DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act
Mortgage Pfandbriefe outstanding and their cover | 31.03.2019

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

Total outstanding mn € mn € mn €
Mortgage Pfandbriefe 17.159,3 18.323,2 18.700,9
of which derivatives = - -
Cover Pool 19.855,4 21.456,0 21.523,5
of which derivatives - - -
Over-Collateralisation (OC) 2.696,1 3.132,8 2.822,6
OC in % of Pfandbriefe outstanding 15,7% 17,1% 15,1%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation- 2.696,1 3.132,8
OC in % of Pfandbriefe outstanding 15,7% 17,1% -

* 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 1.248,6 2.163,9
> 0,5 years and <=1 year 2.172,0 1.482,5
>1 year and <= 1,5 years 1.603,4 1.449,7
> 1,5 years and <= 2 years 663,4 1.844,6
> 2 years and <= 3 years 3.243,8 2.350,7
> 3 years and <= 4 years 2.399,5 2.271,5
> 4 years and <=5 years 708,7 2.626,5
> 5 years and <= 10 years 2.306,5 5.093,2
> 10 years 2.813,3 572,9
Total 17.159,3 19.855,4
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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 | 31.03.2019

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

mn € mn € mn € mn €
Total - all states 1.349,7 - 309,2 - 1.040,5
Denmark 44,5 - - - 44,5
Germany 151,3 - 119,5 - 31,8
France 25,0 - - - 25,0
Ireland 75,0 - 75,0 - -
Italy 205,0 - - - 205,0
Japan 48,2 - - - 48,2
Luxembourg 114,7 - 114,7 - -
Austria 138,7 - - - 138,7
Slovakia 100,0 - - - 100,0
Slovenia 50,0 - - - 50,0
Spain 238,4 - - - 238,4
Hungary 110,0 - - - 110,0
Internationale Organisationen 49,0 - - - 49,0
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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. | 31.03.2019

Cover Assets

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

mn € mn € mn €
Total - all states 18.505,6 3.511,1 687,1 16,5 2.582,7 224,9 14.994,6 7.191,8 3.970,0 158,3 2.707,7 824,5 142,3 1,0 1,0
Germany 8.385,9 2.980,6 589,5 7,7 2.158,6 224,9 5.405,3 2.576,5 1.087,4 67,4 1.029,9 501,8 142,3 1,0 1,0
Belgium 80,6 - - - - - 80,6 80,6 - - - - - - -
France 1.849,4 4,7 0,2 - 4,5 - 1.844,7 1.202,7 261,6 61,0 268,9 50,5 - - -
Great Britain 2.943,6 119,0 38,1 8,7 72,2 = 2.824,6 858,6 1.045,7 14,5 664,9 240,8 = = =
Netherlands 357,9 53,5 - - 53,5 - 304,5 134,8 62,8 - 106,8 - - - -
Austria 346,8 9,3 - 0,0 9,3 - 337,4 175,0 131,1 - - 31,4 - - -
Switzerland 155,4 - - - - - 155,4 16,1 139,2 - - - - - -
USA 1.462,2 249,6 59,3 - 190,3 - 1.212,5 995,7 103,6 - 113,3 - - - -
Denmark 22,6 - - - - - 22,6 - - - 22,6 - - - -
Finland 263,0 - - - - - 263,0 70,9 86,2 - 105,9 - - - -
Italy 12,2 - - - - - 12,2 - - - 12,2 - - - -
Luxembourg 51,7 - - - - - 51,7 26,9 - - 24,7 - - - -
Norway - - - - - - - - - - - - - - -
Poland 923,8 = = = = = 923,8 401,1 375,4 15,4 131,9 = = = =
Sweden 894,9 94,2 - - 94,2 - 800,7 416,8 296,1 - 87,8 - - - -
Slovakia 73,2 = = = = = 73,2 = 22,0 = 51,2 = = = =
Spain 219,3 - - - - - 219,3 134,4 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 50,5 - - - - - 50,5 = 50,5 = = = = = =
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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 | 31.03.2019

Cover Assets

mn €
up to 300.000 € 91,6
more than 300.000 € upto 1 mn. € 206,4
more than 1 mn. € up to 10 mn. € 1.629,2
more than 10 mn. € 16.578,4
Total 18.505,6
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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 | 31.03.2019

