2019 P2R applicable in | 2020 P2R applicable in 2021 P2R

2020 2021 applicable in 2022
of which
Name of institution minimum of which of which
CET1 minimum minimum
(from CET1 CET1
12.3.2020)

C.R.H. - Caisse de Refinancement de I'Habitat 0,75% 0,42% 0,75% 0,42% 0,75% 0,42%
SFIL S.A. 0,75% 0,42% 0,75% 0,42% 0,75% 0,42%
Credito Emiliano Holding S.p.A. 1,00% 0,56% 1,00% 0,56% 1,00% 0,56%
Kutxabank, S.A. 1,20% 0,68% 1,20% 0,68% 1,20% 0,68%
HASPA Finanzholding 1,00% 0,56% 1,00% 0,56% 1,25% 0,70%
Ej;‘g;ifsrgaisse ol Spergne de sk, 1,00% 0,56% 1,00% 0,56% 1.28% 0,72%
Bankinter, S.A. 1,20% 0,68% 1,20% 0,68% 1,29% 0,73%
BNP Paribas S.A. 1,25% 0,70% 1,25% 0,70% 1,32% 0,74%
Banco Santander, S.A. 1,50% 0,84% 1,50% 0,84% 1,50% 0,84%
Banco Bilbao Vizcaya Argentaria, S.A. 1,50% 0,84% 1,50% 0,84% 1,50% 0,84%
Crédit Agricole S.A. 1,50% 0,84% 1,50% 0,84% 1,50% 0,84%
DekaBank Deutsche Girozentrale 1,50% 0,84% 1,50% 0,84% 1,50% 0,84%
Investeringsmaatschappij Argenta NV 1,75% 0,98% 1,75% 0,98% 1,50% 0,84%
Mediobanca - Banca di Credito Finanziario S.p.A. 1,25% 0,70% 1,25% 0,70% 1,58% 0,89%
Akciné bendrové Siauliy bankas n.a. n.a. 1,60% 0,90% 1,60% 0,90%
CaixaBank, S.A. (3) 1,50% 0,84% 1,50% 0,84% 1,65% 0,93%
o BATIKAG Doutsche Zeniral 1,75% 0,98% 1,75% 0,98% 170% | 0,96%
Landesbank Hessen-Thiringen Girozentrale 1,75% 0,98% 1,75% 0,98% 1,75% 0,98%
Confédération Nationale du Crédit Mutuel 1,75% 0,98% 1,75% 0,98% 1,75% 0,98%
Erste Group Bank AG 1,75% 0,98% 1,75% 0,98% 1,75% 0,98%
cE:EITIeKrgsgesellschaft der S-Finanzgruppe mbH & 1,50% 0,84% 1,50% 0,84% 1.75% 0,98%
ING Groep N.V. 1,75% 0,98% 1,75% 0,98% 1,75% 0,98%
Miinchener Hypothekenbank eG 1,50% 0,84% 1,50% 0,84% 1,75% 0,98%
Nordea Bank Abp 1,75% 0,98% 1,75% 0,98% 1,75% 0,98%
UniCredit S.p.A. 1,75% 0,98% 1,75% 0,98% 1,75% 0,98%
Intesa Sanpaolo S.p.A. 1,50% 0,84% 1,50% 0,84% 1,79% 1,01%
Swedbank AS 2,00% 1,13% 2,00% 1,13% 1,80% 1,01%
“Swedbank” AS 1,70% 0,96% 1,70% 0,96% 1,80% 1,01%
“Swedbank”, AB 1,80% 1,01% 1,80% 1,01% 1,80% 1,01%
KBC Group NV 1,75% 0,98% 1,75% 0,98% 1,86% 1,05%
E,T;fgzzgzsiﬁér(%a”q“e sl 1,50% 0,84% 1,50% 0,84% 1,88% 1,06%
Landesbank Baden-Wirttemberg 1,75% 0,98% 1,75% 0,98% 1,88% 1,06%
Cooperatieve Rabobank U.A. 1,75% 0,98% 1,75% 0,98% 1,90% 1,07%
Banque Internationale a Luxembourg S.A. 1,75% 0,98% 1,75% 0,98% 2,00% 1,13%
Bayerische Landesbank 2,00% 1,13% 2,00% 1,13% 2,00% 1,13%
BNG Bank N.V. 2,25% 1,27% 2,25% 1,27% 2,00% 1,13%
Nederlandse Waterschapsbank N.V. 2,25% 1,27% 2,25% 1,27% 2,00% 1,13%
AB SEB bankas 2,00% 1,13% 2,00% 1,13% 2,00% 1,13%

(1) Owing to the comprehensive nature of its assessment exercise, the SREP 2021 decision for Barclays Bank Ireland PLC has been postponed.

