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(min EUR, %)
Available capital (amounts)
Common Equity Tier 1 (CET1) capital - transitional period

Common Equity Tier 1 (CET1) capital as if IFRS 9 or analogous ECLs
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 -
transitional definition

Total capital - transitional period

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

Risk-weighted assets (amounts)

Total risk-weighted assets

Total risk-weighted assets as if IFRS 9 or analogous ECLs transitional arrangements had not
been applied

Capital ratios

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

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

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

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

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

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

Leverage ratio

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

Leverage ratio - using a transitional definition of Tier 1 capital

2019 EU-wide Transparency Exercise

Key Metrics

Norddeutsche Landesbank -Girozentrale-

As of As of As of As of
COREP CODE REGULATION
30/09/2018 31/12/2018 31/03/2019 30/06/2019
2,976 2,929 2,949 C 01.00 (r020,c010) Article 50 of CRR
C 01.00 (r020,c010) N
2,976 2,929 2,949 _C 05.01 (r440,c010) Article 50 of CRR
3,380 3,245 3,264 € 01.00 (r015,c010) Article 25 of CRR
€ 01.00 (r015,c010) .
3,380 3,245 3264 ~C05.01 (140,010 - C 05.01 (r440,c020) | ATl 25 of CRR
5,687 5,602 5,562 € 01.00 (r010,c010) Articles 4(118) and 72 of CRR
€ 01.00 (r010,c010) - C 05.01 (r440,c010) N
5,687 5,602 5,562 - 05.01 (440,c020) - C 05.01 (r440,c030) Articles 4(118) and 72 of CRR
46,663 44,895 44,780 44,479 € 02.00 (r010,c010) Articles 92(3), 95, 96 and 98 of CRR
€ 02.00 (r010,c010) y
46,663 44,895 44,780 44,479 - C 05.01 (r440,040) Articles 92(3), 95, 96 and 98 of CRR
11.94% 6.63% 6.54% 6.63% CA3 {1} -
(C 01.00 (r020,c010) - C 05.01 (r440,c010) )/ _
11.94% 6:63% 6.54% 6:63% (C02.00 (1010,c010) - C 05.01 (1440,c040) )
12.81% 7.53% 7.25% 7.34% CA3 {3} -
(C 01.00 (r015,c010) - C 05.01 (r440,c010) -
12.81% 7.53% 7.25% 7.34% C 05.01 (r440,c020) ) / (C 02.00 (r010,c010) - C -
05.01 (r440,c040) )
18.13% 12.67% 12.51% 12.50% CA3 {5} -
(C01.00 (r010,c010) - C 05.01 (r440,c010)
18.13% 12.67% 12.51% 12.50% - C05.01 (r440,c020) - C 05.01 (r440,c030) / -
(C 02.00 (r010,c010) - C 05.01 (r440,c040) )
171,194 167,130 161,100 156,111 € 47.00 (300,010) Article _429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
amending CRR
3.49% 2.02% 2.01% 2.09% € 47.00 (r340,010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014

amending CRR
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AUTHORITY

Leverage ratio
Norddeutsche Landesbank -Girozentrale-

(min EUR, %)

Tier 1 capital - transitional definition

As of
30/09/2018

As of
31/12/2018

As of
31/03/2019

As of
30/06/2019

COREP CODE

Tier 1 capital - fully phased-in definition

Total leverage ratio exposures - using a transitional definition of Tier 1 capital

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

Leverage ratio - using a fully phased-in definition of Tier 1 capital

5977 3,380 3,245 3264 | C47.00 (1320,c010)
5,584 2,998 2,955 2972 | C47.00 (1310,c010)
171,194 167,130 161,100 156,111 € 47.00 (300,c010)
171,191 167,125 161,096 156,107 | C47.00 (r290,c010)
3.5% 2.0% 2.0% 21% | €47.00 (340,c010)
33% 1.8% 1.8% 1.9% | C47.00 (1330,c010)

REGULATION

Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending
CRR




OWN FUNDS
Transitional period

OWN FUNDS
REQUIREMENTS

CAPITAL RATIOS (%)
Transitional period

CET1 Capital
Fully loaded
CET1 RATIO (%)
Fully loaded"

Memo items
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Capital

Norddeutsche Landesbank -Girozentrale-

(min EUR, %) As of 30/09/2018 As of 31/12/2018 As of 31/03/2019 As of 30/06/2019 'COREP CODE REGULATION
own Funps 8460 s87 5602 ss2 [counanan [
COMMON EQUIN TIE 1 CAPITAL 1t of dduconsand s sphing o2 re o o5 |conoemomn .
T L T L N 4530 4530 4530 25 comnan s 60) s )30 0271025, 3540 o ) rd 42
[— 130 00 07 [P e 260 o ), 260 36 ) pois ) ) B
ot ther 8 5 0 w0 conmaman s 010,250 o 00 950 ot R
OterReserves o o o o fcomman U —
Funds forgeneral bankig ik 0 0 o I - s 12,250 ot () 360 o ) 8
Moty nterst e et n CET cptl 0 0 o o fcoumenon -
Adustments o CETH e toprudenta s 2 155 0 s comaman [ ———
9 It asets (ncudng o) 34 3 10 025 [Cononioonem  Cononuameny | AR 0 37 B 15,350 e )14 7t )
DTk that el n e profabity and do ot r ey difrences e . . . I e m
asacted s
T L e —— . 0 cono o [T —
) Defed bene ensn und 0 0 o o fcomeman s 410360 o () 3 41 G
cross hokdings i CET1 Captal 0 0 0 o Jcomemon s 12360 o () 0 4 O
() Excess deduction from AT1 items AT1 Capital 0 0 0 0 C 01.00 (440,c010) Article 36(1) point (j) of CRR
oo s+ coroncmncnn s | wncs s, o -
[y S— 1 eratvel besubjct 03 1250% o 0 0 0[O TORD O | (5 S po)oma o kw1 o o 70 s
peced im0 10 ok A 1 o) T 8
Of i fom sueation poskins () 0 0 0 o Jeomemon S ———
e T R IR o 62 2 2% |comeaman A —
() Deducti DT tht oy on ture prftabit and arise o temporry ifrences 20 a2 61 a5 [comeonan S —
R o 0 0 o fcomeman s 2760 o ;45,4515 ik 6005 29 B
[y S p—— 0 0 21 o fcumenon [
9 Aditan! deductions of CET Captl e o Arice 3 R 0 0 o o fcomesion [
CETE coplclmens o deductions - aer a a a a comesnan -
[ — B B 2 E - .
Transton! adustmentsdue to grandthered A Captal nstruments (+/ = 5 B F - [ ——
Tanstona o et oy nerss (41 0 o o o fcoumeoon JE——
Othertransoal acusimens to CET Capitl s s 4 4 |eomeman [ —
ADDITIONALTIER 1 CAPITAL (e of dcuctions an ae transiona st a0 a0 216 as [comman [
I — s s B I T —
9 Brcess ddction fom T2 e over T2 capta 0 0 0 o fcomeman
covon ancnn » coton nncin -
Other AdiiorlTer 1 Capal copo o o o 1 [y e -
o (o Corn
[ S — 5 5 6 we [ oo«
TIER 1 CAPITAL (net o deductions and after transitional diustments) som7 23m0 a5 26 [comsam [
TIER 2 CAPITAL (ne o deductions and after ransitional adjustments) 2483 2307 2357 B - I
ST— 2630 27 20 236 [comman+ com e
covan innn » coron e
Other Ter 2 Captal companentsand deduc 101 ™ 1 19 [Chm o clmeoo -
Coim oo - covon oot
LAST—— 3 3 254 a5 [cosman. oo
e ——— w63 a5 w70 warn oo [
P —— s s s R —
COMMON EQUITY TIER 1 CAPITAL RATIO (tran: 11.94% 6.63% 6.54% 6.63% cas <13 -
TIER 1 CAPITAL RATIO (transitional period) 12.81% 7.53% 7.25% 7.34% CA3 {3} -
TOTAL CAPITAL RATIO (transitona pr 18130 1267% 12510 s | .
MR T e
'COMMON EQUITY TIER 1 CAPITAL (fully loaded) 5,534 2,947 2,904 2,923 [A.2.2-A.2.4+MIN(A.4+A.2.2- -
COMMON EQUITY TIER 1 CAPITAL RATIO (fuly londed) 1186 6570 6asne a5 [mamen -
Adjustments to CET1 due to IFRS 9 transitional arrangements 0 0 0 0 € 05.01 (r440,c010)
Adjustments to AT1 due to IFRS 9 transitional arrangements 0 0 0 0 C 05.01 (r440,020)
Adjustments to T2 due to IFRS 9 transitional arrangements 0 0 0 0 € 05.01 (r440,c030)
[ T R p— o o o o fcmmcsoon

ETl based on a a
Fully loaded CET1 capital atio estimation s based on the formulae stated in column "COREP CODE” - please nate that this miaht lead to differences to fullvloaded CET capital ratios

Therefore, any casital

the reoorting date are not taken into account n this caculation.
oublished by the particiating banks e.a. i thei Pillar 3 discosure.




