Barcelona, 3 de octubre de 2012

HECHO RELEVANTE

Muy sefiores nuestros:

En relacidon con el Hecho Relevante de 8 de diciembre de 2011 (n2 154507) mediante el cual se
comunicaba la estimacion de las necesidades adicionales de capital a cubrir por el Grupo “la
Caixa” antes de 30 de junio de 2012, Caja de Ahorros y Pensiones de Barcelona (“la Caixa”)
informa que tiene conocimiento de las declaraciones realizadas hoy por la European Banking
Authority (EBA) y el Banco de Espafia en relacion a la evaluacién final del ejercicio de
capitalizacion de la banca europea y al cumplimiento de la Recomendacién de la EBA de
diciembre 2011.

La evaluacién final del ejercicio de capitalizacién pone de manifiesto que la Caja de Ahorros y
Pensiones de Barcelona (“la Caixa”) con un ratio Core Tier 1 del 11,1%, cumple el minimo del
9%, pudiendo absorber asimismo el colchon de 358 millones de euros correspondiente al
riesgo soberano, de acuerdo con la metodologia establecida por la EBA.

El ejercicio de capitalizacion propuesto por la EBA fue aprobado por la Junta de Supervisores el
8 de diciembre de 2011 con la intencién de enderezar la dificil situacién del sistema bancario
de la Unidn Europea, especialmente en lo que respecta a las exposiciones soberanas, mediante
la restauracién de la estabilidad y la confianza en los mercados.

Se adjuntan los resultados del ejercicio de capitalizacidn para el Grupo “la Caixa”.

Atentamente,

CAJA DE AHORROS Y PENSIONES DE BARCELONA (“la Caixa”)



Composition of capital

ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

(in million Euro)

Capital position CRD3 rules

A) Common equity before deductions (Original own funds without hybrid instruments and governmen

Dec-11
Million EUR % RWA

t

support measures other than ordinary shares) (+)

Of which: (+) eligible capital and reserves

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

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

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

Of which: (-) deductions of participations and subordinated claims

-1,822

2,101 2,044

Jun-12
Million EUR % RWA

References to COREP reporting

OREP CA 1.1 - hybrid instruments and government support measures other than
rdinary shares

OREP CA 1.1.1 + COREP line 1.1.2.1

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

rudential filters for regulatory capital (COREP line 1.1.2.6.06)

-1.4%

COREP CA 1.3.T1* (negative amount)

otal of items as defined by Article 57 (I), (m), (n) (o) and (p) of Directive 2006/48/EC
nd deducted from original own funds (COREP lines from 1.3.1 to 1.3.5 included in
ne 1.3.T1%)

G) Hybrid instruments not subscribed by government

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

RWA

Sovereign Capital buffer

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

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 ©, as of 30th September 2011

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

J) Additional impairments on sovereign exposures (-)

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

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

Notes and definitions
(1) The amount is already included in the computation of the eligible capital and reserves and it is provided se

parately 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) It includes 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

EBA Recapitalization exercise 2012

CORERP line 1.3.7 included in line 1.3.T1* (50% securitisation exposures in the
Of which: (-) securitisation exposures not included in RWA according with CRD3 @ 0 0.0% 0 0.0% banking and trading book subject to 1250% risk weight; Art. 57 (r) of Directive
2006/48/EC)
0.2% 24 0.0% As defined by Article 57 (q) of Directive 2006/48/EC (COREP line 1.3.8 included in
Of which: (-) IRB provision shortfall and IRB equity expected loss amounts (before tax) -279 e 270 1.3.T1%)
C) Common equity (A+B) 13,896 9.2% 14,526 10.1%
Of which: ordinary shares subscribed by government 0 0.0% 0 0.0% Paid up ordinary shares subscribed by government
D) Other instruments available for meeting the buffer (+) 0 1,446
Hybrids to be converted into ordinary shares by 31st October 2012 0 0
New CoCos issued according to EBA Common Term Sheet 0 1,446
E) Other Existing government support measures (+) 0 0.0% 0 0.0%
F) Core Tier 1 including existing government support measures (C+D+E) 13,896 15,972

