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Paris, 30 April 2025

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

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

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

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

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

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


https://www.bis.org/bcbs/gsib/

End-2024 G-SIB Assessment Exercise

v5.4.1

‘Section 1 - General Information asie Response

a provided by ority:
(1) Country code. 1001 1a(1)
(2) Bank name 1002 BNPParibas 1a.2)
(3) Reporting date (ywmmm 1003 2024-12-31 1a(3)
(4) Reporting 1004 EUR 12.4)
(5) Eurocomverionate 1005 1) 1a(5)
mm-dd) 1006 20250328 1.(6)

b. General Information provided by the reporting inst

) 1007 1000| 1b41)
(2) Accounting standard 1008 IFRS 16(2)
(3) Date of 1009 2025-04-30 16.3)
(4) Language of public disclosure 1010 nglish 1b04)
) 1011 | hii tbnpparibas com/eniconferences-and-publications 1b.(5)
(6) LEI code 2015 ROMUWSFPUSMPROBK5P83 1b.(6)

Section 2 - Total Exposures asie Amount in thousand EUR
a. Derivatives
(1) Counterparty exposure of derivatives contracts 1012 66125754 2.a.(1)
@ 1201 28610083 2.a.(2)
() porentialutreexposure ofdevtie cortrcts 1018 155000804 2.2.3)
transactions (SFTs)
(J)Admsted gross value of SFTs. 1013 222577 140| 2.6.(1)
(2) Counterparty exposure of SFTs 1014 23512567 2.6.(2)
< Other assets 1015 1760379095 2.c.
d
(1) Items subject toa w% mm conversion factor (CCF) 1019 54201350 2.4(1)
@ 1022 132965299 2.4.(2)
(3) items s..h.mmmccr 2300 0 24(3)
0% CCF 1023 207316 136 2..(4)
(5) Items subject to a 100% CCF 1024 42044039 2.4(5)
e. Regulatory adjustments 1031 14586724 2.
. Total exposures prior to regulatory adjustments (sum of tems 2.a.(1) through 2.c, 0.1 times 2.d.(1), 0.2 times 2.d.(2), 0.4 times
2.4.(3),0.5 times 2.d.(4), and 2.0.(5)) 1103 2478920 744] 2.f.
& Exposures of i net of intragroup:
1701 202955312| 24.(1)
@ 1205 177059| 2¢.2)
) Inve 1208 4422000 2,(3)
. Intragroup exposures included in 2.f reportedin 2.¢ 2101 13790000 2.
i indicator, including i idiarie items 2.1, 2.8.(1) through 2.g.(2) minus 2. gh2h) |
1117 2753841115 2

s«m 3 System Assets Gsip Amount in thousand EUR
lent to 1216 85144799 3.a.
(11 Certifcates of deposit 2102 0 321
b. Unused to 1217 39524157 3.b.
<. Holdings of securites iss
(1) Secured debt securities. 2103 0 3c(1)
(2) senior 2104 54000796 3.c(2)
(3) Subordinated debt securities 2105 6366965 3..(3)
(4) Commercial paper 2106 0 3c(0)
(5) Equity securities 2107 168473850 3.c.(5)
Jati 3.(5) 2108 2703625 3..(6)
d i FTs with institutions 1219 19495936 3.d.
. OTC derivatives with other that have a value
(1) Net positive fair value 2109 11415772 3.e(1)
(2) Potential 2110 48540088 3.(2)
2 i idari items 3.3, 3.b through 3.c.(5), 3.4, 3.2.(1), and
3.e.2), minus 3..(6)) 1215 430258737 3.
‘Section 4 - Intra-Financial System Liabilities asie Amount in thousand EUR
a. Fund: borrowed hum ame. |
(1) Deposits due to depository instit a1 35600562 4.a.(1)
(2) Deposits due to non-depository i ttatons 2112 173115452| 4.0.(2)
(3) Loans obtained from other financi itutic 2113 0 4a(3)
b. Unused portion of committed lines obtained from otherfnancl stutions 1223 1564 132| 4.
< i instituti 1224 12258584] 4c.
d.oTC ‘with other financial instituti e |
(1) Net negative fair value 2114 10819164 4.4.(1)
(2) Potential 2115 48540088 4.4.2)
e tems 4. h4.d.2)) 1221 281897981 de.
‘Section 5 - Securities Outstanding GSIB Amount in thousand EUR
a. Secured debt securities 2116 7447211
b. senior 2117 165 527 677
< Subordinated debt securities 2118 44838764
. 2119 23595474
e. Certficates of deposit 2120 108 602 935
f.C 2121 66966 608
& other ing not captured initem 5 222 0 5
h. Securiti ing indicator, i i i items 5.a through 5.g) 1226 416979669] 5.h.

Section (excluding intragroup payments) asie Amount in thousand EUR
(AUD) 1061 1854925972| 6.a.
b. Canadian dollars (CAD) 1063 1394503935 6.
c.Swiss francs (CHF) 1064 1886336 776
Chinese yuan (CNY) 1065 2936 760 815
e. Euros (EVR) 1066 15994 901 911
. British pounds (GBP) 1067 2930 406 733
& Hong Kong dollars (HKD) 1068 1789661 961
. Indian rupee (INR) 1069
i. Japanese yen 1PY) 1070
L Swedih frons (sm 1071
GD) 2133
1. Unied Sates IIm (Uso) 1072
m. icator (sum of items 6.2 through 6.)) 1073
'Section 7 Custody | GsiB ‘ Amount in thousand EUR
| custody indicator | 1074 6983498035 7.a.
'Section 8 Debt and Equity Markets | Gsis ‘ Amount in thousand EUR
| a. Equity [ 1075 8612944 8.a.
b ing acthity [ fo76 280818000 8.5,
= e ] [ 077 269430044 8.
‘Section 9 - Trading Volume asie Amount in thousand EUR
a. securities P 3 2123 274184 964| 9.
b ed [ s 2124 1612585762 9.b.
<. Tradi i indicator (sum of it 2125 1886770725 9.c.
d listed equities, [ 2126 4248166 125 9.d.
. al other 2127 164629183 9.e.
. Trading sub-indicator (sum 2128 4412795 308] .

Section 10 - Notional (0TC) Derivatives Gsip Amount i thousand EUR
2. 0TC derivatives cleared through a central counterparty 2129 14106 971232
b. OTC 1905 19437029184 10.
(OTC) derivatives indicat :‘
< ftems 10230 108) {5, 33544000 416] 10.c.
Section 11 - Trading and Gsie Amount in thousand EUR
2. Held-f (HFT) 1081 267919 674
b. Available-for-sale securites (AFS) 1082 76 484 244
c.Trading and AFS securites that meet the definition of Level 1 assets 1083 71078717
g and Ao hat mee e S 2 e 1084 49212092
. Trading and AFS securities indicator (sum of tems 11 of 11.cand 11.d) 1085 124113 108
' Section 1. vel | GsiB Amount in thousand EUR
atevel i i i [ 1229 3814912 120

Secti = [Gsie Amount in thousand EUR
La. mal foreign claims on an ultimate risk basis | 1087
[ Forelgn derivative claims 116 ‘
e {sum of tems 132 and 13.5) 2130
'Section 14 Liabil | GsiB Amount in thousand EUR
| a mediate risk basis, excluding derivati d including local liabilities in local currency |2131
b, foa tes on an Immediate risk basis 1129 ‘
e | liabiities indicator (sum of tems 14.a and 14.b) [ 1148




