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Total volume of Mortgage Pfandbriefe and the corresponding cover pool
(nominal amount and present value, in € million)
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Cover pool Pfandbriefe outstanding Overcollateralisation
Nominal amount 11,156.5 9,239.2 1,917.3
thereof derivatives 23.8 158.1
Present value 11,853.7 9,689.5 2,164.2
thereof derivatives 57.2 -
Risk-adjusted 11,969.5 10,122.8 1,846.7
present value*
Proportion of further cover assets (Due Date)
According to section 19 (1) no. 2 and 3 | 352.9
* dynamic method acc. §5 BarWertVO / static method acc. §6 BarWertVO
Deposits of previous year according to section 28 pa ra.
Cover pool Pfandbriefe outstanding Overcollateralisation
Nominal amount 9,653.7 7,978.7 1,675.0
77.0 113.4
Present value 10,008.2 8,007.1 2,001.1
thereof derivatives - 2.8
Risk-adjusted 10,126.8 8,421.5 1,705.3
present value*

Proportion of further cover assets (Previous year)

According to section 19 (1) no. 2 and 3 | 592.9

* dynamic method acc. §5 BarWertVO / static method acc. §6 BarWertVO

Maturity structure of Mortgage Pfandbriefe and the fixed-interest
periods of the corresponding cover pool (in € million

Fixed-interest periods/maturity structure Cover pool Pfandbriefe outstanding
Up to 1 year 1,912.2 1,210.3
More than 1 year up to 2 years 1,733.2 2,221.5
More than 2 year up to 3 years 2,090.8 1,496.6
More than 3 year up to 4 years 1,622.0 1,089.5
More than 4 year up to 5 years 1,896.1 978.4
More than 5 year up to 10 years 1,848.7 1,843.9
More than 10 years 53.5 399.0
Total 11,156.5 9,239.2

Deposits of previous year according to section 28 para. 5

Fixed-interest periods/maturity structure Cover pool Pfandbriefe outstanding
Up to 1 year 1,631.5 879.3
More than 1 year up to 2 years 1,578.4 1,446.6
More than 2 year up to 3 years 1,752.3 1,916.3
More than 3 year up to 4 years 1,587.9 1,286.8
More than 4 year up to 5 years 1,314.4 388.3
More than 5 year up to 10 years 1,510.8 1,655.3
More than 10 years 278.4 406.1
Total 9,653.7 7,978.7




Breakdown of covered assets by nominal values (in € m illion)

Tranches Cover pool
Up to € 300,000 15.1
More than € 300,000 up to € 5 million 709.2
More than € 5 million 10,055.5
Total 10,779.8

Deposits of previous year according to section 28 paragraph 5

Tranches Cover pool
Up to € 300,000 16.1
More than € 300,000 up to € 5 million 755.7
More than € 5 million 8,211.9
Total 8,983.7

Total amount of at least 90 days outstandings in each
country according to section 28 (2) of the German
Pfandbrief Act (in € million)

Country
Belgium 0.4
Denmark 0.6
France 0.7
Italy 0.1
Total 1.8

Total amount of previous year outstandings

Country
Denmark 0.2
Italy 0.3
Total 0.5




