Juykpornpa Tpdnelag Kinpov °"

AvaoKkoivwaon

TeAikn agloAdynon KepaAaiakig Acknong tng Eupwtraikig
Apxng Tpatre{wyv

Neukwaia, 3 OkTwppiou 2012

To Zuykpotnua Tpdrredag Kutrpou 18pUBnke 10 1899 Kal €ival OrjpePa O NYETIKOG XPNHATOOIKOVOUIKOG opyaviouog atnv Kumpo. To
JUyKPOTNHA TTPOCPEPEI €va €UpU GACHA XPNUATOOIKOVOUIKWY TTPOIGVIWY Kal UTTNPECIWY TTou TTEPIAAUBAVEl TPATTECIKEG UTTNPECIEG,
XPNMATOBOTACEIG, PAKTOPIYK, XPNMATOETTEVOUTIKEG UTTNPETIES, dlaxeipion KEQOAQiwY Kal ao@AAEIEG yevIKOU kKAGdou kal (wnig. H Tpdamela
KUtrpou Aeitoupyei péow 561 kataoTnudaTwy, améd Ta omoia 191 Aeitoupyouv otn Pwaoia, 184 otnv EAAGSa, 127 otnv Kutrpo, 44 otnv
Oukpavia, 10 otn Poupavia, 4 oto Hvwpévo Baaoikeio kai 1 ota Channel Islands. EmimmAéov, n Tpdameda Aertoupyei 5 kataoTApata
avTimpoowTreiag otn Pwaia, Tnv Oukpavia, Tnv ZepBia kai Tn NoTia Aepikr). To Zuykpotnua epyodotei 11.183 dtopa di1eBVwG.

216 30 louviou 2012, To Z0voAo [MepIOUCIOKWVY ZTOIXEIWV TOU ZUYKPOTHHATOG avepyoTav ot €37,15810. kai Ta 181a KepdAaia Tou o€
€2,33 di0. O1 petoxég NG Tpdmedag Kitrpou eival eionypéveg oto Xpnuatiotipio Agiwv Kimrpou kai ato Xpnuatiotripio ABnvwv.
Mepaitépw TTANPOPOPIEG UTTOPEITE Va BPEiTeE OTNV I0TOOEAIBA TOU ZuyKpoTHuaTog www.bankofcyprus.com.
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http://www.bankofcyprus.com/

H Tpdmefa Kutrpou Anuéoia Etaipia A1d («Tpdatea» i «Tpdtmeda KUTTpou») OnPEIWVEI TIG AVAKOIVWOEIG OTIG
oTroieg TTPoEPN onuepa n Eupwtraik Apxn Tpatefwyv («<EAT») kai n Kevtpiki Tpdmeda KUtrpou oxeTIKG pe
TNV TEAIKA a&loAdynan TN KEQaAAIOKAG AOKNONG Kal TNV EKTTAfpwaon TG ZUoTaong NG EAT Tou AgkeuBpiou
(«Z0oTaoNnG»), ue To akdAouBo atroTéAeopa yia Tnv Tpdme¢a Katrpou.

H Tpdatreda Kutrpou €xel uttoAermouevo Ke@ahaiokd EAAeipua oTig 30 louviou 2012, To oTToio avTIueTWTTICETAI
MEOW TNG EQAPUOYNG TwV avaAoywv SIKTUWV ac@aAgiag pe Tn pntA utroaTthpign tng Kutrpiakng KuBépvnong.

211G 27 louviou 2012, evowel TNG TTpobeopiag avakepaAaiotroinong Twv Tpatrefwyv oTig 30 louviou 2012 TTou
T€ONKe a1d TNV EAT, n Tpdtrela avakoivwaoe OTI TTapd TO YEYOVOGS OTI TIPOERNKE OE HIO TEIPA EVEPYEIWV YIa
KAAUWnN Tou kKepaAaiakoU eAAeiupaTog Uwoug €1.560 ekaT. 6TTWG auTd eixe kabopiaTei ammod Tnv EAT Tov
AekéuBpio 2011, dev ATav o€ BEon va KAAUWEl TTAAPWG TO KEQAAAIOKO TOU EAAEINPA KAl WG OTTOTEAEC A
aTToTddnke otnv Kutrpiokny KuB€épvnon yia ke@ahaiokr oTAPIgn.

[a TNV KAAUYN TV avayKwy ToU KEQAAQiou TNG, OTTWG auTEG ekTiuRBNKav atd Tnv EAT, n Tpdmela avéAaBe
MIa O€Ipa aTTO EVEPYEIEG KOI KAAUWE £Va ONUAVTIKO HEPOG TOU KEQAAAIOKOU EAAEIMPATOG.