1,565

et amount included in T1 own funds (COREP line 1.1.4.1a + COREP lines from
.1.2.2**01 to 1.1.2.2***05 + COREP line 1.1.5.2a (negative amount)) not
ubscribed by government

17,537 12.2%

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

143,806

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

lease report the write-downs on sovereign exposures accounted during 2011Q4
Dec 2011 column) and 2012H1 (June 2012 column) with the limit for the total
mpairments (Dec 2011 + Jun 2012) of the sovereign buffer for each country.

29

% RWA - CT 1 including existing government support measures

-2,671

% RWA - (CT 1 including existing government support measures - Sovereign
apital buffer for exposures in EEA); if >0.




Composition of RWA
ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

iin million Euroi

Total RWA @ 150,825 143,806
RWA for credit risk 139,492 131,716
RWA Securitisation and re-securitisations 0 0
RWA Other credit risk 139,492 131,716
RWA for market risk 2,016 1,564
RWA operational risk 8,983 8,983
Transitional floors 0 1,258
RWA Other 333 285

Notes and definitions

(1) The RWA calculated according to CRD Il can be based on models that have not yet been approved by the National Supervisory
Authority.

EBA Recapitalization exercise 2012



Exposures to sovereigns (central, regional and local governments) in EEA, as of 31 December 2011
Dec-11
ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross of provisions and write-off exposures (long) net of cash short position of sovereign debt to Dliiig:gggg?\le'\l lNDSxEPCOTSE?R\éESREGN
. i o . . . W
(accounting value gross of provisions) other counterparties only where there is maturity matching) DERIVATIVES @ (i el @ e She) Memo Item Provisions and Prudential filter R ot value of Gash
write-off on AFS sovereign assets I AFS sovereign assets flow and fair value
Residual Maturity X Sovereign assets (including the fair (gross the fair value of X
Nominal Value ) hedging contracts
Country Debt securiti (loans, advances | value of Cash flow and Cash flow and fair on AFS sovereign
A of which: Financial T — and debt fair value hedging value hedging

assets
(+1) @

of which: loans and Net position at fair values Net position at fair values in HTM and Loans contracts)

(1)@

securities) contracts)
(6) (+) @

of which: Available for  assets designated at fair
sale financial assets value through profit or
(AFS) loss
(FVO)

advances in the HTM
and Loans and
receivables portfolios

of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair and Receivables
held for tradin, value + Derivatives with value + Derivatives with portfolios
negative fair value) negative fair value)

T0-3M] 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Austria 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0

[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 1 0 1 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 1 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Belgium 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 2 0 2 0 0 2 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Bulgaria 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Cyprus 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ . 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ zech Repl 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ benmark 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Estonia 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Finland 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
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Exposures to sovereigns (central, regional and local governments) in EEA, as of 31 December 2011

Dec-11
ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

(in million Euro)

Residual Maturity

N

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Country

France

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

of which: loans and
advances in the HTM
and Loans and
receivables portfolios

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

of which: Available for
sale financial assets
(AFS)

of which: Financial
assets designated at fair
value through profit or
loss
(FVO)

of which: Financial assets
held for tradin,

DIRECT SOVEREIGN
EXPOSURES IN
DERIVATIVES @

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

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

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

Memo Item

Nominal Value

Debt secu

in HTM and Loans

and Receivables
portfolios

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Germany

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Greece ©

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Hungary

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Iceland

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Ireland

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Italy

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Latvia

S1SIEYEY SISy S S (ST SHSY S SN FEY ISVISY ST SN ST Y S IS] (51 (S SY (SY S SY (SY IS (o1 SY IS S ST S (S Y P IS ISY IS (S ISY IS RN N ISY (S ISY IS (S ISY INY il [SY (Y S SY ST S

ololo|o|o|ofo|olofo|olo|ofo|ole|elo|e|elo|ole|o|ale|olo|ole|o|olalelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e

