1. CAPITAL

DEO028
DekaBank Deutsche Girozentrale, Frankfurt

. " 31/12/2012 - 30/06/2013 : )
Capital position CRD3 rules .................................................. ER—— eferences to COREP reporting

/RWA i MillionEUR i

A) Common equity before deductions (Original own funds without hybrid instruments and governmen i COREP CA 1.1 without Hybrid instruments and government support measures other
support measures other than ordinary shares) (+) ! than ordinary shares
Of which: adjustment to valuation differences in other AFS assets @ (-1+) 0 / Prudential filters for regulatory capital (COREP line 1.1.2.6.06)
B) Deductions from common equity (Elements deducted from original own funds) (-) -108 /_/ COREP CA 1.3.T1* (negative amount)
Of which: IRB provision shortfall and IRB equity expected loss amounts (before tax) () Y ?Bql':lf , ed by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8 included in
C) Common equity (A+B) 2,749 11. 6/6 3 033 12.8%
Of which: ordinary shares subscribed by governmen t 0 /////////////“////////////// Paid up ordinary shares subscribed by government
D) CoCos issued before 30 June 2012 according to EBA Common Term Sheet (+) 0 /////////%“///////////// EBA/REC/2011/1
E) Other Existing government support measures (+) 0 ////////////“////////////
F) Core Tier 1 including other intruments eligible and existing government support measures (C+D+E) 2,749 11.6% 3 033 12.8%
Net amount included in T1 own funds (COREP line 1.1.4.1a + COREP lines from
G) Hybrid instruments not subscribed by governmen t 552 /- / 1.1.2. 2 *01 to 1.1.2.2***05 + COREP line 1.1.5.2a (negative amount)) not
s eeeeeeee t

H) Tier 1 Capital (F+G) 3,301 14 O/ﬁ 15 1%

Common Equity instruments under A) not eligible as CET1 (under CRR) - 0 ////////////////“/////////////// icles 26(1) point (c) an:
Adjustments to Minority Interests 0 ////////// Art cle 84 of CRR

DTASs that rely on future profitability (net of associated DTL) /////////—/ ?r; 2'}] 36(1) point (c) and 38 of CRR [new COREP CA4 lines {1.2 + 1.3-2.2.1 -
H-old.ifrjgs rtJf CET'l cgfgital ir?s,trun:entst of financial sector entities: reciprocal cross holdings, non 0 ////////—//////// icles 36(1) point (g), () and (i), 43, 44 and 45 of CRR
significant and significant investments

RWA for Credit Value Adjustment Risk (CVA) 1,410 / 1,274 / An cles 381 to 386 of CRR

Notes and definitions
(1) The amount is already included in the computation of the eligible capital and reserves and it is provided separately for information purposes.

COREP CA 1.4 =COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)

d 26(2) of CRR

Explanatory footnotes

2013 EBA transparenc y exercise



2. CREDIT RISK
as of 31 December 2012

DekaBank Deutsche

DEO028
Frankfurt

All couterparty countries

DekaBank Deutsche Girozentrale,

Frankfurt

Notes and definitions

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

LTV % ** (as of ;
31/12/2012) i i H
i Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted :

Exposure values (s of 31/12/2012) *

F-IRB A-IRB STA

RWA (as of 31/12/2012) **

F-IRB A-IRB

Non-defaulted | Defaulted : Non-defaulted : Defaulted :

STA
Non-defaulted ; Defaulted

: Non-defaulted ; Def

: ///////////

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

Equity

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

Counterparty Country @

Germany

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

LTV % * (as of }
31/12/2012) i : H
i Non-defaulted ; Defaulted i Non-defaulted ; Defaulted i Non-defaulted : Defaulted :

//////////// !

- ///////////////_///////////////_/////////////
V77777 -7

258

1,888

214

33,374

Exposure values (as of 31/12/2012) *

F-IRB A-IRB STA

RWA (as of 31/12/2012) **

F-IRB A-IRB

Non-defaulted : Defaulted : Non-defaulted ; Defaulted

STA

Non-defaulted : Defautted

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

Equity

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

2013 EBA Transparency Exercise

Value adjustments and provisions (as of 31/12/2012) **

F-IRB A-IRB STA

i "Non-defaulted | Defaulted | Non-defaulted :

.
= 2

: | |
//////////// //////////// -//////////
i

3 = B2
s = =

- —

)

D i - i)

B /
- ///////////////_//////////////_////////////
- //////////////// V7

- //////////////-////////////-////////////

.
/_/////_/ )

1 ]

- —  —1

Value adjustments and provisions (as of 31/12/2012) **

F-IRB A-IRB STA

: Ncn defdulted 'Deramted Non{iefau\led  Defaulted Nonrdefamled

/////////////-/////////////-/////////////

5///////////5-95///////////-///////////

////////////-////////////-////////////

- ////////////////// //////A_

7 // //-// /-//// /

) /mmm

2

///////////

A

/_/ // /_’/ ///

: ///////////-/////////////-///////////

//////// -//////// -/ ///

Defaulted

Defaulted



2. CREDIT RISK
as of 31 December 2012

DekaBank Deutsche

DEO028
Frankfurt

LTV % ** (as

Counterparty Country 31/12/2012)

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

Non-defaulted | Defaulted : Non-defaulted | Defaulted ; Non-defaulted | Defaulted

Non-defaulted Defaulted : Non-defaulted : Defaulted

D vV

8
////////////-////////////-///////////
: /////n////-/ //

7 / _/ ///
////

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
Equity

France

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA
** As explained in the Guidelines

LTV % ** (as of }

Counterparty Cou 31/12/2012)

/////////////

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail

Exposure values (as of 31/12/2012) *

RWA (as of 31/12/2012) **

Value adjustments and provisions (as of 31/12/2012) **

/mmm|| 'mm |

S 1 11 1

////-/////-/////

____

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

Netherlands

Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise

1 ////f//?///?/?-///////f/?/?-////////////
T — —5
I = =

0/ /)

