1. CAPITAL

SE087
Swedbank AB (publ)

Capital position CRD3 rules

A) Common equity before deductio
s ort measures other than ordi

s (Original own funds without hybrid instruments and governmen
s

2012-12-31

Million EUR

hares) (+)

2013-06-30

% RWA Million EUR % RWA

15, 7/ 9274 17,9%

17,9%

Of which: adjustment to valuation differences in other AFS assets ® (-/+) 0
B) Deductions from common equity (Elements deducted from original own funds) (-) -113
Of which: IRB provision shortfall and IRB equity expected loss amounts (before tax) (-) 109
C) Common equity (A+B) 8490
Of which: ordinary shares subscribed by government 0
D) CoCos issued before 30 June 2012 according to EBA Common Term Sheet (+) 0
E) Other Existing government support measures (+) 0
F) Core Tier 1 including other intruments eligible and existing government support measures (C+D+E) 8490
G) Hybrid instruments not subscribed by governmen t 1689

H) Tier 1 Capital (F+G)

18 9%

1) RWA
CRR / CRDIV memo items

Common Equity instruments under A) not eligible as CET1 (under CRR)

. BN

/////?////—//////

Adjustments to Minority Interests 155
DTAs that rely on future profitability (net of associated DTL) 49
Holdipgs_ qf CETl capital instruments of financial sector entities: reciprocal cross holdings, non significant 1
and significant investments

RWA for Credit Value Adjustment Risk (CVA) 1977

/_/

é

Notes and definitions

(1) The amount is already included in the computation of the eligible capital and reserves

Explanatory footnotes

and it is provided separately for information purposes.

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

___|Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

///_//////

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

_

/////

References to COREP reporting

COREPCA11W|th ut Hybrid instruments and gov:
th ordinary shar

vernment support measures other

COREP CA 1.3.T1* (negative amount)

A defined by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8 included in
1 3.T1%)

Paid up ordinary shares subscribed by governmen t

EBA/REC/2011/1

Net amount included in T1 own funds (COREP line 1.1.4.1a + COREP lines from
1.1.2.2% Olt 1.1.2.2***05 + COREP line 1.1.5.2a (negative amount)) not subscribed

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

A ticles 26(1) point (c) and 26(2) of CRR
Article 84 of CRR

Articles 36(1) point (c) and 38 of CRR [new COREP CA4 lines {1.2 + 1.3-2.2.1 -
2 2.2

A ticles 36(1) point (g), (h) and (i), 43, 44 and 45 of CRR

A ticles 381 to 386 of CRR

2013 EBA transparenc y exercise



2. CREDIT RISK
as of 31 December 2012 SE087
Swedbank AB (publ,

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

Exposure values (as of
. LTV % ** (as of
All couterparty countries 31/12/2012) F-IRB A-IRB F-IRB

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted — Defaulted Non deVaulled Defaulted

Central banks and central governments //////////////// - - - - - - - - - _ ////////////////-///////////////
nstations . : : : - - : : //////////////// -////////////////
Corporates - Of Which: Lending / 2 - - B - - - - - - / / // / _/ / //
Corporates - Of Which: SME i - - - - - - - al ///
eal W | : oo : : - : //////////////// -///////////////
Retail - Secured on real estate property , - - 91823 - - - - ////////////////-///////////////

Retail - Secured on real estate property - Of Which: SME 10857 19 12 - - - 1327 16 9 - 7
Swedbank AB (publ) _ Rle:awol - jicyred Ron rela\‘ es:ze pmpeg - Of Which: non-SME 80 967 597 1042 - - - 4597 194 1466 - 4/////;% _%%%
etail - Qualifvina Revolving - - - - - - - - - - |
Retail - Other Retail_ _ 8369 162 - - — - 3217 231 - -V -7 |
Retail - Other Retail - Of Which: SME 7 ] - N 3897 79 N - N - 1851 172 - - ——1
Retail - Other Retail - Of Which: non-SME / 7 - - 4472 - - - - - -V U
Equity _ - - - - - - - - - - - - -////////////////

Securitisation :/ a - - - - - - - - - - //////////////-// /

Other non-credit obligation assets

TOTAL 0 _ 100 193

STA A-IRB STA F-IRB A-IRB STA

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

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

® LTV % ** (as of
Counterparty Country 31/12/2012) F-IRB A-IRB

STA A-IRB STA F-IRB A-IRB STA

F-IRB

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments //////////////// - - - - - - - - - - ////////////////_////////////////

Corporates : : - - - - : ////////// m///////////////
Corporates - Of Which: Specialised Lending - - - - - - - - - - - - -
Corporates - Of Which: SME //// __

T e S W e - ////////////-////////?/42//

Retail - Secured on real estate property - - -
Retail - Secured on real estate property - Of Which: SME .0% - - 2 - - - - //// /// ////A
Retail - Secured on real estate property - Of Which: non-SME

e S e
Retail - Other Retail , /// - - ////////4{/////-////////////%

Retail - Other Retail - Of Which: SME - N
Retail - Other Retail - Of Which: non-SME . A - - - - - - - -V /_W////

