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2024 EU-wide Transparency Exercise

Bank Name DekaBank Deutsche Girozentrale

LEI Code 0W2PZIM8XO0Y22M4GG883

Country Code DE

The information on Collateral valuation - loans and advances applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (e>
advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or above, therefore this bank is not required to report it to the EBA.
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(min EUR, %)

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period

2024 EU-wide Transparency Exercise

Key Metrics

DekaBank Deutsche Girozentrale

As of 30/09/2023  As of 31/12/2023  As of 31/03/2024  As of 30/06/2024

COREP CODE

REGULATION

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

Tier 1 capital - transitional period

Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied
definition

Total capital - transitional period

Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements h
applied

Risk exposure amounts

Total risk exposure amount

Total risk exposure amount as if IFRS 9 or analogous ECLSs transitional arrangements had not
applied

Capital ratios

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

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

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

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

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

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

Leverage ratios

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

o CF

Leverage ratio - using a transitional definition of Tier 1 capital

5,848 5,774 5,710 C 01.00 (r0020,c0010) Article 50 of CRR
C 01.00 (r0020,c0010)
5,848 5,774 5,710 - C 05.01 (10440,c0010) Article 50 of CRR
6,446 6,372 6,309 C 01.00 (r0015,c0010) Article 25 of CRR
C 01.00 (r0015,c0010) "
6.446 6,372 6.309 - C 05.01 (0440,c0010) - C 05.01 (r0440,¢0020) Atticle 25 of CRR
7,230 7,128 7,113 C 01.00 (r0010,c0010) Articles 4(118) and 72 of CRR
C 01.00 (r0010,c0010) - C 05.01 (r0440,c0010) "
7,230 7,128 7,113 - C 05.01 (10440,c0020) - C 05.01 (10440,c0030) Articles 4(118) and 72 of CRR
29,276 30,486 31,588 31,234 € 02.00 (r0010,c0010) Articles 92(3), 95, 96 and 98 of CRR
C 02.00 (r0010,c0010) "
30,486 31,588 31,234 - C 05.01 (10440,c0040) Articles 92(3), 95, 96 and 98 of CRR
19.18% 18.28% 18.28% CA3 {1} -
(C 01.00 (10020,c0010) - C 05.01 (10440,c0010) )/
9 9 -
18.26% 19.18% 18.28% 18.28% (C 02.00 (10010,c0010) - C 05.01 (r0440,c0040) )
20.31% 21.15% 20.17% 20.20% CA3 {3} -
(C 01.00 (r0015,c0010) - C 05.01 (10440,c0010) -
20.31% 21.15% 20.17% 20.20% C 05.01 (r0440,c0020) ) / (C 02.00 (r0010,c0010) - C 0! -
(r0440,60040) )
22.78% 23.72% 22.57% 22.77% CA3 {5} -
(C 01.00 (10010,c0010) - C 05.01 (r0440,c0010)
22.78% 23.72% 22.57% 22.77% - C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) / -
(C 02.00 (0010,c0010) - C 05.01 (r0440,c0040) )
70,214 80,3p9 82,0) C 47.00 (r0300,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amendif
9.18% 7.93% 7.69% C 47.00 (r0340,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amendif

g CF
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h European 2024 EU-wide Transparency Exercise
e a Leverage ratio

DekaBank Deutsche Girozentrale

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024  As of 30/06/2024

(min EUR, %) COREP CODE REGULATION

Tier 1 capital - transitional definition C 47.00 (r0320,c0010)

Tier 1 capital - fully phased-in definition 5,945 6,446 6,372 6,309 C 47.00 (r0310,c0010|
Article 429 of the CRR; Delegated Regulation
2015/62 of 10 October 2014 amending CRH

Total leverage ratio exposures - using a transitional definition of Tier 1 capital 82,499 70,214 80,329 82,005 C 47.00 (r0300,c0010§

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 82,499 70,214 80,329 82,005 C 47.00 (r0290,c0010}

Leverage ratio - using a transitional definition of Tier 1 capital 7.21% 9.18% 7.93% 7.69% [A.1)[B.1]

Leverage ratio - using a fully phased-in definition of Tier 1 capital 7.21% 9.18% 7.93% 7.69% [A.2)[B.2]
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OWN FUNDS
Transitional period

2024 EU-wide Transparency Exercise
Capital

DekaBank Deutsche Girozentrale

(i EUR. 56)
VN FUNDS
ION EQUITY TIER 1 CAPITAL (net o deductions and after applying transitional adjusi|

Capital instruments eligible as CETL
instruments)

ptal (ncluding share premium and net own capital

Retaned earning
Accumulated other comprehensive income
Oter e

Funds for general banking fisk
Minorty iner CETL capital
Adjustments to CETA due to prudential fite

(0 Itangile assets (including Goodwil)

() DTAS that rely on future profitabity and do not arise from temporan

D

) IRB shortall of crecitrsk adfustments to expected losses

() Defined benefi per

) Deductions related to as

Of which: rom securitsation positons (-

) Holdin
asignificant investment

ET1 capital instruments of financial sector enities where the instiution doe

() Deductible DTAs that rely on future profitabily and arise from temporary diferences

) Holdings of CET1 capita
significant investment

of financial sector entiies where the institution has

(9 Amount exceding the 17.

