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(min EUR, %)

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period

2022 EU-wide Transparency Exercise

Key Metrics

Bank of America Europe Designated Activity Company

Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs
transitional arrangements had not been applied

Tier 1 capital - transitional period

Tier 1 capital as if IFRS 9 or
transitional definition

alogous ECLs transitional arrangements had not been applied -

Total capital - transitional period

Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements
had not been applied

Risk exposure amounts

Total risk exposure amount

Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arran: nts had not

been applied

Capital ratios

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as
if IFRS 9 or analogous ECLs transitional arrangements had not been applied

Tier 1 (as a percentage of risk exposure amount) - transitional definition

Tier 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional
arrangements had not been applied

Total capital (as a percentage of risk exposure amount) - transitional definition

Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs
transitional arrangements had not been applied

Leverage ratios

Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

As of As of As of As of
COREP CODE REGULATION
30/09/2021 31/12/2021 31/03/2022 30/06/2022
10,224 10,977 11,002 11,840 C 01.00 (r0020,c0010) Article 50 of CRR
C 01.00 (r0020,c0010) .
10,224 10,977 11,002 11,840 £ C 05.01 (10440,c0010) Article 50 of CRR
10,224 10,977 11,002 11,840 € 01.00 (r0015,c0010) Article 25 of CRR
€ 01.00 (r0015,c0010) :
10,224 10,977 11,002 11,840 - € 05.01 (10440,c0010) - C 05.01 (10440,c0020) Article 25 of CRR
11,951 12,742 12,803 13,766 € 01.00 (r0010,c0010) Articles 4(118) and 72 of CRR
€ 01.00 (r0010,c0010) - C 05.01 (r0440,c0010) -
11,951 12,742 12,803 13,766 < C 05,01 (10440,0020) - € 05.01 (10440,c0030) Articles 4(118) and 72 of CRR
46,676 50,734 54,414 C 02.00 (r0010,c0010) Articles 92(3), 95, 96 and 98 of CRR
€ 02.00 (r0010,c0010) §
46,676 50,734 54,414 - C 05.01 (10440,c0040) Articles 92(3), 95, 96 and 98 of CRR
22.18% 23.52% 21.69% 21.76% CA3 {1} -
(C 01.00 (r0020,c0010) - C 05.01 (r0440,c0010) )/ ~
22.18% 23.52% 21.69% 21.76% (C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
22.18% 23.52% 21.69% 21.76% CA3 {3} -
(C 01.00 (r0015,c0010) - C 05.01 (r0440,c0010) -
22.18% 23.52% 21.69% 21.76% C 05.01 (r0440,c0020) ) / (C 02.00 (r0010,c0010) - C -
05.01 (r0440,c0040) )
25.92% 27.30% 25.24% 25.30% CA3 {5} -
(C 01.00 (r0010,c0010) - C 05.01 (r0440,c0010)
25.92% 27.30% 25.24% 25.30% - € 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) / -
(C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
83,752 78,638 87,906 95,784 € 47.00 (0300,c0010) Avrticle }29 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
amending CRR
12.21% 13.96% 12.52% 12.36% € 47.00 (10340,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014

amending CRR




DR 2022 EU-wide Transparency Exercise

. BANKING
ATHONITY
iy

Leverage ratio

Bank of America Europe Designated Activity Company

As of
30/06/2022

As of
31/03/2022

As of As of
(min EUR, %) 30/09/2021 31/12/2021

COREP CODE REGULATION

Tier 1 capital - transitional definition 10,224 10,977 11,002 11,840 |c 47.00 (r0320,c0010)
Tier 1 capital - fully phased-in definition 10,224 10,977 11,002 11,840  |C 47.00 (r0310,c0010) Article 429 of the CRR; Delegated Regulation
(EU) 2015/62 of 10 October 2014 amending
- - o - - . CRR
Total leverage ratio exposures - using a transitional definition of Tier 1 capital 83,752 78,638 87,906 95,784 | C 47.00 (r0300,c0010)
Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 83,752 78,638 87,906 95,784 | C 47.00 (r0290,c0010)
12.21% 13.96% 12.52% 12.36% [A.1]/[B.1]

Leverage ratio - using a transitional definition of Tier 1 capital

Leverage ratio - using a fully phased-in definition of Tier 1 capital 12.21% 13.96% 12.52% 12.36% [A.2)/[B.2]