Eauiy . , - , , - : - : - - : : /////// . A -
Securitisation ' . - - - - - - - - R R - - //////////-W// | B / } R
Other non-credit obligation assets :/ ) - - - - - - ////////////////-//////////////// N A 48

TOTAL _ 61 48

Securitisation and re-securitisations positions deducted from capital * | : - - - - - N - - - - - - W//////////////-////////////////

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

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



2. CREDIT RISK
as of 31 December 2012

SE087
Swedbank AB (publ,

Counterparty Country @

Central banks and central governments

Exposure v

alues (as of 31/12/2012) *

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

LTV % * (as of 5

31/12/2012)

F-IRB A-IRB STA F-IRB A-IRB STA F-IRB A-IRB

Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted Nondelau\led Defaulted Nondelau\led

Defaulted ~ Non-defaulted  Defaulted

Institutions

///////// /////////-//////// ]

Corporates

//////////////////////// 5y

Corporates - Of Which: Lending

5 ==

Corporates - Of Which: SME

Retail

? /////7/7?7/?///-///////////?///

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

\!

B /// ////_/

.

Retail - Other Retail - Of Which: non-SME

\\

- /_////////////' .

Equity

N\

3 == 42@ s

L

Securitisation

\

//////////-/////// ]

Other non-credit obligation assets

\

TOTAL

-

Securitisation and re-securitisations positions deducted from capital *

Notes and definitions
1) Breakdown by col

untry of ¢ ording to the minimum of: i) 90% of total EAD ii) top 10 countries in terms of exposure

unterparty ac

Re(ers to the part of Securlnzanon exposure that is deducted from capital and is not included in RWA
* As explained in the Guidelin

Counterparty Country @

Central banks and central governments

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

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

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

F-IRB A-IRB STA STA STA

F-IRB
Non-defaulted Defaulted ~ Non-defaulted Defaulted

A-IRB F-IRB A-IRB

Non-defaulted ~ Defaulted Non-delau\(ed Defaulted Non-delau\(ed Defaulted  Non-defaulted  Defaulted

Non-defaulted  Defaulted Non-defaulted  Defaulted ~ Non-defaulted ~ Defaulted

Corporates - Of Which:

Corporates - Of Which: SME

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

binland Retail - Qualifying Revolving

Retail - Other Retail

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Equity

Securitisation

3 -
1 ==

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 SE087

Swedbank AB (publ,

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

LTV % ** (as of

Counterparty Country 31,1,,201,) F-IRB A-IRB STA F-IRB A-IRB STA F-IRB A-IRB STA

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted =~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted — Defaulted Non delaul(ed Defaulted

Central banks and central governments ////////////// - - - - N - - - - - /////////////“/////////////

Corporates / / - - - - - - - ///////////////////
Corporates - Of Which: Lending : i - - - - - - - - -V » 7

Corporates - Of Which: SME 7 - - /////////////%,//////////////%

Feal / i : - : - , 1 =©B= | |
Retail - Secured on real estate property , - - - - - - /// ////-%//////////////
Retail - Secured on real estate property - Of Which: SME ;| - - - - - - ////////////////-///////////////

L Retail - Secured on real estate property - Of Which: non-SME L 100.0% - - - - - - //////////////_//////////
Retail - Qualifying Revolving 17 ! - - - b - b - h - - - - //// /_/ //

Retail - Other Retail L / - - - - - - - _ ////////////////-//////////////

oo - o e T e S — 5 — —
Equity i _ - - - - - - - - - - - . -
Securitisation 5 ] - - - - - - - - - - - - ////////////-// ////

Other non-credit obligation assets

TOTAL / 0
2

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

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

LTV % ** (as of
31/12/2012) F-IRB A-IRB

Non-defaulted  Defaulted Non-defaulted Defaulted ~ Non-defaulted ~Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted  Defaulted

Central banks and central governments //////////////// - - - - - - - - - ~ ////////////////_////////////////
Corporates - Of Which: SME 7 ] - - - - - - - //// //
el / i : : : : - : //////////////// -///////////////
Retail - Secured on real estate property , - - - - - - ////////////////-///////////////
Retail - Secured on real estate property - Of Which: SME ! - - - - - - ////////////////-///////////////

Llithuania Retail - Secured on real estate property - Of Which: non-SME L 86,0% - - - - - V% -V //////
Retail - Qualifying Revolving 7 ) - - - - - - - h h h h -~ -

Retail - Other Retail L / : : - - - - - ///////////////-///////////444/

Retail - Other Retail - Of Which: SME / I - - - - -V - ]
Retail - Other Retail - Of Which: non-SME 7 2/ - - - - - - - - -
Equty / | - - - - - - - - - - - - //////////////// — : -
Securitisation / / - - - - - - - - - - - - ////////////////-////////// ~ / -
Other non-credit obligation assets // , - - - - - - ////////////////-//////////////// - ] 0

Securitisation and re-securitisations positions deducted from capital * | j - - - - - - - - - - - - y//////////////%-y/////////////% - y///////////////%

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

Counterparty Country @ STA

F-IRB

A-IRB STA F-IRB A-IRB STA

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



2. CREDIT RISK
as of 31 December 2012

Counterparty Country @

Central banks and central governments

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

LTV % ** (as of
31/1')/201')) F-IRB A-IRB

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted  Defaulted

Institutions

RWA (as of 31/12/2012) **
STA F-IRB A-IRB STA F-IRB A-IRB

Non-defaulted ~Defaulted  Non-defaulted —Defaulted

Corporates

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

STA

]

SE087

Swedbank AB (publ,

Non-defaulted  Defaulted Nun defau\led Defaulted Nun defau\led Defaulted  Non-defaulted Defaulted

: ////////

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

Corporates - Of Which: Lending

Corporates - Of Which: SME

/= |I

Retail

—
- /

. /mmmm

Retail - Secured on real estate property

///

i i .

