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

Pfandbriefe outstanding and their cover
3. Quarter 2025

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

Q32025 Q32024 Q32025 Q32024 Q32025 Q32024

( a mn.) 26,859.2 25,878.1 25,890.5 24,810.8 24,795.5 23,679.9
of which derivatives (u mn.) - - - - - -
Cover Pool (4 mn.) 35,311.9 34,634.5 34,564.9 34,4725 32,698.3 32,572.4
of which derivatives (4 mn.) = - = - = -
Overcollateralization (OC) (4G mn.) 8,452.7 8,756.4 8,674.4 9,661.7 7,902.8 8,892.5
OC in % of Pfandbriefe outstanding 315 33.8 8815} 38.9 319 37.6

Statutory OC T (4 mn.) 1,050.0 1,011.9 517.8 496.2

Contractual OC | (G4 mn.) - - - -

Vol untary OC j (G mn.) 7,402.7 7,7445 8,156.6 9,165.5
Overcollateralization
in Consideration of vdp-Credit- (a mn.) 8,452.7 8,756.4 8,674.4 9,661.7
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 315 33.8 335 38.9

* 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*

Q32025 Q32024 Q32025 Q32024 Q32025 Q32024

( a mn.) 8,083.6 6,895.7 8,303.0 7,128.7 7,860.8 6,760.9
of which derivatives (4G mn.) - - - - - -
Cover Pool (4 mn.) 11,268.2 8,811.2 11,337.0 9,389.7 10,188.2 8,483.8
of which derivatives (G mn.) - - - - - -
Overcollateralization (OC) (a mn.) 3,184.6 1,9155 3,034.0 2,261.0 2,327.4 1,722.9
OC in % of Pfandbriefe outstanding 39.4 27.8 36.5 317 29.6 255

Statutory OC 71 (a mn.) 326.4 279.2 166.1 142.6

Contractual OC | (0 mn.) - - - -

Vol untary OC | (G mn.) 2,858.2 1,636.3 2,868.0 2,118.4
Overcollateralization
in Consideration of vdp-Credit- (4 mn.) 3,184.6 19155 3,034.1 2,261.0
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 39.4 27.8 36.5 317

* 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).

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

| Contractual overcollateralization
i Residual, depending on the statutory and contractual overcollateralization; net present value i
overcollateralization pursua

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

3. Quarter 2025

Q32025 Q32024
Mortgage Pfandbriefe Q32025 Q32024 Mat-Ex (12 months)* Mat-Ex (12 months)*
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool i i
Maturity: G mn. G mn. G mn. G mn. G mn. G mn
<=0.5 years 1,969.1 22184 854.6 1,768.2 - -
> 0.5 years and <= 1 year 2,959.0 1,993.1 872.5 1,874.3 - -
>1 yearand <= 1.5 years 650.5 22655 1,964.0 1,689.2 1,969.0 854.6
> 1.5 years and <= 2 years 2,001.7 14780 2,939.0 1,859.6 2,959.0 8725
> 2 years and <= 3 years 4,202.3 34749 26212 3.402.1 2,652.2 4,903.0
> 3 years and <= 4 years 1,581.6 33369 43233 3,260.5 4,292.3 2,621.2
> 4 years and <= 5 years 3,172.0 31222 1,581.6 3,097.2 1,581.6 43233
>5 years and <= 10 years 8,162.2 9,592.1 7,667.2 9,522.2 9,642.2 81313
> 10 years 2,070.9 7,830.8 3,054.7 8,161.2 3,762.9 4172.2
Public Pfandbriefe Q32025 Q32024 MatEx (?23 ri?;iins)* MatEx (?; riii‘:hs)*
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool i i
Maturity: G mn. G mn. G mn. G mn. G mn. G mn
<= 0.5 years 64.8 394.7 89.5 3744 - -
> 0.5 years and <= 1 year 60.5 4855 1,261.8 322.2 - -
>1 yearand <= 1.5 years 1,0055 365.7 635 386.2 64.8 89.5
> 1.5 years and <= 2 years 105 303.9 60.5 4842 60.5 1,261.8
> 2 years and <= 3 years 526.0 680.0 1,016.0 640.4 1,016.0 124.0
>3 years and <= 4 years 1,103.7 759.6 526.0 537.3 526.0 1,016.0
> 4 years and <= 5 years 500.0 769.4 103.7 532.1 1,103.6 526.0
>5 years and <= 10 years 42432 2,867.6 32332 1,808.9 4734.2 2,329.9
> 10 years 569.5 4,641.8 5415 3,7255 5785 1,548.5

Information on the maturity extension of the Pfandbriefe

Q3 2025

Q32024

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

of the cover pool inis 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 i 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.

