Deutsche Bank

Deutsche Bank AG Transparency Report acc. to DSLBUmwG
as of 2026-03-31

(All figures in EUR mn unless otherwise stated)

1 OVERALL EXPOSURE AND CHARACTERISTICS

Present Value - High Present Value - Low

Interest Rate Stress Interest Rate Stress Present Value - Worst

Nominal Value Present Value Scenario® Scenario* Case Interest and FX

Rate Stress Scenario*

2026-03-31 2025-03-31 2026-03-31 2025-03-31 2026-03-31 2025-03-31 2026-03-31 2025-03-31 2026-03-31 2025-03-31
Covered Notes 1,086.0 1,629.0 1,153.8 1,744.9 1,111.9 1,672.6 1,201.1 1,826.2 1,111.9 1,672.6
Cover Assets acc. §7 (2) DSLBUmwG 2,291.6 2,620.3 2,088.3 2,450.4 1,806.5 2,101.4 2,450.6 2,900.9 1,806.5 2,101.4
thereof Cover Assets - German Central Bank' 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
thereof Cover Assets - German Other Institutions’ 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
Over-Collateralisation 1,205.6 991.3 934.5 705.5 694.7 428.8 1,249.5 1,074.7 694.7 428.8
as % of Covered Notes 111.01% 60.85% 80.99% 40.43% 62.48% 25.63% 104.03% 58.85% 62.48% 25.63%

*acc. to § 5 (1) No. 1 and § 6 (2) No. 1 PfandBarwertV static approach
'Cover Assets acc. §7 (3) DSLBUmwG

coms i mebsos  mebsas lged Sgad eed Sesa e
Covered Notes 477.0 25.0 160.0 90.0 173.0 20.0 0.0 141.0 0.0
Cover Assets 36.7 39.6 54.6 180.2 203.4 82.7 160.6 728.6 805.3
comws i lmebsos  mebsad lged Sgsad eed S e
Covered Notes 418.0 125.0 477.0 25.0 250.0 173.0 20.0 141.0 0.0
Cover Assets 375 26.8 34.8 453 248.2 187.2 270.9 939.1 830.5

Net Present Value
2026-03-31 20250331

n/a n/a

Nominal Value Mortgage

2026-03-31 2025-03-31
Fixed Interest Covered Notes 1,086.0 1,629.0

as % of Covered Notes 100.00% 100.00%
Fixed Interest Cover Assets 2,282.0 2,611.8

as % of Total Cover Assets 99.58% 99.68%



Deutsche Bank

Deutsche Bank AG Transparency Report acc. to DSLBUmwG
as of 2026-03-31

(All figures in EUR mn unless otherwise stated)

2 STRUCTURE OF THE COVER POOL

Nominal Value % of Mortgage Loans
2026-03-31 2025.03-31 2026:03-31 2025-03-31
x <= 0.3mn EUR 1,692.4 1,835.2 95.37% 95.32%
0.3mn EUR < x <= 1mn EUR 82.2 90.0 4.63% 4.68%
1mn EUR < x <= 10mn EUR 0.0 0.0 0.00% 0.00%
10mn EUR < x 0.0 0.0 0.00% 0.00%
1,774.6 1,925.2

% of Public Loans and Bonds for

Nominal Value ordinary cover
2026-03-31 2025-03-31 2026-03-31 20250331
x <=10mn EUR 0.0 0.0 0.00% 0.00%
10mn EUR < x <= 100mn EUR 160.0 75.0 30.95% 10.79%
x >100mn EUR 357.0 620.0 69.05% 89.21%
517.0 695.0

3 ADDITIONAL CHARACTERISTICS

2026-03-31 20250331
The average loan-to-value ratio, weighted using the o 0

amounts of the claims applied as cover LTS el
Volume-weighted Average in Years of the Maturity that 919 .68

has passed since the Mortgage Loan was granted

Nominal Value Mortgage Loans thereof Loans with Amount in Nominal Value Public Loans thereof Loans with Amount in
Arrears at least 5% of the Claim Arrears at least 5% of the Claim
2026.03-31 2025-03-31 2026-03-31 2025.03-31 2026-03-31 2025-03-31 2026.03-31 2025-03-31
Germany 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0

0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0



