European
e a Banking
Authority

2024 EU-wide Transparency Exercise

Bank Name Danske Bank A/S

LEI Code MAES06272104RZ2U7M96

Country Code DK

The information on Collateral valuation - loans and advances applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and
advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or above, therefore this bank is not required to report it to the EBA.
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(min EUR, %)

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period

Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs transitional
arrangements had not been applied

Tier 1 capital - transitional period

Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied - transitional
definition

Total capital - transitional period

Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arrangements had not been
applied

Risk exposure amounts

Total risk exposure amount

Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arrangements had not been
applied

Capital ratios

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as if IFRS 9 or
analogous ECLs transitional arrangements had not been applied

Tier 1 (as a percentage of risk exposure amount) - transitional definition

Tier 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional
arrangements had not been applied

Total capital (as a percentage of risk exposure amount) - transitional definition

Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs transitional
arrangements had not been applied

Leverage ratios

Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital

Leverage ratio - using a transitional defin|

n of Tier 1 capital

2024 EU-wide Transparency Exercise

Key Metrics

Danske Bank A/S

As0f30/09/2023  Asof31/12/2023  Asof31/03/2024  As of 30/06/2024 COREP CODE REGULATION
20,839 20,087 21,003 €01.00 (10020,c0010) Article 50 of CRR
20,619 19,988 20,904 ©01.00(10020,c0010) Article 50 of CRR
g ” i -C05.01(0440,c0010) riclesoo
22,825 21,436 22,375 €01.00 (10015,c0010) Article 25 of CRR
22,606 21,337 22,275 ©01.00(10015,c0010) Article 25 of CRR
i " " -C05.01(r0440,c0010) - C 05.01 (r0440,c0020)
25,525 25,614 24,986 25,549 €01.00(10010,c0010) Articles 4(118) and 72 of CRR
€01.00(10010,c0010) - C 05.01(10440,¢0010)
Articles 4(118) and 72 of CRR
25,395 24,886 25449 -C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) (118)
110,086 111,082 108,486 113,467 €02.00(10010,c0010) Articles 92(3), 95, 96 and 98 of CRR
€02.00(10010,c0010)
Articles 92(3), 95, 96 and 98 of CRR
110,012 111,005 108,412 113,389 € 05.01 (10440,0040) (3)
18.76% 18.52% 18.51% CA3{1} -
18.58% 18.44% 18.40% (C01.00(0020,c0010) - C 05.01(10440,¢0010) )/ .
- N - (C02.00(r0010,c0010) - C 05.01 (r0440,c0040) )
20.55% 19.76% 19.72% CA3{3} -
(C01.00(10015,c0010) - C 05.01(10440,¢0010) -
20.36% 19.68% 19.64% € 05.01(10440,c0020) ) /(C 02.00 (0010,¢0010) - C 05.01 -
(10440,c0040) )
23.06% 23.03% 22.52% CA3 (s} -
(C01.00(0010,c0010) - C 05.01(10440,¢0010)
22.88% 22.96% 22.44% -C 05.01 (0440,¢0020) - C 05.01 (10440,c0030) / -
(C 02.00(10010,c0010) - C 05.01 (r0440,c0040) )
448,972 446,398 445,969 454,269 €47.00(10300,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
5.11% 481% 4.93% €47.00 (10340,c0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
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eh a Bankin_g
Authority Leverage ratio

Danske Bank A/S

(min EUR, %)

Tier 1 capital - transitional definition

Tier 1 capital - fully phased-in definition

Total leverage ratio exposures - using a transitional definition of Tier 1 capital

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

Leverage ratio - using a fully phased-in definition of Tier 1 capital

As of 30/09/2023

22,729

As of 31/12/2023

22,825

As of 31/03/2024

As of 30/06/2024

COREP CODE

€ 47.00 (10320,c0010)

22,480 22,606 21,337 22,275 C 47.00 (r0310,c0010)
448,972 446,398 445,969 454,269 C 47.00(r0300,c0010)
448,723 446,179 445,869 454,169 C 47.00 (r0290,c0010)

5.06% 5.11% 4.81% 4.93% [A.1)/[B.1]

5.01% 5.07% 4.79% 4.90% [A.2]/[B.2]

REGULATION

Article 429 of the CRR; Delegated Regulation (EU)
2015/62 of 10 October 2014 amending CRR
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Capital
oans Bk
(s O 2 LB e o - . socited 59 98 77 74 ¢ 01.00 (10370,c0010) Asticles 36(1) point (c) and 38 of CRR.

(+) Dedu DTAs that rely on future profitability and arise from tem ry differe 0 0 0 0 C 01.00 (10490,c0010) ‘Asticles 36(1) point (c) and 38; Articles 48(1} point (a) and 48{2) of CRR
'OWN FUNDS -
Transitonat period () Amount exceding the 17. threshold 0 0 0 0 C 01.00 (10510,c0010) Avicle 48 of CRR.

€100 10650.0101 + 0100 (070000101
Other AdditionalTir 1 Capita s and deduc o o o o [coroomrocoin +coromuorancoonn
0100 1074400101 + 0100 748, c0010)

0100 10660.0010) + 0100 o680,c00101

AddiionalTer 1 transtional acjustments. o o o LR iithenguoin

TIER 1 CAPITAL (et of deductions and afer transitonal adjustments) 2720 2825 21436 2375 |coronoosscoono) Ancle25of AR

TIER 2 CAPITAL (et of deductions and after transitonal adjustments) 2795 2789 3549 3174 [corooorsocoonn) Ancle71otCAR

apitalinstrumen 2785 2789 3509 3174 [conoooreocooso)+ coronuossncoo

00100 10830,0010) + C01.00 040, c0m10)
Ot Tier 2 Capital components and deductions o o o 0 [corooressocooro) coranosssconuole
00100 10870,c0010) + C01.00 10974 comto

00100 1088000101 + 01,00 0900, c0m10)

Tier2 ansitonal adjustments o o o ©  [coroomssocoorn)

