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On-balance sheet exposures (1)

1 On-balance sheet exposures before adjustments 147,684,602
la 1 Total assets reported in the consolidated balance sheet 161,842,381
1b 2 The amoun? of assets‘of subsidiaries that are not included in the scope of the leverage ratio )
on aconsolidated basis (-)
The amount of assets of subsidiaries that are included in the scope of the leverage ratio on a
1c 7 consolidated basis (excluding those included in the total assets reported in the consolidated -
balance sheet)
1d 3 i'l;1h§1 :rzgrt:;ﬁ; aizetbsdo;wi t;e;r; a?_j)ustments that are deducted from the total assets reported 14,157,778
2 7 The amount of adjustmentsto Basel Il Tierl capital (-) 453,415
3 Total on-balance sheet exposures (a) 147,231,187
Derivative exposures (2)
4 Replacement cost associated with derivatives transactions, etc. 2,167,491
5 Add-on amounts associated with derivatives transactions, etc. 4,385,154
The amount of cash collateral provided in derivatives transactions, etc. 403,869
6 The amoth of cash margin provided in derivatives transactions, etc. that are deducted from 144073
the consolidated balance sheet '
7 The amount of deductions of cash variation margin provided in derivatives transactions, etc. )
Q]
8 The amount of client-cl egred tra_ig exposuresfor which abank acting as clearing member is
not obliged to make any indemnification (-)
9 Adjusted effective notional amount of written credit derivatives 266,270
10 Adjusted effective notional offsets and add-on deductions for written credit derivatives (-) 174,415
11 4 Total derivative exposures (b) 7,192,443
Securities financing transaction (SFT) exposures (3)
12 The amount of SFT assets, etc. 731,857
13 The amount of deductions from SFT assets, etc. (-) 139,719
14 The exposures for counterparty credit risk for SFTs, etc. 85,989
15 The exposures for agent transaction
16 5 The Total exposures of SFT, etc. (c) 678,127
Other off-balance sheet exposures (4)
17 Notional amount of off-balance sheet exposure 47,619,768
18 The amount of adjustments for conversion in relation to off-balance sheets (-) 30,526,566
19 6 Total amount of off-balance sheet items (d) 17,093,202
Leverage ratio on a consolidated basis
20 The amount of capital (€) 6,943,108
21 8 Total exposures ((a)+(b)+(c)+(d)) (f) 172,194,961
22 Leverage ratio on a consolidated basis ((€)/(f)) 4.03%




