Pro-forma Tangible Book Value
EUR bn

777777777777777777 1.0 -
1.6

TBV 3Q16 Provisions on Provisions on Junior notes Capital increase Other TBV 3Q16 pro-forma’

remaining NPEs Bad Loans distribution
* Loss from » Lossontransferto < Junior Notes » Target capital * Includes, among

additional Sec.Co. and sale of distribution and full  increase to restore others, transaction
provisions to reach the leasing portfolio  de-recognition of adequate capital fees (0.2 EUR bn),
~40% coverage on Bad Loans from position otherimpacts
unlikely to pay and BMPS balance related to Sec.Co.
past due loans (in sheet (0.3 EUR bn)
addition to ~900 * Finalamount to be
EUR mln provisions determined based
already takenin on final Sec.Co.
3Q16) capital structure

Calculation excludes ~1.7 EUR bn of DTA as they would not be recognized in the balance sheet at the
time of the Transaction. However, off-balance sheet DTA may provide potential future capital buffer

2% MONTE DEI PASCHI DI SIENA 1 Excluding any potential impact from LME. Final figures depending on the final recapitalization structure
k BANCA DAL 1472



alvise
Nota
NO 1,650 miliardi

1,55 miliardi per portare le coperture
al 67% dal 61,40% attuale

+ 150 milioni?
loss da vendita
900 milioni lordi sofferenze da leasing
cedute a parte, ma incluse nella loss da 1 miliardo della slide