TOTAL RISK EXPOSURE AMOUNT 10086 111,082 108,486 13467 [cozooronmocoons) Arcies 215,95, s 98 o A
OWN FUNDS REQUIREMENTS.
7 7 /4 7 [cosormomoconi
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 18.83% 18.76% 18.52% ms1%  [osq -
CAPITAL RATIOS (%)
e TIER 1 CAPITAL RATIO (transitonal period) 2065% 2085% 1976% 1072 [osse
TOTAL CAPITAL RATIO (ransitiona period) 23.19% 23.08% 20.03% 252%  [ose
CEm CapaL COMMON EQUITY TIER 1 CAPITAL fulyloade) 20,481 20619 19,088 2008 [T A2 -

Fully loaded A 24sMNA 4R 224430,0)]

CETLRATIO (%)
Fully loaded"

‘COMMON EQUITY TIER 1 CAPITAL RATIO (fuly loaded) 18.62% 1n.58% 18.04% 1Bas%  [oumsn -

‘Adjustments to CET1 due to FRSS transitional arrangements 2 219 100 100 [cosormaocoorn)

Adjustments to AT1 due to IFRS transitional arrangements o o o o [cosorouocon
Memo items

‘Adjustments o T2 due to IFRS transitional arrangements o o o 0 [cosorosoconse)

‘Adjustments Included in RWAS due to IFRS 9 transitonal arangements. 7 7 /4 7 [cosormmunconin

“COREP CODE'
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(mln EUR, %)

cluding CCR and Securitisations)*

Of which the standardised approach
Of which the foundation IRB (FIRB) approach
Of which the advanced IRB (AIRB) approach

Of which equity IRB

Counterparty credit risk (CCR, excluding CVA)*

Credit valuation adjustment - CVA

Settlement risk

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commodities risks (Market risk)

Of which the standardised approach

Of which IMA

Of which securitisations and resecuritisations i the trading book

Large exposures in the trading book

Operational risk

Of which basic indicator approach

Of which standardised approach

Of which advanced measurement approach

Other risk exposure amounts

2 On-balance sheet toFree 379(1)] have not

“The positions "of which" are for information and do not need to sum up to Credit risk (excluding CCR and Securitisations)

2024 EU-wide Transparency Exercise

Overview of Risk exposure amounts

Danske Bank A/S

RWAS
As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 COREP CODE
€02.00 (10040, €0010) -[C 07.00 (10090, 0220, 5001) + C 07.00 (10110, €0220, 001)+ C 07.00 (10130, 0220, 5001)
88,456 88,698 86,955 91,596 +C08.01(10040, 0260, 5001) + C 08.01 (10050, 0260, 5001) + C 08.01 (10060, €0260, 5001) + C 08.01 (10040,
©0260, 5002) + C08.01 (r0050, c0260, 5002,) + C 08.01 (0060, c0260, 5002) + C 02.00 (10470, c0010) + C 02.00
(10480, c0010)]
' 02.00 (10060, c0010)-{C 07.00 (10090, €0220, 5001 + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130, 0220, 5001
22,268 21,917 21,586 24,925
'C02.00 (10250, c0010) - [C 08.01 (10040, 0260, 5002) + C 08.01 (0050, 0260, 5002) + C 08.01 (10080, 0260,
3,630 3,617 3,565 3,533 s002)]
'C02.00 (10310, c0010) - [C 08.01 (10040, 0260, 5001) + C 08.01 (10050, 0260, 5001) + C 08.01 (10060, 0260,
60,721 61,698 60,166 61,231 s001)]
€02.00 (r0420, c0010)
0 0 0 0
'C07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, $001)+ C 07.00 (10130, 0220, 5001) + C 08.01 (10040, 0260
5001) + € 08.01 (0050, 0260, 5001) + C 08.01 (10060, 0260, 5001) + C 08.01 (10040, 0260, 5002) + C 08.01
2,893 3,082 2,833 2,838 (10050, 0260, 5002,) + C08.01 (0060, c0260, $002) + C 02.00 (10460, €0010)]
€ 02.00 (0640, c0010)
404 402 308 450
€ 02.00 (10490, c0010)
0 0 0 0
€02.00 (10470, c0010)
122 119 127 101
€02.00 (10520, c0010)
5,552 5122 4,648 4,793
€02.00 (r0530, c0010)
70 87 116 68
'G02.00 (10580, €0010]
5,482 5,035 4,532 4,725
C 19,00 (10010, CO601)"12.5+C 20,00 (10010,c0450)12.5+MAX(C 24.00(10010, c0030),C 24.00(10010,c0100).C.
0 0 0 0 24.00(10010, c0110)4125
'G02.00 (10680, 0010]
0 0 0 0
'G02.00 (10590, c0010]
9,901 10,674 10,667 10,668
'G02.00 (10600, c0010]
0 0 0 0
'G02.00 (10610, €0010]
9,901 10,674 10,667 10,668
'G02.00 (10620, 0010]
0 0 0 0
C02.00 10630, c0010) + C 02.00 (10690, c0010)
2,757 2,986 2,858 3,021
110,086 111,082 108,486 113,467

Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.
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Danske Bank A/S

(mln EUR)

Interestincome

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 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)

(Cash contributions to resolution funds and deposit guarantee schemes)
(Depreciatiol
Modification gains or (-) losses, net
(Provisions or (-) reversal of provisions)
(Payment commitments to resolution funds and deposit guarantee schemes)
(Commitments and guarantees given)
(Other provisions)
Of which pending legalissues and tax Utigauon1
Of which restructurmgl
(Increases or (-) decreases of the fund for general banking risks, net):
(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)
(Financial assets at fair value through other comprehensive income)
(Financial assets at amortised 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
‘2 For IFRS compliance banks “zero” in cell “Increases or () decreases of the fund for general banking risks, net” must be read as “n.a.”

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024
9,224 13,005 3,733 7,257
867 1,056 267 368
7,997 11,174 3,109 5,827
6,013 8,676 2,507 4,805
2,647 3,842 1,640 3,042
2,537 3,482 568 1,129
0 0 0 0
50 57 24 43
1,140 1,560 453 949
0 0 0 0
620 858 75 140
6 10 22 29
-8 26 0 0
0 0 0 0
464 610 2 46
5,481 7,399 1,781 3,601
2,266 3,052 757 1,532
99 133 33 61
493 674 54 113
0 0 0 0
72 98 62 22
0 0 0 0
72 98 62 22
0 0 0 0
0 3 0 0
0 196 0 0
0 0 0 0
-30 -47 49 21
0 0 0 0
-30 47 49 21
0 0 0 0
0 0 0 0
0 0 0 0
88 149 40 106
-93 -90 0 0
2,576 3,550 991 2,045
2,078 2,853 755 1,538
0 0 0 0
2,078 2,853 755 1,538
2,078 2,853 755 1,538




European

Eha Romorsy 2024 EU-wide Transparency Exercise
Total Assets: fair value and impairment distribution

Danske Bank A/S

(min EUR) 0

. 37,083 35259 28343 28511 185154()

1723 23,468 57.73% 519 73884 26,024 47,708 156 65,608 25488 30782 a7 66,887 28,969 37.451 a7 RS 7.8()(111FRS . Aopendis A

137,413 2,331 97,656 37,425 139,876 2,467 101,415 35,995 146,747 3,283 100,348 43,116 147,500 2,523 100,005 44,973 IFRS 7.8(a)(il; IFRS 8.4.1.4.

