B Belfius

Belfius Bank

Pillar Il disclosures — Q1 2026

This Pillar 3 Report, together with the quantitative templates available via the EBA Pillar 3
Data Hub, provides all disclosures required for Belfius Bank under the Capital Requirements

Regulation (CRR) (EU) No 575/2013. These disclosures have been prepared in accordance
with the aforementioned regulatory requirements.
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Regulatory framework and Pillar 3 disclosure

The third pillar — market discipline — of the capital adequacy regulations develops a set of qualitative
and quantitative disclosures allowing market participants to make a better assessment of capital, risk
exposure, risk assessment processes, and hence the capital adequacy of the institution.

As from January 2026, the Pillar 3information is available via the Pillar 3 Data Hub of the EBA in addition
to being published on the Belfius website (www.belfius be), under “Results and Reports'”.

The information provided in this report has not been subject to an external audit.

In accordance with Article 432 of the CRR, Belfius Bank may omit one or more of the required
disclosures where the information provided by those disclosures is not applicable to its operations.
Belfius Bank explains the reasons for omitting any disclosure.

The Pillar 3 disclosures under the CRD /CRR framework only deal with parent companies, subsidiaries
and associated companies in the financial sector, and exclude insurance companies. This means that
disclosure requirements for Belfius Insurance are not included in this report. Belfius Insurance prepares
its own Solvency Report (SFCR report).

In the quantitative templates, most data fields have been filled in, with fields left blank when the
value is “0".

Belfius Bank Pillar 3 disclosures Q1 2026

Quantitative and qualitative templates x if applicable
o if not applicable
1. Overview of risk management, key prudential metrics and RWA

Template EU OVI-Overview of total risk exposure amounts X
Template EU KM1 - Key metrics template X
Template EU CMS] - Comparison of modelled and standardised risk weighted exposure amounts at risk level X
Template EU CMS2 - Comparison of modelled and standardised risk weighted exposure amounts for credit risk at asset class X
Template EU LIQ1 - Quantitative information of LCR X
Table EU LIQB on qualitative information on LCR, which complements template EU LIQ1 X

12. Credit risk IRB

Template EU CR8 - RWEA flow statements of credit risk exposures under the IRB approach X

17. Credit valuation adjustment

Template EU CVA4 - RWEA flow statements of credit valuation adjustment risk under the Standardised Approach (SA) X
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1. Overview of risk management, key prudential metrics
and Total Risk Exposure Amount

The main key metrics and Total Risk Exposure Amount of Belfius bank are available on the EBA Pillar 3
Data Hub in the quantitative tables EU OV1, KM1, CMS1, CMS2.

Table EU OV1 - Overview of total risk exposure amounts

31/03/2026 31/12/2025 31/03/2026
Total risk exposure amounts (TREA) Total own funds requirements
c.T
1. Credit risk (excluding CCR) 61605567 102,00 63028 234 824,00 4928 445 368,00
2. Of which the standardised approach 22769791263,00 23191763 001,00 1821583 301,00
3. Of which the Foundation IRB (F-IRB) approach 11440070577,00 11544282 463,00 915 205 646,00
4. Ofwhich: slottingapproach
EU 4a. Of which: equities under the simple riskweighted
approach
5. Of which the Advanced IRB (A-IRB) approach 27263 547322,00 27649688172,00 2181083 786,00
6. Counterparty credit risk - CCR 932816 755,00 990782 268,00 74625 340,00
7. Of which the standardised approach 745561 669,00 797 850 969,00 59644 934,00
8. Of which internal model method (IMM)
EU 8a. Of which exposures to a CCP 91915985,00 80695935,00 7353279,00
9. Of which other CCR 95339101,00 112235 365,00 7627128,00
10. Credit valuation adjustments risk - CVArisk 463 010990,00 489736 414,00 37040879,00
EU 10a. Of which the standardised approach (SA)
EU 10b. Of which the basic approach (F-BAand R-BA) 463 010990,00 489 736 414,00 37040879,00
EU 10c. Of which the simplified approach

11. Not applicable

12. Not applicable

13. Not applicable

14. Not applicable

15. Settlement risk
16. Securitisation exposures in the non-trading book (after the

cap)

17. Of which SEC-IRBA approach

18. Of which SEC-ERBA (including |AA)

19. Of which SEC-SA approach

EU 19a. Of which 1250%/deductions
20. Position, foreign exchange and commodities risks (Market
risk)