(min EUR, %)

Credit risk (excluding CCR and Securitisations)

Of which the standardised approach

Of which the foundation IRB (FIRB) approach

Of which the advanced IRB (AIRB) approach

Of which equity IRB

Counterparty credit risk (CCR, excluding CVA)

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commodities risks (Market risk)

Of which the standardised approach

Of which IMA

Of which securitisations and resecuritisations in the trading book

Large exposures in the trading book

Operational risk

Of which basic indicator approach
Of which standardised approach
Of which advanced measurement approach

Other risk exposure amounts

Total

2019 EU-wide Transparency Exercise

Overview of Risk exposure amounts

Norddeutsche Landesbank -Girozentrale-

RWAs
As of 30/09/2018 As of 31/12/2018 As of 31/03/2019 As of 30/06/2019 COREP CODE
C 02.00 (040, c010) -[C 07.00 (r090, c220, s001) + C 07.00 (r110, c220, s001)+ C 07.00 (r130, c220, s001) + C 08.01
34,508 32,907 33,740 33,505 (r040, €260, s001) + C 08.01 (1050, c260, s001) + C 08.01 (r060, c260, s001) + C 08.01 (r040, c260, s002) + C 08.01
4 ! ! ! (r050, €260, s002,) + C 08.01 (r060, c260, s002)]-[ C 02.00 (R220, c010) + C 02.00 (R430, c010)] - C 02.00 (R460,
C 02.00 (r060, c010)-[C 07.00 (r090, c220, s001) + C 07.00 (110, c220, s001)+ C 07.00 (r130, c220, s001)]
4,452 4,299 3,980 4,000
C 02.00 (R250, c010) - [C 08.01 (r040, 260, s002) + C 08.01 (050, c260, s002) + C 08.01 (060, c260, s002)]
28,256 27,349 27,677 27,926
€02.00 (R310, c010) - [C 08.01 (1040, 260, 5001) + C 08.01 (1050, 260, s001) + C 08.01 (1060, c260, S001)]
443 420 453 425
€02.00 (R420, 010)
99 77 85 89
C07.00 (090, 220, s001) + C 07.00 (r110, 220, s001)+ C 07.00 (r130, 220, s001) + C 08.01 (1040, 260, s001) + C
1247 1,291 1441 1,565 08.01 (r050, €260, s001) + C 08.01 (r060, c260, s001) + C 08.01 (r040, c260, s002) + C 08.01 (1050, c260, s002,) + C
’ ! ! ! 08.01 (060, €260, $002) + C 02.00 (R460, c010)]
€02.00 (R640, c010)
782 889 1,110 1,155
€02.00 (R490, 010)
0 31 0 0
€02.00 (R770, c010) + C 02.00 (R220, c010) + C 02.00 (R430, c010)
2,179 2,068 1,939 1,890
Q3 2018: C 02.00 (R520, 010)
2,960 2,812 2,543 2,356 from Q4 2018: € 02.00 (R520, c010) + C 02.00 (R910, c010)
€02.00 (R530, 010)
515 407 562 466
€02.00 (R580, 010)
2,445 2,405 1,981 1,890
Q3 2018: C 19.00_010_610*12.5+C 20.00_010_450*12.5+MAX(C 24.00_010_090,C 24.00_010_100,C
0 0 0 0 24.00_010_110)*12.5
from Q4 2018: C 19.00_010_610*12.5+C 20.00_010_450*12.5+MAX(C 24.00_010_090,C 24.00_010_100,C
€02.00 (R680, c010)
0 0 0 0
€02.00 (R590, 010)
4,898 4,898 4,007 4,007
€02.00 (R600, c010)
0 0 0 0
€02.00 (R610, 010)
4,898 4,898 4,007 4,007
€02.00 (R620, c010)
0 0 0 0
Q3 2018: C 02.00 (R630, c010) + C 02.00 (R690, c010) - C 02.00 (R770, c010)
0 0 0 0 from Q4 2018: Q3 2018: C 02.00 (R630, c010) + C 02.00 (R690, c010) - C 02.00 (R770, c010) - C 02.00 (R910, c010)
46,663 44,895 44,780 44,479




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, net

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)
(Depreciation)
Modification gains or (-) losses, net
(Provisions or (-) reversal of provisions)
(Commitments and guarantees given)
(Other provisions)
Of which pending legal issues and tax litiqation®
Of which restructuring’

(Increases or (-) decreases of the fund for general banking risks, 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
Information available only as of end of the year

@ For IFRS compliance banks “zero’ in cell “Increases or (-) decreases of the fund for aeneral banking risks. net” must be read as “n.a."
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P&L
Norddeutsche Landesbank -Girozentrale-

As of 30/09/2018 As of 31/12/2018 As of 31/03/2019 As of 30/06/2019
4,655 6,165 1,437 2,832
299 387 87 170
2,071 2,705 631 1,230
3732 4,938 1,179 2,345
1,050 1,416 337 671
325 429 % 195
0 0 0 0
3 6 0 4
56 61 36 54
33 2 2 -10
-122 91 223 432
216 -178 -167 264
4 9 1 14
5 8 -19 22
-49 67 10 -50
1,068 1,007 339 689
864 1,189 256 524
32 44 23 48
1 5 0 2
9 5 52 31
13 18 2 30
21 23 54 1
8
134
0 0 0 0
132 1,887 -38 30
2 2 0 0
130 1,885 -38 -30
0 0 0 0
0 0 0 0
0 0 0 0
22 23 7 34
0 0 0 0
72 -2,080 53 153
64 2,374 41 123
0 0 0 0
64 -2,374 a1 123
64 2,374 41 123




2019 EU-wide Transparency Exercise

Total Assets: fair value and impairment distribution

(min EUR) of 30 0 - 0 - 03/20 of 30/06/20
Al 340 1,505 550 491 1AS 1.54 i)
a d for trad 8,995 735 8231 2 8,865 a1 8,108 336 9532 691 8598 244 10,285 1,061 8626 508 1FRS 7.8(a)(i)IFRS 9.Appencix A
. - 2931 1,049 877 1,004 2,831 1,040 1,007 783 25597 1,045 824 728 2367 97 o11 489 1FRS 7.8(a)(); IFRS 9.4.14
° ¢ . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 IFRS 7.8(a)(i); IFRS 9.4.1.5
ancala - o 20,770 7,487 11,207 1,986 20548 6422 12,223 1,904 20,185 8426 9,926 1,833 19,201 7412 10,079 1,800 1FRS 7.8(n); IFRS 9.4,1.2
ancial a ortised 115243 113619 109,283 107,530 1FRS 7.8(0; 1FRS 9.4.1.2
D dge accounting 1,044 0 1,044 0 1,152 0 1,152 0 1,146 0 1,146 0 1,185 0 1,185 0 TFRS 0.62.1; Annex v Part 1.22; Annex V. Part
e 9 POTOIE 70 114 197 288 1AS 39.89A(a); IFRS 9.6.5.8
o 7,268 7,249 635 5641
156,61 155,883 149,846 147,076 S 1.9(a), 166

 Portfolios, which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks, are considered in the position “Other assets
(min EUR) As of 30/09/2018
Gross carrying amount

Breakdown of financial assets

by instrument and by
counterparty sector*

significant
increase in Stage 3
credit risk since  Credit-impaired
initial assets
recognition but
not credit-
impaired

Assets without significant
increase in credit risk since
initial recognition

Financial assets at fair Debt securities 18,587

Accumulated impairment

Stage 1

Asses without

significant
increase in

initial

credit risk since

recognition

Stage

2

Assets with
significant

increase

tage
credit risk since Credit-impaired
as:

initial

in

recognition but

not cred

t-

impaired

Asof 31/12/2018
Gross carrying amount

Stage 2

Assets with

significant

increase in Stage
credit risk since Credit-impaired

initial a

recognition but

not credit-

impaired

Stage 1
Assets without
significant
increase in
sets  credit risk since
initial
recognition

Stage 1
Assets without
significant
increase in
credit risk since
initial
recognition

E

18,547

Stage 2
Assets with
significant
increase in

credit risk since

initial

recognition but
not credit-
impaired

Accumulated impairment

Stage
Credit-impaired
assets

As of 31/03/2019

Gross carrying amount

Stage 1
Assets without
significant
increase in
credit risk since
initial
recognition

18,227

Stage 2
Assets with
significant
increase in
credit risk since
initial
recognition but
not credit-
impaired

Stage
Credit-impaired
assets

Accumulated impairment

Stage 1

Assets without
significant
increase in

credit risk since

initial
recogniti

Stage 2

Assets with Stage 1

Assets without

Stage3 " gignificant

increase in
credit risk
since initial
recognition

recognition
but not credit-
impaired

17,498

Stage 2
Assets with
significant
increase in
credit risk
since initial
recognition

but not credit-

impaired

As of 30/06/2019

Gross carrying amount

Stage 3
Credit-
impaired
assets

Accumulated impairment

Stage 1
Assets without

since initial
recognition

Stage 2
Assets with
significant
increase in
credit risk
since initial
recognition
but not credit-
impaired

Stage 3
Credit-
impaired
assets

References

Annex V.Part 1.31, 44(b)

value through other
mpre

Loans and advances 1,986 0 0

0 1,809 0 0 0

1,772 0 0 0 0 0 1,738 0 0 0 0 0 Annex V.Part 1.32, #4(2)
Debt securities 3818 609 0 0 -12 4 3,707| 679 0 0 -10. 0| 3,746 709 0 0 -10 0 3,767 653 0 0 -10 0 Annex V.Part 1.31, #4(b)

Financial assets at
amortised cost Loans and advances 103,166 4,493 5750 73 -158 2,349 105,107 | 2,827| 4,062 -68. -123 2,561 100,130, 3,178 4,219 -65 -113 2,511 98,660 2,895 4,021 -62 -97 -2,296] Annex V.Part 1.32, 44(2)

® This table covers IFRS 9 specific information and as such only applies for IFRS reporting banks.




