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Publication according to section 28 para. 1 nos. 1 and 3 Pfandbrief Act

Pfandbriefe outstanding and their cover
2. Quarter 2026

Outstanding total net present value risk-adjusted net present value*

Outstanding Q2 2026 Q2 2025 Q2 2026 Q2 2025 Q2 2026 Q2 2025
(€ mn.) 3.588,6 3.558,6 3.328,7 3.302,0 3.189,0 3.130,5
of which derivatives (€mn.) - - - - - -
Cover Pool (€mn.) 7.163,8 7.665,6 Tailil7, 2 7.640,7 6.852,7 7.339,9
of which derivatives (€ mn.) - - - - - -
Overcollateralization (OC) (€mn.) 5752 4.107,0 3.788,5 4.338,6 3.663,8 4.209,4
0OC in % of Pfandbriefe outstanding 99,6 115,4 113,8 131,4 114,9 134,5

Statutory OC 1 (€mn.) 142,6 141,5 66,6 66,0

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 3 (€ mn.) 3.432,6 3.965,5 3.722,0 4.272,6

Overcollateralization

in Consideration of vdp-Credit- (€ mn.) 3.575,2 4.107,0 3.788,5 4.338,6
Quality-Differentiation-Model

0OC in % of Pfandbriefe outstanding 99,6 115,4 113,8 131,4

* The dynamic approach was used for calculating the risk-adjusted net present value" according to section 5 para. 1 no. 2 of the Net Present Value Regulation (PfandBarwertV).

1 According to
nominal value: sum of the nominal statutory overcollateralization pursuant to § 4 (2) PfandBG and the nominal value of the net present value statutory
overcollateralization pursuant to § 4 (1) PfandBG

net present value: net present value: net present value statutory overcollateralization pursuant to § 4 (1) PfandBG

2 Contractual overcollateralization

3 Residual, depending on the statutory and contractual overcollateralization; net present value includes the net present value of the nominal statutory
overcollateralization pursuant to § 4 (2) Pfan

Note: The release of the overcollateralization with a view to the vdp-credit quality differentiation model is voluntary.
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Publication according to section 28 para. 1 nos. 4, 5 Pfandbrief Act

Maturity structure of Pfandbriefe outstanding and their respective cover pools
2. Quarter 2026

Q22026 Q22025
Mortgage Pfandbriefe Q22026 Q22025 Hat g (12 Mat-Ex (12

Pfandbriefe outstan Cover pool Pfandbriefe outstandina Cover pool Plandbricte outstandi andbrife outstandic
Maturity: €mn. €mn emn
5926 100 5233 - -

533,0 4788 100 447,1 -
500,0 493,0 - 5795 - 10,0
60,0 4645 5330 83,8 5330 10,0
1.065,0 9545 5100 9348 560,0 5330
505,0 11358 1.065,0 927,7 1.065,0 510,0
850 6141 505,0 11329 505,0 1.065,0
70,0 1.880,1 1100 21465 110,0 6150
> 10 years 7706 5503 8156 90,1 8156 8156

Information on the maturity extension of the Pfandbriefe
Q2

2026 Q2 2025
The extension of the maturity s necessary In order o The extension of the maturity 1s necessary In order (o
avoid the imminent insolvency of the avoid the imminent insolvency of the

Prandoielbank wit Imied business aciity, the  Plandorif bank wih lmited susnees activiy, he

Pfandbrief bank with limited business activity is not  Pfandbrief bank with limited business activity is not
overindebted and there Is reason to believe that the  overindebted and there is reason to believe that the.
Pfandbrief bank with limited business activty wil be Pfandbrief bank with limited business activity will be
able to meet s labilties then due after the expiry of able to meet ts liabilties then due after the expiry of

the maximum possible extension date, taking into  the maximum possible extension date, taking into
brerequisites for the extension of maturity  account further possibiltes for extension. See also,  account further possibilties for extension. See also,
of the Pfandbricfe in addition, section 30 para 2b Pfandbrief Act in addition, section 30 para 2b Pfandbrief Act,

The cover pool administrator may extend the The cover pool samimstrator may extend the

‘maturity dates of the principle payments, f the maturity dates of the principle payments, If the

relevant requirements pursuant to section 30 para.  relevant requirements pursuant to section 30 p

2b Pfandbrief Act are met. The administrator shall 20 Pfandbrief Act are met. The administrator shall

determine the period of the extension of the maturity, determine the period of the extension of the maturity,

which may not exceed a period of 12 months, In  which may not exceed a period of 12 months, in

accordance with necessity. accordance with necessiy.

