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Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act

Pfandbriefe outstanding and their cover
4. Quarter 2025

net present value risk-adjusted net present value*

Outstanding total

Q4 2025 Q4 2024 Q4 2025 Q4 2024 Q4 2025 Q4 2024
(€ mn.) 17.195,0 15.449,1 17.413,1 15.588,9 17.983,3 16.271,1
of which derivatives (€ mn.) 5,9 180,3 - 180,3 - 213,6
Cover Pool (€ mn.) 19.424,6 17.203,5 20.554,8 18.014,4 20.764,4 18.272,4
of which derivatives (€ mn.) 0,5 0,0 156,7 B 241,5 B
Overcollateralization (OC) (€ mn.) 2.229,6 1.754,4 3.141,8 2.425,5 2.781,1 2.001,3
OC in % of Pfandbriefe outstanding 13,0 11,4 18,0 15,6 15,5 12,3
Statutory OC * (€ mn.) 705,7 629,9 348,3 311,8
Contractual OC 2 (€ mn.) - - - -
Voluntary OC 3 (€ mn.) 1.523,9 1.124,5 2.793,5 2.113,8
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 2.229,6 1.754,4 3.141,8 2.425,5
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 13,0 11,4 18,0 15,6

* dynamische Methode gem. §5 BarWertVO / statische Methode gem. §6 BarWertVO

Outstanding total

net present value risk-adjusted net present value*

Q4 2025 Q4 2024 Q4 2025 Q4 2024 Q4 2025 Q4 2024
(€ mn.) 665,5 921,3 736,9 1.023,1 712,0 990,1
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 770,7 1.144,4 862,1 1.305,6 815,3 1.223,2
of which derivatives (€ mn.) - - - - - -
Overcollateralization (OC) (€ mn.) 105,2 223,1 125,2 282,5 103,3 233,1
OC in % of Pfandbriefe outstanding 15,8 24,2 17,0 27,6 14,5 23,5
Statutory OC 1 (€ mn.) 28,2 39,3 14,7 20,5
Contractual OC 2 (€ mn.) - - - -
Voluntary OC 3 (€ mn.) 77,0 183,8 110,5 262,0
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 105,2 223,1 125,2 282,5
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 15,8 24,2 17,0 27,6

* dynamische Methode gem. §5 BarWertVO / statische Methode gem. §6 BarWertVO

1 According to

nominal value:

net present value: net present value: net present value statutory overcollateralization pursuant to § 4 (1) PfandBG

2 Contractual overcollateralization

sum of the nominal statutory overcollateralization pursuant to § 4 (2) PfandBG and the nominal value of the net present value statutory
overcollateralization pursuant to § 4 (1) PfandBG

3 Residual, depending on the statutory and contractual overcollateralization; net present value includes the net present value of the nominal statutory

* Davon in Eigenbestand Gibernommen: Q4 2025 4.139,0 Mio.€
Q4 2024 2.677,8 Mio.€
5 Davon in Eigenbestand Gbernommen: Q4 2025 -
Q4 2024 -

Note: The release of the overcollateralization with a view to the vdp-credit quality differentiation model is voluntary.
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Publication according to section 28 para. 1 nos. 4, 5 Pfandbrief Act

Maturity structure of Pfandbriefe outstanding and their respective cover pools

4. Quarter 2025

Mortgage Pfandbriefe

Maturity:

<= 0.5 years

> 0.5 years and <= 1 year
> 1 year and <= 1.5 years
> 1.5 years and <= 2 years
> 2 years and <= 3 years
> 3 years and <= 4 years
> 4 years and <= 5 years
> 5 years and <= 10 years

> 10 years

Public Pfandbriefe

Maturity:

<= 0.5 years

> 0.5 years and <=1 year
> 1 year and <= 1.5 years
> 1.5 years and <= 2 years
> 2 years and <= 3 years
> 3 years and <= 4 years
> 4 years and <= 5 years
> 5 years and <= 10 years
> 10 years

Q4 2025
Pfandbriefumlauf! Cover pool
€ mn. € mn.
1.507,1 1.867,4
564,4 2.462,8
535,8 1.866,5
1.723,0 1.684,8
2.808,0 4.441,9
2.568,2 3.476,8
2.526,7 2.886,7
4.037,0 686,0
924,8 51,8
Q4 2025
Pfandbriefumlauf? Cover pool
€ mn. € mn.
26,3 10,2
88,4 84,6
48,0 12,4
148,8 19,0
81,0 110,6
24,8 19,6
6,7 21,8
238,4 367,0
3,0 125,5

