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

Pfandbriefe outstanding and their cover
3. Quarter 2022

Outstanding total net present value risk-adjusted net present value*

Q3 2022 Q3 2021 Q3 2022 Q3 2021 Q3 2022 Q3 2021
Mortgage Pfandbriefe (€ mn.) 9,074.1 10,155.7 8,528.8 10,537.3 7,871.9 9,639.5
of which derivatives (€ mn.) = - = - = -
Cover Pool (€ mn.) 11,463.1 12,891.2 11,182.8 13,903.6 10,262.3 12,533.1
of which derivatives (€ mn.) - - - - - -
Over Collateralization (OC) (€ mn.) 2,389.0 2,735.5 2,654.0 3,366.3 2,390.4 2,893.6
OC in % of Pfandbriefe outstanding 26.3 26.9 31.1 31.9 30.4 30.0
Statutory OC*** (€mn.) 339.7 - 346.8 - 319.2 -
Contractual OC*** (€mn) = - = - = -
K kK - - -
Voluntary OC (€mn.) 2,049.3 2,307.1 2,071.3
Over-Collateralization
in Consideration of vdp-Credit- (€ mn.) = 2,735.5 = 3,366.4
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding - 26.9 - 31.9

* The static approach was used for calculating the risk-adjusted net present value according to section 5 para. 1 no. 1 of the Net Present Value Regulation (PfandBarwertV)

Outstanding total net present value risk-adjusted net present value*

Q3 2022 Q3 2021 Q3 2022 Q32021 Q3 2022 Q3 2021
Public Pfandbriefe (€mn.) 12,171.0 12,219.6 12,2437 14,818.8 10,727.8 12,755.0
of which derivatives (€ mn.) = - = - - -
Cover Pool (€ mn.) 15,152.6 15,870.5 15,201.9 20,233.2 13,344.7 17,231.1
of which derivatives (€ mn.) = - - - - -
Over Collateralization (OC) (€ mn.) 2,981.6 3,650.9 2,958.2 5414.4 2,616.9 4,476.1
OC in % of Pfandbriefe outstanding 24.5 29.9 24.2 36.5 24.4 35.1
Statutory OC*** (€ mn.) 456.9 - 488.3 - 428.2 -
Contractual OC*** (€ mn.) - - = - - -
Voluntary OC*** (€ mn.) 2,524.7 - 2,469.9 - 2,188.7 -
Over Collateralization
in Consideration of vdp-Credit- (€ mn.) - 3,650.8 - 5,414.4
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding - 29.9 - 36.5

* The static approach was used for calculating the risk-adjusted net present value according to section 5 para. 1 no. 1 of the Net Present Value Regulation (PfandBarwertV)

Outstanding total net present value risk-adjusted net present value*

Q3 2022 Q3 2021 Q3 2022 Q3 2021 Q3 2022 Q3 2021
Ship Pfandbriefe (€ mn.) - 30.5 - 31.2 - 31.0
of which derivatives (€ mn.) = - © - © -
Cover Pool (€ mn.) = 40.0 = 40.8 = 38.6
of which derivatives (€ mn.) = - - - - -
Over Collateralization (OC) (€ mn.) = 9.5 = 9.6 = 7.6
OC in % of Pfandbriefe outstanding = 31.1 - 30.8 - 24.5
Statutory OC*** (€ mn.) = - - - - -
Contractual OC*** (€ mn.) = - = - = -
Voluntary OC*** (€mn) = - - - N _
Over Collateralization
in Consideration of vdp-Credit- (€ mn.) - 9.5 - 9.6
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding = 31.1 = 30.8

* The static approach was used for calculating the risk-adjusted net present value according to section 5 para. 1 no. 1 of the Net Present Value Regulation (PfandBarwertV)

** The statutory overcollateralization requirement is composed of the net present value of statutory overcollateralization pursuant to section 4 para. 1 PfandBG, including interest rate and
currency stress scenarios, and the nominal value of statutory overcollateralization pursuant to section 4 para. 2 PfandBG.

*** In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.
Note: The release of the over collateralization 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 and their r ive cover pools
3. Quarter 2022

. 3 2022 3 2021%*
Mortgage Pfandbriefe Q3 2022 Q312021 Mat-ExQ( 12 months)* Mat—EQX (12 months)*

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding

Maturity: €mn. €mn. €mn. €mn. €mn. €mn.

