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

Pfandbriefe outstanding and their cover
3. Quarter 2024

Outstanding total

net present value risk-adjusted net present value*

Q3 2024 Q3 2023 Q3 2024 Q3 2023 Q3 2024 Q3 2023

(€ mn.) 15,882.0 15,889.0 16,141.0 15,366.0 16,318.0 15,817.0
of which derivatives (€ mn.) = - = - = -
Cover Pool (€ mn.) 19,207.0 19,629.0 19,682.0 19,523.0 19,704.0 19,595.0
of which derivatives (€ mn.) = - = - = -
Overcollateralization (OC) (€ mn.) 3,325.0 3,740.0 3,541.0 4,157.0 3,386.0 3,778.0
OC in % of Pfandbriefe outstanding 20.9 23.5 21.9 27.1 20.8 23.9

Statutory OC 1 (€ mn.) 626.0 616.0 323.0 307.0

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 2 (€ mn.) 2,700.0 3,124.0 3,219.0 3,849.0
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 3,284.0 3,734.0 3,500.0 4,156.0
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 20.7 23.5 21.7 27.0

* The dynamic approach was used for calculating the risk-adjusted net present value" according to section 5 para. 1 no. 2 of the Net Present Value Regulation (PfandBarwertV).

net present value risk-adjusted net present value*

Outstanding total

Q3 2024 Q3 2023 Q3 2024 Q3 2023 Q3 2024 Q3 2023

Public Pfandbriefe (€ mn.) 6,865.0 8,639.0 7,378.0 8,856.0 6,996.0 8,095.0
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 8,387.0 9,704.0 9,076.0 9,977.0 8,563.0 8,996.0
of which derivatives (€ mn.) = - = - = -
Overcollateralization (OC) (€ mn.) 1,522.0 1,065.0 1,698.0 1,121.0 1,567.0 901.0
OC in % of Pfandbriefe outstanding 22.2 12.3 23.0 12.7 22.4 11.1

Statutory OC * (€ mn.) 270.0 335.0 148.0 177.0

Contractual OC 2 (€ mn.) = - = -

Voluntary OC 3 (€ mn.) 1,252.0 730.0 1,550.0 944.0
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 1,481.0 1,044.0 1,657.0 1,099.0
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 21.6 12.1 22.5 12.4

* The dynamic approach was used for calculating the risk-adjusted net present value" according to section 5 para. 1 no. 2 of the Net Present Value Regulation (PfandBarwertV).

1 According to

nominal value: 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

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

2 Contractual overcollateralization
3 Residual, depending on the statutory and contractual overcollateralization; net present value includes the net present value of the nominal statutory
overcollateralization pursuant to § 4 (2) PfandBG

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

3. Quarter 2024

Mortgage Pfandbriefe

Q32024

Q32023

Q3 2024
Mat-Ex (12 months)*

Q3 2023
Mat-Ex (12 months)*

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 1,652.0 3,187.0 1,625.0 3,443.0 - -
> 0.5 years and <= 1 year 236.0 2,140.0 1,490.0 2,156.0 - -
> 1 yearand <= 1.5 years 880.0 1,521.0 1,725.0 1,809.0 1,652.0 1,625.0
> 1.5 years and <= 2 years 2,218.0 1,197.0 236.0 1,726.0 236.0 1,490.0
> 2 years and <= 3 years 5,247.0 4,074.0 2,922.0 2,166.0 3,098.0 1,960.0
> 3 years and <= 4 years 1,775.0 2,291.0 2,794.0 2,726.0 5,247.0 2,922.0
> 4 years and <= 5 years 635.0 2,249.0 1,373.0 1,934.0 1,775.0 2,794.0
> 5 years and <= 10 years 792.0 2,398.0 1,189.0 3,371.0 1,216.0 2,413.0
> 10 years 2,446.0 150.0 2,536.0 298.0 2,658.0 2,686.0
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 458.0 224.0 97.0 409.0 - -
> 0.5 years and <= 1 year 139.0 244.0 372.0 272.0 - -
> 1 yearand <= 1.5 years 335.0 299.0 455.0 248.0 458.0 97.0
> 1.5 years and <= 2 years 197.0 207.0 139.0 265.0 139.0 372.0
> 2 years and <= 3 years 808.0 677.0 1,163.0 474.0 532.0 594.0
> 3 years and <= 4 years 1,266.0 1,154.0 708.0 800.0 808.0 1,163.0
> 4 years and <= 5 years 74.0 427.0 1,750.0 1,042.0 1,266.0 708.0
> 5 years and <= 10 years 1,498.0 1,331.0 1,607.0 1,806.0 1,348.0 2,652.0
> 10 years 2,091.0 3,825.0 2,349.0 4,388.0 2,315.0 3,053.0

formation on the maturity extension of the Pfandbriefe

Q3 2024

Q3 2023

Prerequisites for the extension of maturity
of the Pfandbriefe

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.