Information on the maturity extension of the Pfandbriefe
Q4 2025

Q4 2024
Pfandbriefumlauf* Cover pool
€ mn. € mn.
1.245,2 1.743,0
688,2 2.050,3
1.515,9 1.352,4
548,0 2.232,8
2.007,7 3.136,3
2.868,1 3.908,4
2.558,1 1.551,6
3.254,3 1.166,9
763,7 61,8
Q4 2024
Pfandbriefumlauf® Cover pool
€ mn. € mn.
113,5 15,3
142,4 25,3
26,2 71,2
88,4 54,6
196,8 39,3
81,0 154,6
24,8 14,6
202,8 248,4
45,4 521,0

Q4 2024

the Pfandbriefe

Prerequisites for the extension of maturity of

The extension of the maturity is necessary in order to
avoid the imminent insolvency of the

Pfandbrief bank with limited business activity, the
Pfandbrief bank with limited business activity is not
overindebted and there is reason to believe that the
Pfandbrief bank with limited business activity will be
able to meet its liabilities then due after the expiry of
the maximum possible extension date, taking into
account further possibilities for extension. See also, in
addition, section 30 para 2b Pfandbrief Act.

The extension of the maturity is necessary in order to
avoid the imminent insolvency of the

Pfandbrief bank with limited business activity, the
Pfandbrief bank with limited business activity is not
overindebted and there is reason to believe that the
Pfandbrief bank with limited business activity will be
able to meet its liabilities then due after the expiry of
the maximum possible extension date, taking into
account further possibilities for extension. See also, in
addition, section 30 para 2b Pfandbrief Act.

Pfandbriefe

Powers of the cover pool administrator in the
event of the extension of maturity of the

The cover pool administrator may extend the maturity
dates of the principle payments, if the relevant
requirements pursuant to section 30 para. 2b
Pfandbrief Act are met. The administrator shall
determine the period of the extension of the maturity,
which may not exceed a period of 12 months, in
accordance with necessity.

The cover pool administrator may extend the maturity
dates of the principal and interest payments falling due
within one month after the appointment of the cover
pool administrator to the end of that monthly period. If
the cover pool administrator decides in favor of such a
extension of the maturity, the existence of the
prerequisites pursuant to section 30 para. 2b
Pfandbrief Act shall be irrefutably presumed. Such an
extension shall be taken into account within the
maximum extension period of 12 months.

The cover pool administrator may only exercise his
authority uniformly for all Pfandbriefe of an issue. In
this connection, the maturities may be extented in full
or on a pro rata basis. The cover pool administrator
must extend the maturity for a Pfandbrief issue in such
a way that the original order of servicing of the
Pfandbriefe which could be overtaken by the
postponement is not changed (prohibition of
overtaking). This may result in the maturities of later
maturing issues also having to be extended in order to
comply with the prohibition on overtaking. See also, in
addition, section 30 para. 2a and 2b Pfandbrief Act.

The cover pool administrator may extend the maturity
dates of the principle payments, if the relevant
requirements pursuant to section 30 para. 2b
Pfandbrief Act are met. The administrator shall
determine the period of the extension of the maturity,
which may not exceed a period of 12 months, in
accordance with necessity.

The cover pool administrator may extend the maturity
dates of the principal and interest payments falling due
within one month after the appointment of the cover
pool administrator to the end of that monthly period. If
the cover pool administrator decides in favor of such a
extension of the maturity, the existence of the
prerequisites pursuant to section 30 para. 2b
Pfandbrief Act shall be irrefutably presumed. Such an
extension shall be taken into account within the
maximum extension period of 12 months.

The cover pool administrator may only exercise his
authority uniformly for all Pfandbriefe of an issue. In
this connection, the maturities may be extented in full
or on a pro rata basis. The cover pool administrator
must extend the maturity for a Pfandbrief issue in such
a way that the original order of servicing of the
Pfandbriefe which could be overtaken by the
postponement is not changed (prohibition of
overtaking). This may result in the maturities of later
maturing issues also having to be extended in order to
comply with the prohibition on overtaking. See also, in
addition, section 30 para. 2a and 2b Pfandbrief Act.