2022 EU-wide Transparencv Exercise
Capital

Bank of America Europe Designated Activity Company

(min EUR, %) As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 'COREP CODE REGULATION
own Funps 11051 72 12003 1376 oo [—
e e 1022 10077 11,002 1a00 |commaon [
e 7852 7410 7410 7a10 |coumommaonn -
[Rp— 2560 2034 252 20 [coumoommnn -
Aecuristed e compreense s s M 4 |coumcamoann e 10,25 o (250 i )t 8
—— 5 w1 107 e |conmaon s 17y 20 250 o )
(R R— o o o o |comenan [ —
Moty nterest ghen rcagniton i CET captal o 0 o - [
Adusments o CETH e toprudena s 8 5 257 256 [coumcomoconn [ —
[T —— o 0 o o [ oo s ) A Mt e
DTtk b e ity oty i ot o S . S o+ lcomoman o ma
(T —— o 0 o R —— s 30 et 0,100 5t 5
Dot enet pensn und ases . 0 . o |commmann et 19,50 o 1 0
) Recroce s hokings i CET1 Capia o 0 o P - s 1230 o )00 4 OR
9 Bicess dduction o AT e over AT Captal . 0 . o |commaon 350 o i
covco oo - covon - oo s
[y S— kel b subject 03 1.250% o 0 o 0 y A Dson 0 0 s 0o 5% s
ooy oo oo | 5o o 550 R e o 85 o A
Of i rom sueation poskins () o 0 o P - S ———
L o 0 . o |commmenn L
() Deduci DT tht oy on ture rftabilt and arise o temporry ifr o 0 o P T T—— s 30 ot ) 2 2 s ) e ) D) R
e o 0 . o |commmann S —
) Amount xceing the 17.65% treshld o 0 o P r— [
(BT e m————— o a2 108 I P [ ———
owN Funos
Transitonal period M vk o o o 0 P - [ —
€ Otrrreseesltaxa . 0 . [ — 350, prt 0%
) Aditona dductions of CET1 Captal d o Avicle 3 CRR 14 o 0 R T — [
CETE coptlelomens o deductions - cter . 0 . [ r—— .
T s o o 0 o |onaies e .
Tanstona dustrrtsdue o grandthered GET1 Captal sruments . 0 . [ e ———
o ey e 13 Ao Ry s o o 0 o |comomn I
Othrtranstosl ausimens o CET Captl (o . 0 . [ r— [ -
ADDITIONALTER 1 CAPITAL (e of dcuctinsan e ransine adstmrts) o o o o |comcesmann [
Adions Ter 1 Captalnstruments . 0 . o [cmsamn - con
() e Gt T T2 b ovr T2 oy o 0 o o |com@man

01,00 10690,c0010) + C01.00

Additonal Tier 1 Capi e (0700,0010)  C 0100 (r0720,0010) + €
Other Additional Tier 1 Capital components and deductions. o 0 o 0 oot e ot oy
+C 0100 (0748 c0010)

100 s oo + o,
Addtiona Ter 1 transitonal austments 0 0 0 0 [Cosmetnio s cortn araconto

TIER 1 CAPITAL (net of deductions and after transitional adjustments) 10224 10,977 11,002 11,840 c01.00 co015,coot0) At 250f R

TIER 2 CAPITAL (net of deductions and after transitional adjustments) 1727 1,766 1,802 1,925 c01.00 (0750,c0010) vt 71 of GRR

Tier 2 Capital instruments 1727 1,766 1,802 195 o0 oo + oo

0100 (0910,0010) + C01.00
co

e et ..
OtherTr 2 Coptal components n ddctions o 0 o o [Bmisomm . cumiomann

10970,c0010) = C 01,00 (19974,0010) + C
0100 1097 cooto

. . 0100 108900010) + 01,00
Tier 2 ransitonal adjustments 0 0 o 0 [Camn0eoonn s € o100 (oseoaotoy
TOTAL RISK EXPOSURE AMOUNT 46,100 46,676 50734 54414 [conoo om0y Avicies 823, 95,96 nd 98 o GRR
OWN FUNDS
REQUIREMENTS
Of which: Transitonal adjustments inclu 0 0 o 0 |cosor ponocooioy
COMMON EQUITY TIER 1 CAPITAL RATIO (tran: 2218% 23.52% 21.69% 2176%  [cascy -
CCAPITAL RATIOS (%)
ransitional period TIER 1 CAPITAL RATIO (transitional period) 2218% 23.52% 21.69% 2176% | -
TOTAL CAPITAL RATIO (transitional period) 25.92% 27.30% 25.24% 2530%  [casesy -
£T1 Capital (4101134120 MINGA 22 A1 13-
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 10224 10,977 11,002 11,890 22A244 MIN(A 4+A.2.2- B
Fully loaded Aa300.00
EIRENEED) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 2218% 23.52% 21.69% 2176%  |oayssa -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 0 0 o 0 |cosor posocoonny
Adjustments to AT1 due to IFRS 9 transitional arrangements 3 0 o 0 |cosoncosocon)
Memo items
Adjustments to T2 due to IFRS 9 transitional arrangements 0 0 o 0 |cosorposocoosny
Adjustments included in RWAS due to IFRS 9 transitional arrangements 3 0 o 0 |coson cosocoos)

ET1 based on Therefore, any caoital ot elaible from a at the reporting date are not take nto account i this calcuation,
Full loaded CETI canitl rato estimation s based on the formulae stated in coumn "COREP CODE” It lead 1 canital ratos oublished banks e.0.in their Pillr 3 discosure




(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 CVA)®

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commodities 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

