Country
Bank code

Bank name

Composition of capital

GB

GB088

ROYAL BANK OF SCOTLAND GROUP plc

A) Common equity before deductions (Original own fundswithout hybrid
instruments and government support measures other than ordinary shares) (+)

Of which: (+) eligible capital and reserves

69,764 68 9 ///////////////

Of which: (-) intangibles assets (including goodwill)

-14,858 ////////////////////////

Of which: (-/+) adjustment to valuation differences in other AFS assets ™

1,065 ///////////////////////////////////////////////////

COREP CA 1.1 - hybrid instruments and government support measures other
than ordinary shares

COREP CA1.1.1 + COREP line 1.1.2.1

Net amount included in T1 own funds (COREP line 1.1.5.1)

Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

;3) Deductions from common equity (Elements deducted from original own funds) (} 8573 2.0% 6977 1.6% COREP CA 1.3.T1* (negative amount)
Total of items as defined by Article 57 (1), (m), (n) (0) and (p) of Directive
Of which: (-) deductions of participations and subordinated claims -340 -313 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%)
CORERP line 1.3.7 included in line 1.3.T1* (50% securitisation exposures in
Of which: (-) securitisation exposures not included in RWA according with CRD3 @ -4,782] -1.1% -3,579] -0.8% the banking and trading book subject to 1250% risk weight; Art. 57 (r) of
_ _ _ Directive 2006/48/EC) _ _
Of which: (-) IRB provision shortfall and IRB equity expected loss amounts (before 3451 0.8% 3,085 0.7% _As deflngd by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8
tax) included in 1.3.T1%)
C) Common equity (A+B) 45,086 10.3% 47,086 10.8%
Of which: ordinary shares subscribed by government 45,100 10.3% 45,100 10.4% Paid up ordinary shares subscribed by government
D) Other instruments eligible for meeting the buffer (+) 0 0
Hybrids to be converted into ordinary shares by 31st of October 2012
New CoCos issued according to EBA Common Term Sheet
E) Other Existing government support measures (+) 0.0% 0.0%
F) Core Tier 1 including other intruments eligible and existing government support 45,086 10.3% 47,086 10.8%
measures (C+D+E)

G) Hybrid instruments not subscribed by government

.

Tier 1 Capital (F+G) (Total original own funds for general solvency purposes)

45,086 10.3% 56,947 13.1%

RWA

H) Prudential filter (AFS sovereign assets in EEA as of 30th September 2011) (-/+)

-1,050077// | 1050077

1) Difference between the book value and the fair value of sovereign assets (Bonds
and Loans and advances) in the HTM and Loans & Receivables portfolios‘s" as of
|30th September 2011

////////‘///////////////

Sovereign capital buffer for exposures in EEA (H+I)

J) Additional impairments on sovereign exposures (-)

//////////

Shortfall (+) / Surplus (-) to 9% before application sovereign capital buffer

s

Overall Shortfall (+) / Surplus (-) after including sovereign capital buffer and

additional impairments on sovereign exposures

EEEEE T G EEEEE

(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 with CRD3 it can include also 50% securitisation exposures in the trading book subject to 1250% risk weight and not included in RWA.

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

COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)

Sum of Prudential filter and valuation. If negative it is set to 0

Please report the write-downs on sovereign exposures accounted during the
fourth quarter of 2011 (Dec 2011 column) and the first half of 2012 (June
2012 column) with the limit for the total impaiments (Dec 11 + Jun 2012) of
the sovereign buffer for each country

Q%RWA Core Tier 1 including existing government support measures.

9%RWA-(Core Tier 1 including existing government support measures-
Sovereign capital buffer for exposures in EEA).

(3) Itincludes also possible differences between the book value and the fair value of: i) direct sovereign exposures in derivatives; ii) indirect sovereign exposures in the banking and trading book



Country

Bank code

Bank name DYAL BANK OF SCOTLAND GROUP p

Composition of RWA

|(in million GBP) |

Total RWA (see reporting table A - row 25) 439,036 434,681
RWA for credit risk 337,075 334,864
RWA Securitisation and re-securitisations 10,463 6,006
RWA Other credit risk 326,612 328,858
RWA for market risk 64,039 53,964
RWA operational risk 37,922 45,853
Transitional floors 0 0
RWA Other 0 0




Country c1

Bank code
EERVAIEINEE Y AL BANK OF SCOTLAND GROUP p

Exposures to sovereigns (central, regional and local governments) in EEA, as of Dec 2011, min GBP

Residual Maturity
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Residual Maturity
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Residual Maturity
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Residual Maturity

[0-3M] 0 0 0 0 0 ] 0 0 0
[3M-1Y[ 0 0 0 0 0 . 0 0 0
[1Y-2Y] 0 0 0 0 0 o 0 0 0
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[1Y-2Y] 1,149 4 983 336 643 0 0 0 U] -3 3 0
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[3Y-5Y[ 9 2,704 7 2,327 2,174 146 22 0 0 U ] -100 110 -4
[5Y - 10Y [ 9,284 9 8,846 7,275 1562 0 0 0 U] -657 712 53
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Tot 26,112 3,673 23,016 13,436 0 5,907 38 0 10 -1,091 1,429 -329
| [TOTALEEAG30 ] 69,037 [ 4,787 [ 50,318 [ 33,950 [ 0 [ 11,580 [ 2,097 [ 108 10 [ 1288 | -1,167 2,440 1,264