CISY SIS ISy SISy IS IS ISY ST ISY IS T by (ST ST (SY ST (ST ISY IS IS (ST ISY ISY ISY ISY ISY ISY IS (] ISY ISY (ST (Y ISY ISY ISY P IS ISY (ST ISY ISY ISY B INT IS ST ST ST ST ISY N PN IS S (S IS (ST IS B

ololo|o|o|ofo|olo|o|o|o|e|o|o|o|olo|o|e|o|o|e|o|alo|e|o|o|e|o|ololelo|olo|o|o|o|r|o|ole|e|o|r|ofalo|o|e|o|o|e|o]ole|o|o|o|e|o|e

(SISY[SYISY Sy Sy (ST o) fo] YIS (SY Y (SN (S oY (1 IS (SY Y (SN (S (Y (ST (<) (SY Y (ST IS [SY ST Te) fo) SY (ST IS [SY ST Ie) () (o] (SN IS) (Y ST IS [SY (o) (< IS [SY ST IS (Y Y (S (- [SY ST Ie) (Y SY (S (o)

SISYSYISY SIS IS ST P~ ST IS (G in EN NI P (o1 ST ST ST (ST ISY ST IS (ST ISY ST IS ISY ST ISY IS FoT ST (ST ST (SY ISY ST ST P ISY (SY (SY ISY ISY ISY (SY XY IS ST B IST (ST B ST PN ST B IS IS IS IS 5]

SIEISYST SN ST S S P ST SN SIS SN SIFY (o] ST (S ST ST (S ST (] (SYISY ST (S ST (ST (S ST ST (SN ST (Y SN (ST SY (S (ST IS SN SY S ST SY (SY (o) SY (S ST (ST (S ST 1= (o S

ololo|o|o|ofo|olofo|o|o|o|o|ole|e|o|e|elo|ole|o|ale|olo|ole|o|olalelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e

ISISY[SYISY Sy (SY (ST o) fo) YIS (SY Y (SN (S Y (oY IS (SY SY (SN (S (Y (ST fo) (SY Y (ST IS [SY ST ) fo) SY (ST [S) [SY [T Ie) () (oY (SN IS) [SY (ST IS [SY (S (o) S [SY ST IS (Y SY (S fo [SY ST Ie) (Y SY (S (o)

Provisions and Prudential filter Reserve
write-off on AFS sovereign assets I AFS sovereign assets
Sovereign assets (including the fair (gross the fair value of
(loans, advances | value of Cash flow and Cash flow and fair
and debt fair value hedging value hedging
securities) contracts) contracts)
+) (+-) @ () @

Fair value of Cash
flow and fair value
hedging contracts

on AFS sovereign
assets
)@

ololo|o|o|ofo|olo|o|o|e|o|o|ole|olo|e|e|o|ole|o|ale|elo|ole|o|ololelo|ole|o|o|elolo|o|e|o|o|e|efalo|e|o|o|e|e(o]ole|o|o|e|e|o|e
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Exposures to sovereigns (central, regional and local governments) in EEA, as of 31 December 2011
Dec-11
ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross of provisions and write-off exposures (long) net of cash short position of sovereign debt to Dliiig:gggg?\le'\l lNDSxEPCOTSE?R\éESREGN
. i o . . . W
(accounting value gross of provisions) other counterparties only where there is maturity matching) DERIVATIVES @ (i el @ e She) Memo Item Provisions and Prudential filter R ot value of Gash
write-off on AFS sovereign assets I AFS sovereign assets flow and fair value
Residual Maturity X Sovereign assets (including the fair (gross the fair value of X
Nominal Value ) hedging contracts
Country Debt securiti (loans, advances | value of Cash flow and Cash flow and fair on AFS sovereign
A of which: Financial T — and debt fair value hedging value hedging

assets
(+1) @

of which: loans and_ Net position at fair values Net position at fair values in HTM and Loans

securities) contracts) contracts)
(+) (+/7) @) (+/7) @)

of which: Available for  assets designated at fair
sale financial assets value through profit or
(AFS) loss
(FVO)

advances in the HTM
and Loans and
receivables portfolios

of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair and Receivables
held for tradin, value + Derivatives with value + Derivatives with portfolios
negative fair value) negative fair value)