21. Of which the Alternative standardised approach (A-SA)

45963 464,00 47724 246,00 3677077,00

38817070,00 40692 462,00 3105366,00
7146 393,00 754 992,00 571711,00

1662666171,00 1579241832,00 133013 294,00

EU 21a. Of which the Simplified standardised approach (S-SA) 453628 629,00 429801 180,00 36290290,00

22. Of which the Alternative Internal Models Approach (A-
IMA)
EU 22a. Large exposures
23. Reclassifications between the trading and non-trading
books
24. Operational risk
EU 24a. Exposures to crypto-assets
25. Amounts below the thresholds for deduction (subject to
250% risk weight)
26. Output floor applied (%)
27. Floor adjustment (before application of transitional cap)
28. Floor adjustment (after application of transitional cap)
29. Total

6012051914,00 6012051914,00 480964 153,00

1050 745948,00 1062 245730,00 84059676,00

55,0000% 50,0000%

70722076 396,00 72147 771498,00 5657766112,00
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Table EU KM1 - Key metrics template

31/03/2026 31/12/2025 30/09/2025 30/06/2025 31/03/2025
b.T-1
0010 002 ED]
Available own funds (amounts)
1. Common Equity Tier 1 (CET1) capital 0010 11439 136 070 11448 532 855 11565 812 384 11385 120 681 11 266 903 965
2. Tier L capital 0020 11935 836 070 11 945 232 855 12062512 384 11881820 681 11763 603 965
3.Total capital 0030 14 169 870 587 13 637 159 392 13 770 545 703 13 589 949 346 13713918 478
Risk-weighted exposure amounts.
4.Total risk-weighted exposure amount 0040 70722 076 396 | 72147 771498 | 70 878 494 454 | 70 577 462012 | 70 969 013 728
4a. Total risk exposure pre-floor 0041 70 722 076 396 | 72147 771498 | 70 878 494 454 | 70 577 462012 | 70 969 013 728
Capital ratios (as a percentage of risk-weighted exposure amount)
5. Common Equity Tier L ratio (%) 16,17% 15,87% 16,32% 16,13% 15,88%
5;‘ Common Equity Tier 1 ratio considering unfloored TREA 16.17% 15.87% 16.32% 16.13% 15.88%
6. Tier L ratio (%) 16,88% 16,56% 17,02% 16,84% 16,58%
6b. Tier L ratio considering unfloored TREA (%) 16,88% 16,56% 17,02% 16,84% 16,58%
7. Total capital ratio (%) 20,04% 18,90% 19,43% 19,26% 19,32%
7b. Total capital ratio considering unfloored TREA (%) 20,04% 18,90% 19,43% 19,26% 19,32%
Additional own funds requirements based on SREP (as a percentage of risk-weighted exposure amount)
EU 7d. Additional own funds requirements to address risks 2.20% 202% 2.02% 202% 2.02%
other than the risk of excessive leverage (%)
EU 7e.ofwhichit0 be made up of CET1 capital 1,24% 1,15% 1,15% 1,15% 1,15%
(percentage points)
'E:e:'e :‘:;‘::m‘::f padshpotnepcs el 1,65% 152% 1,52% 1,52% 1,52%
£U 7. Total SREP own funds requirements (%) 10,20% 10,02% 10,02% 10,02% 10,02%
Combined buffer requi (asa ofrisk-weighted exposure amount)
8. Capital conservation buffer (%) 2,50% 2,50% 2,50% 2,50% 2,50%
EU 83.(?.0n‘servvatiovn buffer due to macro-prudential or 0,00% 0,00% 0,00% 0,00% 0,00%
systemic risk identified at the level of a Member State (%)
9. Institution specific countercyclical capital buffer (%) 1,02% 1,02% 1,03% 1,03% 1,03%
£U 9a. Systemic risk buffer (%) 0,21% 0,21% 0,20% 0,16% 0,18%
10. Global Systemically Important Institution buffer (%) 0,00% 0,00% 0,00% 0,00% 0,00%
EU 10a. Other Systemically Important Institution buffer 1,50% 1,50% 1,50% 1,50% 1,50%
11. Combined buffer requirement (%) 5,24% 523% 5,23% 519% 5,22%
EU 11a. Overall capital requirements (%) 1544% 15,25% 15,25% 1521% 15,24%
12. CET1 available after meeting the total SREP own funds 9,23% 8,88% 9.41% 9,24% 9,06%
requirements (%)
Leverage ratio
13. Leverage ratio total exposure measure 0210 192 987 524 459 | 191008 901 385 | 190 103 398 876 | 187 645270 114 | 187 533 209 163
14. Leverage ratio 0220 6,18% 6,25% 6,35% 6,33% 6,27%
Additional own funds requirements to address risks of excessive leverage (as a percentage of leverage ratio total exposure amount)
EU 14a. Additional own funds requirements to address the 0,00% 0,00% 0,00% 0,00% 0,00%
risk of excessive leverage (%)
EU 14b. of which: to be made up of CET1 capital 0,00% 0,00% 0,00% 0,00% 0,00%
(percentage points)
EU 14c. Total SREP leverage ratio requirements (%) 3,00% 3,00% 3,00% 3,00% 3,00%
Leverage ratio buffer and overall leverage ratio requirement (as a percentage of total exposure measure)
EU 14d. Leverage ratio buffer requirement (%) 0260 0,00% [ 0,00% [ 0,00% [ 0,00% [ 0,00%
EU 14e. Overall leverage ratio requirements (%) 0270 3,00% | 3,00% | 3,00% | 3.00% | 3,00%

