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Outstanding amount of Mortgage Pfandbriefe and its cover assets by nominal value, net present value 
and risk-adjusted net present value as well as the net present value pursuant to § 6 of the Pfandbrief
Net Present Value Regulation (Pfandbrief-Barwertverordnung) for each foreign currency

Information on Mortgage Pfandbriefe and its cover assets

Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021

Outstandings 8,627.1 1,988.5 8,388.6 2,112.9 7,740.9 1,890.7 9,144.8 2,392.7 7,740.9 1,890.7

Cover pool total 10,956.7 4,776.5 11,104.7 5,194.6 10,187.0 4,752.3 12,219.3 5,817.9 10,141.3 4,752.3

Overcollaterali-
sation

2,329.5 2,788.1 2,716.0 3,081.7 2,446.0 2,861.5 3,074.5 3,425.1 2,400.3 2,861.5

Overcollaterali-
sation in per cent.

27.0 140.2 32.4 145.9 31.6 151.3 33.6 143.1 31.0 151.3

* Static method according to §§ 5, 6 Pfandbrief Net Pres ent Va lue Regulation

Q2 / 2022 Q2 / 2021

CHF 11.1 -

GBP 223.5 -

Risk-adjusted
net present value *

+ 250 bp

Risk-adjusted
net present value *

- 250 bp

Risk-adjusted
net present value *
stress of currency

Net present value pursuant to 
§ 6 Pfandbrief Net Present 

Value Regulationin €m

in €m
Nominal value Net present value
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Further cover assets for Mortgage Pfandbriefe according to § 19 para. 1 no. 1, no. 2 and no. 3 including 
statutory overcollateralisation according to § 4 para. 1 and safeguard liquidity according to § 4 para. 1a

Information on Mortgage Pfandbriefe and its cover assets

Total
Thereof covered bonds  within

the meaning of Article 129
of Regulation (EU) no. 575/2013

Germany Q2 / 2022 - 269.3 - 57.6 326.9

Q2 / 2021 - 40.0 - 25.0 65.0

Belgium Q2 / 2022 - - - 8.8 8.8

Q2 / 2021 - - - - -

Italy Q2 / 2022 - - - 15.0 15.0

Q2 / 2021 - - - - -

Japan Q2 / 2022 - - - 149.0 149.0

Q2 / 2021 - - - - -

in €m
Claims within the 

meaning of
§ 19 para. 1 no. 1

Claims within the meaning of § 19 para. 1 no. 2
Claims within

the meaning of
§ 19 para. 1 no. 3

Total
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Further cover assets for Mortgage Pfandbriefe according to § 19 para. 1 no. 1, no. 2 and no. 3 including 
statutory overcollateralisation according to § 4 para. 1 and safeguard liquidity according to § 4 para. 1a

Information on Mortgage Pfandbriefe and its cover assets

Total
Thereof covered bonds  within

the meaning of Article 129
of Regulation (EU) no. 575/2013

Luxembourg Q2 / 2022 - - - 130.2 130.2

Q2 / 2021 - - - - -

The Netherlands Q2 / 2022 - 49.6 - - 49.6

Q2 / 2021 - 25.0 - - 25.0

United States Q2 / 2022 - - - 45.0 45.0

Q2 / 2021 - - - - -

in €m
Claims within the 

meaning of
§ 19 para. 1 no. 1

Claims within the meaning of § 19 para. 1 no. 2
Claims within

the meaning of
§ 19 para. 1 no. 3

Total
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Mortgage Pfandbriefe - Key data
Information on Mortgage Pfandbriefe and its cover assets

in €m Q2 / 2022 Q2 / 2021

Outstanding amount of Pfandbriefe total 8,627.1 1,988.5

Percentage share of Fixed-rate Pfandbriefe in per cent. 97.55 87.35

Share of derivatives - -

Cover pool total 10,956.7 4,776.5

Percentage share of Fixed-rate cover assets in per cent. 83.64 76.05

Share of derivatives - -

Total amount of the claims which exceed the l imits laid down
in § 13 para. 1

- -

Total amount of the claims which exceed the l imits laid down
in § 19 para. 1 no. 2

- -

Total amount of the claims which exceed the l imits laid down
in § 19 para. 1 no. 3

- -

Volume-weighted average of the maturity that has passed since the 
loan was granted (in years)

