Results of the 2011 EBA EU-wide stress test: Exposures to sovereigns (central and local governments), as of 31 December 2010, min EUR®?
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GROSS DIRECT LONG EXPOSURES (accounting
value gross of specific provisions)

NET DIRECT POSITIONS

(gross exposures (long) net of cash short position of sovereign debt to other counterparties

only where there is maturity matching)

DIRECT SOVEREIGN
EXPOSURES IN

INDIRECT SOVEREIGN
EXPOSURES IN THE

o
E
o
é Country/Region DERIVATIVES TRADING BOOK
3 ) y 5 ,°f which: F\{O Net position at fair values Net position at fair values
® of which: loans and of which: AFS banking | (designated at fair value _ . @ (Derivatives with positive fair (Derivatives with positive fair
& advances book through profitéloss) | ©F Which: Trading book (NS (NS
k value + Derivatives with value + Derivatives with
banking book negative fair value) negative fair value)
EN
| LY |
Ba
3Y :
[5v | Finland 0
| 10V |
[15v]
0 0 0 0 0 0 0 0
E
[ 1v | 61 3 61 58
[ 2v | 48 1 48 47
3Y 52 52 52 0
57 ] France = - >
[ 10| 100 100 58 42 3
[15v]
268 11 268 110 0 147 0 -3
| 3M | 1.180 185 1.180 464 531
| 1Y | 1.630 355 1.630 947 328
| 2Y | 1.758 458 1.758 446 854 0
3y 2.453 291 2.453 608 1.554
[5y]  Semany 7.957 1133 7.957 3522 3.302 0
| 10Y | 5.987 5.431 5.987 366 190 0
| 15Y | 4.882 4.785 4.882 97
25.847 12.638 25.847 6.450 0 6.759 0 0
EN
| LY |
[ 2v | 32 32 32
3Y 14 14 14
[5v ] Greece 5 8 5
| 10Y |
[15v]
64 0 64 64 0 0 0 0
EX 0 0 0
[ 1v | 30 30 30 0 1
[ 2v | 29 29 29
3Y 4 4 4 0
57 ] Hungary o 5 o T
[ 10 | 1 1 1
| 15Y |
64 0 64 30 0 34 0 2
E
| LY |
Ba
3Y
[5v | Iceland
| 10V |
| 15Y |
0 0 0 0 0 0 0 0
E
| LY |
Ba
3Y -5
[5v | Ireland 3
| 10V |
| 15Y |
0 0 0 0 0 0 0 -2
E
| LY |
| 2Y | 1
3Y 163 163 60 103
[ 5 | tialy 31 31 31 2
| 10V |
[15v]
194 0 194 60 0 134 0 -1




Country/Region

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

of which: loans and
advances

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

DIRECT SOVEREIGN
EXPOSURES IN
DERIVATIVES

INDIRECT SOVEREIGN
EXPOSURES IN THE
TRADING BOOK

of which: FVO

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

banking book

of which: Trading book ©

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

Net position at fair values
(Derivatives with positive fair
value + Derivatives with
negative fair value)
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NET DIRECT POSITIONS
%‘ GROSS DI:'\'ECT LONfG EXF‘IﬁOSUR_E_S (accounting | (gross exposures (long) net olf caf]h shtt?]n po_sitior: of_tsove;eihg_n debt to other counterparties DIRECT SOVEREIGN INDIRECT SOVEREIGN
2 value gross of specific provisions) only where there is maturity matching) EXPOSURES IN EXPOSURES IN THE
é Country/Region DERIVATIVES TRADING BOOK
E f which: | £ which: Ki ,°f which: If=\{0 I Net position at fair values Net position at fair values
§ :dyarllie; loans and Ea .hAoFoi banking (dflf:'go::thel;r?ﬁ ;I’o‘é:)“e of which: Trading book © (Derivatives with positive fair (Derivatives with positive fair
k value + Derivatives with value + Derivatives with
banking book negative fair value) negative fair value)
EN
| LY |
[ 2v | 49 49 49 1
3Y 10 10 10
[5v | Portugal 3 3 3
| 10V |
[15v]
62 0 62 10 0 52 0 -1
E
| LY |
Bl
3Y .
[5v ] Romania
| L0V |
[15v]
0 0 0 0 0 0 0 0
EN
| LY |
Bl
3Y :
[5v | Slovakia 26 26 26 )
| 10V |
[15v]
26 0 26 26 0 0 0 0
EN
| LY |
Ba
3Y .
E Slovenia 3 0 3
[ 10| 1 1 1
[15v]
1 0 1 0 0 1 0 0
E
[ 1v | 95 95 95
| 2Y | 378 138 378 240 0
3Y . 190 99 190 34 57 1
[ 5 | Spain 301 301 301
[ 10| 514 445 514 69
[15v | 234 234 234
1.712 1.311 1.711 34 0 366 0 1
E
| LY |
Bl
3Y
[5v | Sweden
| 10Y |
| 15Y |
0 0 0 0 0 0 0 0
EN
| LY |
Bl
3Y ’ )
[5v | United Kingdom 7 Z - )
| 10V |
| 15Y |
7 7 7 0 0 0 0 -1
| TOTALEEA30 | 28.612 ] 13,966 28.610 ] 7.022 | 0 | 7.622 1 | 0 1 1 -6
| 3M |
| 1Y |
| 2Y |
3Y .
E United States 264 232 264 30
| 10Y | 54 54 54
|15Y |
318 234 318 84 0 0 0 0




Country/Region

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

of which: loans and
advances

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

DIRECT SOVEREIGN
EXPOSURES IN
DERIVATIVES

INDIRECT SOVEREIGN
EXPOSURES IN THE
TRADING BOOK

of which: FVO

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

banking book

of which: Trading book

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

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

28.938 | 14.203

28.936 | 7111 | 0 | 7.622
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Notes and definitions

(1) The allocation of countries and exposures to macro areas and emerging/non-emerging is according to the IMF WEO country groupings. See: http://www.imf.org/external/pubs/ft/weo/2010/01/weodata/groups.htm

(2) The exposures reported in this worksheet cover only exposures to central and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees (such exposures are however
included in the total EAD reported in the worksheet "4 - EADs").

(3) According to the EBA methodologies, for the trading book assets banks have been allowed to offset only cash short positions having the same maturities (paragraph 202 of the Methodological note).




