COMMERZBANK ¢

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

Pfandbriefe outstanding and their cover

1. Quarter 2026

Outstanding total

Commerzbank AG

Kaiserplatz

60311 Frankfurt am Main
Telefon: +49 40 37699 - 0
Telefax: +49 40 37699 - 178
E-Mail: info@commerzbank.com
Internet: www.commerzbank.com

net present value risk-adjusted net present value*

Q1 2026 Q1 2025 Q1 2026 Q1 2025 Q1 2026 Q1 2025

Mortgage Pfandbri (€ mn.) 30,790.3 32,100.9 30,602.0 32,192.4 29,534.6 31,027.1
of which derivatives (€ mn.) = - - - - -
Cover Pool (€ mn.) 46,034.8 43,863.8 44,617.2 42,765.2 42,757.8 40,783.9
of which derivatives (€ mn.) = - - - - -
Overcollateralization (OC) (€ mn.) 15,244.4 11,762.8 14,015.1 10,572.8 13,223.2 9,756.8
OC in % of Pfandbriefe outstanding 49.5 36.6 45.8 32.8 44.8 31.4

Statutory OC * (€ mn.) 1,207.6 1,264.0 612.0 643.8

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€ mn.) 14,036.8 10,498.8 13,403.1 9,928.9
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 15,244.4 11,762.8 14,015.1 10,572.8
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 49.5 36.6 45.8 32.8

* 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

nominal value

net present value

k-adjusted net present value*

Q1 2026 Q1 2025 Q1 2026 Q1 2025 Q1 2026 Q1 2025

(€ mn.) 17,997.3 13,790.0 18,607.5 14,520.4 18,346.3 14,130.0
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 25,345.8 21,196.9 25,452.6 21,827.8 24,205.7 20,386.9
of which derivatives (€ mn.) - - - - - -
Overcollateralization (OC) (€ mn.) 7,348.6 7,406.9 6,845.1 7,307.4 5,859.3 6,256.9
OC in % of Pfandbriefe outstanding 40.8 53.7 36.8 50.3 Sis 44.3

Statutory OC (€ mn.) 729.6 556.9 372.1 290.4

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€ mn.) 6,618.9 6,850.0 6,472.9 7,017.0
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 7,348.6 7,406.9 6,845.1 7,307.4
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 40.8 53.7 36.8 50.3

* 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).

net present value risk-adjusted net present value*

Outstanding total

Q1 2026 Q1 2025 Q1 2026 Q1 2025 Q1 2026 Q1 2025

[hip Prandbriere [ . w0 . w1 : s
of which derivatives (€ mn.) = - = - = -
Cover Pool (€ mn.) = 62.0 = 61.4 = 60.8
of which derivatives (€ mn.) = - = - = -
Overcollateralization (OC) (€ mn.) = 18.0 = 16.3 = 15.9
OC in % of Pfandbriefe outstanding = 40.9 = 36.0 = 35.6

Statutory OC (€ mn.) = 3.1 = .

Contractual OC 2 (€ mn.) = - =

Voluntary OC 3 (€ mn.) = 14.9 = .
Overcollateralization _
in Consideration of vdp-Credit- (€ mn.) - 18.0 - 16.3
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding - 40.9 - 36.0

