Mortgage lending business — overview of the cover assets pool according to section 28 of the Pfandbrief Act Updated:  30.09.2019

‘Total volume of the Public-Sector Pfandbriefe and the corresponding cover assets pool (nominal amount and present value, in € million)
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Total volume of the Public-Sector Pfandbriefe and the corresponding cover pool (nominal amount and present value, in € million)
‘according to VDP credit-worthiness differentiation model

Values (€ million) in the previous year
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Maturity structure of outstanding mortgage Pfandbriefe and fixed-interest periods of the corresponding cover assets pools (€ million)
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Key figures for outstanding Pfandbriefe and related cover assets
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| Volume-weighted average age of receivables (seasoning) 49 Years §281No. 11
average loan-to-valus rallo, weighted wsing e oan valua 553 % §2811N0.3
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Net present value according to section 6 German Regulation on the Net Present Value of Pfandbriefe by currency §281No. 10

Pfandbriefe outstanding * 102532 €miion

theraof share of fixed-income Plardbriefe 646 A §281N0.0
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1 of which taken ver i the praoriatary cortfolo 00 €miion

9. of which taken aver in he nronsietary narfolio 20000 € milion.
2 qunamic method acc. o section § BarierlVO
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