
Results of the 2011 EBA EU-wide stress test: Composition of capital as of 31 December 2010

Name of the bank: Helaba Landesbank Hessen-Thüringen

Million EUR % RWA
A) Common equity before deductions (Original own funds without hybrid instruments and 
government support measures other than ordinary shares) (+)

3.435 6,0% COREP CA 1.1 - hybrid instruments and government support measures other than 
ordinary shares

Of which: (+) eligible capital and reserves 3.552 6,2% COREP CA 1.1.1 + COREP line 1.1.2.1
Of which: (-) intangibles assets (including goodwill) -122 -0,2% Net amount included in T1 own funds (COREP line 1.1.5.1)
Of which: (-/+) adjustment to valuation differences in other AFS assets (1) 120 0,2% Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

B) Deductions from common equity (Elements deducted from original own funds) (-) -317 -0,6% COREP CA 1.3.T1* (negative amount)

Of which: (-) deductions of participations and subordinated claims -31 -0,1%
Total of items as defined by Article 57 (l), (m), (n) (o) and (p) of Directive 2006/48/EC 
and deducted from original own funds (COREP lines from 1.3.1 to 1.3.5 included in line 
1.3.T1*)

Of which: (-) securitisation exposures not included in RWA 0 0,0% COREP line 1.3.7 included in line 1.3.T1*

Of which: (-) IRB provision shortfall and IRB equity expected loss amounts (before tax) -287 -0,5% As defined by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8 included in 
1.3.T1*)

C) Common equity (A+B) 3.118 5,5%
Of which: ordinary shares subscribed by government Paid up ordinary shares subscribed by government

D) Other Existing government support measures (+)

E) Core Tier 1 including existing government support measures (C+D) 3.118 5,5% Common equity + Existing government support measures included in T1 other than 
ordinary shares

Difference from benchmark capital threshold (CT1 5%) 268 0,5% Core tier 1 including government support measures - (RWA*5%)

F) Hybrid instruments not subscribed by government 2.973 5,2%
Net amount included in T1 own funds  (COREP line 1.1.4.1a + COREP lines from 
1.1.2.2***01 to 1.1.2.2***05 + COREP line 1.1.5.2a (negative amount)) not subscribed 
by government

Tier 1 Capital (E+F) (Total original own funds for general solvency purposes) 6.091 10,7% COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)
Tier 2 Capital (Total additional own funds for general solvency purposes) 2.741 4,8% COREP CA 1.5
Tier 3 Capital (Total additional own funds specific to cover market risks) 0 0,0% COREP CA 1.6
Total Capital (Total own funds for solvency purposes) 8.832 15,5% COREP CA 1
Memorandum items
Amount of holdings, participations and subordinated claims in credit, financial and insurance 
institutions not deducted for the computation of core tier 1 but deducted for the computation of 
total own funds

30 0,1% Total of items as defined by Article 57 (l), (m), (n) (o) and (p) of Directive 2006/48/EC 
not deducted for the computation of original own funds

Amount of securitisation exposures not included in RWA and not deducted for the computation of 
core tier 1 but deducted for the computation of total own funds 0 0,0% Total of items as defined by Article 57 (r) of Directive 2006/48/EC not deducted for the 

computation of original own funds

Deferred tax assets (2) 301 0,5% As referred to in paragraph 69 of BCBS publication dated December 2010 : “Basel 3 – 
a global regulatory framework for more resilient banks and banking systems”

Minority interests (excluding hybrid instruments) (2) 2 0,0% Gross amount of minority interests as defined by Article 65 1. (a) of Directive 
2006/48/EC

Valuation differences eligible as original own funds (-/+) (3)                                 -   0,0% COREP line 1.1.2.6

Notes and definitions

(3) This item represents the impact in original own funds of valuation differences arising from the application of fair value measurement to certain financial instruments (AFS/FVO) and property assets after the application of prudential filters.

Situation at December 2010 December 2010 References to COREP reporting

(1) The amount is already included in the computation of the eligible capital and reserves and it is provided separately for information purposes.
(2) According to the Basel 3 framework specific rules apply for the treatment of these items under the Basel 3 framework, no full deduction is required for the computation of common equity.