* 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
1. Quarter 2026

Mortgage Pfandbriefe

and their resp cover pools

Q12026
Mat-Ex (12 months)*

Q1 2025

1 202
QL2026 Mat-Ex (12 months)*

Q1 2025

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 2,366.3 2,834.6 1,841.4 2,167.6 - -
> 0.5 years and <= 1 year 2,255.0 2,249.0 1,956.5 2,028.7 - -
> 1 yearand <= 1.5 years 1,110.0 2,939.6 5,365.0 2,650.0 2,366.3 1,841.4
> 1.5 years and <= 2 years 52.0 2,789.8 2,255.0 2,291.0 2,255.0 1,956.5
> 2 years and <= 3 years 3,013.0 5,000.1 1,162.0 5,211.8 1,162.0 7,620.0
> 3 years and <= 4 years 5,530.0 5,074.3 3,013.0 4,773.1 3,013.0 1,162.0
> 4 years and <= 5 years 3,442.0 5,705.6 5,560.0 4,785.3 5,530.0 3,013.0
> 5 years and <= 10 years 11,445.0 16,888.9 9,712.0 16,772.7 13,557.0 14,247.0
> 10 years 1,577.0 2,552.8 1,236.0 3,183.6 2,907.0 2,261.0
ciois @ 028 G P
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 64.2 1,263.4 449.8 1,070.0 = -
> 0.5 years and <= 1 year 1,043.0 1,380.9 2,096.9 854.1 - -
> 1 yearand <= 1.5 years 155.0 948.9 62.2 1,033.4 64.2 449.8
> 1.5 years and <= 2 years 1,384.0 1,833.1 1,043.0 1,046.8 1,043.0 2,096.9
> 2 years and <= 3 years 2,210.8 1,824.8 1,539.0 2,221.6 1,539.0 1,105.2
> 3 years and <= 4 years 411.1 2,207.4 2,208.9 1,410.9 2,210.8 1,539.0
> 4 years and <= 5 years 3,942.6 2,021.8 411.1 1,719.8 4111 2,208.9
> 5 years and 10 years 7,903.3 7,186.9 5,055.3 5,244.3 10,545.9 4,213.2
> 10 years 883.3 6,678.8 923.8 6,595.9 2,183.3 2,177.0
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years R R R R - -
> 0.5 years and <= 1 year - - 44.0 57.0 - -
> 1 yearand <= 1.5 years R R R R - -
> 1.5 years and <= 2 years = - B R B 44.0
> 2 years and <= 3 years - - o 5.0 - -
> 3 years and <= 4 years - - - - - -
> 4 years and <= 5 years - - o - - -
> 5 years and <= 10 years R R R R R R
> 10 years R R R R - -

Information on

e maturity extension of the Pfandb

efe
Q1 2026

Q1 2025

of the Pfandbriefe

Prerequisites for the extension of maturity

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.

the Pfandbriefe

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

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 o 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.



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

1. Quarter 2026

€ mn. € mn.
up to 300,000 Euros 31,611.6 31,185.3
more than 300,000 Euros up to 1 mn. Euros 9,269.2 8,660.8
more than 1 mn. Euros up to 10 mn. Euros 1,572.0 1,499.1
more than 10 mn. Euros 1,228.1 1,038.9
Total 43,681.0 42,384.0
Cover Assets used to secure public Pfandbriefe according to their amount in tranches
1. Quarter 2026

€ mn. € mn.
up to 10 mn. Euros 2,643.5 2,197.4
more than 10 mn. Euros up to 100 mn. Euros 10,795.6 8,971.0
more than 100 mn. Euros 11,906.8 10,028.5
Total 25,345.8 21,196.9
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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

1. Quarter 2026

Total amount

Total amount of these

of pay claims i as
Residential in arrears for the respective amount
Total thereof Total thereof at least 90 in arrears is at least
days 5 percent of the claim
State 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2026 43,681.0 42,848.4 12,631.8 26,043.1 4,173.6 0.0 832.6 705.8 75.8 0.0 51.0 = =
year 2025 42,384.0 41,611.4 12,233.6 25,270.6 4,107.1 0.0 772.6 621.1 98.2 0.0 53.2 - -
Germany year 2026 43,681.0 42,848.4 12,631.8 26,043.1 4,173.6 0.0 832.6 705.8 75.8 0.0 51.0 = =
year 2025 42,384.0 41,611.4 12,233.6 25,270.6 4,107.1 0.0 772.6 621.1 98.2 0.0 53.2 - -