<= 0,5 years 799.0 1,436.9 658.0 1,456.3 - -

> 0,5 years and <= 1 year 368.0 7296 1,340.0 740.0 - -

>1 yearand <= 1,5 years 661.0 666.6 799.0 956.6 799.0 -

> 1,5 years and <= 2 years 772.0 657.8 408.6 655.8 368.0 -

> 2 years and <= 3 years 1,290.5 1,457.7 1,433.0 1,400.0 1,433.0 -

> 3 years and <= 4 years 1,945.0 1,660.0 1,290.5 1,418.9 1,290.0 -

> 4 years and <= 5 years 1,001.5 1,201.4 1,515.0 1,711.7 1,945.0 -

> 5 years and <= 10 years 1,985.1 2,819.6 2,461.5 3,468.4 2,961.5 -

> 10 years 252.0 8335 250.1 1,083.5 277.1 -

Q312022 Q312021 Mat-ExQ(:’l.gon?:nths)* Mat-EQ)(S(lzzn:::Hls)*
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding

Maturity: €mn. €mn. €mn. €mn. €mn. €mn.

<= 0,5 years 693.8 955.8 411.9 1,105.8 - -

> 0,5 years and <= 1 year 472.2 529.9 273.2 691.3 - -

>1 yearand <= 1,5 years 4416 874.8 539.1 847.7 693.8 -

> 1,5 years and <= 2 years 159.0 925.1 426.7 538.4 472.2 -

> 2 years and <= 3 years 1,025.0 1,199.2 594.6 1,649.5 600.6 -

> 3 years and <= 4 years 854.6 1,818.1 1,067.1 1,160.7 1,025.0 -

> 4 years and <= 5 years 2,174.6 1,364.5 935.2 1,671.3 854.6 -

> 5 years and <= 10 years 3,568.8 3,553.1 5,637.4 4,122.4 5,264.9 -

> 10 years 2,781.4 3,932.1 2,334.6 4,083.4 3,260.0 -

Q3 2022 (o 2l Mnt—ExQ(slgol::nlhs)* u.&e?f(fg’..f::u.s)*
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding

Maturity: €mn. €mn. €mn. €mn. €mn. €mn.

<= 0,5 years - - 20.0 - - -

> 0,5 years and <= 1 year - - 105 - - -

> 1 yearand <= 1,5 years = -
> 1,5 years and <= 2 years s -

> 2 years and <= 3 years s - - 10.0 - -
> 3 years and <= 4 years = - - 20.0 - -
> 4 years and <= 5 years = - o - - -
> 5 years and <= 10 years o - - 10.0 - -

> 10 years B -

Informations on the maturity extension of the Pfandbriefe

Q3 2022

Q3 2021**

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.
Prerequisites for the extension of maturity
of the Pfandbriefe

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

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.

Powers of the cover pool administrator in
Jthe event of the extension of maturity of
jthe Pfandbriefe

* 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 appointment of a cover

pool administrator.

** In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.



Publication according to section 28 para. 2 no. 1 a Pfandbrief Act, section 28 para. 3 no. 1 Pfandbrief Act and section 28

Mortgage loans used as cover for Mortgage Pfandbriefe according to their amount in tranches
3. Quarter 2022

Cover Assets Q3 2022 Q3 2021
€ mn. € mn.

up to 300,000 Euros 1,255.1 1,301.1
more than 300,000 Euros up to 1 mn. Euros 509.4 578.2
more than 1 mn. Euros up to 10 mn. Euros 2,903.9 3,323.5
more than 10 mn. Euros 6,128.3 7,076.6
Total 10,796.7 12,279.4

Cover Assets used to secure public Pfandbriefe according to their amount in tranches
3. Quarter 2022

Cover Assets Q3 2022 Q3 2021
€ mn. € mn.

