COMMERZBANK ¢

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

Pfandbriefe outstanding and their cover

3. Quarter 2024

Outstanding total

Commerzbank AG

Kaiserplatz

60311 Frankfurt am Main
Telefon: +49 40 37699 - 0
Telefax: +49 40 37699 - 178
E-Mail: inffo@commerzbank.com
Internet: www.commerzbank.com

net present value risk-adjusted net present value*

Q3 2024 Q32023 Q3 2024 Q32023 Q3 2024 Q32023

Mortgage Pfandb (€ mn.) 29,187.2 29,859.5 29,178.4 28,532.2 28,123.7 26,880.2
of which derivatives (€ mn.) = - - - - -
Cover Pool (€ mn.) 43,295.5 42,186.0 42,229.3 38,710.2 40,323.0 35,522.2
of which derivatives (€ mn.) = - - - - -
Overcollateralization (OC) (€ mn.) 14,108.3 12,326.5 13,050.9 10,177.9 12,199.3 8,642.0
OC in % of Pfandbriefe outstanding 48.3 41.3 44.7 35.7 43.4 32.1

Statutory OC * (€ mn.) 1,146.3 1,186.8 583.6 570.6

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€ mn.) 12,962.0 11,139.7 12,467.3 9,607.3
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 14,108.3 12,326.5 13,050.9 10,177.9
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 48.3 41.3 44.7 35.7

* 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).

Outstanding total

nominal value

net present value

risk-adjusted net present value*

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

(€ mn.) 8,804.9 9,231.4 9,520.7 9,584.0 9,170.9 8,999.1
of which derivatives (€ mn.) = - - - - -
Cover Pool (€ mn.) 18,029.7 15,539.2 18,852.1 15,383.5 17,610.0 13,565.7
of which derivatives (€ mn.) = - - - - -
Overcollateralization (OC) (€ mn.) 9,224.7 6,307.7 9,331.4 5,799.4 8,439.1 4,566.6
OC in % of Pfandbriefe outstanding 104.8 68.3 98.0 60.5 92.0 50.7

Statutory OC (€ mn.) 358.5 378.5 190.4 191.7

Contractual OC 2 (€ mn.) = - - -

Voluntary OC 3 (€ mn.) 8,866.2 5,929.3 9,141.0 5,607.8
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 9,224.7 6,307.7 9,331.4 5,799.4
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 104.8 68.3 98.0 60.5

* 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
(€ mn.) 44.0 59.0 46.1 61.1 45.7 59.3
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 76.5 78.5 74.6 73.3 73.4 70.0
of which derivatives (€ mn.) - - - - - -
Overcollateralization (OC) (€ mn.) 32.5 19.5 28.5 12.2 27.7 10.7
OC in % of Pfandbriefe outstanding 73.9 33.1 61.8 19.9 60.7 18.1
Statutory OC (€mn.) il 4.2 0.9 1.2
Contractual OC 2 (€ mn.) - - - -
Voluntary OC 3 (€mn.) 29.4 15.3 27.6 11.0
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) F2ail 19.5 28.1 12.2
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 73.0 33.1 60.9 19.9

* 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

3. Quarter 2024

Mortgage Pfandbriefe

and their resp cover pools

Q3 2024

Q3 2023

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 502.7 1,826.4 1,633.5 1,582.7 - -
> 0.5 years and <= 1 year 2,840.0 2,192.2 1,197.0 2,243.1 - -
> 1 yearand <= 1.5 years 1,956.5 1,989.0 501.0 1,818.9 502.7 1,633.5
> 1.5 years and <= 2 years 5,365.0 2,635.9 2,840.0 2,099.2 2,840.0 1,197.0
> 2 years and <= 3 years 3,365.0 5,090.2 9,321.5 4,577.0 7,321.5 3,341.0
> 3 years and <= 4 years 2,221.0 4,648.2 3,405.0 4,755.4 3,365.0 9,321.5
> 4 years and <= 5 years 3,919.0 4,874.1 2,221.0 4,481.9 2,221.0 3,405.0
> 5 years and <= 10 years 7,867.0 16,614.1 6,659.0 17,076.3 9,771.0 8,075.0
> 10 years 1,151.0 3,425.5 2,081.5 3,551.6 3,166.0 2,886.5