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees
(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(3) Please provide a positive number if the book value is larger than the fair value of sovereign assets. Please provide a negative number if the book value is smaller than the fair value of the sovereign assets.
(4) Please provide a positive number if the book value is larger than the fair value of sovereign assets. Otherwise, 0 should be reported.
(5) According with CEBS Guidelines on prudential filters it is required a consistent treatment of gains and losses resulting from a transaction whereby a cash flow hedge is created for an available for sale instrument: i.e. if the gains on
the hedged item are recognised in additional own funds, so should the results of the corresponding cash flow hedging derivative. Moreover if fair-value hedging contracts on sovereign assets are taken in consideration for the
computation of the prudential filters (before their removal), the FV of such contracts must be reported in the column AB.
(6) For Greece: please report gross and net direct positions before eventual write-off (PSI); in the column provisions must be included eventual write-off (PSI).
(7) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the
denomination and or accounting clasiification of the positions 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 sovereign) with full or partial government guarantees by central, regional and local governments

gend

L
These cells do not have to be filled in.
L]

These cells contain formulas (yellow cells)
These cells have to be filled in (white cells)

C1




Country c2

Bank code
EERVAIEINEE Y AL BANK OF SCOTLAND GROUP p

Exposures to sovereigns (central, regional and local governments) in EEA, as of June 2012, min GBP

Residual Maturity
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Residual Maturity
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[3M-1Y[ 0 2 -1 ] 0 0 0
[1Y-2Y] 3 0 0 . 0 0 0
[2Y-3Y] reland 0 0 -3 . 0 0 0
[3Y-5Y[ 14 14 0 -29 . | 0 0 0
[5Y - 10Y [ 128 14 109 0 17 72 36 -13 -23

[10Y'I: T 11613 zlté 109 0 g fe 0 — 306 fs 23
ot E 5
[0-3M] 2,388 1,887 1,887 0 0 U] 0 0 0
[3M-1Y] 198 -1,999 -1,999 3 -2 U] 0 0 0
[1Y-2Y] 246 64 64 0 -12 U] 0 0 0
[2Y-3Y] ltaly 177 532 0 532 0 17 U /] 0 0 0
[8Y-5Y[ 566 428 43 385 78 91 U 7 0 -7

- - ) -

[5Y-10Y [ 566 134 214 80 ) 45 7 3;
1 -4
2 -87

ol
[(EIES

Tot 4,422 0 -98 326 0 -424

[oe]
-
~
©
o
=
o
=]

[0-3M] 0

[3M-1Y[

[1Y-2Y]

[2v-3Y][ Latvia

[5Y - 10Y |

[10Y - more

(=] (o] o] (o] (o] (o] (o] (=)
(=] [e] (o] (o] (o] (o] (=)

0
0
0
[3Y-5Y] 0
0
0
0

Tot
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Residual Maturity

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

Liechtenstein

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

[0-3M]

[3M-1Y[

[1Y-2Y]

[2v-3Y][ Lithuania

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

BY 5] Luxembourg

[5Y - 10Y |

[10Y - more

o
SI=EIEIE EEEE N E A EE EEE
<}

o
o
o

Tot

[0-3M]

[3M-1Y[

[1Y-2Y]

[2v-3Y][ Malta

[3Y-5Y]

[5Y - 10Y |

[10Y - more

o|lo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|h|o|w(o|r|o|o|o|o|o|o|o|o|o|o|o

Tot

03000OOOOOOOOOOOOOI\)OO\)OHO“\)OOOOOOOOO
(=] [=] e} (e} ] (o] (o] (] (o] [o] [a] (o] o] (o] o] (o] (o] (o] (o] (o] (o] (] (o] o] [a] (o] (o] (o] (o] (o] (o] (] (e}
07000OOOOOOOOOOOOONOO\)OHO’{)OOOOOOOOO

[0-3M] 7

[3M-1Y][ 302

N

©

o

IN

o

N

w

~
ol|o|o|o|o
o|o|o|o|o

[1Y-2Y] 87

[oe]
J
o
o]
J

(=] P [e) I (o) [«}

[2v-3Y][ Netherlands

o

[3Y-5Y] 398

i
w
R
o
L=
w
N
w
&

[5Y - 10Y | 1,078

7 )
;/////////////////% 65 114 48

~
o
(<]
oo
oo
o
_
~
©
o|o

[10Y - more 350

I
a
)
wl|o|o|o|o|o|w|o|o
)
I
)
=
~
©
~
o

Tot 2,578 1,377 1,306 0 63 0 [ ] -59 161 -102

w
al

[0-3M] 0 0

[3M-1Y][

o

[1Y-2Y]

[2Y-3Y]

Norway

[3Y-5Y]

[5Y - 10Y |

[10Y - more

OO U |ON
o
OOk |U|F|ON

Tot

N|O|O|O |k |O|R|O|IN|O

[0-3M]

oW
= |0
w
o<

[3M-1Y[

[1v-2Y] 4 -13

co

[2v-3Y][ -
[3Y-5Y] Poland 66 65

ol |-
3

[5Y - 10Y | 11 8

[10Y - more 1 0

Tot 181 0 151

[0-3M] 0 0

[3M-1Y][ 1 1

(=}
AN Ul
Sl=le|g|o]|w

[N
w
[=][=][=] [=] (o] [«} [«] (=] [a] [a} (=] [=] | V] [} (=} (=] =] | ) | 2 {=]

