DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act

Mortgage Pfandbriefe outstanding and their cover

nominal value net present value

risk-adjusted net present value*

mn € mn € mn € mn € mn € mn €
Total Outstanding Mortgage Pfandbriefe
15.233,3 15.119,9 15.117,9 14.555,2 15.352,8 15.206,5
of which derivatives - - - - - -
Cover Pool 19.751,1 19.230,5 19.945,4 19.152,8 19.994,3 19.422,4
of which derivatives - - - - - -
Over-Collateralisation (OC) 4.517,8 4.110,5 4.827,4 4.597,6 4.641,6 4.215,9
OC in % of Pfandbriefe outstanding 29,7% 27,2% 31,9% 31,6% 30,2% 27,7%
Statutory OC** 593,4 579,1 302,4 291,1
Contractual OC**
Voluntary OC** 3.924,4 3.531,4 4.525,1 4.306,5
gi\;fzr;;]ot::i;&j:\l::gzr in Consideration of vdp-Credit-Quality- 4.508,0 41072 48170 4.594.2
OC in % of Pfandbriefe outstanding 29,6% 27,2% 31,9% 31,6%

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

** The statutory overcollateralization requirement is composed of the net present value of statutory overcollateralization pursuant to section 4 para.
currency stress scenarios, and the nominal value of statutory overcollateralization pursuant to section 4 para. 2 PfandBG.

1 PfandBG, including interest rate and
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section28 para 1 nos. 4, 5 Pfandbrief Act

Maturity structure of Pfandbriefe outstanding and their respective cover pools

Q2 2024 Q1 2023*
Mat-Ex (12 months)* Mat-Ex (12 months)*
Pfandbriefe Pfandbriefe
outstanding Cover Pool outstanding Cover Pool outstanding outstanding
Maturity: mn € mn € mn € mn €

<=0,5years 849,7 3.267,0 647,7 3.450,6 - -

> 0,5 years und <= 1 year 1.071,1 1.989,8 2.966,8 1.616,8 - -
> 1 year und <= 1,5 years 899,5 2.028,0 835,6 2.007,9 849,7 647,7
> 1,5 years und <= 2 years 970,5 1.251,6 1.059,1 1.532,1 1.071,1 2.966,8
> 2 years und <= 3 years 5.529,4 3.754,0 1.870,0 2.528,0 1.870,0 1.894,7
> 3 years und <= 4 years 2.149,1 2.412,5 2.386,8 2.375,1 5.529,4 1.870,0
> 4 years und <=5 years 585,0 2.403,8 1.649,1 1.828,9 2.149,1 2.386,8
> 5 years und <= 10 years 767,5 2.412,7 1.189,5 3.592,4 1.166,0 2.647,6
> 10 years 2.411,5 231,7 2.515,4 298,7 2.598,0 2.706,4
total 15.233,3 19.751,1 15.119,9 19.230,5 15.233,3 15.119,9

* Effects of an extension of maturity on the maturity structure of the Pfandbriefe / extension scenario: 12 months. This is an extremely unlikely scenario, which could only come into play

after the appointment of a cover pool administrator.

Informations on the maturity extension of the Pfandbriefe

Prerequisites for the extension of maturity of the Pfandbriefe

Q2 2024 / Q2 2023

The extension of the maturity is necessary in order to avoid the imminent insolvency of the

Pfandbrief bank with limited business activity, the Pfandbrief bank with limited business activity is not overindebted and there is reason to believe that the
Pfandbrief bank with limited business activity will be able to meet its liabilities then due after the expiry of the maximum possible extension date, taking into
account further possibilities for extension. See also, in addition, section 30 para 2b Pfandbrief Act.

Powers of the cover pool administrator in the event of the extension of maturity of the

Pfandbriefe

The cover pool administrator may extend the maturity dates of the principle payments, if the relevant requirements pursuant to section 30 para. 2b Pfandbrief
Act are met. The administrator shall determine the period of the extension of the maturity, which may not exceed a period of 12 months, in accordance with
necessity.

The cover pool administrator may extend the maturity dates of the principal and interest payments falling due within one month after the appointment of the
cover pool administrator to the end of that monthly period. If the cover pool administrator decides in favor of such a extension of the maturity, the existence of
the prerequisites pursuant to section 30 para. 2b Pfandbrief Act shall be irrefutably presumed. Such an extension shall be taken into account within the
maximum extension period of 12 months.

