Country / Region

of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
through profit o loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets

Carrying amount Notional amount  Carrying amount Notional amount
held for trading ving ying

T0-amr 0 0 0 0 0 0 0 0 0 0 0
[EVRV o 0 0 0 o 0 0 0 0 o 0
fivovi o o 0 0 o 0 0 0 0 0 0
Tov-avi o 0 0 0 o 0 0 0 0 o 0
fav-avi Afica 554 54l 0 0 54 0 0 0 0 6 0
1sY- 10T 107, 106] 0 0 106] 0 0 0 0 53, 0
10V - more 28] 28] 0 0 28] 0 0 0 0 27 0

] o0 165 0 0 165 0 [ 0 0 57 EY [
To-am T | | 0 0 0 g ol g g 0 g
13- 1v1 o o 0 0 o 0 0 0 0 o 0
ry-2vi 92| 92| 0 0 o 0 0 0 o 0 0
r2v-svi e 171 171 0 0 o 0 0 0 0 o 0
13Y-5Y( o o 0 0 o 0 0 0 o 0 0
IsY-10v1 o o 0 0 o 0 0 0 0 o 0
110Y - more 36| 36| 36 0 o 0 0 0 0 0 0

Total 332 332 37 0 0 0 ) 0 0 ) 0 )

Information disciosed in this template is sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018,
(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total fADebt securities and loans receivableso. Country of breakdown is only avail

(2) The exposures reported cover only exposures to central, regional and local governments on immedate borrower basis, and do not include exposures to other counterparts with full or partial goverment guarantees
(3) The banks discl o in the i I assets held for trading portfolio atter offsetting the cash short positions having the same maturities,

(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit sk i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irespective of the denomination and or accounting classification of the positions
the economic substance over the form must be used as a ciiteria for the identification of the exposures to be included in this column. This item does not po: (other than 9 full o quarantees by central, regional and local governments

(5) Residual countries ot reported separately in the Transparency exercise

Regions
Other advanced non EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Irag, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Ermirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadelou
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (Briish), Virgin Islands (U.S.)

Aftcat Algeria, Egypt, Morocco, South Aftica, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Repubiic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Cote Diivoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigefia, Rwanda, Sao Tome And Pri
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns “Total carrying amount of financial (netof ' provide information on a net basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the 60therdo bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approx

(8) Information on Non-d financial assets by accounting portfli included for lying nGAAP



(min EUR)

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

Residual Maturity Country / Region

10-3M[ of ol
[aM-1Y[ 3| 3|
f1v-avi 10| 10|
[2v-av( Austria 3| 3|
13v-5v[ ol of
[5Y-10Y[ 5| 5|
[10Y - more. 76| 76|

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 30/06/2022
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

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

Nominal Provisions

of which: Financial assets of which: Financial assets at
of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
held for trading amortised cost

through profit o loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

Risk weighted
exposure amount

Total of of

Belgium

Bvosso

oloccococooloo o 0 0 0o o

oloccocoocolole o 0 0 0 0 o

&

Bulgaria

Cyprus

Czech Republic

Denmark

cloccocococo
cloccocococo

Estonia




(min EUR)

Residual Maturity Country / Region

Finland

Total gross carrying amount of non-
derivative financial assets

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

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 30/06/2022
Direct exposures

On balance sheet

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

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets
designated at fair value
through profit o loss

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Carrying amount Notional amount

Derivatives

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Nominal Provisions

Carrying amount Notional amount

Risk weighted
exposure amount

France

Gemany

15 153]

803 178| 20 13
o 104]

o 263| 57 1.3
a3 751 613 54

cow8ofoloccocood

-39 839) 30
36 508 2|

2.490

5062 159

Croatia

Greece

Hungary

Ireland

nosoo

15|
18|

nosoo

15|
18|

aly

SlocvwooolSlofnonoo

Lawia

o88o0o0l

o88o0o0l

'™

cloccococcololocccocololocccoco

cloccococcololocccoccololocccocs




(min EUR)

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

Lithuania

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

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 30/06/2022
Direct exposures
Off balance sheet

On balance sheet Derivatives

Off-balance sheet exposures

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

Nominal Provisions

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets
designated at fair value
through profit o loss

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Notional amount

Carrying amount Notional amount Carrying amount

Risk weighted
exposure amount

Luxembourg

cloccococololoccoood
clococococcololocooood

Malta

Netherlands.

