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

Pfandbriefe outstanding and their cover
1. Quarter 2023

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

Q12023 Q12022 Q12023 Q12022 Q12023 Q12022

(€ mn.) 9,387.7 9,387.1 8,850.2 9,399.3 8,158.4 8,668.5
of which derivatives (€ mn.) - - - - = -
Cover Pool (€ mn.) 12,727.9 11,951.6 12,393.4 12,508.0 11,350.9 11,391.2
of which derivatives (€ mn.) - - - - = -
Over Collateralization (OC) (€ mn.) 3,340.3 2,564.5 3,543.3 3,108.7 3,192.5 2,722.7
OC in % of Pfandbriefe outstanding 35.6 27.3 40.0 33.1 39.1 31.4

Statutory OC**, 1 (€ mn.) 384.8 - 177.0 -

Contractual OC**, 2 (€ mn.) - - - -

Voluntary OC**, 3 (€ mn.) 2,955.5 - 3,366.3 -

Over-Collateralization

in Consideration of vdp-Credit- (€ mn.) - - - -
Quality-Differentiation-Model

OC in % of Pfandbriefe outstanding - - o -

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

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

Q1 2023 Q1 2022 Q1 2023 Q1 2022 Q1 2023 Q1 2022

Public Pfandbriefe (€ mn.) 11,851.1 12,037.0 11,852.0 13,603.8 10,402.7 11,802.3
of which derivatives (€ mn.) = - = - = -
Cover Pool (€ mn.) 13,975.2 14,924.7 13,917.1 16,583.9 12,130.0 14,420.5
of which derivatives (€ mn.) = - = - = -
Over Collateralization (OC) (€ mn.) 2,124.1 2,887.7 2,065.1 2,980.1 1,727.3 2,618.2
OC in % of Pfandbriefe outstanding 17.9 24.0 17.4 21.9 16.6 22.2

Statutory OC**, 1 (€ mn.) 461.2 - 237.0 -

Contractual OC**, 2 (€ mn.) - - - -

Voluntary OC**, 3 (€ mn.) 1,662.9 - 1,828.2 -

Over Collateralization

in Consideration of vdp-Credit- (€ mn.) - - - -
Quality-Differentiation-Model

OC in % of Pfandbriefe outstanding - - = -

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

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

Q12023 Q1 2022 Q12023 Q1 2022 Q12023 Q12022
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) = 40.0 = 39.9 = 38.1
of which derivatives (€ mn.) - - - - - -
Over Collateralization (OC) (€ mn.) = 29.5 = 29.4 = 27.6
OC in % of Pfandbriefe outstanding - 281.0 - 280.0 = 262.9

Over Collateralization

in Consideration of vdp-Credit- (€ mn.) = - - -
Quality-Differentiation-Model

OC in % of Pfandbriefe outstanding - - o -

Statutory OC**, 1 (€ mn.) = - = -
Contractual OC**, 2 (€ mn.) - - - -
Voluntary OC**, 3 (€ mn.) = - = -

* 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).

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

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 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 over collateralization with a view to the vdp-credit quality differentiation model is voluntary.
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Publication according to section 28 para. 1 nos. 4, 5 Pfandbrief Act

Maturity structure of Pfandbriefe
1. Quarter 2023

_ 12023 12022 Q12023 Q1 2022**
Mortgage Pfandbriefe Q: Q Mat-Ex (12 ) Mat-Ex (12 )

and their r ive cover pools

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool
Maturity: €mn. €mn. €mn. €mn €mn. €mn.
<= 0,5 years 368.1 1,389.0 1,340.0 1,408.6 - -
> 0,5 years and <= 1 year 661.0 1,074.2 799.0 915.1 - -
> 1 yearand <= 1,5 years 772.0 648.9 368.0 609.0 368.1 -
> 1,5 years and <= 2 years 525.5 768.8 661.0 669.9 661.0 -
> 2 years and <= 3 years 1,910.0 2,019.4 1,297.5 1,257.3 1,297.5 -
> 3 years and <= 4 years 1,800.0 1,312.4 910.0 1,772.9 1,910.0 -
> 4 years and <= 5 years 1,516.5 1,480.2 1,800.0 1,256.6 1,800.0 -
> 5 years and <= 10 years 1,620.1 3,238.3 1,981.6 3,120.7 2,981.6 -
> 10 years 214.5 796.7 230.0 941.5 369.5 -