Powers of the cover pool administrator in
the event of 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 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.

* 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.
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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 28 para. 4 no. 1 a Pfandbrief Act

Mortgage loans used as cover for Mortgage Pfandbriefe according to their amount in tranches

3. Quarter 2024

€ mn. € mn.
up to 300,000 Euros 39.0 47.0
more than 300,000 Euros up to 1 mn. Euros 93.0 107.0
more than 1 mn. Euros up to 10 mn. Euros 1,226.0 1,183.0
more than 10 mn. Euros 17,104.0 17,690.0
Total 18,462.0 19,027.0
Cover Assets used to secure public Pfandbriefe according to their amount in tranches
3. Quarter 2024

€ mn. € mn.
up to 10 mn. Euros 347.0 373.0
more than 10 mn. Euros up to 100 mn. Euros 2,778.0 2,928.0
more than 100 mn. Euros 5,262.0 6,404.0
Total 8,387.0 9,705.0
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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

3. Quarter 2024

Total amount Total amount of these

of p claims as
Residential . [Commesial = inamearsfor the respective amount
Total thereof Total thereof at least 90 in arrears is at least

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 2024 18,457.0 3,427.0 240.0 1.0 3,046.0 140.0 15,030.0 8,498.0 2,028.0 280.0 3,506.0 642.0 76.0 =
year 2023 19,024.0 3,214.0 244.0 2.0 2,879.0 89.0 15,810.0 9,072.0 2,020.0 239.0 3,482.0 864.0 133.0 -
Germany year 2024 7,899.0 2,866.0 240.0 1.0 2,485.0 140.0 5,033.0 2,876.0 700.0 68.0 771.0 542.0 76.0 =
year 2023 7,890.0 2,716.0 244.0 2.0 2,381.0 89.0 5,174.0 2,886.0 693.0 69.0 752.0 641.0 133.0 -
Belgium year 2024 19.0 = = = = = 19.0 13.0 = = 6.0 = = =
year 2023 13.0 - - - - - 13.0 13.0 - - - - - -
Finland year 2024 361.0 72.0 = = 72.0 = 289.0 176.0 84.0 = 29.0 = = =
year 2023 223.0 - - - - - 223.0 139.0 84.0 - - - - -
France year 2024 2,157.0 = = = = = 2,157.0 1,441.0 136.0 47.0 433.0 100.0 = =
year 2023 2,197.0 - - - - - 2,197.0 1,466.0 136.0 51.0 321.0 223.0 - -
Great Britain year 2024 1,230.0 = = = = = 1,230.0 421.0 217.0 27.0 565.0 = = =
year 2023 1,526.0 - - - - - 1,526.0 552.0 280.0 26.0 668.0 - - -
Italy year 2024 78.0 = = = = = 78.0 64.0 = = 14.0 = = =
year 2023 51.0 - - - - - 51.0 37.0 - - 14.0 - - -
L g year 2024 47.0 = = = = = 47.0 20.0 = = 27.0 = = =
year 2023 47.0 - - - - - 47.0 20.0 - - 27.0 - - -
Netherlands year 2024 691.0 168.0 = = 168.0 = 523.0 193.0 42.0 = 288.0 = = =
year 2023 682.0 168.0 - - 168.0 - 514.0 200.0 42.0 - 272.0 - - -
Austria year 2024 177.0 = = = = = 177.0 24.0 77.0 = 76.0 = = =
year 2023 205.0 - - - - - 205.0 52.0 77.0 - 76.0 - - -
Poland year 2024 1,414.0 = = = = = 1,414.0 533.0 316.0 = 565.0 = = =
year 2023 1,317.0 - - - - - 1,317.0 561.0 266.0 - 490.0 - - -
year 2024 80.0 = = = = = 80.0 80.0 = = = = = =
year 2023 110.0 - - - - - 110.0 110.0 - - - - - -
Sweden year 2024 835.0 115.0 = = 115.0 = 720.0 289.0 181.0 = 250.0 = = =
year 2023 787.0 113.0 - - 113.0 - 674.0 283.0 149.0 - 242.0 - - -
Slovakia year 2024 71.0 - - - - - 71.0 - - - 71.0 - - -
year 2023 93.0 - - - - - 93.0 - 22.0 - 71.0 - - -
Slovenia year 2024 46.0 = = = = = 46.0 - 46.0 - - - - -
year 2023 44.0 - - - - - 44.0 - 44.0 - - - - -
Spain year 2024 322.0 = = = = = 322.0 78.0 88.0 = 156.0 e e s
year 2023 269.0 - - - - - 269.0 75.0 86.0 - 108.0 - - -
Czech year 2024 427.0 = = = = = 427.0 91.0 92.0 102.0 142.0 = = =
year 2023 282.0 - - - - - 282.0 91.0 92.0 54.0 45.0 - - -
Hungary year 2024 139.0 = = = = = 139.0 78.0 49.0 = 12.0 = = =
year 2023 139.0 - - - - - 139.0 78.0 49.0 - 12.0 - - -
Switzerland year 2024 62.0 - - - - - 62.0 62.0 - - - - - -
year 2023 68.0 - - - - - 68.0 68.0 - - - - - -
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usa year 2024 | 2,402.0 | 206.0 | = | = | 206.0 | = | = | 2,196.0 | 2,059.0 | = | 36.0 | 101.0 | - - - -