up to 10 mn. Euros 2,649.1 2,821.9
more than 10 mn. Euros up to 100 mn. Euros 5,460.9 6,562.6
more than 100 mn. Euros 6,700.9 6,073.0
Total 14,810.9 15,457.5
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Publication according to section 28 para. 2 nos. 1 b, ¢ 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 clai i h as the respective in arrears is at least 5 percent of the claim
3. Quarter 2022
over a
Total amount Total amount of these
ota of pay claims as
Residental  Commew . imarrearsfor thorespective amount
at least 90 in arrears is at least
Total thereof Total thereof days 5 percent of the claim
State 3. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2022 10,796.8 4,583.6 260.4 890.5 3,396.5 36.2 = 6,213.2 2,586.6 2,392.5 108.3 946.2 81.5 98.1 = 0.1
year 2021 12,279.6 4,927.8 262.8 918.0 3,747.0 - - 7,351.8 2,859.3 2,986.9 119.0 1,115.5 205.5 65.6 - 0.1
Germany year 2022 7,628.7 3,336.2 256.3 833.3 2,246.6 = = 4,292.5 1,637.7 1,617.7 108.3 765.9 67.5 95.4 = 0.1
year 2021 8,464.8 3,589.9 257.9 850.3 2,481.7 - - 4,874.9 1,745.1 1,913.7 119.0 874.6 156.9 65.6 - 0.1
year 2022 33.1 7.5 = = 73 = = 25.6 = 25.6 = - - - - -
year 2021 33.1 7.5 - - 7.5 - - 25.6 - 25.6 - - - - B .
Bulgaria year 2022 - - - - - - - - - o o o o s > -
year 2021 - - - - - - - - - - - - - - - -
Denmark year 2022 - - - - - - - - = = = s = - - -
year 2021 - - - - - - - - - - - - - - - -
i year 2022 - - - - - - - = B B = a o - - -
year 2021 - - - - - - - - - - - - - - - -
Finland year 2022 - - - - - - - - - = B = = = = -
year 2021 - - - - - - - - - . N . - - - -
France year 2022 618.9 192.4 4.1 13.5 174.8 = = 426.5 235.9 134.5 = 42.1 14.0 = = =
year 2021 693.4 209.0 4.9 14.6 189.5 - - 484.4 237.0 207.3 - 40.1 - - - -
Greece year 2022 - - - - - - - - - - - = B 2 S 5
year 2021 . N - - - - - - - - - - - - - -
Great Britain year 2022 347.6 = = = = = = 347.6 124.1 209.7 = 11.1 = 2.7 = =
year 2021 725.6 22.0 - - 22.0 - - 703.6 285.6 354.8 - 14.6 48.6 - - -
Ireland year 2022 42.4 = = = = = = 42.4 24.0 18.4 - - = = > -
year 2021 - - - - - - - - - - - - - - - -
Italy year 2022 - - - - - - o s = 2 = - - - - -
year 2021 - - - - - - - - - - - - - - - -
Croatia year 2022 - - - - - - - - = = = s = - - -
year 2021 - - - - - - - - - - - - - - - -
Latvia year 2022 - - - - - - - - - - - o o o - -
year 2021 - - - - - - - - - - - - - - - -
Li i year 2022 - - - - = = o > - - - - - - - -
year 2021 - - - - - - - 2 - . - - - - - -
L g year 2022 96.5 - - - - - - 96.5 96.5 - = - - - - B
year 2021 96.5 - - - - - - 96.5 96.5 - - - - - R R
Malta year 2022 - - - - - - - - = = = = = = - -
year 2021 . N - - - - - - - - - - - - - -
Netherlands year 2022 1,484.0 1,022.9 = 43.7 943.0 36.2 = 461.1 211.3 150.5 = 99.3 = = = =
year 2021 1,677.5 1,074.8 - 53.1 1,021.7 - - 602.7 217.1 228.2 - 157.4 - - - -
Austria year 2022 112.1 24.6 = = 24.6 = = 87.5 80.2 7.3 - - - - - -
year 2021 112.7 24.6 - - 24.6 - - 88.1 80.2 7.9 - - - - - -
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State

3. Quarter

Total

thereof

Total

Total amount Total amount of these

of

claims as

pay
in arrears for the respective amount

at least 90
days

in arrears is at least
5 percent of the claim

Poland

year 2022

364.3

364.3

181.6

22.5

year 2021

363.4

363.4

183.8

22.5

Portugal

year 2022

year 2021

year 2022

year 2021

Sweden

year 2022

year 2021

Slovakia

year 2022

year 2021

Slovenia

year 2022

year 2021

Spain

year 2022

69.2

69.2

47.2

5.3

year 2021

70.2

70.2

47.2

6.3

Czech

year 2022

year 2021

Hungary

year 2022

year 2021

Cyprus

year 2022

year 2021

Iceland

year 2022

year 2021

year 2022

year 2021

Norway

year 2022

year 2021

Switzerland

year 2022

year 2021

Japan

year 2022

year 2021

Canada

year 2022

year 2021

USA

year 2022

year 2021

other OECD-States

year 2022

year 2021

EU institutions

year 2022

year 2021

other states/institutions

year 2022

year 2021

42.4

42.4

thereof
€ mn.
160.2
157.1
16.7
16.7
24.0

18.4
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Publication according to section 28 para. 3 no. 2 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe
3. Quarter 2022

