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Global systemically important banks (G-SIBs) indicators as of 31 December 2018

Under BCBS rules, global systemic importance measures the impact a bank’s failure can have on the global financial system and the
wider economy, rather than the risk that a failure could occur.

The measure of the global systemic importance is indicator-based. The indicators reflect the size of banks, their
interconnectedness, the lack of readily available substitutes or financial institution infrastructure for the services they provide, their
global (cross-jurisdictional) activity and their complexity.

USD million
Category Individual indicator 31.12.18
Cross-jurisdictional activity Cross-jurisdictional claims 536,839
Cross-jurisdictional liabilities 409,601
Size Total exposure 918,399
Interconnectedness Intra-financial system assets 143,731
Inta-fiancil system fiabiles e 221AT3
Securities outstanding 235,209
Substitutability / financial institution infrastructure Assets under custody 3,715,884
PYMENACNY e 2105226
Underwritten transactions in debt and equity markets 94,052
Complexity Notional amount of over-the-counter (OTC) derivatives 17,798,662
Level 3 assets 6,667
Trading and available-for-sale-securities 93,892

Basel lll capital requirements for G-SIBs

The BCBS defined minimum Basel Il capital requirements, which were phased in from 1 January 2013 to 31 December 2018 and
became fully effective on 1 January 2019. As of 31 December 2018, the minimum ratio requirements for common equity tier 1
(CET1) capital including the capital conservation buffer and for total capital including the capital conservation buffer were 6.375%
and 9.875%, respectively, plus countercyclical buffer. Moreover, global systemically important banks (G-SIBs) are subject to
additional CET1 capital buffer requirements in the range from 1.0% to 3.5%. These additional buffer requirements were phased in
from 1 January 2016 to 31 December 2018 and became fully effective on 1 January 2019. The Financial Stability Board (FSB) has
determined that UBS is a G-SIB, using an indicator-based methodology adopted by the BCBS. In November 2018, the FSB confirmed
that, based on the year-end 2017 indicators, the additional CET1 capital buffer requirement for UBS Group is 1.0%. BCBS
requirements are minimum requirements that regulators must put in place in their respective jurisdictions. As the Swiss SRB capital
requirements exceed the BCBS requirements, including the G-SIB buffer, UBS is not affected by these additional G-SIB requirements.




Notice to investors | This document and the information contained herein are provided solely for information purposes, and are not to be construed
assolicitation of an offer to buy or sell any securities or other financial instruments in Switzerland, the United States or any other jurisdiction. No investment
decision relating to securities of or relating to UBS Group AG, UBS AG or their affiliates should be made on the basis of this document. Refer to UBS Group AG
and UBS AG'’s Annual Report 2018 and to the subsequent quarterly reports for additional information. These reports are available at www.ubs.com/investors.

Rounding | Numbers presented throughout this document may not add up precisely to the totals provided in the tables and text. Percentages, percent
changes and absolute variances are calculated on the basis of rounded figures displayed in the tables and text and may not precisely reflect the percentages,
percent changes and absolute variances that would be derived based on figures that are not rounded.

Tables | Within tables, blank fields generally indicate that the field is not applicable or not meaningful, or that information is not available as of the relevant
date or for the relevant period. Zero values generally indicate that the respective figure is zero on an actual or rounded basis. Percentage changes are presented
as a mathematical calculation of the change between periods.
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