year 2023 | 3,081.0 | 217.0 | - - 217.0 | - - 2,864.0 | 2,441.0 | - 39.0 | 384.0 | -] -] -] -
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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 2024

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 2024 8,384.0 171.0 3,497.0 2,208.0 727.0 995.0 575.0 134.0 206.0 42.0
year 2023 9,704.0 174.0 3,508.0 2,877.0 867.0 1,045.0 737.0 383.0 232.0 55.0
Germany year 2024 1,921.0 88.0 168.0 1,274.0 9.0 250.0 91.0 80.0 49.0 -
year 2023 2,567.0 146.0 179.0 1,782.0 31.0 260.0 167.0 90.0 58.0 -
Belgium year 2024 58.0 - - - - - 50.0 8.0 - -
year 2023 77.0 - - - - - 50.0 27.0 - -
Finland year 2024 13.0 - - - 13.0 - - - - =
year 2023 34.0 - 9.0 - 17.0 8.0 - - - -
France year 2024 2,068.0 - 134.0 607.0 561.0 519.0 93.0 46.0 108.0 -
year 2023 2,296.0 2.0 147.0 692.0 613.0 575.0 100.0 48.0 121.0 -
Great Britain year 2024 153.0 - - 12.0 141.0 - - - - -
year 2023 153.0 - - 12.0 141.0 - - - - -
Italy year 2024 594.0 - 470.0 121.0 3.0 S = = = =
year 2023 160.0 - - 155.0 5.0 - - - - -
Netherlands year 2024 41.0 41.0 = = = = 41.0 = = =
year 2023 50.0 - - - - - 50.0 - - -
Austria year 2024 3,074.0 - 2,725.0 - - - 300.0 - 49.0 -
year 2023 3,666.0 - 3,025.0 - - - 370.0 218.0 53.0 -
Portugal year 2024 273.0 - = 93.0 = 180.0 = = = =
year 2023 287.0 - - 107.0 - 180.0 - - - -
Spain year 2024 104.0 - = 101.0 = 3.0 = = = =
year 2023 146.0 - - 129.0 - 17.0 - - - -
Japan year 2024 = - = = = = = = = =
year 2023 208.0 - 148.0 - 60.0 - - - - -
Canada year 2024 42.0 42.0 = = = = = = = 42.0
year 2023 55.0 26.0 - - - - - - - 55.0
other states/institutions year 2024 43.0 - - - - 43.0 - - - -
year 2023 5.0 - - - - 5.0 - - - -
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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

3. Quarter 2024

thereof thereof
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 2024 - -
year 2023 - -
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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 2024