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0 IFRS 7.8(a)(I); IFRS 9.4.1.5

14,074 10510 3564 o 14494 11,084 3410 0 14013 1073 3276 0 14676 11758 2017 o FRS 78005 FRS 9.4.1.20

147,289 147,132 145,771 149,413 1FRS 7810 1FRS9.4.1.2

564 o 574 9 a6 0 a5 0 6% 0 %2 4 758 0 75 5 1FRS9.6.2.1; AnnexV Part 1.22; AnnexV.Part 126
P 0 0 0 0 1AS39.89A(a); IFRS 9.6.5.8

20,785 2173 26,293 27,806

447,951 440,657 429470 435552 151902106

e JRm—— JRr— fm— JRmm—
Gross carrying amount Accumulated impairment ! Gross carrying amount ™ Accumutated impairment ® Gross carrying amount Accumulated impairment ®! Gross carrying amount " Accumulated impairment ®!
suez soren suez e sugez e e
rr— 5 rr— ssets with Stage1 Assets with Stage1 Asset
rr— Stage1 Stage1 References
— sentcan s e " . oy Ao gt G o semwnon  sgem o
thout significant i in in credit m‘ g m incredit g it it it x ed ignificant it “age d increase in credit mz,z 7 ignificant it “agz "

inpaes inpaes impaes inpares impaes
Financial assets at fair Debt securities 14,074 0 0 0 0 0 14,494 0 o 0 o 0 14,013 0 o 0 o 0 14,676 0 0 0 0 0 AnnexV.Part 1.31, 44(b)
r—
comprehensive income 's and advances o 0 0 0 0 0 o 0 o 0 o 0 0 0 0 0 0 0 0 0 0 0 0 0 AnnexV.Part 1.32, 44(a)
ottt et secuties 0% o o 0 o 0 200 o o o o o 100 o o o o o 10410 o o o o . J———
amonsedoos

pp— 1z wen | 1w 0 0 v a0 nan | e 50 m o 12062 uew | 2 22 7 = i wea | 20w 20 70 o J——
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Breakdown of liabilities

Danske Bank A/S

(mln EUR)

Carrying amount

LIABILITIES: As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 References

Financial liabilities held for trading IFRS 7.8 (e) (ii); IFRS 9.BA.6

Trading financial liabilities" 0 0 0 0 Accounting Directive art 8(1)(a),(3),(6)

Financial liabilities designated at fair value through profit or loss 128,784 129,273 132,181 130,180 IFRS 7.8 (e)(i); IFRS 9.4.2.2

Financial liabilities measured at amortised cost 203,854 206,536 199,748 210,011 IFRS 7.8(g); IFRS 9.4.2.1

Non-trading non-derivative fin al liabilities measured at a cost-based method" 0 0 0 0 Accounting Directive art 8(3)

Derivatives - Hedge accounting 2,964 1,732 2,017 1,949 IFRS 9.6.2.1; Annex V.Part 1.26

Fair value changes of the hedged items in portfolio hedge of interest rate risk 0 0 0 0 IAS 39.89A(b), IFRS 9.6.5.8

Provisions 788 718 687 723 IAS 37.10; IAS 1.54(1)

Tax liabilities 190 175 198 229 IAS 1.54(n-0)

Share capital repayable on demand 0 0 0 0 IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12

Other liabilities 11,226 10,489 11,523 11,780 AnnexV.Part2.13

Liabilities included in disposal groups classified as held for sale 7,806 7,595 7,210 7,475 IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14

Haircuts for trading liabilities at fair value! 0 0 0 0 Annex V Part 1.29

TOTAL LIABILITIES 425,311 417,053 406,193 411,651 IAS 1.9(b);IG 6

TOTAL EQUITY 22,640 23,605 23,277 23,900 I1AS 1.9(c), IG 6

TOTAL EQUITY AND TOTAL LIABILITIES 447,951 440,657 429,470 435,552 IAS 1.1G6

(1) Portfolios which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks
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Breakdown of liabilities
Danske Bank A/S

(mln EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 References

Derivatives IFRS 9.BA.7(a); CRR Annex Il

Equity instruments 492 374 106 12 IAS 32.11; ECB/2013/33 Annex 2.Part 2.4-5

Short positions
Debt securities 17,100 14,864 17,496 16,524 Annex V.Part 1.31

Central banks 10,542 8,665 10,356 12,467 Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 847 714 997 944 ECB/2013/33 Annex 2.Part 2.9.1

General governments 10,631 9,086 7,968 10,526 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 8,510 7,972 7,223 9,349 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 13,552 13,010 12,130 13,508 Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 1,670 1,509 1,333 1,145 ECB/2013/33 Annex 2.Part 2.9.1

Deposits
Other financial corporations 28,605 32,249 31,577 29,995 Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 13,455 16,575 13,913 13,488 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 62,396 62,200 58,598 57,526 Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 52,485 53,010 50,447 50,184 ECB/2013/33 Annex 2.Part 2.9.1

Households 58,563 58,696 58,949 60,680 Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 50,170 49,734 49,528 50,653 Annex V.Part 1.42(f), 44(c)

Debt securities issued 144,879 147,925 147,560 151,095 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 4,805 4,761 4,893 4,506 Annex V.Part 1.37

Other financial liabilities 3,471 3,978 4,792 4,393 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 405,302 398,075 386,575 391,444
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Market Risk
Danske Bank A/S

VaR (Memorandum item)

INCREMENTAL DEFAULT ANI
STRESSED VaR (Memorandum item)

