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

Pfandbriefe outstanding and their cover
4. Quarter 2023

Outstanding total net present value risk-adjusted net present value*

Q4 2023 Q4 2022 Q4 2023 Q4 2022 Q4 2023 Q4 2022

(€ mn.) 7,289.2 8,701.6 7,248.5 8,429.9 6,968.7 7,954.6
of which derivatives (€ mn.) = - - - - -
Cover Pool (€ mn.) 11,023.0 12,529.0 11,713.7 12,768.4 11,228.5 11,721.0
of which derivatives (€ mn.) = - - - - -
Overcollateralization (OC) (€ mn.) 3,733.7 3,827.4 4,465.2 4,338.5 4,259.8 3,766.4
OC in % of Pfandbriefe outstanding 51.2 44.0 61.6 51.5 61.1 47.3

Statutory OC 1 (€ mn.) 299.8 359.5 145.0 349.0

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€ mn.) 3,434.0 3,467.9 4,320.2 3,989.5

Overcollateralization

in Consideration of vdp-Credit- (€ mn.) 3,733.7 3,827.4 4,465.2 4,338.5
Quality-Differentiation-Model

OC in % of Pfandbriefe outstanding 51.2 44.0 61.6 51.5

* The dynamic approach was used for calculating the risk-adjusted net present value" according to section 5 para. 1 no. 2 of the Net Present Value Regulation (PfandBarwertV).

Outstanding total net present value risk-adjusted net present value*

Q4 2023 Q4 2022 Q4 2023 Q4 2022 Q4 2023 Q4 2022

Publi (€ mn.) 14,474.4 16,130.4 14,295.0 15,331.4 13,297.5 13,249.0
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 23,548.0 24,278.9 23,024.4 22,764.1 20,981.0 18,953.8
of which derivatives (€ mn.) = - = - = -
Overcollateralization (OC) (€ mn.) 9,073.6 8,148.4 8,729.4 7,432.8 7,683.5 5,704.8
OC in % of Pfandbriefe outstanding 62.7 50.5 61.1 48.5 57.8 43.1

Statutory OC * (€ mn.) 586.7 647.5 285.9 609.0

Contractual OC 2 (€ mn.) = - = -

Voluntary OC 3 (€ mn.) 8,486.9 7,500.9 8,443.5 6,823.8
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 9,073.6 8,148.4 8,729.4 7,432.8
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 62.7 50.5 61.1 48.5

* The dynamic approach was used for calculating the risk-adjusted net present value" according to section 5 para. 1 no. 2 of the Net Present Value Regulation (PfandBarwertV).

1 According to

nominal value: sum of the nominal statutory overcollateralization pursuant to § 4 (2) PfandBG and the nominal value of the net present value statutory
overcollateralization pursuant to § 4 (1) PfandBG

net present value: net present value: net present value statutory overcollateralization pursuant to § 4 (1) PfandBG
2 Contractual overcollateralization

3 Residual, depending on the statutory and contractual overcollateralization; net present value includes the net present value of the nominal statutory
overcollateralization pursuant to § 4 (2) PfandBG

Note: The release of the overcollateralization with a view to the vdp-credit quality differentiation model is voluntary.
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Publication according to section 28 para. 1 nos. 4, 5 Pfandbrief Act