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 153.5 721.8 1,105.5 686.5 = -
> 0.5 years and <= 1 year 450.5 1,060.6 469.5 736.9 - -
>1 yearand <= 1.5 years 2,096.0 609.7 1,101.3 498.7 153.5 1,105.5
> 1.5 years and <= 2 years 62.2 959.2 1,443.5 906.6 450.5 469.5
> 2 years and <= 3 years 1,198.0 1,435.5 2,155.7 1,247.9 2,158.3 2,544.9
> 3 years and <= 4 years 273.0 1,910.3 198.0 1,042.4 1,198.0 2,155.7
> 4 years and <= 5 years 391.0 1,284.4 273.0 1,691.5 273.0 198.0
> 5 years and 10 years 3,167.4 4,478.1 1,302.9 3,630.3 2,373.4 1,410.8
> 10 years 1,013.2 5,569.9 1,182.0 5,098.4 2,198.2 1,347.0

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years - - 10.0 7.0 = -
> 0.5 years and <= 1 year B - 5.0 - = -
> 1 yearand <= 1.5 years 44.0 57.0 - - - 10.0
> 1.5 years and <= 2 years = - - - - 5.0
> 2 years and <= 3 years - 19.5 44.0 57.0 44.0 -
> 3 years and <= 4 years - - - 14.5 - 44.0
> 4 years and <= 5 years - - - - - -
> 5 years and <= 10 years R R R R R R
> 10 years R R R R - -
Information on the maturity extension of the Pfandbriefe

Q3 2024 Q3 2023

of the Pfandbriefe

Prerequisites for the extension of maturity

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.

the Pfandbriefe

Powers of the cover pool administrator in
the event of the extension of maturity of

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 30,752.0 30,320.1
more than 300,000 Euros up to 1 mn. Euros 8,344.1 7,874.3
more than 1 mn. Euros up to 10 mn. Euros 1,426.7 1,380.5
more than 10 mn. Euros 1,181.0 1,030.6
Total 41,703.8 40,605.5
Cover Assets used to secure public Pfandbriefe according to their amount in tranches
3. Quarter 2024

€ mn. € mn.
up to 10 mn. Euros 2,019.4 1,891.8
more than 10 mn. Euros up to 100 mn. Euros 7,677.9 6,547.8
more than 100 mn. Euros 8,332.3 7,099.6
Total 18,029.7 15,539.2
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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
ota of pay claims as
[Residential | leommereiall - inarrears for  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 41,703.8 40,764.0 11,976.2 24,691.3 4,096.5 = 0.0 939.8 786.7 100.0 0.0 53l = = = =
year 2023 40,605.5 39,807.8 11,648.6 24,024.5 4,134.7 0.1 - 797.7 566.4 173.3 0.0 58.0 - - - -
Germany year 2024 41,703.8 40,764.0 11,976.2 24,691.3 4,096.5 = 0.0 939.8 786.7 100.0 0.0 53l = = = =
year 2023 40,605.5 39,807.8 11,648.6 24,024.5 4,134.7 0.1 - 797.7 566.4 173.3 0.0 58.0 - - - -
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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 18,029.7 2,610.7 449.6 3,205.5 9,298.5 2,040.5 2,872.3 163.3 - -
year 2023 15,539.2 2,633.5 455.8 3,489.1 7,263.8 1,533.9 2,740.2 55.0 1.5 -
Germany year 2024 14,571.3 1,610.8 = 2,526.3 8,290.8 2,028.5 1,610.8 114.9 = =
year 2023 11,706.5 1,724.3 - 2,773.4 5,589.1 1,513.0 1,831.0 - - -
Belgium year 2024 54.2 5.8 = = = = 5.8 48.4 = =
year 2023 62.3 7.3 - - - - 7.3 55.0 - -
Denmark year 2024 145.0 145.0 = = = = 145.0 = = =
year 2023 77.8 77.8 - - - - 77.8 - - -
Finland year 2024 143.8 93.1 - - 50.7 - 93.1 - - -
year 2023 106.9 51.3 - - 55.6 - 51.3 - - -
France year 2024 206.4 187.7 = 10.5 8.2 = 187.7 = = =
year 2023 229.2 204.6 - 14.5 10.1 - 204.6 - - -
Great Britain year 2024 530.1 69.1 = S 449.1 12.0 69.1 = = =
year 2023 1,196.1 79.0 - - 1,094.9 20.8 79.0 - 1.5 -
Italy year 2024 362.1 - 44.9 130.6 186.6 S = = = =
year 2023 404.3 - 44.5 132.0 227.8 - - - - -
Netherlands year 2024 118.9 118.9 = = = = 118.9 = = =
year 2023 102.7 102.7 - - - - 102.7 - - -
Austria year 2024 399.7 4.7 395.0 - - - 4.7 - - -
year 2023 400.8 5.8 395.0 - - - 5.8 - - -
Poland year 2024 261.7 - = = = = 261.7 = - -
year 2023 - - - - - - - - - -
Sweden year 2024 0.7 0.7 - - - - 0.7 - - -
year 2023 1.4 1.4 - - - - 1.4 - - -
Spain year 2024 23.1 - - 23.1 - - - - - -
year 2023 23.1 - - 23.1 - - - - - -
Norway year 2024 34.9 34.9 = = = = 34.9 = = =
year 2023 39.7 39.7 - - - - 39.7 - - -
Switzerland year 2024 861.7 257.8 = 497.9 105.9 = 257.8 = = =
year 2023 855.3 265.8 - 486.1 103.4 - 265.8 - - -
Japan year 2024 42.0 - = = 42.0 = = = = =
year 2023 42.0 - - 42.0 - - - - - -
Canada year 2024 26.6 - 9.6 17.0 = = = = = =
year 2023 34.2 - 16.2 17.9 - - - - - -
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USA year 2024 165.2 - 165.2 -
year 2023 183.0 - 183.0 - -
other states/institutions year 2024 82.2 82.2 - 82.2 -
year 2023 73.7 73.7 - 73.7 -
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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
Total - all states year 2024 1,591.8 1,591.8
year 2023 1,580.5 1,580.5
Germany year 2024 545.0 545.0
year 2023 695.0 695.0
Italy year 2024 661.8 661.8
year 2023 625.5 625.5
Austria year 2024 100.0 100.0
year 2023 100.0 100.0
Portugal year 2024 125.0 125.0
year 2023 - -
Spain year 2024 160.0 160.0
year 2023 160.0 160.0
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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. 8, 9, 10 Pfandbrief Act

