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2015 EU-wide Transparency Exercise
Capital

Deutsche Zentral-Genossenschaftsbank AG

CRR / CRDIV DEFINITION OF CAPI

OWN FUNDS

COMMON EQUITY TIER 1 CAPITAL (net of deductions and after applying
transitional adjustments)

Capital instruments eligible as CET1 Capital (including share premium and net own capital
instruments)

Retained earnings

Accumulated other comprehensive income

Other Reserves

Funds for general banking risk

Minority interest given recognition in CET1 capital
Adjustments to CET1 due to prudential filters

(-) Intangible assets (including Goodwill)

(-) DTAs that rely on future profitability and do not arise from temporary differences net of
associated DTLs

(-) IRB shortfall of credit risk adjustments to expected losses

(-) Defined benefit pension fund assets

() Reciprocal cross holdings in CET1 Capital

(-) Excess deduction from AT1 items over AT1 Capital

(-) Deductions related to assets which can alternatively be subject to a 1.250% risk weight

Of which: from securitisation positions (-)

(-) Holdings of CET1 capital instruments of financial sector entities where the institiution does

not have a significant investment
(-) Deductible DTAs that rely on future profitability and arise from temporary differences

(-) Holdings of CET1 capital instruments of financial sector entities where the insti
significant investment

(-) Amount exceding the 17.65% threshold

Other CET1 capital elements and deductions

Transitional adjustments

Transitional adjustments due to grandfathered CET1 Capital instruments (+/-)

Transitional adjustments due to additional minority interests (+/-)

Other transitional adjustments to CET1 Capital (+/-)

ADDITIONAL TIER 1 CAPITAL (net of deductions and after transitional adjustments)

Additional Tier 1 Capital instruments (including grandfathered amounts)

Other additional Tier 1 Capital components and deductions (after transitional adjustments)

TIER 1 CAPITAL (net of deductions and after transitional adjustments)

TIER 2 CAPITAL (net of deductions and after transitional adjustments)

Tier 2 Capital instruments (including grandfathered amounts)

Other Tier 2 Capital components and deductions (after transitional adjustments)

TOTAL RISK EXPOSURE AMOUNT

Common Equity Tier 1 Capital ratio

Tier 1 Capital ratio

Total Capital ratio

As of As of ~ODE
31/12/2014 30/06/2015 Gu=p e
16,508 16,670 CAL {1} Articles 4(118) and 72 of CRR
11,913 12,792 CAL{1.1.1} Article 50 of CRR
5,748 5,748 CAL{1.1.1.1} Articles 26(1) points (a) and (b), 27 to 29, 36(1) point (f) and 42 of CRR
5,442 5,621 CAL{1.1.1.2} Articles 26(1) point (c), 26(2) and 36 (1) points (a) and (1) of CRR
441 840 CA1{1.1.1.3} Articles 4(100), 26(1) point (d) and 36 (1) point (1) of CRR
65 412 CAL{1.1.1.4} Articles 4(117) and 26(1) point (e) of CRR
0 0 CAL{1.1.15} Articles 4(112), 26(1) point (f) and 36 (1) point (1) of CRR
267 373 CAL{1.1.1.7} Article 84 of CRR
-299 -259 CA1{1.1.1.9} Articles 32 to 35 and 36 (1) point (1) of CRR
593 519 M (L1110 + 11111} ég:\s 4(113), 36(1) point (b) and 37 of CRR. Articles 4(115), 36(1) point (b) and 37 point (a) of
-105 -64 CAL{1.1.1.12} Articles 36(1) point (c) and 38 of CRR
-30 -117 CAL{1.1.1.13} Atticles 36(1) point (d), 40 and 159 of CRR
0 0 CAL{1.1.1.14} Articles 4(109), 36(1) point (e) and 41 of CRR
-3 -3 CAL {1.1.1.15) Articles 4(122), 36(1) point () and 44 of CRR
0 0 CAL{1.1.1.16} Article 36(1) point (j) of CRR
Articles 4(36), 36(1) point (k) (i) and 89 to 91 of CRR; Articles 36(1) point (k) (ii), 243(1) point (b),
0 0 CAL{1.1.1.17to 1.1.1.21} 244(1) point (b) and 258 of CRR; Articles 36(1) point k) (iii) and 379(3) of CRR; Articles 36(1) point.
k) (iv) and 153(8) of CRR and Articles 36(1) point k) (v) and 155(4) of CRR.
0 0 CAL{1.1.1.18} Articles 36(1) point (K) (i), 243(1) point (b), 244(1) point (b) and 258 of CRR
0 -23 CAL{1.1.1.22) Articles 4(27), 36(1) point (h); 43 to 46, 49 (2) and (3) and 79 of CRR
0 0 CAL{1.1.1.23} Articles 36(1) point (c) and 38; Articles 48(1) point (a) and 48(2) of CRR
0 0 CAL {1.1.1.24) Articles 4(27); 36(1) point (i); 43, 45; 47; 48(1) point (b); 49(1) to (3) and 79 of CRR
0 0 CAL{1.1.1.25} Atticle 470 of CRR
20 0 CAL{1.1.1.27} + CAL :
{111
CAL{1.1.1.6 +1.1.18 +
1,001 783 1.1.1.26} °
0 0 CA1 {1.1.1.6}
Articles 483(1) to (3). and 484 to 487 of CRR.
956 821 CA1{1.1.1.8}
Articles 479 and 480 of CRR
46 -38 CA1 {1.1.1.26}
Articles 469 to 472. 478 and 481 of CRR.
1,494 1,011 CA1 {1.1.2} Article 61 of CRR
CAL {1.1.2.1} + CAL
1,980 1,366 {1.1.2.2} + CAL{1.1.2.3} +
CAL {1.1.2.4}
CAL{1.1.2} - (CAL {1.1.2.1}
-486 -356 +CA1{1.1.2.2) + CAL
{1.1.2.3) + CAI {1.1.2.4))
13,407 13,803 CA1{1.1} Article 25 of CRR
3,101 2,868 CA1{1.2} Artidle 71 of CRR
CAL{1.2.1} + CAI {1.2.2} +
2,805 2,557 CAL{1.2.3} + CAL {1.2.4}
CAL{1.2} - (CAL {L.2.1} +
296 310 CA1{1.2.2} + CA1 {1.2.3} +
CAL{12.4})
98,080 101,130 CA2 {1} Articles 92(3), 95, 96 and 98 of CRR
12.15% 12.65% CA3 {1} -
13.67% 13.65% CA3 {3} -
16.83% 16.48% CA3 {5} -




2015 EU-wide Transparency Exercise

BANKING

i AUTHORITY

Risk exposure amounts

Deutsche Zentral-Genossenschaftsbank AG

as of as of
(min EUR) 31/12/2014 30/06/2015

Risk exposure amounts for credit risk 76,573 77,286

Risk exposure amount for securitisation and re-securitisations in the banking book 8,679 8,149
Risk exposure amount for contributions to the default fund of a CCP 269 303

Risk exposure amount Other credit risk 67,625 68,834
Risk exposure amount for position, foreign exchange and commodities (Market risk) 10,909 13,120
of which: Risk exposure amount for securitisation and re-securitisations in the trading book * 155 138
Risk exposure amount for Credit Valuation Adjustment 2,297 1,802

Risk exposure amount for operational risk 8,302 8,918

Other risk exposure amounts 0 2

Total Risk Exposure Amount 98,080 101,130

(1) May include hedges, which are not securitisation positions, as per Article 338.3 of CRR



I EUROPEAN

4
’ AUTHORITY
fiv

P&L

Deutsche Zentral-Genossenschaftsbank AG

(min EUR)

Interest income

Of which debt securities income

Of which loans and advances income
Interest expenses

(Of which deposits expenses)

(Of which debt securities issued expenses)
(Expenses on share capital repayable on demand)
Dividend income
Net Fee and commission income

Gains or (-) losses on derecognition of financial assets and liabilities not measured at fair value through profit or loss, and of non financial assets, net

Gains or (-) losses on financial assets and liabilities held for trading, net
Gains or (-) losses on financial assets and liabilities designated at fair value through profit or loss, net
Gains or (-) losses from hedge accounting, net
Exchange differences [gain or (-) loss], net
Net other operating income /(expenses)
TOTAL OPERATING INCOME, NET
(Administrative expenses)
(Depreciation)
(Provisions or (-) reversal of provisions)
(Commitments and guarantees given)
(Other provisions)

Of which pending legal issues and tax litigation®
Of which restructuring®
(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)
(Loans and receivables)

(Held to maturity investments, AFS assets and financial assets measured at cost)
(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets)
(of which Goodwill)
Negative goodwill recognised in profit or loss
Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates
Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations
PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS
PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS
Profit or (-) loss after tax from discontinued operations
PROFIT OR (-) LOSS FOR THE YEAR
Of which attributable to owners of the parent
@ Information available only as of end of the year

2015 EU-wide Transparency Exercise

As of As of
31/12/2014 30/06/2015
13,311 5,921
959 391
6,252 2,982
10,313 4,443
3,404 1,573
935 411
1 3
39 10
1,678 915
166 26
361 -1,133
307 275
-4 25
134 1,159
-42 97
5,637 2,847
3,080 1,690
161 81
105 -32
13 3
92 -35