Maturity structure of Pfandbriefe outstanding and their respective cover pools

4. Quarter 2023

Mortgage Pfandbriefe

Q42023

Q4 2022

Q4 2023
Mat-Ex (12 months)*

Q4 2022
Mat-Ex (12 months)*

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 210.0 2,596.9 1,550.5 2,188.7 - -
> 0.5 years and <= 1 year 785.7 772.5 510.0 1,386.0 - -
> 1 yearand <= 1.5 years 886.0 754.2 1,710.0 921.7 210.0 1,550.5
> 1.5 years and <= 2 years 520.0 1,102.2 790.6 1,128.4 785.7 510.0
> 2 years and <= 3 years 646.0 1,666.1 ilils5 1,581.6 1,406.0 2,500.6
> 3 years and <= 4 years 1,285.5 1,125.3 649.0 1,507.7 646.0 1,315.5
> 4 years and <= 5 years 1,019.0 1,671.6 755.5 821.7 1,285.5 649.0
> 5 years and <= 10 years 1,844.5 1,221.6 1,375.5 2,804.3 2,852.5 2,091.0
> 10 years 92.5 112.6 45.0 189.0 103.5 85.0
Q42023 Q2022 Mat-sxq(i:‘::nths)* Mat-Ean;?::nths)*
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 1,056.4 2,991.9 1,369.6 2,447.6 - -
> 0.5 years and <= 1 year 1,548.9 1,031.9 1,145.6 1,318.8 - -
> 1 yearand <= 1.5 years 1,263.2 1,683.4 1,056.4 1,591.4 1,056.4 1,369.6
> 1.5 years and <= 2 years 745.0 794.6 1,639.7 1,183.3 1,548.9 1,145.6
> 2 years and <= 3 years 1,833.5 1,635.9 1,931.4 1,718.2 2,008.2 2,696.1
> 3 years and <= 4 years 689.5 1,595.8 1,545.8 1,574.0 1,833.5 1,931.4
> 4 years and <= 5 years 1,105.9 1,837.8 689.9 1,427.0 689.5 1,545.8
> 5 years and <= 10 years 3,910.7 5,421.6 4,287.5 5,982.4 4,332.2 4,437.1
> 10 years 2,321.3 6,555.0 2,464.5 7,036.3 3,005.7 3,004.8

formation on the maturity extension of the Pfandbriefe

Q4 2023

Q4 2022

Prerequisites for the extension of maturity
of the Pfandbriefe

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.

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.

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.

* 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.
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Publication according to section 28 para. 2 no. 1 a Pfandbrief Act, section 28 para. 3 no. 1 Pfandbrief Act and section 28 para. 4 no. 1 a Pfandbrief Act

Mortgage loans used as cover for Mortgage Pfandbriefe according to their amount in tranches

4. Quarter 2023

€ mn. € mn.
up to 300,000 Euros 1.4 1.5
more than 300,000 Euros up to 1 mn. Euros 16.1 18.3
more than 1 mn. Euros up to 10 mn. Euros 1,234.3 1,325.0
more than 10 mn. Euros 9,064.7 9,482.3
Total 10,316.5 10,827.0
Cover Assets used to secure public Pfandbriefe according to their amount in tranches
4. Quarter 2023

€ mn. € mn.
up to 10 mn. Euros 3,734.6 3,817.4
more than 10 mn. Euros up to 100 mn. Euros 5,723.2 6,665.3
more than 100 mn. Euros 13,267.7 13,322.6
Total 22,725.5 23,805.4
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Publication according to section 28 para. 2 nos. 1 b, c and no. 2 Pfandbrief Act

Volume of claims used to cover Mortgage Pfandbriefe according to states in which the real 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 inasmuch as the respective amount in arrears is at least 5 percent of the claim