2022 EU-wide Transparency Exercise
Overview of Risk exposure amounts

Bank of America Europe Designated Activity Company

RWAs
As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 COREP CODE
€ 02.00 (10040, €0010) -[C 07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130,
€0220, s001) + C 08.01 (r0040, c0260, s001) + C 08.01 (r0050, c0260, s001) + C 08.01 (r0060, c0260,
35,130 35,309 39,634 41,692 s001) + C 08.01 (r0040, c0260, s002) + C 08.01 (r0050, c0260, s002,) + C 08.01 (r0060, c0260, s002)
+ C 02.00 (10470, c0010) + C 02.00 (r0460, c0010)]
€ 02.00 (10060, c0010)-[C 07.00 (0090, 0220, S00L) + C 07.00 (10110, c0220, s001)+ C 07.00 (10130,
35,130 35,309 39,634 41,692 €020, 5001}
C 02.00 (10250, c0010) - [C 08.01 (r0040, c0260, s002) + C 08.01 (0050, c0260, s002) + C 08.01 (r0060,
0 0 0 0 <0260, 5002)]
€ 02,00 (10310, c0010) - [C 08.01 (10040, c0260, s001) + C 08.01 (10050, c0260, s001) + C 08.01 (10060,
0 0 0 0 <0260, 5001)]
€02.00 (0420, c0010)
0 0 0 0
€ 07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130, 0220, 5001) + C 08.01
1,203 1,134 1,205 1,270 (10040, 0260, 5001) + C 08.01 (10050, 0260, 5001) + C 08.01 (0060, 0260, 5001) + C 08.01 (r0040,
. . . - €0260,5002) + C 08.01 (10050, c0260, S002,) + C 08.01 (0060, c0260, $002) + C 02.00 (10460, c0010)]
€ 02.00 (10640, c0010)
923 659 631 771
€ 02,00 (10490, c0010)
0 0 0 0
€ 02.00 (0470, c0010)
3,174 3,480 3,794 4,860
€02.00 (0520, c0010)
1,287 1,614 1,449 1,523
€ 02.00 (10530, c0010)
1,287 1,614 1,449 1,523
€ 02.00 (r0580, c0010)
0 0 0 0
€ 19.00 (10010, c0601)*12.5+C 20.00 (10010,c0450)*12.5+ MAX(C 24.00(10010, c0090),C
24.00(r0010,c0100),C 24.00(r0010, c0110))*12.5
0 0 0 0
€ 02,00 (10680, c0010)
0 0 0 0
€02.00 (r0590, c0010)
4,383 4,481 4,020 4,297
€ 02.00 (10600, c0010)
0 0 0 0
€02.00 (10610, <0010)
4,383 4,481 4,020 4,297
C02.00 (10620, c0010)
0 0 0 0
C02.00 (10630, c0010) + C 02.00 (10690, c0010)
0 0 0 0
46,100 46,676 50,734 54,414

* 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.




VaR (Memorandum item)

MULTIPLICATION
TOTAL RISK EXPOSURE AMOUNT FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

MULTIPLICATION
TOTAL RISK EXPOSURE AMOUNT - Ml T o
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(VaRavg)

PREVIOUS
DAY (VaRt-1)

(min EUR)
As of 30/09/2021 As of 31/12/2021
Traded Debt Instruments

STRESSED VaR (Memorandum item)

LATEST AVAILABLE
(SVaRt-1)

2022 EU-wide Transparency Exercise
Market Risk
Bank of America Europe Designated Activity Company

™M
INCREMENTAL DEFAULT INCREMENTAL
AND MIGRATION Risk At PRICE RISKS CAPITAL CHARGE VaR (Memorandum item) STRESSED VaR (Memorandum item) DEFAUTAND S CRICER I T SHaRee
CAPITAL CHARGE FORCTP MIGRATION RISK
CAPITAL CHARGE
TOTAL RISK TOTAL RISK
s M::g;l;cumu M;J:Cr;;:.lmnou POSURE
lAZV:lREAE:ES LAST MEASURE FLOOR lsz‘ENRE:(;(ES LAST ANOUNY AVERAG(’E“;)Fx PREVIOUS DAY AVERAG('E";)Fx LATEST AVAILABLE lAZ‘I:IREAE:;(ES LAST FLOOR 1AZV‘ENREAE:ES LAST ANCURY
EASURE ooaE  MEASURE PREVIOUS 60 (VaRt-1) PREVIOUS 60 (svaRt-1)  AVERAGE  measure e MEASURE
'WORKING DAYS 'WORKING DAYS
(VaRavg) (SVaRavg)

As of 30/09/2021

As of 31/03/2022

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

Commodities risk

As of 31/03/2022

Total

Asof 31/12/2021

As of 30/06/2022

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) a) CRR), which instead are included in the RWA OV1 template.




y 2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
Bank of America Europe Designated Activity Company

Standardised Approach

Asof 30/09/2021 Asof 31/12/2021

Value adjustments and
provisions

Original Exposure!  Exposure Value!  Risk exposure ameunt OrginalExposure!  Exposure Value! sk exposurs amount Y214 2smentsand

Consolidated data

[ ——————=—r)

re—
Standardised Total

(2 Sundarosed

ot a5 o st quarter
Standardised Approach

Asof 30/09/2021 Asof31/12/2021

Value adjustments and Value adjustments and
Original Exposure’  Exposure Value! Risk exposure amount S Original Exposure’  Exposure Value'  Risk exposure amount F

UNITED KINGDOM

Standardised Total®

@
exposues, bt ncuces generl i sk s

Standardised Approach

Asof 30/09/2021 Asof31/12/2021

. . Value adjustments and q q PRm—
Original Exposure’ Exposure Value!  Risk exposure amount B Original Exposure’ Exposure Value!  Risk exposure amount o

[ P ——————
Reaianal aavernments a local autharities
[ ————

[ ——
International Oraanisations

pe—

e
GERMANY s a———
o S
Exnnires in dataut
Itame assocated with pacticularty hiah isk
Coversd bonde
Clane on Insttution and cornorates with » ST cradit assasemant
AV —————