Q4 2025
Mat-Ex (12 months)*

Pfandbriefumlauf!
€mn.

1.507,1

564,4
2.258,9
2.808,0
2.568,2
6.561,6

926,8

Q4 2025
Mat-Ex (12 months)*

Pfandbriefumlauf?
€ mn.

26,3
88,4
196,8
81,0
24,8
202,8
45,4

* Effects of an extension of maturity on the maturity structure of the Pfandbriefe / extension scenario: 12 months. This is an extremely unlikely scenario, which could only come into play after the

Q4 2024
Mat-Ex (12 months)*

Pfandbriefumlauf!
€ mn.

1.245,2

688,2
2.063,9
2.007,7
2.868,1
5.724,1

852,0

Q4 2024
Mat-Ex (12 months)*

Pfandbriefumlauf?
€ mn.

113,5
142,4
114,5
196,8

81,0
149,9
123,1

appointment of a cover pool administrator.

! Davon in Eigenbestand ibernommen: Q4 2025 4.139,0 Mio.€
Q4 2024 2.677,8 Mio.€
2 Davon in Eigenbestand ibernommen: Q4 2025 - Mio.€

Q4 2024 - Mio.€
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Publication according to section 28 para. 2 no. 1 a Pfandbrief Act, section 28 para. 3 no. 1 Pfandbrief Act and section 2.
Mortgage loans used as cover for Mortgage Pfandbriefe according to their amount in tranches
4. Quarter 2025

€ mn. € mn.
up to 300,000 Euros 75,4 103,7
more than 300,000 Euros up to 1 mn. Euros 57,6 65,0
more than 1 mn. Euros up to 10 mn. Euros 1.776,1 1.545,2
more than 10 mn. Euros 16.166,0 14.557,6
Total 18.075,0 16.271,4
Cover Assets used to secure public Pfandbriefe according to their amount in tranches
4. Quarter 2025

€ mn. € mn.
up to 10 mn. Euros 79,7 92,8
more than 10 mn. Euros up to 100 mn. Euros 382,9 362,1
more than 100 mn. Euros 308,1 689,5
Total 770,7 1.144,4
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Publication according to section 28 para. 2 nos. 1 b, c and no. 2 Pfandbrief Act

Volume of claims used to cover Mortgage Pfandbriefe according to states in which the real property is located,
according to property type and the total amount of payments in arrears for at least 90 days
as well as the total amount of these claims inasmuch as the respective amount in arrears is at least 5 percent of the claim