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 € mn. €mn. € mn. €mn. €mn. €mn.
Total - all states year 2024 745.0 = 745.0
year 2023 602.0 189.0 413.0
Germany year 2024 200.0 - 200.0
year 2023 - - -
France year 2024 60.0 = 60.0
year 2023 - - -
Ireland year 2024 75.0 = 75.0
year 2023 - - -
Italy year 2024 65.0 o 65.0
year 2023 80.0 - 80.0
Latvia year 2024 25.0 - 25.0
year 2023 25.0 - 25.0
! ] year 2024 - - -
year 2023 37.0 - 37.0
Austria year 2024 - - -
year 2023 121.0 - 121.0
Slovakia year 2024 100.0 - 100.0
year 2023 100.0 - 100.0
Slovenia year 2024 50.0 - 50.0
year 2023 50.0 - 50.0
Spain year 2024 170.0 - 170.0
year 2023 - - -
other states/ year 2024 - - -
year 2023 189.0 189.0 -
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Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe

3. Quarter 2024

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

State 3. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2024 A
year 2023 -
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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 2024

Mortgage Pfandbriefe

Q3 2024 Q3 2023
Outstanding Pfandbriefe (€ mn.) 15,882.0 15,889.0
therfeof percentage share of fixed-rate Pfandbriefe % 89.0 92.3
section 28 para. 1 no. 13
Cover Pool (€ mn.) 19,207.0 19,629.0
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 (€ mn.) = -
sentence
thereof total amount of the assets according section 19 para. 1 which
exceed the limits laid down in section 19 para. 1 s. 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
thergof percentage share of fixed-rate cover assets % 58.0 54.9
section 28 para. 1 no. 13
Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD o -
Regulation for each foreign currency in € mn. CHF 64.0 70.0
section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP 991.0 704.0
HKD = -
JPY = -
NOK = -
SEK 251.0 594.0
usD 357.0 1,316.0
AUD - -

volume-weighted average of the maturity

that has passed since the loan was granted (seasoning) years 4.0 3.7
Jsection 28 para, 2 no. 4

average loan-to-value ratio, weighted using the mortgage lending

value % 57.0 56.1
section 28 para. 2 no. 3

average loan-to-value ratio, weighted using the market value % 36.0 33.3

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) SO .
Day on which the largest negative sum results Day (1-180) 11 -
Total amount of cover assets meeting the requirements of section 4 (€ mn.) 757.0 484.0

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 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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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 2024

Public Pfandbriefe

Q3 2024 Q3 2023

Outstanding Pfandbriefe (€ mn.) 6,865.0 8,639.0

therfeof percentage share of fixed-rate Pfandbriefe % 77.2 72.2

section 28 para. 1 no. 13

Cover Pool (€ mn.) 8,387.0 9,704.0

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

. (€ mn.) - -

section 28 para. 1 no. 12

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

section 28 para. 1 no. 12

thereof percentage share of fixed-rate cover assets % 74.0 74.6

section 28 nara. 1 no. 13

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

Regulation for each foreign currency in € mn. CHF 63.0 84.0

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK ° -
GBP 165.0 171.0
HKD ° -
JPY = 177.0
NOK ° -
SEK = -
usbD 65.0 138.0
AUD o -

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.) AL 310
Day on which the largest negative sum results Day (1-180) 149 23
Total amount of cover assets meeting the requirements of section 4

para la s. 3 Pfandbrief Act i K (€mn) i 233.0
Key figures according section 28 para. 1 no. 7 Pfandbrief Act

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

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

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

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

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 % - -
is deemed to have occurred.
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Publication according to section 28 para. 1 no. 2 Pfandbrief Act

List of International Secu
3. Quarter 2024

Mortgage Pfandb
Q3 2024

s of the Internatis Organization for

(ISIN) by ief class

Q3 2023

DE000A11QAU6, DEO00A13SV24, DEOO0OA13SV6S, DEOOOALIRFBQ3, DEOO0OA254ZN3,
DEOOOA2AAVS8, DEODOOA2AAVX2, DEOOOA2E4Y0S5, DEOOOA2E4Y39, DEOOOA2E4ZA7,
DEOOOA2GSLB8, DEO00A2GSLI1, DEOOOA2GSLP8, DEOOOA2GSLQ6, DEOOOA2GSLVE,
DEOOOA2NBJ96, DEOOOA2YNVM8, DEOOOA2YNVV9, DEOOOA2YNVY3, DEOOOA30WFO1,
DEOOOA30WF19, DEOOOA30WF27, DEOOOA30WF68, DEOOOA30WF92, DEOOOA3OWFS7,
DEOOOA30WFU3, DEOOOA30WFZ2, DEOO0A31RI03, DEOOOA31RI11, DEOOOA31RI29,