’ /////////////

== 2o

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

.

T

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

Retail - Qualifying Revolving

-

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

Retail - Other Retail

-

Retail - Other Retail - Of Which: SME

]
5 w2

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

Retail - Other Retail - Of Which: non-SME

T
-

- ///_/

Equity

of

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

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

g
.

LTV % ** (as of
31/12/2012) F-IRB A-IRB

Institutions

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

Non-defaulted  Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted ~Defaulted ~ Non-defaulted ~ Defaulted

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

STA

F-IRB

A-IRB STA F-IRB A-IRB
Non-defaulted  Defaulted

a5 s

Corporates

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

STA

Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted

s

Defaulted

1 =©Bm

Corporates - Of Which:

Lending

3

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

Corporates - Of Which: SME

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

Retail

-
.

Retail - Secured on real estate property

+

5 |
: //////////////// A

]

] ®Em

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

5

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

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

Retail - Qualifying Revolving

T

Retail - Other Retail

/-/é ___

/%

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

T ////////

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

Equity

//// // ////////%

Securitisation

-

\
\
\
§

- /
- —

Other non-credit obligation assets

s

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
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2. CREDIT RISK
as of 31 December 2012

Counterparty Country @

Central banks and central governments

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

//////////

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

STA STA

F-IRB A-IRB
Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted

F-IRB A-IRB

Non-defaulted ~ Defaulted Non-defaulted Defaulted

d on real estate property - Of Which: SME

al estate propertv - Of Which: non-SME

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

 non-credit obligation assets

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
not included in RWA

* Refers to the part of Securitization exposure
** As explained in the Guidelines

that is deducted from capital and is

Counterparty Country

Central banks and central governments

31/12/2012)

//////////

Institutions

Corporates

Lending

Corporates - Of Which:

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

T e 2
] =n e
- ///////////-//////////////// -
- /_// . , /////
- // - -
I e 1
T
////////////////-/////////////// ;
T T —T
-V /////_//////// - /////ﬁ
- - A -]

5 =

1 === A

1
-II-

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

STA STA

F-IRB A-IRB F-IRB A-IRB

Non-defaulted ~ Defaulted Non-defaulted Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted

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

////////////////-///////////////
= /////

T

1 BEe=

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

1 BeX =

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

3 =m=s A

3 s

3 ==

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

T

3 B« o

1 m=m
I I

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

F-IRB STA

Non- on-defaulted

A-IRB
Defaulted Non de(aulted

SE087

Swedbank AB (publ,

Defaulted

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

\

]

L

1
]

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

F-IRB A-IRB STA

Nondefau\(ed Defaulted Non-defau\(ed Defaulted ~ Non-defaulted

s

Defaulted

5y

3
|

T -

\\

1

\\

=== @ y

0
L

]

\\

\\

\\

]




2. CREDIT RISK
as of 31 December 2012 SE087

Swedbank AB (publ,

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

LTV % ** (as of
® | d
Counterparty Country 31/1212012) F-IRB ARB

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

STA F-IRB

Non-defaulted ~ Defaulted Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted N -defaulted ~ Defaulted N -defaulted ~ Defaulted ~ Non-defaulted Defaulted

Central banks and central governments //////////////// - - - - - - - - - - - - - ://////////////A
institutions - - - - - - : - : - - - //////////////// -7////////////// 4 _
Corporates / , - - - - , - , - - ' ] -//////////////// ]
Corporates - Of Which: Specialised Lending - - - - - - - - - - - - ////////-/ // - ///////////// 2|
Corporates - O Which: SME - - - - - - - - - - - - //////////////// -//////////// N
Retail - Secured on real estate property - - - - - - : - : : - - //////////////// -//////////////// ]

Retalil - Secured on real estate property - Of Which: SME ;| - - - - - - - - - - - - ////////////////-//////////// - ////////////////

Retail - Secured on real estate property - Of Which: non-SME | ] - - - - - - - - - - - - //////////////// -//////////////// - ////////////
Retail - Qualifying Revolving A - - - - - - - - - - - - // - ////////////////

Retail - Other Retail - Of Which: SME D /////////_//////////// -

Retail - Other Retail - Of Which: non-SME : 0 - - - - N N - - - - i - ////////////////-//////////////// - :////////////
Eauiy I . , - , , i , : : : : : 2 =B s«
Securitisation / ) - - - - - - - N - - N - /////////-////////// _ /////////////
Other non-credit obligation assets 7 A - - N N - N - - - - N - /-////////////// _ //////////////%

B AT isation and re-securitisations positions deducted from capital * P f - - R R - R . R N N N N W////////////%-W////////////% N W////////////%

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

\

o

N

\

2013 EBA Transparency Exercise



2. CREDIT RISK
as of 30 June 2013 SE087

Swedbank AB (publ!

