Formulario Modelo 1 Standard Form #1

NOTIFICACION DE PARTICIPACIONES NOTIFICATION FORM FOR MAJOR
COMISION
E;Ef&’é“;ém SIGNIFICATIVAS HOLDINGS
— (Debe ser remitida al emisory a la Comision (It shall be sent to the issuer and to Comision
Nacional del Mercado de Valores)' Nacional del Mercado de Valores)'

Registro de entrada N° 2024054547 24/04/2024 17:06

1. IDENTIFICACION DEL EMISOR ? | IDENTITY OF THE ISSUER ?

[ BANCO DE SABADELL, SA. ]

2. MOTIVO DE LA NOTIFICACION (marque lo que corresponda) | REASON FOR THE NOTIFICATION (tick as appropriate)

[vV]1 Adquisicidn o transmisiéon de derechos de voto | Acquisition or disposal of voting rights
[V] Operacion realizada en un mercado regulado | Transaction carried out in a regulated market

[vV] Adquisicidn o transmision de instrumentos financieros | Acquisition or disposal of financial instruments
[V] Operacion realizada en un mercado regulado | Transaction carried out in a regulated market

[ 1 Modificacién en el numero de derechos de voto del emisor | Modification of the number of voting rights of
the issuer

[V]1 Otros motivos (especifiquelo)® | Other reasons (please specify)

L Trading Book Exemption not applicable ]

3. IDENTIFICACION DEL SUJETO OBLIGADO * | IDENTITY OF PERSON SUBJECT TO THE NOTIFICATION OBLIGATION *

Apellidos y nombre o denominacion social | Full name or company name:

[ BANK OF AMERICA CORPORATION ]

Ciudad y pais del domicilio social (si aplica) | City and country of registered office (if applicable):

[ Wilmington / UNITED STATES ]

[ 1 Celebracién de un acuerdo para el ejercicio concertado de los derechos de voto® | Agreement for concerted
exercise of voting rights®

4. IDENTIFICACION DEL ACCIONISTA(S) O TENEDOR(ES) DEL INSTRUMENTO FINANCIERO (si es distinto del indicado en el
apartado 3) (ver 4 bis del anexo) 6 | FULL NAME OF SHAREHOLDER(S) OR HOLDER(S) OF THE FINANCIAL INSTRUMENT (if
different from 3) (see 4 bis in the annex) ©

L ]
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5. FECHA EN LA QUE SE CRUZO O ALCANZO ELUMBRAL’ | DATE ON WHICH THE THRESHOLD WAS CROSSED OR

REACHED’

( 22/04/2024 W

6. POSICION TOTAL DEL SUJETO OBLIGADO (incluyendo los votos adicionales atribuidos por acciones de lealtad, cuando
corresponda) | TOTAL POSITION OF PERSON(S) SUBJECT TO THE NOTIFICATION OBLIGATION (including attributed
additional voting rights due to loyalty shares, when applicable)

% derechos de
voto atribuidos

% derechos de voto a
través de instrumentos

NuUmero total

3 |as acciones financieros Total % de derechos de
(total 7.A)® (total 7.1+ 7.8.2) (7A+7.8) voto del emisor
% of vot.i./";g rights Yo Oif vty gl Yetied O el i Ve Total numk.)"er of voting
through financial (7A + 7.B) ; .
attached to shares instruments rights of the issuer
(total of 7.A)° (total of 7.B.1+ 7.B8.2)
Situacion resultante
en la fecha en la
gue se cruzo o
alcanzdé el umbral
2,416 2,819 5235 5440221
Resulting position
on the date on
which threshold was
crossed or reached
Posicion de la
notificacion
previa (si aplica)
0,042 0,000 0,042
Position of previous
notification
(if applicable)
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7. DETALLE DE LA SITUACION RESULTANTE DE LA NOTIFICACION EN LA FECHA EN LA QUE SE CRUZO O ALCANZO EL

UMBRAL® | DETAIL OF THE RESULTING POSITION ON THE DATE ON WHICH THE THRESHOLD WAS CROSSED OR
REACHED °

7.A. Derechos de voto atribuidos a las acciones | Voting rights attached to shares

(incluyendo los votos adicionales atribuidos por acciones de lealtad, cuando corresponda)(including attributed additional voting rights due to loyalty
shares, when applicable)