The cover pool administrator may only exercise his authority uniformly for all Pfandbriefe of an issue. In this connection, the maturities may be extented in full
or on a pro rata basis. The cover pool administrator must extend the maturity for a Pfandbrief issue in such a way that the original order of servicing of the
Pfandbriefe which could be overtaken by the postponement is not changed (prohibition of overtaking). This may result in the maturities of later maturing issues
also having to be extended in order to comply with the prohibition on overtaking. See also, in addition, section 30 para. 2a and 2b Pfandbrief Act.

Seite 2




pb

DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 8, 9, 10 Pfandbrief Act
Further Cover Assets Mortgage Pfandbriefe - in detail

Further cover assets for Mortgage Pfandbriefe according to sec

n 19 para

nos. 2 a) and b), section 19 p

mn € mn € mn € mn € mn € mn €

Total - all states Q2 2024 665,3 - - - - 665,3

Q2 2023 549,4 - - 184,6 - 364,8

Germany Q2 2024 100,0 - - - - 100,0

Q2 2023 10,2 - - - - 10,2

Ireland Q2 2024 75,0 - - - - 75,0
Q2 2023 - - - - - -

Italy Q2 2024 115,0 - - - - 115,0
Q2 2023 - - - - - -

Latvia Q2 2024 25,0 - - - - 25,0

Q2 2023 25,0 - - - - 25,0

Austria Q2 2024 80,0 - - - - 80,0

Q2 2023 179,6 - - - - 179,6

Slovakia Q2 2024 100,0 - - - - 100,0

Q2 2023 100,0 - - - - 100,0

Slovenia Q2 2024 50,0 - - - - 50,0

Q2 2023 50,0 - - - - 50,0

Spain Q2 2024 120,4 - - - - 120,4
Q2 2023 - - - - - -
other States/Institutions Q2 2024 - - - - - -
Q2 2023 184,6 - - 184,6 - -
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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.

Cover Assets

Summe

Total

other
Single-and two- Multi-family Buildings under
Apartments  family houses houses construction  Buils Office Retail used

mn € mn € mn € mn € mn € mn € mn € mn € mn € mn €

Total - all states Q22024 19.085,8 3.437,0 2495 1,5 3.087,9 98,2 - 15.648,7 8.999,1 2.053,0 282,2 3.507,3

Q22023 18.681,1 3.296,1 365,9 2,2 2.804,5 123,5 = 15.385,0 8.799,0 2.092,3 2285 3.336,9

Germany Q2 2024 8.039,0 2.866,7 249,5 15 25176 98,2 = 5.172,3 2.930,1 702,0 68,4 792,0

