BNP PARIBAS

Disclosure for G-Slls indicators as of 31 December 2024

Paris, 30 April 2025

Global systemically important institutions (G-Slls) indicators for BNP Paribas Group as of 31 December
2024 are presented hereafter according to European Banking Authority (EBA) Implementing Technical
Standards.

The Basel Committee on Banking Supervision (BCBS) assesses the systemic importance of banks in a
global context.

The measurement approach of the global systemic importance is indicator-based. The methodology is
outlined in “Global systemically important banks: updated assessment methodology and the higher loss
absorbency requirement”™.

The indicators provided hereafter are calculated based on specific instructions by the BCBS and thus may

be not directly comparable against other disclosed information. It has to be noted that BCBS instructions
are based on the regulatory, not the accounting consolidation scope.

() These documents are available at https://www.bis.org/bcbs/gsib/
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Section 1 Gsi8 Response

a provided by
(1) Country code 1001 R 1a(1)
(2) Bank name 1002 BNPParibas. 1a.(2)
(3) Reporting date (yyyy-mm-dd) 1003 20241231 1a(3)
(4) Reporting currency 1004 EUR 1a(a)
(5) Euro conversion rate 1005 1 1a(s)
(6) Submission date (yyyy-mm-dd) 1006 20250328 1a(6)

b. General Information provided by the reporting institution:
(1) Reporting unit 1007 1000 1b.1)
(2) Accounting standard 1008 IFRS. 1b.(2)
(3) Date of public disclosure (yyyy-mm-dd) 1009 2025-04-30 1b.3)
(4) Language of public disclosure 1010 English 1b.a)
(5) Web address of public disclosure 1011 1b.5)
(6) LEI code. 2015, ROMUWSFPUSMPROBKSPS3 1b.6)

Section 2 - Total Exposures. GSIB ‘Amount in thousand EUR
2. Derivatives
(1) Counterparty exposure of derivatives contracts 1012 66 125 754 2a.(1)
1201 28610088 2a.2)
(3) Potential future exposure of derivative contracts 1018 155 000 804 2a3)
b. Securities financing transactions (SFTs)
(1) Adjusted gross value of SFTs 1013 222 577 140 2b.(1)
(2) Counterparty exposure of SFTs 1014 23512 567 2.b.(2)
<. Other assets 1015 1760379085 2.
d. Gross notional amount of off-balance sheet items
(1) Items subiect to a 10% credit conversion factor (CCF) 1019 54201 350 2.4d.(1)
(2) items subject to a 20% CCF Wj{ 132 965 299 2.4.2)
(@) Items subject to 2 40% CCF 2300 0 240)
(4) Items subject to a 50% CCF 1023 297316 136 2.d.(4)
(5) Items subject to a 100% CCF 1024, 42044 0: 2.4.(5)
. Regulatory adjustments 1031 14586 72 2e.
1 Total exposures prior to regulatory adjustments (sum of items 2.a.(1) through 2.¢, 0.1 fimes 2.d.1), 0.2 times 2.d.(2), 0.4
times 2.0.(3),0.5 times 2.4.(4), and 2.6.(5)) 1103 247890744 28
8. Exposures of insu et of intragroup:
) off- 1701 292955 312 2.8.(1)
(2) Potential future exposure of derivatives contract 1205 177059 28.(2)
1208 4422 000 2.8.(3)
h. included in 2.f in2.8 2101 13790 000 2.h.
i i i f2 {2) minus 2.
2h) 117 2753841115 2.