[ 6 |

166 100
153 74
13 26
-7 9
0 8
0 0
383 144
-3 0
2,513 1,143
1,924 834
0 0
1,924 834
1,686 687




2015 EU-wide Transparency Exercise
Market Risk

Deutsche Zentral-Genossenschaftsbank AG

SA M
As of

31/12/2014

As of As of 31/12/2014
30/06/2015
INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

VaR (Memorandum item) STRESSED Va_R (Memorandum

item)

TOTALRISK  TOTAL RISK

EXPOSURE EXPOSURE
AMOUNT AMOUNT

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(vaRavg)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
[Q'ELENT))

LATEST 12 WEEKS
AVAILABLE AVERAGE
MEASURE

PREVIOUS

ST
DAY (VaRt-1) MEASURE

(SVaRt-1)

Traded Debt Instruments
Of which: General risk
Of which: Specific risk

Eauities
Of which: General risk
Of which: Specific risk

Foreian exchanae risk

Commodities risk

Total

™
As of 30/06/2015

INCREMENTAL
DEFAULT AND
MIGRATION RISK
CAPITAL CHARGE

ALL PRICE RISKS CAPIT}
CHARGE FOR CTP

STRESSED VaR (Memorandum
item)

ALL PRICE RISKS CAPITAL

CHARGE FOR CTP VaR (Memorandum item)

TOTAL RISK
EXPOSURE
AMOUNT

TOTAL RISK
EXPOSURE
AMOUNT

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(vaRavg)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
[Q'ELENT))

12 WEEKS
FLOOR AVERAGE
MEASURE

LATEST 12 WEEKS
AVAILABLE AVERAGE
(SVaRt-1) MEASURE

12 WEEKS
FLOOR AVERAGE
MEASURI

LAST
MEASURE

PREVIOUS
DAY (VaRt-1)

LAST

ST
MEASURE MEASURE




Consolidated data

2015 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
Deutsche Zentral-Genossenschaftsbank AG
As of 31/12/2014

Exposure
Value'

Risk exposure

- 1
Original Exposure amount

Central aovernments or central banks
Reaional aovernments or local auth
Public sector entities
Multilateral Develobment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
Secured bv mortaaaes on immovable provertv
of which:
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment.
Collective investments undertakinas (CIU)
Eai . 4.086
Securitisation 4212
Other exnosures 583

Standardised Approach

As of 30/06/2015

Value
adjustments and

Value

E
xposure adjustments and

Value'

Risk exposure

- 1
Original Exposure! amount

4115
4132
597

Standardised Total 150,026

144,582

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

GERMANY

Asof 31/12/2014

Exposure

Risk exposure
Value® amount

inal Exposure®

Central aovernments or central banks
Reaional aovernments or local auths
Public sector entities
Multilateral Develobment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
Secured bv mortaaaes on immovable brobertv
of which: SME
Exposures in default
Items associated with particulariv hiah risk
Covered bonds
Claims on institutions and cornorates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exposures
Standardised Total®

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

UNITED STATES

As of 31/12/2014

Exposure
Value®

Risk exposure
amoun

Original Exposure®

Central aovernments or central banks
nal aovernments or local auth
Public sector entities
Multilateral Development Banks
International Oraanisations
Institutions
Cornorates
of which: SME
Retail
of which: SME
Secured bv mortaaaes on immovable provertv
of which: SME
Exposures in default
Ttems associated with particula
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauity
Securitisation
Other exposures
Standardised Total®

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

UNITED KINGDOM

As of 31/12/2014

Exposure

Risk exposure
Value® ount

Original Exposure®

Central qovernments o central banks
Reaional aovernments or local auth
Public sector entities

Multilateral Develobment Banks

of which: SME
Retail
of which: SME
Secured bv mortaaaes on immovable propertv
of which: SME
Exposures in default
Items associated with particularlv hiah risk
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eaui

Sec

Other exposures

Standardised Total®

(1) Original exposue, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Standardised Approach
As of 30/06/2015
lue

Val
adjustments and
provisions®

Exposure  Risk Yalue
P isk eXpOSUre ;45 tments and
mount

al Exposure®
B Value' a

Standardised Approach

As of 30/06/2015

Exposure
Value'

Risk exposure

Value
adjustments and
amount

provisions®

Value
Original Exposure® adjustments and

provisions’

Bg
2y

c8cocosrocoouna

Standardised Approach
As of 30/06/2015
lue

Val
adjustments and
provisions®

Value
adjustments and

Exposure Risk exposure
mount 5
provisions’

al Exposure®
P Value' a




Standardised Approach

Asof 31/12/2014 As of 30/06/2015

Value Exposure  Risk exposure yalue
" 1 it
adjustments and Original Exposure R amount | adjustments and

provisions’ provisions’

Exposure  Risk exposure
it

- .
Original Exposure e amoun

Central aovernments or central banks 612 [
Reaional aovernments or local authoriti 1 1 0
Public sector entities 6 7 0
Multilateral Develobment Banks 0 0 0
International Oraanisations 0 0 0
Institutions 1 2 0
87 79 7 147 128 127

6 4 4 14 3 3

5 5 4 3 3 2

0 0 0 0 0 0

FRANCE Secured bv mortaaaes on immovable probertv 0 0 0 0 0 0
of which: SME 0 0 0 0 0 0
Exposures in default 31 31 45 31 31 46
Items associated with particularly hiah risk 0 0 0 0 0 0
Covered bonds 2 2 5 2% 2% 5
Claims on institutions and cornorates with a ST credit assessment 0 0 0 0 0 0
as (CIU) 103 102 55

0

Standardised Total
(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Standardised Approach

As of 31/12/2014 As of 30/06/2015

Exposure  Risk exposure
Value' amount

Value Exposure  Risk exposure yalue
adjustments and igit o adjustments and
] a Original Exposure! T e il a

provisions’ provisions’

Original Exposure’

Central aovernments or central banks
Reaional aovernments or local authol

Secured bv mortaaaes on immovable provertv
of which: SMi
Exposures in default
Items associated with barticulariv K
Covered bonds
Claims on institutions and cornorates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauitv
Securitisation
Other exnosures
Standardised Total®
(1) Original expostire, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Standardised Approach
As of 31/12/2014 As of 30/06/2015
lue

Val
adjustments and al Exposure®
provisions®

. Value
Exposure  Risk exposure adjustments and
amount

Exposure  Risk exposure
Value® mount

.
Original Exposure’ Value® al

Central aovernments or central banks
Reaional aovernments or local authorities
Public sector entities
Multilateral Develobment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
SWITZERLAND Secured bv mortaaaes on immovable propertv

of which: SME
iah risk

Claims on institutions and corporates with a ST credit assessment
Collective as (CIU)

Other exposures
Standardised Total
(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit isk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Standardised Approach
As of 31/12/2014 As of 30/06/2015
Value

adjustments and Original Exposure®
provisions®

value
adjustments and
provisions®

Exposure  Risk exposure
amount

Exposure  Risk exposure
Value® mount

- .
Original Exposure’ Value! al

Central aovernments or central banks
Reaional governments or local authorities
Public sector entities
Multilateral Development Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
NETHERLANDS [EEal i a e oo R A S e
of which: SME
Exposures in default
Items associated with particularly hiah
Covered bonds
Claims on institutions and corporates with a ST credit assessment
Collective investments undertakinas (CIU)
Eauity
Securitisation
Other exposures
Standardised Total®
(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures




Standardised Approach

Asof 31/12/2014 As of 30/06/2015

Value Exposure  Risk exposure yalue
" 1 it
adjustments and Original Exposure R amount | adjustments and

provisions’ provisions’

Exposure  Risk exposure
it

- .
Original Exposure e amoun

Central aovernments o central banks
Reaional aovernments or local authoritit
Public sector entities

Multilateral Develobment Banks
International Oraanisations
Institutions

g
&
&
3
9

LUXEMBOURG Secured bv mortaaaes on immovable propertv
of which: SME
Exposures in default
Items associated with particularly hiah risk
Covered bonds
Claims on institutions and cornorates with a ST credit assessment
as (CIU)

cfcococcoworodrococooo

Standardised Total
(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

Standardised Approach

As of 31/12/2014 As of 30/06/2015

Exposure  Risk exposure
Value' amount

Value Exposure  Risk exposure yalue
adjustments and igit o adjustments and
] a Original Exposure! T e il a

provisions’ provisions’

Original Exposure’

Central aovernments or central banks
Reaional aovernments or local authol

MARSHALL
Secured bv mortaaaes on immovable provertv
ISLANDS of which: SMi

Exposures in default

Items associated with barticulariv K

Covered bonds

Claims on institutions and cornorates with a ST credit assessment

Collective investments undertakinas (CIU)