2116 30 louviou 2012 o0 deikTNG KEQAAAIOKAG ETTAPKEING TOU ZUuyKpoTAuaTog Tpdrmefag Kutrpou (To
«ZUYKPOTNHO») avABe o€ 7,6% pe Tov BeiKTN Kupiwv BAcIKWV 18iwv KEQaAaiwy Kal Tov BEiKTN BATIKWYV IDiwV
Ke@aAaiwv va avépyxovTtal o€ 5,1% kai 7,3% avtioToixa. ZnUeIWVETal OTI TO XUYKPOTNUA £XEl ekdopéva €430
ekar. Metarpéwipa Agioypaga Evioxupévou KepaAaiou (MAEK), TTou avtitrpoowTretouv 1,8% Twv
OTOBUIOUEVWY OTOIXEIWV evEPYNTIKOU Ta oTToia cUPTTEPIAQUBAvovTal oToV OEiKTN iIBIwV Kupiwv Ke@aAaiwyv (Tier
1 capital ratio) aA\G 61 oTov deikTn KUpiwv Baoikwyv 18iwv keahaiwyv (Core Tier 1 capital ratio).

Me Bdon Tnv ke@aAaiakr) B€on Tou ZuykpoTrpaTog oTig 30 louviou 2012, To KeQaAaiakd EAAEINPA yIO KAAUWN
TWV atTaIrioewV NG EAT yia deikTn Kupiwv Bacikwy 18iwv ke@aiaiwv 9% ouv Ke@aAaiakd ammoébeua yia
€kBean o€ kpaTIkG opoAoya uttoAoyileTal o€ TTepiTrou €730 eKaT.

Tov loUvio 2012, n Kutrpiakr AnpokpaTia aithiBnke TNV TTApOXT XPNUATOOIKOVOUIKAS Bondeiag atrd AAAEG
XWPEeS PéAN NG Eupwraikrc ‘Evwong (EE) péow Tou Eupwtraikou Tapeiou XpnUaToTTIOTWTIKAG ZT1a0epdTNTAG
/ EupwTraikoU Mnyaviopou 21aBepdtnTag Kai d1eBvr BorBeia ammd 1o AieBvég NopiopaTikd Taueio (ANT), ota
TTAQioIa TTPOYPAUPATOG GUVOAIKAG OTAPIENG. To TTPOypappa TTepIAAPBAvel HETPA yia TNV dIacPAAIon TNG
oTa0EPOTNTAG TOU XPNHOTOTTIOTWTIKOU TOPEA, EVEPYEIEG VIO TNV OTHPIEN TNG CUVEXICOPEVNG BNUOTIOVOUIKIG
e€uyiavong kail d1apBpwTIKEG aAAayEG. MPOKATAPKTIKEG TULNTAOCEIS YA TOV KATAPTIOUO £vOG Mvnuoviou
Jupoewviag £xouv ndn die¢axBei kal TTepeTaipw ouldnTHoelg avapévovTal Katd Tnv didpkeia Tou OKTwRpIou yia
TNV OPICTIKOTTOINGN Kal uTtoypa®r Tou Mvnuoviou Zup@wviag. ZUuewva pe 1o Tpoypaupa EE/ANT, Ba
apxio€l cuvToua dIayVWOTIKOG EAEYXOG TWV BAVEIOKWY XapTOPUAAKiwY Twv KuTrpiakwyv TpatreCwy,
oupTrEpIAaPBavouévng Kal AoKknong TTPOCON0IWAONG OKPAiWY KATAOTACEWY, JE GKOTTO vVa TTPOCOIOPIGTOUV Ol
OUVOAIKEG KEQAAQIAKEG AVAYKES TWV TPATTECWV.

Cevikéc TANPO@OPIEC Via TNV KE@aAalakn doknon Tng EAT

H 20oTtacn tng EAT yia tn Onuioupyia Tpocwpivol KepaAaliokoU atroBéuartog (capital buffer) yia va
QTTOKOTAOTABE! N EYTTIOTOOUVN TNG ayopdg £ykpiBnke atd 1o ZupPBouAio Emotrtwy oTig 8 Aegkepppiou 2011 yia
QVTIUETWTTION TNG OUOKOANG KATAOTAONG OTO TPATTECIKO auoTnua TnG EE, 18iaitepa 6cov agopd Tnv ékBeon o€
KpaTiKd opdAoya, e TNV ATTOKATACTACN TNG 0TABEPOTNTAG KAl TNG EPTTIOTOOUVNG OTIG ayopés. H Z0oTaon Arav
MEPOG MIOG OEIPAG HETPWYV TTOU €XOUV CUNQWVNBEi o¢ etTiredo EE.

H ZUotaon kaAouoe Tig EBvIKEG Apxég va ¢ntricouv aTtrod TIG TPpATTeleg TTou TrepIAapBavovTav aTo dgiyua va
eVIOXUOOUV TIG KEQPOAQIOKEG TOUG BECEIC Pe T Onuioupyia evog EKTOKTOU Kal TTPOCWPIVOU KEQAAAIAKOU
amrobéparog (capital buffer) €101 woTe 0 deikTn KUpiwY Bacikwy 16iwv KepaAaiwv va @Bdaoel o1o 9% PEXPI TO
TéAog Tou louviou 2012. EmimrAéov, ol TpATTedeg ATAV UTTOXPEWMEVEG VO ONUIOUPYROOUV €va €KTAKTO KAl
TTPOooWPIVO KePalalakd ammdBepa (capital buffer) yia Tnv €kBeory Toug og KpaTiké opdAoya avTiKAToTTTPI(OVTaG
TIG TPEXOUOEG TIUEG ayopdg oTo TéAog Tou ZemrreuBpiou 2011. To 100G TOU TTPOCWPIVOU KEPOAAIOKOU
amrobéuarog (capital buffer) dev €xer avabewpnOei.