MIGRATION RISK CAPITAL CHaRGE ALLPRICE RISKS CAPITAL CHARGE FOR CTP
TOTAL RISK EXPOSURE AMOUNT TOTAL RISK EXPOSURE AMOUNT MULTIPLICATION
FACTOR (mc) x AVERAGE
OF PREVIOUS 60
WORKING DAYS
(VaRavg)

MULTIPLICATION

FACTOR (ms) x 12 WEEK!
jaRt
PREK‘\/IT‘:—S!:,AV AAVERAGE OF PREVIOUS LMESYAVM:’:BLE(SWR AVERAGE

WEEKS

AVERAGE

60 WORKING DAYS MEASURE MEASURE
(SVaRavg)

TOTALRISK
EXPOSURE
o AMOUNT

LAST MEASURE FLOOR
(min EUR)

v
MEASURE
As 0f 30/09/2023 As of 31/12/2023 As 0f 30/09/2023
Tra tinstruments
Of which: General isk

[ s 1 7a 1 o [ o 1 o ] 5482
As 0131/03/2024 A5 0130/06/2024.

As0f 31/03/2024
Debt Instruments

which: Lrisk
which: Specific risk
Equit
Of which: General risk
Of which: Specific risk

Foreign exchange risk

Commodities risk

Total

»: approach for

template.

VaR (Memorandum item)

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

(VaRavg)

FAC
Pnzvlousirymv(vm- T

STRESSED VaR (Memorandum item)

MULTIPLICATION
TOR (ms) x

(SVaRavg)

OF PREVIOUS
60 WORKING DAYS

INCREMENTAL DEFAULT
AND MIGRATION RISK

ALL PRICE RISKS CAPITAL CHARGE FOR CTP.
CAPITAL CHARGE

TOTAL RISK
EXPOSURE

LATESTAVAILABLE 2 WEEKS WEEKS AMOUNT

LaST st
(sVaRt-1) o

MEASURE AVERAGE MEASURE
MEASURE MEASURE

As 0f 31/12/2023

o | o | o | 505 |
s of 30/06/2024
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Credit isk - Standardised Approach

Danske Bank A/S

Standardised Approach

Asof30/0912023 Asorsu112023

Risk exposure amount OrigintExposure’ Exposurevaue’ Riskexposure amount

Velueagjustments and

Consolidated data USSR

Value agjustments and

Standardised Approach
Asots0/0912023 Asotsutaio
[

orgiat Exposur’ ExposureVale’ [Ep— A OriginatExposur o TR

DENMARK

Standardised Approach

Asor30/0912023 Asorasz0

. [ . .
orginatExposure’ Exposure vaue' [—— ot Exposur Exposure vaue' [ ——

prousions’

SWEDEN

[ —

prosions’

roised ota’

Standardised Approach

Asof30/0912023 Asorausaio

[

ongnatExposure’ Exposurevaue! p—
% " provions’

Orginatexposure’ Exposure vau [ ——

FINLAND

[A—

prosions’

Standardised Approach

Asof30/0912023 Asorauar

Valuesejustments and
proisions’

originatExposure’ Exposure Vaue! Risk exposure amount ot Exposure” Exposure vaue! [r—

NORWAY

Value agjustments and
provisions’

Standaroisea ot
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Credit Risk - Standardised Approach

Danske Bank A/S

OrigintExposure”

UNITED KINGDOM

Asota0/0912023

Risk exposure amount

Velueagjustments and

OrigintExposure’

Asorsy112023

[r—

Value agjustments and

orginat Exposur’

GERMANY

eccobBoccccccccaoshf

ExposureVale’

Asots0/0912023

[ ———

provisons®

Standardised Approach

Tr—

Asotaut2i2z

[ ———

orginat Exposur’

IRELAND runich: v

Asots0/0912028

Exposurevale’

[ ———

Stndardised Approach
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Danske Bank A/S

Standardlsed Approach
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Exposurevaue’ Riskexposure amount.

. Velueagjustments and
Exposure Vaue Risk exposure amount
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Value agjustments and
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Risk exposure amount

UNITED KINGDOM T

Asof30/0612024

. Value agjustments and
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2024 EU-wide Transparency Exercise
Credit Risk - IRB Approach

Danske Bank /S
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2024 EU-wide Transparency Exercise
Credit Risk - IRB Approach
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Danske Bank A/S
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General governments exposures by country of the counterparty
Danske Bank A/S
As of 31/12/2023

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canying amount of non-derivative
Residual Maturity Country / Region L aonats
Nominal Provisions
which: Financialassets  of which: Financial assets at fa
ofwhich: Financialassets hetg | °! Which: Financial asse ofwhich: Financial assets atair. oy Financial assets at
designated atfair value through e through other
for trading
profitor loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
amortised cost
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Estonia
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Residual Maturity

(mln EUR)

Country / Region

Total gross carrying amount of non-derivative
financial assets

Total carrying amount of non-
derivative financial assets (net
of short positions)

On balance sheet

of which: Financial assets held
for trading

2024 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Danske Bank A/S

As of 31/12/2023
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Non-derivative financial assets by accounting portfolio

of which: Financial assets
designated at fair value through
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Derivatives
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General governments exposures by country of the counterparty
Danske Bank A/S
As of 31/12/2023

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? 1612 asSEIS AL of which: Financial assets at
designated at fair value through value through other
profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost
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General governments exposures by country of the counterparty
Danske Bank A/S

As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region
Nominal Provisions
of which: Financial assets  of which: Financial assets at fair
designated at fair value through value through other
profit or loss comprehensive income

of which: Financial assets at
amortised cost

Carrying amount Notional amount Carrying amount Notional amount

of which: Financial assets held
for trading
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To-amr
tam-ave
Tav-avt
rav-avr Lechtenstein
fav-sv1
isv- 1011
110v- more
o
To-am e ™ = 0 0 ™ T w© 3 e v
fam-ave 120 120 108 o o 2 B w . o o
tavoavt o7 217 209 o o . h = u o 0
t2v-avt oy 1 1 s o o 10 o o ’ 5 0
fav-svi 118 1 100 o o 1 o “w P o o
isv-1011 w56 350 A o o P . 107 168 o o
1101 more 52 52 52 o o o 5 1 5 o 0




European
eb Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Danske Bank A/S
As of 31/12/2023