Standardised Approach

As 0f 30/09/2021 Asof31/12/2021

Value adjustments and

s Original Exposure!  Exposure Value' Risk exposure amount

Original Exposure'  Exposure Value' Risk exposure amount

e
[ P ——————
R T ——

PR —————
o ubich: SHE

Exnosures in default

Ihems nssaciated with articulariv hiah risk

ine and cornoratas with a ST cradit acsassmant
rcnn

Prrs—

Standardised T

Standardised Approach

Asof 30/09/2021 Asof31/12/2021

Value adjustments and

Value adjustments and
provisions® provisions®

Original Exposure!  Exposure Value' Risk exposure amount S

Original Exposure!  Exposure Value'  Risk exposure amount

[ P ————
P ——
antity

IRELAND

P R ————

ine and cornoratas with a ST cradit acsascmant
T —————=)

Prrs—
Standardised Total®

@
exposues bt incudes enerl it sk s,




y 2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
Bank of America Europe Designated Activity Company
EETp—

Asof 30/09/2021

Value adjustments and

Original Exposure'  Exposure Value! Risk exposure amount Original Exposure’

NETHERLANDS

Standardised T

Asof 31/12/2021

Exposure Value'  Risk exposure amount

@

exposues, bt ncuces generl i sk ST,
Standardised Approach

Asof 30/09/2021

Value adjustments and

Original Exposure'  Exposure Value! Risk exposure amount Original Exposure’

Standardised Total®

Asof 31/12/2021

Exposure Value'  Risk exposure amount

exposues, bt ncuces generl i sk s
Standardised Approach

Asof 30/09/2021

Original Exposure’  Exposure Value® Original Exposure’

sk exponure amount Y108 Stsments and

[ P ——————
5 or local authorities

SWITZERLAND

PR —————
of iich: SHE
Exvosures in default
Items associated with particularlv hioh risk
Coverad bonds
Claims on institutions and coroorates with a ST credit assessment

Collective investments undertakinas (C1U)

Asof 31/12/2021

Exposure Value'  Risk exposure amount

exposues, bt ncuces generl el sk ST
Standardised Approach

Asof 30/09/2021

Value adjustments and

Original Exposure’  Exposure Value! Risk exposure amount Original Exposure’

LUXEMBOURG

of iich: SHE
P ———
of uhich: SUE
Exvosures in default

Items associated with particularlv hioh risk

Coverad bonds

Claims on institutions and coroorates with a ST credit assessment
Collective investments undertakinas (C1U)

Eauity

re—

Standardised Total’

Asof 31/12/2021

Exposure Value!  Risk exposure amount

Standardised Approach

As of 30/09/2021

Value adjustments and
provisions®

Original Exposure Exposure Value!  Risk exposure amount

[ P ——————
overnments or local authorities

BELGIUM

T ———
Futich: SHE
Exposures in default

tems associated with particulariy hiah risk
Coverad bonds
Claims on institutions and cornorates with 3 ST credit assessment
Collective investments undertakinas (C1U)
Eauit
re—
Standardised Total’

Asof 31/12/2021

Risk exposure amount

Standardised Approach

As of 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amount

Ve sdusmens a1 xposure

[ P —————
r local authorities

UNITED STATES
Futich: SHE
Exnosures in default
ssociated with particulariy hiah risk

Coverad bonds

Claims on institutions and cornorates with 2 ST credit assessment

Colective

Eauity
Erep—
Standardised Total!

[ras——————— )

Asof 31/12/2021

Exposure Value!  Risk exposure amount

Value adjustments and
provisions®

Value adjustments and
provisions®

Value adjustments and
provisions®

Value adjustments and

Value adjustments and

Value adjustments and
provisions’




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

Bank of America Europe Designated Activity Company

Standardised Approach

Asof 31/03/2022

Original Exposure'  Exposure Value! Risk exposure amount Original Exposure’

Value adjustments and
provisions

Consolidated data

[ ——————=—r)

0
2218
o

re—

Asof 30/06/2022

Exposure Value!

sk exposure amoun Va1 adsmentsand

137 1379
Standardised Total 90,710 65219

1

o

0

0

o

324
6]

Standardised Approach

Asof 31/03/2022

Original Exposure’  Exposure Value® Original Exposure’

sk exponure amount Y4108 Stsments and

UNITED KINGDOM

Standardised Total

As of 30/06/2022

Exposure Value'  Risk exposure amount

-

Value adjustments and
provisions®

Standardised Approach

Asof 31/03/2022

Value adjustments and

Original Exposure
provisions® e

Original Exposure'  Exposure Value' Risk exposure amount

[ P ——————
thorities

GERMANY e o

PR ————

utions and cornarates with a ST credit assassmant
[ ————————r= )

re—

Standardised Total®

As of 30/06/2022

Value adjustments an
provisions®

!