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

LTV % ** (as of
30/06/2013) F-IRB A-IRB

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted — Defaulted deeiau\led Defaulted

Central banks and central governments //////////////// - - - - - - - - - - ////////////////-///////////////
S = — — T T ”//////// = ///?//
Retail - Secured on real estate property | - - - - - - ////////////////-///////////////

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

Swedbank AB (publ) Retail - Secured on real estate property - Of Which: non-SME 64:0% 7 7 - W///////////////f

All couterparty countries STA

A-IRB STA F-IRB A-IRB STA

F-IRB

Retail - Qualifvina Revolvina 2 - - - - - - - - - - - - ’/ 7/
Retail - Other Retail ( ﬁ - - - - - - - - ////////////////_////////////////
Retail - Other Retail - Of Which: SME 7 , - - - - - - - - -

Retail - Other Retail - Of Which: non-SME 7 A - - - - - - - - —
Equity _ - - - - - - - - - - - N -////////////////
Securitisation é a - - - - - - - - - - //////////////-// /

Other non-credit obligation assets

TOTAL 0 _ 62

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

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

»
Counterparty Country 30/06/2013) F-IRB A-IRB STA

F-IRB

A-IRB STA F-IRB A-IRB STA

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments //////////////// - - - - - - - - - - ////////////////_////////////////

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

Retail - Secured on real estate property % - - - - - - // -/ /44/

Retail - Secured on real estate property - Of Which: SME .0% - - 4 1 - - - 5 1 - //////////
Retail - Secured on real estate property - Of Which: non-SME

e py— e e
Retail - Other Retail , /// - - - - - - - . ////////4{/////-////////////%

Retail - Other Retail - Of Which: SME - - - - - - N N
Retail - Other Retail - Of Which: non-SME . A - - - - - - - -V /_W////

Equity | - - E E - - - - - - - - /////// . - | -
Securitisation ' . - - - - - - - - R R - - //////////-W// | B ' | B
Other non-credit obligation assets :/ ) - - - - - - ////////////////-//////////////// N ) 47

TOTAL _ 57 a7

Securitisation and re-securitisations positions deducted from capital * | : - - - - - N - - - - - - 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 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 30 June 2013

SE087
Swedbank AB (publ!

Counterparty Country @

Central banks and central governments

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

F-IRB A-IRB
Non-defaulted ~ Defaulted

Institutions

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

Non-defaulted ~ Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted Nondelau\led Defaulted Nondelau\led Defaulted

(as of 30/06/2013) **

STA

Non-defaulted ~ Defaulted

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

Corporates

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

Corporates - Of Which: Lending

Corporates - Of Which: SME

///// -

Retail

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

Retail - Secured on real estate property

15 ===

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

] ===

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

Retail - Qualifying Revolving

-V /////////_//////////

Retail - Other Retail

// /_/

Retail - Other Retail - Of Which: SME

B /// ////_/

Retail - Other Retail - Of Which: non-SME

- /_////////////'

Equity

3 == 42@

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

Re(ers to the part of Securlnzanon exposure that is deducted from capital and is not included in RWA
* As explained in the Guidelin

Counterparty Country @

Central banks and central governments

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

LTV % ** (as of
30/06/2013) F-IRB AIRB

Non-defaulted  Defaulted Non-defaulted  Defaulted ~ Non-defaulted ~ Defaulted

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

STA

F-IRB A-IRB STA F-IRB A-IRB
Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted ~Defaulted

a5 =@

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

STA

Non-defaulted ~ Defaulted

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

Corporates - Of Which: Lending

3 /-////////////////
4

Corporates - Of Which: SME

Retail - Secured on real estate property

3 //////?////??///-///?/////2??///

1 =

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

3 Be =

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

- -

binland Retail - Qualifying Revolving

- —

Retail - Other Retail

s BB

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

-V |

Equity

-V
/////////_/////////

Securitisation

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

. _ w== @ @@

Other non-credit obligation assets

1
.. ''’= ||

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 30 June 2013 SE087

Swedbank AB (publ!

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

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

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted  Non-defaulted Defaulted

Central banks and central governments ////////////// - - - - N - N N N N /////////////“//////////// - ///////////////
Institutions / / - - - - - - - - ////////////////-/////////////// - ///////////////

Corporates 7 / - - - - - - - /////m///////////// - //////////////
Corporates - Of Which: Lending / i - - - - - - - - . /_// 2 - //////
Corporates - Of Which: SME 7 i - - - - - - - .