Numero de derechos de voto" % derechos de voto

Clase o tipo

o : .
de acciones Y% of voting rights

Number of voting rights'’

Caddigo ISIN

(si es posik:»le)]O

Directo | Direct Indirecto | Indirect Directo | Direct Indirecto | Indirect

Class or type

(Art 9 de la Directiva 2004/109/
of shares

ECy art 23 RD 1362/2007)

(Art 10 de la Directiva
2004109/EC y art

(Art 9 de la Directiva 2004/109/
ECy art 23 RD 1362/2007)

(Art 10 de la Directiva
2004/109/EC y art

ISIN code
(if possible)'°

(Art 9 ofb/rect/ve
2004/109/EC and Art 23 of
RD1362/2007)

24 RD 1362/2007)

(Art 10 of Directive

2004/109/EC and Art 24 of

RD 1362/2007)

(Art 9 of birective
2004/109/EC and Art 23 of
RD 1362/2007)

24 RD 1362/2007)

(Art 10 o)z 'Direc tive
2004/109/EC and Art 24 of
RD 1362/2007)

ESOT13860A34

131455

2,416

SUBTOTAL 7.A

131.455

2,416

7.B.1. Instrumentos financieros segun el Art. 13(1)(a) de la Directiva 2004/109/EC y art.28.1a) del RD 1362/2007 |
Financial instruments according to Art. 13(1)(a) of Directive 2004/109/EC and Art. 28.1a) of RD 1362/2007

Tipo de instrumento financiero

P 12
vencimiento

Fecha ultima de

Periodo de
L L3
ejercicio o canje

Numero de derechos de voto
que pueden ser adquiridos si el

% de derechos

instrumento es ejercido o canjeado

de voto

Type of financial instrument Number of voting rights %
that may be acquired if the of voting rights

instrument is exercised/converted

. 2 . . L
Expiration date'® |Exercise/conversion period

Right to Recall n/a 134 0,002
Rights of Use n/a 1.842 0,034
Physical Swaps 14/06/2024 n/a 23.500 0,432
Physical Swaps 07/05/2024 n/a 36.957 0,679
SUBTOTAL 7.B1 62.433 1148
7.B.2. Instrumentos financieros con efecto econémico similar segun el Art. 13(1)(b) de la Directiva 2004/109/EC y

art. 28.1 b) del RD 1362/2007 | Financial instruments with similar economic effect according to Art. 13(1)(b) of
Directive 2004/109/EC and Art. 28.1 b) of RD 1362/2007

i L e y % derechos
Fecha ultima de Periodo de = Liquidacion fisica Numero de " bl
Tipo de instrumento financiero — 12 ejercicio o canje o en efectivo derechos de voto
vencimiento
Type of financial instrument T 7 Exercise/ Physical or cash Number of ofvcf;/ng
2AelichisEels conversion period” settlement voting rights'* rights
Swaps 13/06/2024 n/a Efectivo 8.090 0,149
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Fecha Gltima de Periodo de Liquidacién fisica Numero de 9% derechos
Tipo de instrumento financiero - 12 ejercicio o canj(—:‘]3 o en efectivo derechos de voto' CRVEED
vencimiento
Type of ﬁnonc"I:a/ instrument Exoi B Exer-(;ise/ Physicdlnor cash /\Ium.lver of ofv(:gc;/ng

(eIl conversion period” settlement voting rights' rights
Swaps 18/11/2024 n/a Efectivo 8 0,000
Swaps 08/04/2025 n/a Efectivo 2268 0,042
Swaps 18/03/2026 n/a Efectivo 8 0,015
Swaps 26/05/2026 n/a Efectivo 4.021 0,074
Swaps 15/02/2028 n/a Efectivo 141 0,003
Swaps 18/07/2024 n/a Efectivo 11.343 0,209
Swaps 15/02/2029 n/a Efectivo 46 0,001
Swaps 09/04/2025 n/a Efectivo 1.531 0,028
Swaps 11/04/2025 n/a Efectivo 226 0,004
Swaps 14/04/2025 n/a Efectivo 1291 0,024
Swaps 22/04/2025 n/a Efectivo 790 0,015
Swaps 26/09/2025 n/a Efectivo 284 0,005
Swaps 03/05/2024 n/a Efectivo 7195 0,132
Swaps 02/04/2025 n/a Efectivo 2.865 0,053
Swaps 24/04/2024 n/a Efectivo 50.000 0,919

