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YOUR COMPETITIVE ADVANTAGE.

w of the cover pool pursuant to §28 PfandBG

Total volume of Public Pfandbriefe, including liabilities from derivative transactions as well as of the corresponding cover pools in the amount of the nominal

value, the net present value and the risk-adjusted net present value (€ million) §28 Abs. 15,1 Nr.

Nominal value 1,349.0 12044 1445 483 - 9.3

derivative transactions - B

Net present value 1,483.0 1,301.6 1814 260 - 155.4

derivative transactions - B

Risk-adjusted net present

valuo (3) 13223 12069 1154

Values of the previous year pursuant to §28 (5) (€ million)

Nominal value 14784 1,393.7 847

derivative transactions - B

Net present value 20177 17615 2562

derivative transactions 58.7 B

Risk-adjusted net present

valuo (3) 18716 16754 1962

Total amount of cover pool/covered bonds outstanding at nominal value and present value € m

Nominal value 1,349.0 12044 1446

Net present value 1,483.0 1,301.6 181.4

Values of the previous year pursuant to (€ million)

Nominal value 14784 1,393.7 847

Net present value 20177 17615 256.2

§28 Abs. 1.1 Nr.

Maturity structure of outstanding Public Pfandbriefe as well as the fixed-interest periods of the corresponding
ion)

cover pools (€ m

up 0 6 months 1123 9.8 -
mors than 6 months up to 12 months 154 89.1 s
more than 12 months up to 18 months 1155 190 9.8
more than 18 months up to 2 years 182 785 89.1
more than 2 - 3 years %2 2557 975
more than 2 -3 years 802 1145 2568
more than 4 -5 years 207 1968 1145
more than 5 0 10 years 1809 1464 3188
mors than 10 years respeciively 7706 2076 2319
Total 1,349.0 12004 1,2044

Values of the previous year pursuant to §28 (5) (€ million)

up 0 6 months 7 273
more than 6 months up to 12 months 1224 1144
more than 12 months up to 18 months 157.5 944
more than 18 months up to 2 years 152 89.1
more than 2 -3 years 1549 95.1
more than 2 -3 years 255 2533
more than 4 -5 years 797 1145
more than 5 to 10 years 197.3 3188
mors than 10 years respeciively 6912 2868
Total 14784 1,3937

Breakdown of total volume of claims in nominal terms by level € mi 5§28 Abs. 3 Nr.1

up to 10 millon Euros. 1272
more than 10 millon up to 100 milion Euros 4603
more than100 millon Euros 7615
Total 1,349.0
Values of the previous year pursuant to §28 (5) (€ million)

up to 10 million Euros 1563
more than 10 million up to 100 million Euros. 4147
more than 100 million Euros. 907.4
Total 14784

broken down in accordance wi

Breakdown of nominal claims used as cover for Public Pfandbriefe by the individual countries in which the debtor or the guaranteeing entity is domicilet
h se (€ million)

Germany 1,034.0 - - 7753 216.0 220 01 07 199
Japan 200 . - = 200 = = = =
Austria 2150 j 2000 250 - - 500 - -
Spain 200 . - 200 = = = = =
Total 1,349.0 = 2000 8203 2360 220 501 07 199
Values of the previous year pursuant to §28 (5) (€ million)

Germany 11524 j - 8549 2563 179 04 10 22
Japan 200 . - = 200 = = = =
Austria 2150 j 2000 250 - - 500 - -
Spain 310 . - 310 = = = = =
Total 1478 = 08 s 0 ‘ 222




Other cover assets pursuant to Sec. 28 (1) Sentence 1 No. 8, No. 9 - detailed presentation (€ million) §28 Abs. 15.1Nr. 8, Nr.

Total -

Values of the previous year pursuant to §28 (5) (€ million)

Total -

Key figures for Pfandbriefe outstanding and cover assets used for this purpose

Outstanding Pfandbriefe " 12044 Mio. €
of which share of fixed-interest Pfandbriefe 979 % §28Abs. 151N 13

Cover pool 13490 Mio. €
of which total amount of receivables under § 20 (1) and (2) exceeding the lmits under § 20 (3) (6) - Mio. € §28Abs. 151N 11
of which total amount of recelvables exceeding the % values pursuant to Sec. 20 (2) No. 2 - Mio. € §28Abs. 1S 1Nr 12
of which total amount of receivables exceeding the % values pursuant to Sec. 20 (2) No. 3 (6) - Mio. € §28Abs. 1S.1Nr. 12
of which share of fixec-interest cover assels, 931 % §28 Abs. 1S.1Nr. 13
of which share for which or for whose debtor a din Art. 178(1) CRR (6) - % §28Abs. 1S.1Nr. 15