(2) BFA Tenedora de Acciones S.A.U. ceased to be a supervised entity in 2021.

(3) Because BFA Tenedora de Acciones S.A.U. merged with CaixaBank, S.A. in March 2021, no SREP was carried out for CaixaBank, S.A. in 2021. A decision amending the P2R in the currently
applicable decision establishing prudential requirements was issued to CaixaBank, S.A. in June 2021.

(4) DSK Bank AD SREP 2021 decision will be issued at a later date.

(5) As of 24 January 2022, J.P. Morgan Bank Luxembourg S.A. merged into J.P. Morgan SE.

(6) Liberbank, S.A. ceased to be a supervised entity in 2021.

(7) LSF Nani Investments S.a.r.l. is an EU parent financial holding company that has Novo Banco, S.A. as an indirect subsidiary. The P2R is only applicable at the level of the sub-group of which
Novo Banco, S.A. is the parent undertaking.

(8) Owing to the reorganisation process at Precision Capital S.A., its SREP 2021 decision will be issued at a later date.

(9) As a result of the merging of Liberbank, S.A and Unicaja Banco, S.A., the SREP 2021 decision for Unicaja Banco, S.A. will be issued at a later date.



2019 P2R applicable in | 2020 P2R applicable in 2021 P2R

2020 2021 applicable in 2022
of which
Name of institution minimum of which of which
CET1 minimum minimum
(from CET1 CET1
12.3.2020)

AS “SEB banka” 2,25% 1,27% 2,25% 1,27% 2,00% 1,13%
AS SEB Pank 2,25% 1,27% 2,25% 1,27% 2,00% 1,13%
BAWAG Group AG 2,00% 1,13% 2,00% 1,13% 2,00% 1,13%
COMMERZBANK Aktiengesellschaft 2,00% 1,13% 2,00% 1,13% 2,00% 1,13%
The Bank of New York Mellon SA 2,00% 1,13% 2,00% 1,13% 2,00% 1,13%
ABANCA Corporacién Bancaria S.A. 1,75% 0,98% 1,75% 0,98% 2,00% 1,13%
ABN AMRO Bank N.V. 2,00% 1,13% 2,00% 1,13% 2,00% 1,13%
BPCE S.A. 1,75% 0,98% 1,75% 0,98% 2,00% 1,13%
Caixa Geral de Dep6sitos, SA 2,25% 1,27% 2,25% 1,27% 2,00% 1,13%
Kuntarahoitus Oyj 2,25% 1,27% 2,25% 1,27% 2,00% 1,13%
La Banque Postale 2,00% 1,13% 2,00% 1,13% 2,00% 1,13%
Raiffeisenbankengruppe OO Verbund eGen 1,75% 0,98% 1,75% 0,98% 2,00% 1,13%
RCI Banque SA 2,00% 1,13% 2,00% 1,13% 2,05% 1,15%
Hamburg Commercial Bank AG 2,75% 1,55% 2,75% 1,55% 2,07% 1,16%
RBC Investor Services Bank S.A. 2,00% 1,13% 2,00% 1,13% 2,10% 1,18%
Société Générale S.A. 1,75% 0,98% 1,75% 0,98% 2,12% 1,19%
Belfius Banque SA 2,00% 1,13% 2,00% 1,13% 2,13% 1,20%
Banco de Sabadell, S.A. 2,25% 1,27% 2,25% 1,27% 2,15% 1,21%
Ibercaja Banco, S.A. 2,00% 1,13% 2,00% 1,13% 2,15% 1,21%
ié?ﬁgi%%i@:ﬁfURopE DIESENAEY) 2,30% 1,29% 2,30% 1,29% 2,20% 1,24%
Luminor Holding AS 2,00% 1,13% 2,00% 1,13% 2,20% 1,24%
Raiffeisen Bank International AG 2,25% 1,27% 2,25% 1,27% 2,20% 1,24%
AXA Bank Belgium SA 2,75% 1,55% 2,75% 1,55% 2,25% 1,27%
Banco BPM S.p.A. 2,25% 1,27% 2,25% 1,27% 2,25% 1,27%
Bank of Ireland Group plc 2,25% 1,27% 2,25% 1,27% 2,25% 1,27%
HSBC Bank Malta p.l.c. 2,25% 1,27% 2,25% 1,27% 2,25% 1,27%
J.P. Morgan Bank Luxembourg S.A. (5) 2,25% 1,27% 2,25% 1,27% 2,25% 1,27%
Volkswagen Bank GmbH 2,00% 1,13% 2,00% 1,13% 2,25% 1,27%
OP Osuuskunta 2,25% 1,27% 2,25% 1,27% 2,25% 1,27%
UBS Europe SE n.a. n.a. 2,50% 1,41% 2,25% 1,27%
BPER Banca S.p.A. 2,00% 1,13% 2,00% 1,13% 2,30% 1,29%
Slze)r Topco S.a.r.l. (Nova Kreditna Banka Maribor 3,00% 1,69% 3.00% 1,69% 2.30% 1,29%
gtc?teK(SBtreet Europe Holdings Germany S.a.r.l. & 2.00% 1.13% 2.00% 1.13% 2.40% 1,35%
Citibank Holdings Ireland Limited 2,70% 1,52% 2,70% 1,52% 2,50% 1,41%
AS “Citadele banka” n.a. n.a. n.a. n.a. 2,50% 1,41%
Banco Comercial Portugués, SA 2,25% 1,27% 2,25% 1,27% 2,50% 1,41%
Banco de Crédito Social Cooperativo, S.A. 2,50% 1,41% 2,50% 1,41% 2,50% 1,41%
Banque Degroof Petercam SA 3,00% 1,69% 3,00% 1,69% 2,50% 1,41%
I(E;?::ocse-r;t-rAa-le Banca - Credito Cooperativo 2.25% 1.27% 2.25% 1.27% 2.50% 1.41%