thereof owed by

thereof granted by

State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 3. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2022 14,810.9 510.6 536.1 3,851.0 5,419.8 2,771.9 477.0 655.8 694.7 404.6
year 2021 15,457.4 626.8 574.0 4,006.1 5,419.2 3,054.8 673.0 682.8 639.6 407.9
Germany year 2022 13,086.1 189.1 55.0 3,562.6 5,365.5 2,429.6 253.6 655.8 582.5 181.5
year 2021 13,501.8 201.6 55.0 3,745.0 5,355.4 2,750.5 232.5 557.8 627.0 178.6
Belg year 2022 281.0 81.0 - 75.0 - 125.0 - - - 81.0
year 2021 287.0 87.0 - 75.0 - - - 125.0 - 87.0
Bulgaria year 2022 - - - - - - - - - -
year 2021 - - - - - - - - - -
D k year 2022 68.7 48.3 - - - - - - - 68.7
year 2021 70.4 70.4 - - - - - - - 70.4
Estonia year 2022 - - - - - - - - - -
year 2021 - - - - - - - - - -
Finland year 2022 12.6 - - - 7.6 5.0 - - - -
year 2021 13.4 - - - 8.4 5.0 - - - -
France year 2022 223.6 57.0 - - - 11.3 100.1 - 112.2 -
year 2021 258.3 61.1 - - - 11.9 246.4 - - -
Greece year 2022 - - - - - - - - - -
year 2021 - - - - - - - - - -
Great Britain year 2022 56.6 - - - - 56.6 - - - -
year 2021 60.9 2.8 - - - 58.1 2.8 - - -
Ireland year 2022 - - - - - - - - - -
year 2021 - - - - - - - - - -
Italy year 2022 29.4 - 23.7 5.7 - - - - - -
year 2021 44.2 - 37.2 5.0 2.0 - - - - -
Croatia year 2022 - - - - - - - - - -
year 2021 - - - - - - - - - -
Latvia year 2022 23.9 - = = 23.9 = = = = o
year 2021 29.0 - - - 29.0 - - - - -
Litt year 2022 - - - - - - - - - =
year 2021 - - - - - - - - - -
Lu I g year 2022 128.2 - = = = 128.2 = = = =
year 2021 183.4 - - - - 183.4 - - - -
Malta year 2022 - - - - - - - - - -
year 2021 - - - - - - - - - -
Netherlands year 2022 25.6 25.6 = = = = 25.6 = = =
year 2021 51.0 29.9 21.1 - - - 29.9 - - -
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thereof owed by

thereof granted by

State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 3. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Austria year 2022 438.6 4.8 429.0 - 4.8 - 4.8 - -
year 2021 444.9 8.6 429.9 - 6.4 - 8.6 - -
Poland year 2022 28.4 - 28.4 = = = = = =
year 2021 30.8 - 30.8 - - - - - -
Portugal year 2022 = - = = = = = = =
year 2021 - - - - - - - - -
Romania year 2022 - - - - - - - - -
year 2021 - - - - - - - - -
Sweden year 2022 8.0 - - - 8.0 - - - -
year 2021 8.0 - - - 8.0 - - - -
Slovakia year 2022 - - - - - - - - -
year 2021 - - - - - - - - -
Slovenia year 2022 = - = - - - - - -
year 2021 - - - - - - - - -
Spain year 2022 16.2 - = = = 16.2 = - -
year 2021 31.2 - - 15.0 - 16.2 - - -
Czech Republic year 2022 - - - - - - - - -
year 2021 - - - - - - - - -
Hungary year 2022 = - = = - - - - -
year 2021 - - - - - - - - -
Cyprus year 2022 - - - - - - - - -
year 2021 - - - - - - - - -
Iceland year 2022 - - - - - - - - -
year 2021 - - - - - - - - -
Liechtenstein year 2022 - - - - - - - - -
year 2021 - - - - - - - - -
Norway year 2022 = - = = = = = = =
year 2021 - - - - - - - - -
Switzerland year 2022 74.7 11.9 - 62.8 - - - - 11.9
year 2021 81.9 12.6 - 69.3 - - - 12.6 -
Japan year 2022 10.0 - = = 10.0 = = = -
year 2021 10.0 - - - 10.0 - - - -
Ci d year 2022 51.7 - - 51.7 - - - - -
year 2021 43.5 - - 13.8 - 29.7 - - -
USA year 2022 247.6 92.9 = 93.2 = = 92.9 = 61.5
year 2021 307.7 152.8 - 83.0 - - 152.8 - 71.9
other OECD-States year 2022 - - - - - - - - -
year 2021 - - - - - - - - -
EU institutions year 2022 - - - - - - - - -
year 2021 - - - - - - - - -
other states/institutions year 2022 - - - - - - - - -
year 2021 - - - - - - - - -
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Publication according to section 28 para. 3 no. 3 Pfandbrief Act

