DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act
Mortgage Pfandbriefe outstanding and their cover | 31.03.2021

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

Total outstanding mn € mn € mn €
Mortgage Pfandbriefe 15.639,0 16.723,0 17.030,2
of which derivatives = - -
Cover Pool 17.860,7 19.089,6 19.104,9
of which derivatives - - -
Over-Collateralisation (OC) 2.221,6 2.366,5 2.074,8
OC in % of Pfandbriefe outstanding 14,2% 14,2% 12,2%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation- 2.221,6 2.366,5
OC in % of Pfandbriefe outstanding 14,2% 14,2% -

* 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 797,5 2.611,1
> 0,5 years and <= 1 year 2.669,9 1.768,8
>1 year and <= 1,5 years 1.366,6 1.335,8
> 1,5 years and <= 2 years 1.611,1 1.254,2
> 2 years and <= 3 years 2.882,8 3.040,2
> 3 years and <= 4 years 938,4 1.917,3
> 4 years and <= 5 years 812,0 1.794,6
> 5 years and <= 10 years 1.959,6 3.698,1
> 10 years 2.601,1 440,4
Total 15.639,0 17.860,7
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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 | 31.03.2021

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

mn €

mn € mn € mn € mn €
Total - all states 558,3 - 463,5 - 94,8
Germany 428,9 - 428,9 - -
France = = - _ _
Ireland - = = - -
Italy 80,0 - - o 80,0
Japan - > - - -
Luxembourg 34,6 - 34,6 = -
Netherlands - = s - -
Austria 2,0 - - - 2,0
Poland - = s - -
Slovakia - = = - -
Slovenia - = = - -
Spain 12,8 - - - 12,8
Internationale Organisationen - - o - -
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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. | 31.03.2021

ll
——

Total - all states 17. 302 3 3. 310 9 332 7 2. 574 B 398 6 - 13. 991 5 A 754 9 2, 662 2 223 3 2, 601 3 691 4 58 4

Germany 7.707,6 2.768,1 332,7 4,7 2.081,8 348,8 - 4.939,5 2.726,5 781,9 89,0 719,4 564,3 58,4 0,2 0,2
Belgium 80,6 - - - - - - 80,6 80,6 - - - - - - -
France 2.003,5 - - - - - - 2.003,5 1.376,5 168,1 56,9 274,8 127,2 - - -
Great Britain 1.816,9 - - - - - - 1.816,9 495,7 568,9 27,3 725,1 - - - -
Netherlands 581,1 118,5 - - 68,7 49,8 - 462,6 205,6 41,9 - 2151 - - - -
Austria 320,2 0,0 - 0,0 - - - 320,2 175,0 77,0 - 68,2 - - - -
Switzerland 109,8 - - - - - - 109,8 85! 36,5 - - - - - -
USA 2.009,1 328,6 - - 328,6 - - 1.680,5 1.442,2 - 34,8 203,6 - - - -
Denmark - - - - - - - - - - - - - - - -
Finland 205,9 - - - - - - 205,9 95,5 86,2 - 24,2 - - - -
Italy 51,1 - - - - - - 51,1 36,8 - - 14,3 - - - -
Luxembourg 53,7 - - - - - - 53,7 26,9 - - 26,8 - - - -
Poland 942,6 - - - - - - 942,6 468,7 383,1 15,4 75,5 - - - -
Sweden 652,8 95,7 - - 95,7 - - 557,1 266,3 160,7 - 130,1 - - - -
Slovakia 82,7 - - - - - - 82,7 - 22,0 - 60,7 - - - -
Spain 1771 - - - - - - 1771 75,3 85,3 - 16,5 - - - -
Czech Republic 191,4 - - - - - - 191,4 33,3 122,9 - 35,2 - - - -
Hungary 127,7 - - - - - - 127,7 66,7 49,0 - 12,0 - - - -
Romania 143,4 - - - - - - 143,4 110,1 33,3 - - - - - -
Slovenia 45,2 - - - - - - 45,2 - 45,2 - - - - - -
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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 | 31.03.2021

Cover Assets
mn €

up to 300.000 € 68,4
more than 300.000 € up to 1 mn. € 141,0
more than 1 mn. € up to 10 mn. € 1.311,0
more than 10 mn. € 15.782,1
Total 17.302,3
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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 | 31.03.2021