Poland

cloccocooco
clocococooco

Portugal

Romania

Slovakia

Slovenia

Moomwooooltloomoomo

Moomwooooltloonoomo

Moomwooooltloomoomo
cloccococcololocccoco
cloccococcololocccoce




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 30/06/2022
Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

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

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

Residual Maturity Country / Region

Nominal Provisions
of which: Financial assets of which: Financial assets at
of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
held for trading amortised cost
through profit o loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

Spain

Sweden

United Kingdom

cloccococcololocccocololoccoood
cloccococcololocccocoloocooosd

Iceland

Liechtenstein

Norway

Australia

Canada

cloccocooco
cloccocococo

2

Hong Kong




v

(min EUR)

Residual Maturity Country / Region

Japan

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

On balance sheet

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

DekaBank Deutsche Girozentrale

As of 30/06/2022

Direct exposures

Non-derivative financial assets by accounting portfolio

of which: Financial assets
designated at fair value
through profit o loss

of which: Financial assets at
fair value through other
comprehensive income

of which: Financial assets at
amortised cost

Derivatives

Derivatives with positive fair value

Carrying amount Notional amount

Derivatives with negative fair value

Carrying amou

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal Provisions

Risk weighted
exposure amount

oloc oo oo o

oloc oo oo o

China

Switzerland

r2v-avi Other advanced economies

(ov-avi Other Central and eastem
13y-5v 1 Europe countries non EEA

Middle East

12v-avr Latin America and the
Caribbean




(min EUR)

esidual Maturity Country / Region

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 30/06/2022

Direct exposures

On balance sheet Derivatives Off balance sheet

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

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

of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
through profit o loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted
exposure amount

Nominal Provisions

Carrying amount Notional amount Carrying amount Notional amount

(2) The exposures reported cover only exposures to central, regional and local governments on immedate borrower basis, and do not include exposures to other counterparts with full or partial goverment guarantees
(3) The banks discl o in the i I assets held for trading portfolio atter offsetting the cash short positions having the same maturities,

(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit sk i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irespective of the denomination and or accounting classification of the positions
the economic substance over the form must be used as a ciiteria for the identification of the exposures to be included in this column. This item does not po: (other than 9 full o quarantees by central, regional and local governments

(5) Residual countries not reported separately in the Transparency exercise

Regions:
Other advanced non EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Irag, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Ermirates and Yemen.

To-amt 0 0 0 0 0 0 0 0 0 0 0
ram- v o o 0 0 0 0 o o o 0 o
v ovi o o 0 0 0 0 o 0 o 0 0
tov-ave o o 0 0 0 0 o o o 0 o
fav-avi Afica 51 50| 0 0 0 0 0 0 0 4 0
s - 10v 1 1 el 0 0 0 0 o o o 2 o
0¥ - move 3 3 0 o o 0 o 0 o 2 0
Total o8 o7 0 0 0 0 0 0 0 53 0 0
o amT 7] 7] T g g g g 0 g g g g
Tam-1v 0 0 0 o o o o o 0 o
r1v-2vr o o 0 0 0 o 0 o 0 o 0 0
r2v-3vi oters o o 0 0 0 o o o o o 0 o
1y -5v1 o o 0 0 0 o 0 o 0 o 0 0
15Y-10¥1 1 1 1 0 0 o o o o o 0 o
10 - more 3 3 3 o o o 0 9 0 o o 0
Total 32 32 32 o o o o 0 o o 0 0 0
Informaion disclosed in this template is sourced from COREP template C 33, introduced with the reporting ramework 2.7, applicable fo reports as of 31 march 2018,
(1) information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total fADebt securities and loans receivableso. Country of breakdown is only avai

Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, EI Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadelou
)

Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (riish), Virgin Islands (U.S.

Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Bot:
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns “Total carrying amount of financial (netof ' provide information on a net basis, whilst the related ‘of which' positions present information on a gross basis.

iswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Céte Diivoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-issau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And Pri

(7) e values for the 60therd bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an appro)

(8) Information on Non-derivative financial assets by accounting portiolio is not included for institutions applying NGAAP



2022 EU-wide Transparency Exercise
Performing and non-performing exposures
DekaBank Deutsche Girozentrale
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2022 EU-wide Transparency Exercise
Performing and non-performing exposures
DekaBank Deutsche Girozentrale
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CUROPEAN

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance

measures

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations

Non-financial corporations

Loans and advances (including at amortised cost and fair value)

Central banks

General governments

Credit institutions

Other financial corporations

Non-financial corporations

of which: small and medium-sized enterprises

Households

As of 30/09/2021
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures

Of which on non-
performing
exposures with
forbearance

measures

2022 EU-wide Transparency Exercise
Forborne exposures

DekaBank Deutsche Girozentrale

Collateral and financial guarantees
received on exposures with
forbearance measures

Gross carrying amount of
exposures with forbearance
measures

Of which
collateral and
financial
guarantees
received on non-
performing
exposures with
forbearance
measures

Of which non-
performing
exposures with
forbearance

measures

DEBT INSTRUMENTS other than HFT

As of 31/12/2021
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures 2

Of which on non-
performing
exposures with
forbearance
measures

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
financial
guarantees
received on non-
performing
exposures with
forbearance
measures

Loan commitments given

QUALITY OF FORBEARANCI

Loans and advances that have been forborne more than twice

Non-performing forborne loans and advances that failed to meet the non-
performing exit criteria

@ Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

@For the on-bal

sheet items,

reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign

balance sheet

instruments, the same item (6Accumulated i mpairment,

based on a

accumul ated changes

in fair value due

negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is
i ion, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-
to credit risk and pr

commitments are generally reported with a positive sign.

© The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other
demand deposits ) of 5% or above.



CUROPEAN
BANKING

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance

measures

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations

Non-financial corporations

Loans and advances (including at amortised cost and fair value)

Central banks

General governments

Credit institutions

Other financial corporations

Non-financial corporations

of which: small and medium-sized enterprises

Households

As of 31/03/2022
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures

Of which on non-
performing
exposures with
forbearance

measures

2022 EU-wide Transparency Exercise
Forborne exposures

DekaBank Deutsche Girozentrale

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
financial
guarantees
received on non-
performing
exposures with
forbearance
measures

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCI

Loans and advances that have been forborne more than twice

Non-performing forborne loans and advances that failed to meet the non-
performing exit criteria

(1) Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

(2)For the on-bal: sheet items,

reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign
bal ance sheet instruments, the same item (6Accumul ated

commitments are generally reported with a positive sign.
(3) The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other

demand deposits ) of 5% or above.

based on a

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance

measures

As of 30/06/2022
Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures 2

Of which on non-
performing
exposures with
forbearance
measures

Collateral and financial guarantees
received on exposures with
forbearance measures

Of which
collateral and
financial
guarantees
received on non-
performing
exposures with
forbearance
measures

impairment, accumul ated

changes

in fair value due

negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is
i ion, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-
to credit risk and pr




