DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act
Mortgage Pfandbriefe outstanding and their cover | 31.12.2018

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

Total outstanding mn € mn € mn €
Mortgage Pfandbriefe 16.662,8 17.680,7 18.047,3
of which derivatives - - -
Cover Pool 18.131,6 19.518,2 19.541,4
of which derivatives - - -
Over-Collateralisation (OC) 1.468,8 1.837,5 1.494,1
OC in % of Pfandbriefe outstanding 8,8% 10,4% 8,3%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation- 1.468,8 1.837,5
OC in % of Pfandbriefe outstanding 8,8% 10,4% -

* 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 €
<=0,5years 1.738,2 2.035,6
> 0,5 years and <=1 year 1.151,3 1.331,3
>1 year and <= 1,5 years 2.162,7 1.020,1
> 1,5 years and <= 2 years 1.369,6 1.647,9
> 2 years and <= 3 years 1.759,9 2.398,5
> 3 years and <= 4 years 1.883,5 2.341,1
> 4 years and <=5 years 1.621,2 2.217,5
> 5 years and <= 10 years 2.310,0 4.551,9
> 10 years 2.666,4 587,6
Total 16.662,8 18.131,6
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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 | 31.12.2018

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

Total - all states 1.254,5 - 501,5 753,0
Belgium = = = =
Germany 151,3 - 119,5 31,8
France 55,7 - 30,7 25,0
Great Britain 27,3 - 27,3 -
Italy 205,0 - - 205,0
Japan 47,7 - - 47,7
Austria 63,7 - - 63,7
Poland - - - -
Portugal - - - -
Slovenia 50,0 - - 50,0
Spain 238,1 - - 238,1
Czech Republic - - - -
Hungary - - - -
Luxembourg 234,0 - 234,0 -
Netherlands - - - -
Denmark 43,7 - - 43,7
USA 90,0 - 90,0 -
Internationale Organisationen 48,0 - - 48,0

Seite 2




pb

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. | 31.12.2018

Cover Assets

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

mn € mn € mn €
Total - all states 16.877,1 3.233,6 677,1 16,4 2.270,5 269,6 13.643,6 6.389,3 3.981,8 138,7 24415 625,9 66,4 1,0 1,0
Germany 7.739,0 2.712,8 584,8 7,9 1.850,5 269,6 5.026,2 2.431,1 1.082,6 48,1 957,5 440,6 66,4 1,0 1,0
Belgium 44,6 = = = = = 44,6 44,6 = = = = = = =
France 1.802,6 4,9 0,2 - 4,7 - 1.797,6 1.099,2 307,6 61,0 279,4 50,5 - - -
Great Britain 2.545,1 111,5 33,9 8,4 69,3 - 2.433,6 758,5 996,1 14,2 561,2 103,5 - - -
Netherlands 316,6 53,7 - - 53,7 - 262,9 160,3 62,8 - 39,8 - - - -
Austria 323,7 10,1 = 0,0 10,0 = 313,6 151,1 131,1 = = 31,4 = = =
Switzerland 159,4 - - - - - 159,4 16,0 143,4 - - - - - -
USA 1.279,4 245,0 58,2 = 186,8 = 1.034,4 821,7 101,6 = 111,2 = = = =
Denmark - - - - - - - - - - - - - - -
Finland 236,4 - - - - - 236,4 43,6 86,2 - 106,6 - - - -
Italy 12,2 - - - - - 12,2 - - - 12,2 - - - -
Luxembourg 51,7 - - - - - 51,7 26,9 - - 24,7 - - - -
Norway - - - - - - - - - - - - - - -
Poland 823,7 - - - - - 823,7 295,0 376,0 15,4 137,3 - - - -
Sweden 884,7 95,5 - - 95,5 - 789,1 416,0 300,1 - 73,0 - - - -
Slovakia 73,2 = = = = = 73,2 = 22,0 = 51,2 = = = =
Spain 108,5 - - - - - 108,5 23,6 84,9 - - - - - -
Czech Republic 271,4 = = = = = 271,4 61,0 122,9 = 87,5 = = = =
Hungary 60,1 - - - - - 60,1 11,1 49,0 - - - - - -
Japan - - - - - - - - - - - - - - -
Romania 81,2 - - - - - 81,2 29,6 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 | 31.12.2018

Cover Assets

mn €
up to 300.000 € 99,3
more than 300.000 € upto 1 mn. € 214,8
more than 1 mn. € up to 10 mn. € 1.516,7
more than 10 mn. € 15.046,3
Total 16.877,1