Exposure Value!  Risk exposure amount

Standardised Approach

As of 31/03/2022

. . Value adjustments and .
Original Exposure’ Exposure Value!  Risk exposure amount e Original Exposure’

e
[ P ——————
R thorities

Retail
o ubich: SHE
PR —————
o ubich: SHE
Exnosures in default
Ihems nssaciated with articulariv hiah risk
Coverad hande

Claime on incttutione and cornorates with a ST cradit acsassmant
(cnn

As of 30/06/2022

Value adjustments and
provisions®

-

Exposure Value!  Risk exposure amount

Standardised Approach

Asof 31/03/2022

Value adjustments and

erovislons® original Exposure’

Original Exposure!  Exposure Value' Risk exposure amount

[ P ————
P ———————"
[ ———

[ ——
rs——p———
Incttutions

Rotail

IRELAND

P R ————

Prrs—
Standardised Total®

As of 30/06/2022

Exposure Value!

[rem—
L —

5
o
| I

@
exposures bt inchudes enerl it sk st



y 2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
Bank of America Europe Designated Activity Company
EETp—

Asof 31/03/2022

OrginalExposure!  Exposurevalue Risk exposreamaunt VS SIS o

NETHERLANDS [ e

Asof 30/06/2022

Exposure Value!

Risk exposure amount

Standardised Approach

Asof 31/03/2022

e O e ——

Standardised Total

As of 30/06/2022

Exposure Value!

Risk exposure amount

Standardised Approach

Asof 31/03/2022

R i e T—

Original Exposure’  Exposure Value'  Risk exposure amount

[ P ——————
Reaional aovernments or local authorities
ntities

SWITZERLAND Secured bv mortaaces on immovable bropertv.
e
Excosures indefault
Itams assocated with baticulary hiah risk
Covered bonds
Clms on Intitutons and coroorates with T credi assessmant
Collctiv investments undertakinas (CTU)

As of 30/06/2022

Exposure Value!

Risk exposure amount

Standardised Approach

Asof 31/03/2022

Value adjustments and
Original Exposure’  Exposure Value' Risk exposure amount b original Exposure’

'3
Secured by m

LUXEMBOURG

e ——
E

Standardised Total’

As of 30/06/2022

Exposure Value!

Risk exposure amount

Standardised Approach

As 0f31/03/2022

i expasre amount VA0S SIS 01

[ P ——————
overnments or local authorities

e
BELGIUM Secured bv mortaaces on immovable oroperty.
o rich: S
Excosures indefault
tems associted with oariculaiv hioh isk
Covered bonds
Clims on Institutions and coroorates with T credit assessmant
Collctive investments undertakinas (CTU)

As of 30/06/2022

Exposure Value!

Risk exposure amount

Standardised Approach

As 0f31/03/2022

Original Exposure’

[ Rp—
Orignal Exposure’  Exposure value® sk exposure amount. Y214 ¢lesmert

i e
[ P —————
R p——

ot wtic: SUE
ekl
UNITED STATES [
e e e
ot which SHE
Excam e i datet
e i it i blah rnk
o
(Chims s i 1 cmcrnims it ST v et
S ————r—

Standardised Total!

As of 30/06/2022

Exposure Value!

Risk exposure amount

Value adjustments and
provisions®

Value adjustments and
provisions®

Value adjustments and
provisions’

_



2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Bank of America Europe Designated Activity Company

Original Exposure®

Of which:
(min EUR, %) defaulted
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

Consolidated data

Oooooo0oo0oo0ooooooo

Equity
Other non credit-obligation assets
IRB Total *

o Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation
techniques (e.g. substitution effects).
(2) IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.

IRB Approach

As of 30/09/2021

Exposure
Value®

Oooooo0oo0oo0ooooooo

Value
adjustments
and
Of which: provisions Of which:
defaulted defaulted

Risk exposure amount Original Exposure®

o

Oooocoooocoooooo

As of 31/12/2021

Risk exposure amount ) Value
Eprae adjustments

Value® and

Of which: provisions
defaulted




2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Bank of America Europe Designated Activity Company

Original Exposure®

Of which:
(min EUR, %) defaulted
Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

Consolidated data

Oooooo0oo0oo0ooooooo

Equity
Other non credit-obligation assets
IRB Total *

o Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation
techniques (e.g. substitution effects).
(2) IRB Total does not include the Securitisation position unlike in the results prior to the 2019 exercise.

IRB Approach

As of 31/03/2022

Exposure
Value®

Oooooo0oo0oo0ooooooo

Value
adjustments
and
Of which: provisions Of which:
defaulted defaulted

Risk exposure amount Original Exposure®

o

Oooocoooocoooooo

As of 30/06/2022

Risk exposure amount ) Value
Eprae adjustments

Value® and

Of which: provisions
defaulted




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
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 nega

Risk weighted
Total car exposure amount
Total gross carrying amount of non- non-derivative financial

Residual Maturity (Country/IRegion derivative financial assets assets (net of short

Nominal

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

of which: Financial assets
held for trading

of which: Financial assets at
amortised cost

Carrying amount Notional amount ~ Carrying amount Notional amount

[
0
0
0
0
0
0

[
0
0
0
0
0
0
0

[

[0-3M[
[3M-1Y[
rav-2v(
[2v-3y(
[3Y-5Y[
[5Y-10Y[
[10Y - more
Total

Austria

To-3MT
ram-1vr
rivoovr
rav-3vr
ray-syr
15y - 10V 1
r10Y - mare
Total
T0-3M1
ram-1vr
rav-2vr
r2v-3vr
13Y-5Y1
15y - 1071
110Y - more
Total