SUBTOTAL 7.B.2 90.910 1,671

8. INFORMACION SOBRE EL SUJETO OBLIGADO(marque lo que corresponda) | INFORMATION IN RELATION TO THE PERSON
SUBJECT TO THE NOTIFICATION OBLIGATION (please tick as appropriate)

[ 1 Elsujetoobligado no esta controlado por ninguna persona fisica o juridica ni controla, directa o

indirectamente, a ninguna persona juridica que posea alguna participacion en el emisor'® | Person subject to
the notification obligation is not controlled by any natural person or legal entity and does not control any

other undertaking(s) holding directly or indirectly an interest in the (underlying) issuer’®

[V] Detalle dela cadena de control a través de la que se poseen los derechos de voto y/o los instrumentos

financieros. Se empezara identificando a la ultima persona, fisica o juridica, que tenga el control'® | Full chain
of controlled undertakings through which the voting rights and/or the financial instruments are effectively

held starting with the ultimate controlling natural person or legal entity 16

Informacioén sobre la cadena de control | Information in relation to the full chain of control:

[ Detail of the corporate structure is attached

Total
(si la suma alcanza o
% derechos de voto a supera el 3% o el 1%
. ) . . 16 % derechos | través de instrumentos si tiene su residencia
Apellidos y nombre o Denominacion social e veie FrEndEies en paraiso fiscal)
' 16 % of voting % of voting rights Total
Full name or Company name rights through financial (if the sum is equal or
instruments higher than 3% or 1%
when the residence is in
a tax haven jurisdiction)
MERRILL LYNCH INTERNATIONAL 2175 2,576 4751
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Apellidos y nombre o Denominacion socia

Full name or Company name'®

% derechos
de voto

% of voting

% derechos de voto a
través de instrumentos
financieros

% of voting rights

Total
(si la suma alcanza o
supera el 3% o el 1%
si tiene su residencia
en paraiso fiscal)

Total

rights through financial (if the sum is equal or
instruments higher than 3% or 1%
when the residence is in
a tax haven jurisdiction)
BOFA SECURITIES EUROPE SA 0,241 0,217 0,458
BOFA SECURITIES, INC. 0,000 0,026 0,026
MANAGED ACCOUNT ADVISORS, LLC 0,000 0,000 0,000

9. DERECHOS DE VOTO RECIBIDOS EN REPRESENTACION PARA UNA JUNTA GENERAL DE ACCIONISTAS
DETERMINADA" | VOTING RIGHTS RECEIVED/GRANTED BY WAY OF PROXY FOR A PARTICULAR GENERAL MEETING'”

NuUmero de
derechos de voto

Number of voting rights

% derechos de voto

% of voting rights

Fecha de celebracion de la
junta general (dd/mm/aaaa)

Date of the ghclreholc/ers
general meeting (dd/mm/yyyy)

10. INFORMACION ADICIONAL ' | ADDITIONAL INFORMATION 8

Bank of America Corporation is making this disclosure as the Trading Book Exemption is no longer applicable. Trading Book

Anulacion de notificaciones anteriormente remitidas | Annulment of notifications previously sent

position has gone above 5%. The person under obligation is not a controlled company within the meaning of article TRLMV

Numero de registro de entrada

Entry registration number

Fecha de registro
de entrada

Entry registration date

Motivos de la anulacion

Reasons for the annulment
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11. INFORMACION SOBRE EL VOTO DOBLE POR LEALTAD ' | INFORMATION REGARDING THE DOUBLE VOTE DUE TO
LOYALTY SHARES'

11.A. Derechos de voto adicionales | Additional voting rights

NuUmero de derechos de
voto totales atribuidos a las
acciones, declarados en 7.A

Total number of voting
rights attributed to shares,
as set out in section 7.A

De los que numero de
derechos de voto adicionales
correspondientes a las

acciones con voto doble %°

From WhicH number of
additional voting rights

due to loyalty shares %°

% de derechos de voto
adicionales atribuidos,
correspondientes a las acciones
con voto doble por lealtad

% of attributed additional voting
rights due to loyalty shares

Indirectos
| Indirect

Directos | Direct

Directos | Direct

Indirectos
| Indirect

Directos | Direct

Indirectos
| Indirect

SUBTOTALTTA

11.B, Acciones inscritas en el registro especial | Shares registered in the special register