Eauitv

Securitisation

Other exnosures

Standardised Total®
(1) Original expostire, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures

cocococorococococofoooocoo

cocccollocococo@ooocooo

Standardised Approach
As of 31/12/2014 As of 30/06/2015
lue

Val
adjustments and al Exposure®
provisions®

Value
Original & 0 Exposure  Risk exposure adjustments and
riginal Exposure’ e

Exposure  Risk exposure
Value® mount

Value' a

Central aovernments o central banks
Reaional aovernments or local authorities
Public sector entities
Multilateral Develonment Banks
International Oraanisations
Institutions
Corporates
of which: SME
Retail
of which: SME
Secured bv mortaaaes on immovable property
of which: SME

g
&
3
$

iah risk

Claims on institutions and corporates with a ST credit assessment
Collective as (CIU)

cfocococcococcohBoocoo
ocfoocoocoocococobhBoooo

Other exposures
Standardised Total

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).
(2) Total value adjustments and provisions per country of counterparty does not include Securistisation exposures



2015 EU-wide Transparency Exercise

Credit Risk - IRB Approach
Deutsche Zentral-Genossenschaftsbank AG

Original Exposure®

Of which:

(min EUR, %) defaulted

Central banks and central dovernments

Corporates
Corporates - Of Which: Specialised Lending

Retail - Secured on real estate propertv
Retail - Secured on real estate property - Of Which: SME
Consolidated data Retail - Secured on real estate property - OF Which: non-
Retail - Qualifving Revolvina
Retail - Other Retail
Retail - Other Retail - OF Which: SME

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

Original Exposure®

Of which:

(min EUR, %) defaulted

Central banks and central dovernments
Institutions
Corporates
Corporates - Of Which: Specialised Lendina
Coroorates - Of Whict

Retail - Secured on real estate provertv
Retail - Secured on real estate property - Of Which: SME
GERMANY Retail - Secured on real estate proerty - Of Which: no
Retail - Qual a Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

al Exposure®

(min EUR, %)

Central banks and central qovernments
Institutions
Corporates
Coroorates - Of Which: Soecialised Lendina
Corporates - Of Which: SME

5

coooooosoooil

Retail - Secured on real estate property
Retail cured on real estate oropertv - Of Which: SME
UNITED STATES Retail - Secured on real estate proberty - OF Which: non-
Retail - Oualifvina Revolvina
Retail - Other Retail
Retail - Other Retail - Of Which
Retail - Other Retail - Of Which:

isation
Other non credit-obliqation assets
IRB Total

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

Original Exposure®

Of which:
(min EUR, %)

Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Specialised Lendina
Corporates - Of Which: SME

Retail - Secured on real estate property
Retail - Secured on real estate proerty - Of Which: SME
cured on real estate property - Of Which: no
Retail - Qualifvina Revolvina
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

UNITED KINGDOM

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credt risk mitigation techniques (e.g. substitution effects).

As of 31/12/2014

Risk exposure amount
Exposure

Value'
Of which
defaulted

As of 31/12/2014

Risk exposure amount
Exposure
ue*
Of which
defaulted

As of 31/12/2014

Risk exposure amount.
Exposure

Of which:

As of 31/12/2014

Risk exposure amount
Exposure
Value'
Of which

IRB Approach

Value

e Original Exposure’
and

Of whid

defaulted

IRB Approach

Value

e Original Exposure’
and

IRB Approach

Value 1
adjustments FIEES
and
provisions o

IRB Approach

Value

adlustments Original Exposure’

Of whid

ich:
defaulted

As of 30/06/2015

Value

Risk exposure amount
adjustments.
and

Exposure
value*

Of which:

defaulted

As of 30/06/2015

Value

Risk exposure amount
adjustments.

Exposure
value*

Of which:
defaulted

As of 30/06/2015

Risk exposure amount jyarie
Exposure adjustments
Value' and
Of which: provisions

As of 30/06/2015

Valug

Risk exposure amount _ e
adjustments

Exposure

value*
Of which
defaulted



IRB Approach

As of 31/12/2014

As of 30/06/2015

all

i Value i Value
1 E; ! Risk exposure amount 1 E; ! Risk exposure amount
Cri IET S Exposure B adjustments CrishslExpeas Exposure B adjustments
Value! and Value! and
Of which Of which provisions Of which: Ofwhich: provisions.

(min EUR, %) defaulted defaulted
Central banks and central dovernments
Institutions
Corporates
Corporates - Of Which: Soecial
Corporates - Of Which: SME

defaulted defaulted

Retail - Secured on real estate propertv
Retail - Secured on real estate property - Of W
FRANCE Retai P of Whi
Qual a Revolving
Retail - Other Retail
Retail - Other Retail - OF Which: SME
ail - Other Retail - Of Which: non-SME

coooocoocooohioo

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

IRB Approach

(min EUR, %)

Original Exposure®

Of which:
defaulted

As of 31/12/2014

Risk exposure amount.
Exposure

Value®
Of which
defaulted

Value

1
adjustments Original Exposure’

Of y

and
provisions ict
defaulted

As of 30/06/2015

Risk exposure amount.
Exposure

Of which:
defaulted

Value
adjustments

and
provisions.

Central banks and central qovernments.
Institutions
Corporates
Cororates - Of Which: Specia
Corporates - OF Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate oroberty - Of Which: SME
SPAIN Retail - Secured on real estate property - Of Which: non-
Retail - Oualifvina Revolvina
il - Other Retai

Retail - Other Retail - O Which
Retail - Other Retail - O Whict

(1) Original exposure, unlike Exposure value, Is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

uritisaf
Other non credit-obliaation assets
IRB Total

Original Exposure®

Of which:

As of 31/12/2014

Risk exposure amount
Exposure

Value'

IRB Approach

Value

T Original Exposure’

As of 30/06/2015

Risk exposure amount
Exposure
value*
Of which

Value
adjustments.

Of which: Of which:
defaulted defaulted defaulted
0

(min EUR, %) defaulted
Central banks and central dovernments 0
Institutions
Corporates
Corporates - Of Which: Specialised Lendina
Coroorates - Of Which: SME

Retail - Secured on real estate provertv
Retail - Secured on real estate property - Of Which: SME
SWITZERLAND Retail - Secured on real estate proerty - Of Which: no
Retail - Qualifvina Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

Eauity.
Securitisation

er non credit-obliaation assets
IRB Total

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credtrisk mitigation techniques (e.g. substitution effects).

IRB Approach

As of 31/12/2014

As of 30/06/2015

1 Risk exposure amount VALD igi t Risk exposure amount aits)
JECLTG Exposure s adjustments @i Exposure P adjustments
Value' and Value® and
Of which Of which provisions Of which: hich:  provisions
(min EUR, %) defaulted defaulted defaulted defaulted

Central banks and central qovernments
Institutions
Corporates
Corporates - O Specialised Lending
Corporates - Of Which: SME

Retail - Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Retail - Secured on real estate property - O Which: non-
Retail - Qualifying Revolving

NETHERLANDS

Retail - Other Retail - Of Which: SME
Retail - Other Retail - Of Which: non-SME

uritisation
Other non credit-obligation assets
IRB Total

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).




Original Exposure®

Of which:
(min EUR, %) defaulted
Central banks and central dovernments
Institutions
Corporates

Corporates - Of Which: Soecial

Corporates - Of Which: SME

Retail - Secured on real estate propertv
Retail - Secured on real estate property - Of W
LUXEMBOURG Retai P of Whi
Qual a Revolving
Retail - Other Retail
Retail - Other Retail - OF Which: SME
ail - Other Retail - Of Which: non-SME

(1) Original exposure, unlike Exposure value, is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (e.g. substitution effects).

Original Exposure®

Of which:

(min EUR, %) defaulted

Central banks and central governments
Institutions
Corporates
Corporates - Of Which: Special
Corporates - Of Which: SME
Retail
Retail - Secured on real estate property
Retail - Secured on real estate propertv - Of Which: SME
MARSHALL ISLANDS Retail - Secured on real estate proberty - OF Which: non-
Retail - Oualifvina Revolvina
Retail - Other Retail
Retail - Other Retail - OF Whict
Retail - Other Retail - Of Whict
Eauitv.
Securitisation
Other non credit-obliaation assets
IRB Total
1) Original exposure, unike Exposure value, s reported before taking into account any effect due to credit conversion factors or credlt isk mitigation technues (e.g. substtution effects).

Original Exposure®

Of which:
(in EUR, %) defaulted
Central banks and central aovernments
Institutions
Corporates
Corporates - O Which: Specialised Lendina
Corborates - Of Which: SME

Retail - Secured on real estate pbrovertv
Retail - Secured on real estate property - Of Which: SME
ITALY Retail - Secured on real estate proerty - Of Which: no
Retail - Qualifvina Revolving
Retail - Other Retail
Retail - Other Retail - Of Which: SME

Retail - Other Retail - Of Which: non-SME

Other non credit-obliaation assets
IRB Total

(1) Original exposure, unlike Exposure value, Is reported before taking into account any effect due to credit conversion factors or credit risk mitigation techniques (.

‘Substitution effects).