TOTAL RISK EXPOSURE AMOUNT

(min EUR)

As of 30/09/2018

: Soecific risk

Of which: General risk
: Soecific risk

Asof 31/12/2018

VaR (Memorandum item)

TOTAL RISK EXPOSURE AMOUNT  MULTIPLICATION

FACTOR (mc) x
AVERAGE OF
PREVIOUS 60

WORKING DAYS

(VaRavg)

E3

oBrrnno

PREVIOUS
DAY (VaRt-1)

STRESSED VaR (Memorandum item)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

LATEST AVAILABLE
(sV:

aRt-1)

As of 30/09/2018

2019 EU-wide Transparency Exercise
Market Risk
L

™
INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

INCREMENTAL DEFAULT
AND MIGRATION RISK
CAPITAL CHARGE

ALL PRICE RISKS CAPITAL CHARGE VaR (Memorandum item) STRESSED VaR (Memorandum item) ALL PRICE RISKS CAPITAL CHARGE
TOTAL RISK
EXPOSURE
AMOUNT

TOTAL RISK
EXPOSURE
AMOUNT

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(VaRavg)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

12 WEEKS 12 WEEKS
AVERAGE LAST MEASURE FLOOR  AVERAGE
MEASURE MEASURE

LATEST 12 WEEKS 12 WEEKS

EREVIOUSDAY AVAILABLE (SVaRt: AVERAGE , UAST FLOOR  AVERAGE
) EA: MEASURE

MEASURE (VaRt-1) MEASURE

\SURE MEASURE

As of 31/12/2018

As of 31/03/2019

Debt Instruments
Of which: General risk

38

| o [ o [ o | o | o | 2405 |

As of 30/06/2019

Of which: Soecific risk 527 429 0 0 0 0
Eauities 0 0 1 0 4 2

Of which: General risk 0 0 1 0 3 2

Of which: Soecific risk 0 0 0 0 1 0
Foreian exchanae risk 36 37 21 5 56 14
Commodities risk [ 0 0 0 0 0
Total 562 466 46 17 113 30

Market risk template does not include CIU positions, which instead are included in the RWA OV1 template.
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Credit Risk - Standardised Approach

Norddeutsche Landesbank -Girozentrale-

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments
and provisions

Value adjustments
and provisions

Original Exposure® Exposure Value'  Risk exposure amount

Original Exposure® Exposure Value'  Risk exposure amount

(i EU
Central aovernments or central banks

Consolidated data

red bonds

Claims on institutions and corborates with a ST credit assessment

Collective investments undertakinas (CIU)

quitv

Other exposures

Standardised Total 2 72,832 4,596 71,739
& . is reported before takina credit isk mitioation
@ Standardised Total does not include the previous result

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments a z Vel Rk et ot
and provi A al Exposure’ xposure Value’ Xposure u

Value adjustments
and provisions®

inal Exposure’ Exposure Value'  Risk exposure amount

of which: SME
Retal
of which: SME
GERMANY Secured bv mortaaaes o
of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Other exposures
Standardised Total”

™ Oriainal exposure. unlke Exposure value. fs reported before takina Into account anv effect due to credit
@ Total orovisons per country of
exposures, but includes general credit risk adjustments.

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments . .
> Original Exposure’ Exposure Value’ isk exposure amount

Value adjustments

inal Exposure’ Exposure Value'  Risk exposure amount 5
and pro

and provi

Central governments or central banks
Redgional governments or local authorities

es
Multilateral Development Banks
International Organisations

of which: SME
Retai
of which: SME
CLMIZRNUICROIY <. . ed by mortaades on immovable property
of which: SME
Exposures in default
Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Equity
Other exposures
Standardised Total®

® rovisions.
includes general credit isk adjustments.

™ Oriainal exvosure. unlke Exposure value. s reported before takina Into account it sk mitiaation
Total i own funds tothe

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Naluecdivstuents . a Value adjustments
nd provisions® | Original Exposure’ Exposure Value'  Risk exposure amount

Original Exposure’ Exposure Value!  Risk exposure amount R s 2

Central governments or central banks
Redional qovernments or local authorities
Public sector en
Multilateral Development Banks

saf

movable property

Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment

Collective investments undertakinas (CIU)

ccccccocorocconooooo®

ccocccococorooowooooo®

Standardised Total®

™ Ori i is reported before taking T credit isk mitiation
@ Total orovisions i
exposures, but includes general credit risk adjustments.

own funds tothe




It
E m 2019 EU-wide Transparency Exercise

Credit Risk - Standardised Approach

Norddeutsche Landesbank -Girozentrale-

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments
and provi

Value adjustments

Original Exposure® Exposure Value'  Risk exposure amount
and pro

Original Exposure® Exposure Value'  Risk exposure amount

Central aovernments or central banks
nal aovernments or local authorities

Public sector entities

Multilateral Development Banks

International Oraanisations

73

UNITED STATES [l

Secured bv mortaaaes on immovable bropertv
ME

Exoosures in default

Items associated with particulariv hiah risk

Covered bonds

Claims on institutions and corporates with a ST credit assessment

Collective investments undertakinas (CIU)

Equitv

Other exposures

Standardised Total’ [ 7 ]
T Oriainal exposure unlke Eposure alue, s reported befoe taind nto account anw effect due to redt
@ Tota rovisons o country of
exposures, bt includes generalcreitrisk adjusimens.

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments
and provisions®

Value adjustments

inal Exposure’ Exposure Value'  Risk exposure amount 5
and provisions’

al Exposure’ Exposure Value® isk exposure amount

Central aovernments or central banks
nal aovernments or local author
Public sector entities
tilateral Development Banks
International Oraanisations
utions

NETHERLANDS

Cla st
Collective investments undertakinas (CIU)

Other exposures
Standardised Total”

™ Oriainal exposure. unlke Exoosure value. s reported before takina Into account anv effect due to credit 3
@ Total orovisons per country of own funds
exposures, but includes general credit risk adjustments.

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments . : Ry Value adjustments
o Original Exposure’ Exposure Value!  Risk exposure amount :

inal Exposure’ Exposure Value'  Risk exposure amount .
and provisions’ and pro

Central governments or central banks
Redgional governments or local authorities

Other Countries

movable property

Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment

v
Other exposures
Standardised Total®

™ Oriainal exvosure. unlke Exposure value. s reported before takina Into account it sk mitiaation
@ Total orovisions: i own funds
exposures, but includes general credit risk adjustments.

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments
and provi

Value adjustments

. . K t
inal Exposure’ Exposure Value’ isk exposure amoun! R s

Original Exposure” Exposure Value'  Risk exposure amount

Central governments or central banks
Redional qovernments or local authorities
Public sector en

Multilateral Development Banks

LUXEMBOURG

movable property

Items associated with particularly high risk

Covered bonds

Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

Equity

Other exposures

Standardised Total®

Nsocococococococococowoooood
Bsccocccoccocoscoocood

™ Ori i is reported before takina T credit isk mitiation
@ Total orovisions i
exposures, but includes general credit risk adjustments.

own funds tothe




Central aovernments or central banks
nal aovernments or local authorities

Public sector entities

Multilateral Development Banks

International Oraanisations

73

AUSTRIA of which: SME

Secured bv mortaaes on immovable provertv
ME

Exposures in default

Items associated with particularlv hiah risk

Covered bonds

Claims on institutions and corporates with a ST credit assessment

Collective investments undertakinas (CIU)

Eauitv

Other exposures

Standardised Total®

Central aovernments or central banks
nal aovernments or local author
Public sector entities
tilateral Development Banks
International Oraanisations
utions

IRELAND

Cla st
Collective investments undertakinas (CIU)

Other exposures
Standardised Total”

Central governments or central banks
Redgional governments or local authorities

SWITZERLAND

movable property

Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment

v
Other exposures
Standardised Total®

2019 EU-wide Transparency Exercise
Credit

k - Standardised Approach
Norddeutsche Landesbank -Girozentrale-

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments

and provi Risk exposure amount

Original Exposure® Exposure Value'  Risk exposure amount Original Exposure® Exposure Value®

™ Oriainal exvosure. unlke Exposure value. s reported before takina Into account anv effect due to credit
@ Total orovisons per country of
ut includes general credit risk adjustments.

exposures, b

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments

i isk exposure amount
and provisions® Po:

inal Exposure® Exposure Value'  Risk exposure amount al Exposure’ Exposure Value®

™ Oriainal exposure. unlike Exposure value. is reported before takina into account anv effect due to credit
@ Total Drovisions per countrv of
ut includes general redi ik adjustments.

own funds

exposures, b

Standardised Approach

As of 30/09/2018 As of 31/12/2018

Value adjustments

and provisions? Risk exposure amount

inal Exposure® Exposure Value'  Risk exposure amount al Exposure® Exposure Value!

™ Oriainal exvosure. unlke Exposure value. s reported before takina Into account mitigation
@ Total orovsior

ns.
exposures, but includes general credit risk adjustments.

own funds

Value adjustments
and pro

Value adjustments
and provisions®

Value adjustments
and provi



I
‘E m 2019 EU-wide Transparency Exercise

Credit Risk - Standardised Approach
Norddeutsche Landesbank -Girozentrale-

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments
and provisions

Value adjustments

Original Exposure’ Exposure Value'  Risk exposure amount and provisions

Original Exposure® Exposure Value'  Risk exposure amount

min EUR,_%)
Central aovernments or central banks 12,975 13,720 10,399 11,252
21,126 22,454 20,849 22,153
7,908 8,011 7,193 7310
610 77
501 501
10,210

nstitutions
roorates
of which: SME

etai
of which: SME
Secured bv mortaaaes on immovable provertv

Consolidated data

Items asso
Covered bonds

Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

Eauit

Other exposures

Standardised Total 2 4173

(1) Original exposure, uniike Exposure value, is reported before taking into account any effect due to credit

the previous results.

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Original Exposure® Exposure Value'  Risk exposure amount

Value adjustments N
s " Original Exposure’

d provision:

11,521
21,801
7,317
0

of which: SME
Retail
of which: SME
GERMANY Secured bv mortaaaes on immovable provertv
of which: SME
Exposures in default
Ttems associated with particularlv hiah risk
Covered bonds
Claims on institutions and corborates with a ST credit assessment
vestments undertakinas (CIU)

Standardised Total®

(1) Original exposure, unlike Exposure value, is reported before taking credit isk mitigation
(2) Total rovisions per country of party and other own
‘exposures, but includes general credi isk adjustments.