() Insuffient coverage for non-performing exposures

) Minimum value ortalls

eeable tax charges.

() Additional deductions of CET Capitaldue to Article 3 CRR

CET1 capital element

Transitional adjustments

Transitonal adjustmen

due to grandathered CETI Capital instruments (s

Transitonal adjustmen

due to additional minority interes

Other ransitonal adjustments to CETI Capital (+:

NAL TIER 1 CAPITAL (net of deductions and after transitional adjustmens)

Additonal Tier 1 Capital ins

on from T2 items over T2 capial

her Additional Tir 1 Capital

nponents and deductions

Additional Ter 1 transitional adjustmen

TIER 1 CAPITAL (net of deductions and after transitional adjustments)

TIER 2 CAPITAL (net of deductions and after transitional adjustments)

As of 31/03/2024

As of 30/06/2024

COREP CODE

Tier 2 Capital instruments

Other Tier 2 Capital components and deductions

Tier 2 transitional adjustmens

TOTAL RISK EXPOSURE AMOUNT

OWN FUNDS REQUIREMEN

CAPITAL RATIOS (3%)
Transitional period

CET1 Capital
Fully loaded

CETL RATIO (%)
Fully loaded

Memo items

WlNe NG D

HHHHHHI 2 0

o

itional adjustments included

COMMON EQUITY TIER 1 CAPITAL RATIO (ransitional period)

TIER 1 CAPITAL RATI

TOTAL CAPITAL RATIO (ransitional period)

COMMON EQUITY TIER 1 CAPITAL (fuly

COMMON EQUITY TIER 1 CAPITAL RATIO (fuly loaded)

Adjustments to CETI due to IFR ional arangements

Adjustments to ATL due to IFRS 9 transitional arrangemen

Adjustments to T2 due to IFRS  transitional arrangements

Ad uded in RWAS due to IFRS 9 ransitional arrangem

0 ] 0 e
o ] o T

I HOENNHI ¢ aRYHRI HEUHDI aROEaUHMED R 0¢all HAEH DI HYUHHEUT K1 HI 2 GO 2RI Y11 HI DGYI aRUDIOHNG U1 UnYI UAHE U1 HAE

GRac
LT HOERNHHCGRACOHI caRYHUI aRECaRYUHRI HACH DT HY UHOGUHNYI G2 0¢UHI ¢ ol HROHRY 02 6 UHROSAEAHDS 2 EnHT HGIUE! DHOYAUHAG6CAHAGRI HORDSQHOLET HoYHI RN NI LORDI HaYHN2 001 HO V¢l DT HOERNHHE GRACOHI CaRYI HG

GHRUI @l 2 GDUal Ha6EaHel DHUYaHDGRDRADUHN| YO HEHI D2 0¢a¥l | HGYRUGHYNH2 RUS HE aHa 6
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(min EUR, %)

Credit risk (excluding CCR and Securitisattons)

Of which the standardised approach

Of which the foundation IRB (FIRB) approach

Of which the advanced IRB (AIRB) approach

Of which equity IRB

terparty credit risk (CCR, excluding EVA)

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commodities risks (Market risk)

Of which the standardised approach

Of which IMA

Of which securitisations and resecuritisations in the trading book

Large exposures in the trading book

Operational risk

Of which basic indicator approach

Of which standardised approach

Of which advanced measurement approach

Other risk exposure amounts

Total

2 On-balance sheet exposures related to Free Deliveries [according to Article 379(1)] have not been included in ‘Counterparty Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations)' section.

* The positions “of which" are for information and do not need to sum up to Credit risk (excluding CCR and Securitisations)

2024 EU-wide Transparency Exercise
Overview of Risk exposure amounts

DekaBank Deutsche Girozentrale

As of 30/09/2023

RWAs

As of 31/12/2023

As of 31/03/2024

As of 30/06/2024

COREP CODE

€ 02.00 (0040, c0010) -[C 07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, S001)+ C 07.00 (10130,