////////////-////////////-//////////

/_// //_/ /

//////////////-////////////-////////////
- 1 -
////////////-////////////-////////////

Defaulted




2. CREDIT RISK
as of 31 December 2012 DE028
DekaBank Deutsche Frankfurt

LTV % ** (as
31/12/2012)

Counterparty Country @

Non-defaulted : Defaulted Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted - Defaulted : Non-defaulted : Defaulted o ulted wlted : Non-defaulte Defaulted

................................. P ————— o A . A . " .l . . . . . " ///////////“/////////// v
instiwions . - - - - - o1 - - - - . -
Corporates O 200 B - . 134 E 129 1 /// )\ T /-//;//////

_
Corporates - Of Which: Lending V7 191 - - - - - 7 7/, /W
Corporates - Of Which: SME | T 7’’’ a0 |

. 1000101 — —
Retail - Secured on real estate property 60.0% - - - - - - - - - - - - ////////////-////////////-%///////////
e et o e oo e o ST . - - - - - - - . - . - I -//////////// -////////////

Retail - Qualifying Revolving 'A

© | I S I T E— S — — E— ////////////-////////////-///////////

o e ST Wheh ooasirE - - : : : 5 : - - - : - =
Equity . 4 - - - - - - - - - - ///////////// -///////////// -
Securitisation T - - - - - - - - ///////////-// _ /-/ ////

Securitisation and re-securitisations positions deducted from capital * ////////////% - - - - - - - - - - - - /////////////A_/////////////é_%////////////%

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA
** As explained in the Guidelines

LTV % ** (as
31/12/2012)

Central banks and central governments ///////////// - - - - - - - - - - ///////////“ /////////“ ////////
insttutons : : - - - - : s == =.s 42
Corportes : - : - - - : - /////// -///////////// -//////////////

Cobaatoe O WIHGh: S : - : - - - - - - - - - - —  —
retail . - - : : - - - - - - - ///////////// Il e
Retall-Seoured on real estate propery . - ] - - : : - - - - - v 1
Retail - Secured on real estate property - Of Which: SME . - - - - - - - - - - - - //////////// -///////////,

Retail - Secured on real estate property - Of Which: non-SME [ 600% - - - - - - - - - - - - ////// _ ///_////////////

Retail - Qualifying Revolving

Counterparty Country

Retail - Other Retail - Of Which: SME

Retai- Other Retal-OrWhich: non-SHE % / - - - - - - - - - - - ? - — — //

Eauty / _ - - - - - - - - - - ////////// -//////////// -/////////{é/

Other non-credit obligation assets

[ TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 31 December 2012

DEO028
DekaBank Deutsche Frankfurt

Counterparty Country @

Central banks and central governments

LTV % ** (as
31/12/2012)

.

Non-defaulted : Defaulted Non-defaulted : Defaulted

i Non-defaulted : Defaulted : Non-defaulted : Defaulted

Defaulted : Non-defaulted : Defaulted on: wited uited : Non-defaulte Defaulted

Yy wm .

- S T : = T - .

Corporates 7 ‘ - - : - - - . 1 -
Corporates - Of Which: Lending V77, - - - - - - - - - - ////////////// _/ //////// _/ ////////
Corporates - Of Which: SME ////////////////////// - - - - - B B B N B B //

Retail - Secured on real estate property 60.0% - - N - - N - - - - N N ////////////-////////////-%///////////
Re(ai\ - Secured on real estate property - Of thch: SME 60.0% - - - - - - N - - - - N /////////////-/////////////-////////////

Luxembourg Re[::[ra” ;J:z‘afc\::‘dszvrzillﬁ‘sate property - Of Which: non-SME L A 7 7 7 7 7
Retalil - g(her Retail __ %///// 1 - - - - B - - - - - N N ////////////-////////////-///////////
e e B heh oo . : ; 2 — S — B — B — — —  —
Equity ] - - : - - - - - - - ///////////// -///////////// -
Securitisation ____ -
- //////////// -

Other non-credit obligation assets ,/////////, B

Securitisation and re-securitisations positions deducted from capital * U/ - //////////////-//////////////J-W////////////%

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA
** As explained in the Guidelines

Exposure values (as of 31/12/2012) * RWA (as of 31/12/:

Value adjustments and provisions (as of 31/1
A c ) LTV % * (as
ounterparty Country 31/12/2012)

Central banks and central governments

Corporates - - - - - - - - - /-/ / / -/ //
Corporates - Of Which: Lending - - - - - - - - - - //%

Corporates - Of Which: SME

U : : 5 - : ; : f f f f 5////////////-//////////////-//////%

Retail - Secured on real estate property

Retail - Secured on real estate property - Of Which: SME

Austria 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
Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 31 December 2012

DEO028
DekaBank Deutsche Frankfurt

Counterparty Country @

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

LTV % ** (as
31/12/2012,

1 [¢ f 31/12/2012) **

Retail - Secured on real estate property - Of Which: SME

7/’ mm

.
////////////-////////////-//////////

////-/ /-/ ____
/ _____

: /////2?/////-//////?///;/-///////?////
T —

Retail - Secured on real estate property - Of Which: non-SME

Switzerland T =
Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Counterparty Country @

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

} ////////4///-////////////-/////////4

7

)/ /|

i ///////////-/////////////-////////;{/4

/ 'ma =mm @

1 - -

/////////////-/////////////-/////////
s - 0- ///%
1 /-/ .