ey 2022 EU-wide Transparency Exercise

Breakdown of loans and advances to non-financial corporations other than held for trading
DekaBank Deutsche Girozentrale
'AS 0f 30/09/2021 AS 0f 31/12) As of 31/03/2022
Gross carrying amount carrying amount carrying amount Gross carrying amount
L mulated Y Accumulated J Accumulated J Accumulated
Of which Of which foans. negative Of which Of which loans. negative Of which Of which loans. Of which: Of which loans.
non- andadvances  pccumulated CENGES i far non- andadvances  ccumuiated ChANGES in fai P andadvances  acumulated on- andadvances  pccumuiated ©
erfe ectt e value dueto . °!  valiedueto Srmi : ) orm st > Y value dueto
performin subjectto mpairmentt  YAlue due performin subject to CrriED ue due performin subject to e e performin ubject to impairment’ e
of which: impairment credit risk on of whi impairment creditrisk on T impairment creditrisk on of which: impairment creditrisk on
(min EUR) defaulted (RSN defaulted enieerieaning defaulted jpon-perforining defaulted jpor performing
exposures exposures exposures' exposures
A Adriculture. forestrv and fishina 50 o o 50 o o 49 o o 9 0 o a7 o 0 a7 0 o a4 o 0 ) 0 o
R Mininn and auarmina 166 o 0 166 o o 156 o o 156 o o 160 o o 160 o o 150 o o 150 o o
C Manufacturina s68 o o s68 1 o a2 o o sa2 1 o 530 o o 530 1 o 520 o o 520 1 o
lectrcity, gas, steam and air conditionin
D Blectciy, gas, steam and air condiioning. Y 0 0 2031 2 0 2136 0 0 2136 2 o 2370 o 0 2470 2 o 2443 o 0 2043 2 o
F Water siunolv w21 0 0 A2a 0 0 B 0 0 T 0 ) 01 ) 0 01 ) o 34 o ) 831 ) o
F Construction 307 o o 307 o o 304 o o 304 o o 300 o o 300 1 o 207 o o 297 o o
G Wholesale and retail rade 86 o 0 86 o o ) o o 89 o o 81 o o 81 ) o 87 o o a7 o o
H Transnort and storaoe 1177 1 1 1152 7 o 1125 1 1 1113 ] o 1043 1 1 1034 7 o 1122 fl 1 1102 6 o
1 Accommordafion and fond servica activiies o o o o 0 o 0 o 0 o o o o ) o o ) o o o ) o o o
3 Information and communication 35 o o 35 o o 35 o o 35 o o E) o o 32 o o 32 o o 32 o o
K Financial and insirrance actviies o o 0 o o o o o 0 o o o o o o o o o ) o ) o o o
L Real estate activiies 9140 162 162 9110 79 o o457 236 236 9,408 o1 o 967 237 237 9926 89 o 10021 244 244 9844 81 o
ofessional, scientific chnic
e ek 193 14 14 193 s 0 165 14 14 165 s o 160 14 14 160 s o 149 15 15 149 5 o
istrative and support servic
L O G AES 2538 99 %9 2538 % o 2618 1 79 2618 61 0 2686 13 8 2686 50 o 2647 83 8 2647 2 0
0 Public a ation and defence,
S o o 0 o 0 o 0 o 0 o 0 o 0 o 0 o 0 o 0 o 0 o 0 o
P Fdcation 3 0 0 3 0 0 1 0 0 T 0 ) z ) 0 7 0 f 3 f 0 3 0 )
Q Huma senvices and social w
S 2 S s 65 o 0 65 0 o 13 o 0 13 0 o 110 o 0 10 0 o 128 o 0 128 0 o
R Arts. entertainment and recreation 81 o o &1 o o 84 o o &1 o o 84 o o &1 o o 84 o 0 84 ) o
S Other senvices 8 o o 8 0 o 0 o 0 ) 0 ) 0 ) 0 o o o ) o o o o o
1 0ans and advances 17275 276 276 17201 141 o 17768 330 530 17699 170 o 18474 331 E 16424 156 o 16566 304 4 16,365 120 o

®WThe items o6accumul ated impairmentd and 6accumul ated negative changes in fair value due to credit risk on non
disclosed with the opposite sign of what is reported according to the FINREP framework (template F 06.01), which follows a sign convention based on a creditidebit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation
(EU) 2021/451 - ITS on Supervisory reporting.