6.5 7.6

Weighted average loan-to-value ratio in per cent. max. 60.0 max. 60.0
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Maturity structure of Mortgage Pfandbriefe as well as the fixed-interest periods of the corresponding 
cover assets 

Information on Mortgage Pfandbriefe and its cover assets

Pfandbriefe Cover pool Pfandbriefe Cover pool

Up to 6 months 629.0 1,204.5 159.3 668.1

More than 6 months up to 12 months 1,106.0 837.5 52.5 236.6

More than 12 months up to 18 months 588.0 511.0 49.0 293.7

More than 18 months up to 2 years 852.0 671.4 351.6 289.0

More than 2 years up to 3 years 1,280.5 1,320.9 125.0 478.3

More than 3 years up to 4 years 920.0 1,570.4 6.0 547.9

More than 4 years up to 5 years 1,040.0 1,226.3 125.0 503.9

More than 5 years up to 10 years 1,981.6 2,767.7 1,070.0 1,322.4

More than 10 years 230.0 846.9 50.1 436.6

Total 8,627.1 10,956.7 1,988.5 4,776.5

in €m
Q2 / 2022 Q2 / 2021
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Cover assets by size
Information on Mortgage Pfandbriefe and its cover assets

in €m Q2 / 2022 Q2 / 2021

Up to € 300,000 1,264.0 1,244.4 

More than € 300,000 up to € 1m 512.3 523.6 

More than € 1m up to € 10m 2,888.6 1,820.2 

More than € 10m 5,567.4 1,098.4 

Total 10,232.3 4,686.5 
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Cover assets by country and by utilisation (residential)
Information on Mortgage Pfandbriefe and its cover assets

Condominiums One- and Two-
family houses

Apartment buildings Buildings under 
construction

Building
grounds

Total

Germany Q2 / 2022 254.5 837.0 2,295.2 - - 3,386.8

Q2 / 2021 242.4 813.7 2,179.0 - - 3,235.0

Belgium Q2 / 2022 - - 7.5 - - 7.5

Q2 / 2021 - - - - - -

France Q2 / 2022 4.1 12.8 178.0 - - 194.9

Q2 / 2021 - - - - - -

UK Q2 / 2022 - - - - - -

Q2 / 2021 - - - - - -

Ireland Q2 / 2022 - - - - - -

Q2 / 2021 - - - - - -

Luxembourg Q2 / 2022 - - - - - -

Q2 / 2021 - - - - - -

in €m

Residential properties
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Cover assets by country and by utilisation (residential)
Information on Mortgage Pfandbriefe and its cover assets

Condominiums One- and Two-
family houses

Apartment buildings Buildings under 
construction

Building
grounds

Total

The Netherland Q2 / 2022 - 43.7 902.4 - - 946.2

Q2 / 2021 - - - - - -

Austria Q2 / 2022 - - 24.6 - - 24.6

Q2 / 2021 - - - - - -

Poland Q2 / 2022 - - - - - -

Q2 / 2021 - - - - - -

Spain Q2 / 2022 - - - - - -

Q2 / 2021 - - - - - -

Total Q2 / 2022 258.7 893.5 3,407.7 - - 4,559.9

Q2 / 2021 242.4 813.7 2,179.0 - - 3,235.0

in €m

Residential properties
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Cover assets by country and by utilisation (commercial)
Information on Mortgage Pfandbriefe and its cover assets

Office buildings Commercial 
building

Industrial 
buildings

Other 
commercial
real estates

Buildings under 
construction

Building grounds Total

Germany Q2 / 2022 1,371.7 1,650.2 104.2 778.6 54.6 64.6 4,024.0

Q2 / 2021 432.6 310.0 100.9 533.0 - - 1,376.5

Belgium Q2 / 2022 - 25.6 - - - - 25.6

Q2 / 2021 - - - - - - -

France Q2 / 2022 190.5 134.5 - 40.1 14.0 - 379.2

Q2 / 2021 - - - - - - -

UK Q2 / 2022 56.0 177.7 - - - 3.2 236.8

Q2 / 2021 - - - - - - -

Ireland Q2 / 2022 24.0 18.4 - - - - 42.4

Q2 / 2021 - - - - - - -

Luxembourg Q2 / 2022 96.5 - - - - - 96.5

Q2 / 2021 75.0 - - - - - 75.0

Commercial properties

in €m
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Cover assets by country and by utilisation (commercial)
Information on Mortgage Pfandbriefe and its cover assets

