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—PRESS RELEASE

2" NATIXIS

Paris, July 15, 2011

Exposure to European sovereign risk

Natixis releases its exposures to European sovereign risk at the end of December 2010 based
on the template, used by all banks which have participated to the European stress test®:?
published today.

Exposur%(?) to European sovereign risk (EBA template), as of 31 December 2010,
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3M 0 0 0 0 0 0 0 0
1Y 0 0 0 0 0 0 0 0
2y 0 0 0 0 0 0 0 0
3y : 1 0 0 0 0 0 0 13
5Y Austria 21 0 21 0 0 21 0 7
10Y 32 0 32 0 0 32 0 7
15Y 2 0 1 0 0 1 0 0
56 0 55 0 0 55 0 -2
3M 0 0 0 0 0 0 0 0
1Y 0 0 0 0 0 0 0 0
2y 66 0 0 0 0 0 3 -1
3y Belgium 12 0 6 0 0 6 0 20
5Y 81 0 59 1 0 58 19 -7
10Y 25 0 4 4 0 0 11 -6
15Y 0 0 0 0 0 0 0 0
183 0 70 5 0 64 33 5
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Residual Maturity

3M 16 1 1 0 0 0 0
1Y 441 0 111 0 0 111 0
2Y 23 0 0 0 0 0 0
3Y . 64 0 52 0 0 52 0
Spain
5Y 21 0 1 1 0 0 0
10v 92 0 0 0 0 0 0 -6
15Y 273 0 148 0 0 148 0 0
930 1 313 2 0 310 0 33
3M 0 0 0 0 0 0 -4 0
1y 0 0 0 0 0 0 0 0
2Y 0 0 0 0 0 0 0 0
3Y 0 0 0 0 0 0 0 13
Sweden
5Y 0 0 0 0 0 0 0 -7
10v 0 0 0 0 0 0 0 -8
15Y 0 0 0 0 0 0 0 0
0 0 0 0 0 0 -4 -2
3M 1 1 1 0 0 0 0 0
1y 0 0 0 0 0 0 0 0
2Y 4 0 4 0 4 0 3 0
3Y United Kingdom 0 0 0 0 0 0 4 13
5Y 0 0 0 0 0 0 1 -8
10Y 0 0 0 0 0 0 -3 -8
15Y 0 0 0 0 0 0 1 0
6 1 6 0 4 0 -2
TOTAL
EEA 30 14 033 4724 7 815 93 17 2982 4076 159

) The allocation of countries and exposures to macro areas and emerging/non-emerging is according to the IMF WEO country
groupings. See http://www.imf.org/external/pubs/ft/iweo/2010/01/weadata/groups.htm

(2)  The exposures reported in the worksheet cover only exposures to central and local governments on immediate borrower basis, and
do not include exposures to other counterparts with full or partial government guarantees (such exposures are however included in
the total EAD reported in the worksheet “4 — EADs")

(3)  According to the EBA methodologies, for the trading book assets banks have been allowed to offset only cash short positions having
the same maturities (paragraph 202 of the Methodological note)

® Before BPCE guarantee on GAPC portfolios
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