Q22023 7.854,7 2.803,9 241,2 2,2 2437,0 123,5 = 5.050,8 27739 734,8 68,9 768,0
Belgium Q2 2024 18,4 - - - - - - 18,4 12,7 = = 57 = = =
Q22023 12,7 - - - - - - 12,7 12,7 - - - > > >
Finland Q2 2024 308,4 72,2 - = 72,2 = = 236,1 151,8 84,4 = = = = =
Q22023 202,1 - - - - - - 202,1 17,7 84,4 - > > > >
France Q2 2024 2.383,4 = = = = = = 2.383,4 1.612,8 136,5 47,3 459,4 127,4 = =
Q22023 22919 - = = = = > 2.291,9 1.529,8 136,5 51,2 3514 223,0 > >
United Kingdom Q2 2024 1.237,1 - - - - = = 1.237,1 4257 2139 26,5 571,0 = = =
Q2 2023 1.536,9 = = = = = > 1.536,9 556,4 290,2 26,1 664,2 > > >
Italy Q2 2024 78,0 = = = = = = 78,0 63,7 = = 14,3 = = =
Q22023 51,1 - = = = = > 51,1 36,8 > = 14,3 > > >
Luxembourg Q2 2024 46,3 - - - - - - 46,3 19,6 - - 26,8 - = =
Q22023 46,3 = = = = = > 46,3 19,6 > = 26,8 > > >
Netherlands Q2 2024 712,5 168,5 = = 168,5 = = 544,0 200,0 41,9 = 302,2 = = =
Q22023 672,9 168,5 124,7 - 43,8 - > 504,4 191,0 41,9 = 271,5 = > =
Austria Q2 2024 177,7 - - - - - - 177,7 243 77,0 = 76,3 = = =
Q22023 194,1 - - = = = > 194,1 51,8 77,0 > 65,3 > > >
Poland Q2 2024 1.404,5 - = = = = = 1.404,5 556,2 316,0 = 532,2 = = =
Q22023 1.090,4 - - - - - - 1.090,4 439,9 270,5 - 380,0 - - -
Romania Q2 2024 110,1 - - - - - - 110,1 110,1 = = - = = =
Q22023 110,1 - - - - - - 110,1 110,1 > = = > > >
Sweden Q2 2024 836,5 114,5 = = 114,5 = = 722,0 287,5 184,5 = 250,0 = = =
Q2 2023 747,9 86,9 - - 86,9 - - 661,0 276,6 147,7 - 236,7 - - -
Slovakia Q2 2024 93,4 - - - - = = 93,4 = 22,0 = 714 = = =
Q22023 88,4 - - = = = > 88,4 = 22,0 > 66,4 > > >
Slovenia Q2 2024 454 = = = = = = 454 = 454 = = = = =
Q22023 43,9 = = = = = = 43,9 = 43,9 = = = = =
Spain Q2 2024 311,0 = = = = = = 311,0 77,5 88,1 - 145,3 - - -
Q22023 2337 = = = = = = 2337 75,3 85,3 = 73,0 = = =
Czech Republic Q2 2024 428,1 = = = = = = 428,1 1,4 92,4 101,9 142,3 - - -
Q22023 273,9 - - - - - - 273,9 1,4 92,4 44,8 45,2 = = =
Hungary Q2 2024 139,5 = = = = = = 139,5 8,2 49,0 - 12,4 = = =
Q22023 139,5 - - - - - - 139,5 78,2 49,0 - 12,4 = = =
Switzerland Q2 2024 1,2 = = = = = = 1,2 61,2 = = = = = =
Q22023 7,1 - - - - - - 7,1 67,1 - - - - = =
USA Q2 2024 2.655,5 2151 = = 2151 = = 2.440,4 2.296,4 - 38,1 105,9 - 0,7 -
Q22023 3.023,8 236,8 = = 236,8 = = 2.787,0 23709 16,9 375 361,6 = = =
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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

[ Q22024
mn € mn €
up to 300.000 € 39,7 48,7
more than 300.000 € up to 1 mn. € 101,8 109,5
more than 1 mn. € up to 10 mn. € 1.169,3 1.171,9
more than 10 mn. € 17.774,9 17.351,0
Total 19.085,8 18.681,1
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 6, 7 ,11 to 15 and para. 2 nos. 3, 4 Pfandbrief Act
Key figures about outstanding Mortgage Pfandbriefe and Cover Pool

mn € mn €
(o] ding Mortgage Pfandbriefe 15.233,3 15.119,9
thereof fixed-rate Pfandbriefe section (28 para. 1 no. 13) 89,9% 90,0%
Cover Pool 19.751,1 19.230,5
thereof total amount of the claims according section 12 para. 1 which exceed the limits laid down in section 13 para. 1 s. 2 2nd half
sentence (section 28 para. 1 no. 11) = =
thereof total amount of the assets according section 19 para. 1 which exceed the limits laid down in section 19 para. 1 s. 7 (section 28 para. 1
no. 11) - -
claims which exceed the limits laid down in section 19 para. 1 no. 2 (section 28 para. 1 no. 12)* - =
claims which exceed the limits laid down in section 19 para. 1 no. 3 (section 28 para. 1 no. 12)* - -
claims which exceed the limits laid down in section 19 para. 1 no. 4 (section 28 para. 1 no. 12)* - -
thereof percentage share of fixed-rate cover assets (section 28 para. 1 no. 13) 58,0% 57,3%
CHF 62,6 68,9
GBP 986,3 513,2
) Net present vglue pursuant to . SEK 4880 564.3
section 6 para. 1 of the Pfandbﬂef Net Pres.ent Value Regulation USD 547’0 1 329’2
for each foreign currency in € 2 e
section 28 para. 1 no. 14 (Net Total of asset/liability)
volume-weighted average of the maturity that has passed since the loan was granted (seasoning) (section 28 para. 2 no. 4) 3,7 3,7
average loan-to-value ratio, weighted using the mortgage lending value (section 28 para. 2 no. 3) 56,8% 56,0%
35,8% 32,7%

average loan-to-value ratio, weighted using the market value

Key figures on liquidity according section 28 para. 1 no. 6 Pfandbrief Act*

Largest negative amount within the next 180 days within the meaning of section 4 para. 1a s. 3 Pfandrief Act for Pfandbriefe (mn €) - -
Day on which the largest negative sum results ?:g)“- _ R
Total amount of cover assets meeting the requirements of section 4 para 1a s. 3 Pfandbrief Act (mn €) 661,6 564,7