17,174 16,953 18,633 18,379 +C 08.01 (10040, 0260, S001) + C 08.01 (10050, c0260, S001) + C 08.01 (0060, c260, S001) + C 08.0|
c0260, 5002) + C 08.01 (10050, c0260, s002,) + C 08.01 (f0060, c0260, 5002) + C 02.00 (10470, c0010)
(10460, c0010)]
'C 02.00 (10060, c0010)-[C 07.00 (10090, c0220, S001) + C 07.00 (10110, 0220, S001)+ C 07.00 (10130,
3,168 3211 3,692 3,555
'C 02.00 (10250, c0010) - [C 08.01 (0040, c0260, 5002) + C 08.01 (10050, c0260, s002) + C 08.01 (0060,
12,183 12,001 13,255 13,056 5002))
'C 02.00 (10310, c0010) - [C 08.01 (0040, 0260, S001) + C 08.01 (10050, c0260, s001) + C 08.01 (1006
0 0 0 0 S001))
'C 02.00 (0420, c0010)
1,197 1,168 1,252 1,308
'C 07.00 (10090, c0220, s001) + C 07.00 (0110, 0220, S001)+ C 07.00 (10130, c0220, s001) + C 08.01 (r
5001) + C 08.01 (10050, c0260, 5001) + C 08.01 (10060, c0260, 5001) + C 08.01 (10040, c0260, S002) +
2,846 2,916 1,885 1,720 (10050, ¢0260, 5002,) + C 08.01 (10060, c260, 5002) + C 02.00 (10460, c0010)]
'C 02.00 (10640, c0010)
525 528 414 420
'C 02.00 (10490, c0010)
0 0 0 0
'C 02.00 (10470, c0010)
0 0 0 0
'C 02.00 (10520, c0010)
4,449 4,177 4,919 4,759
'C 02.00 (10530, c0010)
2,013 1,828 1,873 2,084
'C 02.00 (10580, c0010)
2,435 2,349 3,046 2,676
'C 18,00 (10010, c0601)"12.5+C 20.00 (10010,c0450)"12.5+MAX(C 24.00(10010, 60090),C 24.00(10010,0}
0 0 0 0 24.00(10010, O110))*12.5
'C 02.00 (10680, c0010)
0 0 0 0
'C 02.00 (10590, c0010)
4,119 5,727 5,739 5,956
'C 02.00 (10600, c0010)
0 0 0 0
'C 02.00 (10610, c0010)
0 0 0 0
'C 02.00 (10620, c0010)
4,119 5,727 5,739 5,956
C02.00 (10630, C0010) + C 02,00 (10690, c0010)
163 185 0 0
29,276 30,486 31,588 31,234
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Authority P&L

DekaBank Deutsche Girozentrale

(min EUR)
Interest income

Of which debt securities income

Of which loans and advances income

Interest expenses

(Of which deposits expenses)

(Of which debt securities issued expenses)

(Expenses on share capital repayable on demand)

Dividend income

Net Fee and commission income

Gains or (-) losses on derecognition of financial assets and liabilities not measured at fair value through profit or loss, and of non financial assets, n¢

Gains or (-) losses on financial assets and liabilities held for trading, net

Gains or (-) losses on financial assets and liabilities at fair value through profit or loss, net

Gains or (-) losses from hedge accounting, net

Exchange differences [gain or (-) loss], net

Net other operating income /(expenses)

TOTAL OPERATING INCOME, NET

(Administrative expenses)

(Cash contributions to resolution funds and deposit guarantee schemes)

(Depreciation)

Modification gains or (-) losses, net

(Provisions or (-) reversal of provisions)

(Payment commitments to resolution funds and deposit guarantee schemes)

(Commitments and guarantees given)

(Other provisions)

Of which pending legal issues and tax Iitight\on

Of which restrucmriﬂg

(Increases or (-) decreases of the fund for general banking ridks, net)

(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)

(Financial assets at fair value through other comprehensive income)

(Financial assets at amortised cost)

(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets)

(of which Goodwill)

Negative goodwill recognised in profit or loss

Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates

Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations

PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS

PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS

Profit or (-) loss after tax from discontinued operations

PROFIT OR (-) LOSS FOR THE YEAR

Of which attributable to owners of the parent

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024
1,929 2,680 694 1,422
146 204 64 144
894 1,240 323 648
1,724 2,365 600 1,278
972 1,374 374 791
187 248 67 169
0 0 0 0
3 9 1 3
1,241 1,637 387 785
7 10 1 0
522 549 104 230
23 35 5 10
14 -8 11 3
2 5 2 3
13 1 -32 -32
2,003 2,551 550 1,145
813 1,180 283 577
72 72 35 20
48 63 15 32
3 6 2 3
5 12 12 12
0 0 0 0
2 -4 12 12
3 -8 0 0
0 7 0 0
0 0 0 0
0 0 0 0
9 133 15 11
0 0 0 0
9 133 15 11
0 4 0 0
0 0 0 0
0 0 0 0
4 -11 0 0
0 0 0 0
1,073 1,106 189 520
734 752 128 363
0 0 0 0
734 752 128 363
734 752 128 363

Information available only as of end of the year

@Y1 Hf [ AEHHYGGGREUHUHAC Ot t HBANI YwHRUHHWG G HAf ORI CH 0F HY | Heips HT WHI D6t 0F HYNHQ6WHNn2 OT Hn V1 HDIOWI ¢

Ac¢ Ut RUNDHI R t+ AHUDgwHG2at qHAHI BET Het HwOKOE O
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Authority
Total Assets: fair value and impairment distribution

