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

Pfandbriefe outstanding and their cover
2. Quarter 2026

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

Outstanding Q2 2026 Q2 2025 Q2 2026 Q2 2025 Q2 2026 Q2 2025
(€ mn.) 8,146.8 7,226.5 8,214.1 7,326.3 8,100.4 7,083.9
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 12,249.2 11,054.6 12,623.7 11,940.8 12,434.3 11,630.2
of which derivatives (€ mn.) - - - - - -
Overcollateralization (OC) (€ mn.) 4,102.4 3,828.0 4,409.6 4,614.5 4,333.9 4,546.3
OC in % of Pfandbriefe outstanding 50.4 53.0 53.7 63.0 53.5 64.2

Statutory OC * (€ mn.) 327.5 292.8 164.3 146.5

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€ mn.) 3,774.9 3,535.2 4,245.3 4,468.0

Overcollateralization

in Consideration of vdp-Credit- (€ mn.) 4,102.4 3,828.0 4,409.6 4,614.5
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 50.4 53.0 53.7 63.0

* 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).

Outstanding total nominal value net present value risk-adjusted net present value*
Outstanding Q2 2026 Q2 2025 Q2 2026 Q2 2025 Q2 2026 Q2 2025
(€ mn.) 11,585.0 12,209.4 11,374.0 12,124.8 10,900.0 11,590.5
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 24,467.5 23,721.1 23,403.5 23,134.9 21,967.0 21,837.0
of which derivatives (€ mn.) - - - - - -
Overcollateralization (OC) (€ mn.) 12,882.5 11,511.7 12,029.5 11,010.2 11,067.0 10,246.5
OC in % of Pfandbriefe outstanding 111.2 94.3 105.8 90.8 101.5 88.4

Statutory OC (€ mn.) 461.7 490.5 227.5 242.5

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€ mn.) 12,420.8 11,021.2 11,802.0 10,767.7

Overcollateralization

in Consideration of vdp-Credit- (€ mn.) 12,882.5 11,511.7 12,029.5 11,010.2
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 111.2 94.3 105.8 90.8

* 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).

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) Pfa

Note: The release of the overcollateralization with a view to the vdp-credit quality differentiation model is voluntary.



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

Maturity structure of Pfandbriefe outstanding and their respective cover pools

2. Quarter 2026

Q2 2026 Q22025
Q2 2026 Q2 2025 Mat-Ex (12 Mat-Ex (12
manthel* manthe)*
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe iefe
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 5.0 1,403.7 520.0 2,559.3 - -
> 0.5 years and <= 1 year 775.5 1,362.5 661.0 1,309.7 - -
> 1 yearand <= 1.5 years 510.0 1,180.1 5.0 1,197.7 5.0 520.0
> 1.5 years and <= 2 years 1,290.6 1,234.5 775.5 973.5 775.5 661.0
> 2 years and <= 3 years 1,871.5 2,727.6 1,775.9 1,664.6 1,800.6 780.5
> 3 years and <= 4 years 515.0 1,222.0 1,301.0 1,805.3 1,871.5 1,775.9
> 4 years and <= 5 years 1,488.2 1,035.9 515.0 547.5 515.0 1,301.0
> 5 years and <= 10 years 1,576.0 2,027.4 1,553.1 885.0 3,059.2 2,063.1
> 10 years 115.0 55.5 120.0 112.0 120.0 125.0
Q2 2026 Q22025
Q2 2026 Q2 2025 Mat-Ex (12 Mat-Ex (12
manthel* manthe)*
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe i iefe
Maturity: €mn. €mn. €mn. €mn. €mn. €mn.
<= 0.5 years 697.3 1,482.5 735.0 3,788.7 - -
> 0.5 years and <= 1 year 466.2 906.7 1,136.1 773.0 - -
>1 yearand <= 1.5 years 613.7 744.6 697.2 802.8 697.3 735.0
> 1.5 years and <= 2 years 941.6 1,119.3 457.6 979.3 466.2 1,136.1
> 2 years and <= 3 years 1,526.8 2,084.1 1,464.9 1,612.1 1,555.3 1,154.9
> 3 years and <= 4 years 1,129.2 1,623.8 930.3 1,762.6 1,526.8 1,464.9
> 4 years and <= 5 years 310.3 2,029.7 1,089.2 1,520.0 1,129.2 930.3
> 5 years and <= 10 years 3,713.9 7,042.6 3,265.1 5,946.0 3,708.0 4,089.1
> 10 years 2,186.0 7,434.3 2,433.9 6,536.6 2,502.2 2,699.2

Q2 2026

Q2 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
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

