DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act
Mortgage Pfandbriefe outstanding and their cover | 31.03.2018

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

Total outstanding mn € mn € mn €
Mortgage Pfandbriefe 15.420,9 16.394,6 16.839,7
of which derivatives - - -
Cover Pool 17.586,6 18.761,8 18.758,5
of which derivatives - - -
Over-Collateralisation (OC) 2.165,7 2.367,2 1.918,8
OC in % of Pfandbriefe outstanding 14,0% 14,4% 11,4%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation- 2.165,7 2.367,2
OC in % of Pfandbriefe outstanding 14,0% 14,4% -

* 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 €
<= 0,5 years 1.134,8 1.617,2
> 0,5 years and <=1 year 920,0 1.262,8
>1 year and <= 1,5 years 1.249,8 1.367,2
> 1,5 years and <= 2 years 2.157,0 1.578,4
> 2 years and <= 3 years 1.951,2 2.555,7
> 3 years and <= 4 years 1.880,5 2.349,9
> 4 years and <=5 years 2.399,2 1.883,5
> 5 years and <= 10 years 1.308,3 4.273,5
> 10 years 2.420,1 698,3
Total 15.420,9 17.586,5
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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 | 31.03.2018

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

Total - all states 784,6 - 449,2 335,4
Belgium = = = =
Germany 2242 - 193,9 30,3
France 121,2 - 46,2 75,0
Great Britain 52,0 - 52,0 -
Italy 80,0 - - 80,0
Japan 45,7 - - 45,7
Austria 63,7 - - 63,7
Poland - - - -
Portugal - - - -
Slovenia - - - -
Spain = = = =
Czech Republic - - - -
Hungary - - - -
Luxembourg 157,2 - 157,2 -
Netherlands - - - -
Denmark 40,6 - - 40,6
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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. | 31.03.2018

Cover Assets

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

mn € mn € mn €
Total - all states 16.801,9 2.889,7 677,6 13,4 1.901,4 297,3 13.912,2 5.995,2 4.338,6 457,5 2.327,5 652,8 140,6 1,5 1,7
Germany 7.901,2 2.665,4 651,1 13,4 1.703,6 297,3 5.235,7 2.425,9 1.176,5 47,2 971,7 473,8 140,6 1,5 1,7
Belgium 44,6 = = = = = 44,6 44,6 = = = = = = =
France 1.937,0 6,6 0,3 - 6,2 - 1.930,4 1.110,2 325,5 97,7 362,1 34,9 - - -
Great Britain 2.602,7 45,1 26,1 = 19,0 = 2.557,6 775,4 1.207,8 14,5 435,8 124,0 = = =
Netherlands 336,1 67,5 - - 67,5 - 268,6 124,9 62,8 - 80,9 - - - -
Austria 278,8 9,8 = = 9,8 = 269,1 151,1 97,8 = = 20,1 = = =
Switzerland 153,9 - - - - - 153,9 15,3 138,6 - - - - - -
USA 753,8 - - - - - 753,8 556,1 94,4 - 103,3 - - - -
Denmark - - - - - - - - - - - - - - -
Finland 216,7 - - - - - 216,7 43,6 86,2 86,9 - - - - -
Italy - - - - - - - - - - - - - - -
Luxembourg 39,4 - - - - - 39,4 14,7 - - 24,7 - - - -
Norway 17,0 - - - - - 17,0 - 17,0 - - - - - -
Poland 828,2 = = = = = 828,2 223,8 391,8 15,4 197,2 = = = =
Sweden 1.022,0 95,3 - - 95,3 - 926,7 359,5 358,3 136,2 72,8 - - - -
Slovakia 73,2 = = = = = 73,2 = 22,0 = 51,2 = = = =
Spain 96,2 - - - - - 96,2 - 96,2 - - - - - -
Czech Republic 290,7 - - - - - 290,7 80,3 122,9 59,7 27,8 - - - -
Hungary 95,1 - - - - - 95,1 69,9 25,2 - - - - - -
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 | 31.03.2018

Cover Assets

mn €
up to 300.000 € 111,12
more than 300.000 € upto 1 mn. € 247,2
more than 1 mn. € up to 10 mn. € 1.616,4
more than 10 mn. € 14.827,2
Total 16.802,0