DekaBank Deutsche Girozentrale

(min EUR) 0
e 16423 12108 12124 11,700 145 154 ()
a 17,397 5456 11363 579 16,192 3941 11,939 a1 18,935 689 11,857 182 18711 4974 13,306 431 IFRS 7.8(E)()IFRS 9 Appendix A
¢ . 1602 205 762 634 797 254 241 301 1424 679 307 348 1462 549 549 364 1FRS 7.8(a)(i): IFRS 9.4.1.4
esiana 0 0 4 0 4 0 0 0 0 0 0 0 0 0 0 0 IFRS 7.8(a)() IFRS 9.4.05
¢ 1935 1540 317 18 1670 1230 06 2 1923 1477 a21 25 1976 1251 726 o IFRS 7.8(1) IFRS 9.4.1.2A
60,941 52542 58,345 59,567 IFRS 7800 IFRS 9.4.1.2
HH 275 0 275 0 251 0 251 0 142 0 142 0 35 0 35 o IFRS 9.6.2.1; Annex V.Part 1.22; Amnex V.Pat 1.2
o 0 0 o 0 1AS 39.89A(a): IFRS 9.65.8
133 1252 1775 1666
99,908 84812 94,669 95,118 1AS19(a), 166

UAYI gnYGRYI AHS GRAGHE| WHO]  AHI GURRNRAAHRIONIONS 6 RRGHE | WHOY aHE GEaRAE ARG IHN Y1 HI [ AEHI DGY1 qRUDHACOL | AHE I WHAYOI RT 01 UT HROHOGUHGY I RaRYOHAE a6 I HE 1 | Nl 510

(min EUR)
ss carrying amour? Accumulated impairmen” carrying amouff® Accumulated impairmer Accumulated impairm
Stage 2 Stage 2
et eren 2 et it
Breakdown of financial assets T 0] ets vith S=HD
pre— Stage 1 significant sages | Asseiswithour . SEERATE " significant " Steges . s siage
pithout significant incre: e LS s s - ; einciec ncrec ; incs crec ° increase in crec increase increc S0
< Creditimpairec . incredit risk sinci Creditimpairec significant increas < Creditimpaired Creditimpairec significant in Credit-impairec Crediti as N0 Credit-impairec
in credit risk since initial risk since initia increase in crec risk since initia e tisk since initia risk since initia [ risk since nitia incre:
initial recognition  assets i credit isk sinct ets in credit a edit risk since ets
recognition recognition but risk since initia redirs recognition but s recognition but * recognition but * recognition but risk since nitia
but not credit- inital recognition inital recognition inital recogniti
not credit- recognition e 2 not credit- recognition  not cred 2 not credit not credit- recognition ot credit-
impaired & impaired impaired impaired impaired impaired
Financial assets at fair Debt securities Anmex V. Part 131, 44(5)
value through other
comprehensive income ans and advan o 0 0 0 0 0 0 0 0 0 0 0 0 0 0 o 0 o 0 o 0 o 0 o Annex V.Part 1.32, 44(a)
e 8,445 49 o 2 9 0 8424 65 o 2 12 0 0477 65 o 2 EtY 0 0,048 127 o 3 a1 o AnnexV.Part 131, 44(b)
amortised cost
ans and advan 47,250 4,930 01 13 83 125 38577 5.105 620 10 162 168 43.265 5,157 663 9 170 181 44864 4161 732 8 135 199 Annex v Part 132, 44(a)

This table covers IFRS 9 speciic information and as such only applies for IFRS reporting banks,

@ From June 2021, i
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uthority
Breakdown of liabilities

DekaBank Deutsche Girozentrale

(mIn EUR)

Carrying amount

LIABILITIES: As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 References

Financial liabilities held for trading IFRS 7.8 (e) (ii); IFRS 9.BA.6

Trading financial liabilities 0 0 0 0 Accounting Directive art 8(1)(a),(3),(6)

Financial liabilities designated at fair value through profit or loss 141 146 126 127 IFRS 7.8 (e)(i); IFRS 9.4.2.2

Financial liabilities measured at amortised cost 58,806 48,141 57,665 58,375 IFRS 7.8(g); IFRS 9.4.2.1

Non-trading non-derivative financial liabilities measured at a cost-based method 0 0 0 0 Accounting Directive art 8(3)

201 R2¢ qR21WI HTHc BT DNWHeRAY2 UqRUN 544 192 286 253 IFRS 9.6.2.1; Annex V.Part 1.26

Fair value changes of the hedged items in portfolio hedge of interest rate risk 0 0 0 0 IAS 39.89A(b), IFRS 9.6.5.8

Provisions 229 222 236 234 IAS 37.10; IAS 1.54())

Tax liabilities 354 235 260 169 IAS 1.54(n-0)

Share capital repayable on demand 0 0 0 0 IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12

Other liabilities 302 374 575 337 Annex V.Part 2.13

Liabilities included in disposal groups classified as held for sale 0 0 0 0 IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14

Haircuts for trading liabilities at fair value 0 0 0 0 Annex V Part 1.29

T L LIABILITIES 92,632 77,562 87,608 87,811 IAS 1.9(b);IG 6

TOTAL EQUITY 7,276 7,250 7,061 7,306 IAS 1.9(c), IG 6

T L EQUITY AND TOTAL LIABILITIES 99,908 84,812 94,669 95,118 IAS 1.1G6

(1) Portfolios which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks
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uthority
Breakdown of liabilities
DekaBank Deutsche Girozentrale