Belgium

vloccvocoolwle o oo oo o
vloccvocoolwle o oo oo o
oloccoccoolwwcooooo
oloccoccoololo s o oo oo

oloccoccoololo s o oo oo
wloccvwcoolelo s o 0 000
oloccococoolole c o0 0o o
olocccococoolole s o000 o
oloccococoolole o 0 0 00 o
olocccococoolole ccooo o
olocccococoolole o 0000 o

Bulgaria

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1
[10Y - more
Total

Cyprus

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1
[10Y - more
Total

Czech Republic

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101
[10Y - more
Total

Denmark

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101
[10Y - more
Total

Estonia




Residual Maturity

(min EUR)

Country / Region

Finland

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

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

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

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

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Notional amount

Carrying amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

France

126 126
2 2

Bloccoo
Bloccoo

oloccooo o
oloccooo o
olocc oo oo
olo o oo oo
oloccooodf

olo oo oo
olo oo oo o of
oloccoood
olo o oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Germany

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Greece

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Hungary

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Treland

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Ttaly

121

13

664

wio]

S8 corsololocccoocod

148

oloccococcoleloccoocod
olocccocoscololocsossd

280 790]
524 1,541'

363

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Latvia




(min EUR)

Total carrying amount of
ti

non-t e financial

Total gross carrying amount of non- a
assets (net of short

Gl IRLET 3 derivative financial assets

Country / Region

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

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 or loss

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Notional amount

Carrying amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

T2v-3vr .\
- Lithuania
1Sy - 10v 1
110 - more
Total
To-amT 0 0 0 0 0 0 0 0 0 0 0 0
ramo1vr o o 0 0 0 o 0 0 0 0 0 0
T1v-ave o o 0 0 0 0 0 0 0 0 0 0
T2v-3vr 1 1 0 0 0 1 0 0 0 0 0 0
rav-svr Luxembourg o o 0 0 0 0 0 0 0 0 0 0
TSy - 10¥ 1 o o 0 0 0 o 0 0 0 0 0 0
110 - more 0 0 0 0 0 0 0 0 0 0 o 0
tal 1 1 [ [ [ 1 [ o [ [ o [ o
To-3MT
raMo1vr
T1v-2vr
T2v-3vr
r3v-svr Malta
1S - 10v 1
110Y - more
Total
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0
raMo1vr o o 0 0 0 o 0 0 0 0 0 0
T1v-2vr o o 0 0 0 0 0 0 0 0 0 0
T2v-3vr 1 1 0 0 0 1 0 0 0 0 0 0
r3v-svr Netherlands 0 0 0 0 0 0 0 0 0 0 0 0
1S - 10v 1 o o 0 0 0 o 0 0 0 0 0 0
110Y - more o 0 0 0 0 0 0 o 0 0 o 0
Total 1 1 0 0 0 1 [ o [ [ [ [ o
To-3MT
raMoavr
T1v-2vr
T2v-3vr
r3v-svr Poland
1S - 10v 1
110Y - more
Total
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr o o 0 0 0 o 9 2 0 0 0 0
T1v-2vr o o 0 0 0 0 9 2 0 0 0 0
T2v-3vr o o 0 0 0 o 10 2 0 0 0 0
r3v-svr Portugal 0 0 0 0 0 0 17 74| 0 0 0 o
TSy - 10v 1 o o 0 0 0 o 0 0 0 0 0 0
[10Y - more o 0 0 0 0 0 0 0 0 0 o 0
Total 0 0 0 [ [ 0 6 a1 [ [ o [ o
To-3MT
raMoavr
T1v-2vr
T2v-3vr .
N Romania
TSy - 10v 1
[10Y - more
Total
To-3MT
raMoavr
T1v-2vr
T2v-3vr 5
N Slovakia
sy - 10v 1
[10Y - more
Total
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
raMo1vr o o 0 0 0 o 0 0 0 0 0 0
T1v-2vr o o 0 0 0 o 0 0 0 0 0 0
T2v-3vr . o o 0 0 0 o 0 0 0 0 0 0
r3v-svr Slovenia 0 0 0 0 0 0 0 0 0 0 0 0
1Sy - 10v 1 o o 0 0 0 o 0 0 0 0 0 0
110Y - more o 0 0 0 0 0 0 o 0 0 o 0
Total 0 0 0 [ [ 0 [ o [ [ o [ o




Residual Maturity

(min EUR)

Country / Region

Total gross carrying amount of non-

derivative financial assets

Total carrying amount

non-derivative financi;

assets (net of short

of
ial

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

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

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

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Carrying amount Notional amount ~ Carrying amount Notional amount

oloccooo o
oloccooo o
oloccooo o
olocc oo oo
olo oo oo
oloccooo o

olo o oo oo
olo oo oo o of
oloccoood
olo oo oo oo

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

United Kingdom

oloccooo o
oloccooo o
oloc oo oo of
oloc oo oo o
oloccooo o

oloc oo oo o
olo oo oo o of
oloccoood
olo o oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Iceland

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Liechtenstein

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Norway

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Australia

Nlo oo oo of

Nlo oo oo of

Nlo oo oo o
oloccooo o
oloccooo o
olo c oo oo of
oloccooo o
oloccooo o

oloccooo o
olo o oo oo of
olococoood
olo o oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Canada

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Hong Kong




Residual Maturity

(min EUR)

Country / Region

Japan

Total gross carrying amount of non-

derivative financial assets

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

On balance sheet

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Bank of America Europe Designated Activity Company
As of 31/12/2021