The cover pool administrator may extend ti The cover pool administrator may extend ti

el deve ot prnciol and terest poyments oty does f o icip)and teret payments

falling due within one month after the appointment of falling due within one month after the appointment of

the cover pool administrator to the end of that the cover pool administrator to the end of that

‘monthly period. If the cover pool administrator monthly period. If the cover pool administrator

decides In favor of such a extension of the maturity, ~ decides in favor of such a extension of the maturity,
the existence of the prerequisites pursuant to section_ the existence of the prerequisites pursuant to section

30 para. 20 Pfandbrief Act shall be Irrefutabl Pfandbrief Act shall be irrefuts

presumed. Such an extension shall be taken into  presumed. Such an extension shall be taken into.

account within the maximum extension period of 12 account within the maximum extension period of 12
Powers of the cover pool administrator in  manthe, ot

the event of the extension of maturity of

the Plandoriefe The cover pool administrator may only exercise his  The cover pool administrator may only exercise his
authority uniformly for all Pfandbriefe of an Issue. In  authority uniformly for all Pfandbriefe of an ssue. In
this connection, the maturities may be extented in full this connection, the maturities may be extented in ful

must extend the maturity for a Pfandbrief issue i ust extend the maturity for a Prandbrief issue in
such a way that the original order of servicing of the  such a way that the original order of servicing of the
Pfandbriefe which could be overtaken by the Pfandbriefe which could be overtaken by the
postponemant s ot changed (erohiton of postponement is not changed (prohibition of

“This may result in the maturities of later ~ overtaking). This may result in the maturitis of ater
mazunng fomtas g e Aot mauinserss s g t be canded nordee

hibition on o . See he prohibition on overtaking. See
also, n additon, secton 30 para. 2a and 2 e aditon saeion 30 pore. 24 o 30
Pfandbrief Act. Pfandbrief Act.

* Effects of an extension of maturity on the maturity structure of the Pfandbriefe / extension scenario: 12 months. This is an extremely unlikely scenario, which could only come into play.
after the appointment of a cover pool agministrator.
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Publication according to section 28 para. 2 no. 1 a Pfandbrief Act, section 28 para. 3 no. 1 Pfandbrief Act and section 2

Mortgage loans used as cover for Mortgage Pfandbriefe according to their amount in tranches

2. Quarter 2026

€ mn. € mn.
up to 300,000 Euros 4.406,9 4.770,0
more than 300,000 Euros up to 1 mn. Euros 1.204,4 1.235,7
more than 1 mn. Euros up to 10 mn. Euros 619,6 723,9
more than 10 mn. Euros 322,8 325,9
Total 6.553,8 7.055,6
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Publication according to section 28 para. 2 nos. 1 b, c and no. 2 Pfandbrief Act

Volume of claims used to cover Mortgage Pfandbriefe according to states in which the real property is located,
according to property type and the total amount of payments in arrears for at least 90 days
as well as the total amount of these claims inasmuch as the respective amount in arrears is at least 5 percent of the claim

2. Quarter 2026

Total amount

Total amount of these

0 of pay claims i as
Residential in arrears for the respective amount
Total thereof Total thereof at least 90 in arrears is at least
days 5 percent of the claim
State 2. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.
Total - all states year 2026 6.553,8 5.339,6 1.573,0 3.029,4 737,2 = = 1.214,2 676,2 80,6 457,5 = =
year 2025 7.055,6 5.686,0 1.641,9 3.230,3 813,9 - - 1.369,6 813,4 63,3 492,9 - -
Germany year 2026 6.553,8 5.339,6 1.573,0 3.029,4 737,2 = = 1.214,2 676,2 80,6 457,5 = =
year 2025 7.055,6 5.686,0 1.641,9 3.230,3 813,9 - - 1.369,6 813,4 63,3 492,9 - -
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Publication according to section 28 para. 1 nos. 8, 9, 10 Pfandbrief Act

Further cover assets - in detail for Mortgage Pfandbriefe

2. Quarter 2026

Further cover assets for Mortgage Pfandbriefe according to section 19 para. 1 nos. 2 a) and b), section 19 para. 1 nos. 3 a) to c), section 19 para. 1 no. 4