(mIn EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 References

Derivatives IFRS 9.BA.7(a); CRR Annex Il

Equity instruments 79 76 84 92 IAS 32.11; ECB/2013/33 Annex 2.Part 2.4-5

Short positions
Debt securities 940 1,068 931 1,092 Annex V.Part 1.31

Central banks 0 0 0 0 Annex V.Part 1.42(a), 44(c)

of which rrent accounts / overnight deposits 0 0 0 0 ECB/2013/33 Annex 2.Part 2.9.1

General governments 7,686 5,794 6,451 6,946 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 2,155 2,256 1,575 1,931 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 13,286 8,735 12,028 10,583 Annex V.Part 1.42(c),44(c)

of which: rrent accounts / overnight deposits 2,311 2,108 2,752 2,295 ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 21,949 20,766 22,628 23,750 Annex V.Part 1.42(d),44(c)

of which: rrent accounts / overnight deposits 17,104 16,238 17,704 19,452 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 1,515 1,424 1,530 1,557 Annex V.Part 1.42(e), 44(c)

of which: rrent accounts / overnight deposits 1,145 1,180 1,263 1,410 ECB/2013/33 Annex 2.Part 2.9.1

Households 1,127 1,125 1,007 1,123 Annex V.Part 1.42(f), 44(c)

of which: rrent accounts / overnight deposits 853 841 813 840 Annex V.Part 1.42(f), 44(c)

Debt securities issued 30,951 27,343 31,697 31,655 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 363 393 369 390 Annex V.Part 1.37

Other financial liabilities 1,155 1,539 810 863 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 91,747 76,730 86,536 87,071




European
Eh oary 2024 EU-wide Transparency Exercise

Market Risk
DekaBank Deutsche Girozentrale

INGREMENTAL DEFAULT A, o ce s caprraL AR ¢ — STRESSED Vimorndun fom)  AND MIGRATION 1K AL PRICE i
s ci AL CHARG norandum item) s VéRemorandum item) MIGRATIO IS

CAPITAL CHARGE
MULTIPLICATION

morandum item)

TOTAL RIS

TOTAL RISK EXPOSURE AMOUN  MULTIPLICATION

EX ULTIPLICATION

FACTOR (mc) X AVER FACTOR (ms) x 12 WEEK PRV AMOUNT  FACTOR (mc) x AVER

2 PREVIOUS DA ATEST AVAILABLE (SV ST

OF PREVIOUS 60 F‘,EWM” PN averaGe OF PREVI ’“JYMBLE‘ AVERAGE  LAS E AVERAGE |, "

WORKING D, - 60 WORKING DAY. ! SUR MEASURE
(VaRavg) s

TOTAL RISK

ULTIPLICATION EXPOSURE
FACTOR (m 12 WEI 2 WEEKS

AVAILABL LAST L

\VERAGE OF PREVI \VERAG OOR WVERA(

AVERAGE OF PREVI o) AVERAGE oo FLOOR  AVERAGE

WORKING DAY MEASURE MEASURE

OF PREVIOUS 6
MEASURE OF PRE e
RKING D
(VaRavg) (SvaRavg)
(min EUR)
of 31/12/2023

PREVIOUS DAY (Va
1

Traded Debt Instrur

Traded Debt Instrument

Of which: General risk

f which: Specific risk
Equi

Of whict s

Of which: Specific risk

ian exchange risk
i

flocoww o888

Market risk template does not include CIU positions under the particular approach for position fisk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) a) CRR), which instead are included in the RWA OV template.
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Credit Risk - Standardised Approach

DekaBank Deutsche Girozentrale

indardised Approach

T———

T——
pro

Original Expos Exposure e

Consolidated data

idarised T

P ——

Standardised App

p—— T —
Exposure Valde posure amount b 2

GERMANY

Standardised Approas

As of 3112

Vakue adjusiments and
exposure amount B OrgnalEx

Value adjusimens and

Exposure Valle Risk exposure amount

provisions

UNITED STATE S

Standardised Todl

Standardised Approach

As of 311212023

- Vake adjustment _ Value adjusiment
original Exp exposure amou - Original Exposure [— Risk exposure amount i

LUXEMBOURG S ——"

(andardised Approach
As of 3111212023
——

Expostre Valde Risk axposure amount s Original Exposure Exposure Valle Risk exposure amount et

——

UNITED KINGDOI

Stanciardised Todl
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Credit Risk - Standardised Approach
DekaBank Deutsche Girozentrale

Standardised Approach

pp—
Original Exp Exposure Valde i Exposure Val Risk exposure amount

FRANCE [

Jandarcised T
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Total gross carrying amount of non-derivativ

Residual Maturity Country / Region
financial assets

Nominal Provisions
of which: Financial assets ~of which: Financial assets at f
of which: Financial assets he of which: Financial assets a
designated at fair value throu value through other
for trading amortised cost

profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 31/12/2023

Direct exposures

(min EUR) On balance sheet EENIES Off balance sheet

Off-balance sheet exposures

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

Risk weighted exposui
Total carrying amount of non amount
derivative financial assets (ne

of short positions)