4. Quarter 2025

Total amount

Total amount of these

ota of payments claims inasmuch as
Residential | (Gommereial | inarrears for the respective amount
Total thereof Total thereof at least 90 in arrears is at least
days 5 percent of the claim
State 4. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2025 18.075,0 1.781,1 7,2 34,4 1.739,4 = 0,1 16.293,9 3.949,2 3.520,3 3.098,6 5.073,0 646,0 6,8 0,0 =
year 2024 16.271,4 1.445,0 10,0 48,2 1.386,6 - 0,3 14.826,4 4.402,4 2.650,2 2.509,1 4.836,0 428,7 - 0,0 -
Germany year 2025 1.778,6 437,0 7,2 34,4 395,4 - 0,1 1.341,6 165,3 348,4 533,4 287,7 - 6,8 0,0 -
year 2024 1.261,0 428,4 10,0 48,2 370,0 - 0,3 832,6 164,1 180,2 301,6 186,8 - - 0,0 -
Belgium year 2025 265,5 - - - - - - 265,5 170,1 - 1,8 93,5 - - - -
year 2024 319,6 - - - - - - 319,6 157,8 66,5 1,8 93,5 - - - -
Denmark year 2025 209,5 - - - - - - 209,5 - - 19,1 190,4 - - - -
year 2024 195,3 - N - = - = 195,3 = - . 195,3 . B - -
Finland year 2025 494,3 45,7 = = 45,7 = = 448,7 94,9 330,3 23,5 = = = = =
year 2024 317,3 14,6 - - 14,6 - - 302,6 94,9 184,2 23,5 - - - - -
France year 2025 2.096,1 100,0 - - 100,0 - - 1.996,1 691,9 182,0 308,8 454,2 359,2 = = =
year 2024 1.754,6 14,8 - - 14,8 - - 1.739,8 794,3 159,7 195,3 337,8 252,7 - - -
Great Britain year 2025 3.610,1 585,0 - - 585,0 - - 3.025,0 860,8 380,6 365,9 1.217,4 200,4 - - -
year 2024 3.359,5 574,6 - - 574,6 - - 2.784,9 721,6 188,2 486,0 1.247,9 141,1 - - -
Ireland year 2025 87,2 - - - - - - 87,2 - - - 87,2 - - - -
year 2024 82,1 - - - - - - 82,1 - - - 82,1 - - - -
Italy year 2025 989,9 18,0 = = 18,0 = = 971,9 235,4 396,5 172,1 166,6 1,5 = = =
year 2024 604,7 18,0 - - 18,0 - - 586,7 175,2 341,0 22,1 48,3 - - - -
Luxembourg year 2025 57,2 - - - - - - 57,2 52,6 - - 4,5 - - - -
year 2024 57,2 - - - - - - 57,2 52,6 - - 4,5 - - - -
Netherlands year 2025 1.043,0 - - - - - - 1.043,0 - - 310,6 732,4 - - - -
year 2024 1.017,1 - - - - - - 1.017,1 3,8 - 321,1 692,2 - - - -
Austria year 2025 139,5 - - - - - - 139,5 - 119,7 5,2 14,7 - - - -
year 2024 177,9 - - - - - - 177,9 - 119,7 5,2 53,1 - - - -
Poland year 2025 1.823,5 - - - - - - 1.823,5 499,6 390,7 883,6 - 49,7 - - -
year 2024 1.534,3 - - - - - - 1.534,3 494,4 346,9 693,0 - - - - -
Sweden year 2025 336,6 = @ = = = = 336,6 279,3 = 57,3 = = = = @
year 2024 469,3 - - - - - - 469,3 246,2 97,6 125,5 - - - - -
Spain year 2025 1.774,6 267,0 = = 267,0 = = 1.507,6 5,6 1.089,9 259,6 152,4 = = = =
year 2024 1.224,4 143,1 - - 143,1 - - 1.081,3 4,0 754,5 170,0 152,8 - - - -
Czech Republic year 2025 110,7 - - - - - - 110,7 - - 89,7 21,0 - - - -
year 2024 102,6 - - - - - - 102,6 - - 89,7 12,9 - - - -
Switzerland year 2025 163,1 - - - - - - 163,1 2,1 - - 161,0 - - - -
year 2024 161,3 - - - - - - 161,3 2,1 - - 159,1 - - - -
Canada year 2025 548,4 - - - - - - 548,4 - 6,5 - 541,9 - - - -
year 2024 358,4 - - - - - - 358,4 - - - 358,4 - - - -
USA year 2025 2.278,8 206,5 @ = 206,5 = = 2.072,3 891,6 275,8 35,8 833,9 35,2 = = @
year 2024 2.918,1 141,1 - - 141,1 - - 2.777,0 1.491,1 211,6 40,5 998,8 34,9 - - -
other OECD-States year 2025 268,4 121,9 = = 121,9 = = 146,5 = = 32,3 114,2 = - - -
year 2024 356,7 110,5 - - 110,5 - - 246,3 - - 34,0 212,3 - - - -
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Publication according to section 28 para. 3 no. 2 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe

4. Quarter 2025

thereof owed by

thereof granted by

State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 4. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2025 770,7 200,0 388,7 160,7 2,1 10,0 9,2 -
year 2024 1.144,4 200,0 686,7 185,6 16,5 45,0 10,6 -
Germany year 2025 525,7 - 363,7 140,7 2,1 10,0 9,2 -
year 2024 899,4 - 661,7 165,6 16,5 45,0 10,6 -
Austria year 2025 225,0 200,0 25,0 = = = = =
year 2024 225,0 200,0 25,0 - - - - -
Japan year 2025 20,0 - - 20,0 - - - -
year 2024 20,0 - - 20,0 - - - -
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Publication according to section 28 para. 3 no. 3 Pfandbrief Act

Total amount of payments in arrears for at least 90 days

as well as the total amount of these claims inasmuch as the respective amount in arrears is at least 5 percent of the claim

4. Quarter 2025

thereof thereof
State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 4. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2025 - - - - -
year 2024 - - - - -