0 q 12 12022%%

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool i i i i
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0,5 years 480.1 898.8 318.9 966.1 = -
> 0,5 years and <= 1 year 560.9 838.0 680.4 813.5 = -
>1 yearand <= 1,5 years 164.0 715.0 424.2 538.0 480.1 -
> 1,5 years and <= 2 years 1,147.0 536.0 441.6 694.9 560.9 -
> 2 years and <= 3 years 793.4 1,036.6 1,025.5 1,578.3 1,311.0 -
> 3 years and <= 4 years 2,141.4 1,569.6 834.4 1,191.5 793.4 -
> 4 years and <= 5 years 463.0 1,091.9 2,183.7 1,964.8 2,141.4 -
> 5 years and <= 10 years 3,181.8 3,201.1 3,801.4 3,515.4 3,368.1 -
> 10 years 2,919.5 4,088.2 2,326.8 3,662.2 3,196.1 -

" A 12023 12022%%

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool i i i i
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0,5 years = - 10.5 - = -
> 0,5 years and <= 1 year - - = - - -
> 1 yearand <= 1,5 years - - = - - -
> 1,5 years and <= 2 years - - - 10.0 - -
> 2 years and <= 3 years - - - 20.0 - -
> 3 years and <= 4 years - - - - - -
> 4 years and <= 5 years - - - 10.0 - -
> 5 years and <= 10 years - - 5 - - -
> 10 years o - = - - -

Q1 2022**

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
Prerequisites for the extension of maturity account further possibilities for extension. See also,
of the Pfandbriefe 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 e

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.

* Effects of an extension of maturity on the maturity structure of the Pfandbriefe / extension scenario: 12 months. This is an extremely unlikely scenario, which could only come into play after the appointment of a cover
pool administrator.

** In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.
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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 2:

Mortgage loans used as cover for Mortgage Pfandbriefe according to their amount in tranches
1. Quarter 2023

Cover Assets Q1 2023 Q1 2022
€ mn. € mn.

up to 300,000 Euros 1,257.7 1,270.5
more than 300,000 Euros up to 1 mn. Euros 520.7 506.3
more than 1 mn. Euros up to 10 mn. Euros 2,947.3 3,035.1
more than 10 mn. Euros 7,402.1 6,345.6
Total 12,127.8 11,157.5

Cover Assets used to secure public Pfandbriefe according to their amount in tranches
1. Quarter 2023

Cover Assets Q1 2023 Q1 2022
€ mn. € mn.

up to 10 mn. Euros 2,697.8 2,679.7
more than 10 mn. Euros up to 100 mn. Euros 5,832.1 5,298.1
more than 100 mn. Euros 4,994.1 6,544.6
Total 13,524.0 14,522.4
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Publication according to section 28 para. 2 nos. 1 b, ¢ and no. 2 Pfandbrief Act

Volume of claims used to cover Mortgage Pfandbriefe according to states in which the real property is located,

according to property type and the total amount of payments in arrears for at least 90 days
as well as the total amount of these claims inasmuch as the respective amount in arrears is at least 5 percent of the claim