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
of which: Financial assets  of which: Financial assets at fair

ssets held of which: Financial assets at
designated at fair value through value through other

of which: Financial a . .
Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost

profitor loss comprehensive income

Australia

Canada

Hong Kong

Japan

China

Switzerland




European
Banking
Authority

eh

(mln EUR)

Residual Maturity Country / Region

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Danske Bank A/S

As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative
financial assets
Nominal Provisions
of which: Financial assets at fair
value through other
comprehensive income

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

of which: Financial assets at .

held .
Carrying amount Notional amount c:

of which: Financial assets
for trading

rrying amount Notional amount

amortised cost

To-ant 0 0 o 0 o 0 0 s s s o
fam-ave o o o o o o o o o o o
Tav-avt o o 0 o o o o o o o o
Tt Other Centrat and sasten Europe o o o o o o o o o o o
fav-sv1 countes non EEA o o o o o o o o o o o
isv-1071 o o 0 o o o o o o o o
1101 -more o o o o o o o o o o o
ool o o o o o o o o o o o 5
To-am 0 0 0 0 0 0 0 0 0 0 v
Tam-avr o 0 o o o 0 0 o o o o
raviavt o 0 0 o o 0 0 o o o o
12viavt - o 0 0 o o 0 0 o o o o
rav-s1 o 0 0 o o 0 0 o o o o
5071 o 0 0 o o 0 0 o o o o
r10v- more o 0 o o o o o o o o 0
Toat o o o o o o o o o o o v
= 0 T 0 0 0 0 0 T T T v
Tam- e o o o o o 0 0 o o o 0
T2yt . o 0 o . 0 0 o o o o
T2v.avt s 0 0 o . 0 0 o o o 0
far-ant Latin America snd e Carbbean N H ¢ H N ¢ ¢ H H H 4
5011 P o o o P 0 0 o o o 0
110v- more o o o o o 0 0 o o o 0
Toat | o o o o o o o o o o 5
To-amr g 0 0 0 g 0 0 0 0 0 v
fam-ave ™ o o o 1 o o o o o o
Tav-avt s s o o o s o o o o o o
2.3t s 12 u o o o 1 o o o o o o
fav-sv1 ) 2 o o o 2 o o o o o o
isv-10v1 2 35| o o o w o o o o o o
1101 more 2 2 o o o » o o o o 1 o
o it o 0 5 0 o 0 g 0 0 i . g
To-amr T T 0 0 0 T 0 0 0 0 T v
tam-1v1 o o o o o o 0 0 o o o 0
tav-avt 1 1 s o o 1 P 16 o o o 0
t2v-avt oners 2 u u o o 1 o o o o o 0
tav-sv1 121 o 5 o o @ s ) o o o 0
tsv-10v1 24 2 ) o o s o 0 o o o 0
f10v- more v v v o o o o 0 o o o 0
Toal e 779 o8 o o P 5 e o o 1 o 5
Notes an cetntons
e 023, for warcn 2038
1% 10%0r p—
2) basis,
@) -t g’ portfolio
@ .CO8, nancial espect ’
o regonl
Regons
 Korea, New Zeatnd, Rusi,San an Taan

Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Diibout, ran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Suc: Yemen
Latin America: Argentina, Belize, Bolivia, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, €l Salvador, Grenada, Guatemala, Guyana, Hait, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St Kitts and Nevis, St. Lucia, St. Vincent and . Trnidad and Tobago, Uruguay, Venezuela, Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe, Martinique, Puerto Rico, Saint Barthélemy, Turks And
Caicos Islands, Virgin Istands (Brtish), Virgi Istands (U.S. .

Africa: Algeria, Egypt, Morocco, South Aftca, Angola, Benin, Botswana, Burkina Faso, Burundi, Cameroon, Cape Verde, Central Aftican Republic, Chad, Comoros, Congo, The Congo, Cote D'k Eritrea, Ethiopia, Gabon, Gambis, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mal, Mauritis, Mauritania, Mozambigue, Namibia, Niger, Nigeria, Rwanda, Sao I, Seychelt L h Sud

Swaziland, and Tunisia.

Tanzania, Togo, Uganda, Zambia, Zimbaby

(6) The columns ™ 3

(7)The values for the order of 04,




European
eb Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Danske Bank A/S
As of 30/06/2024

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
which: Financial assets  of which: Financial assets at fa
ofwhich: Financialassets hetg | °! Which: Financial asse fwhich: Financial assets atfair. o yion: Financiat assets at
designated atfair value through e through other
for trading
profitor loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
amortised cost

10-amM[ 50 ol o
[amM-1v1 35 35 35
[av-2v 0 o 0
[2v-avi ustiia 213 213 15

[av-5v1 148/ 148] 2
[sv-10v1 29 29 2
[10Y-more 9 9| °

To

Belgium

&
oloccoccoo|tfo o Boooo

Bulgaria

Cyprus

Czech Republic

7 1748

Denmark

0
5,941 5,897] 1588 2,170

Estonia




European
eb Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Danske Bank A/S
As of 30/06/2024

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canrying amount of non-derivative
Residual Maturity Country / Region ot et
sets
Nominal Provisions
of which: Financial assets of which: Financial assets at fair
of which: Financial assets held ' ? e A " ofwhich: Financial assets at _ -
o tading designated at fair value through value through other Carrying amount Notional amount Carrying amount Notional amount
ading