As of 31/12/2014

Exposure
Value'
Of which

As of 31/12/2014

Risk exposure amount
Exposure
Value®
Of which
defaulted

As of 31/12/2014

Risk exposure amount
Exposure

Value'
Of which
defaulted

Risk exposure amount

defaulted

IRB Approach

Value a
1 E;
adjustments CriglnalExpoass;
an
provisions Of which:
defaulted

IRB Approach

Value 1
adjustments Original Exposure’
and
Of whid
defaulted

provisions

IRB Approach

Value

T Original Exposure’

Of which:
defaulted

As of 30/06/2015

Risk exposure amount Value
Exposure adjustments
Value! g
Of which:  provisions
defaulted

As of 30/06/2015

Risk exposure amount Vs

Exposure adjustments
Value® N

Of which:

defaulted

As of 30/06/2015

Value

Risk exposure amount
adjustments.

Exposure
value*

Of which

defaulted




BA o, 2015 EU-wide Transparency Exercise

Sovereign Exposure

Deutsche Zentral-Genossenschaftsbank AG

As of 31/12/2014

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)
GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short
EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there

gross of provisions) is a maturity matching)
1) Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

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

of which: Financial
assets held for
trading
)

of which: loans of which: AFS

. . . . = . - " . - X
e et banking book Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+) Notional value Fair-value (-)

0-3MT 0 1 0 0 1 0 0 0 0 62 63 0 0
ramoavr 0 0 0 0 0 15 1 0 0 a7 a7 0 0
riv-2vr 0 s4 54 0 0 0 0 0 0 34 34 0 0
r2v-3vr 3 - 30 0 15 0 0 0 0 a18 419 0 0
13Y-5Y1 Austria 0 2 [ 0 2 0 0 0 0 710 710 0 0
I5Y - 10YT 0 2 4 2 3 0 0 0 0 3 3 0 0

[10Y - more 227 626 306 o 6 0 0 0 o 0 0 o o
Total 230 760 484 p7) 89 5 1 [ [} 1318 1320 [} [}
T0-3MT 0 0 0 0 0 0 0 0 0 it it 0 0
ramoavr 0 0 0 0 0 0 0 0 0 a8 a8 0 0
riv-2vr 0 7 7 0 1 0 0 0 0 71 71 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 393 394 0 0
13Y-5Y1 Belglum 0 a1 a 0 0 0 0 0 0 315 315 0 0
I5Y - 10YT 0 3 2 0 0 0 0 0 0 6 6 0 0
[10Y - more 0 200 138 a7 85 o o 0 o 66 85 o o
Total 0 53 300 47 86 [ [ 0 0 a1 961 [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 1 1 0 0
riv-2vr 0 0 0 0 0 0 0 0 0 2 29 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 12 12 0 0
13Y-5Y1 Bulgaria 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 o o o o o 0 o 0 0 o o
Total [ [ 0 0 0 0 0 0 [ a1 a1 [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 2 2 2 2
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 o
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0 0
13y -5Y1 Cyprus 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 o o o o o 0 o 0 0 o o
Total [ [ 0 0 0 0 0 0 [ 2 2 2 2
T0-3MT 0 0 0 0 0 0 0 0 0 % % 10 o
ramoavr 0 s a5 0 0 0 0 0 0 2% % 2 En
riv-avr 0 1 10 0 0 0 0 0 0 186 186 195 195
r2v-3vr 0 10 10 0 0 0 0 0 0 50 50 a3 B
13y -5Y1 Czech Republic 0 23 2 0 0 0 0 0 0 20 20 20 20
I5Y - 10Y T 0 81 & 18 0 0 0 0 0 0 0 o
I10Y - more 0 o o o o o o 0 o 0 o o
Total 170 1 170 151 18 0 0 0 0 [ 307 307 300 300
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 5 5
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 0 o
riv-avr 7 0 7 0 0 7 0 0 0 0 2 2 2 2
r2v-3vr 0 0 0 0 0 0 0 0 0 0 71 7 o1 93
13y -5Y1 Denmark 0 0 0 0 0 0 0 0 0 0 54 54 E) 33
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 4 4 4 4
[10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total ] [ ] o o ] o o 0 [ FETY FETY 136 138
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 T ey
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 o o
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 o 0
r2v-3vr . 0 0 0 0 0 0 0 0 0 0 8 8 8 8
13y -5Y1 Estonia 0 0 0 0 0 0 0 0 0 0 8 8 0 0
15Y - 10v T 0 0 0 0 0 0 0 0 0 0 0 0 o o
110 - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ o o o o o 0 o 20 20 12 5V)
T0-3MT 0 0 0 0 0 0 0 0 0 0 2t 2t 0 0
ramoavr 16 0 16 16 0 0 0 0 0 0 0 0 o o
riv-avr 2% 0 2% 2% 0 0 0 0 0 0 2 2 0 0
r2v-3vr " o 0 o o 0 0 0 0 0 0 25 25 25 25
13y -5Y1 Finland 0 0 0 0 0 0 0 0 0 0 84 84 84 84
15Y - 10v T 37 0 37 37 0 0 0 0 0 0 25 2 25 25

110 - more 3 3 3 o o 3 o o 0 o s s
Total 8 3 8 78 o 3 o o 0 o 162 162 134 134
T0-3MT 0 0 0 0 0 0 0 0 163 164 0 0
ramoavr 51 0 51 51 0 0 0 0 0 0 50 50 o o
riv-avr 8 0 8 85 0 1 0 0 0 0 35 36 o o
r2v-3vr France 148 0 148 143 0 1 0 0 0 0 410 a2 0 o
13Y-5YT 195 0 195 193 0 0 0 0 0 0 709 709 0 0
15Y - 10T 128 0 128 2 60 18 0 0 0 0 64 66 14 -16
110 - more 131 0 131 o o 86 o o 0 o 65 86 o o
I 7a1 [ 7a1 514 60 107 o o 0 o 1,497 1523 1 16




BA o, 2015 EU-wide Transparency Exercise

Sovereign Exposure

Deutsche Zentral-Genossenschaftsbank AG

min EUR) As of 31/12/2014

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)

GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short
EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there
gross of provisions) is a maturity matching)
)

Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

Gl HAY) of which: Financial
(designated at fair e
value through ‘rading Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+) Notional value  Fair-value (-)
profit&loss) @
banking book

of which: loans of which: AFS
and advances banking book

0 0

0 0

0 0

0 0

Germany H H

10 11

105 6 13 13

otal 11713 1792 6543 1,243 4316 23 24
T0-3MT 0 0 0 0 0 0 0 0 0 0 20 20 3 E5]
ramoavr 0 0 0 0 0 0 0 0 0 0 4 4 o o
riv-2vr 0 0 0 0 0 0 0 0 0 0 2 2 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 9 9 9 E]
13Y-5Y1 Croatia 0 0 0 0 0 0 0 0 0 0 0 0 0 o
I5Y - 10YT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total 0 0 0 [ 0 0 [ [ 0 0 a5 a5 @ E7)
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
riv-2vr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
13Y-5Y1 Greece 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total 0 [ 0 0 0 0 0 0 0 [ 0 0 [ [
T0-3MT To8 0 To8 T00 s 0 0 0 0 0 6 6 0 0
ramoavr 8 0 8 8 0 0 0 0 0 0 150 150 0 0
riv-avr 117 0 117 17 0 0 0 0 0 0 02 402 0 0
r2v-3vr 117 0 117 117 0 0 0 0 0 0 144 144 0 0
13y -5Y1 Hungary 114 0 114 114 0 0 0 0 0 0 7 7 0 0
I5Y - 10Y T 165 0 165 131 3 0 0 0 0 0 0 0 0 0
I10Y - more 98 0 98 o o o o o 0 o 0 0 o o
otal 728 [ 728 686 4 0 0 0 0 [ 788 788 [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 162 162 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 s s 0 0
riv-avr 0 0 0 0 0 0 0 0 0 0 20 20 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 439 439 0 0
13y -5Y1 Treland 0 0 0 0 0 0 0 0 0 0 306 306 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 8 8 0 0
I10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ o o 0 0 0 0 [ 940 940 [ [
T0-3MT Ta7 0 Ta7 B & 0 0 0 0 0 O O 7 7
ramoavr 95 0 95 27 68 0 0 0 0 0 150 150 146 147
riv-avr 17 0 17 7 0 0 0 0 0 0 204 204 180 -180
r2v-3vr Ttaly 4 0 4 1 0 0 0 0 0 0 192 192 207 207
13Y-5YT 7 0 7 8 2 0 0 0 0 0 382 382 380 380
I5Y - 10Y T 599 0 599 62 125 5 0 0 0 0 0 0 4 5
[10Y - more 1949 0 1949 618 137 0 o o 0 o 0 0 o o
Total 2,884 o 2,884 1258 1,605 5 [ [ [ [ 532 932 524 537
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 [ 12
ramoavr 0 0 0 0 0 0 0 0 0 0 2 2 2 2
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
r2v-3vr Latvia 0 0 0 0 0 0 0 0 0 0 58 58 39 E
13Y-5YT 2 0 2 0 0 2 0 0 0 0 23 23 30 30
15Y - 10v T 0 0 0 0 0 0 0 0 0 0 1 1 1 1
110 - more 0 0 0 o o 0 o o 0 o 0 0 o o
Total 2 [ 2 o o 2 o o 0 o o5 o5 3 84
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 1 1 11 11
riv-avr 2 0 2 16 16 0 0 0 0 0 0 0 o o
r2v-3vr sthuani o 0 o 0 0 0 0 0 0 0 0 0 o 0
13y -5Y1 Lithuania 0 0 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10v T 0 0 0 0 0 0 0 0 0 0 0 0 o o
110 - more 0 0 0 o o o o o 0 o 0 0 o o
Total 32 [ 32 16 16 o o o 0 o FEY FE} Y ST
T0-3MT 10 0 10 0 0 0 0 0 0 0 o o 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 o o
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 0 o
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0 0 o
13Y-5Y1 Luxembourg 0 0 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10T 35 0 35 3 0 1 0 0 0 0 0 0 0 0
110 - more o 0 o 0 o o o o 0 o 0 0 o o
Total a5 [ a5 34 o 1 o o 0 o [ 0 [ [