Office buildings Commercial 
building

Industrial 
buildings

Other 
commercial
real estates

Buildings under 
construction

Building grounds Total

The Netherland Q2 / 2022 190.9 151.2 - 92.7 - - 434.8

Q2 / 2021 - - - - - - -

Austria Q2 / 2022 80.2 7.3 - - - - 87.5

Q2 / 2021 - - - - - - -

Poland Q2 / 2022 113.5 139.9 - 22.5 - - 275.9

Q2 / 2021 - - - - - - -

Spain Q2 / 2022 16.7 47.2 - 5.8 - - 69.7

Q2 / 2021 - - - - - - -

Total Q2 / 2022 2,140.0 2,352.0 104.2 939.7 68.6 67.8 5,672.4

Q2 / 2021 507.6 310.0 100.9 533.0 - - 1,451.5

Commercial properties

in €m
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Total amount of payments in arrears by at least 90 days and distribution by country
Information on Mortgage Pfandbriefe and its cover assets

Total amount of payments in arrears
by at least 90 days *

Total amount of claims inasmuch as
the respective amount in arrears

is at least 5 % of the claim

Germany Q2 / 2022 0.0 0.0

Q2 / 2021 0.1 0.5

Belgium Q2 / 2022 - -

Q2 / 2021 - -

France Q2 / 2022 - -

Q2 / 2021 - -

UK Q2 / 2022 - -

Q2 / 2021 - -

Ireland Q2 / 2022 - -

Q2 / 2021 - -

Luxembourg Q2 / 2022 - -

Q2 / 2021 - -

in €m
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Total amount of payments in arrears by at least 90 days and distribution by country
Information on Mortgage Pfandbriefe and its cover assets

Total amount of payments in arrears
by at least 90 days *

Total amount of claims inasmuch as
the respective amount in arrears

is at least 5 % of the claim

The Netherland Q2 / 2022 - -

Q2 / 2021 - -

Austria Q2 / 2022 - -

Q2 / 2021 - -

Poland Q2 / 2022 - -

Q2 / 2021 - -

Spain Q2 / 2022 - -

Q2 / 2021 - -

Total Q2 / 2022 0.0 0.0

Q2 / 2021 0.1 0.5

* The tota l  amount of payments  in arrears  by at least 90 days  i s  not part of the reported cover pool .

in €m
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Outstanding amount of Public Sector Pfandbriefe and its cover assets by nominal value, net present 
value and risk-adjusted net present value as well as the net present value pursuant to § 6 of the 
Pfandbrief Net Present Value Regulation (Pfandbrief-Barwertverordnung) for each foreign currency

Information on Public Sector Pfandbriefe and its cover assets

Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021

Outstandings 12,099.1 9,428.1 12,920.3 11,425.2 11,309.5 9,802.5 14,995.8 13,602.4 11,299.7 9,802.5

Cover pool total 14,354.7 13,220.6 15,107.4 15,381.8 13,286.4 13,389.8 17,549.2 18,192.8 13,200.5 13,361.3

Overcollaterali-
sation

2,255.6 3,792.5 2,187.1 3,956.6 1,977.0 3,587.3 2,553.5 4,590.4 1,900.9 3,558.9

Overcollaterali-
sation in per cent.

18.6 40.2 16.9 34.6 17.5 36.6 17.0 33.7 16.8 36.3

* Static method according to §§ 5, 6 Pfandbrief Net Pres ent Va lue Regulation

Q2 / 2022 Q2 / 2021

CHF 77.3 -

GBP 117.6 -

JPY 53.1 28.7

USD 220.1 142.0

Net present value
Risk-adjusted

net present value *
+ 250 bp

Risk-adjusted
net present value *

- 250 bp

Risk-adjusted
net present value *
stress of currency

in €m

Net present value pursuant to 
§ 6 Pfandbrief Net Present 

Value Regulation

in €m
Nominal value
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Further cover assets for Public Sector Pfandbriefe according to § 20 para. 2 no. 1 and no. 2
Information on Public Sector Pfandbriefe and its cover assets