amortised cost
profitor loss comprehensive income

To-am 2 2 0 o o 0 ] 276 0 2604 T o
Tam-ar ars a7 w0 o o o 2 75 7 o 104 o
raviavt 56 s 2 o o @ 154 o5 o 2 2 o
12viavt ftand 22 262 1 o 166 7 1 =) 1 2 P o
rav-s1 552 550 s o m 200 } s B 71 2 o
tsv- 011 se2 se1 o o o e 154 1209 12 766 o o
r10v- more s34 524 a0 o o 04 2 ou1 v s61 13 0
Total 2268 7268 B o E T277 57 7690 78] S o o 75|
To-amr o o o 0 0 0 0 0 0 0 0 v
fam-ave aan aa) P o o o o o o o o o
Tav-avt 254 254 254 o o o o o o o o o
12301 e w ) w o o o o o o o o o
tov- st 7 7 s o o o o o o o o o
isv-1071 P 2 P o o o o o o o o o
1101 -more o1 o o1 o o o o o o o o o
FES FET] 0 o o o o o o o o o 5
To-am o & 5 0 0 % g g T el 0 v
Tam- s 722 72 e o o o s 100 P 139 o o
rav-avt 17 a7 a6 o o B 0 201 ) e o 0
tav-avt Germany 143 13 w o ) = 50 so1 a0 o0s o 0
fav-sv1 1226 1063 72 o 26 P 10 1301 7 650 o 0
sv- 011 1254 1124 1128 o o o 14 a1s b o2 o 0
1101 more s 75 s o o o 5 » 2 250 o 0
o o s ] v ] ol F o] ] ) v v 5
To-amr v 0 0 0 0 0 0 0 0 0 0 v
fam-ave o o o o o o o o o o o o
Tav-avt o o o o o o o o o o o o
2.3t o o o o o o o o o o o o
fav-sv1 o o o o o o o o o o o o
isv-10v1 o o o o o o o o o o o o
1101 more o o o o o o o o o o o o
Ty v o o o o o o o o o o o 5
To-amr 0 0 0 0 0 0 0 0 0 0 0 5
Tam- 2 o o o o o o 0 0 o o o 0
rav-avt o o o o o o 0 0 o o o 0
tav-avt crosee o o o o o o 0 0 o o o 0
fav-sv1 o o o o o o 0 0 o o o 0
5011 o o o o o o 0 0 o o o 0
110v- more o o o o o o 0 0 o o o 0
Toat v o o o o o o o o o o o v
To-amr 0 0 0 0 0 0 0 0 0 0 0 v
fam-ave o o o o o o o o o o o o
Tav-avt o o o o o o o o o o o o
T2t gy o o o o o o o o o o o 0
fav-svi o o o o o o 0 0 o o o 0
isv-10v1 o o o o o o 0 0 o o o 0
1101 more o o o o o o o o o o o 0
Toal v o o o o o o o o o o o 5
To-amr W = 0 0 0 = 3 w 0 £ T 0
Tam-av1 o o o o o o 0 o o o a 0
Tav-avt 1 1 o o o ) 0 0 o o o 0
tav-avt etond . . . o o o 0 0 o o o 0
rav-sv1 5 o 5 o o o 0 0 o o o 0
t5v-1011 a a a o o o 0 0 o o o 0
10y more 2 x 20| o o o o o o o o 0
] o] FE Ty v 0 W 5 o 0 o ] v 5
& = 5 - " g 5 5 " g o 5
fam-ave o o o o o o 0 0 o o o 0
tavavt 129 10 1 o o o 0 0 o o o 0
t2v-avt oy o o o o o o 0 0 o o o 0
fav-svi 7 2 2 o o o 0 0 o o o 0
isv-1011 17 1 17 o o o 0 0 o o o 0
1101 more 55 50 5 o o o o o o o o 0
w51 o] w5 o o g3 o o o o o {0 5




European
eb Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Danske Bank A/S
As of 30/06/2024

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? 1612 asSEIS AL of which: Financial assets at
designated at fair value through value through other
profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

tavoavt e
v ov1
rov-1a01
rio-mre
o
To-sT
o
tvoant
rav-ave Lithuania
iov-o11
iov-10n1
riov-mte
o
To-aT
i
vt
rav-avr Luxembourg
fov-on1
tov-1ant
riov-mte
o
To-aT
o
vt
tavosvi e
iov-o11
iov-10n1
riov-mte
o
To-ant e & e 5 5 g 5 g 3 3 3 5
o o o o o o o o i o o o o
vt 18 s 18 o o o o i o o o o
tav-ovt N P w : o “ o o i o o o o
fov-on1 o o w0 o o o o i o o o o
tov-1ant o ” o o o o o i o o o o
(30 more w0 | w0 o o B o o o o o o
o ] e ] v W v v 5 v v v v 5
To-aT ; 0 5 5 ; 0 5 0 3 3 3 5
o o M o o o i o K o o o 5
vt o M o o o i o i 0 0 0 ;
tavoavi s 0 o 0 o o o o p o o o o
iov-on1 o o 0 o o o o p o o o o
tov-10n1 o o 0 o o o o p o o o o
riov-mte o o o o o o o o o o o o
Yo D g D B D g 5 g 5 5 5 0 5
To-ant 5 g 5 5 5 g 5 0 3 3 3 5
ton-avi o i o o o i o o ; 5 ; o
tvart o i o o o i o i o o o o
av-svt o o i o o o i o i o o o o
iov-o11 o i o o o i o i o o o o
ov-1ant o i o o o i o i o o o o
(30 mre o H o o o B o j 5 o 5 o
Toa ; i ; g : g g g : : . . 5
To-aT
o
vt
rav-ave Romania
iov-on1
tov-1001
riov-mte
Yo




European
eb Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Danske Bank A/S
As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure
Total carrying amount of non- amount
derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions

of which: Financial assets  of which: Financial assets at fair
of which: Financial assets held of which: Financial assets at . o
designated at fair value through value through other Carrying amount Notional amount Carrying amount Notional amount
for trading amortised cost
profit or loss comprehensive income