To apxikd deiypa NG Ke@AAaIOKNG Aoknong mepIAdupave 71 tpdrmreleg. Qotd00, o1 6 EAANVIKEG TpATTECES
£Tuxav OlOQOPETIKOU XEIPIOPOU KaBWGS n xwpa eival ofpepa Katw amd EE / ANT tpdypaupa porbsiag.
EmmAéov, T€éooepig Tpdtreleg (Oesterreichische Volksbank AG, Dexia, WestLB AG kai Bankia) atré 1o apxiké
Ociypa gival uttd onuavtik avadidpBpwaon Kal TTapakoAoubouvTal xwpioTd. Q¢ €k TOUTOU, N TEAIKN EKTiUNGN
TTOU dNUOCIEUTNKE CAPEPO avapEpeTal o€ 61 TpATTECEG.



Composition of capital

CY007
BANK OF CYPRUS PUBLIC COLTD

(in million Euro)

Capital position CRD3 rules

Dec-11

Million EUR

% RWA

Jun-12

Million EUR

% RWA

References to COREP reporting

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

support measures other than ordinary shares) (+)

948

1,280

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

Of which: (+) eligible capital and reserves

2,612

2
COREP CA1.1.1 + COREP line 1.1.2.1

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

-373

7,
0

77

2

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

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

o

7
AL,

795997

Prudential filters for regulatory capital (COREP line 1.1.2.6.06)

B) Deductions from common equity (Elements deducted from original own funds) (-) -56 -0.2% -55 -0.2% COREP CA 1.3.T1* (negative amount)
y 7 Total of items as defined by Article 57 (1), (m), (n) (o) and (p) of Directive 2006/48/EC
Of which: (-) deductions of participations and subordinated claims 0 / 0 / and deducted from original own funds (COREP lines from 1.3.1 to 1.3.5 included in
o “#line 1.3.71%)
COREP 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)
0.0% 0 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) 0 70 70 1.3.T1%)
C) Common equity (A+B) 892 3.6% 1,225 5.1%

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 (+) 862 430

Hybrids to be converted into ordinary shares by 31st October 2012 0 0

New CoCos issued according to EBA Common Term Sheet 862 430
E) Other Existing government support measures (+) 0 0.0% 0 0.0%
F) Core Tier 1 including existing government support measures (C+D+E) 1,754 7.1% 1,655 6.9%

V 7 Net amount included in T1 own funds (COREP line 1.1.4.1a + COREP lines from
G) Hybrid instruments not subscribed by government 95 95 1.1.2.2***01 to 1.1.2.2***05 + COREP line 1.1.5.2a (negative amount)) not
A A subscribed by government

Tier 1 Capital (F+G) (Total original own funds for general solvency purposes) 1,849 7.5% 1,750 7.3% COREP CA 1.4 = COREP CA 1.1 + COREP CA 1.3.T1* (negative amount)

RWA
overeig apital buffe

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

24,790

%

~”

24,122

[/

7

1) Difference between the book value and the fair value of sovereign assets (Bonds and Loans and

7

%

724 724
advances) in the HTM and Loans & Receivables portfolios ® as of 30th September 2011 / /
7 /
Sovereign capital buffer for exposures in EEA (H+I) 724 W 724 [ /////f Sum of Prudential filter and valuation. If negative it is set to 0
b y
% / Please report the write-downs on sovereign exposures accounted during 2011Q4
J) Additional impairments on sovereign exposures (-) -510 -510 (Dec 2011 column) and 2012H1 (June 2012 column) with the limit for the total
/ / impairments (Dec 2011 + Jun 2012) of the sovereign buffer for each country.
7 ” “ ]
Shortfall (+) / Surplus (-) to 9% before application of sovereign capital buffer 477 m 516 W 9% RWA - CT 1 including existing government support measures
Overall Shortfall (+) / Surplus (-) after including sovereign capital buffer and additional impairments on 691 7////// 730 W 9% RWA - (CT 1 including existing government support measures - Sovereign
i 4

sovereign exposures

capital buffer for exposures in EEA)

Notes and definitions

(1) The amount is already included in the computation of the eligible capital and reserves and it is provided separately for information purposes.
(2) According with CRD3 it can include also 50% securitisation exposures in the trading book subject to 1250% risk weight and not included in RWA.
(3) 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




Composition of RWA

CYoo07
BANK OF CYPRUS PUBLIC CO LTD

(in million Euro)

Dec-11 Jun-12

Total RWA @ 24,790 24,122
RWA for credit risk 22,391 21,723
RWA Securitisation and re-securitisations 0 0
RWA Other credit risk 872 1,157
RWA for market risk 3 3
RWA operational risk 2,395 2,395
Transitional floors 0 0
RWA Other 0 0

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
CYO007
BANK OF CYPRUS PUBLIC CO LTD