DEO00A11QA15, DEOOOA11QAS6, DEOOOA11QALS, DEOO0OA11QAM3, DEO0O0A11QAQ4,
DEO00A11QATS8, DEO00A11QAU6, DEO0O0OA11QAV4, DEODOOA11QAX0, DEOOOA11QAYS,
DE000A13SV24, DEOO0OA13SV65, DEOOOA1IRFBQ3, DEOOOA1X3LL4, DEOOOA1X3LZ4,
DEO00A254ZN3, DEO00A254ZP8, DEOOOA2AAVSS, DEOODA2AAVX2, DEOOOA2E4Y0S,
DEOOOA2E4Y39, DEOOOA2E4ZA7, DEOOOA2GSLBS, DEOOOA2GSLI1, DEOOOA2GSLL7,
DEOO0OA2GSLP8, DEO00A2GSLQ6, DEOOOA2GSLV6E, DEO0OA2LQNPS, DEOOOA2NBIY6,

ISIN DEO00A31RI37, DEOOOA31RI45, DEOOOA31RI52, DEOOOA31RI60, DEOOOA31RIP3, DEOO0A2YNVMS8, DEOOOA2YNVV9, DEOOOA2YNVY3, DEOOOA30WFO1, DEOOOA30WF19,
DEOOOA30WF27, DEOOOA30WF68, DEOOOA30WF92, DEOOOA30WFS7, DEOOOA30WFU3,
DEO00A31R]S7, DEOOOA31RIV1, DEOOOA31RIZ2, DEOOOA3826W6, DEOOOA3826X4,
DEOOOA30WFZ2, DEO00A31RIP3, DEOOOA31RIS7, DEO00A31RIV1, DEOOOA31RIZ2,
DEO00A3826Y2, DEO00A3826Z9, DEOOOA3ESK73, DEOOOA3ESK99, DEOOOA3ESKWY,
DEOOOA3ESK73, DEOOOA3ESK99, DEOOOA3ESKWY, DEOOOA3ESKYS, DEOOOA3ESKZ2,
DEOOOA3ESKYS, DEOOOA3ESKZ2, DEOOOA3TOX48, DEOOOA3TOX63, DEOOOA3TOYBS,
DEO00A3H2Z49, DEO00A3H2Z80, DEOOOA3H2ZW1, DEOOOA3TOX48, DEOOOA3TOX63,
DEOOOA3TOYC6, DEOOOA3TOYD4, DEOOOA3TOYE2, DEOOOA3TOYF9, DEOOOA3TOYG7,
DEOOOA3TOYHS, DEOOOA3TOYI1, DEOOOA3TOYL?, DEOOOA3TOYMS DEOOOA3TOYB8, DEOOOA3TOYC6, DEOOOA3TOYD4, DEOOOA3TOYE2, DEOOOA3TOYF9,
’ ! ! DEOOOA3TOYG?7, DEOOOA3TOYHS, DEOOOA3TOYJ1, DEOOOA3TOYL7, DEOOOA3TOYMS
ISIN - -
ISIN - -
ISIN - -
ISIN - -
ISIN - -
ISIN - -
ISIN - -

Q3 2024

Public Pfandbriefe

Q3 2023

DE0001468361, DE0008119504, DE0008153289, DEO0OAOB1K04, DEO0OA11QAR2,
ISIN DEOO0A11QASO, DEO00A11QAW2, DEOOOA12UA83, DEOOOA13SWG1, DEOOOA1A6LIS,
DEO0OA1CR6S0, DEOOOALEWIQ9, DEODOA1R06CS, DEOOOA2AAVW4, DEOOOA31RIX7

DE0001468361, DE0008119504, DE0008153289, DE0008217910, DEOOOAOB1K04,|
DEO00A11QAR2, DEOO0A11QASO, DE0O0A11QAW2, DEO0OA12UA8S3, DEOOOAL3SWGL,
DEO0OA1A6LI8, DEO0OA1CRES0, DEOOOALEWIQY, DEOOOALRO6CS, DEOOOA1X2558,
DEO0OA1X2616, DEOOOA2AAVW4, DEOOOA31RIYS, DEOOOA3ESK24, DEOOOA3ESK32

ISIN -

ISIN -

ISIN -

ISIN -
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