Cover Pool
mn €
Outstanding Mortgage Pfandbriefe 15.639,0
thereof fixed-rate Pfandbriefe section (28 para. 1 no. 9) 89,45%
Cover Pool 17.860,7
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) 52,78%
CHF 127,6
GBP 968,0
Net present value pursuant to SEK 266,7
section 6 para. 1 of the Pfandbrief Net Present Value Regulation UsD 352,2
for each foreign currency in €
section 28 para. 1 no. 10 (Net Total of asset/liability)
volume-weighted average time in years (seasoning) (section 28 para. 1 no. 11) 3,5
weighted average loan-to-value ratio, based upon the mortgage lending value (section 28 para. 2 no. 3) 54,35%
32,45%

weighted average loan-to-value ratio, based upon the market value -optional-
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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 | 31.03.2021

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

Total Outstanding mn € mn € mn €
Public Pfandbriefe 10.065,6 12.818,7 11.984,0
thereof derivatives > - -
Cover Pool 12.017,7 15.156,3 14.001,0
thereof derivatives - - -
Over-Collateralisation (OC) 1.952,1 2.337,6 2.017,1
OC in % of Pfandbriefe outstanding 19,4% 18,2% 16,8%
Over-Collateralisation in Consideration of vdp-Credit-Quality-Differentiation-Model 1.952,1 2.337,6 -
OC in % of Pfandbriefe outstanding 19,4% 18,2% -

* 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 €
<=0,5 years 174,0 412,6
> (0,5 years and <= 1 year 462,3 423,0
>1 year and <= 1,5 years 588,1 369,0
> 1,5 years and <= 2 years 147,0 335,4
> 2 years and <= 3 years 918,8 801,3
> 3 years and <= 4 years 919,0 5249
> 4 years and <= 5 years 650,3 563,5
> 5 years and <= 10 years 2.812,6 3.671,2
> 10 years 3.393,5 4.916,8
Total 10.065,6 12.017,7
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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 | 31.03.2021

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

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 | 31.03.2021

Cover assets

granted for reasons
of promoting

exports

mn € mn € mn € mn € mn € mn € mn € mn € mn € mn €
Total - all states 12.017,7 617,3 3.748,8 3.499,0 964,7 1.628,8 1.109,1 773,7 215,7 78,0
Germany 3.268,0 454,2 205,8 2.018,9 74,4 274,8 461,0 152,3 80,7 0,0
Belgium 122,9 - - - - - 50,0 72,9 - -
Finland 83,7 - 8,5 - 26,7 48,5 - - - -
France 2.871,1 24,2 178,8 894,7 635,2 896,2 129,1 63,0 74,0 -
Luxembourg = = = = - - - - - -
Italy 279,0 - - 265,3 13,7 - - - - -
Japan 240,6 - 180,6 - 60,0 - - - - -
Lithuania = = - - - - - - - -
Netherlands 53,7 53,6 - - - - 53,6 - 0,1 -
Austria 3.951,2 - 3.175,0 - - - 370,0 345,4 60,8 -
Portugal 320,0 - - - - 180,0 - 140,0 - -
Sweden - - - - - - - - - -
Slovakia = = = - - - - - - -
Spain 358,4 - - 308,4 - 50,0 - - - -
Switzerland = = = = - - - - - -
Slovenia 38,1 - - - - - 38,1 - - -
Czech Republic = = = = - - - - - -
Canada 78,0 78,0 - - - - - - - 78,0
Denmark = = = = - - - - - -
Great Britain 173,7 7,3 - 11,7 154,6 - 7,3 - - -
USA - - - - - - - - - -
International Organisations 179,3 - - - - 179,3 - - - -

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

mn €

mn €

Total - all states

Germany

Total amount of these claims if the respective

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 | 31.03.2021

Cover Assets

mn €

upto 10 mn. € 386,9
more than 10 mn. € up to 100 mn. € 3.657,7
more than 100 mn. € 7.973,2
Total 12.017,7
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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 | 31.03.2021

Cover Pool
mn €
Outstanding Public Pfandbriefe 10.065,6
thereof fixed-rate Pfandbriefe (section 28 para. 1 no. 9) 78,02%
Cover Pool 12.017,7
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) 70,30%
CAD 12,4
CHF 75,7
Net present value pursuant to GBP 1706
section 6 para. 1 of the Pfandbrief Net Present Value Regulation -
) . JPY 202,7
for each foreign currency in €
uUsSD 568,2

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