Further cover assets - in detail for Ship Pfandbriefe

3. Quarter 2024

Further cover assets for Ship Pfandbriefe according to section 26 para. 1 no. 3, section 26 para. 1 no. 5, section 26 para. 1 no. 4

State 3. Quarter € mn. €mn. € mn. €mn. €mn. €mn.

Total - all states year 2024 76.5 76.5 =
year 2023 78.5 78.5 -

Germany year 2024 71.5 71.5 -
year 2023 71.5 71.5 -

Greece year 2024 5.0 5.0 -
year 2023 - - -

Slovakia year 2024 - -
year 2023 7.0 7.0 -
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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.) 29,187.2 29,859.5
therfeof percentage share of fixed-rate Pfandbriefe % 83.1 76.5
section 28 para. 1 no. 13
Cover Pool (€ mn.) 43,295.5 42,186.0
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 % 97.6 98.1
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 _ -
section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP = -
HKD = -
JPY = -
NOK = -
SEK = -
usD - -
AUD - -

volume-weighted average of the maturity

that has passed since the loan was granted (seasoning) years 5.4 5.2
Jsection 28 para, 2 no. 4

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

value % 50.8 51.3
section 28 para. 2 no. 3

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

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. 1la s. 3 Pfandrief Act for Pfandbriefe (€mn) 24 1,035.5
Day on which the largest negative sum results Day (1-180) 28 122
Total amount of cover assets meeting the requirements of section 4 (€ mn.) 1,474.8 1,421.1

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.) 8,804.9 9,231.4

therfeof percentage share of fixed-rate Pfandbriefe % 60.2 52.3

section 28 para. 1 no. 13

Cover Pool (€ mn.) 18,029.7 15,539.2

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

thergof percentage share of fixed-rate cover assets % 78.5 75.8

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 289.5 >79.8

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK ° -
GBP 448.5 812.7
HKD ° -
JPY - -
NOK ° -
SEK = -
usbD 991.0 1,024.4
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.) B 440.1
Day on which the largest negative sum results Day (1-180) - 179
Total amount of cover assets meeting the requirements of section 4

para la s. 3 Pfandbrief Act i K (€mn) 7 658.7
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 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