Total amount of payments

3. Quarter 2022

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 c

Amount of claims in arrears for at least 90 days

3. Quarter

Total amount of these claims inasmuch as the respectiveamount in arrears s at

least 5 % of the

year 2022

year 2021

53

53

35

35 - - -

Germany

year 2022

7.0

7.0

17

17 - - -

year 2021

53

5.3

35

35 - - -

year 2022

year 2021

Bulgaria

year 2022

year 2021

Denmark

year 2022

year 2021

Estonia

year 2022

year 2021

Finland

year 2022

year 2021

France

year 2022

ear 2021

year 2022

year 2021

year 2022

year 2021

year 2022

year 2021

aly

year 2022

year 2021

Croatia

year 2022

year 2021

Latvia

year 2022

year 2021

Lithuania

year 2022

year 2021

year 2022

year 2021

year 2022

year 2021

year 2022

year 2021

year 2022

year 2021

year 2022

year 2021

Portugal

year 2022

ear 2021

Romania

year 2022

year 2021

Sweden

year 2022

year 2021

Slovakia

year 2022

year 2021

Slovenia

year 2022

year 2021

Spain

year 2022

year 2021

Czech Republic

year 2022

year 2021

Hungary.

year 2022

year 2021

Cyprus

year 2022

year 2021

Iceland

year 2022

year 2021

year 2022

year 2021

Norway.

year 2022

year 2021

Switzerland

year 2022

year 2021

Japan

year 2022

ear 2021

Canada

year 2022

year 2021

usa

year 2022

year 2021

other OECD-States

year 2022

year 2021

EU institutions

year 2022

year 2021

other states/institutions

year 2022

year 2021
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Publication according to section 28 para. 1 nos. 8, 9, 10 Pfandbrief Act

Further cover assets - in detail for Mortgage Pfandbriefe

3. Quarter 2022

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*

State 3. Quarter
Total - all states year 2022 666.6 289.0 377.6
year 2021 - - -
Germany year 2022 297.0 239.4 57.6
year 2021 - _ -
Belgium year 2022 8.8 - 8.8
year 2021 - - -
i year 2022 = - -
year 2021 - - -
Denmark year 2022 > > -
year 2021 - - -
Estonia year 2022 = = -
year 2021 - - -
Finland year 2022 = = -
year 2021 - - -
France year 2022 - = =
year 2021 - - -
Greece year 2022 = = s
year 2021 - - -
Great Britain year 2022 - - -
year 2021 - - -
Ireland year 2022 = = o
year 2021 - - -
Italy year 2022 15.0 - 15.0
year 2021 - - -
Croatia year 2022 = = -
year 2021 - - -
Latvia year 2022 = - -
year 2021 - - -
L year 2022 = - A
year 2021 - - -
L ] year 2022 102.2 - 102.2
year 2021 - - -
Malta year 2022 = = s
year 2021 - - -
Netherlands year 2022 49.6 49.6 -
year 2021 - - -
Austria year 2022 = = B
year 2021 - - -
Poland year 2022 - - -
year 2021 - - -
Portugal year 2022 = - -
year 2021 - - -
Romania year 2022 - - -
year 2021 - - -
Sweden year 2022 = = s
year 2021 - - -
year 2022 - - -
year 2021 - - -
year 2022 - - -
year 2021 - - -
Spain year 2022 - - -
year 2021 - - -
Czech Republic year 2022 - - -
year 2021 - - -
Hungary year 2022 - - -
year 2021 - - -
Cyprus year 2022 - - -
year 2021 - - -
Iceland year 2022 = = -
year 2021 - - -
L year 2022 = - A
year 2021 - - -
Norway year 2022 - - -
year 2021 - - -
Switzerland year 2022 = = B
year 2021 - - -
Japan year 2022 149.0 = 149.0
year 2021 - _ -
Canada year 2022 = = -
year 2021 - - -
USA year 2022 45.0 = 45.0
year 2021 - - -
other OECD-States year 2022 = - -
year 2021 - - -
EU institutions year 2022 - - -
year 2021 - - -
other states/institutions year 2022 - - -
year 2021 = - -
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Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe