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[BY-5Y] Liechtenstein

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

Lithuania

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

BY-5v] Luxembourg

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

Malta

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

Netherlands

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

BY-5v] Norway

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

Poland

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

By 5v] Portugal

[5Y -10Y [

[10Y - more [

ololo|o|o|ofo|olofo|o|o|olo|o|e|elo|e|elo|ole|o|ale|olo|ole|o|olelelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e
ololo|o|o|ofo|olofo|olo|ofo|ole|elo|e|elo|ole|o|ale|olo|ole|o|olalelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e
ololo|o|o|ofo|olofo|o|o|o|o|ole|elo|e|e|o|ole|o|ale|olo|ole|o|olalelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e
(SISY[SYISY Sy Sy (ST o) (ot ST IS (SY Y (SN (S oY (T[S (SY SY (SN (S (Y (ST (<) (SY Y (ST IS [SY ST Te) (o) SY (ST (S [SY ST Ie) () (o] (SN IS) (Y ST IS [SY (o (< IS [SY ST IS (SY Y (S (< [SY ST Ie) (Y SY (S (o)
(SISY[SYISY Sy Sy (ST o) fo] YIS (SY Y (SN (S oY (1 IS (SY Y (SN (S (Y (ST (<) (SY Y (ST IS [SY ST Te) fo) SY (ST IS [SY ST Ie) () (o] (SN IS) (Y ST IS [SY (o) (< IS [SY ST IS (Y Y (S (- [SY ST Ie) (Y SY (S (o)
ololo|o|o|ofo|olo|o|o|e|ofo|ole|olo|e|e|o|ole|o|ale|olo|ole|o|ololelo|ole|o|o|elolo|o|e|o|o|e|efalo|e|o|o|e|e(o]ole|o|o|e|e|o|e
ISISY[SYISN Sy Sy (ST o) fo) ST IS (SY Y (SN (S Y (oY (S (SY SY (SN (S (Y (ST fo) (SY Y (ST IS [SY ST ) fo) SY (ST IS [SY [T Ie) () (oY (SN IS) [SY ST IS [SY (S (o) S [SY ST IS (Y SY (S P [SY ST Ie) (Y SY (S (S}
ololo|o|o|ofo|olofo|o|o|o|o|ole|e|o|e|elo|ole|o|ale|olo|ole|o|olalelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e
ISISY[SYISY Sy (SY (ST o) fo) YIS (SY Y (SN (S Y (oY IS (SY SY (SN (S (Y (ST fo) (SY Y (ST IS [SY ST ) fo) SY (ST [S) [SY [T Ie) () (oY (SN IS) [SY (ST IS [SY (S (o) S [SY ST IS (Y SY (S fo [SY ST Ie) (Y SY (S (o)

ololo|o|o|ofo|olo|o|o|e|o|o|ole|olo|e|e|o|ole|o|ale|elo|ole|o|ololelo|ole|o|o|elolo|o|e|o|o|e|efalo|e|o|o|e|e(o]ole|o|o|e|e|o|e

Total
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Exposures to sovereigns (central, regional and local governments) in EEA, as of 31 December 2011
Dec-11
ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross of provisions and write-off exposures (long) net of cash short position of sovereign debt to Dliigg:gggg?\le'\l lNDSxEPCOTS?J?R\fSREGN
. i o . . . W
(accounting value gross of provisions) other counterparties only where there is maturity matching) DERIVATIVES @ (i el @ e She) Memo Item Provisions and Prudential filter R ot value of Gash
write-off on AFS sovereign assets I AFS sovereign assets flow and fair value
Residual Maturity X Sovereign assets (including the fair (gross the fair value of X
Nominal Value ) hedging contracts
Country Debt securiti (loans, advances | value of Cash flow and Cash flow and fair on AFS sovereign
A of which: Financial T — and debt fair value hedging value hedging