////////////-////////////-/////////

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME

United Kingdom
Retail - Qualifying Revolving

Retalil - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise




2. CREDIT RISK
as of 31 December 2012

DEO028

DekaBank Deutsche

Counterparty Country @

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

LTV % * (as of ¢
31/12/2012) } = i 2 i s
i Non-defaulted ; Defaulted i Non-defaulted ; Defaulted : Non-defaulted : Defaulted

Exposure values (as of 31/12/2012) **
F-IRB A-RB STA

RWA (as of 31/12/2012) **

F-IRB A-IRB

i Non-defaulted ; Defaulted ;| Non-defaulted i Defaulted

Value adjustments and provisions (as of 31/12/2012) **
STA F-IRB ARB STA

i Non-defaulted | Defaulted N(\defaulted Defaulted Non delau\ted i Defaulted Non-delau\ted i Defaulted

////////////-////////////-/////////////

/////////////////////////-//////////
a _____

7 s -
0 "

. //// /
8 = = @

: ///////-///////-///////////%

Retail - Secured on real estate property - Of Which: SME

Retail - Secured on real estate property - Of Which: non-SME

Retail - Qualifying Revolving

Retalil - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

////-’////////

: ////////// 1 1

- /////////////-/////////////-//////////
V) -V

/|

5 == @ == ///////////

1 - -

///////////-///////////-//////////

| 1

13 1

Frankfurt



2. CREDIT RISK
as of 30 June 2013

DE028

DekaBank Deutsche Frankfurt

All couterparty countries

Central banks and central governments

LTV % ** (as of ;
30/06/2013) i H
i Non-defaulted | Defaulted i Non-defaulted | Defaulted i Non-defaulted | Defaulted

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

Exposure values (as of 30/06/2013) *

F-IRB A-IRB STA

RWA (as of 30/06/2013) **

F-IRB A-IRB

Non-defaulted | Defaulted : Non-defaulted : Defaulted :

Value adjustments and provisions (as of 30/06/2013) **

STA F-IRB A-IRB STA

Non-defaulted : Defaulted N(m defaults‘d Def: ///////////// //////////

i Non-defaulted | Defaulted : Non-defaulted ; Defaulted

N
= @

: -
////////////////////////-//////////
. ____

- // ///_ / /_// _

: ////////////-////////////-//////////

Retail - Secured on real estate property - Of Which: SME

a '’ - &= 00

20

DekaBank Deutsche Girozentrale, Retail - Secured on real estate property - Of Which: non-SME

Frankfurt Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

Counterparty Country @

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

LTV % * (as of }
30/06/2013) i H i
i Non-defaulted ; Defaulted i Non-defaulted ; Defaulted i Non-defaulted : Defaulted :

//////////// !

- ///////////////_///////////////_/////////////
V77777 -7

D i - i)

B /
- ///////////////_//////////////_////////////
- ///// Y /777 ///////////////

7/
/. //_/ |

- //////////////-////////////-////////////

. 1

- —  —1

[ == 9

Exposure values (as of 30/06/2013) **

F-IRB A-IRB STA

RWA (as of 30/06/2013) **

F-IRB A-IRB

Non-defaulted Defaulted : Non-defaulted : Defaulted

i Non-defaulted | Defaulted | Non-efaited | Defaulted | Non-defaulted | Defaulted | Non-defauted |

Value adjustments and provisions (as of 30/06/2013) **
STA F-IRB AIRB STA

Defaulted

. mmm, wmmm

1 1 1

///////////////////////-///////////

- / /_/////_/ /

)

////////////-////////////-//////////

Retail - Secured on real estate property - Of Which: SME

- )
- ////////////////// //////A /////////////

Retail - Secured on real estate property - Of Which: non-SME

Germany Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise

////-// /-/

///

A

/_/ // /_’/ ///

: ///////////-/////////////-///////////

//




2. CREDIT RISK
as of 30 June 2013

DE028
DekaBank Deutsche Frankfurt

LTV % ** (as

Counterparty Country 30/06/2013)

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail

Retail - Secured on real estate property

Non-defaulted | Defaulted : Non-defaulted | Defaulted ; Non-defaulted | Defaulted

Non-defaulted Defaulted : Non-defaulted : Defaulted

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
Equity

France

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA
** As explained in the Guidelines

LTV % ** (as of }

Counterparty Cou 30/06/2013)

Central banks and central governments /////////////

Institutions

Corporates

Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME
Retail

Retail - Secured on real estate property

Exposure values (s of 30/06/2013) **

RWA (as of 30/06/2(

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
Equity

Netherlands

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

2013 EBA Transparency Exercise

7//mmm| 'mm A

< 1 1 1
////-/////-//////

]

1 ////f//?///?/?-///////f/?/?-//////////
T — —5
: //////{;/////é-//////{g///-%///////////

0/ /)

§ . .

/_// //_/ /

//////////////-/////////////-////////////
- - -
- ////////////-////////////-////////////

1



2. CREDIT RISK
as of 30 June 2013 DE028
DekaBank Deutsche Frankfurt

LTV % ** (as
30/06/2013)

Counterparty Country @

Non-defaulted : Defaulted Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted - Defaulted : Non-defaulted : Defaulted on-defaulted wlted : Non-defaulted Defaulted

................................. P ————— o A . A . . .l . . . . . wW )
stiutions . : : : o a6 : : : - : //////////// -

Corporates O 276 . - . 126 132 - . - 1 4 U -
Corporates - Of Which: Lending U] 185 - N - - - 80 - - - - -7 7/

/|
Corporates - Of Which: SME 7] 7 0 - ;/ )

. T T T T T — —  —
Retail - Secured on real estate property 60.0% - - - - - - - - - - - - ////////////-////////////-%///////////

SR T —————s= ==
Retail - Qualifying Revolving o SHE 7 A - - - - - - - - - - - -

. s g g - T S ////////////-////////////-///////////

o e ST Wheh ooasirE - - : : : 5 : - - - : - = —
Equity . - - - - - - - - - - ///////////// -///////////// 0T |
Securitisation T - - - - - - - - ///////////-// _ /-/ ////

Securitisation and re-securitisations positions deducted from capital * ////////////% - - - - - - - - - - - - %////////////%-%////////////%-W////////////%

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA
** As explained in the Guidelines