[1V-2Y] 0 18
[2Y-3Y] -

BY 5] Portugal

[
3

[5Y - 10Y | 45 43 39

N

[10Y - more 19 19 16

.
Plw|s|ofkn
o|o

Tot 65

[N
[
=
[y

[0-3M] 65

[3M-1Y][ 181

wl|o|r|o
<)
a
o
~

[1Y-2Y] 49

[2v-3Y][ Romania

[3Y-5Y] 1 0 1 0

[5Y - 10Y | 23 19 23 0

|
.

~|ofo|o|r|o|o|o[R|GIB]|o|o|o|o|o|o|o|o|o|o|o|o|o|e
. \
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o|o|o|ofo|o|o|o|R|s|k|o|o|o|o|o|o|o|o|o|o|ofo|ofe

N
o
=
o
=
w
N
o|nr|wla|g(~N
ofo|o|o|o|o|o|o

[10Y - more 0 0 0

Tot 335 23 335 273 0

w
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Residual Maturity

[0-3M] 0 0 0 0 0 0 U /] 0 0 0
[3M-1Y] 0 0 0 0 0 0 f/ ) 0 0 0
[1Y-2Y] 0 0 0 0 0 0 %/////////////////////% 0 0 0
[2Y-3Y[ | govakia 0 0 0 0 0 0 | 0 0 0
[8Y-5Y] 20 18 18 0 4 0 %/////////////////////////% 1 1 2
[5Y - 10Y [ 4 2 0 2 0 1 ] 0 0 0
[10Y - more 5 5 0 5 0 0 U] 0 0 0
Tot 29 0 21 18 0 3 4 1 0 — 1 1 2
[0-3M] 0 0 0 0 0 .
[3M-1Y[ 0 0 0 0 0 ]
[1Y-2Y] 0 0 0 0 0 0.
[2Y-3Y] Slovenia 1 1 0 1 -1 ]
[BY-5Y] 0 0 0 0 -1 ]
[5Y - 10Y | 1 0 0 0 0 o
[mYT- T 2 0 2 8 0 (1) 0 01 0 —— 0 0 0
ot 5
[0-3M[ 50 9 -14 0 -23 0 0 U] 0 0 0
[3M-1Y] 114 83 0 83 0 -2 U] 0 0 0
[1Y-2Y] 33 -173 0 -173 0 -10 :////////////////// 7 0 0 0
[2Y-3Y] Spain 21 5 0 5 0 23 U] 0 0 0
[BY-5Y[ 59 0 20 29 9 3 81 . 19 -13 -6
[5Y - 10Y [ 84 36 0 36 0 93 U] 0 0 0
[mYT- T 46212 g 32 2% 0 ffo g 248 0 ———— 109 fs %
ot - - g d
[0-3M] 83 72 83 0 11 0 0 V) 0 0 0
[3M-1Y] 4 0 4 0 4 0 0 U] 0 0 0
[1Y-2Y] 174 0 173 9 164 2 -1 | 0 0 0
[2Y-3Y] Sweden 63 63 11 52 0 1 ] 0 0 0
[8Y-5Y[ 77 19 34 28 -13 49 -1 7//////////////// A 0 0 0
[5Y - 10Y [ 145 38 43 0 5 0 -3 U] 0 0 0
= = 5 :; ; : e E— — 8 8
ot =
[0-3M[ 2,113 2,113 2,114 0 1 0 0 0 U] 0 0 0
[3M-1Y] 349 6 31 337 312 1 0 4 U /] -2 2 0
[1Y-2Y] 855 2 582 541 39 0 0 0 72 -12 12 0
[2Y-3Y[ | United Kingdom 632 3 526 596 -73 3 0 0 U] 19 21 -1
[8Y-5Y[ 2,577 5 2,380 1,942 433 1 0 0 U ] 85 90 -3
[5Y -10Y [ 6,882 20 5,886 5,617 249 0 0 0 U] 666 706 -38
[10Y - more 8,521 1,514 8,145 2,855 3,776 0 0 5 U} 307 522 -215
Tot 21,929 3,663 19,664 11,888 0 4,113 6 0 9 1,091 1,353 257
| [ TOTALEEAG30 | 58,704 [ 4,638 [ 42,647 [ 25,355 [ 0 [ 12,654 [ 1,785 [ 142 [ 9 [ 0 [ -1,281 2,383 [ -1,097

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees
(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(3) Please provide a positive number if the book value is larger than the fair value of sovereign assets. Please provide a negative number if the book value is smaller than the fair value of the sovereign assets.
(4) Please provide a positive number if the book value is larger than the fair value of sovereign assets. Otherwise, 0 should be reported.
(5) According with CEBS Guidelines on prudential filters it is required a consistent treatment of gains and losses resulting from a transaction whereby a cash flow hedge is created for an available for sale instrument: i.e. if the gains on
the hedged item are recognised in additional own funds, so should the results of the corresponding cash flow hedging derivative. Moreover if fair-value hedging contracts on sovereign assets are taken in consideration for the
computation of the prudential filters (before their removal), the FV of such contracts must be reported in the column AB.
(6) For Greece: please report gross and net direct positions before eventual write-off (PSI); in the column provisions must be included eventual write-off (PSI).
(7) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the
denomination and or accounting clasiification of the positions 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 sovereign) with full or partial government guarantees by central, regional and local governments

Legend

I ] These cells do not have to be filled in.