Seite 6



Publication according to section 28 para. 1 nos. 8, 9, 10 Pfandbrief Act

Further cover assets - in detail for Mortgage Pfandbriefe

4. Quarter 2025

Further cover assets for Mortgage Pfandbriefe according to section 19 para. 1 nos. 2 a) and b), section 19 para. 1 nos. 3 a) to c), section 19 para. 1 no. 4

thereof

and b)

claims according to section 19 para. 1 nos. 2 a)

claims according to section 19 para. 1 nos. 3 a) to c)

overall

thereof

covered bonds according
Art. 129 Regulation (EU)
No 575/2013

overall

thereof

covered bonds according
Art. 129 Regulation (EU)
No 575/2013

claims according to
section 19 para. 1 no. 4

State 4. Quarter € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2025 1.349,1 = 100,9 100,9 1.248,2
year 2024 932,1 - 163,9 111,9 768,2
Germany year 2025 961,5 - 10,0 10,0 951,5
year 2024 624,5 - 73,0 21,0 551,5
Denmark year 2025 41,2 = 21,5 21,5 19,7
year 2024 61,2 - 21,5 21,5 39,7
Austria year 2025 119,4 - 69,4 69,4 50,0
year 2024 119,4 - 69,4 69,4 50,0
Canada year 2025 30,0 - - - 30,0
year 2024 - - - - -
EU institutions year 2025 197,0 - - - 197,0
year 2024 127,0 - - - 127,0
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Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe
4. Quarter 2025

Further cover assets for Public Pfandbriefe according to section § 20 para. 2 no. 2, section 20 para. 2 nos. 3 a) to b), section 20 para. 2 no. 4

thereof
claims according to section 20 para. 2 no. 2 claims according to section 20 para. 2 nos. 3 a) |claims according to section 20 para. 2 no. 4
to b)
overall thereof overall thereof overall thereof
covered bonds covered bonds covered bonds
according Art. 129 according Art. 129 according Art. 129
Regulation (EU) No Regulation (EU) No Regulation (EU) No
575/2013 575/2013 575/2013
State 4. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2025 - - - - -
year 2024 - - - - -
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Publication according to section 28 para. 1 nos. 6, 7, 11, 12, 13, 14, 15 Pfandbrief Act and section 28 para. 2 nos. 3, 4 Pfandbrief Act

Key figures about outstanding Pfandbriefe and Cover Pool

4. Quarter 2025

Mortgage Pfandbriefe

section 28 para. 1 no. 13

Q4 2025 Q4 2024
Outstanding Pfandbriefe’ (€ mn.) 17.195,0 15.449,1
thereof percentage share of fixed-rate Pfandbriefe % 59,8 67,9

ara la s. 3 Pfandbrief Act

Key figures according section 28 para. 1 no. 7 Pfandbrief Act

Cover Pool (€ mn.) 19.424,6 17.203,5
thereof the sum of the assets according section 12 para. 1 which
exceed the limit laid down in section 13 para. 1 s. 2, 2nd half
sentence, and the assets according section 19 para. 1 s. 7 which (€ mn.) - -
exceed the limit laid down in section 19 para. 1s. 7
section 28 para. 1 na. 11
claims which exceed the limits laid down in section 19 para. 1 no. 2
. (€ mn.) - -
section 28 para. 1 no. 12
claims which exceed the limits laid down in section 19 para. 1 no. 3
. (€ mn.) - -
section 28 para. 1 no. 12
claims which exceed the limits laid down in section 19 para. 1 no. 4
. (€ mn.) - -
section 28 para. 1 no. 12
therfaof percentage share of fixed-rate cover assets % 54,3 54,2
section 28 para. 1 no. 13
Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD 217,3 226,7
Regulation for each foreign currency in € mn. CHF 169,6 73,2
section 28 para. 1 no. 14 (Net Total) CzK - -
DKK 204,0 195,9
GBP 826,1 986,3
HKD = -
JPY - -
NOK - -
SEK -3,4 109,8
usD -63,4 -235,3
AUD 159,8 14,0
volume-weighted average of the maturity
that has passed since the loan was granted (seasoning) years 4,8 5,0
section 28 para. 2 no. 4
average loan-to-value ratio, weighted using the mortgage lending
value % 57,2 56,0
|section 28 para. 2 no. 3
average loan-to-value ratio, weighted using the market value % 34,6 34,9
Key figures on liquidity according section 28 para. 1 no. 6 Pfandbrief Act
Largest negative amount within the next 180 days within the meaning
of section 4 para. 1a s. 3 Pfandrief Act for Pfandbriefe (€ mn.) 1.057,1 >02,0
Day on which the largest negative sum results Day (1-180) 139 50
Total amount of cover assets meeting the requirements of section 4 (€ mn.) 1.284,7 877,1

share of derivative transactions included in the cover pools according
section 19 para. 1 no. 1 (credit quality step 3)

share of derivative transactions included in the cover pools according
section 19 para. 1 no. 2 c (credit quality step 2)