Net present value according to §6 Pfandbrief Net Present Value Regulation per foreign currency §28Abs. 1S 1Nr 14

Currency Balance from assetsliabilities side

EUR 1154 Mio. €

Key figures on liquidity® §28Abs. 15.1N1.6

Largest negative amount within the next 180 days as defined in Sec. 4 (1a) sentence 3 (iquidity requirement) 03 Mio. €

Day on which the largest negative sum results 2 Day (1-180)

Total amount of cover assets meeting the requirements of § 4 (1a) sentence 3 (Iquidity cover) 102.7 Mio. €

Key figures derivative transactions © §28 Abs. 1S. 1N 7

Share of derivative transactions in the cover pools pursuant to § 20 (2) sentence 1 no. 1 (credit quality step 3) - %

Shre of derivative transactions in the cover pools pursuant to § 20 (2) sentence 1 no. 2 (credit quality step 2) - %

Share of derivative transactions in the cover pools pursuant to § 20 (2) sentence 1 no. 3 ¢ (credit qualiy step 1) - %

Share of derivative transactions n the liabiliies to be covered pursuant to Sec. 20 (2) Sentence 1 No. 1 (credit qualiy step 3) - %

Share of derivaive ransactions n the liabilies to be covered pursuant to Sec. 20 (2) Sentence 1 No. 2 (credit quality step 2) - %

Share of derivative transactions in the liabilfies to be covered pursuant to Sec. 20 (2) Sentence 1 No. 3 G (credit qualiy step 1) - %

Values of the previous year pursuant to §28 (5) (€ million)

Outstanding Pfandbriefe ® 13937 Mio. €
of which share of fixed-interest Pfandbriefe 84 % §28 Abs. TNF.9
Cover pool 14784 Mio. €
of which total amount of receivabl the % val ring to §20 (2) - Mio. € §28 Abs. 11,8
of which share of fixed-interest cover assets, 916 % §28 Abs. TNF.9
Net present value according to §6 Pfandbrief Net Present Value Regulation per foreign currency 5§28 Abs. 1Nr. 10
Currency Balance from assets/labiliies side
— 1962 Mio. €

Information on the postponement of the maturity of the Pfandbriefe (6)

[T posionament o the et cets s pecessery 5 ok e inotvency f e Pfenclis Sark vt Isiiss aciies (rsveion of otiency) e
Pfandbrief bank with imited by and there is reason to believe that the Pfandbrief bank with limited
ummens acivties wi b stk tomaet a sl e aue o any rate after expiry of the maximum possible postponement period, taking into account further
postponement possibilties (positve fulfilment forecast). See also, in addition, section 30 (2b) PfandBG.

Conditions for the postponement of the maturity of the Pfandbriefe

The cover ool acmiistator may postpons the due dtes of the rademption payment  the relevant reqirements pursuant o Sec. 30 (20) landBG are met The
d, which may not exceed 12 months, in accordance with necessit.

‘The cover pool administrator may postpone principal and interest ts falling due within one month of his appointment to the end of this monthly
period. If the cover pool administrator decides in favor of such a postponement, the existence of the prerequisites pursuant to § 30 par. 2b PfandBG shal be irrefutably
presumed. Such postponement shall be taken into account within the maximum postponement period of 12 months

Powers of the cover pool administrator in the event of postponement of the maturity
of the Pfandbriefe

‘The cover pool administrator may only exercise his authority the maturities may be postponed in ful or on a
pro rata basis. The cover pool administrator must postpone the maturity for a Pfandbrief issue in e 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 resultin the maturiies of ater maturing issues also having to be
postponed in order to comply with the prohibition on overtaking. See also, in adtion, section 30 (2a) and (2b) PfandBG,

Note: There are no payments in arrears of at least 90 days for either the reporting period o the comparable prior-year period.

(1) - Of which taken nto own inventory: - Moe
(2)-Of which taken into own inventory: - Mo

(8)-dynamic method according to §5 BarierlVO / static method according to §6 BarWertvO

(4) - The statutory overcollateralization requirement comprises the present-value collateralized overcollateralization pursuant to § 4 (1) PfandBG incl. interest rate and currency stress scenarios and the nominal-value collateralized overcollateralization pursuant to § 4 (2) PfandBG.
(5) - Effects of a maturty postponement on the maturly sructure of the Pfandbriefe/ postponement scenario: 12 months. This s an extremaly unliely scenario, which could only come into play afterthe appointment of a cover poo adminisrator

(6) - The previous year's data will not be published until Q3 2023 in accordance with section 55 of the PfandBG.



