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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.) 2,500.0 3,080.5 2,429.1 2,935.9 2,429.1 2,765.8
of which derivatives (€ mn.) = - - - - -
Cover Pool (€ mn.) 2,986.6 3,844.4 3,003.0 3,969.5 2,990.7 3,642.8
of which derivatives (€ mn.) = - - - - -
Overcollateralization (OC) (€ mn.) 486.6 763.9 573.9 1,033.5 561.6 877.0
OC in % of Pfandbriefe outstanding 19.5 24.8 23.6 35.2 23.1 31.7

Statutory OC (€ mn.) 103.4 127.3 48.6 58.7

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€ mn.) 383.3 636.6 5253 974.8
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 486.6 763.9 573.9 1,033.5
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 19.5 24.8 23.6 35.2

* 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 isk-adjusted net present value*
Q2 2024 Q22023 Q2 2024 Q22023 Q2 2024 Q22023

(€ mn.) 601.5 617.3 639.6 653.8 609.7 600.4
of which derivatives (€ mn.) = - - - - -
Cover Pool (€ mn.) 669.1 732.3 724.6 788.7 645.1 686.3
of which derivatives (€ mn.) = - - - - -
Overcollateralization (OC) (€ mn.) 67.6 115.1 85.0 134.9 35.4 85.9
OC in % of Pfandbriefe outstanding 11.2 18.6 13.3 20.6 5.8 14.3

Statutory OC (€ mn.) 23.1 23.8 12.8 13.1

Contractual OC 2 (€ mn.) = - - -

Voluntary OC 3 (€ mn.) 44.5 91.3 72.2 121.8

Overcollateralization

in Consideration of vdp-Credit- (€ mn.) 67.6 115.1 85.0 134.9
Quality-Differentiation-Model

OC in % of Pfandbriefe outstanding 11.2 18.6 13.3 20.6

* 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 net present value risk-adjusted net present value*

Q2 2024 Q22023 Q22024 Q22023 Q2 2024 Q22023

(€ mn.) 1,300.0 1,800.0 1,305.3 1,793.1 1,318.9 1,773.8
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 1,581.0 2,295.2 1,585.8 2,377.3 1,456.8 1,992.4
of which derivatives (€ mn.) - - - - - -
Overcollateralization (OC) (€ mn.) 281.0 495.2 280.5 584.2 137.9 218.5
OC in % of Pfandbriefe outstanding 21.6 27.5 21.5 32.6 10.5 12.3

Statutory OC (€mn.) 93.5 125.7 26.1 35.9

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€mn.) 187.5 369.5 254.4 548.4

Overcollateralization

in Consideration of vdp-Credit- (€ mn.) 281.0 495.2 280.5 584.2
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 21.6 27.5 21.5 32.6

* 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).

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 - 296.8 570.0 427.2 = -
> 0.5 years and <= 1 year o 244.5 10.5 455.5 - -
>1 yearand <= 1.5 years - 261.3 - 380.1 - 570.0
> 1.5 years and <= 2 years 500.0 573.4 - 200.4 - 10.5
> 2 years and <= 3 years 500.0 807.1 - 690.4 500.0 -
> 3 years and <= 4 years 1,000.0 239.1 1,000.0 668.6 500.0 -
> 4 years and <= 5 years 500.0 360.5 1,000.0 224.4 1,000.0 1,000.0
> 5 years and <= 10 years - 114.6 500.0 308.5 500.0 1,500.0
> 10 years - 89.3 = 489.3 = -
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 27.6 162.1 12.0 55.1 = -
> 0.5 years and <= 1 year 70.2 8.4 10.0 9.1 - -
> 1 yearand <= 1.5 years 87.0 7.6 26.5 160.5 27.6 12.0
> 1.5 years and <= 2 years 30.5 6.4 69.4 7.5 70.2 10.0
> 2 years and <= 3 years 137.0 53.2 116.5 13.6 117.5 95.9
> 3 years and <= 4 years 16.5 10.0 137.0 52.1 137.0 116.5
> 4 years and <= 5 years 15.6 18.2 16.5 10.1 16.5 137.0
> 5 years and <= 10 years 122.4 28.8 135.7 42.8 138.1 132.2
> 10 years 94.7 374.3 93.6 381.6 94.7 113.6
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years - 146.2 250.0 287.9 = -
> 0.5 years and <= 1 year 750.0 195.0 400.0 226.8 = -
>1 yearand <= 1.5 years 50.0 203.2 300.0 225.3 - 250.0
> 1.5 years and <= 2 years 500.0 2118 500.0 248.1 750.0 400.0
> 2 years and <= 3 years - 359.5 350.0 461.8 550.0 800.0
> 3 years and <= 4 years - 258.5 - 383.0 - 350.0
> 4 years and <= 5 years - 179.8 - 148.8 - -
> 5 years and <= 10 years B 7.0 B 53.6 = -
> 10 years - 20.0 - 259.9 - -

Information on

e maturity extension of the Pfandb

efe
Q22024

Q2 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.