]

These cells contains formulas (yellow cells)

|  ]These cells have to be filled in (white cells)
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Country
Bank code

Bank name

Composition of capital

GB

GB088

ROYAL BANK OF SCOTLAND GROUP plc

A) Common equity before deductions (Original own fundswithout hybrid
instruments and government support measures other than ordinary shares) (+)

64,239

Of which: (+) eligible capital and reserves

83,520

Of which: (-) intangibles assets (including goodwill)

-17,788]

Of which: (-/+) adjustment to valuation differences in other AFS assets ™

1,275

B) Deductions from common equity (Elements deducted from original own funds) (]

COREP CA1.1.1+ COREP line 1.1.2.1

855
///////////////////

////

COREP CA 1.1 - hybrid instruments and government support measures other
than ordinary shares

/////////////////////////

///////////////////////////////////////////////////

Net amount included in T1 own funds (COREP line 1.1.5.1)
Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

measures (C+D+E)

G) Hybrid instruments not subscribed by government

12,060

Tier 1 Capital (F+G) (Total original own funds for general solvency purposes)

66,036

RWA

H) Prudential filter (AFS sovereign assets in EEA as of 30th September 2011) (-/+)

525,603

1) Difference between the book value and the fair value of sovereign assets (Bonds
and Loans and advances) in the HTM and Loans & Receivables portfolios‘s" as of
|30th September 2011

Sovereign capital buffer for exposures in EEA (H+I)

J) Additional impairments on sovereign exposures (-)

Shortfall (+) / Surplus (-) to 9% before application sovereign capital buffer

Overall Shortfall (+) / Surplus (-) after including sovereign capital buffer and
additional impairments on sovereign exposures

.

12.6% 70,585

) -10,263 2.0% -8,647 1.6% COREP CA 1.3.T1* (negative amount)
Total of items as defined by Article 57 (1), (m), (n) (0) and (p) of Directive
Of which: (-) deductions of participations and subordinated claims -407 -388 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%)
CORERP line 1.3.7 included in line 1.3.T1* (50% securitisation exposures in
Of which: (-) securitisation exposures not included in RWA according with CRD3 @ -5,725] -1.1% -4,436] -0.8% the banking and trading book subject to 1250% risk weight; Art. 57 (r) of
_ _ _ Directive 2006/48/EC) _ _
Of which: (-) IRB provision shortfall and IRB equity expected loss amounts (before 4131 0.8% 3823 0.7% _As deflngd by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8
tax) included in 1.3.T1%)
C) Common equity (A+B) 53,976 10.3% 58,362 10.8%
Of which: ordinary shares subscribed by government 55,900 10.6% 55,900 10.4% Paid up ordinary shares subscribed by government
D) Other instruments eligible for meeting the buffer (+) 0 0
Hybrids to be converted into ordinary shares by 31st of October 2012
New CoCos issued according to EBA Common Term Sheet
E) Other Existing government support measures (+) 0.0% 0.0%
F) Core Tier 1 including other intruments eligible and existing government support 53,076 10.3% 58,362 10.8%

13.1%

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

COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)

/////////////////////

9 873

///// —

(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 with CRD3 it can include also 50% securitisation exposures in the trading book subject to 1250% risk weight and not included in RWA.
(3) Itincludes also possible differences between the book value and the fair value of: i) direct sovereign exposures in derivatives; ii) indirect sovereign exposures in the banking and trading book

The template has been pre-filled with the figures published on the EBA
web site. Please, double check them and, should it be needed, change
them

The template has been pre-filled with the figures published on the EBA
Web site. Please, double check them and, should it be needed, change
them

Sum of Prudential filter and valuation. If negative it is set to 0

Please report the write-downs on sovereign exposures accounted during the
fourth quarter of 2011 (Dec 2011 column) and the first half of 2012 (June

2012 column) with the limit for the total impaiments (Dec 11 + Jun 2012) of
the sovereign buffer for each country

/

Q%RWA Core Tier 1 including existing government support measures.

9%RWA-(Core Tier 1 including existing government support measures-
Soveragn capital buffer for exposures in EEA).