Key figures according section 28 para. 1 no. 7 Pfandbrief Act

share of derivative transactions included in the cover pools according section 19 para. 1 no. 1 (credit quality step 3)

share of derivative transactions included in the cover pools according section 19 para. 1 no. 2 ¢ (credit quality step 2)

share of derivative transactions included in the cover pools according section 19 para. 1 no. 3 d (credit quality step 1)

share of derivative transactions in liabilities to be covered according section 19 para. 1 no. 1 (credit quality step 3)

share of derivative transactions in liabilities to be covered according section 19 para. 1 no. 2 ¢ (credit quality step 2)

share of derivative transactions in liabilities to be covered according section 19 para. 1 no. 3 d (credit quality step 1)

Key figures according section 28 para. 1 no. 15 Pfandbrief Act

Share of cover assets in the cover pool for which or for whose debtor a default pursuant to Art. 178 para. 1 of Regulation (EU) no.

575/2013 is deemed to have occurred.
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 no. 2 Pfandbrief Act

List of International Securities Identification Numbers of the International Organization for Standardization (ISIN) by Pfandbrief class

ISIN DEO000A11QAMS3, DE000A11QAU6, DEO00A11QAX0, DEO00A11QAY8, DEOO0A13SV24,
DEO00A13SV65, DEOOOATRFBQ3, DE000A254ZN3, DEOO0A2AAV88, DEO00A2AAVX2,
DEOOOA2E4Y05, DEO00A2E4Y39, DEO00A2E4ZA7, DEO0O0A2GSLB8, DEO00A2GSLJ1,
DEOOOA2GSLP8, DE000A2GSLQ6, DEO0O0OA2GSLV6, DEOOOA2NBJ96, DEOOOA2YNVMS,
DEOOOA2YNVV9, DEO00A2YNVY3, DEO00A30WF01, DEOOOA30WF19, DEO0OA30WF27,
DEOOOA30WF68, DEOOOA30WF92, DEOOOA30WFS7, DEOOOA30WFU3, DEO0OA3OWFZ2,
DEO000A31RJ03, DEO00A31RJ11, DEO00A31RJ29, DEO00A31RJ37, DEOOOA31RJ45,
DEO00A31RJ52, DEO00A31RJ60, DEOOOA31RJP3, DEOOOA31RJS7, DEOOOA31RJIV1,
DEO000A31RJZ2, DEO00A3826\W6, DEO00A3826X4, DEO00A3826Y2, DEOOOA3ESK73,
DEOOOA3E5K99, DEOOOA3ESKWY, DEOOOA3ESKYS5, DEOOOA3ESKZ2, DEOOOA3TOXA48,
DEOOOA3T0X63, DEOOOA3TOYBS8, DEOOOA3TOYC6, DEOOOA3TOYD4, DEOOOA3TOYE2,
DEOOOA3TOYF9, DEO0OA3TOYG7, DEOOOA3TOYHS5, DEOOOA3TOYJ1, DEOOOA3TOYL7,
DEOOOA3TOYMS

