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1 OVERALL EXPOSURE AND CHARACTERISTICS

(All figures in EUR mn unless otherwise stated)

Nominal Value
2026-06-30 2025-06-30
Covered Notes 919.0 1,429.0
Cover Assets acc. §7 (2) DSLBUmwG 2,136.0 2,223.1
thereof Cover Assets - German Central Bank’ 0.0 0.0
thereof Cover Assets - German Other Institutions’ 0.0 0.0
Over-Collateralisation 1,217.0 7941
as % of Covered Notes 132.42% 55.57%

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

Present Value

2026-06-30 2025-06-30
964.7 1,517.6
1,991.5 2,092.3
0.0 0.0

0.0 0.0
1,026.8 574.8
106.44% 37.87%

Present Value - High Present Value - Low

Interest Rate Stress Interest Rate Stress Present Value - Worst

Scenario® Scenario* Case Interest and FX

Rate Stress Scenario*

2026-06-30 2025-06-30 2026-06-30 2025-06-30 2026-06-30 2025-06-30
928.1 1,453.0 1,006.0 1,590.3 928.1 1,453.0
1,727.7 1,794.2 2,329.3 2,480.4 1,721.7 1,794.2
0.0 0.0 0.0 0.0 0.0 0.0
0.0 0.0 0.0 0.0 0.0 0.0
799.5 3412 1,323.3 890.2 799.5 3412
86.15% 23.48% 131.54% 55.98% 86.15% 23.48%

comans UM Zmoteind
Covered Notes 310.0 175.0 35.0
Cover Assets 443 42.3 66.7
comans ST TEmonteind
Covered Notes 238.0 457.0 125.0
Cover Assets 43.8 241 40.6

>18 months and
<=2 years
148.0
1784

>18 months and
<=2 years
175.0
485

>2yearsand >3yearsand >4yearsand  >5years and S TS
<=3 years <=4 years <=5years <=10 years y
110.0 0.0 0.0 141.0 0.0
121.9 80.3 149.0 718.9 734.1
>2yearsand >3yearsand >4yearsand  >5years and S TS
<=3 years <=4 years <=5years <=10 years y
183.0 110.0 0.0 141.0 0.0
260.4 164.2 89.6 748.2 803.7

Net Present Value
2026-06-30 2025-06-30
n/a n/a

Nominal Value Mortgage

2026-06-30 2025-06-30

Fixed Interest Covered Notes 919.0 1,429.0
as % of Covered Notes 100.00% 100.00%

Fixed Interest Cover Assets 21255 2,212.7
as % of Total Cover Assets 99.51% 99.53%
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(All figures in EUR mn unless otherwise stated)

2 STRUCTURE OF THE COVER POOL

Nominal Value % of Mortgage Loans
2026-06-30 2025.06-30 2026-06-30 2025-06-30
x <= 0.3mn EUR 1,658.3 1,804.3 95.36% 95.36%
0.3mn EUR < x <= 1mn EUR 80.7 87.9 4.64% 4.64%
1mn EUR < x <= 10mn EUR 0.0 0.0 0.00% 0.00%
10mn EUR < x 0.0 0.0 0.00% 0.00%
1,739.0 1,892.2

% of Public Loans and Bonds for

Nominal Value ordinary cover
2026-06-30 2025-06-30 2026-06-30 2025-06-30
x <=10mn EUR 0.0 0.0 0.00% 0.00%
10mn EUR < x <= 100mn EUR 40.0 75.0 10.08% 22.66%
x >100mn EUR 357.0 256.0 89.92% 77.34%
397.0 331.0

3 ADDITIONAL CHARACTERISTICS

2026-06-30 2025-06-30
The average loan-to-value ratio, weighted using the o 0

amounts of the claims applied as cover s Sl
Volume-weighted Average in Years of the Maturity that 933 .82

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
2026.06-30 2025-06-30 2026-06-30 2025.06-30 2026-06-30 2025-06-30 2026.06-30 2025-06-30
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