Country

Bank code

Bank name DYAL BANK OF SCOTLAND GROUP p

Composition of RWA

|(in million Euro) |

Total RWA (see reporting table A - row 25) 525,603 538,772
RWA for credit risk 403,538 415,052
RWA Securitisation and re-securitisations 12,526 7,444
RWA Other credit risk 391,012 407,608
RWA for market risk 76,666 66,886
RWA operational risk 45,399 56,833
Transitional floors 0 0
RWA Other 0 0




Country

Bank code

Bank name

Exposures to sovereigns (central, regional and local governments) in EEA, as of Dec 2011, min EUR

DYAL BANK OF SCOTLAND GROUP p

C1

[1Y-2Y]

[2Y-3Y]

France

[BY-5Y]

[5Y - 10Y |

(42
©
S

1,261

o
ol|o|o
@

389

318

o

>
3
©
s
3
=]
3
[%2]
&
[0-3M[ 0 0 1 0 0 1 0 0
[3M-1Y] 23 0 20 6 0 14 0 0
[1Y-2Y] 16 0 17 1 0 18 10 0
[2Y-3Y] . 22 0 69 0 0 69 0 3
[BY-5Y][ Austria 93 0 22 0 0 92 527 8
[5Y-10Y] 111 0 122 2 0 126 0 13
[10Y - more 330 0 365 322 0 3 0 0
Tot 595 0 268 333 0 65 537 8 0
[0-3M[ 24 0 17 8 0 25 0 0
[3M-1Y] 16 0 101 0 0 101 0 0
[1Y-2Y] 29 0 22 0 0 22 2 1
[2Y-3Y] . 55 0 10 0 0 10 0 2
[BY -5Y][ Belgium 90 0 60 8 0 68 104 10
[5Y-10Y] 1,019 0 723 506 0 217 0 19
[10Y - more 384 0 257 365 0 108 0 0
Tot 1,616 0 752 888 0 136 106 11 0
[0-3M[ 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0
[BY-5Y][ Bulgaria 0 0 0 0 0 0 2
[5Y-10Y] 0 0 0 0 0 0 2
[10Y - more 0 0 0 0 0 0 0
Tot 0 0 0 0 0 0 0 2 0
[0-3M[ 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0
[BY -5Y][ Cyprus 0 0 0 0 0 0 0
[5Y-10Y] 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0
Tot 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0
[3M-1Y] 117 0 117 12 0 105 0 0
[1Y-2Y] 1 0 1 0 0 1 0 0
[2Y-3Y] . 1 0 1 0 0 1 4 1
[Bv-sv] | C7echRepublic 65 0 65 55 0 10 78 0
[5Y-10Y] 69 0 61 65 0 2 0 0
[10Y - more 10 0 6 2 0 4 0 0
Tot 263 0 251 134 0 17 82 0 0
[0-3M[ 1,474 0 1,470 504 0 966 0 0
[3M-1Y] 397 0 401 0 0 401 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 1
[BY-5Y][ Denmark 0 0 0 0 0 0 0 3
[5Y-10Y] 0 0 0 0 0 0 0 2
[10Y - more 0 0 0 0 0 0 0 0
Tot 1871 0 1871 504 0 1,367 0 1 0
[0-3M[ 0 0 0 0 0 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0
[2Y-3Y] . 0 0 0 0 0 0 0 0
[BY -5Y][ Estonia 0 0 0 0 0 0 0 0
[5Y-10Y] 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0
Tot 0 0 0 0 0 0 0 0 0
[0-3M[ 1 0 1 0 0 1 0 0 0
[3M-1Y] 0 0 5 0 0 5 0 0 0
[1Y-2Y] 0 0 2 0 0 2 0 0 0
[2Y-3Y] . 0 0 74 0 0 74 0 0 0
[BY -5Y][ Finland 25 0 87 0 0 87 396 3 0
[5Y-10Y] 279 11 260 38 0 211 0 2 0
[10Y - more 141 134 141 0 0 7 0 0 0
Tot 246 145 381 38 0 198 396 0 0
[0-3M[ 265 0 51 0 0 51 0 0 0
[3M-1Y] 7,810 0 6,650 262 0 6,388 7 1 0
0 12 1 0
0 1 0
0 34 0
0 6 0
0 0 0
0 39 0

[10Y - more

Tot

3,170

427

0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
53 44 -97
53 44 -97
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
43 17 -60
96 29 -125
139 45 -184
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
7 1 -7
0 0 0
7 1 =1/
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
0 0 0
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Residual Maturity

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

Germany

[5Y - 10Y |

[10Y - more

Tot

573

1,140

2,008

3,442

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

Greece (6)

[5Y - 10Y |

[10Y - more

Tot

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

Hungary

[5Y - 10Y |

[10Y - more

Tot

[0-3M]

[3M-1Y[

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

Iceland

[5Y - 10Y |

[10Y - more

Tot

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

Ireland

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot
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[10Y - more

Tot
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[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

Latvia

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

[0-3M]
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Residual Maturity

[0-3M]

[3M-1Y[
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[10Y - more

Tot

Lithuania

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

Luxembourg

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

Malta

(=] [a] (o] o] (o] (o] (o] (o] (o] (o] (o] (o] (] (] o] (o] | (o] | ] (o] (o] (e} (] (=]

olo|o|o|o|o|o|o|o|o|o|o|o|o|o|o|b|oloN|o|o]o|o

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

Netherlands

N
©

N
[}

*d
S
©

[*d
B
©

w
iy

w
ey

=
o
oo

OO8000OOOOOOOOOOOOOOOOOOOOOO

=
©
=]

=
w
(o]
N

N}
N
N

2,052

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

Norway

OIN|IN|O ||

(=] [e] (o] (o] (o] (o] (=)

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

Poland

D |0 |
©O|00|w

os
[} [¢)]

NN G ST P EN ST DN Y R [ P

=
(S}

[0-3M]

