Natixis: Capital instruments — main features, 06.30.2016 Issuance of Tier 2 capital instruments

4" NATIXIS
(in millions of euros)
Natixis (formerly Natixis (formerly Natixis (formerly | NATIXIS (formerly Natixis (formerly Natixis (formerly Natixis (formerly Natixis (formerly Banque Privée
1 |l Natixi Natixi Natixi Natixi Natixi 1818 (f I Natixi Natixi
ssuer BFCE) XIS CIB) XIS CIB) NBP) atixis CDC-IXIS) atixis atixis atixis CDC-IXIS) atixis CDC-IXIS) CDC-IXIS) (formerly atixis atixis
VEGA Finance)
Issuance contract
2 Uniqu.e identifier (e.g. CUSIP, ISIN or Bloomberg identifier FRO000047722 Subordinated loan | Subordinated loan FRO010410068 Subordinated loan XS01709333047 Subordinated loan FRO010405894 X50301168281 XS0153361026 Subordinated loan XS0158363852 XS0160553441 for per!)etual Subordinated loan Subordinated loan
for private placement) contract contract contract contract contract subordinated debt contract contract
security
3 |Governing law(s) of the instrument French French French English French English French French English English French English English French French French
Regulatory treatment
4 |Transitional CRR rules Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital
5 |Post-transitional CRR rules Ineligible Ineligible Ineligible Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Tier 2 capital Ineligible Tier 2 capital Tier 2 capital
Eligible at sol b- lidated/solo& (sub-
6 )clogrlms:IiZa:dO/(su Jconsolidated/solo& (su Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated Consolidated
Inst t t to b ified b h
7 j:iisr:ir:ﬁe;n) ¥pe (types to be specified by eac CRRArticle 63 | CRRArticle63 | CRRArticle63 | CRRArticle63 | CRRArticle63 | CRRAticle63 | CRRArticle63 | CRRArticle63 | CRRArticle63 | CRRAticle63 | CRRArticle63 | CRRArticle63 | CRRArticle63 | CRRArticle 63 CRR Article 63 CRR Article 63
8 |Amount recognized in regulatory capital EUR 36m EUR 2m EUR 26m EUR 55m EUR 11m EUR 3m EUR 900m EUR 494m EUR 105m EUR 20m EUR 100m EUR 46m EUR 60m EUR 10m EUR 1000m EUR 300m
9 |Nominal amount of instrument EUR 36m EUR 480m EUR 476m EUR 500m EUR 40m EUR 10m EUR 900m EUR 500m EUR 100m EUR 20m EUR 100m EUR 46m EUR 60m EUR 10m EUR 1000m EUR 300m
9a |Issue price 100% N/A N/A 98,977% N/A 100% N/A 100% 100% 99,302% N/A 98,4209% 100% 100% N/A N/A
9b [Redemption price 120% N/A N/A 100% N/A 100% N/A 100% 100% 100% N/A 100% 100% 100% N/A N/A
. T Liability - amortized | Liability - amortized | Liability - amortized | Liability - amortized | Liability - amortized | Liability - amortized | Liability - amortized | Liability - amortized | Liability - fair value |Liability - amortized | Liability - amortized | Liability - amortized | Liability - amortized | Liability - amortized| . .. . . .