Direct exposures

ative financial assets by accounting portfolio

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

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

of which: Financial assets at
amortised cost

Derivatives

Derivatives with posi

Carrying amount Notional amount ~ Carrying amount

Derivatives with negative fair value

Off balance sheet

Off-balance sheet exposures

Nominal

exposure amount

China

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Switzerland

T0-3MT
ram-1vr
riv-avr
r2v-3vr
13v-5Y1
15Y-10v 1

r10Y - more.
Total

Other advanced economies

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Other Central and eastern
Europe countries non EEA

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Middle East

oloccooo o
oloccooo o

olococoood

79

T0-3MT
ramM-1vr
riv-avr
r2v-3vr
r3v-5vr
15y -10v1

r10Y - more.
Total

Latin America and the
Caribbean




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
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 atives with negative f:

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
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets
held for trading

of which: Financial assets at

amortised cost Carrying amount Notional amount Carrying amount Notional amount

Africa

Information disclosed 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 avalable for institutions that have sovereign exposures of at least 1% of total "Debt securities and loans receivables”. Country of breakdown s only available for institutions that hold exposures of 10% or ipared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with ful or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credt risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and or accounting classification of the positions
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local governments
(5)Residual countries not reported separately in the Transparency exercise

R
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, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . 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, Guadeloupe,
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).

Afica: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Céte D'lvoire, Equatorial Guines, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And Principe,
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns Total carrying amount of non-derivative financial assets (net of short positions)' provide information on a net basis, whilst the related ‘of which’ positions present information on a gross basis.

(7) The values for the ‘Other’ 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 approximation in the order of e04.

(8) Information on Non-derivative financial assets by accounting portfol

not included for institutions applying nGAAP.



(min EUR)

Total car
Total gross carrying amount of non- non-derivative financial

Residual Maturity (Country/IRegion derivative financial assets assets (net of short

[0-3M[
[3M-1Y[
rav-2v(
[2v-3y(
[3Y-5Y[
[5Y-10Y[
[10Y - more
Total

Austria

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
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 nega

Risk weighted
exposure amount

Nominal

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

of which: Financial assets
held for trading

of which: Financial assets at
amortised cost

Carrying amount Notional amount ~ Carrying amount Notional amount

To-3MT
ram-1vr
riv-avr
rav-avr
rav-svr
1sy-10v1
r10Y - more.

Belgium

sloccococuwolwle o o 0 0o o
sloccococuwolwlw o o o 0o o

oloccoccoolwwcooooo
oloccoccoololo s o oo oo

Total

oloccococoolole c o0 0o o
olocccococoolole s o000 o
oloccococoolole o 0 0 00 o
olocccococoolole ccooo o
olocccococoolole o 0000 o

[
0
0
0
0
0
0

[
0
0
0
0
0
0
0

[

oloccoccoololo s o oo oo
sloccocwololo s o o 00 o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Bulgaria

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Cyprus

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Czech Republic

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

Denmark

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

Estonia

[10Y - more
Total




(min EUR)

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

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

Finland

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
As of 30/06/2022

Direct exposures

On balance sheet Derivatives

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 or loss

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Carrying amount Notional amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

B

France

B

50

T

<

-

5

2
Rlcccoo

N
N

Rlcccoo

oloccooo o
oloccooo o
Rlcccoo

olocc oo oo
olo o oo oo
oloccooodf

N

olo oo oo
olo oo oo o of
oloccoood
olo o oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Germany

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

Greece

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

Hungary

[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

Treland

[10Y - more
Total

oloccooo o
oloccooo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

Ttaly

2

2
BlocFocoon]oloccoood

288 of

59

2
BlocXcocon|olocccood

oocococo|olscssosdl

oocococo|olscssosdl

Mococoor]oocccoodl
8o

[
828

oloccococcoleloccoocod
olocccocoscololocsossd

|

BlocFocoon]oloccoood
5
R

[10Y - more
Total

5
R

5

R
o
I
N

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

Latvia

r10Y - more
Total




(min EUR)