LTV % ** (as
30/06/2013)

Central banks and central governments ///////////// - - - - - - - - - - ///////////“ /////////“ ////////
insttutons : : - - - - : s == ==. 2
Corportes : - : - - - : - /////// -///////////// -///%

Cobaatoe O WIHGh: S : ; : - - - - - - - - - ] = ==
retail - - - : - - - - - - ///////////// - -
Retall-Seoured on real estate propery . - ] - - : : - - - - - v 1
Retail - Secured on real estate property - Of Which: SME . - - - - - - - - - - - - //////////// -//////////

Retail - Secured on real estate property - Of Which: non-SME L 550% - - - - - - - - - - - - ////// _ ///l_//////////////////A

Retail - Qualifying Revolving

- ; : : T : T 1T O ///////////-///////////-////////////

Reii~Olher Real”01 Which non SVE / / - i - i ' : - - i - E - — —
Eauity . . - - - - - - - - - - ////////// -//////////// -////////////

Securitisation

Counterparty Country

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 30 June 2013 DE028

DekaBank Deutsche Frankfurt

LTV % ** (as
30/06/2013)

Counterparty Country @

Non-defaulted : Defaulted Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted : Non-defaulted : Defaulted - Defaulted Ncn deiaulted Defaulted on defaul led ulted Non defaulted Defaulted

Institutions ///////////// - - - 7 N 26 - - - - ////////////-////////////-////////////
Corporates O 2113 31 - - 624 - 671 - - - 661 4 7 /) -V /]
Corporates - Of Which: Lending V7 382 - - - - - %9 - - - - N7/ mm, /W
Corporates - Of Which: SME U /] - - - - - - - - - - - N ///mmmm / // '’
et . - : - : 0 : - - - - . .
Retail - Secured on real estate property 60.0% - - - - - - - - - - - - ////////////-////////////-%///////////

Re(ai\ - Secured on real estate property - Of Whi:hf SME 60.0% - - - - - - N - - - - - /////////////-/////////////-////////////
Lurembourg el Secuad o el et popery OVl hon SHE e - - - - : - - - - - - -

- - T D T S ' ////////////-////////////-///////////

Retall - Other Retall - O Which: SME ‘ - - B B B - - B - - B

Retail - Other Retail - Of Which: non-SME 7)) - - - - - - - - - - /_/ /_/ ///
Equity | - - - - - - - - - - /////////////-/////////////-/////////////
Securitisation ___ - - - - - - - - -V 7+ -
Other non-credit obligation assets . - - - - - - - - - - ////////////-////////////-////////////

Securitisation and re-securitisations positions deducted from capital * ////m - - - - - - - - - - - - //////////////-//////////////J-W////////////%

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securiization exposure that is deducted from capital and s not included in RWA
** As explained in the Guidelines

Exposure values (as of 30/06/2013) ** RWA (as of 30/06/ Value adjustments and provisions (as of
A c ) LTV % * (as
ounterparty Country 30/06/2013)

Central banks and central governments

Corporates - - - - - - - - /-/ / / -/ ///
Corporates - Of Which: Lending - - - - - - - - - - //%

Corporates - Of Which: SME

Retail - Secured on real estate property .0% - - - - - - - - - - - - / /%-%//////%-/////////////

Retail - Secured on real estate property - Of Which: SME .09 - - - - - - N - - N - - ' A W/////////////-W/////////‘

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retail - Other Retail

Austria

Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines
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2. CREDIT RISK
as of 30 June 2013

DekaBank Deutsche

DE028
Frankfurt

Counterparty Country @

Switzerland

Notes and definitions

LTV % * (as of i
30/06/2013) |

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
Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD i) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA

** As explained in the Guidelines

Counterparty Country @

United Kingdom

Notes and definitions

Central banks and central governments

Institutions

Corporates
Corporates - Of Which: Lending
Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

.

.
////////////-////////////-//////////

////-/ /-/ ___
/ ____

: /////2?/////-//////?///;/-///////?////
T — -
: ///////44{;{//-//////44////-/////////{

////////{{///-////////{///-/////////

T UV

i ///////////-/////////////-///////////

//////// -/////// -/ //

/ 'a =mm @

1 1

/////////////-/////////////-/////////
@ = - //////z

.~ /-/

////////////-////////////-/////////

1 = =

Retail - Secured on real estate property - Of Which: SME

1 1 =

Retail - Secured on real estate property - Of Which: non-SME
Retail - Qualifying Revolving
Retalil - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME
Equity

Securitisation

Other non-credit obligation assets

TOTAL

Securitisation and re-securitisations positions deducted from capital *

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

** As explained in the Guidelines

2013 EBA Transparency Exercise
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2. CREDIT RISK
as of 30 June 2013

DE028

DekaBank Deutsche Frankfurt

Counterparty Country @

Central banks and central governments

Institutions

Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

LTV % * (as of ¢
30/06/2013) } = i 2 i 3 :
i Non-defaulted ; Defaulted } Non-defaulted ; Defaulted ; Non-defaulted | Defaulted :

Exposure values (as of 30/06/2013) **
F-IRB A-RB STA

RWA (as of 30/06/2013) **

F-IRB A-IRB

Non-defaulted | Defaulted ; Non-defaulted : Defaulted

Value adjustments and provisions (as of 30/06/2013) **
STA F-IRB A-IRB STA

Non-defaulted i Defaulted N(\defaulted Defaulted Non delau\ted i Defaulted Non-defaulted Defaulted

////////////-////////////-////////////

/////////////////////////-//////////
- ////// . .
_//////////////%

////-////////// 4

Retail - Secured on real estate property - Of Which: SME

: //////////%-W////////////%_W//////////////

Retail - Secured on real estate property - Of Which: non-SME

Retail - Qualifying Revolving

Retalil - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

Other non-credit obligation assets

[TOTAL

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions

1) Breakdown by country of counterparty according to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

* Refers to the part of Securitization exposure that is deducted from capital and is not included in RWA
** As explained in the Guidelines

- //////////-///////-/ _

- /////////////-/////////////-//////////
| U

/|

- 7/
. 1 //////////

5 = =
///////////-///////////-//////////

3 //-// .