4. Quarter 2023

Total amount Total amount of these

Total thereof Total thereof at least 90 in arrears is at least

days 5 percent of the claim

State 4. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn
Total - all states year 2023 10,316.5 1,588.5 4.7 1,524.8 22.3 36.6 8,728.0 3,955.9 1,604.2 112.7 2,635.4 419.9 =
year 2022 10,827.0 1,560.8 4.8 1,522.5 0.2 33.4 9,266.3 4,300.6 1,945.6 106.7 2,554.6 358.9 -
Germany year 2023 5,432.0 1,583.8 0.0 1,524.8 22.3 36.6 3,848.2 1,208.9 836.9 112.7 i,858.5 350.4 =
year 2022 6,199.7 1,556.1 0.0 1,522.5 0.2 33.4 4,643.6 1,633.8 1,183.3 106.7 1,443.7 276.1 -
Belgium year 2023 83.8 = = = = = 83.8 76.8 7.0 = = = =
year 2022 93.4 - - - - - 93.4 86.4 7.0 - - - -
Finland year 2023 ©.5 = = = = = ©.5 ©.5 = = = = =
year 2022 - - - - - - - - - - - - -
France year 2023 1,203.1 = = = = = 1,203.1 942.9 90.4 = 120.2 49.7 =
year 2022 1,403.1 - - - - - 1,403.1 1,080.3 105.5 - 143.5 73.8 -
Great Britain year 2023 87.3 = = = = = 87.3 87.3 = = = = =
year 2022 128.7 - - - - - 128.7 97.3 31.5 - - - -
Ireland year 2023 35.1 - - - - - 35.1 35.1 - - - - -
year 2022 - - - - - - - - - - - - -
Italy year 2023 814.7 = = = = = 814.7 405.8 237.6 = 156.3 14.9 =
year 2022 664.7 - - - - - 664.7 348.3 221.1 - 86.4 8.9 -
L g year 2023 30.4 = = = = = 30.4 30.4 = = = = =
year 2022 30.4 - - - - - 30.4 30.4 - - - - -
Netherlands year 2023 5737 4.7 4.7 = = = 569.0 374.6 359 = 158.5 = =
year 2022 567.5 4.7 4.7 - - - 562.8 391.1 24.6 - 147.2 - -
Austria year 2023 35.0 - - - - - 35.0 - 20.5 - 14.5 - -
year 2022 70.7 - - - - - 70.7 19.0 37.2 - 14.5 - -
Poland year 2023 543.7 = = = = = 543.7 150.2 169.0 = 219.5 5.0 =
year 2022 587.0 - - - - - 587.0 150.1 174.2 - 262.7 - -
Sweden year 2023 35.5 - - - - - 35.5 - - - 35.5 - -
year 2022 - - - - - - - - - - - - -
Slovakia year 2023 1.7 - - - - - 1.7 - 1.7 - - - -
year 2022 2.2 - - - - - 2.2 - 2.2 - - - -
Spain year 2023 96.0 - - - - - 96.0 - 96.0 - - - -
year 2022 48.6 - - - - - 48.6 - 48.6 - - - -
Czech year 2023 157.5 = = = = = 1575 123.4 34.1 = = e s
year 2022 159.0 - - - - - 159.0 124.1 34.9 - - - -
Switzerland year 2023 23.4 - - - - - 23.4 - 23.4 - - - -
year 2022 22.1 - - - - - 22.1 - 22.1 - - - -
USA year 2023 1,154.1 = = = = = 1,154.1 511.0 il = 591.4 = =
year 2022 849.9 - - - - - 849.9 339.8 53.5 - 456.6 - -
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Publication according to section 28 para. 3 no. 2 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe
4. Quarter 2023

thereof owed by

thereof granted by

State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 4. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2023 22,725.5 1,674.8 47.3 2,049.8 10,258.3 1,696.0 1,674.8 6,569.8 290.7 138.9
year 2022 23,805.4 1,640.1 51.1 3,143.6 10,177.4 1,732.1 1,685.1 6,477.8 316.8 221.6
Germany year 2023 21,893.4 1,089.5 47.3 2,049.8 10,182.2 1,625.3 1,089.5 6,469.8 290.7 138.9
year 2022 22,322.0 1,034.7 51.1 3,126.6 9,550.1 1,643.2 1,034.7 6,377.8 316.8 221.6
Belgium year 2023 14.3 14.3 o = = = 14.3 = o =
year 2022 21.5 21.5 - - - - 21.5 - - -
Denmark year 2023 18.8 18.8 - - - - 18.8 - - -
year 2022 22.2 22.2 - - - - 22.2 - - -
Finland year 2023 34.5 34.5 - - - - 34.5 - - -
year 2022 33.5 33.5 - - - - 33.5 - - -
France year 2023 114.0 114.0 = = = = 114.0 = = =
year 2022 154.5 154.5 - - - - 154.5 - - -
Great Britain year 2023 13.7 13.7 = = = = 13.7 = = =
year 2022 612.1 47.6 - 16.9 547.6 - 47.6 - - -
Netherlands year 2023 103.6 103.6 - - - - 103.6 - - -
year 2022 41.4 41.4 - - - - 41.4 - - -
Austria year 2023 79.7 10.8 = = 68.9 = 10.8 = = =
year 2022 85.1 12.7 - - 72.3 - 12.7 - - -
Sweden year 2023 7.0 7.0 - - - - 7.0 - - -
year 2022 6.2 6.2 - - - - 6.2 - - -
Hungary year 2023 = - = = = = = = = =
year 2022 45.0 - - - - - 45.0 - - -
Switzerland year 2023 101.7 1.7 = = = = 1.7 100.0 = =
year 2022 199.2 99.2 - - - - 99.2 100.0 - -
Canada year 2023 7.2 - - - 7.2 - - - - -
year 2022 7.3 - - - 7.3 - - - - -
USA year 2023 266.9 266.9 = = = = 266.9 = = =
year 2022 166.6 166.6 - - - - 166.6 - - -
EU institutions year 2023 70.7 - - - - 70.7 - - - -
year 2022 88.9 - - - - 88.9 - - - -
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Publication according to section 28 para. 3 no. 3 Pfandbrief Act

