Deutsche Bank

Deutsche Bank AG Transparency Report acc. to DSLBUmwG
as of 2026-09-30

(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*

2026-09-30 2025-09-30 2026-09-30 2025-09-30 2026-09-30 2025-09-30 2026-09-30 2025-09-30 2026-09-30 2025-09-30
Covered Notes 609.0 1,211.0 633.0 1,284.7 601.6 1,227.8 668.6 1,348.7 601.6 1,227.8
Cover Assets acc. §7 (2) DSLBUmwG 1,761.8 2,044.1 1,529.6 1,921.9 1,324.6 1,648.3 1,792.3 2,2785 1,324.6 1,648.3
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 1,152.8 833.1 896.5 637.2 723.0 420.6 1,123.8 929.8 723.0 420.6
as % of Covered Notes 189.30% 68.79% 141.62% 49.60% 120.20% 34.25% 168.09% 68.94% 120.20% 34.25%

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

>6 months and >12 months and >18 months and >2yearsand >3yearsand >4yearsand  >5years and

2026-09-30 <=6 months <=12 months <=18 months <=2 years <=3 years <=4 years <=5 years <=10 years > 10 years
Covered Notes 25,0 160.0 90.0 153.0 40.0 0.0 0.0 141.0 0.0
Cover Assets 474 50.4 70.2 63.5 716 76.6 103.2 562.9 716.0
comoms Ut fmewd  lomemd lpwad Slmmad i OSSR iy
Covered Notes 125.0 471.0 250 160.0 243.0 40.0 0.0 141.0 0.0
Cover Assets 33.9 325 425 58.1 253.8 80.3 84.6 678.7 7797

Net Present Value
2026-09-30 2025-09-30
n/a n/a

Nominal Value Mortgage

2026-09-30 2025-09-30
Fixed Interest Covered Notes 609.0 1,211.0

as % of Covered Notes 100.00% 100.00%
Fixed Interest Cover Assets 1,750.5 2,0343

as % of Total Cover Assets 99.36% 99.52%
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2 STRUCTURE OF THE COVER POOL

Nominal Value % of Mortgage Loans
2026:09-30 2025-09-30 2026-09-30 2025.09-30
x <= 0.3mn EUR 1,621.9 1,766.0 95.36% 95.30%
0.3mn EUR < x <= 1mn EUR 78.9 87.1 4.64% 4.70%
1mn EUR < x <= 10mn EUR 0.0 0.0 0.00% 0.00%
10mn EUR < x 0.0 0.0 0.00% 0.00%
1,700.8 1,853.1

% of Public Loans and Bonds for

Nominal Value ordinary cover
2026-09-30 2025-09-30 2026-09-30 2025-09-30
x <=10mn EUR 0.0 00 0.00% 0.00%
10mn EUR < x <= 100mn EUR 61.0 85.0 100.00% 44.50%
x >100mn EUR 0.0 106.0 0.00% 55.50%
61.0 191.0

3 ADDITIONAL CHARACTERISTICS

2026-09-30 2025.09-30
The average loan-to-value ratio, weighted using the 0 0
amounts of the claims applied as cover Sl s
Volume-weighted Average in Years of the Maturity that 9.47 8.94

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
2026-09-30 2025-09-30 2026.09-30 2025-09-30 2026-09-30 2025-09-30 2026-09-30 2025-09-30
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