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments

. . a | Value adjustments
A inal Exposure’ Exposure Value®  Risk exposure amount
and provisions’

inal Exposure® Exposure Value'  Risk exposure amount
and provi

Central qovernments or central banks
Regional governments or local authorities

s
Multilateral Development Banks
International Organisations

Corporates
of which
Retail

UNITED KINGDOM (SRS

Secured by mortaages on immovable property

ions and corporates with a ST credit assessment
vestments undertakinas (CIU)

Other exposures.
Standardised Total’

(1) Original exposure, unlike Exposure value, is reported before taking
@ Total sions per country o counterparty
o ut includes generalcreit ris adjustmens.

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments
<

n Original Exposure® Exposure Value'  Risk exposure amount

Original Exposure® Exposure Value® exposure amount

Central qovernments or central banks
Regional governments or local author

teral Development Banks
International Orga
itutions

Corporates

of which: SME
Retail

of which: SME
Secured by mortaages on immovable property

of which: SME
Exposures in default
Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)

lccccocococorocconcoooo®

q
Other exposures.
Standardised Total®

(1) Original exposure, unlike Exposure value, is reported before taking credit isk mitigation
(2) Total rovisions per country. party
‘exposures, but includes general credit isk adjustments.




2019 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Norddeutsche Landesbank -Girozentrale-

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments
and provisions’

Value adjustments

Original Exposure® Exposure Value'  Risk exposure amount
and provisions’

Original Exposure® Exposure Value'  Risk exposure amount

Central overnments or central banks
Reaional overnments or local authorities
Public sector entities
ltilateral Develooment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
UNITED STATES [ S ey
of which: SME
Exposures in default
Items associated with particularl hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauity
Other exposures
Standardised Total®

credit isk mitigation

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments
and pro

Value adjustments

Original Exposure’ Exposure Value k exposure amount e

Original Exposure® Exposure Value'  Risk exposure amount

3

Central aovernments or central banks
Rex

cccccourrocococtococoo

NETHERLANDS of which: SME

Secured bv mortaaaes on immovable provertv
of which: SME
default
ted with particularlv hiah risk

Standardised Total®

(1) Original exposure, unlike Exposure value, is reported before taking credit isk mitigation
(2) Total provisons per country of party and other own
exposures, but includes general credi isk adjustments.

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments
and provisions’

Value adjustments
and provisions

Exposure Value® exposure amount inal Exposure® Exposure Value'  Risk exposure amount.

Central qovernments or central banks
Regional governments or local authorities

s
Multilateral Development Banks
International Orga

Corporates
of which
Retail
of which: SME
Secured by mortaages on immovable property
of which: SME
Exposures in default
Ttems associated with particularly high risk
Covered bonds
Claims on ions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Equity
Other exposures.
Standardised Total’

Other Countries

(1) Original exposure, unlike Exposure value, is reported before taking
@ Total provisions per courtry o counterparty
o ut includes generalcreit ris sdjustmens.

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments
and pro

Value adjustments

Original Exposure® Exposure Value'  Risk exposure amount Original Exposure® Exposure Value'  Risk exposure amount.

Central qovernments or central banks
Regional governments or local author
Public sector entities

Multilateral Development Banks
International Organisations

Corporates
of which: SME
Retail
of which: SME
LUXEMBOURG AT epmpmmrr—
of which: SME
Exposures in default
Items associated with particularly high risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Equity
Other exposures.
Standardised Total®

NScococococococococoiooooold
Nuwococococoocococoobrooood

(1) Original exposure, unlike Exposure value, is reported before taking credit isk mitigation
(2) Total rovisions per country. party
‘exposures, but includes general credit isk adjustments.




2019 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Norddeutsche Landesbank -Girozentrale-

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments
and provisions’

i EUR, %)

Central aovernments or central banks
Reaional overnments or local authorities
Public sector entities
Multilateral Development Banks
International Oraanisations
Institutions
Corporates

of which: SME
Retail

of which: SME

AUSTRIA Secured bv mortaaes on immovable bropertv

of which: SME
Exposures in default
Ttems associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Other exposures

[ o |

Standardised Total®

Value adjustments

Original Exposure® Exposure Value'  Risk exposure amount
and provisions’

Original Exposure® Exposure Value'  Risk exposure amount

credit isk mitigation

Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments
and pro

min EUR,_%)
Central aovernments or central banks
Reaior
r entities
International Oraanisations.
of which: SME
IRELAND Secured bv mortaaaes on immovable provertv
of which: SME
default
ted with particularlv hiah risk
N
Eauity

Standardised Total®

Value adjustments

Original Exposure’ Exposure Value k exposure amount e

Original Exposure® Exposure Value'  Risk exposure amount

(1) Original exposure, unlike Exposure value, is reported before taking credit isk mitigation
Total

provisons per country of party and other own
fes general credit risk adjustments.

@
exposures, but includ
Standardised Approach

As of 31/03/2019 As of 30/06/2019

Value adjustments
and provisions’

Central governments or central banks
Regional qovernments or local authorities
tties

Multilateral Development Banks
International Orgai
I
Corporates

of which: SME
Retail

of which: SME

ELUAPA DR ... e by mortaades on immovable property

of which: SME
Exposures in default
Ttems associated with particularly high risk
Covered bonds
Claims on jons and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Equity
Other exposures

[ o |

Standardised Total’

Value adjustments
and provisions

al Exposure’ Exposure Value! exposure amount Original Exposure® Exposure Value'  Risk exposure amount.

(1) Original exposure, unlike Exposure value, is reported before taking
(2) Total provsions per country of party
‘exposures, but includes general credi isk adjustments.




Consolidated data

Cornorates - Of Which: Soecialsed Lendina
Coroorates - Of Which: SME

Retail - Secured on real estate provertv.

red on real estate oroverty
cured on real estate oroperty

of whi

h
Of Which

hich: non-SME

Original Exposure®

Of which;
defaulted
o

1 Oriainal exncsire. nlike Fxnosire valie. i renorted hefore Fakin nfo
(2 IRB Total does not include

Original Exposure®

Of which;

2019 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Norddeutsche Landesbank -Girozentrale-

As of 30/09/2018

Risk exposure amount

Exposure
Value®

Of which:
defauited

IRB Approach

Value . .
Original Exposure’
adjustments &

provisions Of which:

As of 31/12/2018

Risk exposure amount
Exposure
Value*

Of which:
defaulted

the previous

As of 30/09/2018

Risk exposure amount
Exposure

Value®

IRB Approach

Value . .
Original Exposure’
adjustments &

Of which:

As of 31/12/2018

Risk exposure amount
Exposure

Value*

Value
adjustments

provisions

Sttt efferts)

Value
adjustments

Ofwhich:  provisions
defaulted defauited
Central banks and central aovernments 3
Institutions
[—

Cornorates - Of Soeciased Lendina
Cornorates - Of SME

Retail - Secured on real estate provertv.

Retai
GERMANY 25
Retail - Oualifvina Revolvina

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

Of Which
Of Which

red on real estate orooer
cured on real estate orooer

Eauity
Other non credit-obliaation assets
IRB Total

v ffect e

IRB Approach

As of 30/09/2018 As of 31/12/2018

Original Exposure® Exposure ISk exposure amount Original Exposure’ Risk exposure amount

Value®
Of which: Of which:
ulted

defaulted

Exposure

Value Value
adjustments adjustments
and Value® and
Of which:
defaulted

provisions Ofwhich:  provisions
defaulted
Central banks and central aovernments.
Institutions
Corvorates
Coroorates - Of Which: Specialised
Corporates - SME

Retail - Secured on real estate broverty

Retai - Secured on ea state oroverty - OFWhich:

UNITED KINGDOM Reai - Secured on ea state oroventy - O Which:
Retail - Oualifvina Revolvina

Retail - Other Retail

Reai - Othr Reai - OF Whih: SHE

Retai - Other Retail - OF Whic non SME

scooscocsooffos

Eauity
Other non credit-obliaation assets
IRB Total

credit isk mitiaation tech

IRB Approach

As of 30/09/2018 As of 31/12/2018

Oviginal Exposure’ Risk exposure amount Original Exposure® Risk exposure amount

Exposure
Value®

Exposure
Value'

Of which: hich
defaulted uited

Value Value
adjustments adjustments
and and

Of which:

provisions provisions

Of which:

(min EUR, %) defauited

Central banks and central aovernments

Institutions

Corporates
Corporates - OF
Corporates - OF

hich: Speciaised Lendina
hich: SME

Retail - Secured on real estate property.
Droperty - Of Which:
- Secured on real estate proerty - Of Which:

Retail - Qualifvina Revolvina
Retail - Other Retail
i ail - OF Which: SME
Retail - Other Retail - OF Which: non-SME

Eauity
Other non credit-obliaation assets
IRB Total

credit risk mitiaation tech

IRB Approach

As of 30/09/2018 As of 31/12/2018

Oviginal Exposure’ Risk exposure amount Original Exposure® Risk exposure amount

Value
adjustments
and

Value
adjustments
and

Of which;
defauked

Of which:  provisions Of which: Of which:
(min EUR, %) defauited defautt defaulted
Central banks and central aovernments.