Seite 2



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

3. Quarter 2025

a4 mn. G mn.
up to 300,000 Euros 11,310.1 11,496.8
more than 300,000 Euros up to 1 mn. Euros 7,215.7 6,825.5
more than 1 mn. Euros up to 10 mn. Euros 7,212.2 7,395.4
more than 10 mn. Euros 8,092.0 7,803.1
Total 33,830.0 33,520.8
Cover Assets used to secure public Pfandbriefe according to their amount in tranches
3. Quarter 2025

a4 mn. G mn.
up to 10 mn. Euros 942.0 928.1
more than 10 mn. Euros up to 100 mn. Euros 1,633.2 1,694.0
more than 100 mn. Euros 8,693.0 6,189.1
Total 11,268.2 8,811.2
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Publication according to section 28 para. 2 nos. 1 b, ¢ 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
3. Quarter 2025

Total amount Total amount of these
ota of payments claims inasmuch as
Residentl - Gommergl e inanearsior the respecive amount
Total thereof Total thereof at least 90 in arrears is at least
days 5 percent of the claim
State 3. Quarter a mn. a mn. a mn. a mn. a mn. a mn. a mn. a mn. a mn. a mn. a mn. a mn. a mn. a mn. a mn. a4 mn
Total - all states year 2025 33,830.1 24,085.8 5,375.1 10,494.3 8,066.1 106.3 44.0 9,744.3 5,624.3 1,593.9 1,228.1 1,119.1 178.9 ° 0.4 0.2
year 2024 33,520.8 23,904.2 5,298.1 10,243.5 8,244.9 76.3 41.4 9,616.6 5,523.8 1,700.9 1,162.7 1,133.0 96.2 - 0.1 0.4
Germany year 2025 33,830.1 24,085.8 5,375.1 10,494.3 8,066.1 106.3 44.0 9,744.3 5,624.3 1,593.9 1,228.1 1,119.1 178.9 ° 0.4 0.2
year 2024 33,520.8 23,904.2 5,298.1 10,243.5 8,244.9 76.3 41.4 9,616.6 5,523.8 1,700.9 1,162.7 1,133.0 96.2 - 0.1 0.4
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Publication according to section 28 para. 3 no. 2 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe

3. Quarter 2025

thereof owed by

thereof granted by

State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 3. Quarter G mn. mn . a mn. g mn. g mn. g mn. a mn. g mn. g mn. U mn
Total - all states year 2025 11,268.2 961.3 20.0 4,823.3 4,319.8 31.3 1,006.3 920.3 147.2 -
year 2024 8,811.2 1,092.0 20.0 3,403.7 3,815.9 334 1,137.0 238.4 162.8 -
Germany year 2025 10,770.4 483.5 = 4,823.3 4,319.8 31.3 528.5 920.3 147.2 =
year 2024 8,388.0 688.8 - 3,403.7 3,815.9 334 733.8 238.4 162.8 -
Denmark year 2025 6.3 6.3 = = = = 6.3 = = o
year 2024 8.4 8.4 - - - - 8.4 - - -
France year 2025 207.5 207.5 = = = = 207.5 - - -
year 2024 2325 2325 - - - - 2325 - - -
Great Britain year 2025 255.3 255.3 - - - - 255.3 - - -
year 2024 151.1 151.1 - - - - 151.1 - - -
Austria year 2025 20.0 - 20.0 - - - - - - -
year 2024 20.0 - 20.0 - - - - - - -
Switzerland year 2025 8.7 8.7 - - - - 8.7 - - -
year 2024 11.2 11.2 - - - - 11.2 - - -
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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 inasmuch as the respective amount in arrears is at least 5 percent of the claim

3. Quarter 2025

thereof thereof
State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 3. Quarter G mn. G mn. G mn. G mn. G mn G mn G mn. G mn G mn G mn
Total - all states year 2025 - - - - - - - - - -
year 2024 - - - - - - - - - -
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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

3. Quarter 2025

on 19 para. 1

State 3. Quarter

Total - all states. year 2025 1,481.9 1,481.9
year 2024 1,113.7 1,1137

Germany year 2025 1,481.9 1,481.9
year 2024 1,113.7 1,1137
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Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe

3. Quarter 2025

State

3. Quarter

mn .

mn .