Feal _ | : - : - , : ///////////-%///////// | //////////
Retai - Secured on real estate property ‘ - - - : - ] =L @@ r
Retail - Secured on real estate property - Of Which: SME ;| - - - - - - ////////////////-/////////////// ///////////////

Counterparty Country @

Retail - Secured on real estate property - Of Which: non-SME | 100.0% - - - - - b //////////////_////////// 0 // /////

Latvia Retail - Qualifying Revol 7 - - - - - - - - - - - - -
Re‘zl ( cl)t—h(e)the‘:”l il - Of Which: SME :/ / : : : ;///////{//4////-///////// 57 ////////////////

Retail - Other Retail - Of Which: non-SME 7 ; - - - - - - - - __ - _|

Equity — _ - - - - - - - - - - - . - -

\

Securitisation / ] - - - - - - - - - - - - ////////////-// //// - //////////
Other non-credit obligation assets / - - - N - - _ ////////////////

" S Securitisation and re-securitisations positions deducted from capital * P , R - R R N N N N N R " N . W////////////%

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

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

)
Counterparty Country 30/06/2013) F-IRB A-IRB

STA

F-IRB

A-IRB STA F-IRB A-IRB STA
Non-defaulted  Defaulted Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted  Defaulted

Central banks and central governments //////////////// - - - - - - - - - - ////////////////_////////////////

R —— = e — —  — —— ////// —

-___ ___
el / i : : : : - ] -///////////////
Retail - Secured on real estate property , - - - - - - ////////////////-///////////////

Retail - Secured on real estate property - Of Which: SME \ - - - - i . ////////////////-///////////////
Retail - Secured on real estate property - Of Which: non-SME 94,0% - - - - - - - / .
Retail - Qualifying Revolving : A - - - - - - - h h h h -y -V

Re[zle;a?-h;h:?l::taﬂ-OlWhich SME 7 / : - /////////-///////444/

v - - —
Retail - Other Retail - Of Which: non-SME :/ ) - - - - - - - - /////// _///////////

Equity / | - - - - - - - - - - - - //////////////// — 1 - | -
Securitisation / / - - - - - - - - - - - - ////////////////-////////// - / / -
Other non-credit obligation assets // , - - - - - - ////////////////-//////////////// - A 0

Lithuania

TOTAL 17 41 12 0

" — Securitisation and re-securitisations positions deducted from capital * 7 j - - - - - R - R - - N _ ?//////////////%-V/////////////% N ?//////////////%

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 30 June 2013

SE087
Swedbank AB (publ!

Counterparty Country @

Central banks and central governments

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

Institutions

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

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

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

STA F-IRB A-IRB STA F-IRB A-IRB

Non-defaulted ~ Defaulted Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted Nundefau\led Defaulted Nundefau\led Defaulted

STA

Non-defaulted Defaulted

4|

a

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

/= |I

8

//////

. /mmmm

|

i i .

T

== 2o

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

|

T

Norway Retail - Secured on real estate property - Of Which: non-SME - //////////////_////////// -V /////
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 *

-

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

-

\

- ///_/ 7

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

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

L

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

-

\

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

]

\

_

a

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

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

30/06/2013) F-IRB A-IRB A-IRB STA F-IRB A-IRB STA
Non-defaulted  Defaulted Non-defaulted Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted ~Defaulted  Non-defaulted ~Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted  Defaulted

Counterparty Country @

STA

F-IRB

Central banks and central governments

Institutions

Corporates

Corporates - Of Which:

Lending

Corporates - Of Which: SME

a5 s

1

1 =©Bm

3

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

T

Retail

-
.

////

Retail - Secured on real estate property

____

5 |
: //////////////// A

T

] ®Em

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

]

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

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

Retail - Qualifying Revolving

1

Retail - Other Retail

/-/é ___

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

T ///////////

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

Equity

//// // ////////%

Securitisation

8

\

- /
- —

Other non-credit obligation assets

3

\
\

TOTAL

a

\

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

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
]




2. CREDIT RISK
as of 30 June 2013

SE087
Swedbank AB (publ!

Counterparty Country @

Central banks and central governments

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

//////////

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

STA STA

F-IRB A-IRB
Non-defaulted ~ Defaulted Non-defaulted

F-IRB A-IRB

Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted ~Defaulted

e

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

5 —

1 _
////////////////-///////////////

3 BEe @

d on real estate property - Of Which: SME

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

al estate propertv - Of Which: non-SME

Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

 non-credit obligation assets

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
not included in RWA

* Refers to the part of Securitization exposure
** As explained in the Guidelines

that is deducted from capital and is

Counterparty Country

Central banks and central governments

30/06/2013)

//////////

Institutions

Corporates

Corporates - Of Which: Lending

Corporates - Of Which: SME

Retail

Retail - Secured on real estate property

T T

-V

-

5 =

1 === A

1
-II-

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

STA STA

F-IRB A-IRB F-IRB A-IRB

Non-defaulted ~ Defaulted Non-defaulted Defaulted ~ Non-defaulted ~Defaulted ~ Non-defaulted Defaulted  Non-defaulted Defaulted ~ Non-defaulted Defaulted

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

////////////////-///////////////
= /////

T

1 BEe=

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

1 BeX =

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

3 =m=s A

3 s

] _m== 2@ -
////////////////-//////////////// 1
4 [ - /////
////////////////-/////////////// 5

3 B« o

1 m=m
I I

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

F-IRB
Non- on-defaulted

A-IRB

Defaulted ~ Non-defaulted ~ Defaulted

a
]

5
s

§

\

N

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

_

§

=

-

.

1T
1

-
-

-
5
5
3

@

\\

§
.