1. Quarter 2023

Total a Total amount of these.
of payr claims inasmuch as
Residential L (Gemmerneial L inarrears for pective amount
Total thereof Total thereof atleast90 in arrears is at least
days S percent of the claim
State LQuarter | cmn €mn. cmn €mn. cmn €mn. cmn €mn. cmn €mn. cmn €mn, emn €mn, cmn €mn.
Total - al states ear 2023 121276 46727 2623 8771 35097 - 235 74550 33698 26950 1016 10984 989 912 05 o1
year 2022 11157.4 46757 2585 8938 35105 129 - 64817 25755 2,607.0 1110 997.9 107.0 815 01 09
Germany. ear 2023 80336 32869 2582 8323 21728 - 235 47467 2,0852 16307 1016 8032 779 8.1 00 o1
year 2022 72,7457 3,423.1 2544 8370 23317 - 43226 15987 16993 1110 8169 675 783 01 09
Belgium ear 2023 330 75 - - 75 - - 255 - 255 - - - - - -
year 2022 331 7.5 - - 75 - 256 - 256 - - - - - -
France ear 2023 7279 1055 a1 133 1781 - - 5324 2503 1944 - 578 209 - - -
year 2022 6454 2081 a1 130 1910 - 4373 1905 1927 - 401 140 - - -
Great Britain ear 2023 7409 547 - - 547 - - 6862 3144 3575 - 111 - 31 05 -
year 2022 5769 - - - 5769 2750 260.7 - 116 264 32 - -
Ireland ear 2023 1469 - - - - - - 1469 9.1 339 - 539 - - - -
year 2022 - - - - - - - - - - - - -
Luxembourg ear 2023 1837 - - - - - - 1837 1837 - - - - - - -
year 2022 9.5 - - - - - 9%.5 %65 - - - - - - -
Netherlands ear 2023 16460 11035 - 315 10720 - - 5425 2336 1590 - 1499 - - - -
year 2022 15429 10124 - 438 955.7 129 - 5305 2168 2127 - 1010 - - - -
Austria ar 2023 115 216 - - 245 - - 869 802 67 - - - - - -
year 2022 1121 246 - 245 - 875 802 73 - - - - - -
Poland ar 2023 6.1 - - - - - - 4161 1534 2102 - 225 - - - -
year 2022 2927 - - - 2927 127.1 1431 - 225 - - - -
‘Spain ar 2023 88.1 - - - - - - 881 400 a72 - - - - - -
year 2022 9.7 - - - 697 167 472 - 58 - - - -
ar 2023 - - - - - - - - - - - - - - - -
year 2022 424 - - - 424 240 184 - - - - - -
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Publication according to section 28 para. 3 no. 2 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe
1. Quarter 2023

thereof owed by thereof granted by
Regional Local Other debtors ~ State Regional Local Other debtors
authorities authorities aut aut
State 1. Quarter €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn.
Total - all states year 2023 13,555.5 339.9 491.7 2,702.8 56869 2,773.7 3756 602.5 675.4 247.0
year 2022 14,522.2 463.6 338.8 3,903.9 52768 2,918.9 610.9 509.3 589.2 3744
Germany year 2023 12,020.7 1872 10.0 24543 5,646.5 2,409.0 2815 588.1 531.0 1003
year 2022 12,9576 1292 55.0 3,648.6 5218.7 2,542.2 2242 509.3 589.0 1706
Belgium year 2023 243.9 439 - 75.0 - 1250 - - - 439
year 2022 258.3 583 - 75.0 - 125.0 - - - 583
Denmark year 2023 43.6 436 - - - - - - - 436
year 2022 687 48.3 - - - - - - - 687
Finland year 2023 122 - - - 72 50 - - - -
year 2022 13.0 - - - 80 5.0 - - - -
France year 2023 208.5 - - - - 114 384 144 1444 -
year 2022 242.5 60.0 - - - 118 2305 - 02 -
year 2023 569 - - - - 569 - - - -
year 2022 59.1 - - - - 59.1 - - - -
Ttaly year 2023 299 - 249 5.0 - - - - - -
year 2022 300 - 237 63 - - - - - -
Latvia year 2023 212 - - - 212 - - - - -
year 2022 265 - - - 265 - - - - -
Luxembot year 2023 1032 - - - - 1032 - - - -
year 2022 1286 - - - - 1286 - - - -
year 2023 235 235 - - - - 235 - - -
year 2022 277 277 - - - - 277 - - -
Austria year 2023 436.3 32 429.1 - 4.0 - 32 - - -
year 2022 242.5 64 230.5 - 56 - 6.4 - - -
Poland year 2023 276 - 276 - - - - - - -
year 2022 296 - 206 - - - - - - -
Sweden year 2023 8.0 - - - 80 - - - - -
year 2022 8.0 - - - 80 - - - - -
Spain year 2023 - - - - - - - - - -
year 2022 16.2 - - - - 162 - - - -
year 2023 697 95 - 602 - - - - - 95
year 2022 84.6 116 - 73.0 - - - - - 116
Japan year 2023 417 - - 10.0 - 317 - - - -
year 2022 10.0 - - - 100 - - - - -
Canada year 2023 46.4 - - 14.7 - 317 - - - -
year 2022 45.4 - - 14.4 - 310 - - - -
usa year 2023 1623 201 - 836 - - 29.1 - - 497
year 2022 273.9 122.1 - 866 - - 1221 - - 652
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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

1. Quarter 2023

thereof thereof
State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2023 8.3 8.3 = 0.9 0.9 = - -
year 2022 6.2 6.2 - 2.6 2.6 - - -
Germany year 2023 8.3 8.3 = 0.9 0.9 = = =
year 2022 6.2 6.2 - 2.6 2.6 - - -
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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
1. Quarter 2023

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 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn.