(in million Euro)

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) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

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

Memo ltem
- Reserve

AFS sovereign assets
(gross the fair value of
Cash flow and fair
value hedging
contracts)

(+-) @

Prudential filter
AFS sovereign assets
(including the fair
value of Cash flow and
fair value hedging
contracts)

(+) @

Fair value of Cash
flow and fair value
hedging contracts
on AFS sovereign
assets

(+-) @

Residual Maturity ,
Nominal Value

Debt securities

in HTM and Loans

and Receivables
portfolios

Country
¥ of which: loans and f which: Available f OftWZICh.: FlntaSCIEtllf .
of which: Available for  assets designated at fair .\ . b Fioo0cia) assets

SElErEEs e ATl sale financial assets value through profit or
and Loans and ghp held for trading®

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

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

receivables portfolios

(AFS)

loss
(FvO)

negative fair value)

negative fair value)

[0-3M] 0 0 0 0 0 0 0 0 0 ‘A 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 ) 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 A 0 0 0
[2Y -3Y ] Austria 0 0 0 0 0 0 0 0 0 VS 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 A S 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0 0 A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 o A A 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 o A A 0 0 0
[1Y -2Y ] 0 0 0 0 0 0 0 0 0 I 0 0 0
[2Y -3Y Belgium 0 0 0 0 0 0 0 0 0 / 0 0 0
[3Y - 5Y [ 40 0 40 40 0 0 0 0 0 0 0 -2
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 0 0 0
Total 40 0 40 40 0 0 0 0 0 0 0 0 -2
[0-3M] 0 0 0 0 0 0 0 0 0 ST 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 o 0 0 0
[2Y - 3Y [ Bulgaria 0 0 0 0 0 0 0 0 0 L A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 VI 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 o A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 45 1 44 0 0 0 0 0 43 A 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[1Y -2Y [ 12 0 12 0 0 0 0 0 12 A A A 0 0 0
[2Y - 3Y [ VOIS 97 0 97 0 0 0 0 0 93 I 0 0 0
[3Y-5Y yp 262 2 260 0 7 0 0 0 248 F, 0 0 0
[5Y - 10Y [ 125 7 118 0 11 0 0 0 102 ’ 0 0 0
[10Y - more [ 76 76 0 0 0 0 0 0 0 (A A A A 0 0 0
Total 618 86 532 0 18 0 0 0 498 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 LA S S 0 0 0
[2Y -3Y Czech Republic 5 0 5 0 0 0 0 0 5 VI 0 0 0
[3Y -5Y [ 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 P 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0 0 A 0 0 0
Total 5 0 5 0 0 0 0 0 5 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 o A 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
[1Y -2Y] 0 0 0 0 0 0 0 0 0 yff/fffff/ 0 0 0
[2Y -3Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y [ Denmark 0 0 0 0 0 0 0 0 0 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 ” 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[1Y-2Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[2Y - 3Y [ Estonia 0 0 0 0 0 0 0 0 0 [ 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 LS 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M][ 0 0 0 0 0 0 0 0 0 A 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
[2Y - 3Y [ Finland 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[3Y -5Y [ 0 0 0 0 0 0 0 0 0 / 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 / 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 (A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0

EBA Recapitalization exercise 2012




Exposures to sovereigns (central, regional and local governments) in EEA, as of 31 December 2011

Dec-11
CYO007

BANK OF CYPRUS PUBLIC CO LTD

(in million Euro)

Residual Maturity

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

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) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

Memo ltem

Nominal Value

Prudential filter

AFS sovereign assets

(including the fair

Reserve

AFS sovereign assets
(gross the fair value of

Fair value of Cash
flow and fair value
hedging contracts

Country . value of Cash flow and Cash flow and fair :
v of which: Financial bebt secunities fair value hedging value hedging ClARS SIS
of which: loans and of which: Available for  assets desié;nate d at fair Net position at fair values Net position at fair values in HTM and Loans contracts) contracts) assets
advances in the HTM S i of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair and Receivables @ @ (+-) @
sale financial assets value through profit or . o : L : : (+/-) (+-)
and Loans and (AFS) loss held for trading value + Derivatives with value + Derivatives with portfolios
receivables portfolios (FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0 0 7 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 LA A A 0 0 0
[2Y -3Y ] Erance 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 196 0 196 196 0 0 0 0 0 I 0 1 -6

[5Y - 10Y [ 258 0 258 258 0 0 0 0 0 o A A 0 4 -15
[10Y - more [ 0 0 0 0 0 0 0 0 0 A 0 0 0

Total 454 0 454 454 0 0 0 0 0 0 0 5 i
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y [ German 0 0 0 0 0 0 0 0 0 ‘A 0 0 0
[BY-5Y] y 47 0 47 47 0 0 0 0 0 77 PP 0 1 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 o 0 0 0
Total 47 0 47 47 0 0 0 0 0 0 0 1 0
[0-3M] 0 0 0 0 0 0 0 0 0 VI 0 0 0

