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

Pfandbriefe outstanding and their cover
2. Quarter 2024

Outstanding total

net present value risk-adjusted net present value*

Q2 2024 Q22023 Q2 2024 Q22023 Q2 2024 Q22023

Mortgage Pfandb (€ mn.) 30,631.2 29,557.5 30,001.7 28,307.0 28,837.0 26,249.4
of which derivatives (€ mn.) = - - - - -
Cover Pool (€ mn.) 43,398.8 41,298.8 41,172.4 38,098.5 39,022.2 34,173.0
of which derivatives (€ mn.) = - - - - -
Overcollateralization (OC) (€ mn.) 12,767.6 11,741.3 11,170.7 9,791.5 10,185.3 7,923.7
OC in % of Pfandbriefe outstanding 41.7 39.7 37.2 34.6 35.3 30.2

Statutory OC * (€ mn.) 1,205.9 1,167.1 600.0 1,110.6

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€ mn.) 11,561.7 10,574.2 10,570.6 8,680.8
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 12,767.6 11,741.3 11,170.7 9,791.5
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 41.7 39.7 37.2 34.6

* 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*

Q2 2024 Q2 2023 Q2 2024 Q2 2023 Q2 2024 Q2 2023

(€ mn.) 9,198.3 9,240.6 9,739.8 9,740.5 9,335.0 8,974.2
of which derivatives (€ mn.) = - - - - -
Cover Pool (€ mn.) 16,971.7 15,193.5 17,257.0 15,384.8 15,973.1 13,077.4
of which derivatives (€ mn.) = - - - - -
Overcollateralization (OC) (€ mn.) 7,773.4 5,952.9 7,517.2 5,644.3 6,638.1 4,103.2
OC in % of Pfandbriefe outstanding 84.5 64.4 77.2 57.9 71.1 45.7

Statutory OC * (€ mn.) 376.8 383.0 194.8 382.1

Contractual OC 2 (€ mn.) = - - -

Voluntary OC 3 (€ mn.) 7,396.7 5,569.9 7,322.4 5,262.3
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 7,773.4 5,952.9 7,517.2 5,644.3
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 84.5 64.4 77.2 57.9

* 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).

net present value risk-adjusted net present value*

Outstanding total

Q2 2024 Q22023 Q22024 Q22023 Q2 2024 Q22023
(€ mn.) 49.0 59.0 50.6 60.7 50.0 57.6
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 76.5 78.5 73.2 72.7 71.7 67.6
of which derivatives (€ mn.) - - - - - -
Overcollateralization (OC) (€ mn.) 27.5 19.5 22.6 12.0 21.7 10.0
OC in % of Pfandbriefe outstanding 56.1 33.1 44.6 19.8 43.4 17.3
Statutory OC (€mn.) 3.5 4.2 1.0 3.9
Contractual OC 2 (€ mn.) - - - -
Voluntary OC 3 (€mn.) 24.0 15.3 21.6 8.1
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 27.1 19.5 22.2 12.0
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 55.3 33.1 43.9 19.8

* 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
2. Quarter 2024

Mortgage Pfandbriefe

and their resp cover pools

Q22024

Q22023

Q22024

Mat-Ex (12 months)*

Q22023

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 1,023.7 2,430.1 1,625.0 1,362.9 - -
> 0.5 years and <= 1 year 1,640.0 2,167.8 1,207.5 1,920.7 - -
> 1 yearand <= 1.5 years 4,731.5 1,866.9 1,022.0 1,945.0 1,023.7 1,625.0
> 1.5 years and <= 2 years 4,190.0 2,434.6 1,640.0 2,110.3 1,640.0 1,207.5
> 2 years and <= 3 years 4,425.0 5,013.5 8,921.5 4,199.0 8,921.5 2,662.0
> 3 years and <= 4 years 1,883.0 4,688.2 4,425.0 4,877.2 4,425.0 8,921.5
> 4 years and <= 5 years 3,987.0 4,691.9 1,933.0 4,641.3 1,883.0 4,425.0
> 5 years and <= 10 years 7,600.0 16,642.2 6,787.0 16,868.7 9,517.0 6,935.0
> 10 years 1,151.0 3,463.6 1,996.5 3,373.6 3,221.0 3,781.5