rav-ave Slovakia
v sv1
isv- 101
1101 - more
Toal
To-onT
fan- vt
fav.2vt
rav-ave Slovenia
fav-51
isv- 101
110 - more
ol
To-anT v g 5 o 5 9 o 0 0 0 0 v
ram-2v1 54 54 s o 0 o o 0 o o o 0
rv-ave 1 19 1 o 0 o o 0 o o o 0
r2v.avt span 24 2| 2 o 0 o o 0 o o o 0
rav-sv1 10 10 10 o 0 o o 0 o o o 0
t5v- 1001 7 7 7 o 0 o o 0 o o o 0
1101 -more o o o o 0 o o 0 o o o 0
ot FEy 70 FEy o v o o o o o o o [
To-onT e E3 08 o = B T e Tz = 0
tam-vt 75 Y 640 o o o4 st 1 5666 o 0
Tav-art 22 P n o 163 1 1 2 1046 1 0
t2v.avt Swadon 1102 1102 1099 o 6 2| 1 s 02 o 0
tov-sv1 206 296 163 o 2 o @ 1 o7 101 0
tev-10v1 450 a56 an o o ) » & oen o 0
110 - more 10 o 10 o o o o o 4 o 0
x| 27 PE o ] £ ) s o7t T o 7
To-amr o2 1620 & o o Tost o 0 0 Loz o
tam-2v1 184 161 135 o 0 2 0 o o 2 0
rv-ave 181 151 0 o 0 151 0 o o o 0
r2v.avt J—— 195 195 0 o 0 195 o o o w0 0
rav- 51 ass ass 0 o 151 707 0 o o o 0
t5v- 1001 w0 50 0 o 0 50 o 1 7 n 0
110¥-more | 179 o o o 179 o o o o 0
ool EET] EE7] 0 o Fy e o ol 7] FEN] f 5
To-onT
fan-av1
fav.2vt
rav-ave Iceland
fav-sv1
isv- 101
110 - more
ol
To-onT
Ta-av1
.2t
rav-avr Liechtenstein
fav-sv1
rsv-10v1
110Y - more
o
To-smr & T 5 g 5 7 T T T B 7 v
T3yt &) 53| 50 0 o 4 1 2 10 as o 0
Tav-art 2 72 165 o 0 7 0 10 5 138 5 0
t2v.avt Vo 29 239 28 0 o u 0 0 . 151 o 0
-5yt o4 o4 & 0 o n 1 o 50 an o 0
isv- 101 185 105 168 0 o ) 1 124 7 1229 0 0
110Y - more 25 2 25 0 o o 1 36 11 107 o 0
il il gl o o 07 T il =] Za36] 25 0 |




European
eb Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Danske Bank A/S
As of 30/06/2024

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity Country / Region  —

Nominal Provisions
of which: Financial assets of which: Financial assets at fair
ssets held ? 1612 asSEIS AL of which: Financial assets at
designated at fair value through value through other
profitor loss comprehensive income

of which: Financial

a
Carrying amount Notional amount Carrying amount Notional amount
for trading

amortised cost

Australia

Canada

Hong Kong

Japan

China

Switzerland




European
eb Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Danske Bank A/S
As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canying amount of non-derivative
Residual Maturity Country / Region L aonats
Nominal Provisions
which: Financialassets of which: Financial assets atfa
ofwhich: Financialassets hetg | °! Which: Financial asse fwhich: Financial assets atfair. o yion: Financiat assets at _ -
designated at fair value through value through other Carrying amount Notional amount Carrying amount Notional amount

profitor loss comprehensive income

for trading amortised cost

To-ant 0 o 0 o 0 o 0 0 s s s o
fam-ave o o o o o o o o o o o o
Tav-avt o o o 0 o o o o o o o o
Tt Other Centrat and sasten Europe o o o o o o o o o o o o
fav-sv1 countes non EEA o o o o o o o o o o o o
isv-1071 o o o 0 o o o o o o o o
1101 -more o o o o o o o o o o o o
ool v o o o o o o o o o o o 5
To-am o 0 0 0 0 0 0 0 0 0 0 v
Tam-avr 0 o 0 o o o 0 0 o o o o
raviavt o o 0 0 o o 0 0 o o o o
12viavt - o o 0 0 o o 0 0 o o o o
rav-s1 o o 0 0 o o 0 0 o o o o
5071 0 o 0 o o o 0 0 o o o o
r10v- more 0 o 0 o o o o o o o o 0
Toat v o o o o o o o o o o o v
= v 0 T T 0 0 0 0 T T T v
Tam- e 6 o o o o o 0 0 o o o 0
T2yt s o o 0 o . 0 0 o o o o
T2v.avt s o 0 0 o . 0 0 o o o 0
far-ant Latin America snd e Carbbean N N H ¢ H N ¢ ¢ H H H 4
tsv- 1001 1 19 0 o o 1 0 0 o o o 0
110v- more o o o o o o 0 0 o o o 0
ot ] W o o o | o o o o o o 5
To-amr g g 0 0 0 0 0 0 0 0 0 v
fam-ave 1 ™ o o o 1 o o o o o o
Tav-avt s o o o o o o o o o o o
2.3t s 12 u o o o 1 o o o o o o
fav-sv1 ) 2 o o o 2 o o o o o o
isv-10v1 ) x| o o o @ o o o o o o
1101 more 21 P o o o n o o o o 1 o
Ty Fin o o o o g o o o o f o 5
To-anT T T 0 0 0 T 0 0 0 0 T v
tam-1v1 o o 1 o o © 0 0 o o o 0
tavoavt 1 1 © o o 1 P m o o o 0
tav.avt s s s o o 1 n 0 o o o 0
otmers
tav-sv1 02 202 o o o o w 104 o o o 0
tsv- 011 P a 0 o o s o o o o o 0
f10v- more o) o) o o o o o o o o o 0
Toal 200 o) e o o I 7 ) o o 1 o 5
Notesan cetntons
pltc 039, for warcn 2038
1% 10%0r p—
2) basis,
@ -t g’ portfolio
@ .CO8, nancial espect ’
o regonl
Regons:
 Korea, New Zeatnd, Rusi,San an Taan
Other GEE non-EEAc Albani,Bosiaand erzegova, YR Macedoris, Montenego Seria an Tk
Dibout,an, s, Jordan, K, ebanon,Libya,Oran, Qatar, Saudi i, Suc Yemen
Lt Ameic: Agenina, B, B, s, Chie,Colomtya, Costa s, Doinica,Dominican Republi,Ecuadr, I Saador, Grenads, Gustemat,Guyans, Wl Honcuras, Jamaca, Mesic, Nicaragu, Panama,Paraga, Pt St. it and Nevis St Luci, . Vincent i 0 Tobago, Unguey, Venezuela Angia A B, A, B, Barcdos, Cayman tnds,Cuba, renchGuian, Gusdeloupe, Martiniue,Puerto Rico,Saint Barthlery, Turks And
Gaicos ands, Vg stands (3, Vg sands (5.
iica: Ageria,Ept, Morocco, St Afic, Anga, B, Botswana, Burin o, Burunl, Cmeroon, ape erce, Cental Afcan Republic Chad, Comros,Congo, The Congo,Cote Ertra,Eiopi, Gabon,Gambia, Ghans, Guines, Guinea-E3sa, enya, Lesono, Lieria, Madacar, alav,Mal, Maurus, Mauntais, Mozambiue, Naribia, Nier,Nigei, nands,Sao p——— s

Swaziland, Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns ™ 3

” of e0s.