Total carrying amount of
ti

non-t e financial

Total gross carrying amount of non- a
assets (net of short

Gl IRLET 3 derivative financial assets

Country / Region

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
As of 30/06/2022

Direct exposures

On balance sheet Derivatives

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 or loss

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Notional amount

Carrying amount

Carrying amount

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Notional amount

r2v-3vr .\
- Lithuania
TSy - 10¥ 1
110Y - mare
Total
To-amM1 0 0 0 0 0 0 0 0 0 0 0 0
ramo1vr o o 0 0 0 o 0 0 0 0 0 0
rivoave o o 0 0 0 0 0 0 0 0 0 0
r2v-3vr o o 0 0 0 o 0 0 0 0 0 0
rav-svr Luxembourg o o 0 0 0 0 0 0 0 0 0 0
TSy - 10¥ 1 o o 0 0 0 o 0 0 0 0 0 0
110Y - mare 0 0 0 0 0 0 0 0 0 0 0 0
tal 1 1 0 0 0 1 0 [ 0 [ [ [ o
T0-3M1
[E
r1iv-2vr
rT2v-3vr
r3v-svr Malta
TSy - 10¥ 1
110Y - more
Total
T0-3MT g 0 0 0 0 0 0 0 0 0 0 0
raMo1vr 27| 27| 0 0 2% 1 0 0 0 0 0 0
T1v-2vr o o 0 0 0 0 0 0 0 0 0 0
T2v-3vr o o 0 0 0 0 0 0 0 0 0 0
r3v-svr Netherlands 0 0 0 0 0 0 0 0 0 0 0 0
15y - 10¥ 1 o o 0 0 0 0 0 0 0 0 0 0
110Y - more o 0 0 0 0 0 0 0 0 0 o 0
Total 27 27 0 0 %6 1 0 [ 0 0 [ [ [
T0-3M1
ramoavr
riv-2vr
T2v-3vr
r3v-svr Poland
15y - 10¥ 1
110Y - more
Total
T0-3MT 0 0 0 0 0 0 T [ 0 0 0 0
ramoavr o o 0 0 0 0 2 23 0 0 0 0
T1v-2vr o o 0 0 0 0 5 46 0 0 0 0
T2v-3vr o o 0 0 0 0 3 23 2 3t 0 0
r3v-svr Portugal o o 0 0 0 0 0 0 0 0 0 0
TSY - 10¥ 1 o o 0 0 0 0 0 0 0 0 0 0
[10Y - more o 0 0 0 0 0 0 0 0 0 o 0
Total 0 0 0 0 0 0 EEY 15[ 2 31 [ [ o
T0-3MT
ramoavr
riv-2vr
Tavo3vr .
o Romania
TSY - 10¥ 1
110Y - more
Total
T0-3MT
ramoavr
r1iv-2vr
Tavo3vr 5
o slovakia
TSY - 10¥ 1
[10Y - more
Total
To-3MT 0 0 0 0 0 0 0 0 0 0 0 0
[E o o 0 0 0 o 0 0 0 0 0 0
T1v-2vr o o 0 0 0 o 0 0 0 0 0 0
Tav-3vr . o o 0 0 0 o 0 0 0 0 0 0
r3v-svr Slovenia 0 0 0 0 0 0 0 0 0 0 0 0
TSY - 10¥ 1 o o 0 0 0 o 0 0 0 0 0 0
110Y - more o 0 0 0 0 0 0 0 0 0 o 0
Total 0 0 0 [ [ [ 0 [ 0 0 [ [ [




Residual Maturity

(min EUR)

Country / Region

Total gross carrying amount of non-

derivative financial assets

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

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
As of 30/06/2022

Direct exposures

On balance sheet Derivatives

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

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

of which: Financial assets at
amortised cost

of which: Financial assets
held for trading

Off balance sheet

Off-balance sheet exposures

atives with negative f:

Risk weighted
exposure amount

Nominal Provisions

Carrying amount Notional amount ~ Carrying amount Notional amount

oloccooo o
oloccooo o
oloccooo o
olocc oo oo
olo oo oo
oloccooo o

olo o oo oo
olo oo oo o of
oloccoood
olo oo oo oo

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

United Kingdom

£

o ccooo
oloccooo o
Bloccooo
oloc oo oo of
oloc oo oo o
oloccooo o

oloc oo oo o
olo oo oo o of
oloccoood
olo o oo oo o

o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Iceland

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Liechtenstein

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Norway

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Australia

i1

i1

111

RBlocococoo

RBlocococoo

Rlocococoo
oloccooo o
oloccooo o
olo c oo oo of
oloccooo o
oloccooo o

oloccooo o
olo o oo oo of
olococoood
olo o oo oo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Canada

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Hong Kong




Residual Maturity

(min EUR)

Comnty//Revion derivative financial assets

Japan

Total carrying amount of

Total gross carrying amount of non- non-derivative financial

assets (net of short

On balance sheet

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Bank of America Europe Designated Activity Company
As of 30/06/2022

Direct exposures

ative financial assets by accounting portfolio

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

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

of which: Financial assets at
amortised cost

Derivatives

Derivatives with posi i Derivatives with negative fair value

Carrying amount Notional amount ~ Carrying amount

Off balance sheet

Off-balance sheet exposures

Nominal

exposure amount

China

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Switzerland

T0-3MT
ram-1vr
riv-avr
r2v-3vr
13v-5Y1
15Y-10v 1

r10Y - more.
Total

Other advanced economies

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Other Central and eastern
Europe countries non EEA

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Middle East

3

3

oloccooo o
oloccooo o

olococoood

5
5
=
5
5
=

87

T0-3MT
ramM-1vr
riv-avr
r2v-3vr
r3v-5vr
15y -10v1

r10Y - more.
Total

Latin America and the
Caribbean




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Bank of America Europe Designated Activity Company
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 atives with negative f:

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
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets
held for trading

of which: Financial assets at

amortised cost Carrying amount Notional amount Carrying amount Notional amount

Africa

Information disclosed 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 avalable for institutions that have sovereign exposures of at least 1% of total "Debt securities and loans receivables”. Country of breakdown s only available for institutions that hold exposures of 10% or ipared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with ful or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credt risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination and or accounting classification of the positions
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees 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, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . 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, Guadeloupe,
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).

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

(6) The columns Total carrying amount of non-derivative financial assets (et of short positions)’ provide information on a net basis, whilst the related ‘of which' positions present information on a gross basis.

(7) The values for the ‘Other 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 approximation in the order of e04.
(8) Information on Non-derivative financial assets by accounting portfolio is not included for institutions applying nGAAP