Pfandbri

mn .

mn .

ection 2

Total - all states

year 2025

year 2024
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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
3. Quarter 2025

Mortgage Pfandbriefe

Q32025 Q32024

Outstanding Pfandbriefe (G mn.) 26,859.2 25,878.1
ther{eof percentage share of fixed-rate Pfandbriefe % 99.8 99.6
section 28 para._1no.13

Cover Pool (40 mn.) 35,311.9 34,634.5
thereof the sum of the assets according section 12 para. 1 which

exceed the limit laid down in section 13 para. 1 s. 2, 2nd half

sentence, and the assets according section 19 para. 1 s. 7 which (0 mn.) - -
exceed the limit laid down in section 19 para. 1s. 7

section 28 nara_1nn 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
Net present value pursuant to A 6 of CAD - -
Regul ation for each foreign currency CHE

(0 mn.) - -

(0 mn.) - -

(0 mn.) - -

% 83.6 83.0

CzK - -
DKK - -
GBP - -
HKD - -
JPY - -
NOK - -
SEK - -
usDb - -
AUD - -

section 28 para. 1 no. 14 (Net Total)

volume-weighted average of the maturity
that has passed since the loan was granted (seasoning) years 6.5 6.4

Isection 28 para. 2 no. 4
average loan-to-value ratio, weighted using the mortgage lending

value % (il AL 51.2
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

; . . G mn. 880.8 1925
of section 4 para. 1a s. 3 Pfandrief Act for Pfandbriefe u )

Day on which the largest negative sum results Day (1-180) 149 27
Total amount of cover assets meeting the requirements of section 4 (6 mn.) 14735 11041

Iiara 1a s. 3 Pfandbrief Act ' S T

Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative lransactlons mcluded in the cover pools according

% - -

% - -

% - -

% - -

% - -

%

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 % 0.0 0.0

Lis.deemed fo 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
3. Quarter 2025

Public Pfandbriefe

Q32025 Q32024
Outstanding Pfandbriefe (0 mn.) 8,083.6 6,895.7
thereof percentage share of fixed-rate Pfandbriefe 100.0 100.0
| section 28 iara 1no0.13
Cover Pool 11,268.2 8,811.2
thereof total amount of the claims according section 20 para. 1 and 2
which exceed the limit laid down in section 20 para. 3 (40 mn.) - -
section 28 para. 1 no. 11
claims which exceed the limits laid down in section 20 para. 2 no. 2 (6 mn.)
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 % 89.5 83.9
section 28 nara_1 no_13
Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD - -
Regul ation for each foreign currency CHE R R
section 28 para. 1 no. 14 (Net Total) CzK _ -
DKK - -
GBP - -
HKD - -
JPY - -
NOK - -
SEK - -
usb 117.1 191.6
AUD - -
Key figures on liquidity according section 28 para. 1 no. 6 Pfandbrief Act
Largest negative amount within the next 180 days within the meaning (d mn.) 86 .
of section 4 para. 1a s. 3 Pfandrief Act for Pfandbriefe ) )
Day on which the largest negative sum results Day (1-180) 5 -
Total amount of covgr assets meeting the requirements of section 4 (6 mn.) 974.0 195.6
Iiara las. 3 Pfandbrief Act
Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative transactions included in the cover pools according % ) }
.2 no. 1 (credit quality ste

% - -

% - -

% - -

share of denvauve lransactlons in liabilities to be covered according

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

section 20 para. 2 no. 3 c (credit guality 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 % - -

Lis.deemed fo have occurred
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Publication according to section 28 para. 1 no. 2 Pfandbrief Act

on for Star

List of International Securities Identification Numbers of the Ir (o]
3. Quarter 2025

