Public Sector Cover Pool
§ 28 Pfandbriefgesetz (German Pfandbrief Act) disclosu  re Pbb

DEUTSCHE
PFANDBRIEFBANK

“Total volume of Public Sector Pfandbriefe outstandi ng as well as of the corresponding cover pool in th e amount of the

nominal value, the net present value and the risk a  djusted net present value stipulated in the statuto ry order in accordance
with § 4 par. 6”
EUR millions (09/2009)

Nominal Value (NV) Net Present Value (NPV) Risk adjusted NPV !

Liabilities (Pfandbriefe) 52,760.8 56,363.6

Public Sector Cover Pool Assets 57,069.4 62,466.9

ot ()
In % of NV 8.17%

In % of NPV 10.83% 10.83%

1. Dynamic stress-testing approach: Interest risk tested with 100 bp upward and downward shift; FX risk EU currencies 10%, EOCD countries 15%, USD 25% up- and down shift

“The share of derivatives included in the cover poo Is in accordance with 8 19 par. 1 no. 4 sent. 3, als 0 in conjunction with § 20
par. 2 no. 3 and § 26 par. 1 no. 4"

EUR millions (09/2009) NPV? %
Ratio of derivatives with a positive NPV in % of the Pfandbrief Liabilities 102.2 0.18%
Ratio of derivatives with a positive NPV in % of the Public Sector Cover Pool Assets 511.3 0.82%

2. Value of currency and interest rate derivatives in cover pool

“The total amount of payments on these claims that are at least 90 days in arrears and their regional  distribution”

90 days overdue (09/2009) EUR millions %
Germany 0.9
Total 0.9 0.002%
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Public Sector Cover Pool
8§ 28 Pfandbriefgesetz (German Pfandbrief Act) disclosu

re (cont'd) pbb

DEUTSCHE
PFANDBRIEFBANK

Public Sector Cover Pool

EUR 57.1 bn® - geographical distribution in %2 (09/2009)

Public Sector Cover Pool

Maturity profile3 (09/2009)
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1.Incl. over-collateralization
2.Excl. over-collateralization
3. Assets to interest maturity; liabilities to legal maturity
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