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Banco BPM: well on track on Strategic Plan 2023-26 trajectory
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Notes 1. «Staticy calculation, including sensitivity on cost of Certificates, classified at NFR level to +/-
100bps parallel shift of interest rates. 2. Excluding one-off items 3. As at 30/06/24: (i) Net DTAs are equal to
~€3.2bn, of which ~50% from tax loss carried forward and temporary differences and ~50% convertible

into tax credits; (i) negative FVOCI reserves post tax are ~€500m. 4. Actual, i.e. already distributed on 2023

net profit
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