Institutions

Soecial
SME

d Lendina

Retail - Secured on real estate property.
te proverty - Of Which:
ate property - OF Which:

UNITED STATES e
ity

credit risk mitiaation tech




2019 EU-wide Transparency Exercise

Credit Risk - IRB Approach
Norddeutsche Landesbank -Girozentrale-

IRB Approach

As of 30/09/2018 As of 31/12/2018

inal Exposure” Risk exposure amount Original Exposure’ Risk exposure amount

Exposure

Value Value

Exposure adjustments adjustments
alue’ nd Value* and

Of which;

defaulted

Of which:
defaulted

Of which:
defaulted

provisions provisions

Of which:
defauited
Central banks and central aovernments
Institutions

Cororates

Coroorates - Of Which: S

Soeciased Lending
roorates - Of Which: SME

Of Which
Of Which

NETHERLANDS

I X |

Other non credit-obliaation assets
IRB Total

IRB Approach

As of 30/09/2018 As of 31/12/2018

iginal Exposure® Risk exposure amount Value [ pe— R et Value
= Exposure adjustments & o Exposure adjustments

Value*
Of which: Of which:
defaulted defauited

which:

provisions
defaulted

provisions

Central banks and central aovernments

SME

Retail - Secured on real estate provertv.
Retai - Secured on re
Retail - Secured on re:
Retail - Oualifvina Revolvina
Retail - Other Retail
Retai - Other Retail - Of Which: SME
Retai - Other Retail - Of Which: non-SME

Of Which
Of Which

Other Countries

estate prooer

Eauity
Other non credit-obliaation assets
IRB Total

v ffect e

IRB Approach

As of 30/09/2018 As of 31/12/2018

jinal Exposure® Risk exposure amount VLl Original Exposure® Risk exposure amount G
Exposure adjustments Exposure adjustments
and and
which: provisions provisions
defaulted

Of which: Of which:
(min EUR, %) efaulted defaulted

Central banks and central aovernments

Retail - Secured on real estate provertv.

LUXEMBOURG e

Retai - Secured on real estate orooer

real estate orooerty - OF Which:
Of Which
Retail - Oualifvina Revolvina
Retail - Other Retail
Other Retail - Of Which: SME
er Retail - Of Which: nos

Eauity
Other non credit-obliaation assets
IRB Total

credit risk mitiaation tech

IRB Approach

As of 30/09/2018 As of 31/12/2018

Oviginal Exposure’ Risk exposure amount Original Exposure® Risk exposure amount

Value

Exposure adjustments Exposure
lue® and

Of which:

Of which: Of which:
faul faulte

(min EUR, %) It default
Central banks and central aovernments
Institutions
Cornorats
Coroorates
Coroorates

Of Which: Soecialsed Lendina

Of Which: SME

Retail - Secured on real estate provertv.
Reta - Secured on real estate property

cured on real estate droperty

tail - Oualifvina Revolvina

tail - Other Retal

Retai - Other Retail - OF Which: SME

Retai - Other Retall - OF Which: non-SME

AUSTRIA

Ret
Ret

Eauity
Other non credit-obliaation assets
IRB Total

technioues (e.0. substtution efects

IRB Approach

As of 30/09/2018 As of 31/12/2018

inal Exposure® Risk exposure amount Original Exposure® Risk exposure amount

Exposure
Value®

Exposure

Value Value
adjustments adjustments
n Value® ne

OF which:
defaulted

Of which:
defaulted

OF which:
defaulted

Of which:
defauited

provisions provisions

Central banks and central aovernments

Coroorates - Of Whic
Coroorates - Of Whic

falsed Lendina

- Secured on real estate provertv
Retai - Secured on real estate prooerty
Retai - Secured on real estate proverty
Oualifvina Revolvina
Retail - Other Retail
Retai - Other Retail - OF Which: SME
Retai - Other Retall - Of Which: non-SME

Of Which
Of Which

IRELAND

Eauity
Other non credit-obliaation assets
IRB Total

IRB Approach

Original Exposure®

OF which:
defaulted

As of 30/09/2018

Risk exposure amount
Exposure
Value®

Of which:
defaulted

Original Exposure®

Value
adjustments
and

OF which:
defaulted

provisions

As of 31/12/2018

Risk exposure amount
Exposure
Value®

Of which:

Value
adjustments
and

provisions

defauited
Central banks and central aovernments
Institutions

Corporates
Coroorates - Of Which:
Coroorates - Of Which: SME

Soecialised Lendina

Retail - Secured on real estate provertv.
red on real estate oroverty
cured on real estate oroperty

Of Which
Of Which

SWITZERLAND

her Retail - OF Which: SME
her Retail - OF Which: non-SME




Consolidated data

GERMANY

UNITED KINGDOM

Central banks and central aovernments
Institutions
Corporates
roorates
roorates SME

4 Lendina

Retail - Secured on real estate ropertv.
real estate property
Retail - Secured on real estate property

Retail - Secured on

-obliaation assets
IRB Total®

Central banks and central aovernments

ich: Soecials

Retail - Other Retail

-obliaation assets

(min EUR, %
Central banks and central aovernments
Institutions
Corporates
Comorates
ororates

Which: Specials

SME

non-SME

SME

- Of Which: non-SME

)

d Lendina

Retall - Secured on real estate propertv.
Retail - Secured on rea estate property

ured on e

Retal - Oualifvina Revolvina
Retall - Other Retail
etail - Other Retail
Retail - Other Retail

Eauitv
Other non credit-obliaation assets
IRB Total

(min EUR, %)
Central banks and central aovernments.

Which: SME
n-SME

Of Which: n

)

Specialised Lending

SME

ate proverty

o
of

Original Exposure®

1) Oricinal exncstie. tmlke Fxnosire vahie. s renntect hefore Fakine infn ccovnt anv effect die to credt

£2)1RB Total does not.

2019 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Norddeutsche Landesbank -Girozentrale-

As of 31/03/2019

Risk exposure amount
Exposure

Of which;
defaulted

IRB Approach

Value 1 .
Original Exposure
adjustments S
nd

defaulted

As of 30/06/2019

Risk exposure amount
Exposure
Value®
Of which;
defaulted

Value
adjustments

provisions

resuts,

Original Exposure®

hic
hich:

Dosition

As of 31/03/2019

Risk exposure amount
Exposure

Of which;
defaulted

IRB Approach

Value 1 .
Original Exposure
adjustments S
nd

defaulted

Original Exposure®

s reported

As of 31/03/2019

Risk exposure amount
Exposure o
Value!
Of which:
defaulted

IRB Approach

Value o .
adivetments  Original Exposure’
and

Of which:
defaulted

crect sk mitiaation

As of 30/06/2019

Risk exposure amount
Exposure
Value®
Of which;

mitigaton techniques (e.g. substution effect).

As of 30/06/2019

Risk exposure amount
Exposure o
Value*
Of which:
defaulted

Original Exposure®

As of 31/03/2019

Risk exposure amount
Exposure
Of which:
defauled

IRB Approach

Original Exposure®

Value
adjustments
and

techniques (e.g. substtution effect).

As of 30/06/2019

Risk exposure amount
Exposure
Value®
Of which:
defaulted

Value
adjustments

provisions

Value
adjustments

provisions

- Secured on real estate proverty
Retail - Secured on real estate prop

SME
hich: non-SME

techniques (e.g. substtution effect).

IRB Approach

As of 31/03/2019 As of 30/06/2019

Risk exposure amount

Original Exposure® sk exposure amount Oviginal Exposure’

Exposure
Value®

Exposure
Value!
Of which: [ — Of which:
defauited defauhed defaulted

a
adjustments
and

Of which:
defaulte

(min EUR, %)
Central banks and central aovernments.
Institutions

ich: Specialised Lending
Of Which: SME

etail - Secured on real estate proverty
Retall - Secured on real estate property
Retail - Secured on real estate property

UNITED STATES

ity

Equi
Other non credit-obliaation assets
IRB Total




| Exposure’

ich:
defauited

Central banks and central aovernments

Institutions

Corporates

SME

Retail - Secured on real estate bropertv.

Retail - Secured on real

tate orooert
ate orovert

NETHERLANDS Reta - Secared o e
Retail - Oualifvina Revolvina
Retail - Other et

et - Other Retail - Of Whi

2019 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Norddeutsche Landesbank -Girozentrale-

As of 31/03/2019

Risk exposure amount
Exposure

Of which;
defaulted

IRB Approach

Value 1 .
Original Exposure
adjustments S
and

provisions
defaulted
o

As of 30/06/2019

Risk exposure amount Value
Fapamms adjustments
Value® #
Of which;
defaulted

an
provisions

| Exposure’

h
defauited

Central banks and central aovernments
Institutions
Corporates

Retail - Secured on real estate oroverty
. Refail - Secured on real estate oroperty -
Other Countries Retail - Secured on real estate oroperty -
Retail - Oualifvina Revolvina
Retail - Other Retail
etail - Other Retai - OF Which: SME
Retail - Other Retal - Of Which: non-

auity
Other non credit-obliaation assets
IRB Total

As of 31/03/2019

Risk exposure amount
Exposure
Value!
Of which:
defaulted

cocococococococoofo

IRB Approach

Value 1 .
Original Exposure
adjustments S

provisions Of which:

Original Exposure®

(min EUR, %)
Central banks and central aovernments

Sox
Cornorates - Of Which: SME

[ —

LUXEMBOURG )
Retail - Oualivina Revolvina
Retail - Other Rotoi

Eauity.
Other non credit-obliaation assets
IRB Total

s reported

As of 31/03/2019

Risk exposure amount
Exposure

which:
d

IRB Approach

u o .
Original Exposure
adjustments i
and

Of which:
defaulted

provisions

techniques (e.g. substiution effect).

As of 30/06/2019

Risk exposure amount Value
Fapamms adjustments
Value®
Of which;

defaulted

provisions

mitigaton technigues (e.g. substution effect).

