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Correspondence between the

CORRESPONDENCE BETWEEN THE SECTIONS OF PILLAR Ill AND THE GROUP’S CONSOLIDATED ANNUAL REPORT

P.6

sections of Pillar lll and the Group's
Consolidated Annual Report

The information included in this Report may be supplemented with the financial information contained in the Group's
Consolidated Annual Financial Statements. For this purpose, the following table presents the correspondence between the
sections of the Pillar lll Report and the Group's Consolidated Annual Financial Statements.
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Structural risk in the equity portfolio
Scopevand nature of the structural risk in the equity portfolio measurement and Note 74.2 341
reporting systems
Differentiation between portfolios held for sale and those held for strategic purposes ~ N/A 34.2
Book value and exposure of equity investments and capital instruments contained in
above portfolios N/A 343
Risk-weighted assets of equity investments and capital instruments N/A 344
Profit and loss and adjustments for valuation of equity investments and capital Note 49 345
instruments
Structural exchange-rate risk
Scope and nature of the exchange-rate risk measurement and reporting systems Note 74.2 351
Interest-Rate Risk
Scope and nature of the interest-rate risk measurement and reporting systems Note 74.2 36.1
Nature of interest-rate risk and key hypotheses Note 74.2 36.2
Risks Variations in interest rates Note 7.4.2 36.3
Liquidity Risk
Scope and nature of the liquidity risk measurement and reporting systems Note 7.5.1 371
Governance and monitoring Note 7.5.1 372
Liquidity and funding performance in 2017 Note 7.5.1 373
Liquidity and funding outlook N/A 374
LCR Disclosure Note 7.5.1 375
Assets committed in finance transactions Note 7.5.2 376
Operational risk
Operational Risk definition Note 7.6 381
Operational Risk methodology N/A 382
Model based on 3 lines of defense Note 1.6 383
Principles of BBVA's Operational Risk management model Note 7.6 384
Methods used N/A 385
The Group's Operational Risk profile N/A 3.8.6
Remuneration Information on remuneration Note 54 5
Information on the Annual Corporate Governance
Corporate Governance Information on the Corporate Governance system Report 6
system P
Subsequent events Subsequent events Note 56 7
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