11 1

Explanatory footnotes
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3. SECURITISATION SUMMARY

DEO028
DekaBank Deutsche Girozentrale, Frankfurt
(in million Euro)
Exposure Value as of 31/12/2012 Exposure Value as of 30/06/2013
Banking Book 2,292 2,160
Trading Book (excl. correlation trading) 0 0
Correlation Trading Portfolio 0 0
Total 2,292 2,160
Explanatory footnotes
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4. MARKET RISK

DEO028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

31/12/2012

TAL RISK EXPOSUR TOTAL RISK

AMOUNT EXPOSURE AMOUNT

Traded Debt Instruments 5,633

0 5,827 0

TDI - General risk 4,347 0 4,601 0
TDI - Specific risk 1,286 0 1,226 0
Equities 166 0 389 0
Equities - General risk 98 0 261 0
Equities - Specific risk 68 0 128 0
Foreign exchange risk 329 0 98 0
Commodities risk 0 0 0 0

Explanatory footnotes

2013 EBA Transparency Exercise



5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO " . » .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e i) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 -0
[3M-1Y] 0 0 0 0 0 0 0 -10
[1Y-2Y] 0 0 0 0 0 0 0 -0
[2Y-3Y] ) 0 0 0 0 0 0 0 1
[3Y -5Y] Austria 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 -5
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -14
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 70 0 70 0 0 70 0 -0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Belgium 1 0 1 0 0 1 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 71 0 71 0 0 71 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Bulgaria 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Cyprus 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties
(accounting value gross of provisions) ) only where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES @
DERIVATIVES @ (on and off balance sheet)

Residual
Maturity Country /

Region of which: FVO

(designated at fair value
through profit&loss)
banking book
(RY@)]

Net position at fair values Net position at fair values
f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading®® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

o|o|o|o|o

[3Y-5v] Czech Republic

[5Y - 10Y ]

'
[e¢)

[10Y - more ]

o

Total

'
[oe]

[0-3M]

o|o

[3M-1Y]

[1Y-2Y]

'
o

[2Y-3Y]

[3Y-5v] Denmark

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Estonia

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

[3M-1Y]

'
o

[1Y-2Y]

[2Y-3Y] Finland

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o|o|o|o|o

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterparties

only where there is a maturity matching) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 104 0 104 0 2 102 0 0
[3M-1Y] 138 0 138 0 0 138 0 -0
[1Y-2Y] 0 0 0 0 0 0 0 -1
[2Y -3Y] 93 0 89 0 93 0 0 0

[3Y -5Y] France 0 0 0 0 0 0 0 a1
[5Y - 10Y] 0 0 0 0 0 0 0 -5
[10Y - more ] 0 0 0 0 0 0 0 0

Total 335 0 331 0 95 240 0 -18
[0-3M] 4,256 217 4,242 0 88 1,492 35 0
[3M-1Y] 5,444 66 5,429 26 520 2,465 25 0
[1Y -2Y] 2,038 116 2,015 0 562 1,337 28 0
[2Y -3Y] 1,780 175 1,727 0 1,541 10 93 0

[3Y -5Y] Germany 2,106 687 1,901 0 1,325 0 39 26
[5Y - 10Y ] 883 226 659 0 505 0 75 -0
[10Y - more ] 287 264 277 0 0 13 133 0

Total 16,794 1,751 16,250 26 4,540 5,317 428 -26
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Greece 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Hungary 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0

2013 EBA Transparency Exercise



5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Iceland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 5 0 5 0 0 5 0 0
[1Y-2Y] 0 0 0 0 0 0 0 -3
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Irefand 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 5) 0 5) 0 0 5 0 -3
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 104 0 103 0 0 103 0 -0
[1Y -2Y] 44 0 44 0 0 44 0 0
[2Y-3Y] italy 0 0 0 0 0 0 0 0
[3Y-5Y] 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 -20
[10Y - more ] 0 0 0 0 0 0 0 0
Total 148 0 147 0 0 147 0 -20
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ' 0 0 0 0 0 0 0 0
[3Y -5Y] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y-5v] Liechtenstein 0 0 0 A o o 0 o
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y -5Y] Lithuania 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Luxembourg 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Malta 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 -0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 -1
[2Y-3Y] 0 0 0 0 0 0 0 -0
[3Y -5Y] Netherlands 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 -5
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -6
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 -0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Norway 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -0
[0-3M] 14 1 14 0 3 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Poland 5 0 5 0 0 0 0 0
[5Y - 10Y] 109 0 109 0 109 0 0 0
[10Y - more ] 50 50 50 0 0 0 0 0
Total 178 51 178 0 112 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 -0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Portugal 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties
(accounting value gross of provisions) ) only where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES @
DERIVATIVES @ (on and off balance sheet)

Residual
Maturity Country /

Region of which: FVO

(designated at fair value
through profit&loss)
banking book
(RY@)]

Net position at fair values Net position at fair values
f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading®® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y] Romania

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y-5v] Slovakia

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Slovenia

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

ols|o|ole|o|o|o|o|o|o|ole|o|o|o|o|o|o|o|e|o|o|o|o|o|o|o

[2Y-3Y]

v 5v] Spain

KR
o

[5Y - 10Y ]

'
&3]