As of 30/06/2019

Risk exposure amount

Exposure adjustments
Value® d

Of which;

defaulted

an
provisions

Original Exposure®

(min EUR, %)
Central banks and central aovernments.
Institutions
Corporates
- Of Which;
Cororates - Of Which: SME

ed Lendina

- Secured on real estate proverty
etail - Secured on real est;

red on ez

AUSTRIA

Retail - Other Retail - OF Which: SME
Retail - Other Retail - OF Which: n

ion assets

As of 31/03/2019
sk exposure amount

Of which
fautte

IRB Approach

value o .
Original Exposure’
adjustments R
and

provisions Of which
defauited

techniques (e.g. substtution effect).

As of 30/06/2019

Risk exposure amount

Exposure adjustments
aluet and

Of which

defaulted

Original Exposure®

of
defaul
Central banks and central aovernments
Institutions
Corporates
Cororates - Of Which: So

cialised Lendina
- Of Which: SME

oroorats

Of Which:
IRELAND et
Retail - Other Retail
Retail - Other Retail - OF Whi
Retail - Other Retail - Of Which:

SME
non-SME

obliaation assets

As of 31/03/2019

Risk exposure amount
Exposure
Value!
OF which:
defaulted

IRB Approach

Value .
Original Exposure’
adjustments S
Of which:
defauited

provisions

(€. substitution efects).

As of 30/06/2019

Risk exposure amount Value
Exposure adjustments
Value! n

Of which:
defaulted

provisions

1 Exposure!
of
(min EUR, %) defaul
Central banks and central aovernments
Institutions
Corporates
Cororates - Of Which: Soecialsed Lendina
orporates - Of Which: SME

Retail - Secured on real estate oroverty
et -Secure on real etae oroert
SWITZERLAND Retail - Secured on real estate proerty
ualifving Revolvina
~Other Retal
Reta - Other Reta - OF Which: SHE
Reta - Other Reta - O Which: non SHE

obliaation assets

As of 31/03/2019

Risk exposure amount
Exposure
Value!
OF which:
defaulted

cresit risk mitigation tech

IRB Approach

Original Exposure*

Value
adjustments
and

Of which:
defauited

provisions

As of 30/06/2019

Risk exposure amount
Exposure adjustments
Value® and

Of which:
defaulted

provisions




2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-
As of 31/12/2018
Direct exposures
On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of exposure amount

Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) f—

Residual Maturity Country / Region

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

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount. Notional amount. Carrying amount. Notional amount

r2y-avr Austria

ravoove 181 181

favoave 0 0

ravosvr Belgium 0 0

rsv-10v 1 108 108

110 - more 182 182
T

oloccccococoploccc oo e
oloccocoocolelccccooe
B
olosoo5550s 55555 5
olos555550s 55555 5
oloso55550ls 55555 5
oloso555550s 55555 5
oloso55550ls 55555 5
oloss55550ls 55555 5
o

To-3aMT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Bulgaria

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

cyprus

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Czech Republic

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Denmark

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total




Eunortan

2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-
As of 31/12/2018
Direct exposures
Off balance sheet

On balance sheet Derivatives

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

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

Residual Maturity Country / Region

assets (net of short
positions)

derivative financial assets

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

of which: Financial assets
held for trading

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

of which: Financial assets at
amortised cost

Carrying amount

Notional amount.

Carrying amount

Notional amount

Nominal

Risk weighted
exposure amount

ro-amr 0 0 0 0 ) ) ) o
ramM-1vr 0 0 0 0 o o o o
riv-2vr 27 0 0 0 o o o o
rav-avr 34 0 0 0 o o o o
rav-svr Fintand 2 0 0 0 ) ) ) 0
rsy-10vr 49 0 0 0 o o o o
T10Y - more. 11 0 0 0 0 0 0 0
otal 142 0 0 ['] 0 0 0 0 10
ro-amr 0 0 0 0 ) ) ) o
ramM-1vr 49 0 0 0 o o o o
riv-2vr 24 0 0 0 o o o o
rav-avr 0 0 0 0 o o o o
rav-svr France 0 0 0 0 ) ) ) 0
rsy-10vr 0 0 0 0 o o o o
110Y - more. 0 0 0 0 0 0 0 0
1] 73 0 0 ['] 0 0 0 0 11
ro-amr 1123 0 0 0 ES) E] 5 o
ramM-1vr 1.595 0 0 7 758 -4 140 o
riv-2vr 1.476 0 0 1 a4 -1 1217 o
ray-3vr 1243 0 0 53 415 o a9 o
rav-svr Germany 2954 0 0 145 1.608 19 1100 o
Isv- 0¥ 1 7085 0 0 7 641 126 1883 o
110 - more 3800 0 0 13 28 59 so7 o
Total 19,286 0 0 434 3,574 -221 5,052 342 0 7
ro-3mr
r3M-1vr
riy-2vr
ra2v-3vr
13Y-5Y1 Croatia
Isy-10YTl
T10Y - more
Total
T0-3mMT 0 0 0 0 0 0 o 0 0 0 0 0
r3Miavr 0 0 0 0 0 0 0 o o o o o
ray-avr 0 0 0 0 0 0 0 o o o o o
T2y-3vr 0 0 0 0 0 0 0 o o o o o
rav-svr Greece 0 0 0 0 0 0 0 o o o o o
Isv- 0¥ 1 0 0 0 0 0 0 0 o o o o o
110 - more 0 0 0 0 0 0 0 o o o o o
Total 0 0 0 0 0 0 0 0 0 0 0 0 [
ro-3mr
r3M-1vr
riy-2vr
ra2v-3vr
13Y-5Y1 Hungary
Isy-10YTl
T10Y - more
Total
T0-3mMT 0 0 0 0 0 0 o 0 0 0 0 0
r3Miavr 19 19 0 0 0 19 0 o o o o o
ray-2vr 0 0 0 0 0 0 0 o o o o o
r2v-3vr 0 0 0 0 0 0 0 o o o o o
rav-svr Ireland 0 0 0 0 0 0 0 o o o o o
fsv- 0¥ 1 0 0 0 0 0 0 0 o o o o o
110 - more 0 0 0 0 0 0 0 o o o o o
Total 19 19 [} 0 [} 19 0 [ [ [ [ 0 5
To-3MT 75 75 0 0 75 0 0 o o o o o
faMoiave 36 3 0 0 15 0 0 o o o o o
Tavoove 125 125 0 0 1 7 0 o o o o o
r2y-3ve Ly [ 0 0 0 0 0 0 o o o o o
rav-svr a9 o 0 0 9 0 0 o o o o o
fsv- 0¥ 1 0 0 0 0 0 0 0 o o o o o
110 - more 443 441 0 0 263 143 0 o o o o o
Total 729 726 [} 0 423 151 0 [ [ [ [ 0 121
T0-3mMT 0 0 0 0 0 0 0 o o o o o
raMiave 0 0 0 0 0 0 0 o o o o o
1av-avr 0 0 0 0 0 0 0 o o o o o
r2y-3ve 0 0 0 0 0 0 0 o o o o o
rav-svr 0 0 0 0 0 0 0 o o o o o
fsv- 10v 1 as s 0 0 0 s 0 o o o o o
110 - more 0 0 0 0 0 0 0 o o o o o
Total 4as as [} 0 [} as 0 [ [ [ [ [ 13




2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-
As of 31/12/2018
Direct exposures
On balance sheet Derivatives Off balance sheet
Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) f—

Residual Maturity Country / Region

) of which: Financial assets  of which: Financial assets at
of which: Financial assets ; of which: Financial assets at
; designated at fair value fair value through other
held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

Lithuania

Luxembourg o H

olo o oo oo of
oo oo oo oo
olo oo oo oo
olss 55555
olo 555555
olo 555555
olo 555555
olos 55555
S

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Malta

T0-3MT 0 0
r3aM-1vr 0 0
rav-2vr 19 19
rayv-3vr 15 15
ot Netherlands H H
I5Y-10v 1 103 103
[10Y - more 0 [
Total

5
&

To-3MT 0 0
ram-avr % %
11v-2vr 0 0
r2v-3v1 0 0
13y-5v1 Poland 2 2%
IsY - 10Y 2 6
110 - more 44
Total

cod ol

2
69

To-3MT
ram-avr 6 E
11v-2vr 0
r2v-3v1 0
13y-5v1 Portugal 0
IsY - 10Y 0

110 - more 0

Total 0

Boleloccococood

olocccococoolploccccoslolocccosd
olc ccocoolplcccccosfelocccoad
olo cccocoolelocccooolelooccosos
olocccoooleleccccosleloccccos
oloccooooleleccccosleloccccos
olocccocoolploccccosleloccccos
olocccoooleleccccosleloccccos
olocccooolelecccoosleloccccos

Blcccoo
oo oo oo

A
o

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Romania

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Slovakia

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Slovenia




2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-
As of 31/12/2018
Direct exposures
On balance sheet Derivatives Off balance sheet
Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
exposure amount

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) f—

Residual Maturity Country / Region

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

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount. Notional amount. Carrying amount. Notional amount

0 0 0
raM-1vr 50 50 50

%
2

rav.avr Spain 17 17 17

5

2

£ |2

H

i
Blo oo
olccccocoofllccs

g
g

rav.avr Sw

ClcSccocoofNlcoo

I}
2
]
2
ol> 55 5555)0s5555 5

olcccoccoolploccccod
olc ccocooleloccccood
o|> 55 5555f0fs5555 55
ol> 55 5555)0s55555 5
ol> 55 5555)0s55555 5
ol> 55 5555)0s55555 5
ol> 55 5555)0s55555 5

[
35

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

United Kingdom

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Iceland

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Liechtenstein

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Norway

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Australia

To-3MT 0 0
ramoavr 0 0
r1v-2vr 8 7
r2v-3vr 0 0
13Y-5v1 Canada 13 13
IsY - 10v T 67 67

110Y - more 136 136

Total

20 47

olocooooof
oo cooooof
oloccoooo
oloccoooo
oloccoooo
oloccoooo
oloccoooo
oloccoooo

75 148

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Hong Kong
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2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-

As of 31/12/2018

Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of exposure amount
non-derivative financial
assets (net of short
positions)

Total gross carrying amount of non-

R Y derivative financial assets

Country / Region

Nominal
of which: Financial assets  of which: Financial assets at

Japan

of which: Financial assets
held for trading

designated at fair value
through profit or loss

fair value through other
comprehensive income

of which: Financial assets at
amortised cost

Carrying amount

Notional amount.