2. Quarter 2026

€ mn. € mn.
up to 300,000 Euros 1.5 2.0
more than 300,000 Euros up to 1 mn. Euros 10.6 14.0
more than 1 mn. Euros up to 10 mn. Euros 995.7 1,072.0
more than 10 mn. Euros 10,787.4 9,433.7
Total ilil, 72152 10,521.6
Cover Assets used to secure public Pfandbriefe according to their amount in tranches
2. Quarter 2026

€ mn. € mn.
up to 10 mn. Euros 3,714.0 3,758.2
more than 10 mn. Euros up to 100 mn. Euros 7,113.6 6,805.0
more than 100 mn. Euros 12,995.4 12,439.4
Total 23,823.0 23,002.6
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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

2. Quarter 2026

Total amount Total amount of these

of

claims il as

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 2. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2026 11,795.2 2,231.1 8.4 = 2,118.6 73.4 30.6 9,564.1 4,970.4 1,606.3 198.6 2,215.3 5ZE25] = =
year 2025 10,521.6 1,774.9 0.4 - 1,748.7 - 25.7 8,746.6 4,035.7 1,712.4 205.4 2,368.5 424.7 - -
Germany year 2026 6,304.7 1,664.7 8.4 = 1,552.3 73.4 30.6 4,640.0 1,734.5 918.1 198.6 1,363.1 425.7 = =
year 2025 5,492.2 1,297.0 0.4 - 1,270.8 - 25.7 4,195.2 1,390.5 911.2 205.4 1,344.3 343.7 - -
Belgium year 2026 101.7 = = = = = = 101.7 753 26.2 = = = = =
year 2025 75.6 - - - - - - 75.6 49.3 26.2 - - - - -
Finland year 2026 53.7 - - - - - - 53.7 30.9 22.7 - - - - -
year 2025 53.7 - - - - - - 53.7 30.9 22.7 - - - - -
France year 2026 1,508.3 - - - - - - 1,508.3 1,184.8 85.4 - 156.5 81.7 - -
year 2025 1,310.4 - - - - - - 1,310.4 958.1 113.2 - 164.3 74.7 - -
Great Britain year 2026 81.6 - - - - - - 81.6 45.8 35.9 - - - - -
year 2025 82.2 - - - - - - 82.2 46.1 36.1 - - - - -
Ireland year 2026 5.1 = = = = = = S58I} S58I} = = = = = =
year 2025 35.1 - - - - - - 35.1 35.1 - - - - - -
Italy year 2026 1,145.6 69.8 = = 69.8 = = 1,075.8 608.5 150.4 = 288.0 28.8 = =
year 2025 1,013.3 - - - - - - 1,013.3 506.4 242.6 - 264.3 - - -
L ] year 2026 60.6 = = = = = = 60.6 60.6 = = = = = =
year 2025 30.3 - - - - - - 30.3 30.3 - - - - - -
Netherlands year 2026 810.8 26.0 = = 26.0 = = 784.8 539.3 S5 = 178.5 il = =
year 2025 625.9 4.7 - - 4.7 - - 621.2 352.7 35.9 - 232.6 - - -
Austria year 2026 53.8 16.5 = = 16.5 = = 37.2 = 22.7 = 14.5 = = =
year 2025 14.5 - - - - - - 14.5 - - - 14.5 - - -
Poland year 2026 470.6 = = = = = = 470.6 183.6 153.4 = 127.4 6.2 = =
year 2025 623.2 - - - - - - 623.2 183.6 170.8 - 262.7 6.2 - -
Sweden year 2026 41.3 = = = = = = 41.3 = = = 41.3 = = =
year 2025 41.1 - - - - - - 41.1 - - - 41.1 - - -
Slovakia year 2026 0.6 = = = = = = 0.6 = 0.6 = = = = =
year 2025 1.1 - - - - - - 1.1 - 1.1 - - - - -
Spain year 2026 126.5 ° ° = = = = 126.5 32.0 94.5 = = = = =
year 2025 79.3 - - - - - - 79.3 - 79.3 - - - - -
Czech year 2026 131.2 ° ° = = = = 131.2 105.2 26.0 = = = = =
year 2025 139.0 - - - - - - 139.0 106.2 32.8 - - - - -
USA year 2026 869.1 454.1 ° = 454.1 = = 415.0 334.6 34.5 = 45.9 = = =
year 2025 904.6 473.2 - - 473.2 - - 431.5 346.5 40.3 - 44.6 - - -
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Publication according to section 28 para. 3 no. 2 Pfandbrief Act