[10Y - more ]

o

Slolo|o|r|oIR|Ble]o|o|o|o|o|o|olalo|o|o|o|un|o|ola|o]o|o|o|o|e|e
Slolo|o|r|oIR|Ble]o|o|o|o|o|ololelo|o|o|o|o|o|olalo]o|o|o|o|e|e
Llofo|o|w|o|R|B|e]o|c|c|o|o|o|olalo|o|o|o|un|o|ola|o]o|o|o|o|e|e
S EEEEEEE EEE EEEEE EEEEE EEE R EEEEEE
S EEEEEEE S E EEEE G EEEE U E E E S EEEEEE
S EEEEEEE EEEEEEEE EEEEEEEE R EEEEEE
ofo|o|o|o|olo|o|e|o|o|o|o|o|o|olelo|o|o|e|o|o|olalo]o|o|o|o|e|e

Total -15
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) only where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y -2Y] 0 0 0 0 0 0 0 -11
[2Y-3Y] 0 0 0 0 0 0 0 -0
[3Y -5Y] Sweden 0 0 0 0 0 0 0 5
[5Y - 10Y] 0 0 0 0 0 0 0 -1
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -17
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 -0
[3Y-5v] United Kingdom 0 0 0 A o o 0 5
[5Y - 10Y ] 0 0 0 0 0 0 0 -0
[10Y - more ] 121 0 121 0 0 121 0 0
Total 121 0 121 0 0 121 0 -6
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ' 0 0 0 0 0 0 0 0
[3Y -5Y] Australia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 2 0 2 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Canada 0 0 0 0 0 0 0 0
[5Y - 10Y] 99 0 99 0 0 0 0 0
[10Y - more ] 69 0 69 0 0 0 0 0
Total 170 0 170 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties
(accounting value gross of provisions) ) only where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES @
DERIVATIVES @ (on and off balance sheet)

Residual
Maturity Country /

Region of which: FVO

(designated at fair value
through profit&loss)
banking book
(RY@)]

Net position at fair values Net position at fair values
f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading®® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

v 5v] Hong Kong

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

v 5v] Japan

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

o|o|o|o|r|o|o|o|o|o|o|o|o|e|o|o|o|o|o|o|o
o|o|o|o|r|o|o|o|o|o|o|o|o|e|o|o|o|o|o|o|o

[BY-5Y] U-S.

[5Y - 10Y ] 86

©
o)

[10Y - more ] 90

©
o

Total 177

[y
~
~

[0-3M] 0

o

[3M-1Y]

[}

[1Y-2Y]

[2Y-3Y] Switzerland

[5Y - 10Y ]

[10Y - more ]

(=] [o] (o] (o] [o] (o] o] (o] (o] [a] (o] [o] (o] [o] [o] [o] (o] [o] (o] (o] o] (o] [a] [a] (o] (o] (o] (o] [o] [o] (e} (o)
(=] [o] (o] (o] [o] (o] o] [o] (] (o] (o] (o] (o] (o] [o] (] (o] [o] (o] (o] o] [o] (o] [a] (o] (o] (o] o] [o] (] [a] [«
(=] [o] (o] (o] [o] (o] o] [o] [«] (o] (o] (o] (o] (o] [o] (] (o] [o] (o] (o] o] [o] (o] [a] (o] (o] (o] o] [o] (] (e} (=)
(=] [o] (o] (o] (o] (o] o] [o] (=] (o] (o] (o] (o] (o] [o] (] (o] [o] (o] (o] o] [o] [a] [a] (o] (o] (o] o] [o] (] (e} (=)
(o] (o] [o] (o] [o] (o] o] (o] (o] [a] (o] [o] (o] [o] [o] [a] (o] [o] (o] (o] o] (o] [a] [a] (o] (o] (o] (o] [o] [a] [a] (o)
Plolo|lo|o|R|olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o

0
0
0
[BY-5Y] 0
0
0
0

Oo|o|o|o|o|o|o

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties
(accounting value gross of provisions) ) only where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES @
DERIVATIVES @ (on and off balance sheet)

Residual
Maturity Country /

Region of which: FVO

(designated at fair value
through profit&loss)
banking book
(RY@)]

Net position at fair values Net position at fair values
f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading®® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y] Other

[2Y-3Y] advanced

[BY -5Y] economies non

[5Y - 10Y ] EEA

[10Y - more ]

Total

[0-3M]

[3M-1Y]

Other Central

[1Y-2V] and Eastern

[2Y-3Y]

o|o|o|o|o|o|o|o|o|o|o|o|o

Europe

[BY-5Y] 4
countries non

[5Y - 10Y ]

'
[}

EEA

[10Y - more ]

o

Total

'
o

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Middle East

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2V] Latin America

[2Y-3Y] and the

[8Y -5V] Caribbean

[5Y - 10Y ]

[10Y - more ]

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

Oo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012

DE028

DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterparties
only where there is a maturity matching) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Africa 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Others 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -0
TOTAL EEA 30 17,692 1,837 17,142 26 4,752 5,901 428 -133

Notes and definitions

(1) 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 full or partial government guarantees

(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit 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.
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO " . » .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 -10
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Austria 0 0 0 0 0 0 0 1
[5Y - 10Y] 0 0 0 0 0 0 0 -4
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -13
[0-3M] 0 0 0 0 0 0 0 -0
[3M-1Y] 200 0 200 0 0 200 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 1 0 1 0 0 1 0 0
[3Y -5Y] Belgium 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 201 0 201 0 0 201 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 0 0 0 0 0 0 0 0
[3Y -5Y] Bulgaria 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Cyprus 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y-5v] Czech Republic 0 0 0 A o o 0 o
[5Y - 10Y] 0 0 0 0 0 0 0 -8
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -8
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 -0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Denmark 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[3Y -5Y] Estonia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ' 0 0 0 0 0 0 0 0
[3Y -5Y] Finland 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 -0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013