Carrying amount

Notional amount

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

China

s

s

M

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Switzerland

N

[

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Other advanced economies
non EEA

5o 2 cnovolBloBhiccoofSlcoccnn

5l s cvwovol@lcBhiccoofBlcoccoa

olcccococoolploccccosfoloccccccsfelocccccoslelocccssd

5o s cmovolplocccceoffleccccca

olocccoooleleccccoolefoccosssfelssssssslelssssss s

olocccocoolelecocccooleloccosssfelssssssslelssssss s

olocccoooleleccccoolefoccosssfelssssssslelssssss s

olocccooolplecccoooleloccosssfelssssssslelssssss s

olocccocoolelecccocolefoccosssfelssssssslelssssss o

[

N

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Other Central and eastern
Europe countries non EEA

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Middle East

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Latin America and the
Caribbean




2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-

As of 31/12/2018

Direct exposures
On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of exposure amount

) ) ’ Total gross carrying amount of non-  non-derivative financial
Residualiaturityly SOl Reg o8 derivative financial assets assets (net of short
positions) N
of which: Financial assets of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount Notional amount. Carrying amount. Notional amount

rav.avr
ray-syr Africa

sy -10vr
10V - more

Total

To-3aMT 0 0 [ 0 T 0 o 0 0 0 0 0

r3aM-1vr 10 10 0 0 0 10 0 0 0 0 0 0

rav-2vr 10 10 0 0 0 10 0 0 0 0 0 0

rav-3vr others 38 38 0 0 38 0 0 0 0 0 0

13Y-5v1 64 64 0 0 64 0 0 0 0 0 0 0

5Y-10v 1 398 398 0 0 3% 0 0 0 0 0 0 0
[10Y - more 0 [} 0 [} 0 [ 1 0 0 0 0 Q

otal 520 520 0 ) 500 21 [ 0 0 0 0 0 0

template is sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018.
(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total *Debt securities and loans receivables”. Country of breakdown is only available for institutions that hold non-domestic sovereign exposures of 10% or more compared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others".

(2) The exnosures renorted cover onlv exnosures to central. reaional and lacal aovernments on immediate horrower hasis. and do not include exnosures to ather counternarts with full or nartial aovernment auarantees

(3) The banks disclose the exposures in the "Financial assets held for tradina” portfolio after offsettina the cash short positions havina the same maturities.

(4) The exnasures renorted include the nositions towards counternarts (ather than sovereian) on sovereian credit risk (i.e. CDS. financial auarantees) hooked in all the accountina balance sheet). i ination and or accountina classification of the nositions
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 sovereian) with full or partial qoverment auarantees by central, reaional and local dovemments

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

Reaions:
Other advanced non EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.
Other CEE non EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.
Middle East: Bahrain, Djibouti, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

tin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El 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, Bahams, Barbados, Cayman
Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).
Africa: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, Congo, The Democratic Republic Of The, Céte D'Ivoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia,
Niger, Nigeria, Rwanda, Sao Tome And Principe, Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, Tanzania, United Republic Of, Togo, Uganda, Zambia, Zimbabwe and Tunisia.



2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-
As of 30/06/2019
Direct exposures
On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of exposure amount

Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) f—

Residual Maturity Country / Region

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

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount. Notional amount. Carrying amount. Notional amount

r2y-avr Austria

ravoove 2 21

favoave 0 0

ravosvr Belgium 0 0

rsv-10v 1 108 108

110 - more 206 206
T

oloccccococoploccc oo e
oloccocoocolelccccooe
olosoo5550s 55555 5
olos555550s 55555 5
oloso55550ls 55555 5
oloso555550s 55555 5
oloso55550ls 55555 5
oloss55550ls 55555 5

To-3aMT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Bulgaria

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

cyprus

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Czech Republic

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Denmark

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total
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2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-
As of 30/06/2019
Direct exposures
On balance sheet Derivatives Off balance sheet
Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
exposure amount

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) f—

Residual Maturity Country / Region

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

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount. Notional amount. Carrying amount. Notional amount

Finland

France

To-3MT 30 30
fam-ave 369 369
rveave 21 21
r2v-3vr 108 108
13y-5v1 Germany 465 465
IsY - 10Y 936 936
110 - more 813 813
Total

olocccococoolploccccoslolocccnad
olc ccocoolplcccccosfolocccoad
BN s coooslelssssssslelsssssss
[

Gl coouoslolosssssslelsoassss
oloccoooslelosssssslelsoos5s 5
oloccoooslelosssssslelsoas5s 5

o
S

5]
v

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Croatia

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Greece

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Hungary

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Ireland

T0-3MT g g
faMoiave 124 124
1ay-avr 0 0
r2y-3ve 0 0
13Y-5Y 1 Ttaly 51 51
fsv- 0¥ 1 0 o
110 - more 351 348
Total

oZoooo

297

T0-3MT 0
raM-1vr 0
rav-2vr 0
rav-3vr 0
13y-5v1 0
I5Y-10v 1 16
[10Y - more
Total

olocccoooleloccccos

olocccoosleleccccos
o
&

[

S

t

o

[

S
olocccoooolelocccood
olc ccoooofelocccood
olo o 0 0 0o of8]

[

S5 coccoofflfcocowd
olo cccocoolelosccoos
olocccoooleloccccos
olocccoooleloccccos
olocccoooleloccccos




2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-
As of 30/06/2019
Direct exposures
On balance sheet Derivatives Off balance sheet
Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted

Total carrying amount of exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) f—

Residual Maturity Country / Region

) of which: Financial assets  of which: Financial assets at
of which: Financial assets ; of which: Financial assets at
; designated at fair value fair value through other .
held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

Lithuania

w
H
<
3

Luxembourg

Rlococoodof
Rlccooodof
olo o oo oo of
oo oo oo oo
Rlococoodof
olo oo oo oo
olss 55555
olo 555555
olo 555555
olo 555555
olos 55555
S

>
>
[

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Malta

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Netherlands

Jooooo

Sj2ccocooNlcYocood

ly
NS
Ny
ly

oo o o 0o oofNle

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Poland

olocccocoooleloccccod

olc ccocoolelocccood
Sj2ccoccoolploccccood
olo cccocoolploocccos
olocccooolploccccos
olocccooolpleccccos
olocccooolpleccccos
olocccooolploccccos
olocccooololecccoos

[
S

oS
9

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Portugal

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Romania

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Slovakia

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Slovenia




2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-
As of 30/06/2019
Direct exposures
On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) f—

Residual Maturity Country / Region

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

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount. Notional amount. Carrying amount. Notional amount

Sow
%<z
W
<%z

Spain

rav.avr Sw

olcccoccoolploccccod

olc cccooofelcccsscq
oo cocooofdlccctoondl
ol 55 5555ffs 555555
ol 5555550555555
ol 5555550555555
ol 5555550555555
ol 5555550555555
ol 555555555555
o

Slc5cocoofNlccoSond

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

United Kingdom

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Iceland

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Liechtenstein

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Norway

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Australia

To-3MT 0 0
ramoavr 0 0
r1v-2vr 0 0
r2v-3vr 0 0

13Y-5v1 Canada 13 13
IsY - 10v T 31 31
110Y - more 58 58

Total

olocooooof
oo cooooof
oloccoooo
oloccoooo
oloccoooo
oloccoooo
oloccoooo
oloccoooo

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Hong Kong




2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-
As of 30/06/2019
Direct exposures
On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) f—

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

Residual Maturity Country / Region

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount. Notional amount. Carrying amount. Notional amount

Japan

ol> 55 5555)0s55555 5
ol> 55 5555)0s55555 5
ol> 55 5555)0s55555 5
ol> 55 5555)0s55555 5
ol> 55 5555)0s5555 5

[

s

i

292

N

%

g
olcccoccoolploccccod
olc ccocooleloccccood
olcccoccooleloccccad

N

i

g
o|> 55 5555f0fs5555 55

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

China

To-3MT
ram-avr
11v-2vr
r2v-3v1
13y-5v1 Switzerland 15 15
IsY - 10Y 65 65
110 - more 0 0
Total

15
65

olo o oo oo of
oo oo oo oo
olo o oo oo of
oloccoooo
olocccooo
olocccooo
oloccoooo
olocccooo
olocccooo

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr Other advanced economies
13Y-5Y1 non EEA
I5Y-10v 1
[10Y - more
Total

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr Other Central and eastern
13Y-5Y1 Europe countries non EEA
I5Y-10v 1
[10Y - more
Total

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Middle East

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr Latin America and the
13Y-5v1 Caribbean
I5Y-10v 1

[10Y - more

Total




2019 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Norddeutsche Landesbank -Girozentrale-

As of 30/06/2019

Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of exposure amount
Total gross carrying amount of non-  non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

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

of which: Financial assets
held for trading

of which: Financial assets at

Carrying amount Notional amount  Carrying amount Notional amount
amortised cost s i

Africa

Notesanddefinitions e
template is sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 march 2018.

(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total *Debt securities and loans receivables”. Country of breakdown is only available for institutions that hold non-domestic sovereign exposures of 10% or more compared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others".