3. Quarter 2022

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

State 3. Quarter
Total - all states year 2022 341.7 341.7 135.0 -
year 2021 - - -
Germany year 2022 341.7 341.7 135.0 -
year 2021 - - -
Belgium year 2022 = - -
year 2021 - - -
Bulgaria year 2022 = - -
year 2021 - - -
Denmark year 2022 = - -
year 2021 - - -
Estonia year 2022 = - A
year 2021 - - -
Finland year 2022 o - -
year 2021 - - -
France year 2022 = - -
year 2021 - - -
Greece year 2022 - = =
year 2021 - - -
Great Britain year 2022 = - -
year 2021 - - -
Ireland year 2022 = - o
year 2021 - - -
Italy year 2022 - - B
year 2021 - - -
Croatia year 2022 = - -
year 2021 - - -
Latvia year 2022 = - -
year 2021 - - -
Lithuania year 2022 = - -
year 2021 - - -
L year 2022 = - A
year 2021 - - -
Malta year 2022 = - o
year 2021 - - -
Netherlands year 2022 = - -
year 2021 - - -
Austria year 2022 = - -
year 2021 - - -
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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

3. Quarter 2022

Mortgage Pfandbriefe

Q3 2022 Q3 2021
Outstanding Pfandbriefe (€ mn.) 9,074.1 10,155.7
thergof percentage share of fixed-rate Pfandbriefe % 97.7 97.3
section 28 para. 1 no. 13
Cover Pool (€ mn.) 11,463.1 12,891.2
thereof total amount of the claims according section 12 para. 1 which
exceed the limits laid down in section 13 para. 1 s. 2 2nd half sentence (€ mn.) _ _
section 28 para. 1 no. 11
thereof total amount of the assets according section 19 para. 1 which
exceed the limits laid down in section 19 para. 1s. 7 (€ mn.) = -
section 28 para. 1 no. 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
therfeof percentage share of fixed-rate cover assets % 82.0 78.6
section 28 para. 1 no. 13
Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD = -
Regulation f h forei inE
egulation for each foreign currency in Euro CHF 52,2 0.7
section 28 para. 1 no. 14 (Net Total) CZK - -
DKK = -
GBP 330.7 719.1
HKD = -
pPY - -
NOK = -
SEK = -
usbD = -
AUD = -
volume-weighted average of the maturity
that has passed since the loan was granted (seasoning) years 6.5 6.0
section 28 para. 2 no. 4
|average Toan-to-value ratio, wWelgnted usig the mortgage 1lending
value % 60.0 60.0
coctinn 28 nara 2 nn 2
average loan-to-value ratio, weighted using the market value % = -
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Key figures on liquidity according section 28 para. 1 no. 6 Pfandbrief Act*

Largest negative amount within the next 180 days within the meaning

para la s. 3 Pfandbrief Act

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

of section 4 para. 1a s. 3 Pfandrief Act for Pfandbriefe (€mn.) i B
Day on which the largest negative sum results Day (1-180) = -
[Total amount of cover assets meeting the requirements of section 4 (€ mn.) 517.4 R

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)

%

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

%

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)

%

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

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.