0,0

share of derivative transactions included in the cover pools according
section 19 para. 1 no. 3 d (credit quality step 1)

0,0

share of derivative transactions in liabilities to be covered according
section 19 para. 1 no. 1 (credit quality step 3)

share of derivative transactions in liabilities to be covered according
section 19 para. 1 no. 2 c (credit quality step 2)

0,0

0,9

share of derivative transactions in liabilities to be covered according

Key figures according section 28 para. 1 no. 15 Pfandbrief Act

%

0,0

0,3

section 19 iara. 1no.3d Icredit iualiti stei ll

Share of cover assets in the cover pool for which or for whose debtor a

default pursuant to Art. 178 para. 1 of Regulation (EU) no. 575/2013 % 0,0 0,0

js deemed to have occurred

! Davon in Eigenbestand (bernommen: Q4 2025 4.139,0 Mio.€
Q4 2024 2.677,8 Mio.€
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Publication according to section 28 para. 1 nos. 6, 7, 11, 12, 13, 14, 15 Pfandbrief Act and section 28 para. 2 nos. 3, 4 Pfandbrief Act

Key figures about outstanding Pfandbriefe and Cover Pool
4. Quarter 2025

Public Pfandbriefe

Q4 2025 Q4 2024
Outstanding Pfandbriefe? (€ mn.) 665,5 921,3
thereof percentage share of fixed-rate Pfandbriefe % 96,2 97,3

section 28 para. 1 no. 13

Cover Pool (€ mn.) 770,7 1.144,4
thereof total amount of the claims according section 20 para. 1 and 2
which exceed the limit laid down in section 20 para. 3 (€ mn.) - -

|section 28 para. 1 no. 11
claims which exceed the limits laid down in section 20 para. 2 no. 2

section 28 para. 1 no. 12 (€ mn.) ) )

claims which exceed the limits laid down in section 20 para. 2 no. 3 B

section 28 para. 1 no. 12

thergof percentage share of fixed-rate cover assets % 93,1 94,9

|section 28 para. 1 no. 13

Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD - -

Regulation for each foreign currency in € mn. CHF B N

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP = -
HKD = -
JPY - -
NOK = -
SEK = -
usb = -
AUD = -

Key figures on liquidity according section 28 para. 1 no. 6 Pfandbrief Act

Largest negative amount within the next 180 days within the meaning

of section 4 para. 1a s. 3 Pfandrief Act for Pfandbriefe

Day on which the largest negative sum results Day (1-180) 159 176

Total amount of cover assets meeting the requirements of section 4
ara la s. 3 Pfandbrief Act

(€ mn.) 16,6 99,2

(€ mn.) 65,8 145,8

Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative transactions included in the cover pools according

section 20 para. 2 no. 1 (credit quality step 3)
share of derivative transactions included in the cover pools according

section 20 para. 2 no. 2 (credit quality step 2)
share of derivative transactions included in the cover pools according

section 20 para. 2 no. 3 c (credit guality step 1)
share of derivative transactions in liabilities to be covered according

section 20 para. 2 no. 1 (credit quality step 3)
share of derivative transactions in liabilities to be covered according

section 20 para. 2 no. 2 (credit quality step 2)
share of derivative transactions in liabilities to be covered according % ) )

Isection 20 iara. 2 no. 3 C lcredit iualiti stei 1l

Key figures according section 28 para. 1 no. 15 Pfandbrief Act

Share of cover assets in the cover pool for which or for whose debtor a

default pursuant to Art. 178 para. 1 of Regulation (EU) no. 575/2013 % - -
is deemed to have occurred

2 Davon in Eigenbestand Gbernommen: Q4 2025 - Mio.€

Q4 2024 = Mio.€
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Publication according to section 28 para. 1 no. 2 Pfandbrief Act

List of International Securities Identification Numbers of the International Organization for Standardization (ISIN) by Pfandbrief class