[3M-1Y[

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

Portugal

=
OOOH%HW@@U‘I

(=] (o]l o] (o] | "] o] (o] (o] (e} [e]

N

[or]
o

N
o

[0-3M]

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

[5Y - 10Y |

[10Y - more

Tot

Romania

I S S S S E S EE E S E S N EEE EEE N EEE E S EE SN E E E E E S S E S E SIS S S S S S S SIS S ST S ST ST IS S S Y S

(o] (o] o] o] (o] [o] (o] (o] (o] [o] (o] (o] (] [«] (o] o] (o] (o] (o] (o] (o] (o] (o] (o] [«] (o] [o] [o] [o] o] (o] (o] (o] (o] (o] (o] (o] [} [o] o] (o] [o] (o] (o] (o] (o] (o] [o] [«] (] [o] [«] [o] o] (o] (o] (o] (o] (o] [o] (o] (] [a] (]

o|ofo|o|o|o|o|o[R|e|o|R|e|o|e|e|o|o|e|o|o|e|o|o|w|o|o|e|o|w|o|a|Ble|o|E|o|o|o|c|o|o|o|o|o|o|o]o|o|o|o|o|o|o|o|o|o|o|o]o|o|o|e|e

nE
&,o:‘,.,n—\o,‘_.oozo:}ga&,w,&,bo,‘;mon—\,Looooooooooo,‘\,owooooooooooooooooooo(pop(‘po,‘_.oo

(=] [o] o] (o] (o] (o] (o] (] (o] [a] o] [o] (o] [o] (o] (o] [o] (o] (o] (o] (o] [«] o] o] [«] [o] o] (o] (o] (o] (o] (o] (o] (] (o] [o] o] [o] (o] (o} (o] (o] (o] (o] (o] (] (o] [o] (] o] (o] (o] o] (o] (o] (o] (o] (o] (o] [«] (o] o] (=] (=)

o|lo|~|Oo|o

127

. .
o [x]r !
FEIRINIGICIEN SIS

193

olofo|o|o|o|o|o|B|B|8|o|o|e|o|o|o|o|o|o|o|o|o|o|e

N ERK

' '

C1




Residual Maturity

[0-3M] 0 0 0 0 0 0 0 0 0 V. ) 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0 0 W ) 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0 0 %/////////////////////% 0 0 0
[2Y-3Y] Slovakia 0 0 -1 0 0 -1 0 0 0 f///////////////////////////% 0 0 0
[3Y-5Y] 6 0 6 0 0 6 0 -1 0 %/////////////////////////% 0 0 0
[5Y - 10Y [ 22 0 22 20 0 1 0 2 0 U 2 0 -2
[10Y - more 0 0 -4 0 0 -4 0 0 0 U ]} 0 0 0
Tot 28 0 23 20 0 2 0 0 0 ] 2 0 2
[0-3M] 0 0 0 0 0 0 0 0 0 7///////////////////////%
[3M-1Y] 0 0 0 0 0 0 0 0 0 %/////////////////////////%
[1Y-2Y] 0 0 0 0 0 0 0 1 0 |
[2Y-3Y] Slovenia 0 0 0 0 0 0 0 -1 0 U]
[8Y-5Y[ 0 0 -1 0 0 -1 0 0 0 .
[5Y - 10Y [ 1 0 0 0 0 0 0 0 0 %///////////////////////%
: 3 : 3 3 : 8 : — : :
ot - - =
[0-3M] 14 0 -29 0 0 -29 0 0 0 U7} 0 0 0
[3M-1Y] 94 11 51 0 0 40 0 1 0 U] 0 0 0
[1Y-2Y] 55 0 -225 0 0 -225 0 -4 0 U] 0 0 0
[2Y-3Y] Spain 26 0 -123 0 0 -123 0 1 0 U] 0 0 0
[3Y-5Y[ 55 0 -73 40 0 -113 42 -78 0 U]} 18 -12 -6
[5Y - 10Y [ 97 0 -4 0 0 -4 0 99 0 U] 0 0 0
i 2 & % 3 o 2 2 S E— — fz %
ot - - g =
[0-3M[ 116 112 116 0 0 4 0 0 0 V] 0 0 0
[3M-1Y] 41 0 10 0 0 10 1 0 0 v 0 0 0
[1v-2Y] 11 0 5 11 0 -6 10 0 0 | 0 0 0
[2Y-3Y] Sweden 252 39 240 0 0 201 3 0 0 ] 0 0 0
[8Y-5Y[ 97 0 -25 35 0 -60 52 -1 0 | -1 -1 0
[5Y - 10Y [ 153 70 -138 0 0 -208 0 -4 0 U] 0 0 0
e 5 2 3 5 s : — 8 8
ot - E
[0-3M] 2,903 2,525 2,595 73 0 -4 3 0 0 U] 0 0 0
[3M-1Y] 56 27 32 5 0 0 12 0 5 U] 0 0 0
[1Y-2Y] 1,375 4 1,176 402 0 770 0 0 0 U] -4 4 0
[2Y-3Y[ | nited Kinadom 964 6 387 923 0 542 4 0 0 U] -29 30 0
[3Y-5Y[ 9 3,238 9 2,786 2,603 0 175 26 0 0 U ] -120 132 -5
[5Y - 10Y [ 11,114 11 10,590 8,709 0 1,870 0 0 0 U] -787 852 -63
[10Y - more 11,611 1,815 9,988 3,370 0 4,803 0 0 7 U] -368 693 -326
Tot 31,261 4,397 27,554 16,085 0 7,072 45 0 12 -1,306 1,711 -394
| [TOTALEEAG30 ] 82,649 [ 5,731 [ 60,239 [ 40,644 [ 0 [ 13,863 [ 2,510 [ 130 12 [ 1518 | 1,396 2,921 [ 1513