BA o, 2015 EU-wide Transparency Exercise

Sovereign Exposure

Deutsche Zentral-Genossenschaftsbank AG

As of 31/12/2014

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)
GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short
EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there

gross of provisions) is a maturity matching)
1) Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

Gl HAY) of which: Financial
(designated at fair e
value through ‘rading Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+) Notional value  Fair-value (-)
profit&loss) @
banking book

of which: loans of which: AFS
and advances banking book

- 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0
riv-2vr 0 0 0 0 0 0 0 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0
13Y-5Y1 Malta 0 0 0 0 0 0 0 0 0
I5Y - 10V T 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 o o o o 0 o 0
Total 0 0 0 0 0 [ 0 0 0
T0-3MT 0 36 0 0 0 0 0 0 2%
ramoavr 0 10 0 10 0 0 0 0 21
riv-2vr 0 3 0 0 0 0 0 0 8
r2v-3vr 0 34 0 0 0 0 0 0 155
13Y-5Y1 Netherlands 0 133 0 0 0 0 0 0 135
I5Y - 10YT 0 204 0 0 0 0 0 0 25
[10Y - more 0 7 o 0 o o 0 o 0
Total 478 0 468 0 1 [ [ 0 0 365
T0-3MT 0 0 0 0 0 0 0 0 0 2
ramoavr 3 0 3 0 0 0 0 0 0 63
riv-2vr 16 0 16 5 0 0 0 0 0 %2
r2v-3vr 0 0 0 0 0 0 0 0 0 14
13Y-5YT Poland 30 0 30 30 0 0 0 0 0 27
I5Y - 10Y T 315 0 315 22 2 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o 0
otal 374 [ 374 266 60 0 0 0 0 [ 220 202
T0-3MT 0 0 0 0 0 0 0 0 0 0 39 37
ramoavr 52 0 52 0 52 0 0 0 0 0 39 39
riv-avr o 0 o 0 o 0 0 0 0 0 21 231
r2v-3vr 73 73 73 0 0 0 0 0 0 0 214 216
13y -5Y1 Portugal 0 0 0 0 0 0 0 0 0 0 172 132
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 3 3
I10Y - more 53 0 53 o 53 o o o 0 o o
otal 178 73 178 0 104 0 0 0 0 [ 688 688 658
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 5 5 0
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 8
r2v-3vr 0 0 0 0 0 0 0 0 0 0 9 9 1
13y -5Y1 Romania 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o 0 0 o
T [ [ [ 0 0 0 0 0 0 [ 14 14 [
T0-3MT 2 0 2 0 0 2 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 23 23 20
riv-avr 17 0 17 16 0 1 0 0 0 0 20 20 a0
r2v-3vr 23 0 23 2 0 1 0 0 0 0 20 20 o
13y -5Y1 Slovakda 25 0 25 25 0 0 0 0 0 0 2 2 2
I5Y - 10Y T 64 0 64 s 18 0 0 0 0 0 16 16 16
[10Y - more s 0 s s o 0 o o 0 o 0 0 o
Total 136 [ 136 114 18 4 o o 0 [ 81 81 78
T0-3MT 1 0 1 0 0 T 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 14 14 28
riv-avr 0 0 0 0 0 0 0 0 0 0 s s 0
r2v-3vr . 0 0 0 0 0 0 0 0 0 0 21 21 21 21
13y -5Y1 Slovenia 0 0 0 0 0 0 0 0 0 0 16 16 16 16
15Y - 10v T 2 0 2 % 0 1 0 0 0 0 0 0 o o
110 - more o 0 o o o o o o 0 o 0 0 o o
Total T} [ T} 28 o 20 o o 0 o 56 56 65 65
T0-3MT 0 0 0 0 0 0 0 0 0 0 2% 2% 0 0
ramoavr 538 2 538 122 08 0 0 0 0 0 134 134 o o
riv-avr 307 0 307 1 306 0 0 0 0 0 163 163 o 0
r2v-3vr Spain 27 0 27 10 17 0 0 0 0 0 1212 1212 o 0
13Y-5YT 150 2 150 56 %2 0 0 0 0 0 o7 o7 o o
15Y - 10v T 516 192 516 9% 28 0 0 0 0 0 0 0 o o
110 - more 018 s o 163 735 o o o 0 o 0 0 o o
Total 2,486 255 2,486 448 1782 [ [ [ [ [ 1632 1632 [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 2 2
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 o o
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 2 2% 2 27
13Y-5Y1 Sweden 7 0 7 0 0 7 0 0 0 0 a7 a7 rl 47
15Y - 10T 0 0 0 0 0 0 0 0 0 0 0 0 o o
110 - more 0 0 0 o o 0 o o 0 o 0 0 o o
Total 7 [ 7 o o 7 o o 0 o 78 78 76 76




BA o, 2015 EU-wide Transparency Exercise

Sovereign Exposure

Deutsche Zentral-Genossenschaftsbank AG

As of 31/12/2014

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)
GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short
EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there

gross of provisions) is a maturity matching)
1) Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

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

of which: Financial
assets held for
trading
)

of which: loans of which: AFS

. . . . = . - " . - X
e et banking book Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+) Notional value Fair-value (-)

W
8
W
8

United Kingdom

S 1 I [

N

oloccocooolelcoccocoolfNccwman

rav-svi Iceland

Liechtenstein

5 wo o

Norway

Clo oo

Novoooooleloccooccoolelocccons
|

9

<

Il

2
Monooooolelccoccooolelooccnce

Gl .
ool¥o &

Snunool

Australia

oSocococom

3

E]

5

2
oSocococom

|

|
i
|
ol ccooooleloccooooolbln

°
w
2[E]
&

Canada

-
o
%
&
"

riy-2vr
ray-svr
13y -5Y1
5Y -10Y 1
r10Y - more
Total

Hong Kong

vjcccocooun
vjcccoooun

T0-3MT
r3M-1Y1
riy-2vr
ray-svr
13y -5Y1
5Y -10Y 1
r10Y - more
Total

Solnlccococoouloloccococoleleccccoolnenosccosfeloccccos|eloccccosleloocccss

s

s
cocoocod~

cocococod~

>
&
>
&
olocoooooffloooois

Japan

s
wl@lecooo

NocoooocoR|Rlocooooor|olcocoocosoliccccooh|Wolocoocoaloloccccooolelcocnccosl|eloccccnen|elcocncns

T0-3MT 15

r3M-1Y1 21
riy-2vr 100

ray-3vr

13Y-5Y1 261

5Y -10Y 1 214
r10Y - more o1
Total 815

elccccooololcococooslolccccocs|elccccccslelcccconolploccccnsfelocccccslelccccccolelocccnns
5
5

elcccocooolelccccooslelccccoos|elcccccosleleccccnolploccccos|elocccccslelecccccoleleccccns
elcccocooolelcccocooslelccccocs|elccccccsleleccconolelocccccsfelocccccslelccccccolelecsccnns
elcccocooolelcocooooleloccccoos|elocccoosleleccccooleloccccoslelocccocnlelcccccoolelecnonns

"
e
Njf8ccooolefocccccosleloocooss

oloccoccolfeoss

-




2015 EU-wide Transparency Exercise

Sovereign Exposure

Deutsche Zentral-Genossenschaftsbank AG

As of 31/12/2014

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)

GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short

EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there
gross of provisions) is a maturity matching)

(1) Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

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

of which: Financial
assets held for
trading
)

of which: loans of which: AFS

. . . . = . - " . - X
e et banking book Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+) Notional value Fair-value (-)

-3l 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0
riv-2vr 0 0 0 0 0 0 0 0 0 0 £ 3 0 0
r2v-3vr China 0 0 0 0 0 0 0 0 0 0 7 7 0 0
13Y-5Y1 0 0 0 0 0 0 0 0 0 0 16 16 0 0
I5Y - 10V T 0 0 0 0 0 0 0 0 0 0 0 0 0 0

[10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total 0 0 0 0 0 0 0 [ 0 0 61 61 o o
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 5 ]
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
riv-2vr % % % 0 0 0 0 0 0 0 23 23 5 25
r2v-3vr o o o 0 0 0 0 0 0 0 8 8 8 8
13Y-5Y1 Switzerland 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10YT 130 130 130 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 84 8 8 o o o o o 0 o 0 0 o o
Total 240 240 240 [ 0 0 [ [ 0 0 a0 a0 38 38
T0-3MT T T T 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 51 51 1 1
riv-2vr 0 0 0 0 0 0 0 0 0 0 a7 a7 0 o
r2v-3vr Other advanced economies 0 0 0 0 0 0 0 0 0 0 57 57 3 3
13Y-5YT non EEA 0 0 0 0 0 0 0 0 0 0 6 6 15 15
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 o o