Liquidity Coverage Ratio

15. Total high-quality liquid assets (HQLA) (Weighted value

32315458750,00
-average)

31789961965,00

31719423442,00

31442032718,00

31186 345279,00

EU 16a. Cash outflows - Total weighted value 26817626 161,00

26536239 190,00

26215125217,00

25944782 430,00

25965654 500,00

EU 16b. Cash inflows - Total weighted value 4538557 310,00

4417081 167,00

4110190 392,00

4012 801 280,00

3811152 989,00

16. Total net cash outflows (adjusted value) 22279068 851,00

22119158023,00

22104934 825,00

21931981150,00

22154501512,00

17. Liquidity coverage ratio (%) 145,0550%

143,7929%

143,5600%

143,3028%

140,8404%|

Net Stable Funding Ratio

18. Total available stable funding 131830943 891,00

132827127 404,00

130288 875 809,00

130303 746 336,00

130132032 890,00

19. Total required stable funding 102029 594 932,00

102 357 356 384,00

101297 773 316,00

101109 669 691,00

100 084 192 407,00

20. NSFRratio (%) 129,2085%

129,7680%

128,6197%

128,8737%

130,0226%|

Table EU CMST - Comparison of modelled and standardised risk weighted

exposure amounts at risk level

Risk weighted exposure amounts RWEAs

a. RWEAs for modelled
approaches that banks have
supervisory approval to use

1. Credit risk excluding counterparty credit risk 38703 617 899,00

b. RWEAs for portfolios where
standardised approaches are
used

22769 791 263,00

c. Total actual RWEAs

61473409 162,00

d. RWEAs calculated using full

standardised approach

91044267 919,00

EU d. RWEA that is the base of
the output floor

89324 389573,00

2. Counterparty credit risk 239235447,00 693 581308,00 932816 755,00 1010782 507,00 1010782 507,00
3. Credit valuation adjustment 463 010990,00 463 010 990,00 463 010990,00 463 010 990,00
4. Securitisation exposures in the banking book 45963 464,00 45 963 464,00 45963 464,00 45 963 464,00
5. Market risk 1209037 542,00 453 628 629,00 1662666 171,00 2014392 809,00 2014392 809,00
6. Operational risk 6012051914,00 6012051914,00 6012051914,00 6012051914,00
7. Other risk weighted exposure amounts 132157941,00 132157941,00

8. Total 40151890 888,00

30570 185 508,00

70722076 396,00

100 590 469 603,00

98870591 257,00
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Table EU CMS2 — Comparison of modelled and standardised risk weighted
exposure amounts for credit risk at asset class level

Risk weighted exposure amounts RWEAs

1. Central governments and central banks

EU 1a. Regional governments or local authorities

a. RWEAs for modelled
approaches that institutions
have supervisory approval to

b. RWEAs for column a if re-
computed using the
standardised approach

c.Total actual RWEAs

592057 906,00

d. RWEAs calculated using full
standardised approach

591454 756,00

EU d. RWEAS that s the base of
the output floor

591454 756,00

EU 1b. Public sector entities

7862562,00

2326568 240,00

2334390259,00

2334390259,00

EU 1c. Categorised as Multilateral Development Banks in SA

1133223416,00

625689 731,00

1868 863 865,00

1355188175,00

1355188175,00]