Total amount of payments in arrears for at least 90 days
as well as the total amount of these claims i h as the r ive

4. Quarter 2023

in arrears is at least 5 percent of the claim

thereof thereof
State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 4. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2023 8.7 8.6 0.1 0.0 ° 15.3 14.9 0.4 0.0
year 2022 6.0 5.9 0.1 0.0 - 19.6 19.3 0.2 0.1
Germany year 2023 4.3 4.2 0.1 0.0 - 0.4 - 0.4 0.0
year 2022 1.4 1.4 0.1 0.0 - 0.3 - 0.2 0.1
year 2023 4.3 4.3 - - - 14.3 14.3 - -
year 2022 - - - - - - - - - -
France year 2023 - - - - - - - - - -
year 2022 4.4 4.4 - - - 18.3 18.3 - - -
Netherlands year 2023 0.0 0.0 = = = 0.5 0.5 = = =
year 2022 0.2 0.2 - - - 1.1 1.1 - - -
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Publication according to section 28 para. 1 nos. 8, 9, 10 Pfandbrief Act

Further cover assets - in detail for Mortgage Pfandbriefe

4. Quarter 2023

Further cover assets for Mortgage Pfandbriefe according to section 19 para. 1 nos. 2 a) and b), section 19 para. 1 nos. 3 a) to c), section 19 para. 1 no. 4

State 4. Quarter
Total - all states year 2023 706.5 - 706.5
year 2022 1,702.0 152.0 1,550.0
Germany year 2023 706.5 - 706.5
year 2022 1,114.0 - 1,114.0
Finland year 2023 = = =
year 2022 5.0 - 5.0
Italy year 2023 - - -
year 2022 247.0 - 247.0
! ] year 2023 - - -
year 2022 9.0 - 9.0
Poland year 2023 - - -
year 2022 10.0 - 10.0
Portugal year 2023 - - -
year 2022 63.0 - 63.0
Slovakia year 2023 - - -
year 2022 15.0 - 15.0
Slovenia year 2023 - - -
year 2022 5.0 - 5.0
Spain year 2023 - - -
year 2022 63.0 - 63.0
EU year 2023 - - -
year 2022 171.0 152.0 19.0
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Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe

4. Quarter 2023

Further cover assets for Public Pfandbriefe according to section § 20 para. 2 no. 2, section 20 para. 2 nos. 3 a) to b), section 20 para. 2 no. 4

State 4. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn.

Total - all states year 2023 822.5 822.5 -
year 2022 473.5 473.5 -

Germany year 2023 822.5 822.5 -
year 2022 473.5 473.5 -
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Publication according to section 28 para. 1 nos. 6, 7, 11, 12, 13, 14, 15 Pfandbrief Act and section 28 para. 2 nos. 3, 4 Pfandbrief Act