Total
Thereof covered bonds  within

the meaning of Article 129
of Regulation (EU) no. 575/2013

Germany Q2 / 2022 - 382.1 145.0 382.1

Q2 / 2021 - 597.7 185.0 597.7

The Netherlands Q2 / 2022 - - - -

Q2 / 2021 - 25.0 - 25.0

in €m
Claims within

the meaning of
§ 20 para. 2 no. 1

Claims within the meaning of § 20 para. 2 no. 2

Total
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Public Sector Pfandbriefe - Key data
Information on Public Sector Pfandbriefe and its cover assets

in €m Q2 / 2022 Q2 / 2021

Outstanding amount of Pfandbriefe total 12,099.1 9,428.1

Percentage share of Fixed-rate Pfandbriefe in per cent. 96.94 96.34

Share of derivatives - -

Cover pool total 14,354.7 13,220.6

Percentage share of Fixed-rate cover assets in per cent. 87.57 89.13

Share of derivatives - -

Total amount of the claims which exceed the l imits laid down
in § 20 para. 2 no. 2

- -
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Maturity structure of Public Sector Pfandbriefe as well as the fixed-interest periods of the 
corresponding cover assets

Information on Public Sector Pfandbriefe and its cover assets

Pfandbriefe Cover pool Pfandbriefe Cover pool

Up to 6 months 521.1 992.9 142.0 1,351.6

More than 6 months up to 12 months 704.4 562.0 255.1 579.4

More than 12 months up to 18 months 432.1 669.2 277.7 623.0

More than 18 months up to 2 years 225.5 660.7 420.3 431.8

More than 2 years up to 3 years 1,022.2 1,244.9 434.5 1,142.7

More than 3 years up to 4 years 770.8 1,297.0 894.3 1,203.6

More than 4 years up to 5 years 2,241.2 1,854.3 559.2 1,144.2

More than 5 years up to 10 years 3,823.6 3,438.8 4,306.1 3,785.0

More than 10 years 2,358.1 3,634.9 2,138.9 2,959.3

Total 12,099.1 14,354.7 9,428.1 13,220.6

in €m
Q2 / 2022 Q2 / 2021
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Cover assets by size
Information on Public Sector Pfandbriefe and its cover assets

in €m Q2 / 2022 Q2 / 2021

Up to € 10m 2,671.9 2,788.1 

More than € 10m up to € 100m 5,320.7 5,095.0 

More than € 100m 5,980.0 4,714.7 

Total 13,972.6 12,597.9 
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Cover assets by country and by client group (including statutory overcollateralisation according
to § 4 para. 1)

Information on Public Sector Pfandbriefe and its cover assets

Country
Regional 

authorities
Local 

authorities
Other 

debtors Country
Regional 

authorities
Local 

authorities
Other 

debtors

Germany Q2 / 2022 10,844.1  55.0  3,057.6  5,274.9  2,456.6  1,571.1  261.7  548.4  591.5  169.4  (194.1)  12,415.2  
Q2 / 2021 10,508.2  55.0  2,485.7  5,334.9  2,632.6  1,357.3  257.0  356.9  564.1  179.3  (225.9)  11,865.4  

Belgium Q2 / 2022 200.0  - 75.0  - 125.0  81.8  - - - 81.8  (81.8)  281.8  
Q2 / 2021 10.0  - - - 10.0  63.8  - - - 63.8  (63.8)  73.8  

Denmark Q2 / 2022 - - - - - 67.4  - - - 67.4  (47.0)  67.4  
Q2 / 2021 - - - - - 69.9  - - - 69.9  (49.5)  69.9  

Finland Q2 / 2022 12.6  - - 7.6  5.0  - - - - - ( - )  12.6  
Q2 / 2021 5.0  - - - 5.0  - - - - - ( - )  5.0  

France Q2 / 2022 11.7  - - - 11.7  225.1  224.8  - 0.2  - (58.5)  236.7  
Q2 / 2021 - - - - - 249.3  249.3  - - - (62.5)  249.3  

UK Q2 / 2022 58.3  - - - 58.3  - - - - - ( - )  58.3  
Q2 / 2021 - - - - - 4.8  4.8  - - - (4.8)  4.8  

Ita ly Q2 / 2022 30.0  23.7  6.3  - - - - - - - ( - )  30.0  
Q2 / 2021 - - - - - - - - - - ( - )  -

Japan Q2 / 2022 10.0  - - 10.0  - - - - - - ( - )  10.0  
Q2 / 2021 - - - - - - - - - - ( - )  -

Canada Q2 / 2022 48.6  - 15.4  - 33.1  - - - - - ( - )  48.6  
Q2 / 2021 - - - - - - - - - - ( - )  -