[ 3M-1Y [ 13 0 13 0 0 0 0 0 26 Iy 0 0 0
[1Y -2Y [ 72 0 72 0 0 0 0 0 85 A 0 0 0
[2Y -3Y] Greece © 43 0 43 0 0 0 0 0 100 A 0 0 0
[3Y - 5Y [ 597 0 597 0 0 0 0 0 612 A 0 0 0
[5Y - 10Y [ 91 0 91 0 0 0 0 0 220 R 0 0 0
[10Y - more [ 1,189 0 1,189 0 0 0 0 0 1,025 A A A 0 0 0
Total 2,005 0 2,005 0 0 0 0 0 2,068 1,418 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y [ 12 0 12 0 0 0 0 0 12 0 0 0
[3Y-5Y] Hungary 4 0 4 0 0 0 0 0 4 7 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 LA S S 0 0 0
Total 16 0 16 0 0 0 0 0 16 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 P 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 LA A 0 0 0
[2Y -3Y ] iceland 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 LA 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 56 0 56 0 0 0 0 0 55 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 0 0 0
[2Y - 3Y [ reland 50 0 50 0 0 0 0 0 50 0 0 0
[3Y - 5Y [ 29 0 29 0 0 0 0 0 30 0 0 0
[5Y - 10Y [ 190 0 190 0 0 0 0 0 200 A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 I 0 0 0
Total 325 0 325 0 0 0 0 0 335 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 o 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 LS 0 0 0
[1Y -2Y [ 15 0 15 0 0 0 0 0 15 A 0 0 0
[2Y - 3Y [ tal 0 0 0 0 0 0 0 0 0 T rIIrr 0 0 0
[3Y-5Y] y 75 0 75 0 0 0 0 0 77 LTSI 0 0 0
[5Y - 10Y [ 8 0 8 6 0 0 0 0 8 I 0 0 -1
[10Y - more [ 8 0 0 0 0 0 0 0 0 A A 0 -2 0
Total 105 0 97 6 0 0 0 0 100 0 0 -2 -1
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[2Y - 3Y [ ) 0 0 0 0 0 0 0 0 0 0 0 0
[3Y-5Y] Latvia 0 0 0 0 0 0 0 0 0 7 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 TS 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
Total 0 0 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
CYO007
BANK OF CYPRUS PUBLIC CO LTD

(in million Euro)

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) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

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

Memo ltem
- Reserve

AFS sovereign assets
(gross the fair value of
Cash flow and fair
value hedging
contracts)

(+-) @

Prudential filter
AFS sovereign assets
(including the fair
value of Cash flow and
fair value hedging
contracts)

(+) @

Fair value of Cash
flow and fair value
hedging contracts
on AFS sovereign
assets

(+-) @

Residual Maturity ,
Nominal Value

Debt securities

in HTM and Loans

and Receivables
portfolios

Country
¥ of which: loans and f which: Available f OftWZICh.: FlntaSCIEtllf .
of which: Available for  assets designated at fair .\ . b Fioo0cia) assets

SElErEEs e ATl sale financial assets value through profit or
and Loans and ghp held for trading®

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

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

receivables portfolios

(AFS)

loss
(FvO)

negative fair value)

negative fair value)

[0-3M] 0 0 0 0 0 0 0 0 0 ‘] 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[1Y -2Y ] 0 0 0 0 0 0 0 0 0 LA A A 0 0 0
[2Y -3Y ] Liechtenstein 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 o A A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y Lithuania 0 0 0 0 0 0 0 0 0 FA 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 ST 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 o 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 VI 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[2Y - 3Y [ Luxembourg 0 0 0 0 0 0 0 0 0 T IIrr 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] Malta 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 LA S S 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 P 0 0 0
[1Y-2Y ] 0 0 0 0 0 0 0 0 0 LA A 0 0 0
[2Y -3Y ] Netherlands 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 LA 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y | 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y Norway 0 0 0 0 0 0 0 0 0 0 0 0
[5Y - 10Y | 0 0 0 0 0 0 0 0 0 A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 I 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 o 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 LS 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[2Y - 3Y [ Poland 4 0 4 4 0 0 0 0 0 T rIIrr 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[5Y - 10Y [ 28 0 28 28 0 0 0 0 0 I 0 -1 -2
[10Y - more [ 4 0 4 4 0 0 0 0 0 A A 0 0 -1
Total 36 0 36 36 0 0 0 0 0 0 0 -1 -3
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[3Y-5Y] Portugal 0 0 0 0 0 0 0 0 0 7 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 TS 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
Total 0 0 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
CYO007
BANK OF CYPRUS PUBLIC CO LTD

(in million Euro)

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) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

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

Memo ltem
- Reserve

AFS sovereign assets
(gross the fair value of
Cash flow and fair
value hedging
contracts)

Prudential filter
AFS sovereign assets
(including the fair
value of Cash flow and
fair value hedging
contracts)

Fair value of Cash
flow and fair value
hedging contracts
on AFS sovereign
assets

(+-) @

Residual Maturity ,
Nominal Value

Debt securities
in HTM and Loans
and Receivables

Country
R of which: Financial

of which: loans and L . : .
advances in the HTM of which: Available for  assets designated at fair