Key figures about outstanding Pfandbriefe and Cover Pool
4. Quarter 2023

Mortgage Pfandbriefe

Q4 2023 Q4 2022
Outstanding Pfandbriefe (€ mn.) 7,289.2 8,701.6
therfeof percentage share of fixed-rate Pfandbriefe % 72.9 49.5
section 28 para. 1 no. 13
Cover Pool (€ mn.) 11,023.0 12,529.0
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 (€ mn.) = -
sentence
thereof total amount of the assets according section 19 para. 1 which
exceed the limits laid down in section 19 para. 1 s. 7 (€ mn.) - -
section 28 para. 1 no. 11
claims which exceed the limits laid down in section 19 para. 1 no. 2
. (€ mn.) = -
section 28 para. 1 no. 12
claims which exceed the limits laid down in section 19 para. 1 no. 3
. (€ mn.) = -
section 28 para. 1 no. 12
claims which exceed the limits laid down in section 19 para. 1 no. 4
. (€ mn.) = -
section 28 para. 1 no. 12
thergof percentage share of fixed-rate cover assets % 69.5 70.2
section 28 para. 1 no. 13
Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD o -
Regulation for each foreign currency in € mn. CHF 40.9 87.3
section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP 85.4 128.5
HKD = -
JPY = -
NOK = -
SEK 32.0 -
usD 851.2 735.7
AUD - -

volume-weighted average of the maturity

that has passed since the loan was granted (seasoning) years 4.7 4.5
Jsection 28 para, 2 no. 4

average loan-to-value ratio, weighted using the mortgage lending

value % 57.7 58.0
section 28 para. 2 no. 3

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) B °82.0
Day on which the largest negative sum results Day (1-180) = 147
Total amount of cover assets meeting the requirements of section 4 (€ mn.) 662.8 1,503.7

para la s. 3 Pfandbrief Act

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 c (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 c (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. % 1.3 -
575/2013 is deemed to have occurred.
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Publication according to section 28 para. 1 nos. 6, 7, 11, 12, 13, 14, 15 Pfandbrief Act and section 28 para. 2 nos. 3, 4 Pfandbrief Act

Key figures about outstanding Pfandbriefe and Cover Pool
4. Quarter 2023

Public Pfandbriefe

Q4 2023 Q4 2022

Outstanding Pfandbriefe (€ mn.) 14,474.4 16,130.4

therfeof percentage share of fixed-rate Pfandbriefe % 97.7 02.4

section 28 para. 1 no. 13

Cover Pool (€ mn.) 23,548.0 24,278.9

thereof total amount of the claims according section 20 para. 1 and 2

which exceed the limits laid down in section 20 para. 3 (€ mn.) - -

section 28 para. 1 no. 11

claims which exceed the limits laid down in section 20 para. 2 no. 2

. (€ mn.) - -

section 28 para. 1 no. 12

claims which exceed the limits laid down in section 20 para. 2 no. 3 _ B

section 28 para. 1 no. 12

thergof percentage share of fixed-rate cover assets % 93.3 93.1

section 28 nara. 1 no. 13

Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD 6.5 7.0

Regulation for each foreign currency in € mn. CHF >1 56

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK ° -
GBP -677.1 73.6
HKD ° -
JPY - -
NOK ° -
SEK = -
usbD i3 96.3
AUD o -

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

Largest negative amount within the next 180 days within the meaning

is deemed to have occurred.

of section 4 para. 1a s. 3 Pfandrief Act for Pfandbriefe (€ mn.) R2EE 907.8
Day on which the largest negative sum results Day (1-180) 160 174
Total amount of cover assets meeting the requirements of section 4

para la s. 3 Pfandbrief Act (€mn) HBE 1,547.8
Key figures according section 28 para. 1 no. 7 Pfandbrief Act

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

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

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

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

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

share of derivative transactions in liabilities to be covered according o _ R
section 20 para. 2 no. 3 c (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 % 0.8 0.4