%
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Public Pfandbriefe

Q3 2022 Q3 2021

Outstanding Pfandbriefe (€ mn.) 12,171.0 12,219.6

thereof percentage share of fixed-rate Pfandbriefe

0,
section 28 para. 1 no. 13 %o 97.6 95.8

Cover Pool (€ mn.) 15,152.6 15,870.5

thereof total amount of the claims according section 20 para. 1 and 2
which exceed the limits 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.) B B

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

section 28 para. 1 no. 12

thereof percentage share of fixed-rate cover assets

section 28 para. 1 no. 13 % 88.5 77.3

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

Regulation for each foreign currency in Euro
CHF 61.9 71.0

section 28 para. 1 no. 14 (Net Total) CZK - -
DKK - -
GBP 100.4 134.4
HKD - -
JPY 52.9 60.2
NOK - -
SEK - -
usb 227.3 232.7
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 (€mn.) ° °
Day on which the largest negative sum results Day (1-180) - -
[Total amount of cover assets meeting the requirements of section 4 R
para la s. 3 Pfandbrief Act (€mn.) eI

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 % _ R
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 quality 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 % B B
section 20 para. 2 no. 2 (credit quality step 2) °

share of derivative transactions in liabilities to be covered according % _ _

section 20 para. 2 no. 3 c (credit quality step 1)

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 % 0.0 -
is deemed to have occurred.
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Ship Pfandbriefe

03 2022 03 2021
Outstanding Pfandbriefe (€ mn.) - 30.5

thereof percentage share of fixed-rate Pfandbriefe

0 -
section 28 para. 1 no. 13 %o 67.2

Cover Pool (€ mn.) - 40.0

thereof total amount of the ship mortgages according section 21 which
exceed the limits laid down in section 22 para. 5s. 2 (€ mn.) - -
section 28 para. 1 no. 11

thereof total amount of the assets according section 26 para. 1 which
exceed the limits laid down in section 26 para. 1s. 6 (€ mn.) = -
section 28 para. 1 no. 11

claims which exceed the limits laid down in section 26 para. 1 no. 3*

section 28 para. 1 no. 12 (€mn.) B B
claims which exceed the limits laid down in section 26 para. 1 no. 4*
(€ mn.) - -

section 28 para. 1 no. 12

claims which exceed the limits laid down in section 26 para. 1 no. 5* (€ mn.) _ _

section 28 para. 1 no. 12 .

thereof percentage share of fixed-rate cover assets % _ 57.5

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 Euro pe

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. la s. 3 Pfandrief Act for Pfandbriefe (€mn.) - B
Day on which the largest negative sum results Day (1-180) - -
Total amount of cover assets meeting the requirements of section 4 (€ mn.) _ _

para la s. 3 Pfandbrief Act

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

share of derivative transactions included in the cover pools according
section 26 para. 1 no. 2 (credit quality step 3)

share of derivative transactions included in the cover pools according
section 26 para. 1 no. 3 (credit quality step 2)

share of derivative transactions included in the cover pools according
section 26 para. 1 no. 4 (credit quality step 1)

share of derivative transactions in liabilities to be covered according
section 26 para. 1 no. 2 (credit quality step 3)

share of derivative transactions in liabilities to be covered according
section 26 para. 1 no. 3 (credit quality step 2)

share of derivative transactions in liabilities to be covered according
section 26 para. 1 no. 4 (credit quality step 1)

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.
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* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.
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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
3. Quarter 2022

Mortgage Pfandbriefe
Q3 2022 Q3 2021*

DEOOOBRL0369, DEOOOBRL0O385, DEOOOBRL0419, DEOOOBRL0427,

DEOOOBRL0435, DEO0OODHY4002, DEOOODHY4614, DEOOODHY4648,

DEO00DHY4861, DEOOODHY4887, DEOOODHY4945, DEOOODHY4952,

DEOOODHY4960, DEOOODHY4986, DEOOODHY4994, DEOOODHY5025,

DE000DHY5074, DEOOONLBOPB3, DEOOONLB2TD7, DEOOONLB3UX1,
ISIN DEOOONLB3ZY8, DEOOONLB3ZZ5, DEOOONLB3Z75

Public Pfandbriefe
Q3 2022 Q3 2021*

DEOOOBRL3041, DEOOOBRL3058, DEOOOBRL3124, DEOOOBRL3140,

DEOOOBRL3157, DEOOOBRL3256, DEOOOBRL3264, DEOOOBRL3280,

DEOOOBRL3298, DEOOONLB1LD6, DEOOONLB1VT1, DEOOONLB1YYS,

DEOOONLB2JX6, DEOOONLB2Q36, DEOOONLB8CC2, DEOOONLBSEY2,
ISIN DEOOONLB8E83, DEOOONLB85X6, DEOOONLB8739

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.
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