EU 1d. Categorised as International organisations in SA

1364 818,00

1364 818,00

1364 818,00|

2. Institutions

3. Equity

554 967,00

998315 307,00

669 698 393,00

669 698 393,00

4.Not applicable

5. Corporates

5.1. Of which: F-IRB is applied

32291408875,00

31063 038779,00

6731121712,00

39908861212,00

6731121712,00

38056299 619,00

6731121712,00

36336911025,00

5.2. Of which: A1RB s applied

10306 847 161,00

13178 785 280,00

10306 847 161,00

14318162 931,00

13178 785 280,00

EU 5a. Of which: Corporates - General

21984561 714,00

25532727 869,00

21984561 714,00

26113228 565,00

25532727 869,00

EU 5b. Of which: Corporates - Specialised lending

32291408875,00

31063 038779,00

35906444 932,00

32782427 373,00

31063038 779,00

EU 5¢c. Of which: Corporates - Purchased receivables

1960552 604,00

1899260715,00

1899260 715,00

6. Retail

6.1. Of which: Retail - Qualifying revolving

5278985 607,00

7246 209 788,00

5417407 270,00

7384615 169,00

7384615 169,00

EU 6.1a. Of which: Retail - Purchased receivables

345135 459,00

770360 989,00

345135 459,00

770360 989,00

770360 989,00]

EU 6.1b. Of which: Retail - Other

6.2. Of which: Retail - Secured by residential real estate

2538236920,00

2538236920,00

6475848 800,00

EU 7a. Of which: Retail - Categorised as secured by
mortgages on immovable properties and ADC exposures in
A

2395613229,00

17899104 077,00

2395613229,00

17899104 077,00

17899 104 077,00

7. Not applicable

EU 7b. Collective investment undertakings CIU

EU 7c. Categorised as exposures in default in SA

25965 795 877,00

25965 795 877,00

25965 795 877,00

EU 7d. Categorised as subordinated debt exposures in SA

1613213631,00

308376 219,00

1921589 850,00

1921589 850,00

EU 7e. Categorised as covered bonds in SA

903 124 403,00

903 124 403,00

903 124 403,00

EU 7f. Categorised as claims on institutions and corporates
with a short-term credit inSA

464 556 293,00

464 556 293,00

464 556 293,00

8. Others,

32232974,00

281685,00

32232974,00

32232974,00

9. Total

2590482192,00

2590482 192,00

2590482 192,00

38703617 899,00

66 554 598 310,00

61473409 162,00

89001914 490,00

87282525 896,00
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2. Liquidity requirements
Information requirements are met via the quantitative table EU LIQ1and the qualitative template LIQB.

Table EU LIQT - Quantitative information of LCR

I Total unweighted value average

EU 1a. Quarter ending on DD Month YYY 2026-03-31 2025-12-31 2025-09-30 2025-06-30
EU 1b. Number of data points used in the calculation of

averages
HIGH-QUALITY LIQUID ASSETS

1. Total high-quality liquid assets HQLA 0030

CASH - OUTFLOWS

2. Retail deposits and deposits from small business

RN 88519350427,00 88083950 450,00 87680977 116,00 86611848 421,00
3. Stable deposits 54944571014,00 53781270305,00 52483 630391,00 51277 968 695,00
4. Less stable deposits 19036 586 479,00 18 534 139 443,00 17828027 203,00 16957478 173,00
5. Unsecured wholesale funding 30552867 344,00 30319911 786,00 30225794 678,00 29867952 321,00
z_:;_z::;:'::z‘:z’:‘;z':;:;LZ::;:J:Z:"'T: L 3901166 535,00 3916904 389,00 3956272517,00 3891937526,00
7. Non-operational deposits all counterparties 24406 545 835,00 24108 168 204,00 23889972 609,00 23628903 141,00
8. Unsecured debt 2245 154 974,00 2294839193,00 2379549 551,00 2347 111 655,00

9. Secured wholesale funding

10. Additional requirements. 30109 787 474,00

30083 140 182,00 30066 978 989,00 30343333 238,00

11. Outflows related to derivative exposures and

1880339829,00 1942870 466,00 1960466 256,00 2108955 364,00
other collateral requirements
12. Outflows related to loss of funding on debt
products
13. Credit and liquidity facilities 28229447 645,00 28140269717,00 28106512 733,00 28234377 875,00

