DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act
Mortgage Pfandbriefe outstanding and their cover | 31.12.2017

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

Total outstanding mn € mn € mn €
Mortgage Pfandbriefe 14.506,3 15.567,0 16.134,5
of which derivatives - - -
Cover Pool 17.061,1 18.335,6 18.505,2
of which derivatives - - -
Over-Collateralisation (OC) 2.554,7 2.768,7 2.370,7
OC in % of Pfandbriefe outstanding 17,6% 17,8% 14,7%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation- 2.554,7 2.768,7
OC in % of Pfandbriefe outstanding 17,6% 17,8% -

* For the calculation of risk risk-adjusted net present value the dynamic approach, section 5 para. 1 no. 2 is applied.

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 539,0 1.710,4
> 0,5 years and <= 1 year 827,3 976,3
>1 year and <= 1,5 years 1.742,7 1.429,1
> 1,5 years and <= 2 years 1.156,3 1.466,8
> 2 years and <= 3 years 3.270,3 2.305,6
> 3 years and <= 4 years 900,5 2.216,2
> 4 years and <=5 years 1.633,2 2.065,8
> 5 years and <= 10 years 2.053,0 4.145,7
> 10 years 2.383,9 745,2
Total 14.506,3 17.061,1
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 4, 5 and 6 Pfandbrief Act
Further Cover Assets Mortgage Pfandbriefe - in detail | 31.12.2017

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

Total - all states 1.022,3 - 462,1 560,2
Belgium = = = =
Germany 2242 - 193,9 30,3
France 121,2 - 46,2 75,0
Great Britain 52,0 - 52,0 -
Italy 205,0 - - 205,0
Japan 44.4 - - 44.4
Austria 63,7 - - 63,7
Poland - - - -
Portugal - - - -
Slovenia - - - -
Spain = = = =
Czech Republic - - - -
Hungary - - - -
Luxembourg 170,1 - 170,1 -
Netherlands 100,0 - - 100,0
Denmark 41,7 - - 41,7
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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. | 31.12.2017

Cover Assets

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

mn € mn € mn €
Total - all states 16.038,7 2.909,7 558,9 13,7 2.039,9 297,1 13.129,1 5.078,5 4.437,1 469,7 2.096,1 900,9 146,8 1,7 2,1
Germany 7.468,4 2.592,5 532,8 13,7 1.748,8 297,1 4.875,9 2.031,3 1.215,0 47,3 929,3 506,3 146,8 1,7 2,1
Belgium - - - - - - - - - - - - - - -
France 1.932,1 6,6 0,4 - 6,2 - 1.925,5 1.015,6 281,5 97,7 279,5 251,1 - - -
Great Britain 2.572,6 44,5 25,8 = 18,7 = 2.528,1 730,8 1.238,9 14,3 420,7 123,3 = = =
Netherlands 338,8 67,9 - - 67,9 - 271,0 127,3 62,8 - 80,9 - - - -
Austria 261,5 = = = = = 261,5 129,7 111,7 = = 20,1 = = =
Switzerland 154,9 - - - - - 154,9 15,4 139,5 - - - - - -
USA 529,0 - - - - - 529,0 400,3 97,0 - 31,7 - - - -
Denmark - - - - - - - - - - - - - - -
Finland 164,1 - - - - - 164,1 43,6 33,6 86,9 - - - - =
Italy - - - - - - - - - - - - - - -
Luxembourg 39,4 - - - - - 39,4 14,7 - - 24,7 - - - -
Norway 16,7 - - - - - 16,7 - 16,7 - - - - - -
Poland 900,7 = = = = = 900,7 219,4 468,8 15,4 197,2 = = = =
Sweden 975,1 198,2 - - 198,2 - 776,8 202,4 372,9 148,5 53,0 - - - -
Slovakia 73,2 = = = = = 73,2 = 22,0 = 51,2 = = = =
Spain 96,2 - - - - - 96,2 - 96,2 - - - - - -
Czech Republic 288,4 = = = = = 288,4 78,0 122,9 59,7 27,8 = = = =
Hungary 112,2 - - - - - 112,2 69,9 42,3 - - - - - -
Japan - - - - - - - - - - - - - - -
Romania 51,6 - - - - - 51,6 - 51,6 - - - - - -
Slovenia 63,9 - - - - - 63,9 = 63,9 = - - - - -
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DEUTSCHE
PFANDBRIEFBANK

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 | 31.12.2017

Cover Assets

mn €
up to 300.000 € 115,9
more than 300.000 € up to 1 mn. € 258,0
more than 1 mn. € up to 10 mn. € 1.685,5
more than 10 mn. € 13.979,4
Total 16.038,8
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DEUTSCHE
PFANDBRIEFBANK

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 | 31.12.2017

Cover Pool

mn €
Outstanding Mortgage Pfandbriefe 14.506,3
thereof fixed-rate Pfandbriefe section (28 para. 1 no. 9) 92,09%
Cover Pool 17.061,1
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) =
thereof fixed-rate cover assets (section 28 para. 1 no. 9) 46,92%
CHF 202,1
GBP 1.273,0
Net present value pursuant to JPY 61,3
section 6 para. 1 of the Pfandbrief Net Present Value Regulation NOK 17,5
for each foreign currency in € SEK 566,0
section 28 para. 1 no. 10 (Net Total of asset/liability) USD -10,0
volume-weighted average time in years (seasoning) (section 28 para. 1 no. 11) 3,4
weighted average loan-to-value ratio, based upon the mortgage lending value (section 28 para. 2 no. 3) 54,56%
weighted average loan-to-value ratio, based upon the market value -optional- 36,42%
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act
Public Pfandbriefe outstanding and their cover | 31.12.2017