Cover Pool

mn €
Outstanding Mortgage Pfandbriefe 17.159,3
thereof fixed-rate Pfandbriefe section (28 para. 1 no. 9) 92,07%
Cover Pool 19.855,4
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) 51,46%
CHF 182,6
DKK 23,0
Net present value pursuant to GBP 1.230,9
section 6 para. 1 of the Pfandbrief Net Present Value Regulation JPY 54,7
for each foreign currency in € SEK 98,2
section 28 para. 1 no. 10 (Net Total of asset/liability) USD 488,0
volume-weighted average time in years (seasoning) (section 28 para. 1 no. 11) 3,1
weighted average loan-to-value ratio, based upon the mortgage lending value (section 28 para. 2 no. 3) 55,07%
weighted average loan-to-value ratio, based upon the market value -optional- 35,73%
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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 | 31.03.2019

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

Total Outstanding mn € mn € mn €
Public Pfandbriefe 13.108,0 16.203,3 15.143,5
thereof derivatives = - -
Cover Pool 15.234,2 18.433,5 17.251,9
thereof derivatives - - -
Over-Collateralisation (OC) 2.126,1 2.230,1 2.108,3
OC in % of Pfandbriefe outstanding 16,2% 13,8% 13,9%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation-Model 2.126,1 2.230,1 -
OC in % of Pfandbriefe outstanding 16,2% 13,8% -

* 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 1.074,5 939,4
> 0,5 years and <=1 year 1.610,7 566,2
>1 year and <= 1,5 years 146,0 1.649,4
> 1,5 years and <= 2 years 610,0 612,0
> 2 years and <= 3 years 738,8 976,1
> 3 years and <= 4 years 485,1 683,0
> 4 years and <=5 years 376,3 802,1
> 5 years and <= 10 years 3.879,9 3.221,7
> 10 years 4.186,8 5.784,4
Total 13.108,0 15.234,2
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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 | 31.03.2019

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 | 31.03.2019

Cover assets

granted for reasons
of promoting

exports

mn € mn € mn € mn € mn € mn € mn € mn € mn € mn €
Total - all states 15.234,2 869,7 4.760,3 5.086,2 917,6 1.812,1 1.346,9 965,3 275,3 70,4
Germany 5.690,9 694,1 1.134,0 3.104,0 89,4 288,8 736,0 206,0 132,6 0,0
Belgium 160,8 = = = = = 50,0 110,8 - -
Finland 122,7 = 8,9 = G313) 80,5 - - - -
France 2.985,3 43,6 202,1 1.049,1 590,6 1.008,8 43,6 17,2 74,0 -
Greece o = = = = = = = - -
Luxembourg = = = = = = - - - -
Italy 407,7 = = 368,6 39,1 - - - - -
Japan 200,3 = 140,3 - 60,0 - - - - -
Lithuania = = = = = = - - - -
Netherlands 51,8 51,6 = = = = 51,6 - 0,3 -
Austria 4.078,0 = 3.175,0 = = = 370,0 464,6 68,4 -
Portugal 291,7 = = = = 125,0 - 166,7 - -
Sweden 40,0 = = = 40,0 - - - - -
Slovakia = = = = = - - - - -
Spain 654,6 = = 552,9 25,0 76,7 - - - -
Poland 100,0 = 100,0 - - - - - - -
Switzerland = = = = = - - - - -
Slovenia 85,7 = = = = - 85,7 - - -
Czech Republic = = = = = = - - - -
Canada 70,4 70,4 = = = = = - - 70,4
Denmark = = = = = - - - - -
Hungary = = = = - - - - - -
Great Britain 61,9 10,1 = 11,7 40,2 - 10,1 - - -
USA 12,1 = = = - 12,1 - - - -
International Organisations 220,2 = = = = 220,2 - - - -

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 | 31.03.2019

Cover Assets

mn €
upto10 mn. € 359,2
more than 10 mn. € up to 100 mn. € 4.257,1
more than 100 mn. € 10.617,9
Total 15.234,2
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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 | 31.03.2019

Cover Pool

mn €
Outstanding Public Pfandbriefe 13.108,0
thereof fixed-rate Pfandbriefe (section 28 para. 1 no. 9) 85,56%
Cover Pool 15.234,2
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) 70,83%
CAD 11,5
CHF 111,4
Net present value pursuant to GBP 347
section 6 para. 1 of the Pfandbrief Net Present Value Regulation :
. . JPY 157,6
for each foreign currency in €
usb 162,7

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