Seite 4




Publication according to section 28 para. 3 no. 2 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe
1. Quarter 2026

thereof owed by

thereof granted by

State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2026 25,345.8 3,001.8 473.9 3,043.7 14,046.7 3,820.9 3,845.1 115.7 =
year 2025 21,196.9 2,604.6 449.9 3,243.3 11,745.1 2,576.9 3,053.4 128.3 -
Germany year 2026 21,656.7 1,643.8 = 2,755.6 13,332.4 3,820.9 1,643.8 104.1 =
year 2025 17,708.6 1,600.6 - 2,570.8 10,861.0 2,564.9 1,600.6 111.3 -
Belgium year 2026 15.9 4.3 = = = = 4.3 11.6 =
year 2025 22.3 5.3 - - - - 5.3 17.0 -
Denmark year 2026 202.9 202.9 = = = = 202.9 = =
year 2025 223.9 223.9 - - - - 223.9 - -
Finland year 2026 131.3 87.0 = = 44.3 = 87.0 = =
year 2025 143.7 94.5 - - 49.3 - 94.5 - -
France year 2026 139.1 131.1 = 6.0 2.0 = 131.1 = =
year 2025 185.9 174.2 - 8.8 3.0 - 174.2 - -
Great Britain year 2026 235.6 20.2 = = 215.5 = 20.2 = =
year 2025 364.5 17.6 - - 334.9 12.0 17.6 - -
Italy year 2026 357.6 - 44.5 128.4 184.7 = = = =
year 2025 360.8 - 44.9 129.9 185.9 - - - -
Netherlands year 2026 116.9 116.9 = = = = 116.9 = =
year 2025 129.7 129.7 - - - - 129.7 - -
Austria year 2026 545.8 25.8 420.0 = = = 125.8 = =
year 2025 399.2 4.2 395.0 - - - 4.2 - -
Poland year 2026 743.3 - = = = = 743.3 = =
year 2025 448.8 - - - - - 448.8 - -
Sweden year 2026 - - - - - - - - -
year 2025 0.4 0.4 - - - - 0.4 - -
Spain year 2026 171.3 148.2 = 23.1 = = 148.2 = =
year 2025 23.1 - - 23.1 - - - - -
Norway year 2026 27.7 27.7 = = = - 27.7 - -
year 2025 32.5 32.5 - - - - 32.5 - -
Switzerland year 2026 666.3 427.0 ® 130.5 108.8 = 427.0 ® =
year 2025 842.3 244.3 - 493.1 104.9 - 244.3 - -
Japan year 2026 42.0 - = = 42.0 = = = =
year 2025 42.0 - - - 42.0 - - - -
Canada year 2026 9.4 - 9.4 = = = = = =
year 2025 27.6 - 10.0 17.6 - - - - -
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USA year 2026 117.1 - 117.1 - -
year 2025 163.9 - 163.9 - -
other states/institutions year 2026 167.0 167.0 - 167.0 -
year 2025 77.8 77.8 - 77.8 -
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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

1. Quarter 2026

thereof thereof
State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2026 - - - - - - - - -
year 2025 - - - - - - - - -
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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

1. Quarter 2026

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 1. Quarter

Total - all states year 2026 2,353.8 2,353.8
year 2025 1,479.8 1,479.8

Germany year 2026 570.0 570.0
year 2025 595.0 595.0

Italy year 2026 1,380.8 1,380.8
year 2025 659.8 659.8

Austria year 2026 278.0 278.0
year 2025 100.0 100.0

Portugal year 2026 125.0 125.0
year 2025 125.0 125.0
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Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe

1. Quarter 2026

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 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2026 A
year 2025 -
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Publication according to section 28 para. 1 nos. 8, 9, 10 Pfandbrief Act

Further cover assets - in detail for Ship Pfandbriefe

1. Quarter 2026

Further cover assets for Ship Pfandbriefe according to section 26 para. 1 no. 3, section 26 para. 1 no. 5, section 26 para. 1 no. 4

State 1. Quarter €mn. €mn. €mn. €mn. € mn. € mn.