State 2. Quarter

Total - all states year 2026 610,0 - - - - 610,0
year 2025 610,0 - - - - 610,0

Germany year 2026 500,0 - - - - 500,0
year 2025 500,0 - - - - 500,0

EU i year 2026 110,0 = = = = 110,0
year 2025 110,0 - - - - 110,0
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Publication according to section 28 para. 1 nos. 6, 7, 11, 12, 13, 14, 15 Pfandbrief Act and section 28 para. 2 nos. 3, 4 Pfandbrief Act

Key figures about outstanding Pfandbriefe and Cover Pool
2. Quarter 2026

Mortgage Pfandbriefe

Q2 2026 Q2 2025
Outstanding Pfandbriefe (€ mn.) 3.588,6 3.558,6
thereof percentage share of fixed-rate Pfandbriefe % 98,6 100,0

section 28 para. 1 no. 13

Cover Pool (€ mn.) 7.163,8 7.665,6
thereof the sum of the assets according section 12 para. 1 which

exceed the limit laid down in section 13 para. 1 s. 2, 2nd half

sentence, and the assets according section 19 para. 1 s. 7 which (€ mn.) = -
exceed the limit laid down in section 19 para. 1 s. 7

cection 28 nara_1 no 11
claims which exceed the limits laid down in section 19 para. 1 no. 2

Isection 28 para. 1 no. 12 (€ mn.) 3 -
claims which exceed the limits laid down in section 19 para. 1 no. 3 (€mn) _ _
section 28 para. 1 no. 12 )
claims which exceed the limits laid down in section 19 para. 1 no. 4

. (€ mn.) - -
section 28 para. 1 no. 12 _

therfeof percentage share of fixed-rate cover assets % 95,2 94,3
section 28 para. 1 no. 13
Net present value pursuant to § 6 of the Pfandbrief Net Present Value CAD - -
Regulation for each foreign currency in € mn. CHF N N
section 28 para. 1 no. 14 (Net Total) CzK - -

DKK = -
GBP - -
HKD = -
JPY - -
NOK = -
SEK = -
usD = -
AUD - -
NzZD = -

volume-weighted average of the maturity
that has passed since the loan was granted (seasoning) years 6,8 6,7

Isection 28 para. 2 no. 4
average loan-to-value ratio, weighted using the mortgage lending

value

% 54,5 54,3

average loan-to-value ratio, weighted using the market value % - -

Key figures on liquidity according section 28 para. 1 no. 6 Pfandbrief Act

Largest negative amount within the next 180 days within the meaning

of section 4 para. 1a s. 3 Pfandrief Act for Pfandbriefe (€mn) 7 7.2
Day on which the largest negative sum results Day (1-180) 27 28
Total amount of cover assets meeting the requirements of section 4 (€ mn) 566,1 560,8

ara las. 3 Pfandbrief Act

Key figures according section 28 para. 1 no. 7 Pfandbrief Act
share of derivative transactions included in the cover pools according

0/ - -
Isection 19 para. 1 no. 1 (credit quality step 3) °
share of derivative transactions included in the cover pools according o ~ ~
section 19 para. 1 no. 2 c (credit quality step 2) °
share of derivative transactions included in the cover pools according o ~ ~
section 19 para. 1 no. 3 d (credit quality step 1) °
share of derivative transactions in liabilities to be covered according o ~ ~
section 19 para. 1 no. 1 (credit guality step 3) °
share of derivative transactions in liabilities to be covered according % _ ~
section 19 para. 1 no. 2 c (credit guality step 2) °
share of derivative transactions in liabilities to be covered according % ~ _

section 19 para. 1 no. 3 d (credit guality step 1

Key figures according section 28 para. 1 no. 15 Pfandbrief Act
Share of cover assets in the cover pool for which or for whose debtor a
default pursuant to Art. 178 para. 1 of Regulation (EU) no. 575/2013 % = -
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Publication according to section 28 para. 1 no. 2 Pfandbrief Act

List of International Securities Identification Numbers of the International Organization for Standardization (ISIN) by Pfandbrief class

2. Quarter 2026

Mortgage Pfandb
Q2 2026

Q2 2025

XS1535054891, XS1693853944, XS1852086211, XS1957516252, X52022175249,

ISIN XS2079126467, XS2113737097, XS3357222309

XS1535054891, XS1693853944, XS1852086211, XS1957516252, X52022175249,
XS2079126467, XS2113737097

Seite 7