Ship Pfandbriefe

Q3 2024 Q3 2023
Outstanding Pfandbriefe (€ mn.) 44.0 59.0
therfeof percentage share of fixed-rate Pfandbriefe % 100.0 100.0
section 28 para. 1 no. 13
Cover Pool (€ mn.) 76.5 78.5
thereof total amount of the ship mortgages according section 21 which
exceed the limits laid down in section 22 para. 5 s. 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
. (€ mn.) = -
section 28 para. 1 no. 12
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
thergof percentage share of fixed-rate cover assets % 100.0 100.0
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 € mn. CHF - "
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. 1a s. 3 Pfandrief Act for Pfandbriefe (€mn) et 12.1
Day on which the largest negative sum results Day (1-180) 112 115
Total amount of cover assets meeting the requirements of section 4

para 1a s. 3 Pfandbrief Act i i (€ mn.) s 73.3
Key figures according section 28 para. 1 no. 7 Pfandbrief Act

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

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

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

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

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

share of derivative transactions in liabilities to be covered according % _ R
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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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 ization (ISIN) by ief class

Q3 2023

DEO00CBOHR27, DEOOOCBOHR43, DEOOOCBOHR50, DEO00CZ40KZ0, DEO00CZ40LGS8,
DE000CZ40LQ7, DEO00CZ40MB7, DEO00CZ40MN2, DEO00CZ40MQ5, DEO00CZ40MU7,
DE000CZ40MV5, DEO00CZ40NP5, DEOOOCZ40NUS, DEOOOCZ40NY7, DEO00CZ439P6,
DE000CZ43Z23, DE000CZ43Z56, DEO00CZ43Z72, DEO00CZ43ZE7, DEO0O0CZ43ZF4,

DEO00CBOHR27, DEOOOCBOHR43, DEOOOCBOHR50, DE000CZ40126, DEO00CZ40KZ0,|
DE000CZ40LG8, DEO00CZ40LM6, DEO00CZ40LQ7, DEO00CZ40MB7, DEOO0CZ40MH4,
DE000CZ40MN2, DEO00CZ40MQ5, DEO00CZ40MU7, DEO00CZ40MVS, DEOOOCZ4ONNO,|
DE000CZ40NP5, DEO0OOCZ40NUS, DEO00CZ40NY7, DEO00CZ43ZE7, DEO0O0CZ43ZF4,

ISIN DE000CZ43Z]6, DE000CZ43ZS7, DEO00CZ43ZW9, DEO00CZ43ZX7, DEO0O0CZ45VF8, DE000CZ43Z]6, DE000CZ43ZS7, DEO00CZ43ZW9, DEO00CZ43ZX7, DEO00CZ43Z23,|

DE000CZ45VS1, DEO00CZ45W16, DEO00CZ45W24, DEO00CZ45W32, DEO00CZ45W40, DE000CZ43Z56, DE000CZ43Z72, DEO0O0CZ45VF8, DEO00CZ45VS1, DEO0O0CZ45WY7,

DE000CZ45W65, DEO00CZ45W73, DEO00CZ45W99, DEO00CZ45WY7, DEO00CZ45Y22, DE000CZ45W08, DEO00CZ45W16, DEO00CZ45W24, DEO00CZ45W32, DEO00CZ45W40,

DE000CZ45YB1, DEO00CZ45YGO, DEO00CZ45YK2, DEO00CZ45YLO, DEOOOCZ45YX5 DE0O00CZ45W65, DEO00CZ45W73, DEO00CZ45W99, DEOOOEH1A3P2|
ISIN - -
ISIN - -
ISIN - -
ISIN - -
ISIN - -
ISIN - -
ISIN - -

Public Pfandbriefe

Q3 2024 Q3 2023

1SN CH0026096567, DEOOOCBOHR19, DE000CZ439N1, DEO00CZ43Z15, DE00OCZ45YMS, CH0026096567, DEODOCBOHR19, DE000CZ43Z15, DEOOOEHOAIW3, DEO0OCZ45VX1,|

DE000CZ45YU1, DEOOOEHOA1W3, DEOOOHBE1MF6 DE000CZ45V33, DE0O00CZ45VW3, DEOOOHBE1MF6|
ISIN - -
ISIN - -
ISIN - -
ISIN - -
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