DEO00A11QA15, DE0O00A11QAS56, DEO00A11QALS5, DEO0OOA11QAMS3, DEO00A11QAQ4,
DEO00A11QAT8, DEO00A11QAUG, DEO00A11QAV4, DEO0O0OA11QAX0, DEOOOAT1QAYS,
DEO00A13SV24, DE000A13SV65, DEOOOATRFBQ3, DEOOOA1X3LL4, DEO00A1X3LZ4,
DEO00A254ZN3, DE000A254ZP8, DEO00A289PQ3, DEO00A2AAVE8, DEO00A2AAVX2,
DEOOOA2E4Y05, DEOO0A2E4Y39, DEO0OOA2E4ZA7, DEO00A2E4ZD1, DEOOOA2GSLBS,
DEO0OA2GSLJ1, DEOOOA2GSLL7, DEO00A2GSLP8, DEO00A2GSLQ6, DEO00A2GSLVE,
DEOOOA2LQNP8, DEO00A2NBJ96, DEO0OA2YNVMS8, DEOOOA2YNVVY, DEOOOA2YNVYS3,
DEOOOA30WF01, DEOOOA30WF19, DEOOOA30WF27, DEOOOA30WF68, DEOOOA30WF92,
DEOOOA30WFS7, DEOOOA30WFU3, DEOOOA30WFZ2, DEO00A31RJP3, DEOOOA3ESK73,
DEOOOA3E5K99, DEOOOA3E5SKW9, DEOOOA3E5SKY5, DEOOOA3ESKZ2, DEO00A3H2Z49,
DEO000A3H2Z80, DEO00A3H2ZW 1, DEOOOA3T0X48, DEOOOA3TOX63, DEOOOA3TOYBS,
DEOOOA3TOYC6, DEOOOA3TOYD4, DEOOOA3TOYE2, DEOOOA3TOYF9, DEOOOA3TOYG?,
DEOOOA3TOYHS5, DEOOOA3TOYJ1, DEOOOA3TOYL7, DEOOOA3TOYMS
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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

risk-adjusted net present value
[ Q22024 | Q22023 | Q22024 | Q22023 | Q22024 |
Total Outstanding mn € mn € mn € mn € mn € mn €
Public Pfandbriefe 7.619,3 8.409,7 7.947,7 8.756,5 7.485,3 7.807,0
thereof derivatives - - - - - -
Cover Pool 8.864,1 10.479,8 9.335,6 10.998,0 8.720,6 9.731,8
thereof derivatives - - - - - -
Over-Collateralisation (OC) 1.244,8 2.070,0 1.387,9 2.241,5 1.235,3 1.924,8
OC in % of Pfandbriefe outstanding 16,3% 24,6% 17,5% 25,6% 16,5% 24,7%
Statutory OC** 297,4 322,5 159,0 175,1
Contractual OC** 0,0 0,0 0,0 0,0
Voluntary OC** 947,4 1.747,5 1.228,9 2.066,4
Differentiation-Model 1.206,0 2.049,0 1.347,0 2.220,0
OC in % of Pfandbriefe outstanding 15,8% 24,4% 16,9% 25,4%
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 4, 5 Pfandbrief Act

Maturity structure of outstanding Public Pfandbriefe and the Cover Pool assets

Q2 2024 Q2 2023 Q2 2024 Q2 2023
Mat-Ex (12 months)**| Mat-Ex (12 months)**
Pfandbriefe Pfandbriefe
outstanding i Cover Pool outstanding
Maturity: mn € mn € mn € mn €
<=0,5 years 399,4 223,6 303,2 321,3 - -
> 0,5 years und <= 1 year 240,9 251,3 255,5 388,0 - -
> 1 year und <= 1,5 years 391,5 276,7 398,1 226,6 399,4 303,2
> 1,5 years und <= 2 years 188,0 2542 239,2 270,9 240,9 255,5
> 2 years und <= 3 years 1.344,5 773,2 708,2 509,9 579,5 637,3
> 3 years und <= 4 years 1.069,8 1.200,8 7445 771,6 1.344,5 708,2
> 4 years und <= 5 years 330,1 543,0 1.454,4 952,4 1.069,8 744,5
> 5 years und <= 10 years 1.508,2 1.322,9 1.658,6 2.527,3 1.434,6 2.709,1
> 10 years 2.146,8 4.018,4 2.648,0 4.511,8 2.550,6 3.052,0
total 7.619,3 8.864,1 8.409,7 10.479,8 7.619,3 8.409,7

** Effects of an extension of maturity on the maturity structure of the Pfandbriefe / extension scenario: 12 months. This is an extremely unlikely scenario, which could only come into play

after the appointment of a cover pool administrator.

Informations on the maturity extension of the Pfandbriefe

Prerequisites for the extension of maturity of the Pfandbriefe

Q2 2024 /Q2 2023

The extension of the maturity is necessary in order to avoid the imminent insolvency of the

Pfandbrief bank with limited business activity, the Pfandbrief bank with limited business activity is not overindebted and there is reason to believe that the
Pfandbrief bank with limited business activity will be able to meet its liabilities then due after the expiry of the maximum possible extension date, taking into
account further possibilities for extension. See also, in addition, section 30 para 2b Pfandbrief Act.