Net position at fair values
(Derivatives with positive fair

Net position at fair values

of which: Financial assets (Derivatives with positive fair

. . . 4 4
and Loans and sae fma:lcz:gl assets value thrTUQh profitor held for trading® value + Derivatives with value + Derivatives with portfolios (+-) @ () @
receivables portfolios ( ) (F(ils(s)) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0 0 ‘] 0 0 0
[3M-1Y [ 5 0 5 5 0 0 0 0 0 I 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 LA A A 0 0 0
[2Y -3Y ] Romania 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 6 0 6 6 0 0 0 0 0 I 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 o A A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A 0 0 0
Total 12 0 12 12 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y Slovakia 0 0 0 0 0 0 0 0 0 FA 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 ST 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 o 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 VI 0 0 0
[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[2Y - 3Y [ Slovenia 0 0 0 0 0 0 0 0 0 T IIrr 0 0 0
[3Y - 5Y [ 10 0 10 0 0 0 0 0 10 A 0 0 0
[5Y - 10Y [ 25 0 25 6 0 0 0 0 19 s 0 -1 -1
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A A 0 0 0
Total 35 0 35 6 0 0 0 0 29 0 0 -1 -1
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] Spain 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 LA S S 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 P 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 LA A 0 0 0
[2Y -3Y ] Sweden 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 LA 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y | 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] : : 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y United Kingdom 0 0 0 0 0 0 0 0 0 0 0 0
[5Y - 10Y | 0 0 0 0 0 0 0 0 0 A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 I 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
| TOTAL EEA 30] 3,698 | 86 | 3,604 | 601 18 0 1 0 | 0 1! 3,051 | 1,418 1! 0 |1 2 | | -27

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 (PSl); in the column provisions must be included eventual write-off (PSI).

EBA Recapitalization exercise 2012




Exposures to sovereigns (central, regional and local governments) in EEA, as of 30 June 2012
Jun-12
CYO007
BANK OF CYPRUS PUBLIC CO LTD

(in million Euro)

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) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

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

Memo ltem
- Reserve

AFS sovereign assets
(gross the fair value of
Cash flow and fair
value hedging
contracts)

(+-) @

Prudential filter
AFS sovereign assets
(including the fair
value of Cash flow and
fair value hedging
contracts)

(+) @

Fair value of Cash
flow and fair value
hedging contracts
on AFS sovereign
assets

(+-) @

Residual Maturity ,
Nominal Value

Debt securities

in HTM and Loans

and Receivables
portfolios

Country
¥ of which: loans and f which: Available f OftWZICh.: FlntaSCIEtllf .
of which: Available for  assets designated at fair .\ . b Fioo0cia) assets

SElErEEs e ATl sale financial assets value through profit or
and Loans and ghp held for trading®

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

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

receivables portfolios

(AFS)

loss
(FvO)

negative fair value)

negative fair value)

[0-3M] 0 0 0 0 0 0 0 0 0 ‘A 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 ) 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 A 0 0 0
[2Y -3Y ] Austria 0 0 0 0 0 0 0 0 0 VS 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 A S 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0 0 A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 o A A 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 o A A 0 0 0
[1Y -2Y ] 0 0 0 0 0 0 0 0 0 I 0 0 0
[2Y -3Y Belgium 0 0 0 0 0 0 0 0 0 / 0 0 0
[3Y -5Y [ 42 0 42 42 0 0 0 0 0 0 2 -2
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 0 0 0
Total 42 0 42 42 0 0 0 0 0 0 0 2 -2
[0-3M] 0 0 0 0 0 0 0 0 0 ST 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 o 0 0 0
[2Y - 3Y [ Bulgaria 0 0 0 0 0 0 0 0 0 L A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 VI 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 o A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 52 2 50 0 0 0 0 0 50 A 0 0 0

[ 3M-1Y [ 13 0 13 0 0 0 0 0 12 s 0 0 0
[1Y -2Y [ 80 0 80 0 0 0 0 0 75 A A A 0 0 0
[2Y - 3Y [ VOIS 136 0 136 0 0 0 0 0 130 I 0 0 0
[3Y-5Y yp 316 2 314 0 11 0 0 0 203 F, 0 0 0
[5Y - 10Y [ 111 1 110 0 0 0 0 0 105 ’ 0 0 0
[10Y - more [ 82 82 0 0 0 0 0 0 0 (A A A A 0 0 0
Total 789 87 702 0 11 0 0 0 665 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[1Y-2Y 5 0 5 0 0 0 0 0 5 LA S S 0 0 0
[2Y -3Y Czech Republic 0 0 0 0 0 0 0 0 0 VI 0 0 0
[3Y -5Y [ 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 P 0 0 0
[10Y - more | 0 0 0 0 0 0 0 0 0 A 0 0 0
Total 5 0 5 0 0 0 0 0 5 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 o A 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
[1Y -2Y] 0 0 0 0 0 0 0 0 0 yff/fffff/ 0 0 0
[2Y -3Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y [ Denmark 0 0 0 0 0 0 0 0 0 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 ” 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[1Y-2Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[2Y - 3Y [ Estonia 0 0 0 0 0 0 0 0 0 [ 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 LS 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M][ 0 0 0 0 0 0 0 0 0 A 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
[2Y - 3Y [ Finland 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[3Y -5Y [ 0 0 0 0 0 0 0 0 0 / 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 / 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 (A 0 0 0
Total 0 0 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
CYO007