DE028

DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

NET DIRECT POSITIONS

(gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only

where there is a maturity matching) @

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 28 0 27 0 0 27 0 0
[3M-1Y] 112 0 112 0 0 112 0 -1
[1Y -2Y] 62 0 59 0 61 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] France 0 0 0 0 0 0 0 a1
[5Y - 10Y] 0 0 0 0 0 0 0 -6
[10Y - more ] 20 0 19 0 0 19 0 0
Total 222 0 217 0 62 158 0 -18
[0-3M] 1,770 51 1,755 0 100 1,092 58 0
[3M-1Y] 5,099 143 5,098 0 849 2,105 5 0
[1Y -2Y] 1,150 71 1,108 0 629 409 44 0
[2Y -3Y] 1,132 173 1,093 0 895 26 48 0
[3Y -5Y] Germany 2,085 669 1,872 0 1,001 0 10 25
[5Y - 10Y ] 1,549 262 1,323 0 1,017 44 62 -0
[10Y - more ] 206 177 192 0 0 16 60 0
Total 12,991 1,546 12,441 0 4,711 3,692 287 -26
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Greece 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Hungary 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
(accounting value gross of provisions) ® where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES @
DERIVATIVES @ (on and off balance sheet)

Residual
Maturity Country /

Region of which: FVO

(designated at fair value
through profit&loss)
banking book
(RY@)]

Net position at fair values Net position at fair values
f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading®® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y-5v] Iceland

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

o|o|o|o|o|o|o|o|o|o

[3M-1Y]

[1Y-2Y]

'
w

[2Y-3Y]

[3Y-5v] Ireland

[5Y - 10Y ]

o|o|o|o

[10Y - more ]

Total

'
w

[0-3M]

S R E SIS E E E SIS S S S S
SR E SIS E E SIS S S S S )
38 |o|o|x|o|o|o|o|olo|o|o|o|o|o|e|e

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y-5v] Italy

[5Y - 10Y ]

o

o|NV|o|o|o|o|o

[10Y - more ]

Total

=
w
[y
N
=
N

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Latvia

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o|o|o|o|o|o|o|o|alo|o|x|o]o
ol|o|o|o|o|o|o|o|ua|o|o|w|o|o
o|o|o|o|o|o|o|o|u|o|o|w|o]o
'
oooooooog

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking ) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
through profit&loss) ) L . L .
advances book banking book held for trading value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y-5v] Liechtenstein 0 0 0 A o o 0 o
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y -5Y] Lithuania 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Luxembourg 0 0 0 0 0 0 0 0
[5Y - 10Y] 5 0 5 0 0 5 0 0
[10Y - more ] 1 0 1 0 0 1 0 0
Total 6 0 6 0 0 6 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Malta 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 1 0 1 0 0 1 0 0
[3M-1Y] 0 0 0 0 0 0 0 -1
[1Y-2Y] 0 0 0 0 0 0 0 -0
[2Y-3Y] 0 0 0 0 0 0 0 -0
[3Y -5Y] Netherlands 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 -6
[10Y - more ] 0 0 0 0 0 0 0 0
Total 1 0 1 0 0 1 0 -7
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 -0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Norway 0 0 0 0 0 0 0 0
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -0
[0-3M] 2 2 2 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Poland 82 0 82 0 77 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 50 50 50 0 0 0 0 0
Total 134 52 134 0 77 0 0 0
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Portugal 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
(accounting value gross of provisions) ® where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES @
DERIVATIVES @ (on and off balance sheet)

Residual
Maturity Country /

Region of which: FVO

(designated at fair value
through profit&loss)
banking book
(RY@)]

Net position at fair values Net position at fair values
f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading®® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y -5Y] Romania

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[3Y-5v] Slovakia

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Slovenia

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

[ (=) (=] [e] [e] [a] [a] [o] [«] (¢, [o] (o] (o] (o] (o] [§] [e] (=] [o] [o] [o] [o] (o] [o] (=)
[ (=] (=] [e] [e] [a] o] [o] [o] (=] [o] [o] (o] (o] (o] (o] [o] (=] [o] [o] [o] [o] (o] [o] (=)
[ (=) (=] [e] [e] [a] [a] [o] [«] (¢, [o] (o] (o] (o] (o] [§] [e] (=] [o] [o] [o] [o] (o] (o] (=)

[0-3M]

o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

[3M-1Y]

[uny
o
[y
©
[uny
©

'
o

[1Y-2Y]

[2Y-3Y]

KR
o

v 5v] Spain

[5Y - 10Y ]

o|o|o|w]|o
o|o|o|w]|o
o|o|o|w]|o

[10Y - more ]

(=] [o] (o] (o] [o] (o] o] [o] (=] (o] (o] (o] (o] (o] [o] (] (o] [o] (o] (o] o] [o] (o] [a] (o] (o] (o] o] [o] (o] [a] (=)
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|u|o|o|o|o|o|u|o|o|o|o|o|o|o|o|o
(=] [o] (o] (o] [o] (o] o] [o] (=] (o] (o] (o] (o] (o] [o] [a] (o] [o] (o] (o] o] [o] [a] [a] (o] (o] (o] o] [o] (] (e} (=)
(o] (o] [o] (o] [o] (o] o] [o] (o] [a] (o] [o] (o] [o] [o] [o] (o] [o] (o] (o] o] (o] [a] [a] (o] (o] (o] (o] [o] [o] [a] (o)

Total

N
N
N
N
N
N
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only DIF;(;TOZSXEE?\]GN IND:;i%rsi(;\éiRgGN
i tefeme) @ i i ing) @
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ @i 0 617 welkenee Slies)
Residual
Maturity Country /
Region of which: FVO - . N .
J _ _ _ T T ; ; ; Ne_t po_smon _at fair \_/e_llues_ Ne_t po_smon f’:lt fair \_/e_llues_
of which: loans and of which: AFS banking e piaelees) f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book banking book held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 -10
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Sweden 0 0 0 0 0 0 0 6
[5Y - 10Y] 0 0 0 0 0 0 0 -1
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 -17
[0-3M] 4 0 4 0 0 4 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 -0
[2Y-3Y] . . 0 0 0 0 0 0 0 0
[3Y-5v] United Kingdom 0 0 0 A o o 0 5
[5Y - 10Y ] 0 0 0 0 0 0 0 0
[10Y - more ] 378 0 378 0 0 378 0 0
Total 382 0 382 0 0 382 0 -6
[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ' 0 0 0 0 0 0 0 0
[3Y -5Y] Australia 0 0 0 0 0 0 0 0
[5Y - 10Y] 0 0 0 0 0 0 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0
[0-3M] 2 0 2 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0
[3Y -5Y] Canada 0 0 0 0 0 0 0 0
[5Y - 10Y] 99 0 99 0 0 0 0 0
[10Y - more ] 69 0 69 0 0 0 0 0
Total 170 0 170 0 0 0 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
(accounting value gross of provisions) ® where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES @
DERIVATIVES @ (on and off balance sheet)