Latvia Q2 / 2022 25.2  - - 25.2  - - - - - - ( - )  25.2  
Q2 / 2021 20.3  - - 20.3  - - - - - - ( - )  20.3  

in €m

Claims without guarantee Claims with guarantee

Total
Total

Thereof

Total

Thereof
(guaran-
teed by 

ECA)
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Cover assets by country and by client group (including statutory overcollateralisation according
to § 4 para. 1)

Information on Public Sector Pfandbriefe and its cover assets

Country
Regional 

authorities
Local 

authorities
Other 

debtors Country
Regional 

authorities
Local 

authorities
Other 

debtors

Luxembourg Q2 / 2022 128.4  - - - 128.4  - - - - - ( - )  128.4  
Q2 / 2021 10.0  - - - 10.0  - - - - - ( - )  10.0  

The Netherlands Q2 / 2022 - - - - - 27.7  27.7  - - - (27.7)  27.7  
Q2 / 2021 - - - - - 32.0  32.0  - - - (32.0)  32.0  

Austria Q2 / 2022 234.8  230.0  - 4.8  - 6.4  6.4  - - - (6.4)  241.2  
Q2 / 2021 - - - - - 10.7  10.7  - - - (10.7)  10.7  

Poland Q2 / 2022 28.3  28.3  - - - - - - - - ( - )  28.3  
Q2 / 2021 - - - - - - - - - - ( - )  -

Sweden Q2 / 2022 - - - - - - - - - - ( - )  -
Q2 / 2021 - - - - - - - - - - ( - )  -

Switzerland Q2 / 2022 75.3  - 75.3  - - 11.1  - - - 11.1  (11.1)  86.4  
Q2 / 2021 - - - - - 12.2  - - - 12.2  (12.2)  12.2  

Spain Q2 / 2022 16.2  - - - 16.2  - - - - - ( - )  16.2  
Q2 / 2021 - - - - - - - - - - ( - )  -

United States Q2 / 2022 87.5  - 87.5  - - 171.1  106.6  - - 64.5  (106.6)  258.6  
Q2 / 2021 - - - - - 244.4  168.1  - - 76.2  (168.1)  244.4  

Total Q2 / 2022 11,810.8  337.0  3,317.1  5,322.4  2,834.3  2,161.8  627.3  548.4  591.7  394.3  (533.2)  13,972.6  
Q2 / 2021 10,553.5  55.0  2,485.7  5,355.2  2,657.6  2,044.4  721.9  356.9  564.1  401.4  (629.5)  12,597.9  

in €m

Claims without guarantee Claims with guarantee

Total
Total

Thereof

Total

Thereof
(guaran-
teed by 

ECA)



23

Total amount of payments in arrears by at least 90 days and distribution by country
Information on Public Sector Pfandbriefe and its cover assets

Country Regional 
authorities

Local 
authorities

Other
debtors

(guaranteed 
by ECA) Country Regional 

authorities
Local 

authorities
Other

debtors
(guaranteed 

by ECA)

Germany Q2 / 2022 7.1 - - - (7.1)      2.6 - - - (2.6)      
Q2 / 2021 5.3 - - - (5.3)      4.4 - - - (4.4)      

Belgium Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Denmark Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Finland Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

France Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

UK Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Ita ly Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Japan Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Canada Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Latvia Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Total amount of claims inasmuch as the respective amount in 
arrears is at least 5 % of the claim

in €m

Total amount of payments in arrears
by at least 90 days *
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Total amount of payments in arrears by at least 90 days and distribution by country
Information on Public Sector Pfandbriefe and its cover assets

Country Regional 
authorities

Local 
authorities

Other
debtors

(guaranteed 
by ECA) Country Regional 

authorities
Local 

authorities
Other

debtors
(guaranteed 

by ECA)

Luxembourg Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

The Netherlands Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Austria Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Poland Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Sweden Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Switzerland Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Spa in Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Uni ted States Q2 / 2022 - - - - ( - )      - - - - ( - )      
Q2 / 2021 - - - - ( - )      - - - - ( - )      

Total Q2 / 2022 7.1 - - - (7.1)      2.6 - - - (2.6)      
Q2 / 2021 5.3 - - - (5.3)      4.4 - - - (4.4)      

* The total amount of payments in arrears by at least 90 days is not part of the reported cover pool.