Total gross carmying amount of non-derivatiy
Residual Maturity Country / Region g ing
financial assets
Norminal Provisions
of which: Financial assets of which: Financial assets at f
of which: Financial assets he of which: Financial assets a
designated at fair value thou  value through other Carying amount Notional amount  Carrying amount Notional amount
for trading amortised cost
profit or loss comprehensive income
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2
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Hong Kong
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China,

Switzerland

Other advanced economies non
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 31/12/2023

Direct exposures

(min EUR) On balance sheet EENIES Off balance sheet

Off-balance sheet exposures

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

Risk weighted exposui

Total carrying amount of non amount

derivative financial assets (ne
of short positions)

Total gross carmying amount of non-derivatiy

Residual Maturity Country / Region g ing
financial assets
Norminal Provisions

of which: Financial assets of which: Financial assets at f
of which: Financial assets he of which: Financial assets a
designated at fair value thou  value through other
for trading amortised cost
profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
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110Y - more 4 0 o 0 a o o 0 o s o
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10-3M1 26 26| 0 0| 0| 0 0 0 0| 0 0]
fau-av 5 P 0 0 o 0 0 0 o 0 0
11v-avi s s o 0 o 0 0 0 o 0 0
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Notes and definiions.
Information disclosed in this template s sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 March 2018,
BNGHEONYI G¢aRYOHYOHI Y2101 URDOHU$GY 1 21 Wi HRI HY OO HE2ERTCATUHNYI HROI qRaz qRYUI HaGCaHOE2WHI Y2101 URDOHU$GY I 21 W1 HYNHEQHGWE ! GHNEHY N HAYaé aHm? UAaH! UMz | RaRII HE 0T HOYE Ol HI URIR2CAGII wIOHO Y2 Uol | HYNHAI et T Ys UHRI HYOG! HE2ERT G
(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees
(3) The banks disclose the exposures in the *Financial assets held for trading” portfolo after offsetting the cash short positions having the same maturites.
(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (ie. CDS, financial quarantees) booked in allthe accounting portfolo (on-off balance shee). Iirespective of the denomination and or accounting classification of the positions

the economic substance over the form must be used as a criteria for the identifcation of the exposures 1o be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local governments

(5)Residual countries not reported separately in the Transparency exercise

Regions
Other advanced non-EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti Iran, Irag, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, EI Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevis, St Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe.
Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).

Aftica: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Cote D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-issau, Kenya, Lesotho, Liberia, Madagascar, Malavi, Mali, Mauritus, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And Princ
‘Swaziland, United Republic Of Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

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

WTHHNGUH2 G201 HRY I HOGWHRS A6 1 K HA2 HE DaHRI HAC a2 acalT Hi 2 Aal ¢HARUDHNI YGHAGWHI DGYI T HNY e GHA6 WHAT WETT Y5 OHYNHOGUHGRI a0l HAY2 Oal RUIIOH | HEHI Dl 2 GGHYNHGI WHRI RYUHE OT HI Yo 0T RODHROHOGWHHC Gz G qRYUHS DHCAANGOHE OHE GGl Y#RI(

(8)Information on Non-derivative financial assets by accounting portfolo is not included for institutions applying NGAAP
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Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 30/06/2024

Direct exposures

(min EUR) On balance sheet EENIES Off balance sheet

Off-balance sheet exposures

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

Risk weighted expos

Total carrying amount of non amount

derivative financial assets (ne
of short positions)

Total gross carrying amount of non-derivativ

Residual Maturity Country / Region
financial assets

Nominal Provisions
of which: Financial assets ~of which: Financial assets at f
of which: Financial assets he of which: Financial assets a
designated at fair value throu value through other
for trading amortised cost

profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
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S
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Residual Maturity

(min EUR)

Country / Region

Total gross carrying amount of non-derivativ

financial assets

Total carrying amount of non

derivative financial assets
of short positions)

(ne

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale

As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

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

Risk weighted exposu
amount

Nominal Provisions

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

of which: Financial assets &
amortised cost

of which: Financial assets
of which: Financial assets he
designated at fair value throu
for trading

profit or loss

Carrying amount Notional amount Carrying amount Notional amount

13Y - 5Y T Finland 0 0] 0 0 0 0 0 0 0 0 0]
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 30/06/2024

Direct exposures

(min EUR) On balance sheet EENIES Off balance sheet

Off-balance sheet exposures

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

Risk weighted exposu

Total carrying amount of non amount
) Total gross carrying amount of non-derivativ
Residual Maturity Country / Region derivative financial assets (ne
financial assets
of short positions)
Nominal Provisions
of which: Financial assets ~of which: Financial assets at f
of which: Financial assets he of which: Financial assets a
designated at fair value throu value through other Carrying amount Notional amount Carrying amount Notional amount

for trading amortised cost
profit or loss. comprehensive income
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 30/06/2024

Direct exposures

(min EUR) On balance sheet EENIES Off balance sheet

Off-balance sheet exposures

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

Risk weighted exposu
Total carrying amount of non amount
derivative financial assets (ne

of short positions)

Total gross carrying amount of non-derivativ

Residual Maturity Country / Region
financial assets

Nominal Provisions
of which: Financial assets ~of which: Financial assets at f
of which: Financial assets he of which: Financial assets a
designated at fair value throu value through other
for trading amortised cost

profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale

As of 30/06/2024

Direct exposures

(min EUR) On balance sheet

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

Total carrying amount of non
derivative financial assets (ne
of short positions)

