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Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act
Mortgage Pfandbriefe outstanding and their cover | 30.06.2014

risk-adjusted net present
nominal value net present value value*

Total outstanding mn € mn € mn €
Mortgage Pfandbriefe 15.559,8 16.929,7 17.436,0
of which derivatives - - -
Cover Pool 19.192,8 20.703,5 20.548,1
of which derivatives - - -
Over-Collateralisation (OC) 3.632,9 3.773,8 3.112,0
OC in % of Pfandbriefe outstanding 23,3% 22,3% 17,8%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation- 3.595,1 3.729,8
OC in % of Pfandbriefe outstanding 23,1% 22,0% -

* For the calculation of risk cash value the dynamic rate method is applied (section 5 para. 1 no. 1)

Publication according to section 28 para. 1 no. 2 Pfandbrief Act
Maturity structure of outstanding Mortgage Pfandbriefe and the Cover Pool assets

Pfandbriefe outstanding

Maturity: mn € mn €
<=0,5years 1.802,5 2.256,0
> 0,5 years and <=1 year 279,5 1.405,1
>1 year and <= 1,5 years 3914 2.478,3
> 1,5 years and <= 2 years 1.523,8 1.411,4
> 2 years and <= 3 years 2.704,6 3.111,0
> 3 years and <= 4 years 1.342,2 3.096,7
> 4 years and <=5 years 2.1915 2.098,4
> 5 years and <= 10 years 3.168,7 2.653,0
> 10 years 2.155,5 682,9
Total 15.559,8 19.192,8
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Publication according to section 28 para. 1 nos. 4, 5 and 6 Pfandbrief Act
Further Cover Assets Mortgage Pfandbriefe - in detail | 30.06.2014

Further Cover Assets for Mortgage Pfandbriefe according to section 19 para. 1 nos. 1, 2 and 3

mn €

mn € mn € mn € mn €
Total - all states* 5.103,9 - 1.907,0 - 3.196,9
Belgium 177,1 - - - 1771
Germany 768,3 - 543,3 - 225,0
France 42,9 - 42,9 - -
Great Britain 198,6 - 198,6 - -
Italy 1.546,1 - 199,4 - 1.346,7
Japan 49,6 - 49,6 - -
Austria 838,9 - 101,9 - 737,0
Poland 556,5 - 556,5 - -
Portugal 103,0 - 103,0 - -
Slovenia 17,2 - 17,2 - -
Spain 541,4 - - - 541,4
Czech Republic 45,0 - - - 45,0
Hungary 219,2 = 94,5 = 124,8

* excluding statutory overcollateralizaton (313,9 mn €)
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 2 no. 1 b, ¢ and no. 2 Pfandbrief Act
Volume of claims used to cover Mortgage Pfandbriefe split by states in which the 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 if the respective amount in arrears is at least 5 percent of the claim. | 30.06.2014

Residential  Commercial
. .
mn € mn € mn € mn € mn € mn € mn € mn € mn € mn € mn € mn € mn €

Cover Assets

mn € mn € mn €
Total - all states 13.775,0 3.286,8 147,2 65,3 3.025,6 48,7 - 10.488,3 3.994,4 3.970,4 480,2 1.808,6 109,3 125,4 3.9 57
Germany 7.341,7 3.011,4 147,0 64,6 2.751,0 48,7 - 4.330,4 1.680,4 1.779,3 77,3 634,5 33,5 125,4 3,9 5,7
Belgium - - - - - - - - - - - - - - - -
France 1.295,2 11,6 0,0 - 11,6 - - 1.283,6 811,3 208,0 50,8 160,4 53,2 - - -
Great Britain 2.042,7 51,4 = = 51,4 = = 1.991,3 619,1 931,1 45,7 372,8 22,7 = = =
Netherlands 184,2 0,7 0,1 0,6 - - - 183,5 38,5 70,4 - 74,6 - - - -
Austria 60,2 0,1 - 0,1 - - - 60,1 14,3 45,8 - - - - - -
Switzerland 115,4 - - - - - - 115,4 - - - 115,4 - - - -
USA - - - - - - - - - - - - - - - -
Denmark - - - - - - - - - - - - - - - -
Finland 133,0 - - - - - - 133,0 41,3 5,5 86,2 - - - - -
Italy 95,4 - - - - - - 95,4 7,8 87,6 - - - - - -
Luxembourg 8,4 - - - - - - 8,4 8,4 - - - - - - -
Norway - - - - - - - - - - - - - - - -
Poland 559,0 - - - - - - 559,0 118,7 335,0 - 105,3 - - - -
Sweden 824,6 211,6 - - 211,6 - - 613,0 288,1 73,4 220,3 31,3 - - - -
Slovakia - - - - - - - - - - - - - - - -
Spain 372,6 - - - - - - 372,6 107,1 254,5 - 11,0 - - - -
Czech Republic 189,9 = = = = = = 189,9 145,8 21,7 = 22,4 = = = =
Hungary 285,8 - - - - - - 285,8 113,6 - - 172,1 - - - -
Japan - - - - - - - - - - - - - - - -
Romania 229,3 - - - - - - 229,3 - 120,6 - 108,7 - - - -
Slovenia 37,5 - - - - - - 37,5 - 37,5 - - - - - -
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Publication according to section 28 para. 2 no. 1 a Pfandbrief Act

Mortgage loans used as cover for Mortgage Pfandbriefe according to their amount in tranches | 30.06.2014

Cover Assets

mn €
up to 300.000 mn. € 226,9
more than 300.000 € upto 1 mn. € 504,9
more than 1 mn. € up to 10 mn. € 2.167,2
more than 10 mn. € 10.876,1
Total 13.775,1
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Publication according to section 28 para. 1 nos.7, 8, 9, 10 and 11 Pfandbrief Act
Key figures about outstanding Mortgage Pfandbriefe and Cover Pool | 30.06.2014