assets
(+1) @

of which: loans and_ Net position at fair values Net position at fair values in HTM and Loans

securities) contracts) contracts)
(+) (+/7) @) (+/7) @)

of which: Available for  assets designated at fair
sale financial assets value through profit or
(AFS) loss
(FVO)

advances in the HTM
and Loans and
receivables portfolios

of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair and Receivables
held for tradin, value + Derivatives with value + Derivatives with portfolios
negative fair value) negative fair value)

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[BY-5Y] Romania

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

Slovakia

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

Slovenia

[3Y-5Y[

[5Y -10Y [

[10Y - more [

ololo|o|o|ofo|olofo|o|e|elo|o|elelo|e|ele|o|e|e
ololo|o|o|ofo|olofo|o|e|olo|o|elelo|e|ele|o|e|e
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Total

[0-3M[ 13,042 11,582 1,932

N
1=
1

o|xm[o|o|o|o|o|o|ololole|o|o|e|olo|o]o|o|o|e|e|e|o|e
olofo|o|o|o|o|o|o|olole|o|o|o|o|o|o]e|o|e|e|e|o|o|e

=
o
N
1N
MY
INYEN

3M-1Y 2,464 2,263 1,257
[1Y-2Y [ 3,349 4,036 3,349 529

.
o
©

[2Y-3Y[ 596 596 504

|l
=
©
©

107

[BY-5v[ Spain 1,947 1,947 1828

>
i
i
~
o

[5Y -10Y [ 1,921 1,921 1,921 559

©
(=

-

1)

1]
ololo|ofe

[10Y - more [ 1,428 1,428 1,428

0
Total 24,748 16,642 23,087 6,609 490

S
(s
I
©
&)

[0-3M[ 0 0 0 0

olo

3M-1Y
[1Y-2Y [

[2Y-3Y[

Sweden

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

\
By 5v] United Kingdom

[5Y -10Y [

[10Y - more [

olo|lolo|o|lo|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
olololo|ololololelolololololololeloslRle - ol oloolo ol ol lolo|olo ol ol olo oo oo oo

SIISYSY(SYSYSY (ST S (o) SY ST (S) (SY (SN IS (oY (=] [SY (S (SY [SY IS (SY o (<) (S [SY (SN IS (SY SY (S (= [SY [SY IS ISY ST (S (o) [oY (ST IS ISY [SY (S (o) o)
I~
o
olo|ofo|o|o|o|e]elo|e|o|ole]o|oBlo|ole|o|ole|Blole|o|o|o|o|o|ofalo|o|e]o|o|e]olo|e|o|ofe|o|o|e
ts}

olo|ofo|o|ofo|ole|e|o|e|efe|e
olo|ofo|o|ofo|ole|o|o|e|efe|e
olo|ofo|o|ofo|ole|e|o|e|efe|e
olo|ofo|o|ofo|ole|e|o|o|e|o|e
olo|ofo|o|ofo|o]e|efe|o|e|e
olo|ofo|o|ofo|ole|e|o|o|e|e
olo|ofolo|e|ofo]ele|o|o|e|e|e|e

Total

|ToTAL EEA 30] 24,921 | 16,642 | 23,114 6,610 0

ul
W
=<
&
o
o
o

Il 514 ] 0 11

©
&
e
R
©
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Notes and definitions

(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) 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 classification 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

(4) 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.