Total gross carrying amount of non-derivativ

Country / Region
PR financial assets

of which: Financial assets ~of which: Financial assets at f
of which: Financial assets a
designated at fair value throu value through other
amortised cost
profit or loss comprehensive income

of which: Financial assets he

Notional amount
for trading

Carrying amount

Australia

Derivatives

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposu
amount

Nominal Provisions

Carrying amount Notional amount

Canada
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Hong Kong
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China,
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Other advanced economies non
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Residual Maturity

(min EUR)

Country / Region

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DekaBank Deutsche Girozentrale
As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

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

Risk weighted exposu
Total carrying amount of non amount
derivative financial assets (ne
of short positions)
Nominal Provisions

Total gross carrying amount of non-derivativ
financial assets

of which: Financial assets ~of which: Financial assets at f
of which: Financial assets he of which: Financial assets a
designated at fair value throu value through other Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost
profit or loss comprehensive income
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Notes and definiions.
Information disclosed in this template s sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 March 2018,

WNLHEONYI G¢aRYOHYOHI Y2101 URDOHU$GY 1 21 0 HRI HY OO HE2ERTCATUHNYI HROI qRaz qRYUI HOGCaHGE2WHI Y2101 URDOHU$GY I 21 Bl HYNHEQHGWE ! GHNEHYnHAYae aHm? UAaHI UMz | RaRII HEOT HOYE Ol HI URIR2CAGII wIOH9 Y2 Ual | HYRHAI NEtT Ys UHRI HY OO HERERTE

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees
(3) The banks disclose the exposures in the *Financial assets held for trading” portfolo after offsetting the cash short positions having the same maturites.
(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (ie. CDS, financial quarantees) booked in allthe accounting portfolo (on-off balance shee). Iirespective of the denomination and or accounting classification of the positions

the economic substance over the form must be used as a criteria for the identifcation of the exposures 1o be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local governments

(5) Residual countries not reported separately in the Transparency exercise

Regions:
Other advanced non-EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taivian,

Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedoria, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Difbou, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Laiin America: Argentina, Belize, Bolivia, Erazi, Chile, Colombia, Cosia Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Hait, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitis and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Aniigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe
Caicos Islands, Virgin Islands (Brish), Virgin Islands (U.S. ).

Alrica: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central Afrcan Republic, Chad, Comoros, Congo, The Demoeratic Republic Of The Congo, Cote D'lvoire, Equalorial Guinea, Eritea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malaw, Mali, Mauriius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sao Tome And Princ
Swaziland, United Repubic Of Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tunisia

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

WTLHNGIH2E T2l HR Y1 HOGUHN S a6 I & HA2 HE DQHRI HHEOH2 0l Hi 2 Al ¢HQRUDHNI YOHGWHI UGYI qll HRYaeTHAGWHAI UerT Y5 UHYNHAG6 UHERI ql HHY2 Dal RUIIOH | HEHI 1 2 0aHYNHGI UHRI RYUHEOT HI Y2 OT RUDHROHGG IHHE GHe 06 aRYUHS DHE HRIGaHE UHE GGI V4R
® financial assets g portilio is not applying NGAAP
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Performing and non-performing exposures
DekaBank Deutsche Girozentrale

. Accumuiated impaitment, accumulated negative changes in fai value due to

N N Accumulated impairmen, accumuated negaive changes in fair value due to
creditrisk and proy credit sk and provisiors
Collaterals and inancial Colatrals and financia
quarante onno guarantees re
non-performing exposurés erforming axposures hich non-performiny non-performing exposurés
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e >30 days and <=90 c n performing exposurés | On performing exposur

Of which non-performiry performing exposures:
Of whi Of which Stage
sh balances at central banks and other demand deposi
(ncluding at amortised cost and fai value)
Central banks
General governme
Credit insttutions
Other financial corporations:
Non-fnancial corporations
s and advances(including at amortised cost and fair value)

Central banks
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of which: Loans collateralsed by commercil immovable prope|
Households

of which: Loans collateralsed by
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DEBT INSTRUMENTS other than HFT
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uthority

Performing and non-performing exposures
DekaBank Deutsche Girozentrale

Accumulated impairment, accumulated negaiive changes in fai value due to

TN, Accumulated impaitment, accumulated negative changes n fair value due o P —
et risk and provisic reditrisk and
latorals and financia Gollaterals and financial
quarantees received on
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Ofwhich performing but pa
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b\ etloig s o On performing exposuré:

30 days and <=90 dé

(Cash balances at central banks and other demand depx

Debt (inclucing at am and fair value

et nsttutions
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Non-financial corporations

Loans and advances(including at amortsed cost and ai value)
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ofut all and medum-sized enterpri

of which: Loans collateralised by commercia immovable prope
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DEBT INSTRUMENTS other than HFT
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(5) From June 2021,