&
L

\\

/////_/ ///////
== ‘|

N

B

.
b

=

\\

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

STA

F-IRB A-IRB

Defaulted Non defaul \(ed Defaulted

1
/////////
;

?
—

]
=
B

Nondefau\(ed Defaulted Non-defau\(ed

|
//////-/ |

\

+ /////////




2. CREDIT RISK
as of 30 June 2013

SE087
Swedbank AB (publ!

Counterparty Country @

Central banks and central governments

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

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

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

////////////////-///////////////
5 =Bz
5 = @ @
15 =B
5 =B

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

2 === 4@

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

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

** As explained in the Guidelines

in terms of exposure

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

1 %/%-////
1 ==
3 wm

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

F-IRB A-IRB

STA

Non-defaulted ~ Defaulted ~ Non-defaulted  Defaulted N -defaulted ~ Defaulted N -defaulted ~ Defaulted ~ Non-defaulted Defaulted

s

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

- _

3

1|

1

////////////////-/////////////// 5
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N

\

e
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_

\
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3. SECURITISATION SUMMARY

SE087
Swedbank AB (publ)

(in million Euro)

Banking Book 130 121
Trading Book (excl. correlation trading) 0 0
Correlation Trading Portfolio 0 0
Total 130 121

Explanatory footnotes

2013 EBA transparency exercise



4. MARKET RISK

SE087
Swedbank AB (publ)

(in million Euro)

2012-12-31 2013-06-30

TOTAL RISK EXPOSURE TOTAL RISK EXPOSURE

AMOUNT AMOUNT

Traded Debt Instruments 728 816 705 678
TDI - General risk 0 816 0 678
TDI - Specific risk 728 0 705 0

Equities 8 201 7 147
Equities - General risk 2 201 1 147
Equities - Specific risk 7 0 6 0

Foreign exchange risk 1011 248 838 382

Commodities risk 29 0 30 0

Explanatory footnotes

2013 EBA Transparency Exercise



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

as of 31 December 2012
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ | f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book T - 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] Austria 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] 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 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] 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

2013 EBA Transparency Exercise



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

as of 31 December 2012
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Eii%rsic;\éiRg)lGN
: i @ | f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl 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
BY 571 Czech Republic 0 o o o 0 0 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] 73 0 73 0 0 73 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 73 0 73 0 0 73 0 0
[0-3M] 42 42 42 0 0 0 0 0
[3M-1Y] 26 26 26 0 0 0 0 0
[1Y-2Y] 16 1 16 0 0 15 0 0
[2Y -3Y] ’ 2 2 2 0 0 0 0 0
[3Y-5Y] Estonia 63 63 63 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 149 134 149 0 0 15 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

2013 EBA Transparency Exercise



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

as of 31 December 2012
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
accounting value gross of provisions) ® where there is a maturity matching) ©
(accounting value g provisions) v 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
4 2 of which: FVO

Net position at fair values Net position at fair values
of 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)

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

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

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 53 0 53 0 0 53 0 0
[1Y-2Y] 65 0 65 0 0 65 0 0
e T = 3 8 8 3 3 3 :
[5Y - 10Y ] 0 0 0 0 0 0 0 0

[10Y - more | 0 0 0 0 0 0 0 0
Total 118 0 118 0 0 118 0 0

[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 -9 0 0 -9 0 0
Broevi | Gemany 7 ; 8] G ; 8, G ;
[5Y - 10Y ] 1 0 -21 0 0 -21 0 0

[10Y - more ] 0 0 0 0 0 0 0 0
Total 3 0 -45 0 0 -45 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
XAl Greece 0 ; ; ; ; ; G ;
[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
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ | f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book T TR 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] 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] Ireland 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] Italy 0 0 0 0 0 0 0 0
[BY -5Y] 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] 3 1 3 0 0 2 0 0
[3M-1Y] 9 8 9 0 0 2 0 0
[1Y-2Y] 2 0 2 0 0 2 0 0
[2Y-3Y] ) 1 0 1 0 0 0 0 0
[3Y-5Y] Latvia 0 0 0 0 0 0 0 0
[5Y - 10Y ] 2 0 2 0 0 2 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 17 9 17 0 0 7 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 31 December 2012
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ | f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl 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 o o o 0 0 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] 225 215 225 0 0 10 0 0
[3M-1Y] 62 8 62 0 0 54 0 0
[1Y-2Y] 19 1 19 0 0 18 0 0
[2Y-3Y] : : 15 1 15 0 0 14 0 0
[3Y-5Y] Lithuania 4 3 4 0 0 1 0 0
[5Y -10Y] 2 1 2 0 0 1 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 327 228 327 0 0 98 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
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:ET(ITD%FSTJCQIQERE’IGN
: i @ | f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl 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] Netherlands 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] 106 81 106 0 0 25 -3 0
[BM-1Y] 75 0 75 0 0 75 -1 0
[1Y-2Y] 48 0 48 0 0 48 -3 0
[2Y-3Y] 2 0 2 0 0 2 -13 0
[3Y-5Y] Norway 1 0 1 0 0 1 34 0
[5Y -10Y] 0 0 0 0 0 0 -26 0
[10Y - more ] 0 0 0 0 0 0 -0 0
Total 232 81 232 0 0 151 -81 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] Poland 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] 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
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ | f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book T TR 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] Romania 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] Slovakia 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] Slovenia 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] Spain 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
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Eii%rsic;\éiRg)lGN
: i @ | f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 1680 1558 1680 0 0 122 -11 0
[BM-1Y] 53 44 53 0 0 9 -4 0
[1Y-2Y] 248 53 -136 0 0 -190 -27 0
[2Y -3Y] 268 62 74 0 0 13 -39 0
[3Y-5Y] Sweden 146 81 13 0 0 94 121 0
[5Y - 10Y ] 418 2 18 0 0 16 -136 0
[10Y - more | 165 0 -99 0 0 -99 1 0
Total 2978 1800 1577 0 0 -223 -338 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
[B3Y 5] United Kingdom 0 o o o 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] 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] 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] Canada 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
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ | f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl 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] Hong Kong 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] Japan 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] us 0 0 0 0 0 0 0 0
[BY -5Y] o 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] Switzerland 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
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ | f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl 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] Other advanced 0 0 0 0 0 0 0 0
[2Y-3Y] economies non 0 0 0 0 0 0 0 0
[3Y -5Y] EEA 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] C:::;:E(;;r;trrgl 0 0 0 0 0 0 0 0
[2Y-3Y] Europe 0 0 0 0 0 0 0 0
[3Y-5Y] countries non 0 0 0 0 0 0 0 0
[5Y -10Y] EEA 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] Middle East 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] Lat:nﬁﬂg'ca 0 0 0 0 0 0 0 0
[3Y -5Y] Caribbean 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
SE087
Swedbank AB (publ)