Soction 3 - Intra-Finan Gsis
a. Funds deposited with or lent to other 1216 85144799 3a.
(1) Certficates of deposi 2102, o zam
b. Unused portion of committed lines to 1217, 3954157 3.
<. Holdings of securities issued by othe i
i 103 o  sen
Senior un: 104 5400079 3.c(2)
105 6386065 3.c(3)
c 106 0 3c()
(5) Equity securities 107 163473850 3c(5)
i in refation to the specific equity securites included in tem 3.¢.(5) 108 2703625 3c(6)
with other financial insttutions 1219 1949593 3.4
ir val 2109 1415772 3e()
( 2110 48540088 3.e(2)
2 items 3.2, 3.b through 3.c.(5), 3.,
3..(1), and 3.e.(2), minus 3.c.(6)) 1215 430 258 737 3f
iities GsiB
(1) Deposits due to depository institutions 2111 4al)
(2) Deposits due to non-deposito 112 4a(2)
(3) Loans obtained from other financial institutions 2113 4a(3)
b. Unused f d institutions 1223 ab.
. Net negative current exposure of SFT: 1220 12256584
4. OTC derivatives with other financial Institutions that h fair value
(1) Net negative fair value 10819164 4d(1)
(2) Potential future exposure 48540088 4.4.2)
e iltes indicator (1) through 4..(2)) 281897981 de.
Section 5 - Securities Outstanding 518
a i 116 7447211 sa.
b.Senior unsecured 11 165527677 5b.
i 11 44838764 5c
d.C 1 2506474 5.
e. Certificates of deposit 1 108602935 Se.
. Common equity. 121 66966608 5.
& other captured in tem 5.c. 122 se.
h. Securiti ing indicator, i s i i idiaries (sum of tems 5.a through 5.8) | 1226 416979669 Sh.

Section 6 - Payments made in the reporting year nts) Gsie
2. Australian dollars (AUD) 1061 854925972 6a
b. Canadian dollars (CAD) bl 6b.
. Swiss francs (CHF) 1064 6
d. Chinese yuan (CNY) 1065 6.
e. Euros (EUR) bl 6e.
. Britsh pounds (GBP) 1067 [
& Hong Kong dollars (HKD) 1 6.
. Indian rupee (INR) i 6h.
i. Japanese yen (1PY) 1070 6i.
i. Swedish krona (SEK) 1071 6.
k. Singapore dollar (SGD) 2133 6k
1. United States dollars (USD) 1072 6l
m indicator (sum of tems 6.a through 6.)) 1073 6m.

[Section 7 - Assets Under Custody =0l

[=a. Assets under custody indicator tora) 7a

 Section 8 - Underwritten rkets | GsiB|

| a. Equity 11075 8a.

[ b. | 1076 | 8b.

= (sum of it b) L1077 8

Section 9 - Trading Volume
a P sactions 9a
b. fixed sactions ob.
< b) o
d lsted equitis, transactions 9.4,
e Trading of al ites, excluding Se.
f.Trading (sum of items 9.d and 9.¢) o

Section 10 - Notional Amount of Over-the-Counter (OTC) Derivatives Gsie Amount in thousand EUR
a. OTC derivatives cleared through a central counterparty 2129 13177 538 695 104,
1905 20366 461721 10,
& (0TC) derivatives indicat items 10.2 and |
10) 1227, 33544000416] 10
Section 11 - Trading and for-Sale Securities Gsie
a ities (HFT) 1081 11a
b. Available-for-sale securites (AFS) 1082 116,
. Trading and AFS securites that meet the definition of Level 1 assets 1083 11c
d. Trading and AFS securities that meet the definition of Level 2 assets, with haircuts 1084 114,
. Trading and AFS securities indicator (sum of tems 11.a and 11.b, minus the sum of 11.c and 11.d) 1085 ite.
| Section 12 - Level 3 Assets [ Gsm! Amount in thousand EUR
| == ndicator, inchuding 1229 sssas2] 122

[ section [ Gsie
| . Total foreign claims on an ultimate risk basis | 1087 13a.
[ b. Foreign derivative clai | 1146 13b.
I 3 jurisdicti (sum of items 13.a and 13.b) | 2130 FEXS
Section iabilities | Gsm! Amount in thousand EUR
a , excluding derivatives and including local I 2131 1182320115 14a
b. Foreign derivative liabilities on an immediate risk basis 1149 80072 844 14,
| e ilities indicator (sum of items 14.a and 14.b) | 1148 1262 392 959 1ac


https://invest.bnpparibas/en/document/publication-des-indicateurs-dimportance-systemique-mondiale-g-siis-g-sibs-au-31-12-2024

