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Asof March 31, 2015

On-balance sheet exposures (1)

1 On-balance sheet exposures before deducting adjustment items 6,682,165 6,783,839
la 1 Total assets reported in the consolidated balance sheet 6,803,157 6,910,750
1b 2 The amoung of a:@ets_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 (except those included in the total assets reported in the consolidated - -
balance sheet)
1d 3 :)’;12” agﬁr;:f( :fet;pst :j?tugrri t;]e;:iiutztme(i)f?)m the total assets reported in the consolidated 120,992 126,911
2 7 The amount of adjustment items pertaining to Tierl capital (-) 25,071 23,614
3 Total on-balance sheet exposures (a) 6,657,093 6,760,224
Exposures related to derivative transactions (2)
4 Replacement cost associated with derivatives transactions, etc. 18,385 16,740
5 Add-on amount associated with derivatives transactions, etc. 39,045 36,788
;I;Zs ;rcnt?g:;c:t ;eoe vables arising from providing cash margin in relation to derivatives 17,820 15425
6 The amount of reoe| vables arising from providing cash mgrgi n, provi t_jed where deducted ) )
from the consolidated balance sheet pursuant to the operative accounting framework
7 The e_\mount of deductions of receivables (out of those arising from providing cash variation ) )
margin) (-)
8 The amognt of client-cl eared tradele‘qusures for which a bank acting as a clearing member
is not obliged to make any indemnification (-)
9 Adjusted effective notional amount of written credit derivatives - -
10 The amount of deductions from effective notional amount of written credit derivatives (-) - -
11 4 Total exposures related to derivative transactions (b) 75,251 68,954
Exposures related to repo transactions (3)
12 The amount of assets related to repo transactions, etc - -
13 The amount of deductions from the assets above (line 12) (-) - -
14 The exposures for counterparty credit risk for repo transactions, etc 4,193 3,052
15 The exposures for agent repo transactions
16 5 Total exposures related to repo transactions, etc. (c) 4,193 3,052
Exposures related to off-balance sheet transactions (4)
17 Notional amount of off-balance sheet transactions 633,051 637,819
18 The amount of adjustments for conversion in relation to off-balance sheet transactions (-) 358,092 364,578
19 6 Total exposures related to off-bal ance sheet transactions (d) 274,959 273,241
Leverage ratio on a consolidated basis (5)
20 The amount of capital (Tierl capital) (e) 452,506 444,465
21 8 Total exposures ((a)+(b)+(c)+(d)) (f) 7,011,498 7,105,472
22 Leverage ratio on a consolidated basis ((€)/(f)) 6.45% 6.25%