European N ;
eh Ea:v:m% 2024 EU-wide Transparency Exercise
wthority
Performing and non-performing exposures
Danske Bank 'S

Asof30/09/2023

Accumulated impairment, accumulated negative changes infar value due to Accumulated impairment, accumulated negative changes in far value due to
Az A - a Gross carrying amount/ Nominal amount i T B “

creditrisk and provisions’*

Gross carrying amount/ Nominal amount
creditrisk and provisions'

Collaerats and financial Colaterats and financial
guarantees recelved on non-

‘guarantees recelved on non-

Of which non-performing* Onnon-performing exposures® performing exposures Of which non-performing* O non-performing exposures® e
Bt on performing exposures” R onpertorming exposures®
h: defaulted Of which Stage 3° Of which Stage 3° Ot which: defaulted Ot which Stage 3° Ot which Stage 3°

whicn




European N B
eh E”,",t‘"“—} 2024 EU-wide Transparency Exercise
uthority
Performing and non-performing exposures
Danske Bank /S

Asof31/03/2024 Asof 30/06/2024.

Accumutated impairment, accumulated negative changes n fai value due to N U ‘Accumulated impairment, accumulated negative changes n fai value due to

Gross carrying amount/ Nominal amount
creditrisk and provisions*

creditrisk and provisions*

Collaterats and financial

Collaterats and inancial
guarantees recelved on non-

Of which: defaulted Of which Stage 3° Of which Stage 3° Of which: defaulted Of which Stage 3° Of which Stage 3*




E . N
eba 232}??5;" 2024 EU-wide Transparency Exercise
uthority Forborne exposures

Danske Bank A/S

As of 30/09/2023 As of 31/12/2023

Accumulated impairment, accumulated Accumulated impairment, accumulated

Gross carrying amount of o - ,_ . Gross carrying amount of . - . .
) changes in fair value due to creditrisk  Collateral and financial guarantees received ) changes in fair value due to creditrisk  Collateral and financial guarantees received
exposures with forbearance . » N exposures with forbearance . N
e — and provisions for exposures with on exposures with forbearance measures measures and provisions for exposures with on exposures with forbearance measures
forbearance measures” forbearance measures”

Of which collateral Of which collateral

Of which non- Of which on non- and financial Of which non- Of which on non- and financial
performing performing guarantees received performing performing guarantees received
exposures with exposures with on non-performing exposures with exposures with on non-performing

forbearance forbearance exposures with forbearance forbearance exposures with
measures measures forbearance measures measures forbearance
measures measures

(min EUR)

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governm
Credit institutions
Other financial corporations
Non-financial corporations
Loans and advances (including at amortised cost and fair value)
Central banks
General governmel
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises

Households

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice *

Non-performing forborne loans and advances that failed to meet the non-performing exit o
3
criteria

W Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

“For the on-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign f they are ts. Following this sign convention, information is disclosed with the opposite sign of what is reported according to the FINREP
framework (templates F 18.00/ F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment,
accumulated changes in fair value due to credit risk and provisions') s disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet reported with a p 3

I The information applies only to banks meeting at least one of the criteria for d having a ratio of non-per loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or
above.
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uthority Forborne exposures
Danske Bank A/S
As of 31/03/2024 As of 30/06/2024

Accumulated impairment, accumulated Accumulated impairment, accumulated

Gross carrying amount of o o o . Gross carrying amount of - o __ )
) changes in fair value due to creditrisk  Collateral and financial guarantees received ) changes in fair value due to creditrisk  Collateral and financial guarantees received

exposures with forbearance . » N exposures with forbearance . N

e — and provisions for exposures with on exposures with forbearance measures measures and provisions for exposures on exposures with forbearance measures

forbearance measures” forbearance measures”

Of which collateral Of which collateral
Of which on non- and financial Of which non- Of which on non- and financial
performing performing guarantees received performing performing guarantees received
exposures with exposures with on non-performing exposures with exposures with on non-performing
forbearance forbearance exposures with forbearance forbearance exposures with
measures measures forbearance measures measures forbearance
measures measures

(min EUR)

Cash balances at central banks and other demand deposits
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
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises

Households

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice *

Non-performing forborne loans and advances that failed to meet the non-performing exit

0
criteria®

(1) Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

(2)For the on-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what s reported according to the FINREP
framework (templates F 18.00/ F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment,
accumulated changes in fair value due to credit risk and provisions’) is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet reported with a pc

(3) The information applies only to banks meeting at least one of the criteria for d having a ratio of non-perf loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or
above.
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Authority Breakdown of loans and advances to non-financial corporations other than held for trading

Danske Bank A/S

As 01 30/09/2023 As 01 31/12/2023 As 0 31/03/2024 As 0f 30/06/2024
mount Gross carrying amount Gross carrying amount Gross carrying amount
Accumulated cumulated

Of which: ich loans Of which: Of whichloans negative changes Of which: Of whichloans negative chang Of which: Of whichloans

non- and advances Accumulated in non- and advances Accumulated  in fair value due non- and advances Accumulated  in fair value due and advances Accumulated in fair value due

performing subjectto (e performing subjectto impaitment!  to creditriskon performing subjectto impairment' to creditriskon performing subjectto impairment' to creditriskon

of which: impairment of which: impairment T of which: impairment s of which: impairment s

(min EUR) defaulted defaulted

exposures’ defaulted exposures’ defaulted exposure

nd aif conditioning

ail trade
Hransoort and storage
| Accommadation and faod sery

Jinformation and communication
KFinancial and ins it
L Real estate activties

M Professional. scientific and technical acti

N Administrative and sunort service actvities
O Public administration and defence, compulsory
acial secirity

P Educatio

Q Human health services and social work

Activitie

RAtts. entertainment and recreation 108 1 16 15 1 2 101 1 16 157 ) 2 190 7 17 140 8 o 192 20 2 143 5 o
S Other sen 203 ) o 213 6 s 412 ) o 218 [ s a7 12 12 7 6 3 458 12 12 278 6 3
Loans and advances 107774 2110 2110 67.647 109 3 108909 2212 2212 67619 1150 3 108288 2147 2147 67.115 1189 33 110677 1063 1963 68,090 1165 w3

“The items 2 inf; fiskon ]

01), which as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451 - TS on Supervisory reporting.