(1) Owing to the comprehensive nature of its assessment exercise, the SREP 2021 decision for Barclays Bank Ireland PLC has been postponed.

(2) BFA Tenedora de Acciones S.A.U. ceased to be a supervised entity in 2021.

(3) Because BFA Tenedora de Acciones S.A.U. merged with CaixaBank, S.A. in March 2021, no SREP was carried out for CaixaBank, S.A. in 2021. A decision amending the P2R in the currently
applicable decision establishing prudential requirements was issued to CaixaBank, S.A. in June 2021.

(4) DSK Bank AD SREP 2021 decision will be issued at a later date.

(5) As of 24 January 2022, J.P. Morgan Bank Luxembourg S.A. merged into J.P. Morgan SE.

(6) Liberbank, S.A. ceased to be a supervised entity in 2021.

(7) LSF Nani Investments S.a.r.l. is an EU parent financial holding company that has Novo Banco, S.A. as an indirect subsidiary. The P2R is only applicable at the level of the sub-group of which
Novo Banco, S.A. is the parent undertaking.

(8) Owing to the reorganisation process at Precision Capital S.A., its SREP 2021 decision will be issued at a later date.

(9) As a result of the merging of Liberbank, S.A and Unicaja Banco, S.A., the SREP 2021 decision for Unicaja Banco, S.A. will be issued at a later date.