() The exnnsures renorted cover anlv exnosiires o central. reional and Incal aovemments on immeriate horrwer hasis. and dn nof inclire exnasires fo ofher counterarts with full or nartial aoverment aiiaranfees

(3) The hanks disclnce the exnnsires in the *Financial asset held for tradina® nartfolin after affsettin the cash short nasitions havina the same maturiies.
(4) The exnasuires renarted inclide the nositions towards conternarts (ather than soversian) on

Sovereian crecit ick (i.6. (DS, financial maranten<) honker in al the accointina nartfolin (n-off halance sheah. Trecnective of the denominatinn and o accnnting classification of the naitior

he i ubetance ver the form miist he ised 2 a citeri for the identification of the exnastires to he inclided in this column. This ifem does ot inciide exnnsires n countermarts (afher than Sovereian) with fillor nartial covernment aiiarntees hy central. recional and lncal aoverments

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

Regions:

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

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

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

Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, I 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, Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Islands, Virgin Islands (British), Virgin Islands (U.S. ).

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




2019 EU-wide Transparency Exercise
Performing and non-performing exposures
Norddeutsche Landesbank -Girozentrale-

As of 30/09/2018 As of 31/12/2018

Accumulated impairment, Accumulated impairment,
accumulated changes in fair accumulated changes in fair

Cross e ngemennt value due to credit risk and  Collaterals and value due to credit risk and  Collaterals and

Gross carrying amount

provisions* financial provisions® financial
guarantees guarantees
Of which " received on Of which " received on
N Of which non-performing " non- N Of which non-performing o non-
performing but - On non ) performing but - On non: )
past due >30 Onperforming o forming  performing past due >30 Onperforming . torming  performing
days and <=90 — exposures exposures®  exposures days and <=90 —— exposures’ exposures®  exposures
e defaulted tave defaulted
Debt securities (including at amortised cost and fair value) 24,917 [} [} o o 24,960 o
Central banks 35 0 0 0 0 0 0 3 0 0 0 0 0
General governments 10,807 0 0 0 15 0 0 10,813 0 0 0 12 0 0
Credit institutions 10,320 0 0 0 0 0 0 10,246 0 0 0 0 0 0
Other financial corporations 2,132 0 0 0 1 0 0 2,234 0 0 0 1 0 0
Non-financial corporations 1,623 0 0 0 1 0 0 1,663 0 0 1 0
Loans and advances(including at amortised cost and fair value) 116,902 469 6,930 6,783 230 2,350 2,458 116,240 260 4,776 4,545 181 2,571 1,519
Central banks 7,072 0 0 0 0 0 0 7,650 0 0 0 0 0 0
General governments 17,209 25 0 0 0 0 0 17,138 0 0 0 0 0 0
Credit institutions 18,245 346 0 0 1 0 0 19,315 242 0 0 2 0 0
Other financial corporations 6,523 6 14 14 4 5 0 7,069 0 13 13 4 5 0
Non-financial corporations 61,633 85 6,533 6,388 189 2,320 2,430 59,187 12 4,697 4,468 139 2,544 1,493
of which: small and medium-sized enterprises at amortised cost 13,179 0 372 364 38 133 191 14,271 2 362 321 34 154 164
Households 6,220 383 382 35 25 27 5,881 6 65 64 36 22 26
DEBT INSTRUMENTS other than HFT 141,819 6,930 6,783 247 2,350 2,458 141,200 260 4,776 4,545 196 2,571 1,519
OFF-BALANCE SHEET EXPOSURES [ 23360 | 136 134 40 48 9 24,359 _ 123 105 47 20 12

®For the definition of non-performing exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitle 29

@ Insitutions report here collective allowances for incurrred but not reported losses (instruments at amortised cost) and chandes in fair value of performing exposures due to credit risk and provisions (instruments at fair value other than HFT)

@ Insitutions report here specific allowances for financial assets, individually and collectively estimated (instruments at amortised cost) and changes in fair value of NPE due to credit risk and provisions (instruments at fair value other than HFT)

@ For the on-balance sheet items, 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 reported
according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 9 and 10 of Regulation (EU) No 680/2014 - ITS on Supervisory reporting. However, for the off-balance sheet
instruments, the same item (*Accumulated impairment, accumulated changes in fair value due to credit risk and provisions’) is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet commitments are generally
reported with a positive sign.




Debt securities (including at amortised cost and fair value)

Central banks

General governments
Credit institutions

Other financial corporations
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 at amortised cost

Households

DEBT INSTRUMENTS other than HFT
OFF-BALANCE SHEET EXPOSURES

2019 EU-wide Transparency Exercise
Performing and non-performing exposures
Norddeutsche Landesbank -Girozentrale-

As of 31/03/2019

Gross carrying amount

Accumulated impairment,
accumulated changes in fair
value due to credit risk and  Collaterals and

Gross carrying amount

As of 30/06/2019

Accumulated impairment,
accumulated changes in fair
value due to credit risk and  Collaterals and

provisions* financial provisions* financial

guarantees guarantees

Of which " received on " received on

N Of which non-performing " non- Of which non-performing o non-
performing but - On non n On non
past due >30 O:::or:::::;\g performing performing past due >30 0:::;:::::;19 performing performing
- 3 exposures = El exposures
days Zn;d: 90 o exposures P days Z:d: 90 Of which: exposures P
U defaulted U defaulted
24,533 ] ] o [ 23,594 o

16 0 0 0 0 0 0 23 0 0 0 0 0
10,573 0 0 0 12 0 0 10,114 0 0 0 12 0 0
10,143 0 0 0 0 0 0 9,586 0 0 0 0 0 0
2,121 0 0 0 1 0 0 2,191 0 0 0 1 0 0
1,680 0 0 0 1 0 0 1,680 0 0 1 0
110,726 256 4,769 4,679 177 2,512 1,285 108,496 109 4,510 4,076 156 2,299 1,481
4,856 0 0 0 0 0 0 3,648 0 0 0 0 0 0
16,269 0 0 0 0 0 0 16,082 0 0 0 0 0 0
17,576 162 0 0 2 0 0 17,294 61 0 0 1 0 0
6,972 60 15 12 4 4 0 7,007 10 21 12 5 4 0
59,246 29 4,688 4,602 142 2,486 1,275 58,680 33 4,412 4,008 119 2,272 1,455
14,993 2 430 358 35 158 67 15,507 17 311 285 36 167 112
5,807 66 65 30 22 10 5,785 6 77 55 30 24 26
135,259 4,769 4,679 192 2,512 1,285 132,090 109 4,510 4,076 170 2,299 1,481
131 130 41 30 7 22,934 _ 154 135 42 57 6

(1) For the definition of non-performing exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitle 29

(2) Insitutions report here collective allowances for incurrred but not reported losses (instruments at amortised cost) and changes in fair value of performing exposures due to credit risk and provisions (instruments at fair value other than HFT)

(3) Insitutions report here specific allowances for financial assets, and

estimated

(4) For the on-balance sheet items,

at amortised cost) and changes in fair value of NPE due to credit risk and provisions (instruments at fair value other than HFT)
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 reported

acoordmg to the FINREP framework (templates F 18.00 / F 19. 00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 9 and 10 of Regulation (EU) No 680/2014 - ITS on Supervisory reporting. However, for the off-balance sheet

the same item ('
reported with a positive sign.

impairment,

changes in fair value due to credit risk and provisions’) is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet commitments are generally



(min EUR)

Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations

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 at amortised cost
Households
DEBT INSTRUMENTS other

Loan commitments given

Gross carrying amount of
exposures with forbearance

measures

Of which non-
performing
exposures with
forbearance
measures

291
325

2019 EU-wide Transparency Exercise
Forborne exposures

Norddeutsche Landesbank -Girozentrale-

As of 30/09/2018

Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures?

Collateral and
financial
guarantees
received on
exposures with
forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

116 106 192
6 4 25

Gross carrying amount of
exposures with forbearance

measures

302

44

Of which non-
performing
exposures with
forbearance
measures

207
1

As of 31/12/2018

Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures with
forbearance measures?

Collateral and
LLELE]
guarantees
received on
exposures with
forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

122 104
5 3

7,440

6,306

2,176 2,098 2,266

4,763

4,131

2,293 2,200

182

167

0 0 0

47

35

[} 0 15

@ For the definition of forborne exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitle 3001

@ For the on-balance sheet items, accumulated impairments and accumulated 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 reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on a credit/debit convention, as explained in
Annex V, Part 1 paragraphs 9 and 10 of Regulation (EU) No 680/2014 - ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment, accumulated changes in fair




EUROPEAN
BANKING
AUTHORITY

(min EUR)

Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations

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 at amortised cost
Households
DEBT INSTRUMENTS other than HFT

Loan commitments given

Gross carrying amount of

exposures with forbearance

measures

Of which non-
performing
exposures Wi
forbearance
measures

250
14

2019 EU-wide Transparency Exercise
Forborne exposures

Norddeutsche Landesbank -Girozentrale-

As of 31/03/2019

Accumulated impairment,
accumulated changes in fair
value due to credit risk and
provisions for exposures wil
forbearance measures®

Collateral and
financial
guarantees
received on
exposures with
forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

192 187 121
5 3 23

Gross carrying amount of

exposures with forbearance

measures

284

37

Of which non-
performing
exposures with
forbearance
measures

223
13

As of 30/06/2019

Accumulated impairment,
accumulated changes in fair

value due to credit risk and
provisions for exposures with
forbearance measures?

135

6

Collateral and
financial
guarantees
received on
exposures with
forbearance
measures

Of which on non-
performing
exposures with
forbearance
measures

131
5

4,495

4,087

2,237 2,215 1,454

4,309

3,849

2,085

2,062

49

39

0 0 [}

35

12

0

(1) For the definition of forborne exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitle 3000

(2) For the on-balance sheet items, accumulated impairments and accumulated 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 reported according to the FINREP framework (templates F 18.00 / F 19.00), which follows a sign convention based on a credit/debit convention, as explained in
Annex V, Part 1 paragraphs 9 and 10 of Regulation (EU) No 680/2014 - ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment, accumulated changes in fair