Cover Pool

mn €
Outstanding Mortgage Pfandbriefe 15.559,8
thereof fixed-rate Pfandbriefe section (28 para. 1 no. 9) 87,32%
Cover Pool 19.192,8
thereof total amount of claims which exceed the limits according to section 13 para. 1 (section 28 para. 1 no. 7) -
thereof total amount of the claims which exceed the limits according to section 19 para 1 no. 2 (section 28 para. 1 no. 8) -
thereof total amount of the claims which exceed the limits according to section 19 para 1 no. 3 (section 28 para. 1 no. 8) 84,9
thereof fixed-rate cover assets (section 28 para. 1 no. 9) 37,44%
CHF 744,0
Net present value pursuant to DK T
section 6 para. 1 of the Pfgndbrief Net Present Value Regulation .(JSF?\IKD 1'7%23’2
for each foreign currency in € z
section 28 para. 1 no. 10 (Net Total of asset/liability) NOK 21
SEK 575,6
usb 40,9
volume-weighted average time in month (seasoning) (section 28 para. 1 no. 11) 69,2
weighted average loan-to-value ratio, based upon the mortgage lending value (section 28 para. 2 no. 3) 39,91%

weighted average loan-to-value ratio, based upon the market value -optional-
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Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act
Public Pfandbriefe outstanding and their cover | 30.06.2014

risk-adjusted net present
nominal value net present value|value*

Total Outstanding mn € mn € mn €
Public Pfandbriefe 21.680,8 25.725,0 27.357,7
thereof derivatives = - -
Cover Pool 24.430,7 27.914,2 28.700,0
thereof derivatives - - -
Over-Collateralisation (OC) 2.749,9 2.189,2 1.342,3
OC in % of Pfandbriefe outstanding 12, 7% 8,5% 4,9%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation-Model 2.715,6 2.154,8
OC in % of Pfandbriefe outstanding 12,5% 8,4% -

* For the calculaton of risk cash value the dynamic rate method is applied.

Publication according to section 28 para. 1 no. 2 Pfandbrief Act
Maturity structure of outstanding Public Pfandbriefe outstanding and the Cover Pool assets

Pfandbriefe outstanding

Maturity: mn € mn €
<=0,5years 588,3 1.279,4
> 0,5 years and <=1 year 1.943,1 1.501,5
>1 year and <= 1,5 years 1.904,5 1.071,5
> 1,5 years and <= 2 years 928,6 1.552,3
> 2 years and <= 3 years 1.964,1 2.814,5
> 3 years and <= 4 years 1.736,1 2.263,2
> 4 years and <=5 years 654,5 1.430,0
> 5 years and <= 10 years 4.056,1 4.440,0
> 10 years 7.905,5 8.078,3
Total 21.680,8 24.430,7
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Publication according to section 28 para. 1 nos. 4 and 5 Pfandbrief Act
Further Cover Assets Public Pfandbriefe - in detail | 30.06.2014

Further cover assets for Public Pfandbriefe according to section 20 para. 2 nos. 1 and 2

mn € mn € mn € mn €

Total - all states
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Publication according to section 28 para. 3 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe split by the individual states in which the borrower is located | 30.06.2014

Cover assets
Total

mn € mn € mn € mn € mn €
Total - all states 24.430,7 9.320,3 8.706,2 1.264,1 5.140,0
Germany 13.761,6 4.167,3 6.862,3 744,0 1.988,0
Belgium 253,5 50,0 203,5 - -
Finland 199,2 - - 46,7 152,5
France 2.339,8 981,7 614,5 129,7 613,9
Greece = = = = =
Luxembourg - - - - -
Italy 60,7 12,3 21,1 27,3 -
Japan 200,6 140,6 - 60,0 -
Lithuania = = - - -
Netherlands 101,2 100,3 - 0,9 -
Austria 4.173,6 3.528,0 - - 645,6
Portugal 285,8 - 285,8 - -
Sweden 40,0 = = 40,0 -
Slovakia 15,0 15,0 - - -
_Spain 1.060,3 - 703,3 196,9 160,0
Poland 98,7 98,7 - - -
Switzerland 125,0 - - - 125,0
Slovenia 243,4 226,4 - - 17,0
Czech Republic = = - - -
Canada = - - - -
Denmark 36,6 = = = 36,6
Hungary = - - - -
Great Britain 138,2 - 15,6 18,7 103,9
USA - - - - -
International Organisations 1.297,5 - - - 1.297,5

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% of the claim

Amount of claims in arrears for at least 90 days

—
mn € mn € mn € mn € mn €

Total - all states

Total amount of these claims if the respective amount

clai

rears is at least 5 % of

Total - all states
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Publication according to section 28 para. 1 nos.8, 9 and 10 Pfandbrief Act
Key figures about outstanding Public Pfandbriefe and Cover Pool | 30.06.2014

Cover Pool

mn €
Outstanding Public Pfandbriefe 21.680,8
thereof fixed-rate Pfandbriefe (section 28 para. 1 no. 9) 79,01%
Cover Pool 24.430,7
thereof total amount of the claims which exceed the limits according to section 20 para 2 (section 28 para. 1 no. 8) -
thereof fixed-rate cover assets section (28 para. 1 no. 9) 69,25%
AUD -109,9
CAD 12,0
Net present value pursuant to CHF 7211
section 6 para 1 of the Pfandbrief Net Present Value Regulation :
. ) GBP 148,1
for each foreign currency in €
section 28 para. 1 no. 10 (Net Total of asset/liability) JPY e
NOK -63,3
usD 46,1
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