Seite 2



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

Cover Assets Q2 2024 Q2 2023
€ mn. € mn.

up to 300,000 Euros 8.2 9.4
more than 300,000 Euros up to 1 mn. Euros 27.4 28.7
more than 1 mn. Euros up to 10 mn. Euros 55iL0S 597.5
more than 10 mn. Euros 2,234.4 2,615.8
Total 2,801.3 3,251.5

Cover Assets used to secure public Pfandbriefe according to their amount in tranches
2. Quarter 2024

Cover Assets Q2 2024 Q2 2023
€ mn. € mn.

up to 10 mn. Euros 33.7 44.2
more than 10 mn. Euros up to 100 mn. Euros 276.5 280.8
more than 100 mn. Euros 359.0 407.3
Total 669.1 732.3

Cover Assets used to secure Ship Pfandbriefe according to their amount in tranches
2. Quarter 2024

Cover Assets Q2 2024 Q2 2023
€ mn. € mn.

up to 500,000 Euros 0.8 0.5
more than 500,000 Euros up to 5 mn. Euros 188.7 222.1
more than 5 mn. Euros 1,323.9 1,717.7
Total i 5185 1,940.3

Seite 3



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

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 2,801.3 554.6 2.5 531.1 21.0 2,246.7 763.4 707.0 649.6 120.4 6.3 = =
year 2023 3,251.5 546.9 5.0 520.9 21.0 2,704.7 1,127.1 873.0 573.3 124.3 6.9 - -
Germany year 2024 2,451.9 551.2 2.5 527.7 21.0 1,900.7 495.3 643.1 635.6 120.4 6.3 = =
year 2023 2,879.4 534.3 5.0 508.3 21.0 2,345.1 815.5 825.4 573.0 124.3 6.9 - -
Denmark year 2024 14.1 = = = = 14.1 = = 14.1 = = = =
year 2023 - - - - - - - - - - - - -
France year 2024 15.7 = = = = 57 57 = = = = = =
year 2023 15.7 - - - - 15.7 15.7 - - - - - -
Great Britain year 2024 7.8 = = = = 7.8 7.8 = = = = = =
year 2023 7.7 - - - - 7.7 7.7 - - - - - -
Netherlands year 2024 294.8 3.4 = 3.4 = 291.4 227.5 63.9 = = = = =
year 2023 270.9 12.6 - 12.6 - 258.3 211.5 46.5 0.3 - - - -
Sweden year 2024 - - - - - - - - - - - - -
year 2023 1.1 - - - - 1.1 - 1.1 - - - - -
USA year 2024 17.1 = = = = 17.1 17.1 = = = = = =
year 2023 76.8 - - - - 76.8 76.8 - - - - - -
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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 669.1 45.2 30.0 369.3 13.1 211.9 8.7 36.1 -
year 2023 732.3 55.4 30.0 419.1 55.0 177.7 11.4 39.1 -
Germany year 2024 361.9 45.2 - 260.4 13.1 45.2 7.3 36.1 -
year 2023 469.9 55.4 - 311.8 55.0 55.4 8.5 39.1 -
Belgium year 2024 31.4 - 30.0 = = o 1.4 o =
year 2023 32.9 - 30.0 - - - 2.9 - -
Portugal year 2024 83.0 - - - - 83.0 - - -
year 2023 83.0 - - - - 83.0 - - -
Switzerland year 2024 109.0 - - 109.0 - - - - -
year 2023 107.3 - - 107.3 - - - - -
USA year 2024 83.8 - - - - 83.8 - - -
year 2023 39.3 - - - - 39.3 - - -
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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 3.7 3.7 - - - 45.2 45.2 -

year 2023 1.1 1.1 - - - 0.9 0.9 -
Germany year 2024 27 27 - - - 45.2 45.2 -

year 2023 1.1 1.1 - - - 0.9 0.9 -
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Publication according to section 28 para. 4 no. 1 b Pfandbrief Act and section 28 para. 4 no. 2 Pfandbrief Act

Claims used to cover Ship Pfandbriefe according to the states in which the ships are registered
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