(5) Please report gross and net direct positions before eventual write-off (PSI); in the column provisions must be included eventual write-off (PSI).
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Exposures to sovereigns (central, regional and local governments) in EEA, as of 30 June 2012
Jun-12
ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross of provisions and write-off exposures (long) net of cash short position of sovereign debt to Dliiig:gggg?\le'\l lNDSxEPCOTSE?R\éESREGN
. i o . . . W
(accounting value gross of provisions) other counterparties only where there is maturity matching) DERIVATIVES @ (i el @ e She) Memo Item Provisions and Prudential filter R ot value of Gash
write-off on AFS sovereign assets I AFS sovereign assets flow and fair value
Residual Maturity X Sovereign assets (including the fair (gross the fair value of X
Nominal Value ) hedging contracts
Country Debt securiti (loans, advances | value of Cash flow and Cash flow and fair on AFS sovereign
A of which: Financial T — and debt fair value hedging value hedging

assets
(+1) @

of which: loans and Net position at fair values Net position at fair values in HTM and Loans contracts)

(1)@

securities) contracts)
(6) (+) @

of which: Available for  assets designated at fair
sale financial assets value through profit or
(AFS) loss
(FVO)

advances in the HTM
and Loans and
receivables portfolios

of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair and Receivables
held for tradin, value + Derivatives with value + Derivatives with portfolios
negative fair value) negative fair value)

T0-3M] 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Austria 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0

[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 1 0 1 0 0 1 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Belgium 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 2 0 2 0 0 2 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Bulgaria 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Cyprus 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ . 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ zech Repl 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ benmark 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Estonia 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
[0-3M[ 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y 0 0 0 0 0 0 0 0 0 0 0
[iv-2v[ 0 0 0 0 0 0 0 0 0 0 0
[2v-3v[ 0 0 0 0 0 0 0 0 0 0 0
[BY-5v[ Finland 0 0 0 0 0 0 0 0 0 0 0
[5v - 10V [ 0 0 0 0 0 0 0 0 0 0 0
[10Y - more 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0
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Exposures to sovereigns (central, regional and local governments) in EEA, as of 30 June 2012

Jun-12
ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

(in million Euro)

Residual Maturity

N

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Country

France

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

of which: loans and
advances in the HTM
and Loans and
receivables portfolios

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

of which: Available for
sale financial assets
(AFS)

of which: Financial
assets designated at fair
value through profit or
loss
(FVO)

of which: Financial assets
held for tradin,

DIRECT SOVEREIGN
EXPOSURES IN
DERIVATIVES @

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

INDIRECT SOVEREIGN
EXPOSURES ©
(on and off balance sheet)

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

Memo Item

Nominal Value

Debt secu

in HTM and Loans

and Receivables
portfolios

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Germany

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Greece ©

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Hungary

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Iceland

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Ireland

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Italy

~|ofololo|o|olo|ofo]ole|o|o|o|ofo|olelo|o|o|o|o|o|e|ale|o|e|o|o|e|efrlole|-|ole|e oMo |e|e|o|e

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

Latvia

ololo|o|o|ofo|olofo|olo|ofo|ole|elo|e|elo|ole|o|ale|olo|ole|o|olalelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e
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(SISY[SYISY Sy Sy (ST o) (ot ST IS (SY Y (SN (S oY (T[S (SY SY (SN (S (Y (ST (<) (SY Y (ST IS [SY ST Te) (o) SY (ST (S [SY ST Ie) () (o] (SN IS) (Y ST IS [SY (o (< IS [SY ST IS (SY Y (S (< [SY ST Ie) (Y SY (S (o)

(SISY[SYISY Sy Sy (ST o) fo] YIS (SY Y (SN (S oY (1 IS (SY Y (SN (S (Y (ST (<) (SY Y (ST IS [SY ST Te) fo) SY (ST IS [SY ST Ie) () (o] (SN IS) (Y ST IS [SY (o) (< IS [SY ST IS (Y Y (S (- [SY ST Ie) (Y SY (S (o)

