
 
 
 
 
 

 
Please find attach the detailed information regarding BBVA of the transparency 
exercise results that the European Banking Authority (EBA) publishes today. All 
European banks that were already part of the recapitalisation exercise in 2012 are 
subject to this exercise which constitutes updated information and does not include 
any stress test element. 
 
Disclosed information refers to composition of capital, composition of risk weighted 
assets, exposures to sovereigns, credit risk, market risk and securitizations. The 
reference dates are December 2012 and June 2013.  
 
According to the EBA, the disclosure of this information aims at restoring 
confidence, fostering market and supervisory discipline and ultimately at promoting 
financial stability. 
 
Further information is available on the EBA website (www.eba.europa.eu). 
 
Madrid, December 16, 2012 
 
 
 
 
 
 
 
 
 
Note 

The transparency exercise information is provided in the accompanying disclosure tables based 
on the common format provided by the EBA. 
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(3
) 

T
h
e
 e

x
p
o
s
u
re

s
 r

e
p
o
rt

e
d
 i
n
c
lu

d
e
 t
h
e
 p

o
s
it
io

n
s
 t
o
w

a
rd

s
 c

o
u
n
te

rp
a
rt

s
 (

o
th

e
r 

th
a
n
 s

o
v
e
re

ig
n
) 

o
n
 s

o
v
e
re

ig
n
 c

re
d
it
 r

is
k
 (

i.
e
. 
C

D
S

, 
fi
n
a
n
c
ia

l 
g
u
a
ra

n
te

e
s
) 

b
o
o
k
e
d
 i
n
 a

ll 
th

e
 a

c
c
o
u
n
ti
n
g
 p

o
rt

fo
lio

 (
o
n
-o

ff
 b

a
la

n
c
e
 s

h
e
e
t)

. 

Ir
re

s
p
e
c
ti
v
e
 o

f 
th

e
 d

e
n
o
m

in
a
ti
o
n
 a

n
d
 o

r 
a
c
c
o
u
n
ti
n
g
 c

la
s
s
if
ic

a
ti
o
n
 o

f 
th

e
 p

o
s
it
io

n
s
 t

h
e
 e

c
o

n
o

m
ic

 s
u

b
s
ta

n
c
e
 o

v
e
r 

th
e
 f

o
rm

 m
u
s
t 
b
e
 u

s
e
d
 a

s
 a

 c
ri

te
ri

a
 f

o
r 

th
e
 i
d
e
n
ti
fi
c
a
ti
o
n
 o

f 
th

e
 e

x
p
o
s
u
re

s
 t
o
 b

e
 i
n
c
lu

d
e
d
 i
n
 t
h
is

 c
o
lu

m
n
. 
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