Total - all states year 2026 = - -
year 2025 62.0 62.0 -

Germany year 2026 - - -
year 2025 57.0 57.0 -

Greece year 2026 = - -
year 2025 5.0 5.0 -

Seite 10



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
1. Quarter 2026

Mortgage Pfandbriefe

Q1 2026 Q1 2025
Outstanding Pfandbriefe (€ mn.) 30,790.3 32,100.9
thereof percentage share of fixed-rate Pfandbriefe % 83.5 81.5

|section Zi iara. 1no. 13

Cover Pool (€ mn.) 46,034.8 43,863.8
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 (€ mn.) = -
exceed the limit laid down in section 19 para. 1 s. 7

cection 28 nara_1 nn_11

claims which exceed the limits laid down in section 19 para. 1 no. 2

section 28 para. 1 no. 12 (€mn.) - B
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 % 08.0 97.7

section 28 para. 1 no. 13

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

Regulation for each foreign currency in € mn. CHF N N

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP - -
HKD - -
JPY - -
NOK - -
SEK - -
usD - -
AUD - -
NzZD - -

volume-weighted average of the maturity
that has passed since the loan was granted (seasoning) years 5.8 5.6

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

value % 50.5 50.7
|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

Day on which the largest negative sum results Day (1-180) 87 179
Total amount of cover assets meeting the requirements of section 4 (€mn) 2,278.8 1,383.1

iara 1a s. 3 Pfandbrief Act

Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative transactlons |nc|uded in the cover pools according

(€ mn.) 1,939.9 1,075.6

% - -
0 - -
redit %
share of derlvatlve transactlons 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 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 % - -
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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
1. Quarter 2026

Public Pfandbriefe

Q1 2026 Q1 2025

Outstanding Pfandbriefe (€ mn.) 17,997.3 13,790.0
thereof percentage share of fixed-rate Pfandbriefe
section 28 para. 1 no. 13

% 38.4 47.5

Cover Pool (€ mn.) 25,345.8 21,196.9
thereof total amount of the claims according section 20 para. 1 and 2
which exceed the limit 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

section 28 para. 1 no. 12 (€mn) ) )

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 % 81.5 81.0

section 28 nara. 1 no. 13

Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD = -

Regulation for each foreign currency in € mn. CHF 268.8 285.0

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP 209.6 320.5
HKD = -
JPY = -
NOK = -
SEK = -
usD -84.8 891.4
AUD = -
NZD = -

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

Day on which the largest negative sum results Day (1-180) - -

Total amount of cover assets meeting the requirements of section 4
ara la s. 3 Pfandbrief Act

(€ mn.) = -

(€ mn.) 779.1 775.8

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

0/ - -
section 20 para. 2 no. 1 (credit guality step 3) °
share of derivative transactions included in the cover pools according o ~ R
section 20 para. 2 no. 2 (credit guality 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 guality step 3) °
share of derivative transactions in liabilities to be covered according o ~ R
section 20 para. 2 no. 2 (credit guality step 2) °
share of derivative transactions in liabilities to be covered according % _ R

|section 20 iara. 2 no. 3¢ Icredit iualiti stei ll

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 % = -
lic decmed 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
1. Quarter 2026

Ship Pfandbriefe

Q1 2026 Q1 2025
Outstanding Pfandbriefe (€ mn.) = 44.0
thereof percentage share of fixed-rate Pfandbriefe
) % = 100.0
|sect|on Zi iara. 1no. 13
Cover Pool (€ mn.) - 62.0
thereof the sum of the ship mortgages according section 21 which
exceed the limit laid down in section 22 para. 5 s. 2, and the assets
according section 26 para. 1 which exceed the limit laid down in (€ mn.) = -
section 26 para.1s.6
cection 28 nara_1 nn_11
claims which exceed the limits laid down in section 26 para. 1 no. 3
. (€ mn.) - -
section 28 para. 1 no. 12
claims which exceed the limits laid down in section 26 para. 1 no. 4
. (€ mn.) - -
section 28 para. 1 no. 12
claims which exceed the limits laid down in section 26 para. 1 no. 5
. (€ mn.) = -
section 28 para. 1 no. 12
thereof percentage share of fixed-rate cover assets
) % = 100.0
section 28 para. 1 no. 13
Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD - -
Regulation for each foreign currency in € mn. CHF N N
section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP = -
HKD - -
JPY = -
NOK - -
SEK = -
usD - -
AUD - -
NzD = -