Seite 10



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

List of International Secu

4. Quarter 2023

es Ident

ation Numbers of the International Organization for ization (ISIN) by ief class

Mortgage Pfandbriefe

Q4 2023

Q4 2022

ISIN

DE000BLB3Z54, DEOO0BLB49K4, DEO00BLB5382, DEOOOBLB6]F8, DEOOOBLB6IG6,
DE0O00BLB6JK8, DEOOOBLB6IN2, DEOOOBLB6JT9, DEOOOBLB6]VS, DEOOOBLB6IX1,
DE000BLB6102, DEO0OOBLB9P76, DEO00OBLB9Q75, DEOOOBLBORFS5, DEOOOBLBIRH1,
DEOOOBLB9RS8, DEOOOBLBORT6, DEOOOBLBOR82, DEOOOBLBISE6, DEOOOBLBISF3,
DE0O00BLB9SHY, DEO00BLB9S]S, DEOOOBLBISK3, DEOOOBLBOSN7, DEOOOBLB9S99,
DE0O00BLB9TI3, DEOOOBLB9TM7, DEOOOBLBIT98, XS52533544701

DEO00BLBOSP1, DEOOOBLB2FX8, DEO00BLB3Z54, DEOO0OBLB49K4, DEOOOBLB5382,
DEOOOBLB6JF8, DEOOOBLB61G6, DEO00BLB6IK8, DEOOOBLB6IN2, DEOOOBLB6ITY,|
DEO00OBLB7R92, DEOOOBLBONQ1, DEOOOBLBINZ2, DEOOOBLBINO3, DEOOOBLBIP76,|
DE0O00BLB9Q75, DEOOOBLBORFS5, DEOOOBLBO9RH1, DEOOOBLBORSS, DEOOOBLBIRT6,
DEO0OBLB9R17, DEOOOBLB9R25, DEOOOBLB9R74, DEOOOBLBOR82, DEOOOBLBIRI0,
DEOOOBLB9SE6, DEOOOBLBYSF3, DEOOOBLBISH9, DEO00OBLBISIS, DEOOOBLBISK3,
DEOOOBLB9SN7, X52533544701

Public Pfandbriefe

Q4 2023

Q4 2022

ISIN

DEO00BLB12ES, DEO0OOBLB12F2, DEO0OOBLB12G0, DEOOOBLB2TQ3, DEOOOBLB2WBS,
DE000BLB2538, DE000BLB2579, DEO00BLB2850, DEOOOBLB29PS5, DEOOOBLB3B94,
DEO00BLB35M9, DEO00BLB4Q39, DEO0OBLB4S78, DEOOOBLB4VD3, DEOOOBLBSFD3,
DE000BLB5GT7, DEOOOBLB6H53, DEOOOBLB6H95, DEOOOBLB6IB7, DEOOOBLB6ICS,
DE0O00BLB6ID3, DEOOOBLB6JE1, DEOOOBLB6JH4, DEOOOBLB6IL6, DEOOOBLB6IM4,
DE000BLB6JP7, DEO00BLB6]QS, DEOOOBLB6IR3, DEO00BLB6]Y9, DEOOOBLBISG1,
XS2069965015, XS2072844918, X52422922943, XS2507957186

DE000BLB03)3, DEO0OBLB12ES, DEO0OBLB12F2, DEO0OBLB12G0, DEO0OBLB2H24,
DE000BLB2JD2, DEO0OBLB2LF3, DEO00BLB2TQ3, DEOOOBLB2TY7, DEOOOBLB2V67,
DE000BLB2WBY, DEO00BLB2520, DEOOOBLB2538, DE00OBLB2579, DEO0OBLB2850,
DE00OBLB29PS, DEOOOBLB3B94, DEO0OBLB35M9, DEO00OBLB4Q39, DE00OBLB4S7S,|
DE00OBLB4VD3, DE000BLB4YGO, DEOOOBLB5FD3, DEO0OBLB5GT7, DEOOOBLB6H4E,
DEOOOBLB6HS3, DEOOOBLBEH9S, DEOOOBLB6]B7, DEO0OBLB6ICS, DEOOOBLBEID3,
DE00OBLB6JE1, DEO0OBLB6JH4, DEO0OBLB6IL6, DEOOOBLB6IM4, DEOOOBLB6IP7,
DE00OBLB6]QS, DEOOOBLBINNS, DEOOOBLBONP3, DEOOOBLBINS7, DEOOOBLBISG1,
XS2069965015, X52072844918, XS2422922943, XS2507957186
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