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 | 31.12.2018

Cover Pool

mn €
Outstanding Mortgage Pfandbriefe 16.662,8
thereof fixed-rate Pfandbriefe section (28 para. 1 no. 9) 93,45%
Cover Pool 18.131,6
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) 51,42%
CHF 187,5
GBP 903,5
Net present value pursuant to JPY 54,0
section 6 para. 1 of the Pfandbrief Net Present Value Regulation SEK 342,6
for each foreign currency in € uUsD 439,7
section 28 para. 1 no. 10 (Net Total of asset/liability) -
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) 54,75%
weighted average loan-to-value ratio, based upon the market value -optional- 35,61%
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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 | 31.12.2018

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

Total Outstanding mn € mn € mn €
Public Pfandbriefe 12.874,5 15.716,4 14.692,9
thereof derivatives = - -
Cover Pool 15.530,3 18.475,9 17.313,4
thereof derivatives - - -
Over-Collateralisation (OC) 2.655,8 2.759,5 2.620,5
OC in % of Pfandbriefe outstanding 20,6% 17,6% 17,8%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation-Model 2.655,8 2.759,5 -
OC in % of Pfandbriefe outstanding 20,6% 17,6% -

* 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 355,6 995,0
> 0,5 years and <=1 year 2.015,8 524,9
>1 year and <= 1,5 years 483,3 1.425,6
> 1,5 years and <= 2 years 589,0 927,6
> 2 years and <= 3 years 576,5 895,2
> 3 years and <= 4 years 621,4 851,8
> 4 years and <=5 years 404,5 708,8
> 5 years and <= 10 years 3.868,1 3.468,4
> 10 years 3.960,5 5.733,0
Total 12.874,5 15.530,3
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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 | 31.12.2018

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 | 31.12.2018

Cover assets

granted for reasons
of promoting

exports

mn € mn € mn € mn € mn € mn € mn € mn € mn € mn €
Total - all states 15.530,3 894,7 4.861,5 5.121,2 915,8 1.927,8 1.383,8 977,2 281,1 62,0
Germany 5.802,5 730,2 1.134,1 3.174,4 90,6 288,3 772,1 209,4 155315 0,0
Belgium 168,9 = = = = = 50,0 118,9 - -
Finland 122,6 = 8,7 = G313) 80,5 - - - -
France 2.940,9 47,2 204,9 998,2 585,3 1.012,6 47,2 17,6 75,1 -
Greece o = = = = = = = - -
Luxembourg = = = = = = - - - -
Italy 412,7 = = 369,7 43,1 - - - - -
Japan 198,7 = 138,7 - 60,0 - - - - -
Lithuania = = = = = = - - - -
Netherlands 145,1 44,8 100,0 = = - 44,8 - 0,3 -
Austria 4.081,8 = 3.175,0 = = = 370,0 464,6 72,2 -
Portugal 291,7 = = = = 125,0 - 166,7 - -
Sweden 40,0 = = = 40,0 - - - - -
Slovakia = = = = = - - - - -
Spain 672,7 = = 567,7 25,0 80,0 - - - -
Poland 100,0 = 100,0 - - - - - - -
Switzerland = = = = = - - - - -
Slovenia 89,3 = = = = - 89,3 - - -
Czech Republic = = = = = = - - - -
Canada 62,0 62,0 = = = = = - - 62,0
Denmark = = = = = - - - - -
Hungary = = = = - - - - - -
Great Britain 60,1 10,4 = 11,2 38,5 - 10,4 - - -
USA 11,9 = = = - 11,9 - - - -
International Organisations 329,5 = = = = 329,5 - - - -

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 | 31.12.2018

Cover Assets

mn €
upto10 mn. € 348,9
more than 10 mn. € up to 100 mn. € 4.018,9
more than 100 mn. € 11.162,6
Total 15.530,3
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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 | 31.12.2018

Cover Pool

mn €
Outstanding Public Pfandbriefe 12.874,5
thereof fixed-rate Pfandbriefe (section 28 para. 1 no. 9) 85,55%
Cover Pool 15.530,3
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) 70,89%
CAD 10,6
CHF 115,7
Net present value pursuant to cBP 353
section 6 para. 1 of the Pfandbrief Net Present Value Regulation :
. . JPY 155,1
for each foreign currency in €
usb 188,3

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