Total - all states year 2023 600.1 384.1 = = = 216.0
year 2022 - - - - - -

Germany year 2023 379.6 334.6 = = = 45.0
year 2022 - - - - - -
year 2023 7.0 = = = = 7.0
year 2022 - - - - - -

Italy year 2023 15.0 = = = = 15.0
year 2022 - - - - - -

Netherlands year 2023 49.6 49.6 = = = =
year 2022 - - - - - -

Japan year 2023 149.0 = = = = 149.0
year 2022 - - - - - -

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.
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Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe

1. Quarter 2023

thereof

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

claims according to section 20 para. 2 no. 2

claims according to section 20 para. 2 nos. 3

claims according to section 20 para. 2 no.
4

a) to c)
overall thereof overall thereof overall thereof
covered bonds covered bonds covered bonds
according Art. 129 according Art. 129 according Art. 129
Regulation (EU) No Regulation (EU) No Regulation (EU) No
575/2013 575/2013 575/2013
State 1. Quarter €mn. €mn. €mn. € mn. €mn. € mn. € mn.
Total - all states year 2023 451.2 451.2 115.0 - -
year 2022 - - - -
Germany year 2023 451.2 451.2 115.0 - -
year 2022 - - - -

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.
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Publication according to section 28 para. 1 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
1. Quarter 2023

Mortgage Pfandbriefe

Q1 2023 Q1 2022
Outstanding Pfandbriefe (€ mn.) 9,387.7 9,387.1
thereof percentage share of fixed-rate Pfandbriefe % 07.8 07.8
Cover Pool (€ mn.) 12,727.9 11,951.6

thereof total amount of the claims according section 12 para. 1 which
exceed the limits laid down in section 13 para. 1 s. 2, 2nd half
sentence

section 28 nara 1
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.) 22.4 -

section 28 para. 1 no. 11
claims which exceed the limits laid down in section 19 para. 1 no. 2*

(€ mn.) - -

(€ mn.) - -
section 28 para. 1 no.
claims which exceed the limits laid down in section 19 para. 1 no. 3*
(€ mn.) - -
section 28 para. 1 no.
claims which exceed the limits laid down in section 19 para. 1 no. 4*
(€ mn.) = -
section 28 para. 1 no. 12 _
thereof percentage share of fixed-rate cover assets % 27.7 80.7
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 >1.2 10.7
section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP 744.8 574.3
HKD - -
JPY = -
NOK - -
SEK = -
usb - -
AUD = -

volume-weighted average of the maturity
that has passed since the loan was granted (seasoning) years 5.9 6.3

section 28 nara. 2 no.
average loan-to-value ratlo weighted using the mortgage lending

value % 60.0 60.0
|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
Day on which the largest negative sum results Day (1-180) - -
Total amount of cover assets meeting the requirements of section 4

(€ mn.) - -

(€ mn.) - -

Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative transactions included in the cover pools according

0, - -
section 19 para. 1 no. 1 (credit quality step 3) %
share of derivative transactions included in the cover pools according o _ R
section 19 para. 1 no. 2 c (credit quality step 2) °
share of derivative transactions included in the cover pools according o _ R
section 19 para. 1 no. 3 d (credit qualitv step 1) °
share of derivative transactions in liabilities to be covered according o _ R
section 19 para. 1 no. 1 (credit quality step 3) °
share of derivative transactions in liabilities to be covered according o B R
section 19 para. 1 no. 2 c (credit aualitv step 2) °
share of derivative transactions in liabilities to be covered according % _ R

Key figures according section 28 para. 1 no. 15 Pfandbrief Act

Share of cover assets in the cover pool for which or for whose debtor a

default pursuant to Art. 178 para. 1 of Regulation (EU) no. 575/2013 % 0.2 -
lis deemed to have occurred

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.
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Publication according to section 28 para. 1 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
1. Quarter 2023

Public Pfandbriefe

Q1 2023 Q1 2022
Outstanding Pfandbriefe (€ mn.) 11,851.1 12,037.0
theréof percentage share of fixed-rate Pfandbriefe % 97.9 96.9