I10Y - more 0 0 0 o o o o o 0 o 0 0 o
Total 1 1 1 0 0 0 0 0 0 [ 218 218 1o 1o
T0-3MT 0 0 0 0 0 0 0 0 0 0 104 104 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 26 226 0 0
riv-avr 4 4 4 0 0 0 0 0 0 0 181 182 0 0
r2v-3vr Other Central and eastern 0 0 0 0 0 0 0 0 0 0 55 55 0 0
13Y-5YT Europe countries non EEA 0 0 0 0 0 0 0 0 0 0 12 12 0 0
I5Y - 10Y T 5 5 5 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o o o
Total ° ° ° 0 0 0 0 0 0 [ 668 668 [ [
T0-3MT 2 2 2 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
13y -5Y1 Middle East 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total 2 2 2 0 0 0 0 0 0 [ 0 0 0 0
T0-3MT 0 0 0 0 0 0 0 0 0 0 i i a1 ET
ramoavr 0 0 0 0 0 0 0 0 0 0 2% 2% 17 17
riv-avr 0 0 0 0 0 0 0 0 0 0 36 36 a3 pi]
r2v-3vr Latin America and the 10 10 10 0 0 0 0 0 0 0 11 11 15 -16
13Y-5YT Caribbean 0 0 0 0 0 0 0 0 0 0 15 15 2 2
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 4 4 4 4
[10Y - more 1 0 1 6 o 6 o o 0 o 0 0 o o
Total 21 10 21 3 o 3 o o 0 [ FEE} FEE} 124 124
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 o o
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 o o
r2v-3vr N 0 0 0 0 0 0 0 0 0 0 0 0 o 0
13y -5Y1 Africa 0 0 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10v T 0 0 0 0 0 0 0 0 0 0 0 0 o o
110 - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ o o o o o 0 o 0 [ o o
T0-3MT 0 0 0 0 0 0 0 0 0 0 T02 T02 % 6
r3m-1vr 1 1 1 0 0 0 0 0 0 0 105 105 100 -100
rav-avr 3 3 3 0 0 0 0 0 0 0 166 166 116 -116
r2v-3vr 4 4 4 0 0 0 0 0 0 0 12 112 105 -105
13Y-5Y1 Others 0 0 0 0 0 0 0 0 0 0 10 10 9 8
15Y-10Y 1 0 0 0 0 0 0 0 0 0 0 3 3 o o
110Y - more 15 0 15 15 0 0 0 0 0 o 0 0 o o
1 24 ) 24 15 o o o o ) o 299 299 427 -a27

(1) The exnosures reported cover onlv exposures to central. reaional and local aovernments on immediate borrower basis. and do not include exosures to other counteroarts with full or partial aovernment auarantees
(2) The banks disclose the exposures in the "Financial assets held for tradina" portfolio after offsemnu the cash short positions havina the same maturities.
(3) The exposures renorted include the nositions towards counternarts (other than sover sovereian credit risk (i.e. CDS. financial auarantees) booked in all the accountina bortfolio (on-off balance sheet). Irrespective of the denomination and or accountina classification of the bositions

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 sovereian) with full or partial dovernment quarantees by central, reaional and local aovernments




As of 30/06/2015

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)
GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short
EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there

gross of provisions) is a maturity matching)
1) Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

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

of which: Financial
assets held for
trading
)

of which: loans of which: AFS
and advances banking book

Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+)  Notional value Fair-value (-)

-3MT 0 0 0 0 0 0 0 0 0 0 10 10 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 30 30 0 0
riv-2vr s4 0 s4 54 0 0 0 0 0 0 209 210 0 0
r2v-3vr Austria 25 0 25 2 0 0 0 0 0 0 619 619 0 0
13Y-5YT 1 0 1 0 0 1 0 0 0 0 404 404 0 0
I5Y - 10YT 25 0 25 4 2 0 0 0 0 0 27 27 0 0

[10Y - more 607 210 607 371 o 64 o o 0 o 0 0 o o
1 712 219 712 454 21 64 o o [ [} 1,300 1,301 [} [}
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 s 0 0
ramoavr 30 0 30 30 0 0 0 0 0 0 9 9 0 0
riv-2vr P 0 P P 0 0 0 0 0 0 379 379 0 0
r2v-3vr a1 0 a1 a1 0 0 0 0 0 0 357 357 0 0
13Y-5Y1 Belglum o 0 o o 0 0 0 0 0 0 o1 o1 0 0
I5Y - 10YT 57 0 57 2 0 15 0 0 0 0 8 8 0 0
[10Y - more 23 0 23 7 4 81 o o 0 o 66 81 o o
otal 407 0 407 733 44 96 [ [ 0 0 913 930 [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 T 1 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
riv-2vr 0 0 0 0 0 0 0 0 0 0 31 3t 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 13 13 0 0
13Y-5Y1 Bulgaria 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ 0 0 0 0 0 0 [ as as [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 2 2 2 2
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 0 o
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
13y -5Y1 Cyprus 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ 0 0 0 0 0 0 [ 2 2 2 2
T0-3MT 0 0 0 0 0 0 0 0 0 0 ) ) 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 2 2 9 9
riv-avr 0 0 0 0 0 0 0 0 0 0 208 208 22 242
r2v-3vr 0 0 0 0 0 0 0 0 0 0 2 2 29 29
13y -5Y1 Czech Republic 18 0 18 0 18 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total 18 [ 18 0 18 0 0 0 0 [ 289 289 280 280
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 1 0 1 0 0 1 0 0 0 0 3 3 3 3
riv-avr 0 0 0 0 0 0 0 0 0 0 67 67 88 90
r2v-3vr 1 0 1 0 0 1 0 0 0 0 62 62 39 39
13y -5Y1 Denmark 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 13 13 13 13
[10Y - more 0 0 0 o o o o o 0 o 0 o o
otal 2 [ 2 o o 2 o o 0 [ 145 145 144 -1as
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 0 o
riv-avr 0 0 0 0 0 0 0 0 0 0 9 9 9 9
r2v-3vr . 0 0 0 0 0 0 0 0 0 0 8 8 o o
13y -5Y1 Estonia 0 0 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10v T 0 0 0 0 0 0 0 0 0 0 0 0 o o
110 - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ o o o o o 0 o 17 17 5 )
T0-3MT 0 0 0 0 0 0 0 0 0 0 200 256 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 3 3 0 0
riv-avr 0 0 0 0 0 0 0 0 0 0 27 27 27 27
r2v-3vr " 0 0 0 0 0 0 0 0 0 0 80 80 80 80
13y -5Y1 Finland 0 0 0 0 0 0 0 0 0 0 10 10 2 32
15Y - 10v T 30 0 30 36 0 3 0 0 0 0 2 2 4 a
110 - more 4 2 4 o o > o o 0 o s s o o
Total 4 2 4 36 o 3 o o 0 o 352 208 144 “1aa
T0-3MT 0 0 0 0 0 0 0 0 0 134 Tar S =S
ramoavr % 0 95 82 0 13 0 0 0 0 2 2 10 -10
riv-avr 2 0 2 85 0 7 0 0 0 0 136 136 143 -144
r2v-3vr France 248 0 248 244 0 0 0 0 0 0 533 533 358 357
13Y-5YT 27 0 16 15 0 0 0 0 0 0 2 2 35 ES
15Y - 10T 143 0 131 % 60 34 0 0 0 0 2 2 2 35
110 - more 186 0 186 o o 107 o o 0 o 0 0 8 107
I 791 [ 768 asa 60 162 o o 0 o 882 889 672 “694




As of 30/06/2015

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)

GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short

EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there
gross of provisions) is a maturity matching)