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

Total Outstanding mn € mn € mn €
Public Pfandbriefe 14.262,8 17.373,6 16.201,7
thereof derivatives = - -
Cover Pool 16.715,6 19.853,5 18.460,0
thereof derivatives - - -
Over-Collateralisation (OC) 2.452,8 2.479,9 2.258,2
OC in % of Pfandbriefe outstanding 17,2% 14,3% 13,9%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation-Model 2.452,8 2.479,9 -
OC in % of Pfandbriefe outstanding 17,2% 14,3% -

* For the calculation of risk-adjusted net present value the dynamic approach, section 5 para. 1 no. 2 is applied.

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

Pfandbriefe outstanding

Maturity: mn € mn €
<=0,5years 1.156,0 1.051,4
> 0,5 years and <=1 year 226,0 586,7
>1 year and <= 1,5 years 355,6 960,6
> 1,5 years and <= 2 years 1.992,1 472,1
> 2 years and <= 3 years 1.072,0 2.337,4
> 3 years and <= 4 years 576,2 721,5
> 4 years and <=5 years 622,2 841,1
> 5 years and <= 10 years 2.922,4 3.135,1
> 10 years 5.340,4 6.609,7
Total 14.262,8 16.715,6
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 4 and 5 Pfandbrief Act
Further Cover Assets for Public Pfandbriefe - in detail | 31.12.2017

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

mn € mn € mn €

Total - all states

Germany
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DEUTSCHE
PFANDBRIEFBANK

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 | 31.12.2017

Cover assets

granted for reasons
of promoting

exports

mn € mn € mn € mn € mn € mn € mn € mn € mn € mn €
Total - all states 16.715,6 884,2 4.960,0 5.476,1 1.242,7 1.990,9 1.533,3 1.095,5 417,1 0,0
Germany 6.891,3 858,5 1.331,5 3.391,9 450,0 383,4 950,0 231,8 152,7 0,0
Belgium 187,8 = = = = = 50,0 137,8 - -
Finland 141,5 = 8,3 = 36,7 96,5 - - - -
France 2.820,2 = 215,8 964,2 445,4 986,7 - 20,0 188,1 -
Greece o = = = = = = - - -
Luxembourg = = = = = - - - - -
Italy 483,2 = = 405,5 77,7 - - - - -
Japan 189,3 = 129,3 - 60,0 - - - - -
Lithuania = = = = = - - - - -
Netherlands 24,8 = = = = = 24,5 - 0,4 -
Austria 4.146,8 = 3.175,0 = = = 370,0 525,8 76,0 -
Portugal 348,7 = = 43,7 = 125,0 - 180,0 - -
Sweden 40,0 = = = 40,0 - - - - -
Slovakia = = = = - - - - - -
Spain 865,0 = = 656,7 105,0 103,3 - - - -
Poland 100,0 = 100,0 - - - - - - -
Switzerland 50,0 = = = - 50,0 - - - -
Slovenia 113,1 = = = = - 113,1 - - -
Czech Republic = = = = = - - - - -
Canada = = = = = = - - - -
Denmark = = = = - - - - - -
Hungary = = = = - - - - - -
Great Britain 67,8 25,7 = 14,1 28,0 - 25,7 - - -
USA 11,4 = = = - 11,4 - - - -
International Organisations 234,6 = = = = 234,6 - - - -

Total amount of payments in arrears for at least 90 days
as well as the total amount of these claims in as much as the respective amount in arrears is at least 5% of the claim

Amount of claims in arrears for at least 90 days

thereof
mn € mn € mn € mn € mn €

Total - all states

Germany

Total amount of these claims if the respective amr

thereof
mn € mn € mn € mn € mn €

in arrears is at least 5 % of

Total - all states

Germany
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 3 no. 1 Pfandbrief Act

Volume of claims used as cover for Public Pfandbriefe according to their amount in tranches | 31.12.2017

Cover Assets

mn €
upto10 mn. € 292,3
more than 10 mn. € up to 100 mn. € 4.279,7
more than 100 mn. € 12.143,5
Total 16.715,6
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 8, 9 and 10 Pfandbrief Act

Key figures about outstanding Public Pfandbriefe and Cover Pool | 31.12.2017

Cover Pool

mn €
Outstanding Public Pfandbriefe 14.262,8
thereof fixed-rate Pfandbriefe (section 28 para. 1 no. 9) 87,05%
Cover Pool 16.715,6
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) 70,15%
CAD 13,0
CHF 124,1
Net present value pursuant to cBP 29.7
section 6 para. 1 of the Pfandbrief Net Present Value Regulation :
. . JPY 177,5
for each foreign currency in €
usb 321,1

section 28 para. 1 no. 10 (Net Total of asset/liability)
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