Q3 2025

tion (ISIN) by Pfandbrief class

Q32024

DEOOOHV2AY12, DEO0OHV2AY04, DEOOOHV2AYY1, DEOOOHV2AYWS, DEOOOHV2AYV7,
DEOOOHV2AYT1, DEOOOHV2AYS3, DEOOOHV2AYN4, DEOOOHV2AYJ2, DEOOOHV2AYHS,
DEOOOHV2AYFO, DEOOOHV2AYE3, DEOOOHV2AYDS, DEOOOHV2AX54, DEOOOHV2ATNA,
DEO0OHV2ATPY, DEO0OHV2ATME, DEO0OHV2ATJ2, DEOOOHV2AYAL, DEOOOHV2AS8S,
DEO0OHV2AS44, DEO0OHV2AS10, DEOOOHV2ASZ0, DEOOOHV2ASW7, DEOOOHV2ASUL,
DEOOOHV2ASF2, DEOOOHV2AR94, DEOOHV2ASK2, DEOOOHV2ARS52, DEOOOHV2ARX7,
DEOOOHV2ARV1, DEO0OHV2ARCL, DEO0OHV2ARE7, DEOOOHV2ARMO, DEOOOHV2ARTS,
DEO0OHV2APNZ2, DEO0OHV2ANDS, DEOOOHV2AMT6, DEOOOHV2AKPS, DEOOOHV2AY46,
DEOOOHV2AY79, DE00OHV2AZK7, DEO0OHV2AZC4, DEOOOHV2AZTS, DEO0OHV2AZ11,
DEO0OHV2AZ37, DEOOOHV2AZ60, DEOOOHV2A0A3, DEO0OHV2A0B1, DEOOOHV2A0GO,
DEO0OHV2A0J4, DEO0OHV2A0HS, DEQ0OHV2A0K2, DEOOOHV2AOLO, DE00OHV2A0MS

ISIN

DEOOOHV2AY12, DEOOOHV2AY04, DEOOOHV2AYZ8, DEOOOHV2AYY1, DEOOOHV2AYWS,
DEOOOHV2AYV7, DEOOOHV2AYT1, DEOOOHV2AYS3, DEOOOHV2AYN4, DEOOOHV2AYJ2,
DEOOOHV2AYH6, DEO0OHV2AYFO, DEOOOHV2AYES, DEOOOHV2AYDS, DEOOOHV2AXS4,
DEOOOHV2ATN4, DEOOOHV2ATP9, DEOOOHV2ATM6, DEOOOHV2ATJ2, DEOOOHV2AYAL,
DEO0OHV2AS85, DE00OHV2AS44, DEOOOHV2AS10, DEO0OHV2AS28, DEOOOHV2ASZO,
DEOOOHV2ASW7, DEOOOHV2ASUL, DEOOOHV2ASF2, DEO0OHV2AR94, DEOOOHV2ASK2,
DEO0OHV2ARS52, DEOOOHV2ARX7, DEO0OHV2ARV1, DEOOOHV2ARCL, DEOOOHV2ARE7,
DEO0OHV2ARMO, DEO0OHV2AQ38, DEOOOHV2ARTS, DEO0OHV2AQZ4, DEOOOHV2APN2,
DEOOOHV2APA9, DEOOOHV2ANDS, DEO0OHV2AMT6, DEOOOHV2AMH1, DEOOOHV2AL17,
DEOOOHV2ALGS, DE00OHV2AK91, DEOOOHV2AKPS, DEOOOHV2AY46, DEOOOHV2AY79,
DEOOOHV2AZK7, DEOOOHV2AZC4, DEOOOHV2AZN1, DEOOOHV2AZQ4, DEOOOHV2AZTS,
DEO0OHV2AZUG, DEOOOHV2AZX0, DEOOOHV2AZY8, DEOOOHV2AZ11, DEOOOHV2AZ37,
DEO0OHV2AZ60, DEOOOHV2A0A3, DEOOOHV2A0BL

Q32025

Public Pfandbriefe
Q32024

DEOOOHV2AYU9, DE000HV2AZ29, DEO0OHV2AZ45, DEOOOHV2AZ52, DEOOOHV2AZ78,

ISIN DE00OHV2A0D7, DEOOOHV2AZ86, DEOOOHV2A0ES, DEO0OHV2AONS, DEO0OHV2A0PL,
DEOOOHV2A003

DEOOOHV2AYU9, DEOOOHV2AZGS5, DE000HV2AZ29, DEOOOHV2AZ45, DEOOOHV2AZ52,

DEOOOHV2AZ78, DEOOOHV2A0D7, DEOOOHV2AZ86
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