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

thereof owed by

thereof granted by

State Regional Local Other debtors State Regional Local Other debtors
authorities authorities authorities authorities
State 2. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2026 23,823.0 1,289.5 61.1 1,780.4 10,689.2 2,119.9 1,289.5 7,533.5 237.7 111.8
year 2025 23,002.6 1,564.2 41.3 1,379.6 10,044.1 2,064.9 1,564.2 7,529.7 261.3 117.4
Germany year 2026 23,216.7 896.8 61.1 1,780.4 10,633.8 2,061.6 896.8 7,433.5 237.7 111.8
year 2025 22,193.3 984.9 41.3 1,379.6 9,977.6 2,001.4 984.9 7,429.7 261.3 117.4
Belgium year 2026 = - = = = = = = = =
year 2025 3.6 3.6 - - - - 3.6 - - -
D k year 2026 10.3 10.3 - - - - 10.3 - - -
year 2025 13.7 13.7 - - - - 13.7 - - -
Finland year 2026 89.5 89.5 - - - = 89.5 o = =
year 2025 99.3 99.3 - - - - 99.3 - - -
France year 2026 52.7 52.7 = = = = 52.7 = = =
year 2025 83.3 83.3 - - - - 83.3 - - -
Italy year 2026 - - - - - - - - - -
year 2025 9.7 9.7 - - - - 9.7 - - -
Netherlands year 2026 34.9 34.9 - - - - 34.9 - - -
year 2025 115.0 115.0 - - - - 115.0 - - -
Austria year 2026 54.8 5.9 = = 48.9 = 5.9 = = =
year 2025 67.7 7.8 - - 59.9 - 7.8 - - -
Sweden year 2026 7.5 7.5 - - - - 7.5 - - -
year 2025 6.9 6.9 - - - - 6.9 - - -
Switzerland year 2026 129.2 29.2 = = = = 29.2 100.0 = =
year 2025 133.4 33.4 - - - - 33.4 100.0 - -
Canada year 2026 6.5 - - - 6.5 - - - - -
year 2025 6.6 - - - 6.6 - - - - -
USA year 2026 162.6 162.6 = = = = 162.6 = = =
year 2025 206.7 206.7 - - - - 206.7 - - -
EU institutions year 2026 58.3 - - - - 58.3 - - - -
year 2025 63.5 - - - - 63.5 - - - -
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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

2. Quarter 2026

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 2. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2026 17.4 17.0 0.4 = = 19.9 18.1 1.7 = =
year 2025 12.6 12.2 0.4 0.0 - 29.0 27.4 1.6 0.0 -
Germany year 2026 17,3 16.9 0.4 = = 19.9 18.1 1.7 = =
year 2025 11.6 11.2 0.4 0.0 - 25.4 23.8 1.6 0.0 -
year 2026 - - - - - - - - - -
year 2025 1.0 1.0 - - - 3.6 3.6 - - -
France year 2026 0.0 0.0 - - - - - - - -
year 2025 0.0 0.0 - - - - - - - -
Netherlands year 2026 0.0 0.0 - - - - - - - -
year 2025 0.0 0.0 - - - - - - - -
Sweden year 2026 0.1 0.1 - - - - - - - -
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

2. 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 2. Quarter

Total - all states year 2026 454.0 - - - - 454.0
year 2025 533.0 - - - - 533.0

Germany year 2026 420.0 - - - - 420.0
year 2025 533.0 - - - - 533.0

Finland year 2026 34.0 - - - - 34.0
year 2025 - - - - - -
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Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe

2. 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 2. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn.

Total - all states year 2026 644.5 644.5 -
year 2025 718.5 718.5 -

Germany year 2026 644.5 644.5 o
year 2025 718.5 718.5 -
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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
2. Quarter 2026

Mortgage Pfandbriefe

Q2 2026 Q2 2025
Outstanding Pfandbriefe (€ mn.) 8,146.8 7,226.5
therfeof percentage share of fixed-rate Pfandbriefe % 81.8 76.0
section 28 para. 1 no. 13
Cover Pool (€ mn.) 12,249.2 11,054.6
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
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 % 68.3 69.1
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 13.1 14.4
section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP 77.2 79.9
HKD - -
JPY = -
NOK - -
SEK 37.8 40.6
usD -216.0 374.2
AUD = -
NzD = -

volume-weighted average of the maturity
that has passed since the loan was granted (seasoning) years 4.0 4.6
section 28 para. 2 no. 4

I amg
value % 58.1 57.8
binm 00 moen D nn D
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 29.1
Day on which the largest negative sum results Day (1-180) = 112
Total amount of cover assets meeting the requirements of section 4
para la s. 3 Pfandbrief Act (€mn) SEBLY 517.8
Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative transactions included in the cover pools according % _ R
section 19 para. 1 no. 1 (credit quality step 3)
share of derivative transactions included in the cover pools according o _ R
section 19 para. 1 no. 2 c (credit quality step 2) °
share of derivative transactions included in the cover pools according % _ R
section 19 para. 1 no. 3 d (credit quality step 1)
share of derivative transactions in liabilities to be covered according % ~ R
section 19 para. 1 no. 1 (credit quality step 3) °
share of derivative transactions in liabilities to be covered according % _ R
section 19 para. 1 no. 2 c (credit quality step 2)
share of derivative transactions in liabilities to be covered according %

o - -

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 % 0.6 -
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
2. Quarter 2026