Indique las fechas (agregadas por mes) y el niimero de acciones inscritas en el registro especial de acciones con voto doble a nombre del sujeto obligado

que estan pendientes de que se le reconozca el derecho de voto doble? | Detail the date (aggregated on a monthly basis) and number of shares
registered in the loyalty shares special registrer in the name and on behalf of the person subject to the notification obligation which are pending to be

attributed the loyalty voting right’s27

Fecha en la que se incluira
el reconocimiento del
derecho de voto doble

Dates when fhe additional
voting rights due to loyalty
shares will be attributed

Numero de acciones
pendientes de que se le
reconozca el derecho de
voto doble por lealtad ™

Number of loyalty shares
pending of attribution of
the additional voting rights'

Numero de derechos
de voto adicionales
gue le corresponderan
a dichas acciones”

Number ofadditiono/ voting
rights that would be attributed
to that loyalty shares™

Directos | Direct

Indirectos
| Indirect

Directos | Direct

Indirectos
| Indirect

SUBTOTAL 11.B

Lugary fecha de la notificacion | Place and date of the notification

( En London a 24/04/2024
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Managed Account Advisors LLC

B & K =

Compamy Appointmentzs  Ownership Tree Walker
Profile

Group Structure (Legal Structure)

Basic Search More —

Structure @ Show A= at
Legal Structure v Structure above * | | 2024-04-22 [
Legal Structure

Bank of America Corporation
10000 0HI0001%
100.0000000000%

500 Commaon (50 Par) shares

MEB Holdings Corporation
100.0000000000%%
100.0:000000000%

334 Commen Stock shares

BAC Morth America Holding Company
100.0000000000%%
100.0:000000000%

1,000 Common shares

Merrill Lynch, Pierce. Fenner & Smith |ncorporabed
100 0000HI0001%
10000 0HI000 Y
Member« Limited Liability Company

Managed Account Advisors LLC




BofA Securities, Inc.

B A =

Compamy Appointmentz  Ownership Tree Walker
Profile

Group Structure (Legal Structure)

Basic Search More —

Structure @ Show As at Min.Ownership Max. Own
Legal Structure - Structure above || 2024-04-22
Legal Structure

Bank of America Corporation

100.0000000000%
100.0000000000%0
500 Comman |

NB Holdings Corporation
100.0000000000%0
100.0030000300%0

1,000 Commeon shares, 17.07 Series A 8.375% Non-Cumulative Preferred Stock shares, 5283 Series B 6.000% Non-Curmulative Preferred Stock shares

Bof# Securities. Inc.




BofA Securities Europe SA

B & K =

Compaimy Appointmentz  Ownership Tree Walker
Profile

Group Structure (Legal Structure)

Basic Search More —

Structure @ Show A= at
Legal Structure v Structure above * | | 2024-04-22 [
Legal Structure
MNE Holdings Corporation
100.0000000030%

100.0000000000%3
Member < Limited Liability Company

Bank of America Corporaticn Mermill Lynch Internatienal, LLC

1060 BO0DHI000HIE
L0a0 (OO D000
500 Commaon (50 Par) shares

100.0000300000%
010000000002
2,030 Commean shares

MNB Holdings Corporation

Merrill Lynch Group Holdings |, LL.C.

50 0000000000%
L0a0 (OO D000
798,332,370 Ordinary shares

010000000002
010000000002
797,850 Ordinary shares

EofA Securities Europe 54




Merrill Lynch International

B & K =

Compamy Appointments  Ownership Tree Walker
Profile

Group Structure (Legal Structure)

Basic Search More —

Structure @ Show As at
Legal Structure - Structure above - 2024-04-22
Legal Structure

Bank of America Corporation
100.0000300000%
100.0000300000%

500 Commeon (50 Par) shares

EofAML Jersey Holdings Limifed ME Holdings Corporation
100, 0000000000 100.0000300000%
100, 0000000000%% 100.0000300000%
1,000 Crrdinary shares 5,009,9537,958 Ordinary sharas

BofAML EMEAHeldings 2 Limited| | BofAML Jersey Heldings Limibed
50.1000000355% 15 FB90008515%
50.1000000355% 100.0000000000%%

8,354, 355,387 Ordinary shares 1 578,672,558 Ordinary sharas

Memill Lynch Inbernational