14. Other contractual funding obligations 820311462,00 857074 865,00 924 420203,00 968492 422,00
15. Other contingent funding obligations 1784062221,00 1768000 065,00 1726798 794,00 1659846 915,00
16. TOTAL CASH OUTFLOWS
CASH - INFLOWS
17.Secured lending e.g. reverse repos 0190 4590746 606,00 4241908 103,00 3494432 266,00 3100046 415,00
18. Inflows from fully performing exposures 0200 6110962472,00 6115985647,00 5901616 565,00 5816209 039,00
19. Other cash inflows 207 166 149,00 193069 861,00 188 859 486,00 154411 506,00

EU-19a. Difference between total weighted inflows and
total weighted outflows arising from transactions in third
countries where there are transfer restrictions or which
are denominated in non-convertible currencies

EU-19b. Excess inflows from a related specialised credit

institution
20. TOTAL CASH INFLOWS 0240 10908 875 227,00 10550963 611,00 9584908317,00 9070666 961,00
EU-20a. Fully exempt inflows 0250
EU-20b. Inflows subject to 90% cap 0260
EU-20c. Inflows subject to 75% cap 0270 10908 875 227,00 10550963 611,00 9584908317,00 9070666 961,00
TOTAL ADJUSTED VALUE

21.LIQUIDITY BUFFER
22. TOTAL NET CASH OUTFLOWS
23. LIQUIDITY COVERAGE RATIO
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Total weighted value average

EU 1a. Quarter ending on DD Month YYY 2026-03-31 2025-12-31 2025-09-30 2025-06-30
EU 1b. Number of data points used in the calculation of 1 12 1 1
averages
HIGH-QUALITY LIQUID ASSETS
1. Total high-quality liquid assets HQLA 32315458750,00 31789961965,00 31719423442,00 31442032718,00
CASH - OUTFLOWS
il“fte::::';‘;jt:i:::d Sl i emal s 5017 330 564,00 4902 575 842,00 4758867 790,00 4599 619 423,00
3. Stable deposits 2747 228551,00 2689063515,00 2624181520,00 2563898 435,00
4. Less stable deposits 2270102013,00 2213512327,00 2134686 270,00 2035720988,00
5. Unsecured wholesale funding 14941876 111,00 14703 551 503,00 14565674 363,00 14280918 684,00
:eZ:r:::::z‘;;’::j';::iZ‘:::’J:Z:;iz and 974945 185,00 978879 221,00 988717 638,00 972621024,00
7. Non-operational deposits all counterparties 11721775952,00 11429833 089,00 11197 407 174,00 10961 186 005,00
8.Unsecured debt 2245154 974,00 2294 839193,00 2379549551,00 2347111655,00
9. Secured wholesale funding 515571537,00 558436 295,00 504 179 560,00 499 661 005,00
10. Additional requirements 5025747 948,00 5043063 122,00 5022753702,00 5181753923,00
itlr“zuct:ﬁxe::ar;i:;r:r:’;ﬁve GRS EIE 1735714 568,00 1816 396 826,00 1850837 584,00 2022694 648,00,
12. Outflows related to loss of funding on debt
products
13. Credit and liquidity facilities 3290033 380,00 3226 666297,00 3171916 119,00 3159059275,00
14. Other contractual funding obligations 820311462,00 857074 865,00 924 420203,00 968492 422,00
15. Other contingent funding obligations 496 788 538,00 471537 562,00 439229 600,00 414336 973,00
16. TOTAL CASH OUTFLOWS 26817626 161,00 26536239190,00 26215125217,00 25944782 430,00
CASH - INFLOWS
17.Secured lending e.g. reverse repos 923086 490,00 792526 505,00 663802 533,00 650184 669,00
18. Inflows from fully performing exposures 3408304 670,00 3431484 800,00 3257528373,00 3208205 105,00
19. Other cash inflows 207 166 149,00 193069 861,00 188859 486,00 154411 506,00
EU-19a. Difference between total weighted inflows and
total weighted outflows arising from transactions in third
countries where there are transfer restrictions or which
are denominated in non-convertible currencies
EU-19b. Excess inflows from a related specialised credit
institution
20. TOTAL CASH INFLOWS 4538557 310,00 4417081167,00 4110190392,00 4012801 280,00
EU-20a. Fully exempt inflows
EU-20b. Inflows subject to 90% cap
EU-20c. Inflows subject to 75% cap 4538557310,00 4417081167,00 4110190392,00 4012801 280,00
TOTAL ADJUSTED VALUE
21.LIQUIDITY BUFFER 32315458750,00 31789961965,00 31719423 442,00 31442032718,00
22. TOTAL NET CASH OUTFLOWS 22279068 851,00 22119158023,00 22104934 825,00 21931981150,00
23. LIQUIDITY COVERAGE RATIO 145,0550% 143,7929% 143,5600% 143,3028%