claims inasmuch as
Total amount of payments in the respective amount
Total thereof arrears in arrears is at least
Sea-going vessels Inland waterway vessels for at least 90 days 5 percent of the claim
State 2. Quarter € mn. € mn. €mn. € mn. € mn.
Total - all states year 2024 1,513.5 1,513.5 = = =
year 2023 1,940.3 1,940.3 - - -
Germany year 2024 88.8 88.8 =
year 2023 170.3 170.3 -
Antigua and Barbuda year 2024 = = =
year 2023 2.1 2.1 -
I year 2024 19.6 19.6 =
year 2023 29.9 29.9 -
Belgi year 2024 3.1 Sl =
year 2023 - - -
Bermuda year 2024 4.1 4.1 -
year 2023 - - -
Cyprus year 2024 39.0 39.0 =
year 2023 67.1 67.1 -
Denmark year 2024 18.2 18.2 -
year 2023 44.7 44.7 -
Great Britain year 2024 20.4 20.4 -
year 2023 30.7 30.7 -
Greece year 2024 = = =
year 2023 18.4 18.4 -
Hong Kong year 2024 16.8 16.8 =
year 2023 46.3 46.3 -
Liberia year 2024 335.4 335.4 -
year 2023 490.3 490.3 -
Malta year 2024 90.1 90.1 -
year 2023 114.6 114.6 -
Marshall Island: year 2024 562.8 562.8 -
year 2023 649.4 649.4 -
F year 2024 211.1 211.1 =
year 2023 215.2 215.2 -
Portugal year 2024 18.0 18.0 -
year 2023 - - -
Singapore year 2024 86.0 86.0 -
year 2023 61.3 61.3 -
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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 € mn. €mn. € mn. €mn. €mn. €mn.

Total - all states year 2024 185.3 185.3
year 2023 592.8 592.8

Germany year 2024 54.0 54.0
year 2023 61.5 61.5

France year 2024 42.0 42.0
year 2023 42.0 42.0

USA year 2024 89.3 89.3
year 2023 489.3 489.3
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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 67.5 67.5 =
year 2023 354.9 354.9 -

Germany year 2024 25.0 25.0 -
year 2023 95.0 95.0 -

France year 2024 22.5 22.5 -
year 2023 - - -

USA year 2024 - -
year 2023 259.9 259.9 -

EU i year 2024 20.0 20.0 -
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
2. Quarter 2024

Mortgage Pfandbriefe

Q2 2024 Q2 2023
Outstanding Pfandbriefe (€ mn.) 2,500.0 3,080.5
therfeof percentage share of fixed-rate Pfandbriefe % 100.0 100.0
section 28 para. 1 no. 13
Cover Pool (€ mn.) 2,986.6 3,844.4
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 % 57.9 57.7
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 14.3 -
GBP 7ot/ 7.5
HKD = -
JPY = -
NOK = -
SEK = 1.1
usD 114.8 560.9
AUD - -

volume-weighted average of the maturity

that has passed since the loan was granted (seasoning) years 5.2 5.0
Jsection 28 para, 2 no. 4

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

value % 57.3 57.2
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. 1a s. 3 Pfandrief Act for Pfandbriefe (€mn) B2 416.0
Day on which the largest negative sum results Day (1-180) 21 20
Total amount of cover assets meeting the requirements of section 4 (€ mn.) 185.3 586.4

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.) 601.5 617.3

therfeof percentage share of fixed-rate Pfandbriefe % 20.0 00.3

section 28 para. 1 no. 13

Cover Pool (€ mn.) 669.1 732.3

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

thergof percentage share of fixed-rate cover assets % 80.8 81.4

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 103.7 109.2

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK ° -
GBP - -
HKD ° -
JPY - -
NOK ° -
SEK = -
usbD 71.0 39.2
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 )
Day on which the largest negative sum results Day (1-180) - -
Total amount of cover assets meeting the requirements of section 4

para la s. 3 Pfandbrief Act i K (€mn) AL 73.0
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 % 6.7 0.1
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.) 1,300.0 1,800.0
therfeof percentage share of fixed-rate Pfandbriefe % 06.2 41.7
section 28 para. 1 no. 13
Cover Pool (€ mn.) 1,581.0 2,295.2
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 % 5.1 16.2
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 1,321.5 2,114.0
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 covgr assets meeting the requirements of section 4 (€ mn) 61.1 R
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 % _ 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 Securities Identification s of the Internatis Organization for ization (ISIN) by ief class

2. Quarter 2024

Mortgage Pfandbriefe

Q2 2024

Q2 2023

ISIN DEO00HCBOBCO, DEOOOHCBOBH9, DEOOOHCBOBN7, DEOOOHCBOBP2, DEOOOHCBOBVO

DEO00HCBOBCO, DEOOOHCBOBH9, DEOOOHCBOBN7, DEOOOHCBOBP2, DEOOOHCBOBVO, |
DEOOOHSH4MM4, DEOOOHSH4MZ6, DEOOOHSH4M73, DEOOOHSHEK 16|

Public Pfandbriefe

Q2 2024

Q2 2023

DEO0OAOD4STS

DEOOOAOD4STS)

Ship Pfandbriefe

Q2 2024

Q2 2023

DE000HCB0OBDS, DEOOOHCBOBL1, DEOOOHCBOB10, DEOOOHCB0B28

DEO0OHCBOAM1, DEOOOHCBOAT6, DEOOOHCBOAU4, DEOOOHCBOBDS, DEOOOHCBOBG1,
DEOOOHCBOBL1, DEOOOHCBOBRS|
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