Public Pfandbriefe

Q2 2026 Q2 2025

Outstanding Pfandbriefe (€ mn.) 11,585.0 12,209.4

therfeof percentage share of fixed-rate Pfandbriefe % 92.7 96.9

section 28 para. 1 no. 13

Cover Pool (€ mn.) 24,467.5 23,721.1

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

. (€ 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 o 09 93.7

section 28 para. 1 no. 13 ° '

Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD 6.2 6.1

Regulation for each foreign currency in € mn. CHF 1.0 15

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK = -
GBP = -320.6
HKD = -
JPY = -
NOK = -
SEK = -
usD -536.7 -281.1
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.) Bl 3313
Day on which the largest negative sum results Day (1-180) 46 73
Total amount of cover assets meeting the requirements of section 4
. 17. 73.

para la s. 3 Pfandbrief Act (€ mn.) Bz 6736
Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative transactions included in the cover pools according % _ 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 % _ 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 % _ R
section 20 para. 2 no. 2 (credit quality step 2)
share of derivative transactions in liabilities to be covered according o

o - -

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 % 0.2 0.3
is deemed to have occurred.
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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

2. Quarter 2026

Mortgage Pfandbriefe

Q2 2026

Q2 2025

DE000BLB5382, DEO00OBLB6JK8, DEO00OBLB6]T9, DEOOOBLB6IVS, DEOOOBLB6102,
DEO00BLB6]10, DEOOOBLB9SE6, DEOOOBLBISF3, DEOOOBLBISH9, DEOOOBLBISN7,
DEO00BLB9S99, DEO00BLB9TI3, DEO00OBLBO9TM7, DEOOOBLB9T98, DEOOOBYLOC98,
DEOOOBYLOE21, DEOOOBYLOFGO, DEOOOBYLOFH8, DEOOOBYLOG78, XS2782184902

ISIN

DE000BLB3Z54, DEOOOBLB5382, DEOOOBLB6]K8, DEOOOBLB6]IT9, DEOOOBLB6IVS,
DEO0OBLB6102, DEOOOBLB6]10, DEOOOBLBORT6, DEOOOBLBIR82, DEOOOBLBISES,
DEOOOBLB9SF3, DEOOOBLB9SH9, DE000BLB9S]5, DEOOOBLBISK3, DEOOOBLBISN7,
DEO0OBLB9S99, DEO00OBLBITI3, DEOOOBLB9TM7, DEOOOBLB9T98, DEOOOBLBOWSS,
DEOOOBYLOC98, XS52782184902|

Public Pfandbriefe

Q2 2026

Q2 2025

DEO00BLB12F2, DEO00BLB12G0, DEOOOBLB35M9, DEO00OBLB4Q39, DEO0OOBLB4S78,
DEO00BLB5GT7, DEO00OBLB6]CS, DEOOOBLB6JEL, DEOOOBLB6IH4, DEOOOBLB6IL6,
DEO00BLB6IM4, DEO00BLB6JP7, DEOOOBLB6]QS, DEOOOBLB6]R3, DEOOOBLBISG1,

DEOOOBYL0OA66, DEOOOBYLOCV6, DEOOOBYLOC49, DEOOOBYLOCS6, DEOOOBYLODXO,
DEO00BYLOG03, DEO0OBYL0JS7, DEOOOBYLOJT5, DEOOOBYL0]59, XS2069965015,

XS2072844918, XS3053689116

ISIN

DEOO0OBLB12ES, DEOOOBLB12F2, DEO00BLB12G0, DEO00OBLB35M9, DEO0OBLB4Q39,
DE000BLB4S78, DEO00BLB4VD3, DEOOOBLBSFD3, DEOOOBLB5GT7, DEOOOBLB6H95,
DE000BLB6JB7, DEO0OOBLB6]C5, DEOOOBLB6JE1, DEOOOBLB6]H4, DEOOOBLB6ILS,
DEO00BLB6IM4, DEO00BLB6]P7, DEO00BLB6]Q5, DEOOOBLB6JR3, DEOOOBLB61Y9,
DEO00BLB9SG1, DEOOOBYLOA66, DEOOOBYLOCV6, DEOOOBYLOC49, DEOOOBYLOCS6,
XS2069965015, XS2072844918, XS3053689116
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