Table EU LIQB - Qualitative information on LCR, which complements
template EU LIQI

Explanations on the main drivers of LCR results and the evolution of the
contribution of inputs to the LCR's calculation over time

Theliquidity position, measured by the12-month moving average of the Liquidity Coverage Ratio (LCR),
remained stable (+100 bps). Increases in assets related to loan production were offset by higher
commercial liabilities and a reduction in collateral requirements.

Explanations on the changes in the LCR over time

Compared to year-end 2025, commercial loan volumes and collateral requirements remained stable.
Commercial funding declined marginally, with the decrease occurring only at the end of QT; as a result,
its impact on the 12-month moving average remains limited.

Explanations on the actual concentration of funding sources

The Bank monitors concentration risk across maturities, products, issuers, and depositors. The Risk
Appetite Framework defines high-level limits, which are translated into operational limits. This limit
framework is complemented by stress testing exercises analyzing the impact of specific concentration
risks.

Belfius Bank — Pillar |1l Report Q12026 8/10



The total funding of Belfius Bank amounted to EUR 1525 billion on 31st of March 2026, compared to
EUR 1535 billion on 3lst of Decemlber 2025. Belfius Bank has a funding profile that consists mainly of
commercial funding (84%), senior wholesale funding (7%), secured funding (5%), net unsecured ST
interbank funding (3%), and subordinated debt (2%).

Within the commercial funding segment, we observe some concentration on individuals and public
sector clients. These concentration risks are monitored and stress testing exercises show that Belfius’
balance sheet would remain resilient in case outflows would materialize.

High-level description of the composition of the institution liquidity buffer.

At the end of March 2026, Belfius Bank had available (unencumbered) liquidity reserves of EUR 50.4
billion. These reserves consisted of EUR 209 billion in cash, EUR 112 billion in ECB eligible bonds and
EUR18.3 billion in other assetsalso eligible at the ECB (of which EUR 7.7 billion in bank loans and EUR
9.3 billion in retained bonds).

The HQLA buffer contains concentrations to some European sovereigns, which are managed through
the different limit frameworks.

Derivative exposures and potential collateral calls

As a result of derivative contractsto cover the interest rate risk of its activities of which the majority sits
within its banking book environment, Belfius Bank has an outstanding position in derivatives for which
collateral must be posted and is being received (cash and securities collateral). In net terms, Belfius
Bank posts more collateral than it receives. The net cash collateral position remained stable at EUR 2.6
billion.

The potential collateral calls are calculated based on the historical look back approach for LCR
purposes.

Currency mismatch in the LCR

No currency other than EUR represents more than 5% of the total balance sheet of Belfius Bank. The
Bank therefore considers that the currency mismatch is very limited. Belfius has a limit framework in
place on maturity gaps of main, non-material currencies and also an aggregate limit on smaller, non-
material currencies.

Otheritemsin the LCR calculation that are not captured in the LCR disclosure
template but that the institution considers relevant for its liquidity profile

Not applicable as there are no other items in the LCR calculation, not captured in the LCR disclosure
template and relevant for the liquidity profile.
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3. Creditrisk IRB

Information requirements are met thanks to the quantitative table EU CR8.

Table EU CR8 — RWEAflow statements of credit risk exposures under the
IRB approach

a. Risk weighted exposure
amount

1. Risk weighted exposure amount at the end of the previous

) ) 39193 970 635
reporting period

2. Asset size (+/-) -168 062 944
3. Asset quality (+/-) -252 873 118
4. Model updates (+/-) -85 903 740
5. Methodology and policy (+/-)

6. Acquisitions and disposals (+/-)

7. Foreign exchange movements (+/-) 16 487 065

8. Other (+/-)
9. Risk weighted exposure amount at the end of the reporting
Lperiod

38703 617 899

4. Credit valuation adjustment

Information requirements are met thanks to the quantitative table EU CVA4.

Table EU CVA4 — RWEA flow statements of credit valuation adjustment
risk under the Standardised Approach

a. Risk weighted exposure
amount

1. Risk weighted exposure amount as at the end of the previous
reporting period

2. Risk weighted exposure amount as at the end of the current
reporting period

489736414

463010990
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