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 520.2 529.6 133.1 596.9 = -
> 0.5 years and <= 1 year 1,110.3 855.0 1,089.5 772.8 - -
>1 yearand <= 1.5 years 1,165.6 911.1 518.0 507.8 520.2 133.1
> 1.5 years and <= 2 years 1,311.6 612.8 2,060.3 631.6 1,110.3 1,089.5
> 2 years and <= 3 years 1,147.2 1,603.3 2,471.1 1,109.6 2,477.2 2,578.3
> 3 years and <= 4 years 303.0 1,874.9 146.3 1,252.5 1,147.2 2,471.1
> 4 years and <= 5 years 198.0 920.0 303.0 1,587.1 303.0 146.3
> 5 years and 10 years 2,370.8 4,459.0 1,303.5 3,393.1 2,373.0 1,387.3
> 10 years 1,071.6 5,206.1 1,215.8 5,342.1 1,267.4 1,435.0

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 5.0 - 10.0 7.0 - -
> 0.5 years and <= 1 year R R R R R R
>1 yearand <= 1.5 years 42.0 10.0 5.0 - 5.0 10.0
> 1.5 years and <= 2 years 2.0 47.0 - - = -
> 2 years and <= 3 years - 5.0 44.0 57.0 44.0 5.0
> 3 years and <= 4 years - 14.5 - - - 44.0
> 4 years and <= 5 years - - - 14.5 - -
> 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

Q22024 Q2 2023

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,

Pr isites for the te f turity
rerequisites for the extension of maturity i addition, section 30 para 2b Pfandbrief Act.

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 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

Powers of the cover pool administrator in  months.

the event of the extension of maturity of

the Pfandbriefe 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

2. Quarter 2024

€ mn. € mn.
up to 300,000 Euros 31,008.5 29,811.6
more than 300,000 Euros up to 1 mn. Euros 8,376.6 7,635.9
more than 1 mn. Euros up to 10 mn. Euros 1,410.7 1,354.3
more than 10 mn. Euros 1,011.3 1,046.5
Total 41,807.1 39,848.3
Cover Assets used to secure public Pfandbriefe according to their amount in tranches
2. Quarter 2024

€ mn. € mn.
up to 10 mn. Euros 1,995.8 1,914.3
more than 10 mn. Euros up to 100 mn. Euros 7,171.9 6,302.6
more than 100 mn. Euros 7,804.0 6,976.6
Total 16,971.7 15,193.5
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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
2. Quarter 2024

Total amount Total amount of these
ota of pay claims as
Residential . Gommerial = inamearsfor the respective amount
Total thereof Total thereof at least 90 in arrears is at least
days 5 percent of the claim
State 2. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. €mn €mn €mn €mn € mn. € mn € mn € mn € mn
Total - all states year 2024 41,807.1 41,036.4 12,061.5 24,847.4 4,127.5 = 0.0 770.7 562.9 154.3 0.0 535 = = = =
year 2023 39,848.3 38,992.0 11,415.0 23,515.0 4,061.9 0.1 - 856.4 624.0 173.7 0.0 58.6 - - - -
Germany year 2024 41,807.1 41,036.4 12,061.5 24,847.4 4,127.5 = 0.0 770.7 562.9 154.3 0.0 53.5 = = = =
year 2023 39,848.3 38,992.0 11,415.0 23,515.0 4,061.9 0.1 - 856.4 624.0 173.7 0.0 58.6 - - - -
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Publication according to section 28 para. 3 no. 2 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe
2. Quarter 2024

