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(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*

2025-06-30 2024-06-30 2025-06-30 2024-06-30 2025-06-30 2024-06-30 2025-06-30 2024-06-30 2025-06-30 2024-06-30
Covered Notes 1,429.0 1,972.3 1,517.6 2,065.9 1,453.0 1,965.2 1,590.3 2,179.2 1,453.0 1,965.2
Cover Assets acc. §7 (2) DSLBUmwG 2,2231 2,887.0 2,092.3 2,606.3 1,794.2 2,206.7 2,480.4 3,129.2 1,794.2 2,206.7
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 794.1 914.7 574.8 540.4 3412 2415 890.2 950.0 3412 2415
as % of Covered Notes 55.57% 46.38% 37.87% 26.16% 23.48% 12.29% 55.98% 43.60% 23.48% 12.29%

*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 238.0 457.0 125.0 175.0 183.0 110.0 0.0 141.0 0.0
Cover Assets 438 241 40.6 485 260.4 164.2 89.6 748.2 803.7
comws i lmebsos  mebsad lged Sgsad eed S e
Covered Notes 248.0 373.3 160.0 457.0 300.0 183.0 110.0 141.0 0.0
Cover Assets 48.0 29.7 424 29.0 1011 276.4 97.2 1,190.5 1,072.7

Net Present Value
2025-06-30 2024-06-30

n/a n/a

Nominal Value Mortgage

2025-06-30 2024-06-30
Fixed Interest Covered Notes 1,429.0 1,972.3
as % of Covered Notes 100.00% 100.00%
Fixed Interest Cover Assets 2,212.7 2,879.7

as % of Total Cover Assets 99.53% 99.75%
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2 STRUCTURE OF THE COVER POOL

Nominal Value % of Mortgage Loans
2025-06-30 2024-06-30 2025.06-30 2024-06-30
x <= 0.3mn EUR 1,804.3 1,970.5 95.36% 95.33%
0.3mn EUR < x <= 1mn EUR 87.9 96.5 4.64% 4.67%
1mn EUR < x <= 10mn EUR 0.0 0.0 0.00% 0.00%
10mn EUR < x 0.0 0.0 0.00% 0.00%
1,892.2 2,067.0

% of Public Loans and Bonds for

Nominal Value ordinary cover
2025-06-30 2024-06-30 2025-06-30 2024-06-30
x <=10mn EUR 0.0 0.0 0.00% 0.00%
10mn EUR < x <= 100mn EUR 75.0 100.0 22.66% 12.20%
x >100mn EUR 256.0 720.0 77.34% 87.80%
331.0 820.0

3 ADDITIONAL CHARACTERISTICS

2025-06-30 2024-06-30
The average loan-to-value ratio, weighted using the o 0

amounts of the claims applied as cover ol et UG
Volume-weighted Average in Years of the Maturity that 8.82 8.41

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
2025.06-30 2024-06-30 2025-06-30 2024-06-30 2025-06-30 2024-06-30 2025.06-30 2024-06-30
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