Cover Pool (€ mn.) 13,975.2 14,924.7

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 nara. 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 % 88.5 88.6

cection 28 nara 1 nn 13

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

Regulation for each foreign currency in € mn. CHF 60.1 75.0

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP 105.8 126.7
HKD ° -
JPY 39.8 29.3
NOK ° -
SEK = -
usbD 200.9 221.6
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

Day on which the largest negative sum results Day (1-180) 48 -
Total amount of cover assets meeting the requirements of section 4

(€ mn.) 95.1 -

(€ mn.) = -

Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative transactions included in the cover pools according

0, - -
section 20 para. 2 no. 1 (credit guality step 3) %
share of derivative transactions included in the cover pools according o _ R
section 20 para. 2 no. 2 (credit guality step 2) °
share of derivative transactions included in the cover pools according o _ R
section 20 para. 2 no. 3 c (credit quality step 1) °
share of derivative transactions in liabilities to be covered according o _ R
section 20 para. 2 no. 1 (credit guality step 3) °
share of derivative transactions in liabilities to be covered according o _ R
section 20 para. 2 no. 2 (credit guality step 2) °
share of derivative transactions in liabilities to be covered according o

Key figures according section 28 para. 1 no. 15 Pfandbrief Act

Share of cover assets in the cover pool for which or for whose debtor a

default pursuant to Art. 178 para. 1 of Regulation (EU) no. 575/2013 % 0.0 -
lic deemed to have occurred

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.
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Publication according to section 28 para. 1 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
1. Quarter 2023

Ship Pfandbriefe

Q1 2023 Q1 2022
Outstanding Pfandbriefe (€ mn.) = 10.5
thereof percentage share of fixed-rate Pfandbriefe
) ii i % = 4.8
Cover Pool (€ mn.) - 40.0
thereof total amount of the ship mortgages according section 21 which
exceed the limits laid down in section 22 para. 5 s. 2 (€ mn.) - -
section 28 nara. 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 nara. 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
) % = 57.5
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 ~ N
section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP ° -
HKD - -
JPY ° -
NOK - -
SEK ° -
usbD = -
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

Day on which the largest negative sum results Day (1-180) - -
Total amount of cover assets meeting the requirements of section 4 (€ mn) _ R

Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative transactions included in the cover pools according

(€ mn.) - -

0 - -
ection 26 para. 1 no. 2 (credit guali ep 3) %
share of derivative transactions included in the cover pools according o _ R
ection 26 para. 1 no. redit guali ep 2) °
share of derivative transactions included in the cover pools according o _ R
ection 26 para. 1 no. 4 (credit quality step 1) °
share of derivative transactions in liabilities to be covered according o _ R
ection 26 para. 1 no. 2 (credit guali ep 3) °
share of derivative transactions in liabilities to be covered according o _ R
ection 26 para. 1 no. redit guali ep 2) °
share of derivative transactions in liabilities to be covered according o
A - -

ection 26 parg no. 4 edit gua ep

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 % = -

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.
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Publication according to section 28 para. 1 no. 2 Pfandbrief Act

List of International Securities Identification Numbers of the International Organization for Standardization (ISIN) by Pfandbrief class
1. Quarter 2023

Mortgage Pfandbriefe

Q1 2023 Q1 2022*

DEOOOBRL0385, DEOOOBRL0419, DEOOOBRL0435, DEOOODHY4002,
DEO00DHY4648, DEOOODHY4861, DEOOODHY4887, DEOOODHY4945,
ISIN DEOO0ODHY4952, DEOOODHY4960, DEOOODHY4986, DEOOODHY4994, _
DE0OOODHY5025, DEOOODHY5074, DEOOONLBOPB3, DEOOONLB2TD7,
DEOOONLB3UX1, DEOOONLB3ZY8, DEOOONLB3ZZ5, DEOOONLB3Z75,
DEOOONLB34Y2, DEOOONLB4RI4,

Public Pfandbriefe

Q1 2023 Q1 2022*

DEOOOBRL3157, DEOOOBRL3256, DEOOOBRL3264, DEOOOBRL3280,
ISIN DEOOOBRL3298, DEOOONLB1LD6, DEOOONLB1VT1, DEOOONLB2IX6, B
DEOOONLB2Q36, DEOOONLB34V8, DEOOONLB34X4, DEOOONLBSCC2,

DEOOONLBS8EY2, DEOOONLB8E83, DEOOONLB85X6, DEOOONLB8739,

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