2019 P2R applicable in | 2020 P2R applicable in 2021 P2R

2020 2021 applicable in 2022
of which
Name of institution minimum of which of which
CET1 minimum minimum
(from CET1 CET1
12.3.2020)
Deutsche Apotheker- und Arztebank eG 1,25% 0,70% 1,25% 0,70% 2,50% 1,41%
Deutsche Bank AG 2,50% 1,41% 2,50% 1,41% 2,50% 1,41%
Deutsche Pfandbriefbank AG 2,50% 1,41% 2,50% 1,41% 2,50% 1,41%
Norddeutsche Landesbank -Girozentrale- 2,50% 1,41% 2,50% 1,41% 2,50% 1,41%
Volksbank Wien AG 2,50% 1,41% 2,50% 1,41% 2,50% 1,41%
Nova Ljubljanska banka d.d. Ljubljana 2,75% 1,55% 2,75% 1,55% 2,60% 1,46%
BANCA MONTE DEI PASCHI DI SIENA S.p.A. 3,00% 1,69% 2,75% 1,55% 2,75% 1,55%
AIB Group plc 3,00% 1,69% 3,00% 1,69% 2,75% 1,55%
J.P. Morgan SE (5) n.a. n.a. 3,25% 1,83% 2,75% 1,55%
Morgan Stanley Europe Holding SE n.a. n.a. 2,75% 1,55% 2,75% 1,55%
Aareal Bank AG 2,25% 1,27% 2,25% 1,27% 2,75% 1,55%
E:p;gioP;polare di Sondrio, Societa Cooperativa 3.00% 1,69% 3,00% 1,69% 277% 1,56%
Ié:g;(;aez?ir;za S.p.A. - Istituto Centrale del Credito 2.50% 1.41% 2.50% 1.41% 2.83% 1,59%
Bank of Valletta plc 3,25% 1,83% 3,25% 1,83% 3,00% 1,69%
Goldman Sachs Bank Europe SE n.a. n.a. 3,00% 1,69% 3,00% 1,69%
Piraeus Financial Holdings S.A. 3,25% 1,83% 3,25% 1,83% 3,00% 1,69%
ALPHA SERVICES AND HOLDINGS S.A. 3,00% 1,69% 3,00% 1,69% 3,00% 1,69%
de Volksbank N.V. 2,50% 1,41% 2,50% 1,41% 3,00% 1,69%
Eurobank Ergasias Services and Holdings S.A. 3,00% 1,69% 3,00% 1,69% 3,00% 1,69%
I(_7S)F Nani Investments S.a.r.l. (Novo Banco, S.A.) 3,00% 1,69% 3.00% 1,69% 3,00% 1,69%
MDB Group Limited 3,00% 1,69% 3,00% 1,69% 3,00% 1,69%
National Bank of Greece S.A. 3,00% 1,69% 3,00% 1,69% 3,00% 1,69%
HSBC Group in Continental Europe 3,00% 1,69% 3,00% 1,69% 3,24% 1,82%
Agri Europe Cyprus Limited n.a. n.a. n.a. n.a. 3,25% 1,83%
Addiko Bank AG n.a. n.a. n.a. n.a. 3,25% 1,83%
22';‘;?/ aC:Trgn%Sr}z'A' - CemeE el] REpario 2,75% 1,55% 2,75% 1,55% 3,25% 1,83%
Sberbank Europe AG 3,25% 1,83% 3,25% 1,83% 3,25% 1,83%
Bank of Cyprus Holdings Public Limited Company 3,00% 1,69% 3,00% 1,69% 3,26% 1,83%
Hellenic Bank Public Company Limited 3,20% 1,80% 3,20% 1,80% 3,45% 1,94%
RCB Bank LTD 3,50% 1,97% 3,50% 1,97% 3,50% 1,97%
Ulster Bank Ireland Designated Activity Company 3,50% 1,97% 3,50% 1,97% 3,60% 2,03%
LP Group B.V. n.a. n.a. n.a. n.a. 3,90% 2,19%
3% + 3% +
Barclays Bank Ireland PLC (1) O(V?/Z‘:éi?/? 1,69% O('V?I:ﬁéi;?/grr” 1,69% nla n/a
is higher) is higher)

BFA Tenedora de Acciones S.A.U. (2) 2,00% 1,13% 2,00% 1,13% n/a n/a
DSK Bank AD (4) n.a. n.a. n.a. n.a. n/a n/a
Liberbank, S.A. (6) 2,50% 1,41% 2,50% 1,41% n/a n/a
Precision Capital S.A. (8) 2,00% 1,13% 2,00% 1,13% n/a n/a
Unicaja Banco, S.A. (9) 1,75% 0,98% 1,75% 0,98% n/a n/a

(1) Owing to the comprehensive nature of its assessment exercise, the SREP 2021 decision for Barclays Bank Ireland PLC has been postponed.

(2) BFA Tenedora de Acciones S.A.U. ceased to be a supervised entity in 2021.

(3) Because BFA Tenedora de Acciones S.A.U. merged with CaixaBank, S.A. in March 2021, no SREP was carried out for CaixaBank, S.A. in 2021. A decision amending the P2R in the currently
applicable decision establishing prudential requirements was issued to CaixaBank, S.A. in June 2021.

(4) DSK Bank AD SREP 2021 decision will be issued at a later date.

(5) As of 24 January 2022, J.P. Morgan Bank Luxembourg S.A. merged into J.P. Morgan SE.

(6) Liberbank, S.A. ceased to be a supervised entity in 2021.

(7) LSF Nani Investments S.a.r.l. is an EU parent financial holding company that has Novo Banco, S.A. as an indirect subsidiary. The P2R is only applicable at the level of the sub-group of which
Novo Banco, S.A. is the parent undertaking.

(8) Owing to the reorganisation process at Precision Capital S.A., its SREP 2021 decision will be issued at a later date.

(9) As a result of the merging of Liberbank, S.A and Unicaja Banco, S.A., the SREP 2021 decision for Unicaja Banco, S.A. will be issued at a later date.