thereof owed by

thereof granted by

State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 2. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2024 16,971.7 2,621.4 455.8 3,196.7 8,470.7 1,870.3 2,869.9 108.4 - -
year 2023 15,193.5 2,197.1 455.4 3,812.4 7,178.7 1,386.7 2,303.8 55.0 1.5 -
Germany year 2024 13,453.6 1,601.5 - 2,526.3 7,416.9 1,849.0 1,601.5 60.0 - -
year 2023 10,885.2 1,494.8 - 2,773.4 5,144.6 1,365.7 1,601.5 - - -
Belgium year 2024 54.4 6.0 - - - - 6.0 48.4 - -
year 2023 62.6 7.5 - - - - 7.5 55.0 - -
Denmark year 2024 149.5 149.5 = = = = 149.5 = = =
year 2023 78.8 78.8 - - - - 78.8 - - -
Finland year 2024 145.7 94.1 = = 51.5 = 94.1 = = =
year 2023 84.0 27.6 - - 56.5 - 27.6 - - -
France year 2024 210.2 191.0 = 11.0 8.2 = 191.0 = = =
year 2023 213.6 188.5 - 15.0 10.1 - 188.5 - - -
Great Britain year 2024 567.9 60.8 - - 485.8 21.3 60.8 - - -
year 2023 1,516.2 77.0 - - 1,416.8 21.0 77.0 - 1.5 -
Italy year 2024 362.6 - 44.8 130.6 187.2 S = = = =
year 2023 460.0 - 44.6 187.1 228.3 - - - - -
Netherlands year 2024 121.9 121.9 = = = = 121.9 = = =
year 2023 19.2 19.2 - - - - 19.2 - - -
Austria year 2024 400.1 5.1 395.0 = = = 5.1 = = =
year 2023 401.2 6.2 395.0 - - - 6.2 - - -
Poland year 2024 248.5 - = = = = 248.5 = = =
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 195.1 - - 195.1 - - - - - -
Norway year 2024 34.9 34.9 = = = = 34.9 = = =
year 2023 39.7 39.7 - - - - 39.7 - - -
Switzerland year 2024 857.4 265.7 = 487.9 103.8 = 265.7 = = =
year 2023 876.0 191.5 - 582.3 102.2 - 191.5 - - -
Japan year 2024 42.0 - = = 42.0 = = = = =
year 2023 42.0 - - 42.0 - - - - - -
Canada year 2024 33.8 - 16.1 17.8 = = = = = =
year 2023 33.3 - 15.8 17.5 - - - - - -
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USA year 2024 175.3 - 175.3 - -
year 2023 220.3 - 220.3 - -
other states/institutions year 2024 90.1 90.1 - 90.1 -
year 2023 64.8 64.8 - 64.8 -
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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

2. Quarter 2024

thereof thereof
State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 2. 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
2. 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 2. Quarter
Total - all states year 2024 1,591.8 - = = - 1,591.8
year 2023 1,450.5 - - - - 1,450.5
Germany year 2024 545.0 = = = = 545.0
year 2023 695.0 - - - - 695.0
Italy year 2024 661.8 - - - - 661.8
year 2023 655.5 - - - - 655.5
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 - - - - - -
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Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe

2. 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 2. 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

2. 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 2. 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
2. Quarter 2024

Mortgage Pfandbriefe

Q2 2024 Q2 2023
Outstanding Pfandbriefe (€ mn.) 30,631.2 29,557.5
therfeof percentage share of fixed-rate Pfandbriefe % 77.4 76.3
section 28 para. 1 no. 13
Cover Pool (€ mn.) 43,398.8 41,298.8
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 % 98.1 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 5.1
Jsection 28 para, 2 no. 4

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

value % 51.0 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) GELE 1,092.2
Day on which the largest negative sum results Day (1-180) 31 152
Total amount of cover assets meeting the requirements of section 4 (€ mn.) 1,456.2 1,328.1

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
2. Quarter 2024

Public Pfandbriefe

Q2 2024 Q2 2023

Outstanding Pfandbriefe (€ mn.) 9,198.3 9,240.6

therfeof percentage share of fixed-rate Pfandbriefe % 61.9 52.4

section 28 para. 1 no. 13

Cover Pool (€ mn.) 16,971.7 15,193.5

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

. (€ mn.) - -

section 28 para. 1 no. 12

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 % 77.4 78.2

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 282.5 398.0

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK ° -
GBP 464.3 1,091.2
HKD ° -
JPY - -
NOK ° -
SEK = -
usbD 996.9 882.8
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.) BB 19.2
Day on which the largest negative sum results Day (1-180) 56 14
Total amount of cover assets meeting the requirements of section 4

para la s. 3 Pfandbrief Act i K (€mn) Pl 849.9
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
2. Quarter 2024