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross exposures (long) net of cash short positions of sovereign debt to other counterparties only DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
ti I f provisions) ® here there is a maturity matching) ®
(accounting value gross of provisions) w is a maturity r ing) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region P
v ( desiogzﬁzlggt 'f:;?rovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%ki?]g 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
Af
[3Y-5Y] riea 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
th

[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 3897 2253 2448 0 0 195 -419 0

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
SE087
Swedbank AB (publ)

(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 DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ : f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book T - 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] Austria 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] 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 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] 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
SE087
Swedbank AB (publ)

(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 DI?E%(E’L?SXES?{LGN IND:Eii%rsic;\éiRg)lGN
: i @ : f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl 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
BY 571 Czech Republic 0 o o o 0 0 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] 80 0 80 0 0 80 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y -3Y] 19 0 19 0 0 19 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 100 0 100 0 0 100 0 0
[0-3M] 40 40 40 0 0 0 0 0
[BM-1Y] 44 34 44 0 0 10 0 0
[1Y-2Y] 6 1 6 0 0 5 0 0
[2Y -3Y] ’ 2 2 2 0 0 0 0 0
[3Y-5Y] Estonia 62 62 62 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 154 139 154 0 0 15 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
SE087
Swedbank AB (publ)

(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 DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
accounting value gross of provisions) ® where there is a maturity matching) ©
(accounting value g provisions) v 9 DERIVATIVES @ (on and off balance sheet)
Residual Maturity
Country /
Region
4 2 of which: FVO

Net position at fair values Net position at fair values
of 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)

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

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

[0-3M] 0 0 0 0 0 0 0 0
[3M-1Y] 129 0 129 0 0 129 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
el 0 ; ; ; ; 5 G ;
[5Y - 10Y ] 0 0 0 0 0 0 0 0

[10Y - more ] 0 0 0 0 0 0 0 0
Total 129 0 129 0 0 129 0 0

[0-3M] 0 0 0 0 0 0 0 0
[3BM-1Y] 0 0 -20 0 0 -20 0 0
[1Y-2Y] 12 0 4 0 0 4 0 0
Broevi | Gemany 2 ; 22 G ; iz G ;
[5Y - 10Y ] 0 0 -20 0 0 -20 0 0

[10Y - more ] 0 0 0 0 0 0 0 0
Total 14 0 -86 0 0 -86 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
e B = 3 3 3 8 8 3 :
[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
SE087
Swedbank AB (publ)

(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 DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ : f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book T TR 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] 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] Ireland 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] Italy 0 0 0 0 0 0 0 0
[BY -5Y] 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] 6 5 6 0 0 0 0 0
[3M-1Y] 4 3 4 0 0 1 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] ) 2 0 2 0 0 2 0 0
[3Y-5Y] Latvia 1 0 1 0 0 0 0 0
[5Y - 10Y ] 2 0 2 0 0 2 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 14 9 14 0 0 5 0 0
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5. EXPOSURES TO SOVEREIGNS (central, regional and local governments)

as of 30 June 2013

SE087
Swedbank AB (publ)

(in million Euro)

Residual Maturity

GROSS DIRECT LONG EXPOSURES
(accounting value gross of provisions)

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

NET DIRECT POSITIONS DIRECT SOVEREIGN

EXPOSURES IN
DERIVATIVES @

INDIRECT SOVEREIGN
EXPOSURES ©

where there is a maturity matching) © (on and off balance sheet)