Residual
Maturity Country /

Region of which: FVO

(designated at fair value
through profit&loss)
banking book
(RY@)]

Net position at fair values Net position at fair values
f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading®® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

v 5v] Hong Kong

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

v 5v] Japan

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2Y]

o|o|o|r|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|r|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

[2Y-3Y] US.

[BY-5Y]

©
N
©
N

[5Y - 10Y ]

o
o

[10Y - more ]

©
g
©
g

Total

[y
~
©
[y
~
©

[0-3M]

o
o

[3M-1Y]

o)

[1Y-2Y]

[2Y-3Y] Switzerland

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

(=] (o] (o] (o] [o] (o] o] (o] (o] [a] (o] [o] (o] [o] [o] [a] (o] [o] (o] (o] o] (o] [a] [a] (o] (o] (o] (o] [o] [o] [a] (o)
(=] [o] (o] (o] [o] (o] o] [o] [«] (o] (o] (o] (o] (o] [o] (] (o] [o] (o] (o] o] [o] (o] [a] (o] (o] (o] o] [o] (] [a] (=)
(=] [o] (o] (o] [o] (o] o] [o] (] [a] (o] (o] (o] [o] [o] (] (o] [o] (o] (o] o] [o] (o] [a] (o] (o] (o] o] [o] (] [a] (=)
(=] [o] (o] (o] (o] (o] o] [o] (=] (o] (o] (o] (o] (o] [o] (] (o] [o] (o] (o] o] [o] [a] [a] (o] (o] (o] o] [o] (] (e} (=)
(=] [o] [o] (o] [o] (o] o] [o] (o] [a] (o] (o] (o] [o] [o] [o] (o] [o] (o] (o] o] (o] [a] [a] (o] (o] (o] (o] [o] [o] [a] (o)
Plolo|lo|o|o|R|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

o|o|o|o|o|o|o
(6]

Oo|o|o|o|o|o|o

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013
DE028
DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES  (gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
(accounting value gross of provisions) ® where there is a maturity matching) ®

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES @
DERIVATIVES @ (on and off balance sheet)

Residual
Maturity Country /

Region of which: FVO

(designated at fair value
through profit&loss)
banking book
(RY@)]

Net position at fair values Net position at fair values
f which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
held for trading®® value + Derivatives with value + Derivatives with
negative fair value) negative fair value)

N

of which: loans and of which: AFS banking
advances book

[0-3M]

[3M-1Y]

[1Y-2Y] Other

[2Y-3Y] advanced

[BY -5Y] economies non

[5Y - 10Y ] EEA

[10Y - more ]

Total

[0-3M]

[3M-1Y]

Other Central

[1Y-2V] and eastern

o|o|o|o|o|o|o|o|o|o|o|o

[2Y-3Y]

Europe

[BY-5Y] 4
countries non

'
[}

[5Y - 10Y ]

EEA

o|o

[10Y - more ]

Total

'
[}

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y] Middle East

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

[0-3M]

[3M-1Y]

[1Y-2V] Latin America

[2Y-3Y] and the

[8Y -5V] Caribbean

[5Y - 10Y ]

[10Y - more ]

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o
O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

Oo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

Total
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013

DE028

DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

Residual
Maturity

2

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Country /
Region

Africa

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions) ®

of which: loans and
advances

of which: AFS banking
book

NET DIRECT POSITIONS
(gross exposures (long) net of cash short positions of sovereign debt to other counterpaties only
where there is a maturity matching) @

of which: FVO
(designated at fair value
through profit&loss)
banking book

(RY)]

f which: Financial assets
held for trading®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

Net position at fair values
(Derivatives with positive fair
value + Derivatives with

negative fair value)

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

Net position at fair values
(Derivatives with positive fair
value + Derivatives with
negative fair value)

[0-3M]

[3M-1Y]

[1Y-2Y]

[2Y-3Y]

[BY-5Y]

[5Y - 10Y ]

[10Y - more ]

Total

Others

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

(=] [o] (o] (o] (o] (o] o] o] [«] (o] (o) (o] (o] (o] [o] (=]

(=] [o] (o] (o] (o] (o] o] o] (=] (o] (o] (o] (o] (o] [o] (=]

(=] [o] (o] (o] (o] (o] o] o] [«] (o] (o] (o] (o] (o] [o] (=]

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

(=] [o] (o] (o] (o] (o] o] o] (=] (o] (o] (o] (o] (o] [o] (=]

TOTAL EEA 30

14,123

1,620

13,567

4,855

4,598

287

-133

Notes and definitions

(1) 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 full or partial government guarantees

(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(3) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit 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.

Explanatory footnotes
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6. RWA

DEO028

DekaBank Deutsche Girozentrale, Frankfurt

(in million Euro)

Total RWA @

31/12/2012 30/06/2013
RWA for credit risk 15,773 15,674
RWA Securitisation and re-securitisations 1,011 1,476
RWA Other credit risk 14,762 14,198
RWA for market risk 6,128 6,314
RWA for operational risk 1,710 1,684
RWA Transitional floors 0 0
RWA Other 0 0
23,611 23,672

Explanatory footnotes

2013 EBA Transparency Exercise