BANK OF CYPRUS PUBLIC CO LTD

(in million Euro)

Residual Maturity

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

(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) ®

NET DIRECT POSITIONS

DIRECT SOVEREIGN

EXPOSURES IN
DERIVATIVES @

INDIRECT SOVEREIGN

EXPOSURES @

(on and off balance sheet)

Memo ltem

Nominal Value

Prudential filter
AFS sovereign assets
(including the fair

Reserve

AFS sovereign assets
(gross the fair value of

Fair value of Cash
flow and fair value
hedging contracts

Country . value of Cash flow and Cash flow and fair :
v of which: Financial bebt secunities fair value hedging value hedging ClARS SIS
of which: loans and of which: Available for  assets desié;nate d at fair Net position at fair values Net position at fair values in HTM and Loans contracts) contracts) assets
advances in the HTM S i of which: Financial assets | (Derivatives with positive fair (Derivatives with positive fair and Receivables @ @ (+-) @
sale financial assets value through profit or @ o : L : : (+/-) (+-)
and Loans and (AFS) loss held for trading value + Derivatives with value + Derivatives with portfolios
receivables portfolios (FVO) negative fair value) negative fair value)

[0-3M] 0 0 0 0 0 0 0 0 0 7 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 LA A A 0 0 0
[2Y -3Y ] Erance 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 199 0 199 199 0 0 0 0 0 I 0 7 -8

[5Y - 10Y [ 269 0 269 269 0 0 0 0 0 o A A 0 12 -24
[10Y - more [ 0 0 0 0 0 0 0 0 0 A 0 0 0

Total 468 0 468 468 0 0 0 0 0 0 0 19 -32
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y [ German 0 0 0 0 0 0 0 0 0 ‘A 0 0 0
[BY-5Y] y 47 0 47 47 0 0 0 0 0 77 PP 0 2 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 o 0 0 0
Total 47 0 47 47 0 0 0 0 0 0 0 2 0
[0-3M] 0 0 0 0 0 0 0 0 0 VI 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[2Y-3Y] Greece © 1 0 1 1 0 0 0 0 0 I 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 T 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 R 0 0 0
[10Y - more [ 104 0 104 104 0 0 0 0 0 A A A 0 -48 0
Total 105 0 105 105 0 0 0 0 0 110 0 -48 0
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y [ 13 0 13 0 0 0 0 0 12 0 0 0
[2Y -3Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[3Y-5Y] Hungary 4 0 4 0 0 0 0 0 4 7 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 LA S S 0 0 0
Total 16 0 16 0 0 0 0 0 16 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 P 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 LA A 0 0 0
[2Y -3Y ] iceland 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 LA 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y 50 0 50 0 0 0 0 0 50 0 0 0
[2Y - 3Y [ reland 0 0 0 0 0 0 0 0 0 0 0 0
[3Y - 5Y [ 29 0 29 0 0 0 0 0 30 0 0 0
[5Y - 10Y [ 191 0 191 0 0 0 0 0 200 A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 I 0 0 0
Total 271 0 271 0 0 0 0 0 280 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 o 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 LS 0 0 0
[1Y -2Y [ 16 0 16 0 0 0 0 0 16 A 0 0 0
[2Y - 3Y [ tal 30 0 30 0 0 0 0 0 30 T rIIrr 0 0 0
[3Y-5Y] y 55 0 55 0 0 0 0 0 55 LTSI 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[10Y - more [ 9 0 9 9 0 0 0 0 10 A A 0 -1 -1
Total 109 0 109 9 0 0 0 0 111 0 0 -1 -1
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[2Y - 3Y [ ) 0 0 0 0 0 0 0 0 0 0 0 0
[3Y-5Y] Latvia 0 0 0 0 0 0 0 0 0 7 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 TS 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
Total 0 0 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
CYO007
BANK OF CYPRUS PUBLIC CO LTD

(in million Euro)

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) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

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

Memo ltem
- Reserve

AFS sovereign assets
(gross the fair value of
Cash flow and fair
value hedging
contracts)

(+-) @

Prudential filter
AFS sovereign assets
(including the fair
value of Cash flow and
fair value hedging
contracts)

(+) @

Fair value of Cash
flow and fair value
hedging contracts
on AFS sovereign
assets

(+-) @

Residual Maturity ,
Nominal Value

Debt securities

in HTM and Loans

and Receivables
portfolios

Country
¥ of which: loans and f which: Available f OftWZICh.: FlntaSCIEtllf .
of which: Available for  assets designated at fair .\ . b Fioo0cia) assets

SElErEEs e ATl sale financial assets value through profit or
and Loans and ghp held for trading®

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

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

receivables portfolios

(AFS)

loss
(FvO)

negative fair value)

negative fair value)