Country /
Region P
v ( desiogzﬁzlggt 'f:;?rovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%ki?]g 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
[BM-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 o o o 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] 192 166 192 0 0 26 0 0
[BM-1Y] 48 11 48 0 0 36 0 0
[1Y-2Y] 17 0 17 0 0 17 0 0
[2Y -3Y] . . 268 247 268 0 0 21 0 0
[3Y-5Y] Lithuania 6 3 6 0 0 3 0 0
[5Y - 10Y ] 2 0 2 0 0 2 0 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 532 428 532 0 0 104 0 0
[0-3M] 0 0 0 0 0 0 0 0
[BM-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
[BM-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
SE087
Swedbank AB (publ)

(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 DI?E%(E’L?SXES?{LGN IND:Eii%rsic;\éiRg)lGN
: i @ : f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl 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] Netherlands 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] 142 141 142 0 0 1 -1 0
[3M-1Y] 0 0 0 0 0 0 -0 0
[1Y-2Y] 22 0 22 0 0 22 -1 0
[2Y-3Y] 15 0 15 0 0 15 -17 0
[3Y-5Y] Norway 0 0 0 0 0 0 24 0
[5Y -10Y] 7 0 7 0 0 7 -16 0
[10Y - more ] 0 0 0 0 0 0 0 0
Total 186 141 186 0 0 44 -59 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] Poland 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] 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
SE087
Swedbank AB (publ)

(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 DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ : f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book T TR 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] Romania 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] Slovakia 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] Slovenia 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] Spain 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
SE087
Swedbank AB (publ)

(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 DI?E%(E’L?SXES?{LGN IND:ET(ITD%FSTJCQIQERE’IGN
: i @ : f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl held for trading® value + Derivatives with value + Derivatives with
(FVO) negative fair value) negative fair value)

[0-3M] 1364 1255 1364 0 0 109 -1 0
[3M-1Y] 369 66 369 0 0 303 -12 0
[1Y-2Y] 48 47 48 0 0 1 -24 0
[2Y-3Y] 373 69 152 0 0 83 -33 0
[3Y_-5Y] Sweden 245 38 59 0 0 21 83 0
[5Y -10Y] 363 6 -283 0 0 -289 -103 0
[10Y - more | 158 0 66 0 0 66 0 0
Total 2919 1482 1774 0 0 293 -257 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
[B3Y 5] United Kingdom 0 o o o 0 0 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] 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] 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] Canada 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
SE087
Swedbank AB (publ)

(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 DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
: i @ : f st @)
(accounting value gross of provisions) where there is a maturity matching) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region _—
v ( desiggzﬁzggt 'f:;?rovalue . ; ; Net position at fair values Net position at fair values
of which: loans and of which: AFS banking . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book el sl 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] Hong Kong 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] Japan 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] us 0 0 0 0 0 0 0 0
[BY -5Y] o 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] Switzerland 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
SE087
Swedbank AB (publ)

(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
gl of which: FVO

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

2

Net position at fair values Net position at fair values
of 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)

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

[0-3M]

[BM-1Y]

[1Y-2Y] Other advanced

[2Y-3Y]

economies non

[3Y -5Y] EEA

[5Y -10Y]

[10Y - more |

Total

[0-3M]

[BM-1Y]

Other Central

[1Y -2V ] and eastern

[2Y-3Y]

E
By 5v] urope

countries non

[5Y -10Y] EEA

[10Y - more ]

Total

[0-3M]

[BM-1Y]

[1Y-2Y]

[2Y-3Y] Middle East

[3Y -5Y]

[5Y -10Y]

[10Y - more ]

Total

[0-3M]

[BM-1Y]

[1Y-2Y]

Latin America

[2Y-3Y] and the

[BY-5Y]

Caribbean

[5Y -10Y]

[10Y - more ]

O|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|o

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

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

(o] o} (o] (o] (o] (o] (o] o) (] [o] (o] (o] (o] (o] (o] (o] (=] (o] (o] [o] (] (o) (o] (o] (=] o] (o] (o] (o] (o] (o] (o]

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

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

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

(o] o} (o] (o] (o] (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 30 June 2013
SE087
Swedbank AB (publ)

(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 DI?E%(E’L?SXES?{LGN IND:Ei(i%rSic;\éiRg’lGN
ti I f provisions) ® here there is a maturity matching) ®
(accounting value gross of provisions) w is a maturity r ing) DERIVATIVES @ e ) i et eliizei)
Residual Maturity
Country /
Region P
v ( desiogzﬁzlggt 'f:;?rovalue Net position at fair values Net position at fair values
of which: loans and of which: AFS banking thrgu . . of which: Financial assets | (Derivatives with positive fair | (Derivatives with positive fair
advances book ba%ki?]g 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
Af
[3Y-5Y] riea 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
th

[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 4047 2199 2802 0 0 603 -316 0

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

SE087

Swedbank AB (publ)

(in million Euro)

RWA for credit risk 45 198 43112
RWA Securitisation and re-securitisations 14 13
RWA Other credit risk 45 184 43098

RWA for market risk 2505 2318

RWA for operational risk 6 289 6 385

RWA Transitional floors 0 0

RWA Other 3 19

Total RWA @ 53 995 51 833

Explanatory footnotes

2013 EBA Transparency Exercise