10 |Accounting classification . Liability - amortized cost | Liability - amortized cost
cost cost cost cost cost cost cost cost option cost cost cost cost cost
11 |Original date of issuance 25/11/1985 30/11/2004 30/11/2004 22/12/2006 06/11/2007 30/06/2003 27/06/2014 15/12/2006 31/05/2007 06/09/2002 27/06/2014 29/11/2002 09/01/2003 30/06/1994 29/07/2015 25/02/2016
12 |Perpetual or dated Perpetual Dated Dated Dated Dated Dated Dated Dated Dated Dated Dated Dated Dated Perpetual Dated Dated
13 |Original maturity date N/A 09/07/2016 08/10/2016 20/01/2017 07/12/2017 31/03/2018 27/06/2026 15/12/2021 31/05/2022 06/09/2022 27/06/2024 29/11/2027 09/01/2033 N/A 29/07/2027 25/02/2028
{
14 |Call option for issuer subject to prior supervisory approval yes N/A N/A N/A N/A N/A yes N/A N/A N/A N/A N/A N/A reydeesrﬁepat:gn) yes yes
Early redemption dat Early redemption dat
. . Contingent call Contingent call arvre err.1p fon date arlyre err.1p fon date
Contingent call Contingent call date at any time, at | date at any time. at for the full issue at par | for the full issue at par
At any time with date at any time, at Early redemption |date at any time, at v ; v ; on 07.29.2022 (or at any|on 02.25.2023 (or at any
. . . L, par and for the full | par and for the full L Lo
Optional call date, contingent call dates and redemption one month’s prior par and for the full date for the full | par and for the full i X 3 . . time in the event of a time in the event of a
15 ) N/A N/A X R N/A N/A ) X R N/A issue in the event | issue in the event N/A N/A At any time, at par A A
amount notice and at 120% issue in the event issue at par on issue in the event . R change in regulatory change in regulatory
X ) ) of a change in of achange in e X e .
of the price of a change in tax 06.27.2021 of a change in tax classification or in tax classification or in tax
L Lo tax/regulatory tax/regulatory X X
legislation legislation . L treatment applied to the|treatment applied to the
legislation legislation
debt) debt)
16 |Subsequent call dates N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
Coupons/dividends
17 |Fixed or floating dividend/coupon Floating Fixed Fixed Fixed Fixed Floating Floating Floating Floating Floating Floating Fixed Fixed Floating Floating Floating
Structured coupon
R between 95% and . . . " 1M compounded " .
18 |Coupon rate and any related index 4,80% 4,50% 4,125% 4,88% 6M Euribor +0.28% | 3M Euribor +2% 10Y CMS 10Y CMS 6M Euribor +0.37% | 3M Euribor +1.94% 5,375% 5,40% . 3M Euribor +2.30% 3M Euribor +2.92%
120% of average Euribor +0.20%
bond market rate
19 |Existence of a dividend stopper no no no no no no no no no no no no no no no no
Fully discreti , partially discreti datory (i Partiall
20a uly |scr.e |.onary partially discretionary or mandatory (in Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory . ar {a v Mandatory Mandatory
terms of timing) discretionary
Fully discreti , partially discreti datory (i
20b teurn\'/\s ;sfc:nl:::tr)y partially discretionary or mandatory (in Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory Mandatory
21 |Existence of step up or other incentive to redeem no no no no no no no no no no no no no no no no
22 |Non-cumulative or cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative Cumulative
23 [Convertible or non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible Non-convertible
24 [If convertible, conversion trigger(s) N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
25 [If convertible, fully or partially N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
26 |If convertible, conversion rate N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
27 [If convertible, mandatory or optional conversion N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
28 [If convertible, specify instrument type convertible into N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
29 [If convertible, specify issuer of instrument it converts into N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
30 |Write-down features no N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A yes N/A N/A
Resolution of the
Ordinary General
. . ) Shareholders’
31 [If write-down, write-down trigger(s) N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A Meeting for N/A N/A
absorption of
losses
32 |If write-down, full or partial N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A Partial N/A N/A
33 [If write-down, permanent or temporary N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A Permanent N/A N/A
If t ite-down, description of write-!
34 || temporary write-cown, description ot write-up N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
mechanism
Position in subordination hierarchy in liquidation (specify |Subordinated loans Unsecured Unsecured Unsecured Unsecured Unsecured Unsecured Unsecured Unsecured Unsecured Unsecured Unsecured Unsecured Unsecured i .
35 | X . K K . ) R ) R ) R ) R ) R ) R ) Unsecured creditors Unsecured creditors
instrument type immediately senior to instrument) and securities creditors creditors creditors creditors creditors creditors creditors creditors creditors creditors creditors creditors creditors
36 |Non-compliant transition features N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
37 |If yes, specify non-compliant features