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 )
Day on which the largest negative sum results Day (1-180) = -
Total amount of cover assets meeting the requirements of section 4 (€ mn) _ 61.5

iara 1a 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 26 para. 1 no. 2 (credit guality step 3) °
share of derivative transactions included in the cover pools according % _ R
section 26 para. 1 no. 3 (credit guality step 2)
share of derivative transactions included in the cover pools according % _ R
section 26 para. 1 no. 4 (credit guality step 1)
share of derivative transactions in liabilities to be covered according % _ R
section 26 para. 1 no. 2 (credit guality step 3)
share of derivative transactions in liabilities to be covered according % _ R

section 26 para. 1 no. 3 (credit guality step 2)
share of derivative transactions in liabilities to be covered according

section 26 para. 1. no. 4 (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 % - -
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Publication according to section 28 para. 1 no. 2 Pfandbrief Act

List of International Secu

es Ident

1. Quarter 2026

Mortgage Pfandb

Q1 2026

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

Q1 2025

ISIN

DE000CZ40LG8, DE000CZ40LQ7, DE000CZ40MB7, DEO00CZ40MQS5, DE000CZ40MVS5,
DEO00CZ40NPS, DEOO0CZ40NUS, DEO00CZ40NY7, DEO00CZ43ZE7, DEO0O0CZ43ZF4,
DE000CZ43ZS7, DEO00CZ43ZW9, DE000CZ43ZX7, DE000CZ43Z23, DE000CZ43Z56,
DE000CZ43Z72, DE000CZ439P6, DEO00CZ45VF8, DEO00CZ45VS1, DEO00CZ45WY7,

DE000CZ45W16, DEO00CZ45W24, DEO00CZ45W32, DEO00CZ45W40, DEO00CZ45W6S5,
DE000CZ45W99, DE000CZ45YB1, DEO00CZ45YGO, DEO00CZ45YK2, DE000CZ45YLO,
DE000CZ45YXS5, DE000CZ45Y22, DE000CZ45ZB8, DE000CZ45ZF9, DEO00CZ45ZHS,
DE000CZ45ZL7, DEO00CZ45ZW4, DE000CZ45Z05, DE0O00CZ45Z21, DE000CZ45Z39,

DE000CZ457C6, DEO00CZ457R4, DEO00CZ457U8, DEO00CZ46CF6

DEOOOCBOHR27, DEOOOCBOHRS0, DEO00CZ40KZ0, DEO00CZ40LG8, DE000CZ40LQ7,|
DE000CZ40MB7, DE000CZ40MQS5, DE000CZ40MU7, DEO00CZ40MV5, DEOOOCZ40NPS,
DE000CZ40NUS, DEOOOCZ40NY7, DEO00CZ439P6, DE000CZ43223, DEO00CZ43Z56,|
DE000CZ43Z72, DEO00CZ43ZE7, DEO00CZ43ZF4, DE000CZ43Z]6, DE000CZ43ZS7,|
DE000CZ43ZW9, DE000CZ43ZX7, DE000CZ45VF8, DEO00CZ45VS1, DEO00CZ45W16,|
DE000CZ45W24, DE0O00CZ45W32, DEO00CZ45W40, DEO00CZ45W65, DEO00CZ45W73,
DE000CZ45W99, DEO00CZ45WY7, DEO00CZ45Y22, DEO00CZ45YB1, DEO00CZ45YGO,
DE000CZ45YK2, DE000CZ45YLO, DEO00CZ45YXS, DE000CZ45ZB8, DE000CZ45ZF9|

Public Pfandbriefe

Q1 2026

Q1 2025

ISIN

DE000CZ439N1, DEO00CZ45YM8, DE000CZ45YU1, DEO00CZ45Y71, DEO0OCZ45ZE2,
DE000CZ452G7, DE000CZ45Z11, DEO00CZ45ZK9, DE000CZ45262, DEO00CZ45288,
DE000CZ457A0, DE000CZ457K9, DEO00CZ457M5, DE000CZ457V6, DEOOOHBE1MF6,

XS$3322486344

CH0026096567, DEODOCBOHR19, DE000CZ439N1, DEO00CZ43Z15, DE000CZ45Y71,
DE000CZ45YM8, DE000CZ45YU1, DEO00CZ45ZE2, DEO00CZ45ZG7, DE000CZ452]11,
DE000CZ45ZK9, DEOOOEHOA1W3, DEOOOHBE1MF6
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