(1) Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

Gl HAY) of which: Financial
(designated at fair e
value through ‘rading Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+) Notional value  Fair-value (-)
profit&loss) @
banking book

of which: loans of which: AFS
and advances banking book

0

0

0

0

Germany o

0

105 43

otal 3846 3,997 1231 53
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 13 13 13 13
riv-2vr 0 0 0 0 0 0 0 0 0 0 a 4 ) 4
r2v-3vr 0 0 0 0 0 0 0 0 0 0 5 5 5 5
13Y-5Y1 Croatia 0 0 0 0 0 0 0 0 0 0 0 0 0 o
I5Y - 10YT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total 0 0 0 [ 0 0 [ [ 0 0 pE} pE} 7y 7]
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
riv-2vr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
13Y-5Y1 Greece 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ 0 0 0 0 0 0 [ 0 0 [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 57 57 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 170 170 0 0
riv-avr 0 0 0 0 0 0 0 0 0 0 2 p 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 9 £ 0 0
13y -5Y1 Hungary 33 0 33 0 33 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 o 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o 0 o o o 0 o 0 0 o o
Total 33 [ 33 0 33 0 0 0 0 [ 748 748 [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 15 15 10 10
riv-avr 0 0 0 0 0 0 0 0 0 0 03 93 %0 -90
r2v-3vr 0 0 0 0 0 0 0 0 0 0 251 251 29 239
13y -5Y1 Treland 0 0 0 0 0 0 0 0 0 0 61 61 66 66
I5Y - 10Y T 4 0 4 0 0 4 0 0 0 0 4 4 4 -4
I10Y - more 14 0 14 o o 14 o o 0 o 0 0 o o
Total is [ is 0 0 18 0 0 0 [ 435 435 409 -409
T0-3MT 0 0 0 0 0 0 0 0 0 0 28 28 3 3
ramoavr 101 0 101 3 68 0 0 0 0 0 268 268 269 270
riv-avr 6 0 6 6 0 0 0 0 0 0 134 134 1 -140
r2v-3vr Ttaly 53 0 53 53 0 0 0 0 0 0 389 389 389 389
13Y-5YT EY 0 EY 3 s5 0 0 0 0 0 119 119 126 126
I5Y - 10Y T 549 0 544 457 83 0 0 0 0 0 0 0 o
[10Y - more 1889 0 1889 607 1277 o o o 0 o 0 0 o
Total 2,657 o 2,652 1158 1,483 [ [ [ [ [ 539 539 537 537
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 o 0
ramoavr 0 0 0 0 0 0 0 0 0 0 13 13 13 13
riv-avr 0 0 0 0 0 0 0 0 0 0 36 36 5 5
r2v-3vr Latvia 2 0 2 0 0 2 0 0 0 0 6 6 55 55
13Y-5YT 0 0 0 0 0 0 0 0 0 0 7 7 14 14
15Y - 10v T 0 0 0 0 0 0 0 0 0 0 1 1 1 -1
110 - more 0 0 0 o o 0 o o 0 o 0 0 o o
Total 2 [ 2 o o 2 o o 0 o 103 103 88 8
T0-3MT 0 0 0 0 0 0 0 0 0 0 T T T 1
ramoavr 31 0 31 16 16 0 0 0 0 0 10 10 10 -10
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 o o
r2v-3vr sthuani 0 0 0 0 0 0 0 0 0 0 0 0 o 0
13y -5Y1 Lithuania 0 0 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10v T 0 0 0 0 0 0 0 0 0 0 0 0 o o
110 - more 4 0 4 o o 4 o o 0 o 0 0 o o
Total 35 [ 35 16 16 a o o 0 o FEY FE} Y ST
T0-3MT 0 0 0 0 0 0 0 0 0 0 o o 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 o o
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 0 o
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0 0 o
13Y-5Y1 Luxembourg 0 0 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10T 35 0 35 3 0 1 0 0 0 0 0 0 0 0
110 - more 1 0 1 0 o 1 o o 0 o 0 0 o o
Total a5 [ a5 34 o 2 o o 0 o [ 0 [ [




As of 30/06/2015

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)

GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short
EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there
gross of provisions) is a maturity matching)
)

Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

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

of which: Financial
assets held for
trading
)

of which: loans of which: AFS

. . . . = . - " . - X
e et banking book Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+) Notional value Fair-value (-)

Blo o ocunnBlelocccoccos

Boooleloccocos

Netherlands

85
S5

|

r2y-3vr Poland

Portugal

Romania

- s
BEnvodoolPloooon ool

ra-avt Slovakia

Boocoorolplooccoooleloccccoslelocccccs

clcccocooolefocccccoslmlocorooo

o

wooooofMooocooosft
"
i
o]

°

riy-2vr
ray-svr
13y -5Y1
5Y -10Y 1 2
r10Y - more
Total

dooco

Slovenia

oBooooo

29 28

T0-3MT 515
ramoavr 98 1
riv-avr 242
r2v-3vr .
13y -5Y1 Spain 133 33 133
15Y - 10v T 75 150 75 94 21
110 - more 1018 s 1018 152 692
Total

I
in
£
&3
M
£
td
I
in
£
&3
[
G|
&3
-
N
|
5|
-
@IS
8|5

°
°

T0-3MT
r3M-1Y1
riy-2vr

0 0 0 0
0 0 0 0 0

0 0 0 0 0

r2v-3vr 0 0 0 0 0
13Y-5Y1 Sweden 5 0 5 0 0
0 0 0 0 0

0 0 0 o o

3 [ 3 o o

cofolooccocolfloccsos

colelossssscsffloos

]
B

31 31

5Y -10Y 1
r10Y - more
Total

elcccocooolelccccooslelccccoos|elcccccosleleccccnolploccccos|elocccccslelecccccoleleccccns
elcccocooolelcccocooslelccccocs|elccccccsleleccconolelocccccsfelocccccslelccccccolelecsccnns
elcccocooolelcocooooleloccccoos|elocccoosleleccccooleloccccoslelocccocnlelcccccoolelecnonns
elccccooololcococooslolccccocs|elccccccslelcccconolploccccnsfelocccccslelccccccolelocccnns

oo o oo




As of 30/06/2015

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)

GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short

EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there
gross of provisions) is a maturity matching)

(1) Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

Gl HAY) of which: Financial
(designated at fair e
value through ‘rading Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+) Notional value  Fair-value (-)
profit&loss) @
banking book

of which: loans of which: AFS
and advances banking book

United Kingdom

n

rav-svi Iceland

Liechtenstein

Slc cooNoolelcococooolploccccoofNoonoweo

Norway

M

Australia

5Rnouol
°

Noocoooon[elocooocooo|rloccococololcocccooNeSlooooo|elcococooolelcccccoslolooccoooleloonnceo

M

n
oleleooooosloloosssssf8

Canada

riy-2vr
ray-svr
13y -5Y1
5Y -10Y 1
r10Y - more
Total

Hong Kong

T0-3MT 7
r3M-1Y1
riy-2vr
ray-svr
13y -5Y1
5Y -10Y 1
r10Y - more
Total

]

Japan

olcccocoooleloccooss

o

2
2
clocococooofflcccca

&
olocccocooofflcccocofiololocccocslolocccocs

T0-3MT 16

r3M-1Y1 62
riy-2vr 68
ray-3vr
13Y-5Y1 89

5Y -10Y 1 134
r10Y - more 92
Total 714

R
4
coBooo

o
8
8

olocooooololosssssfolosssssfolbossssslolbossssslolbossssslolbosscssslolbosscssslolosssss
ClccococooolPlcoocoocoo|Plcooococoo|Plcocooooo|Plococooool|PlcoocoocoolPloccooooo|®Ploocoooo|®Plocoococooo
Plccocococoo|Plcoocoocoo|Plocooococoo|Plcoooocoo|®PlocoocoooolPlocococococoolPlocoocoocoo|®Plococoocooo|®Plocococoooo
ClccococooolPlocoocoocoolPlcooococoo|Plococooooo|PlooocoooolPlcoocococoolPloccooooo|®Ploocoocoo|®Plocoococooo
5
5

"
3]s o
Gl 8ccoocolefoccococoololooccoss

N
N
=
"
&
£




As of 30/06/2015

DIRECT SOVEREIGN EXPOSURES IN DERIVATIVES (1) INDIRECT SOVEREIGN EXPOSURES (3) (on and off balance sheet)
GROSS DIRECT LONG NET DIRECT POSITIONS (gross exposures (long) net of cash short
EXPOSURES (accounting value positions of sovereign debt to other counterpaties only where there

gross of provisions) is a maturity matching)
1) Derivatives with negative fair

Derivatives with positive fair value Derivatives with negative fair value Derivatives with positive fair value o

Residual Maturity Country / Region

Gl HAY) of which: Financial
(designated at fair e
value through rading Notional value Fair-value (+) Notional value Fair-value (-) Notional value Fair-value (+) Notional value  Fair-value (-)
profit&loss) @
banking book

of which: loans of which: AFS
and advances banking book

- 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0
riv-2vr 0 0 0 0 0 0 0 0 0 0 3 3 0 0
r2v-3vr China 0 0 0 0 0 0 0 0 0 0 0 0 0 0
13Y-5Y1 0 0 0 0 0 0 0 0 0 0 18 18 0 0
I5Y - 10V T 0 0 0 0 0 0 0 0 0 0 0 0 0 0