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees
(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(3) Please provide a positive number if the book value is larger than the fair value of sovereign assets. Please provide a negative number if the book value is smaller than the fair value of the sovereign assets.
(4) Please provide a positive number if the book value is larger than the fair value of sovereign assets. Otherwise, 0 should be reported.
(5) According with CEBS Guidelines on prudential filters it is required a consistent treatment of gains and losses resulting from a transaction whereby a cash flow hedge is created for an available for sale instrument: i.e. if the gains on
the hedged item are recognised in additional own funds, so should the results of the corresponding cash flow hedging derivative. Moreover if fair-value hedging contracts on sovereign assets are taken in consideration for the
computation of the prudential filters (before their removal), the FV of such contracts must be reported in the column AB.
(6) For Greece: please report gross and net direct positions before eventual write-off (PSI); in the column provisions must be included eventual write-off (PSI).
(7) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the
denomination and or accounting clasiification of the positions 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 sovereign) with full or partial government guarantees by central, regional and local governments
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Country c2

Bank code
EERVAIEINEE Y AL BANK OF SCOTLAND GROUP p

Exposures to sovereigns (central, regional and local governments) in EEA, as of June 2012, min EUR
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Residual Maturity

[3M-1Y][

[1Y-2Y]

[2Y-3Y]

[3Y-5Y]

[5Y - 10Y |

[10Y - more

[0-3M] 2,129 0 2,128 0 0 2,128 0 0 0
[3M-1Y][ 2,620 5 751 27 0 719 1 1 0
[1Y-2Y] 658 0 659 642 0 1,301 9 1 0
[2Y-3Y] Erance 409 0 206 126 0 79 0 0 0
[3Y 5Y[ 1,367 22 480 67 0 390 234 22 0
[5Y - 10V [ 754 51 170 177 0 398 0 5 0
[10Y - more 1,562 538 1,066 336 0 192 0 0 0
Tot 9,500 617 3,802 1,376 0 1,810 244 19 0
[0-3M] 47 0 6 0 0 6 0 0 0
[3M-1Y][ 2,020 0 2.635 84 0 2,551 1 0 0
[1Y-2Y] 602 0 231 59 0 171 26 g 0
[2Y-3Y] 1112 0 854 787 0 67 3 11 0
[3Y -5Y] Germany 5,123 0 2,601 3,770 0 830 579 24 0
[5Y - 10V [ 6,156 0 6,023 4,879 0 1144 0 19 0
[10Y - more 1,510 0 1,020 1,004 0 72 0 S 0
Tot 17,470 0 15,369 10,674 0 4,695 609 0 0
[0-3M] 2 2 2 0 0 0 0 0 0
[3M-1Y][ 0 0 0 0 0 0 0 0 0
[1Y-2Y] 10 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0 0
[3Y -5Y] Greece (6) 0 0 0 0 0 0 0 0 0
[5Y - 10V [ 0 0 0 0 0 0 0 0 0
[10Y - more 20 0 20 0 0 20 0 0 0
Tot 34 2 24 0 0 20 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0
[3M-1Y][ 9 0 5 0 0 5 0 1 0
[1Y-2Y] 26 0 25 0 0 25 0 0 0
[2Y-3Y] 1 0 0 0 0 0 0 2 0
[3Y -5Y] Hungary 9 0 7 0 0 7 0 5 0
[5Y - 10V [ 25 0 25 0 0 25 0 5 0
[10Y - more 0 0 0 0 0 0 0 0 0
Tot 59 0 52 0 0 52 0 13 0
[0-3M] 0 0 0 0 0 0 0 0 0
[3M-1Y][ 0 0 0 0 0 0 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 0 0
[3Y -5Y] Iceland 0 0 0 0 0 0 0 0 0
[5Y - 10 [ 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0
Tot 0 0 0 0 0 0 0 0 0
[0-3M] 3 3 3 0 0 0 0 0 0
[3M-1Y][ 2 0 2 0 0 2 2 K] 0
[1Y-2Y] 5 2 5 0 0 1 0 0 0
[2Y-3Y] 0 0 0 0 0 0 0 3 0
[3Y -5Y] Ireland 17 17 17 0 0 0 0 36 0
[5Y - 10 [ 158 17 152 135 0 0 0 21 0
[10Y - more 14 14 9 0 0 -5 0 0 0
Tot 201 55 190 135 0 0 2 19 0
[0-3M] 2,060 2,339 0 0 2,339 0 0 0
[3M-1Y][ 245 2,478 0 0 2,478 4 3 0
[1Y-2Y] 305 79 0 0 79 0 15 0
[2Y-3Y] taly 219 659 0 0 659 0 21 0
[3Y 5Y[ 702 530 53 0 477 o7 112 0
[5Y - 10V [ 702 166 265 0 99 203 0
[10Y - more 348 -99 86 0 -185 3 0
Tot 5,481 121 204 0 526 100 98 0
[0-3M] 0 0 0 0 0
0 0 0