Total amount of claims inasmuch as the respective amount in 
arrears is at least 5 % of the claim

in €m

Total amount of payments in arrears
by at least 90 days *
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Outstanding amount of Ship Pfandbriefe and its cover assets by nominal value, net present value and 
risk-adjusted net present value as well as the net present value pursuant to § 6 of the Pfandbrief Net 
Present Value Regulation (Pfandbrief-Barwertverordnung) for each foreign currency

Information on Ship Pfandbriefe and its cover assets

Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021 Q2 / 2022 Q2 / 2021

Outstandings - 30.5 - 31.3 - 30.9 - 31.8 - 30.9

Cover pool total - 40.0 - 40.9 - 38.5 - 45.1 - 38.5

Overcollaterali-
sation

- 9.5 - 9.6 - 7.6 - 13.3 - 7.6

Overcollaterali-
sation in per cent.

- 31.1 - 30.9 - 24.6 - 42.0 - 24.6

* Static method according to §§ 5, 6 Pfandbrief Net Pres ent Va lue Regulation

Q2 / 2022 Q2 / 2021

- -

Net present value
Risk-adjusted

net present value *
+ 250 bp

Risk-adjusted
net present value *

- 250 bp

Risk-adjusted
net present value *
stress of currency

in €m

Net present value pursuant to 
§ 6 Pfandbrief Net Present 

Value Regulation

in €m
Nominal value
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Further cover assets for Ship Pfandbriefe according to § 26 para. 1 no. 2, no. 3 and no. 4 including 
statutory overcollateralisation according to § 4 para. 1 and safeguard liquidity according to § 4 para. 1a

Information on Ship Pfandbriefe and its cover assets

Total
Thereof covered bonds  within

the meaning of Article 129
of Regulation (EU) no. 575/2013

Germany Q2 / 2022 - - - - -

Q2 / 2021 - - - 40.0 40.0

in €m
Claims within

the meaning of
§ 26 para. 1 no. 2

Claims within the meaning of § 26 para. 1 no. 3
Claims within

the meaning of
§ 26 para. 1 no. 4

Total
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Ship Pfandbriefe - Key data
Information on Ship Pfandbriefe and its cover assets

in €m Q2 / 2022 Q2 / 2021

Outstanding amount of Pfandbriefe total 0.0 30.5

Percentage share of Fixed-rate Pfandbriefe in per cent. 0.00 67.21

Share of derivatives - -

Cover pool total 0.0 40.0

Percentage share of Fixed-rate cover assets in per cent. 0.00 57.50

Share of derivatives - -

Total amount of the claims which exceed the l imits laid down
in § 26 para. 1 no. 3

- -

Total amount of the claims which exceed the l imits laid down
in § 26 para. 1 no. 4

- -
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Maturity structure of Ship Pfandbriefe as well as the fixed-interest periods of the corresponding cover 
assets

Information on Ship Pfandbriefe and its cover assets

Pfandbriefe Cover pool Pfandbriefe Cover pool

Up to 6 months - - - -

More than 6 months up to 12 months - - 30.5 -

More than 12 months up to 18 months - - - -

More than 18 months up to 2 years - - - -

More than 2 years up to 3 years - - - 10.0

More than 3 years up to 4 years - - - 20.0

More than 4 years up to 5 years - - - -

More than 5 years up to 10 years - - - 10.0

More than 10 years - - - -

Total - - 30.5 40.0

in €m
Q2 / 2022 Q2 / 2021
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Cover assets by size
Information on Ship Pfandbriefe and its cover assets

in €m Q2 / 2022 Q2 / 2021

Up to € 500,000 - -

More than € 500,000 up to € 5m - -

More than € 5m - -

Total - -
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Cover assets by country, division into sea-going vessels and inland waterway vessels
Information on Ship Pfandbriefe and its cover assets

Bulker Conta iner
ship

Multipurpose
ves sel Tanker Others

Germany Q2 / 2022 - - - - - - - -
Q2 / 2021 - - - - - - - -
Q2 / 2022 - - - - - - - -
Q2 / 2021 - - - - - - - -

Total Q2 / 2022 - - - - - - - -
Q2 / 2021 - - - - - - - -

Sea-going vessels
Inland 

waterway 
vessels

Total
Total

Thereof
in €m
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Total amount of payments in arrears by at least 90 days
Information on Ship Pfandbriefe and its cover assets

in €m Q2 / 2022 Q2 / 2021

Total amount of payments in arrears by at least 90 days - -

Total amount of claims inasmuch as the respective amount in arrears 
is at least 5 % of the claim

- -