SISY SIS IS YIS ISY ] ISYISY ST RN D ST (G IeT ST ST ISY ST ISY ST IS (ST IS ST ISY ISY ST ISY IS foT ISY ST (ST ISY ST ISY (ST P ISY ISY ISY ISY ISY ISY (SY P IS IST B ISY ST ISY (S /1 B IS B IS IS S 9]

olo|o|o|o|o|o|o|gle|Ble|e|e|e|e|ole|o|o|o|o|o|ololo|o|o|o|o|o|o|alo|o|o|o|o|o|o|alo|o|o|o|o|o|o|alo|o|o|o|o|o|o|alo|o|o|o|o|o|e

ololo|o|o|ofo|olofo|o|o|o|o|ole|e|o|e|elo|ole|o|ale|olo|ole|o|olalelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e

ISISY[SYISY Sy (SY (ST o) fo) YIS (SY Y (SN (S Y (oY IS (SY SY (SN (S (Y (ST fo) (SY Y (ST IS [SY ST ) fo) SY (ST [S) [SY [T Ie) () (oY (SN IS) [SY (ST IS [SY (S (o) S [SY ST IS (Y SY (S fo [SY ST Ie) (Y SY (S (o)

Provisions and Prudential filter Reserve
write-off on AFS sovereign assets I AFS sovereign assets
Sovereign assets (including the fair (gross the fair value of
(loans, advances | value of Cash flow and Cash flow and fair
and debt fair value hedging value hedging
securities) contracts) contracts)
+) (+-) @ () @

Fair value of Cash
flow and fair value
hedging contracts

on AFS sovereign
assets
)@

ololo|o|o|ofo|olo|o|o|e|o|o|ole|olo|e|e|o|ole|o|ale|elo|ole|o|ololelo|ole|o|o|elolo|o|e|o|o|e|efalo|e|o|o|e|e(o]ole|o|o|e|e|o|e
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Exposures to sovereigns (central, regional and local governments) in EEA, as of 30 June 2012
Jun-12
ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

(in million Euro)

NET DIRECT POSITIONS

GROSS DIRECT LONG EXPOSURES (gross of provisions and write-off exposures (long) net of cash short position of sovereign debt to Dliiig:gggg?\le'\l lNDSxEPCOTSE?R\éESREGN
. i o . . . W
(accounting value gross of provisions) other counterparties only where there is maturity matching) DERIVATIVES @ (i el @ e She) Memo Item Provisions and Prudential filter R ot value of Gash
write-off on AFS sovereign assets I AFS sovereign assets flow and fair value
Residual Maturity X Sovereign assets (including the fair (gross the fair value of X
Nominal Value ) hedging contracts
Country Debt securiti (loans, advances | value of Cash flow and Cash flow and fair on AFS sovereign
A of which: Financial T — and debt fair value hedging value hedging

assets
(+1) @

of which: loans and_ Net position at fair values Net position at fair values in HTM and Loans

securities) contracts) contracts)
(+) (+/7) @) (+/7) @)

of which: Available for  assets designated at fair
sale financial assets value through profit or
(AFS) loss
(FVO)

advances in the HTM
and Loans and
receivables portfolios

of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair and Receivables
held for tradin, value + Derivatives with value + Derivatives with portfolios
negative fair value) negative fair value)