Ship Pfandbriefe

Q2 2024 Q2 2023

Outstanding Pfandbriefe (€ mn.) 49.0 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
thereof 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 - -

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 12.3
Day on which the largest negative sum results Day (1-180) 125 152
Total amount of cover assets meeting the requirements of section 4

para 1a s. 3 Pfandbrief Act i i (€ mn.) 78kl 72.8
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 s of the Internatis Organization for ization (ISIN) by ief class
2. Quarter 2024
Mortgage Pfandb
Q2 2024 Q2 2023
DEOOOCBOHR27, DEO0OOCBOHR43, DEOOOCBOHRS50, DEO00CZ40KZ0, DE000CZ40LGS, DEOOOCBOHR27, DEO0OCBOHR43, DEOOOCBOHRS50, DE000CZ40]26, DEOD00CZ40KZ0,|
DE000CZ40LM6, DE000CZ40LQ7, DEO00CZ40MB7, DEO00CZ40MN2, DEO00CZ40MQ5, DEO000CZ40LG8, DE000CZ40LM6, DE0O00CZ40LQ7, DEO0D0CZ40MB7, DEO00CZ40MH4,
DE000CZ40MU7, DEO00CZ40MVS, DEOOOCZ40NPS, DEO00CZ40NUS, DEOOOCZ40NY7, DEO00CZ40MN2, DE000CZ40MQS5, DE000CZ40MU7, DEO00CZ40MVS, DEO00CZ40MW3,
ISIN DE000CZ439P6, DE000CZ43Z23, DE000CZ43Z56, DE000CZ43Z72, DEO00CZ43ZE7, DEO00CZ40NNO, DEO00CZ40NPS, DEO00OCZ40NUS, DEO00OCZ40NY7, DEOO0CZ43ZE7,
DEO000CZ43ZF4, DE000CZ43Z16, DEO00CZ43ZS7, DEO00CZ43ZW9, DE000CZ43ZX7, DEO000CZ43ZF4, DE000CZ43216, DEO00CZ43ZS7, DEO00CZ43ZW9, DE000CZ43ZX7,
DE000CZ45VF8, DE000CZ45VS1, DED00CZ45W08, DEO00CZ45W16, DEO00CZ45W24, DE000CZ43Z23, DE0O00CZ45VF8, DE000CZ45VS1, DEO00CZ45WY7, DEO00CZ45WO08,|
DE000CZ45W32, DE000CZ45W40, DEO00CZ45W65, DEO00CZ45W73, DEO00CZ45W99, DE000CZ45W16, DEO00CZ45W24, DEO00CZ45W32, DEOD00CZ45W40, DEO00CZ45W6S,|
DE000CZ45WY7, DE000CZ45YB1, DEO00CZ45YGO, DEO00CZ45YK2, DEO00CZ45YLO DE000CZ45W73, DEO00CZ45W99, DEOOOEH1A3P2]
ISIN - -
ISIN - -
ISIN - -
ISIN - -
ISIN - -
ISIN - -
ISIN - -
Public Pfandbriefe
Q2 2024 Q2 2023
1SN CH0026096567, DEOOOCBOHR19, DE000CZ43Z15, DEO0OCZ439N1, DEO00CZ45V33, CH0026096567, DEO0OCBOHR19, DEO00CZ43215, DE000CZ45VW3, DEOOOCZ45VX1,
DE000CZ45YM8, DEOOOEHOA1W3, DEOOOHBELMF6 DE000CZ45V33, DEOOOEHOA1W3, DEOOOHBE1MF6
ISIN - -
ISIN - -
ISIN - -
ISIN - -
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