European

eba Banking
Authority

Gross carrying amount of

2024 EU-wide Transparency Exercise
Forborne exposures

DekaBank Deutsche Girozentrale

As of 30/09/2023

Accumulated impairment, accumulate
changes in fair value due to credit risk Collateral and financial guarantees receivi

Gross carrying amount of

exposures with forbearance
measures

Of which non-
performing
exposures with
forbearance
measures

(min EUR)

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporatior
Non-financial corporations
Loans and advances (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises

Households

exposures with forbearance
measures

and provisions for exposures with on exposures with forbearance measure
forbearance measures

Of which collateral
Of which on non- and financial Of which non-
performing guarantees receivec performing
exposures with on non-performing exposures with
forbearance exposures with forbearance
measures forbearance measures
measures

As of 31/12/2023

Accumulated impairment, accumulate

changes in fair value due to credit risk Collateral and financial guarantees receiv|
and provisions for exposures with on exposures with forbearance measure|
forbearance measure’s

Of which collateral
Of which on non- and financial
performing guarantees receivec
exposures with on non-performing
forbearance exposures with
measures forbearance
measures

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE

Loans and advances that have been forborne more thar twice 0]

Non-performing forborne loans and advances that failed to meet the non-performi q

criteria®

@Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

@For the on-balance sheet items,

negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is repon

nlcaWs VIt HoqGGa¢qlt Hf HNYIOMMHO H[ HN®IOMMb AH5 6 RHE HHNn Y d G Vst HEHE RDOHAY U2 W0qRYUOHAEH BT HYOHEHAI WT Ragol WARQHAYU2W0qRYOAHEE HU$Ga ¢ ROWT HRUF
cCHAzOG20¢qRWT HR6¢ UNWE HROHNERI H2¢ 2 WHT e WHVHHEI WT RQHI Rt t HEOT HGI Y2 R RYUY kb HRE HT RE HEVE DT HAY UL Rt qUUqG! Hs RO6HqS6WH[ f AEAHI RDOHRY U210 0qRY
©The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and othe

above.



European

eba Banking
Authority

Gross carrying amount of
exposures with forbearance
measures

Of which non-

2024 EU-wide Transparency Exercise
Forborne exposures

DekaBank Deutsche Girozentrale

As of 31/03/2024

Accumulated impairment, accumulate

changes in fair value due to credit risk Collateral and financial guarantees receivi
and provisions for exposures with on exposures with forbearance measure
forbearance measure’s

Of which collateral
and financial
guarantees receivec

Of which on non-
performing

Gross carrying amount of
exposures with forbearance
measures

Of which non-
performing

As of 30/06/2024

Accumulated impairment, accumulate

changes in fair value due to credit risk Collateral and financial guarantees receiv|
and provisions for exposures with on exposures with forbearance measure
forbearance measure’s

Of which collateral
and financial
guarantees receive

Of which on non-
performing

performing
exposures with

forbearance

measures

on non-performing
exposures with
forbearance
measures

exposures with
forbearance
measures

exposures with
forbearance
measures

exposures with
forbearance
measures

on non-performing
exposures with
forbearance
measures

(min EUR)

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporatior
Non-financial corporations
Loans and advances (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises

Households

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE

Loans and advances that have been forborne more thar twice 0]

Non-performing forborne loans and advances that failed to meet the non-performi
criteria®

0f

(1) Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

(2)For the on-balance sheet items, i and negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what is repc
Nl caWs VIt HoqGGa¢ gt HL HNYIOMMHoO H[ HN®IOMMb AH5 6 RHE HHNn Y GG Vst HEHE RDOHAY U2 W0OqRYOHAECH BT HYOHEHHI WT Ragol WARGHAYU2WUqRYUOAHCE HO$#Ga ¢ ROWT HRUI
CHAzOG20¢qRWT HHG6¢ ONWE HRUOHNERI H2¢ha WHT 2 JHaVHRI WT RqHI Rt t HEOT HGI Y2 R RYUY kb HRE HT RE HAEVE BT HEY UL Rt qUUqG! Hs RO6Hq6WH[ I AEAHI RDUHARY 021 0qRY
(3) The information applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and ott
above.




European

eba Banking
Authority

As of 30/09/2023

s carrying amount

Of which: Of which loans
non- and advances
performin subject to

of which impairment

2024 EU-wide Transparency Exercise

Breakdown of loans and advances to non-financial corporations other than held for trading

DekaBank Deutsche Girozentrale

As of 31/12/2023
carrying amount

Accumulated
negative change
and advances  Accumulated in fair value du
subject to to credit risk or
impairment non-performi

Accumulated
negative changt
ceumulated i fair value du
10 credit isk or
non-performi

Of which: Of which loans

impairment performin.

of which:

Of which
non-
performint

As of 31

of which:

032024

Accumulated
gative changt
and advances  Accumulated i fair value du
subject to to credit risk or
impairment non-performing

Of which loans

impairment

Gross can

ing amount

Of which:
non-
performins

As of 30/06/2024.

of which:

Of which loans
and advances

subjectto
pairment

non-performing

(min EUR) defaulted exposureb defaulted exposureb defaulted exposured defaulted S
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opposite sign of what is reported according to the FINREP framework (template F 06.01), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451 -