0 0 0

0 0 0

0 0 0

0 0 0

0 0 0

0 0 0
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Residual Maturity
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Residual Maturity

[0-3M] 0 0 0 0 0 0 0 0 0 ://////////////////////////// 0 0 0
[3M-1Y] 0 0 0 0 0 0 0 0 0 { ) 0 0 0
[1Y-2Y] 0 0 0 0 0 0 0 0 0 %/////////////////////% 0 0 0
[2Y-3Y] Slovakia 0 0 0 0 0 0 0 0 0 f///////////////////////////% 0 0 0
[8Y-5Y] 25 0 22 22 0 0 5 0 0 %/////////////////////////% 1 1 2
[5Y - 10Y [ 5 0 -2 0 0 -2 0 1 0 U 0 0 0
[10Y - more 6 0 6 0 0 6 0 0 0 U] 0 0 0
Tot 36 0 26 22 0 4 5 1 0 [ ] 1 1 2
[0-3M] 0 0 0 0 0 0 0 0 0 7///////////////////////%
[3M-1Y] 0 0 0 0 0 0 0 0 0 %/////////////////////////%
[1Y-2Y] 0 0 0 0 0 0 0 0 0 7//////////////// )
[2Y-3Y] Slovenia 1 0 1 0 0 1 0 -1 0 U]
[8Y-5Y] 0 0 0 0 0 0 0 -1 0 7/////////////// /)
[5Y - 10Y [ 1 0 0 0 0 0 0 0 0 %////////////////////////%
: 3 : 3 3 : 8 : — : :
ot E
[0-3M[ 62 11 -17 0 0 -29 0 0 0 U] 0 0 0
[3M-1Y] 141 0 103 0 0 103 0 -3 0 U] 0 0 0
[1Y-2Y] 41 0 -214 0 0 -214 0 -12 0 ://///////////////// 7 0 0 0
[2Y-3Y] Spain 26 0 6 0 0 6 0 29 0 U] 0 0 0
[BY-5Y] 73 0 25 36 0 11 3 -100 0 . 24 -16 -7
[5Y - 10Y [ 104 0 45 0 0 45 0 115 0 U] 0 0 0
[10Y'I: T 57263 101 -gg 306 g fsse g 354 g ———— 204 fs g
ot - - g -
[0-3M[ 103 89 103 0 0 14 0 0 0 V] 0 0 0
[3M-1Y[ 5 0 5 0 0 5 0 0 0 ] 0 0 0
[1Y-2Y] 216 0 214 11 0 203 3 -1 0 | 0 0 0
[2Y-3Y] Sweden 78 0 78 14 0 64 0 1 0 ] 0 0 0
[8Y-5Y[ 95 23 42 35 0 -16 60 -2 0 7//////////////// A 0 0 0
[5Y - 10Y [ 179 47 53 0 0 6 0 -3 0 U] 0 0 0
e = = 5 3 = S : S —— 8 8
ot E
[0-3M] 2,619 2,619 2,620 0 0 1 0 0 0 U] 0 0 0
[3M-1Y] 432 7 38 418 0 -387 2 0 6 U] -2 2 0
[1Y-2Y] 1,060 3 722 671 0 48 0 0 0 72 -15 15 0
[2Y-3Y[ | United Kingdom 784 4 652 739 0 -90 4 0 0 U] 24 26 -1
[8Y-5Y[ 3,194 6 2,950 2,407 0 537 1 0 0 U] 105 112 -4
[5Y -10Y [ 8,530 25 7,295 6,962 0 309 0 0 0 . -825 875 -47
[10Y - more 10,561 1,876 10,095 3,539 0 4,680 0 0 6 U} -381 647 -266
Tot 27,180 4,540 24,373 14,735 0 5,098 7 0 11 -1,352 1,677 319
| [ TOTALEEAG30 | 72,761 [ 5,748 [ 52,860 [ 31,427 [ 0 [ 15,684 [ 2,213 [ 176 [ 12 [ 0 [ 1,588 2,955 [ 1362

(1) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with full or partial government guarantees
(2) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(3) Please provide a positive number if the book value is larger than the fair value of sovereign assets. Please provide a negative number if the book value is smaller than the fair value of the sovereign assets.
(4) Please provide a positive number if the book value is larger than the fair value of sovereign assets. Otherwise, 0 should be reported.
(5) According with CEBS Guidelines on prudential filters it is required a consistent treatment of gains and losses resulting from a transaction whereby a cash flow hedge is created for an available for sale instrument: i.e. if the gains on
the hedged item are recognised in additional own funds, so should the results of the corresponding cash flow hedging derivative. Moreover if fair-value hedging contracts on sovereign assets are taken in consideration for the
computation of the prudential filters (before their removal), the FV of such contracts must be reported in the column AB.
(6) For Greece: please report gross and net direct positions before eventual write-off (PSI); in the column provisions must be included eventual write-off (PSI).
(7) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the
denomination and or accounting clasiification of the positions 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 sovereign) with full or partial government guarantees by central, regional and local governments
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