Powers of the cover pool administrator in the event of the extension of maturity of the
Pfandbriefe

The cover pool administrator may extend the maturity dates of the principle payments, if the relevant requirements pursuant to section 30 para. 2b Pfandbrief
Act are met. The administrator shall determine the period of the extension of the maturity, which may not exceed a period of 12 months, in accordance with
necessity.

The cover pool administrator may extend the maturity dates of the principal and interest payments falling due within one month after the appointment of the
cover pool administrator to the end of that monthly period. If the cover pool administrator decides in favor of such a extension of the maturity, the existence of
the prerequisites pursuant to section 30 para. 2b Pfandbrief Act shall be irrefutably presumed. Such an extension shall be taken into account within the
maximum extension period of 12 months.

The cover pool administrator may only exercise his authority uniformly for all Pfandbriefe of an issue. In this connection, the maturities may be extented in full
or on a pro rata basis. The cover pool administrator must extend the maturity for a Pfandbrief issue in such a way that the original order of servicing of the
Pfandbriefe which could be overtaken by the postponement is not changed (prohibition of overtaking). This may result in the maturities of later maturing issues
also having to be extended in order to comply with the prohibition on overtaking. See also, in addition, section 30 para. 2a and 2b Pfandbrief Act.
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. 1 nos. 8 und 9 Pfandbrief Act
Further Cover Assets for Public Pfandbriefe - in detail

Total - all states Q2 2024 - - - = o o -
Q2 2023 - - - - o o -
Germany Q2 2024 - - - = o - -
Q2 2023 - - - - o o -
Netherlands Q2 2024 - - - - = = -
Q2 2023 - - - - o o -
Austria Q2 2024 - - - = o - -
Q2 2023 - - - = o - -
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DEUTSCHE
PFANDBRIEFBANK

Publication according to section 28 para. nos. 2 and 3 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe split by the individual states in which the borrower is located

Cover assets

mn € mn € mn € mn € mn € mn € mn € mn € mn € mn €
Total - all states Q2 2024 8.864,1 184,8 3.575,0 2.477,7 739,2 1.012,0 659,1 145,6 212,0 43,4
Q2 2023 10.479,8 179,5 4.124,0 2.946,5 880,2 1.091,0 753,6 394,8 235,8 53,9 |
Germany Q2 2024 2.184,8 98,6 168,0 1.519,5 9,6 250,0 102,0 83,3 52,4 -
Q2 2023 3.152,2 69,1 690,1 1.824,2 31,6 274,8 1791 92,6 59,9 -
Belgium Q2 2024 66,1 - - - - - 50,0 16,1 - -
Q2 2023 85,0 - - - - - 50,0 35,0 - -
Finland Q2 2024 13,3 - - - 13,3 - - - - -
Q2 2023 34,4 - 9,2 - 16,7 8,5 - - - -
France Q2 2024 2.114,2 - 137,0 622,3 572,3 531,9 94,3 46,2 110,2 -
Q2 2023 2.371,1 71 150,4 7171 623,6 602,8 105,2 49,3 122,7 -
United Kingdom Q2 2024 151,9 - - 11,8 140,1 - - - - -
Q22023 155,1 0,7 - 11,7 142,7 - 0,7 - - -
Italy Q2 2024 602,6 - 470,0 128,7 3,9 - - - - -
Q2 2023 162,2 - - 156,6 5,6 - - - - -
Netherlands Q2 2024 42,9 42,9 - - - - 42,9 - 0,0 -
Q2 2023 48,6 48,6 - - - - 48,6 - 0,0 -
Austria Q2 2024 3.219,4 - 2.800,0 - - - 370,0 - 49,4 -
Q2 2023 3.766,1 - 3.125,0 - - - 370,0 217,9 53,2 -
Portugal Q2 2024 2733 - - 93,3 - 180,0 - - - -
Q2 2023 286,7 - - 106,7 - 180,0 - - - -
Spain Q2 2024 108,8 - - 102,1 - 6,7 - - - -
Q2 2023 150,3 - - 130,3 - 20,0 - - - -
Japan Q2 2024 - - - - - - - - - -
Q2 2023 209,3 - 149,3 - 60,0 - - - - -
Canada Q2 2024 43,4 434 - - - - - - - 434
Q2 2023 53,9 53,9 - - - - - - - 53,9
International Institutions Q2 2024 43,5 - - - - 43,5 - - - -
Q2 2023 4,9 - - - - 4,9 - - - -