[10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total 0 0 0 0 0 0 0 [ 0 0 61 61 [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 2 2 2 0 0 0 0 0 0 0 0 0 0 0
riv-2vr o o o 0 0 0 0 0 0 0 39 39 36 36
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0 o o
13Y-5Y1 Switzerland 67 67 67 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10YT 8 8 8 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 98 98 o o o o o o 0 o 0 0 o o
1 278 278 278 [ 0 0 [ [ 0 0 39 39 36 36
T0-3MT 0 0 0 0 0 0 0 0 0 0 T T T EY
ramoavr 0 0 0 0 0 0 0 0 0 0 54 54 0 o
riv-2vr 0 0 0 0 0 0 0 0 0 0 % % 0 0
r2v-3vr Other advanced economies 0 0 0 0 0 0 0 0 0 0 10 10 4 -4
13Y-5YT non EEA 0 0 0 0 0 0 0 0 0 0 67 67 15 15
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 9 9 9 E
I10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ 0 0 0 0 0 0 [ 239 239 2 2
T0-3MT 0 0 0 0 0 0 0 0 0 0 2 2 0 0
ramoavr 3 3 3 0 0 0 0 0 0 0 175 175 0 0
riv-avr 0 0 0 0 0 0 0 0 0 0 56 57 0 0
r2v-3vr Other Central and eastern 0 0 0 0 0 0 0 0 0 0 & 62 0 0
13Y-5YT Europe countries non EEA 4 4 4 0 0 0 0 0 0 0 2 2 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o o o
Total 8 8 8 0 0 0 0 0 0 [ 310 310 [ [
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
r2v-3vr 0 0 0 0 0 0 0 0 0 0 0 0 0 0
13y -5Y1 Middle East 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 0 0 0 0
I10Y - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ 0 0 0 0 0 0 [ 0 0 [ o
T0-3MT 0 0 0 0 0 0 0 0 0 0 10 10 T E
ramoavr 0 0 0 0 0 0 0 0 0 0 21 21 2 29
riv-avr 0 0 0 0 0 0 0 0 0 0 30 30 21 21
r2v-3vr Latin America and the 9 9 9 0 0 0 0 0 0 0 0 0 13 13
13Y-5YT Caribbean 0 0 0 0 0 0 0 0 0 0 18 18 9 9
I5Y - 10Y T 0 0 0 0 0 0 0 0 0 0 4 4 o o
[10Y - more 1 0 1 6 o 6 o o 0 o 0 0 o o
Total 20 ° 20 3 o 3 o o 0 [ 8 8 73 73
T0-3MT 0 0 0 0 0 0 0 0 0 0 0 0 0 0
ramoavr 0 0 0 0 0 0 0 0 0 0 0 0 o o
riv-avr 0 0 0 0 0 0 0 0 0 0 0 0 o o
r2v-3vr N 0 0 0 0 0 0 0 0 0 0 0 0 o 0
13y -5Y1 Africa 0 0 0 0 0 0 0 0 0 0 0 0 0 0
15Y - 10v T 0 0 0 0 0 0 0 0 0 0 0 0 o o
110 - more 0 0 0 o o o o o 0 o 0 0 o o
Total [ [ [ o o o o o 0 o 0 0 o o
T0-3MT T T T 0 0 0 0 0 0 0 17 17 20 20
r3m-1vr 0 0 0 0 0 0 0 0 0 0 119 119 121 121
rav-avr 10 10 10 0 0 0 0 0 0 0 147 147 82 82
r2v-3vr 1 1 1 0 0 0 0 0 0 0 8 8 83 83
13Y-5Y1 Others 0 0 0 0 0 0 0 0 0 0 2 2 6 5
15Y-10Y 1 0 0 0 0 0 0 0 0 0 0 4 4 o o
110Y - more 16 0 16 16 0 0 0 0 0 o 0 0 o o
1 37 21 37 16 o o o o ) o 374 374 310 310

|
(1) The exoosures reported cover onlv exposures to central. reaional and local aovernments on immediate borrower basis. and do not include exposures to other counterbarts with ful or partial dovernment auarantees
{2) The banks discse the exaosures nthe Financil asets ek o radina”corfol afterofsttina the cash short costfons having the ame maturties.
(3) The exoosures revorted include the positions towards counterparts (other than sove sovereian credit risk (i.e. CDS. financial auarantees) booked in all the accountina portfolio (0n-off balance sheet). Irrespective of the denomination and or accountina classification of the positions
e coonamic scbirance over e onm s be used a4 5 ciera for he Henication O the exposures  be ncuded 1t colurn. Tt em does 1ot ncuce &xpomures 1o counerborss (ot o Soverelany ith full O Sail Goveramen auarantees by contal regonal and ocal aovernments




EUROPEAN

BANKING
AUTHORITY

|

(min EUR, %)
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
Loans and advances(including at amortised cost and fair value)
Central banks
General governments
Credit institutions
financial corporations

Non-financial corporations

Households

2015 EU-wide Transparency Exercise

Information on performing and non-performing exposures
Deutsche Zentral-Genossenschaftsbank AG

Gross carrying amount

Asof 31/12/2014

Accumulated impairment, accumulated
changes in fair value due to credit risk and
provisions
Collaterals and
financial guarantees

As of 30/06/2015

Accumulated impairment, accumulated
Gross carrying amount changes in fair value due to credit risk and
Collaterals and
financial guarantees

DEBT INSTRUMENTS other than HFT

OFF-BALANCE SHEET EXPOSURES

Of which Of which non-performing received on non- Of which OF which non-performing® received on non-
":;‘:’;“J:‘i::‘ On performing On non-performing ':i':‘;’s:‘r"e‘: ":;‘:";“J:i;:‘ On performing On non-performing P;’;‘;’s'l"“r'::
i exposures exposures e exposures exposures
days Of which: days Of which:
defaulted defaulted
30,329 30,063
18,909 0 11 9 45 7 0 16,461 0 11 9 39 8 0
5363 0 257 106 45 93 0 5,168 0 251 % a3 56 0
1,675 0 2 23 121 0 0 1,665 0 23 2 105 0 0
209,236 458 5,552 4,806 436 2,133 2,297 212,129 217 5,084 4,691 443 2,014 2,314
4771 0 0 0 0 0 0 6,211 0 0 0 0 0 0
12,071 0 1 0 7 0 0 12,263 0 1 1 6 0 0
78,210 41 281 263 11 89 31 74,948 0 61 60 12 51 31
6,260 8 260 198 9 117 a3 6,819 2 336 322 10 111 140
59,460 249 3,720 3,206 191 1,394 1,691 61,775 88 3341 3,126 206 1,306 1,565
48,464 160 1,290 1,139 218 532 532 50,114 126 1346 1182 209 546 578
265,531 5,850 4,951 1,473 2,233 2,297 265,502 217 5,374 4,826 1,368 2,078 2,314
219 210 61 105 8 47,499 - 447 187 59 13 20

" For the definition of non-performing exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitle 29

? Insitutions report here collective allowances for incurrred but not reported losses (instruments at amortised cost) and changes in fair value of performing exposures due to credit risk and provisions (instruments at fair value other than HFT)
3 Insitutions report here specific allowances for financial assets, individually and collectively estimated (instruments at amortised cost) and changes in fair value of NPE due to credit risk and provisions (instruments at fair value other than HFT)



EO o 2015 EU-wide Transparency Exercise

AUTHORITY

Forborne Exposures
Deutsche Zentral-Genossenschaftsbank AG

Asof 31/12/2014 As of 30/06/2015
Accumulated impairment, accumulated Accumulated impairment, accumulated
Gross carrying amount of exposures with changes in fair value due to credit risk and Gross carrying amount of exposures with changes in fair value due to credit risk and
forbearance measures provisions for exposures with forbearance forbearance measures provisions for exposures with forbearance
measures Collateral and financial r—— Collateral and financial
guarantees received on guarantees received on
Of which non- Of which on non- exposures with Of which non- Of which on non- ‘exposures with
performing exposures performing exposures forbearance measures performing exposures performing exposures forbearance measures
with forbearance with forbearance forbearance with forbearance
measures measures measures measures

(min EUR, %)
Debt securities (including at amortised cost and fair value)
Central banks
General government
Credit institutions.
Other financial corporations

Non-financial corporations

Loans and advances (including at amortised cost and fair value)

Central banks

General governments
Credit institutions

Other financial corporations
Non-financial corporations

Households

DEBT INSTRUMENTS other than HFT

Loan commitments given

! For the definition of forborne exposures please refer to COMMISSION IMPLEMENTING REGULATION (EU) 2015/227 of 9 January 2015, ANNEX V, Part 2-Template related instructions, subtitie 3007



2015 EU-wide Transparency Exercise
BANKING - Leverage ratio

r AUTHORITY

Deutsche Zentral-Genossenschaftsbank AG

(min EUR, %)

Tier 1 capital 13,407

Total leverage ratio exposures 349,403

As of As of Disclosure
REGULATION
31/12/2014 30/06/2015 Template Code
13,803 LRCom {20}
341,476 LRCom {21} Article 429 of the CRR; Delegated Regulatic:;'nRE{EU) 2015/62 of 10 October 2014 amending
4.04% A/B

Leverage ratio 3.84%




B i 2015 EU-wide Transparency Exercise

AUTHORITY

Information on collaterals: Mortgage loans
Deutsche Zentral-Genossenschaftsbank AG

Asof 31/12/2014 As of 30/06/2015
Mortgage loans Mortgage loans

[Loans collateralized by immovable property] [Loans collateralized by immovable property]

Maximum amount of the Maximum amount of the
Carrying amount collateral that can be Carrying amount collateral that can be
(min EUR, %) considered’ considered®

Loans and advances 55,443 48,890 56,006 54,696

of which: Other financial corporations 2,088 2,075 2,072 2,050
of which: Non-financial corporations 18399 18218 18245 17,073
of which: Households 28,059 27,857 29,144 29,028

'This column includes information only on immovable property collaterals. In accordance with the ITS on supervisorv reporting, the sum of the amounts of the collateral shall not exceed the carrving amount of the related loan.