[0-3M] 0 0 0 0 0 0 0 0 0 ‘] 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[1Y -2Y ] 0 0 0 0 0 0 0 0 0 LA A A 0 0 0
[2Y -3Y ] Liechtenstein 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 o A A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y Lithuania 0 0 0 0 0 0 0 0 0 FA 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 ST 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 o 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 VI 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[2Y - 3Y [ Luxembourg 0 0 0 0 0 0 0 0 0 T IIrr 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] Malta 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 LA S S 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 P 0 0 0
[1Y-2Y ] 0 0 0 0 0 0 0 0 0 LA A 0 0 0
[2Y -3Y ] Netherlands 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 LA 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y | 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y Norway 0 0 0 0 0 0 0 0 0 0 0 0
[5Y - 10Y | 0 0 0 0 0 0 0 0 0 A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 I 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 o 0 0 0

[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 LS 0 0 0
[1Y -2Y [ 4 0 4 4 0 0 0 0 0 A 0 0 0
[2Y - 3Y [ Poland 0 0 0 0 0 0 0 0 0 T rIIrr 0 0 0
[3Y - 5Y [ 21 0 21 21 0 0 0 0 0 A 0 0 -1
[5Y - 10Y [ 9 0 9 9 0 0 0 0 0 I 0 2 -1
[10Y - more [ 5 0 5 5 0 0 0 0 0 A A 0 1 -1
Total 39 0 39 39 0 0 0 0 0 0 0 3 -3
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[3Y-5Y] Portugal 0 0 0 0 0 0 0 0 0 7 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 TS 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
Total 0 0 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
CYO007
BANK OF CYPRUS PUBLIC CO LTD

(in million Euro)

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) ®

DIRECT SOVEREIGN
EXPOSURES IN

DERIVATIVES @

INDIRECT SOVEREIGN

EXPOSURES ©
(on and off balance sheet)

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

Memo ltem
- Reserve

AFS sovereign assets
(gross the fair value of
Cash flow and fair
value hedging
contracts)

Prudential filter
AFS sovereign assets
(including the fair
value of Cash flow and
fair value hedging
contracts)

Fair value of Cash
flow and fair value
hedging contracts
on AFS sovereign
assets

(+-) @

Residual Maturity ,
Nominal Value

Debt securities
in HTM and Loans
and Receivables

Country
R of which: Financial

of which: loans and L . : .
advances in the HTM of which: Available for  assets designated at fair

Net position at fair values
(Derivatives with positive fair

Net position at fair values

of which: Financial assets (Derivatives with positive fair

. . . 4 4
and Loans and sae fma:lcz:gl assets value thrTUQh profitor held for trading® value + Derivatives with value + Derivatives with portfolios (+-) @ () @
receivables portfolios ( ) (F(ils(s)) negative fair value) negative fair value)
[0-3M] 0 0 0 0 0 0 0 0 0 ‘] 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 LA A A 0 0 0
[2Y -3Y ] Romania 6 0 6 6 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 o A A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A 0 0 0
Total 6 0 6 6 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y Slovakia 0 0 0 0 0 0 0 0 0 FA 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 ST 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 [ A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 o 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 VI 0 0 0
[ 3M-1Y [ 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[1Y -2Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[2Y - 3Y [ Slovenia 0 0 0 0 0 0 0 0 0 T IIrr 0 0 0
[3Y - 5Y [ 29 0 29 0 0 0 0 0 29 A 0 0 0
[5Y - 10Y [ 6 0 6 6 0 0 0 0 0 s 0 -1 -1
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A A 0 0 0
Total 36 0 36 6 0 0 0 0 29 0 0 -1 -1
[0-3M] 0 0 0 0 0 0 0 0 0 / 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y-2Y ] 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] Spain 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y [ 0 0 0 0 0 0 0 0 0 A 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 I 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 LA S S 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 Iy 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 P 0 0 0
[1Y-2Y 0 0 0 0 0 0 0 0 0 LA A 0 0 0
[2Y -3Y ] Sweden 0 0 0 0 0 0 0 0 0 A 0 0 0
[3Y - 5Y [ 0 0 0 0 0 0 0 0 0 LA 0 0 0
[5Y - 10Y [ 0 0 0 0 0 0 0 0 0 s 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 A A 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[0-3M] 0 0 0 0 0 0 0 0 0 0 0 0
[3M-1Y [ 0 0 0 0 0 0 0 0 0 0 0 0
[1Y -2Y | 0 0 0 0 0 0 0 0 0 0 0 0
[2Y -3Y ] : : 0 0 0 0 0 0 0 0 0 0 0 0
[3Y -5Y United Kingdom 0 0 0 0 0 0 0 0 0 0 0 0
[5Y - 10Y | 0 0 0 0 0 0 0 0 0 A 0 0 0
[10Y - more [ 0 0 0 0 0 0 0 0 0 I 0 0 0
Total 0 0 0 0 0 0 0 0 0 0 0 0 0
[ TOTAL EEA 30| 1,933 | 87 | 1,846 | 722 11 0 1| 0 1 0 1 1,107 | | 110 1 0 1 -24 | | -40

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 (PSl); in the column provisions must be included eventual write-off (PSI).
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