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

[BY-5Y] Liechtenstein

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

Lithuania

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

BY-5v] Luxembourg

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

Malta

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

Netherlands

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

BY-5v] Norway

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y[

[2Y-3Y[

Poland

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y
[1Y-2Y [

[2Y-3Y[

By 5v] Portugal

[5Y -10Y [

[10Y - more [

ololo|o|o|ofo|olofo|o|o|olo|o|e|elo|e|elo|ole|o|ale|olo|ole|o|olelelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e
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(SISY[SYISY Sy Sy (ST o) fo] YIS (SY Y (SN (S oY (1 IS (SY Y (SN (S (Y (ST (<) (SY Y (ST IS [SY ST Te) fo) SY (ST IS [SY ST Ie) () (o] (SN IS) (Y ST IS [SY (o) (< IS [SY ST IS (Y Y (S (- [SY ST Ie) (Y SY (S (o)
ololo|o|o|ofo|olo|o|o|e|ofo|ole|olo|e|e|o|ole|o|ale|olo|ole|o|ololelo|ole|o|o|elolo|o|e|o|o|e|efalo|e|o|o|e|e(o]ole|o|o|e|e|o|e
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ololo|o|o|ofo|olofo|o|o|o|o|ole|e|o|e|elo|ole|o|ale|olo|ole|o|olalelo|ole|o|o|e|olo|o|e|o|o|e|efalo|e|o|o|e|e(o]ale|o|o|e|e|o|e
ISISY[SYISY Sy (SY (ST o) fo) YIS (SY Y (SN (S Y (oY IS (SY SY (SN (S (Y (ST fo) (SY Y (ST IS [SY ST ) fo) SY (ST [S) [SY [T Ie) () (oY (SN IS) [SY (ST IS [SY (S (o) S [SY ST IS (Y SY (S fo [SY ST Ie) (Y SY (S (o)

ololo|o|o|ofo|olo|o|o|e|o|o|ole|olo|e|e|o|ole|o|ale|elo|ole|o|ololelo|ole|o|o|elolo|o|e|o|o|e|efalo|e|o|o|e|e(o]ole|o|o|e|e|o|e

Total
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Exposures to sovereigns (central, regional and local governments) in EEA, as of 30 June 2012

Jun-12
ES062
CAJA DE AHORROS Y PENSIONES DE BARCELONA

(in million Euro)

NET DIRECT POSITIONS
GROSS DIRECT LONG EXPOSURES (gross of provisions and write-off exposures (long) net of cash short position of sovereign debt to
(accounting value gross of provisions) @ other counterparties only where there is maturity matching) @

DIRECT SOVEREIGN INDIRECT SOVEREIGN
EXPOSURES IN EXPOSURES ©
DERIVATIVES @ (on and off balance sheet)

Residual Maturity
Country

v of which: loans and IS (MR Net position at fair values Net position at fair values

advances in the HTM GGl AVERID T | GRS 6 R EiEl i Einy of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair
sale financial assets value through profit or
and Loans and held for tradin, value + Derivatives with value + Derivatives with

receivables portfolios (=) (::Ovs;) negative fair value) negative fair value)

[0-3M[

Memo Item

Nominal Value

Debt secu

in HTM and Loans

and Receivables
portfolios

3M-1Y

[1Y-2Y [

[2Y-3Y[

[BY-5Y] Romania

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y

[1Y-2Y [

[2Y-3Y[

Slovakia

[3Y-5Y[

[5Y -10Y [

[10Y - more [

Total

[0-3M[

3M-1Y

[1Y-2Y[

[2Y-3Y[

Slovenia

[3Y-5Y[

[5Y -10Y [

[10Y - more [

ololo|o|o|ofo|olofo|o|e|elo|o|elelo|e|ele|o|e|e
ololo|o|o|ofo|olofo|o|e|olo|o|elelo|e|ele|o|e|e
olololo|o|ofo|olofo|o|e|olo|o|elelo|e|ele|o|e|e
olo|o|o|o|ofo|olo|o|o|o|o|o|o|e|ele|e|e|o|o|e|e

Total

olo[o|o|o|ofo|o]o|o|o|o|e|o|o|e|ele|e|e|o|o|e|e

[0-3M[ 3,579 1,322 3,518 1,968

-
ol

3M-1Y 6,430 4,968 5,469 1,195

[1Y-2Y [ 1,454 404 1,312 934

ololo|a|o|o|o|o|o|olo|olofo|o|ofo|o|efo]ele|o|o|e|o|o|e
Rlo|s|B]elo|o|o|o|o|o|o]olo|o|o|o|o|o|o|alo|o|o|o|o|o|e

[2Y-3Y[ 6,989 5,638 6,899 1,353

[BY-5v[ Spain 5,249 3,898 5118 1251
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Notes and definitions

(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) 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 classification 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

(4) 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.

(5) Please report gross and net direct positions before eventual write-off (PSI); in the column provisions must be included eventual write-off (PSI).
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