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Publication according to section 28 Pfandbrief Act (PfandBG)
Mortgage Pfandbriefe

[Record date [i1 2012 |
|Reference [I1 2011 |

1) Information according to § 28 par.1 No. 1 PfandBG about total amount (figures in Euro m)
Nominal value Net present value (npv) Risk npv *) Risk npv *)
(upward shift) (downward shift)
112012 112011 112012 112011 112012 112011 112012 112011

Total amount of outstanding Mortgage

Pfandbriefe 1.668,90 1.725,90 1.826,69 1.833,69 1.775,23 1.761,60 1.880,42 1.911,55

Total amount of cover assets 2.913,89 2.864,87 3.196,52 2.965,41 3.056,66 2.829,06 3.347,28 3.112,62
thereof mortgage cover assets 2.751,89 2.702,87 3.026,20 2.801,61 2.892,15 2.665,81 3.170,59 2.948,31
thereof other cover assets 162,00 162,00 170,32 163,80 164,51 163,25 176,69 164,31

Overcollateralisation in % 74,60% 65,99% 74,99% 61,72% 72,18% 60,60% 78,01% 62,83%

Securing overcollateralisation acc. to 9.32%

§ 4 par. | PfandBG in % ’

) Information according to § 28 1 No. 2 PfandBG about maturity structure and fixed-interest periods of cover assets (figures in Euro m)
Maturity structure 1l 2012 Maturity structure Il 2011 overhang
Cover assets| Mortgage [Cover assets Mortgage 112012 112011
Pfandbriefe Pfandbriefe

<1 year 331,05 685,00 418,90 67,00 -353,95 351,90
1 year < x <2 years 348,34 237,00 317,86 685,00 111,34 -367,14
2 years < X < 3 years 409,36 173,50 365,34 237,00 235,86 128,34
3 years < x < 4 years 280,90 10,00 367,21 173,50 270,90 193,71
4 years < x £ 5 years 222,48 40,00 259,79 10,00 182,48 249,79
5 years < x < 10 years 1.084,43 523,40 869,60 553,40 561,03 316,20
> 10 years 237,33 0,00 266,16 0,00 237,33 266,16

The cover assets comprise no derivatives.
*) The calculation of the risk npv is based on the dynamic method.

II1) Information according to § 28 par. 2 No. 1 PfandBG about composition of cover assets (figures in Euro m)
Total amount of receivables used to 112012 112011 Total amount of receivables used to cover 112012 112011 Proportion | Proportion
cover Mortgage Pfandbriefe Mortgage Pfandbriefe (other cover assets) of the total amount. | of the total amount
of of
(mortgages) of c(ltrlvz(o?:sms of cclrv:;{a‘ssms
by size classes other cover assets 162,00 162,00 9,71% 9,39%
x < 300 Euro k 2.507,23 2.520,69 other cover assets acc. to § 191 0,00 0,00 0,00% 0,00%
No. 2-3 PfandBG gross
300 Euro k < x < 5 Euro m 218,87 182,18 ‘P’}Z':;Ef!gcc B N2 0,00 0,00 0,00% 0,00%
X >5 Euro m 25,79 0,00 thereof highest monetary claim 0,00 0,00 0,00% 0,00%
to credit institutions

Overall utilization acc. to § 19 | 0,00 0,00 0,00% 0,00%
No. 3 PfandBG

Cover assets acc. to § 4 par. 1
PfandBG (used as securing 162,00 162,00 9,71% 9,39%

overcollateralisation)

by type of use (l) in Germany

residential 2.564,87 2.602,24 Cover assets only used for
q securing liquidity purposes acc. to 0,00 0,00 0,00% 0,00%
commercial 187,02 100,63 |§ 4 par. Ia PrandBG

Sum mortgage and other cover assets
2.913,89 2.864,87 174,60% 165,99%

by type of use (ll) in Germany Proportion Proportion
of the total amount of the total amount
of cover assels of O psets
112012
Apartments 664,17 635,81 22,79% 22,19%
Single-family houses 1.511,67 1.466,07 51,88% 51,17%
Multi-family houses 389,03 500,35 13,35% 17,47%
Office buildings 0,00 0,00 0,00% 0,00%
Retail buildings 0,00 0,00 0,00% 0,00%
Industrial buildings 0,00 0,00 0,00% 0,00%
Other commercially used buildings 187,02 100,63 6,42% 3,51%
Unfinished new buildings not yet
ready to generate a return as well as 0,00 0,00 0,00% 0,00%
building sites
thereof building sites 0,00 0,00 0,00% 0,00%
There is no real estate security outside Germany.
1V) Summary of receivables in arrears (figures in Euro m)

112012 112011

Total amount of receivables in arrears
(payments overdue more than 90 days) 0,00 0,00