Seite 4




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 | 31.03.2018

Cover Pool

mn €
Outstanding Mortgage Pfandbriefe 15.420,9
thereof fixed-rate Pfandbriefe section (28 para. 1 no. 9) 92,76%
Cover Pool 17.586,6
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) 47,91%
CHF 196,6
GBP 1.283,6
Net present value pursuant to JPY 62,6
section 6 para. 1 of the Pfandbrief Net Present Value Regulation NOK 17,6
for each foreign currency in € SEK 721,4
section 28 para. 1 no. 10 (Net Total of asset/liability) USD 2457
volume-weighted average time in years (seasoning) (section 28 para. 1 no. 11) 3,3
weighted average loan-to-value ratio, based upon the mortgage lending value (section 28 para. 2 no. 3) 54,97%
weighted average loan-to-value ratio, based upon the market value -optional- 36,50%

Seite 5




DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act
Public Pfandbriefe outstanding and their cover | 31.03.2018

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

Total Outstanding mn € mn € mn €
Public Pfandbriefe 13.177,3 16.106,0 14.980,8
thereof derivatives = - -
Cover Pool 16.153,5 19.134,9 17.784,4
thereof derivatives - - -
Over-Collateralisation (OC) 2.976,2 3.028,9 2.803,6
OC in % of Pfandbriefe outstanding 22,6% 18,8% 18,7%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation-Model 2.976,2 3.028,9 -
OC in % of Pfandbriefe outstanding 22,6% 18,8% -

* 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 228,0 771,9
> 0,5 years and <=1 year 116,6 568,4
>1 year and <= 1,5 years 1.026,3 910,5
> 1,5 years and <= 2 years 1.610,7 550,4
> 2 years and <= 3 years 755,8 2.246,4
> 3 years and <= 4 years 736,5 887,0
> 4 years and <=5 years 485,1 670,5
> 5 years and <= 10 years 2.974,2 3.382,4
> 10 years 5.244,2 6.166,0
Total 13.177,3 16.153,5
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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 | 31.03.2018

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 | 31.03.2018

Cover assets

granted for reasons
of promoting

exports

mn € mn € mn € mn € mn € mn € mn € mn € mn € mn €
Total - all states 16.153,5 905,9 4.960,6 BYE5E 873,3 1.961,4 1.485,5 1.081,9 405,2 32,4
Germany 6.334,3 818,8 1.331,3 3.289,3 96,2 341,8 901,2 226,7 147,8 0,0
Belgium 179,8 = = = = = 50,0 129,8 - -
Finland 141,3 = 8,1 = 36,7 96,5 - - - -
France 2.833,8 = 213,1 962,0 437,7 1.016,6 - 19,6 184,8 -
Greece o = = = = = = - - -
Luxembourg = = = = = - - - - -
Italy 468,5 = = 396,6 71,8 - - - - -
Japan 193,1 = 133,1 - 60,0 - - - - -
Lithuania = = = = = - - - - -
Netherlands 31,0 30,6 = = = = 30,6 - 0,3 -
Austria 4.143,0 = 3.175,0 = = = 370,0 525,8 72,2 -
Portugal 348,7 = = 43,7 = 125,0 - 180,0 - -
Sweden 40,0 = = = 40,0 - - - - -
Slovakia = = = = - - - - - -
Spain 839,7 = = 647,2 102,5 90,0 - - - -
Poland 100,0 = 100,0 - - - - - - -
Switzerland 50,0 = = = - 50,0 - - - -
Slovenia 109,5 = = = = - 109,5 - - -
Czech Republic = = = = = - - - - -
Canada 32,4 32,4 = = = = = - - 32,4
Denmark = = = = - - - - - -
Hungary = = = = - - - - - -
Great Britain 66,8 24,1 = 14,3 28,4 - 24,1 - - -
USA 111 = = = - 11,1 - - - -
International Organisations 230,4 = = = = 230,4 - - - -

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 | 31.03.2018

Cover Assets

mn €
upto 10 mn. € 284,1
more than 10 mn. € up to 100 mn. € 4.397,2
more than 100 mn. € 11.472,2
Total 16.153,5
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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 | 31.03.2018

Cover Pool

mn €
Outstanding Public Pfandbriefe 13.177,3
thereof fixed-rate Pfandbriefe (section 28 para. 1 no. 9) 85,95%
Cover Pool 16.153,5
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) 69,63%
CAD 12,2
CHF 119,1
Net present value pursuant to cBP 312
section 6 para. 1 of the Pfandbrief Net Present Value Regulation :
. . JPY 181,6
for each foreign currency in €
usb 319,9

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