4. Quarter 2025

Mortgage Pfandbriefe

Q4 2025

Q4 2024

ISIN

DEOOOAAR0256, DEOOOAAR0O272, DEOOOAAR0280, DEOOOAARO306, DEOOOAARO314,
DEOOOAAR0330, DEOOOAARO348, DEOOOAARO363, DEOOOAARO371, DEOOOAARO389,
DEOOOAAR0397, DEOOOAARO405, DEOOOAARO421, DEOOOAARO447, DEOOOAARO454,
DEOOOAAR0462, DEOOOAAR0470, DEOOOA2E4CES, DEOOOA2E4CT6, DEOOOA2E4CUA4,
DEOOOA2E4C43, DEOOOA2E4C76, DEOOOA2E4DA4, DEOOOA2E4DCO, DEOOOA289L70,
DEO00A289L96, DEOOOA289MA4, DEO00A289MB2, DEOO0OA289MU2, DEOO0A289MVO,

DEO00A4MSOT5, DEO00A4MS0U3, DEO00A4MSOW9S, DEO00A4MS0X7, DEOO0OA4MSOYS5,

DE0002020013, DE0002020021, DE0002020047, DE0002020138, DE0002020211,
DE0003150074, DE0O003150165, DE0003150173, DE0003150181, DE0O003150199,
DE0003150207, DE0003150231, DE0003150256, DE0003150363, DE0O003150389,
DE0003150405, DE0O003150421, DE0003150439, DE0003150447, DE0003150462,
DE0003150470, DE0O003150488, DE0003150496, DE0003150512, DE0003150520,
DE0003150538, DE0003150561, DE0003150579, DE0003150587, DE0003150595,
DE0003150611, DE0003150629, DE0003150645, DE0003150652, DE0003150678,
DE0003150686, DE0003150694, DE0003150728, DE0003150744, DE0003150850,
DE0003150918, DE0003151684, XS1092160461, XS2872750562, X52941482486,

XS2985302285, XS3224652209

DEOOOAAR0215, DEOOOAAR0256, DEOOOAARO272, DEOOOAARO280, DEOOOAARO306,
DEOOOAAR0314, DEOOOAARO330, DEOOOAARO348, DEOOOAARO363, DEOOOAARO371,
DEOOOAAR0389, DEOOOAARO397, DEOOOAARO405, DEOOOAARO421, DEOOOAARO447,
DEOOOA1CR5Q6, DEOOOA2E4CE8, DEOOOA2E4CT6, DEOOOA2E4CU4, DEOOOA2E4C43,
DEOOOA2E4C76, DEOOOA2E4DA4, DEOOOA2E4DCO, DEOO0A289L62, DEOOOA289L70,
DEOO0A289L96, DEOOOA289MA4, DEO0OA289MB2, DEOOOA289MCO, DEOOOA289MG1,
DEOOOA289MH9, DEOO0A289ML1, DEO00A289MU2, DEOOOA289MV0O, DE0002020013,
DE0002020021, DE0002020047, DE0002020138, DE0002020211, DE0003150074,
DE0003150165, DE0003150173, DE0003150181, DE0003150199, DE0003150207,
DE0003150231, DE0003150256, DE0003150363, DE0003150389, DE0O003150405,
DE0003150421, DE0O003150439, DE0003150447, DE0003150462, DE0O003150470,
DE0003150488, DE0003150496, DE0003150512, DE0003150520, DE0O003150538,
DE0003150561, DE0O003150579, DE0003150587, DE0003150595, DE0O003150611,
DE0003150629, DE0003150645, DE0003150652, DE0003150678, DE0003150686,
DE0003150694, DE0003150728, DE0003150744, DE0003150850, DE0003150918,
DE0003151684, XS1092160461, XS2297684842, XS2337339977, XS2872750562,
X52941482486

Public Pfandbriefe

Q4 2025

Q4 2024

ISIN

DE0002023017, DE0003153037, DE0003153078, DE0003153201, DE0003153219,
DE0003153268, DE0003153276, DE0003153292, DE0003153417, DE0003153458,
DE0003153532, DE0003158887, DE0003159992

DE0002023017, DE0003153037, DE0003153078, DE0003153201, DE0003153219,
DE0003153268, DE0003153276, DE0003153292, DE0003153417, DE0003153458,
DE0003153532, DE0003158887, DE0003159992
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