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

Total - all states

Q2 2024

Amount of claims in arrears for at least 90 days

Mio. €

Mio. €

Mio. €

Total amount of these claims if the respective a

unt in arrears is at least 5 % of the claim

Q22023
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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

[ Q22024
mn €

mn €
upto 10 mn. € 339,1 366,5
more than 10 mn. € up to 100 mn. € 2.777,4 3.139,7
more than 100 mn. € 5.747,6 6.973,5
Total 8.864,1 10.479,8
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Publication according to section 28 para. 1 nos. 6, 7, 11 to 13 and 15 Pfandbrief Act
Key figures about outstanding Pfandbriefe and Cover Pool

Q2 2024 Q2 2023
mn € mn €
Outstanding Pfandbriefe 7.619,3 8.409,7
thereof percentage share of fixed-rate Pfandbriefe (section 28 para. 1 no. 13) 72,5% 77,4%
Cover Pool 8.864,1 10.479,8
thereof total amount of the claims according section 20 para. 1 and 2 which exceed the limits laid down in section 20 para. 3
(section 28 para. 1 no. 11) - -
claims which exceed the limits laid down in section 20 para. 2 no. 2 (section 28 para. 1 no. 12)* - -
claims which exceed the limits laid down in section 20 para. 2 no. 3 (section 28 para. 1 no. 12)* - -
thereof percentage share of fixed-rate cover assets section 28 para. 1 no. 13 74,8% 76,1%
Net present value pursuant to CAD . 138
section 6 para. 1 of the Pfandbrief Net Present Value Regulation CHF 67,5 38,6
for each foreign currency in € GBP Py L
section 28 para. 1 no. 10 (Net Total of asset/liability) JPY = 183,3
uUsD 71,8 144,5

Key figures on liquidity according section 28 para. 1 no. 6 Pfandbrief Act

Largest negative amount within the next 180 days within the meaning of section 4 para. 1a s. 3 Pfandrief Act for Pfandbriefe (mn €) 217,7 141,2
. . day (1-

Day on which the largest negative sum results 180) 180 83

Total amount of cover assets meeting the requirements of section 4 para 1a s. 3 Pfandbrief Act (mn €) 542,0 820,3

Key figures according section 28 para. 1 no. 7 Pfandbrief Act in % in %

share of derivative transactions included in the cover pools according section 20 para. 2 no. 1 (credit quality step 3)

share of derivative transactions included in the cover pools according section 20 para. 2 no. 2 (credit quality step 2)

share of derivative transactions included in the cover pools according section 20 para. 2 no. 3c (credit quality step 1)

share of derivative transactions in liabilities to be covered according section 20 para. 2 no. 1 (credit quality step 3)

share of derivative transactions in liabilities to be covered according section 20 para. 2 no. 2 (credit quality step 2)

share of derivative transactions in liabilities to be covered according section 20 para. 2 no. 3c (credit quality step 1)

Key figures according section 28 para. 1 no. 15 Pfandbrief Act in % in %
Share of cover assets in the cover pool for which or for whose debtor a default pursuant to Art. 178 para. 1 of Regulation (EU) no.
575/2013 is deemed to have occurred. 0,0% 0,0%
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Publication according to section 28 para. 1 no. 2 Pfandbrief Act
List of International Securities Identification Numbers of the International Organization for Standardization (ISIN) by Pfandbrief class

ISIN DE0001468361, DE0008119504, DE0008153289, DEO0OAOB1K04, DEO00A11QAR2, CH0026714276, DE0001468361, DE0008119504, DE0008153289, DE0008217910,
DEO000A11QAS0, DE000A11QAW2, DEO00A12UA83, DEO00A13SWG1, DEOOOA1ABLJS, DEOOOAOB1K04, DEO00A11QAR2, DEO00A11QAS0, DEO00A11QAW2, DEOOOA12UASS,
DEOOOA1CR6S0, DEOOOATEWJQ9Y, DEO00OA1R06CS, DE000A1X2558, DEOO0OA2AAVW4, DEOOOA13SWG1, DEO00A1A6LJ8, DEOOOA1CR6S0, DEOOOATEWJQ9Y, DEOOOA1RO6CS,
DEO00A31RJX7, DEOOOA31RJY5S DEO000A1X2558, DEO00A1X26J6, DEOO0OA2AAVW4, DEOOOA3E5K24, DEOOOA3E5SK32
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