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Publication according to section 28 para. 1 nos. 1, 3 and 7 Pfandbrief Act

nominal value net present value risk-adjusted net present value ”
Q1 2026 Q1 2025 Q1 2026 Q1 2025 Q1 2026 Q1 2025

Mortgage Pfandbriefe €mn. 6.029,6 5.500,1 5.922,0 5.508,3 5.641,3 5.252,4

of which derivates €mn.

Cover Pool €mn. 8.931,5 8.653,4 8.684,7 8.471,8 8.353,5 8.102,4

of which derivates €mn.

Overcollateralization (0C) €mn. 2.901,9 3.153,3 2.762,7 2.963,5 2.712,2 2.850,0

0Cin % of Pfandbriefe outstanding 48,1 57,3 46,7 53,8 48,1 54,3
Statutory OC ° €mn. 356,1 219,3 236,9 110,2
Contractual OC 3 €mn.
Voluntary 0C* €mn. 2.545,8 2.934,0 2.525,8 2.853,3

YThe 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).
2)

sum of the nominal statutory overcollateralization pursuant to section 4 para. 2 Pfandbrief Act and the nominal value of the net present value statutory
overcollateralization pursuant to section 4 para. 1 Pfandbrief Act

nominal value:

net present value: net present value statutory overcollateralization pursuant to section 4 para. 1 Pfandbrief Act

¥ Contractual overcollateralizaton
Y Residual, depending on the statutory and contractual overcollateralization; net present value includes the net present value of the nominal statutory overcollateralization pursuant to section 4
para. 2 Pfandbrief Act

The net present values per foreign currency are not shown, as the cover pool is based exclusively on transactions in euros.

Publication according to section 28 para. 1 no. 6 Pfandbrief Act

Q1 2026 Q1 2025
Largest negative amount within the next 180 days within the meaning of section 4 para. 1a s. 3 Pfandbrief €mn
Act for Pfandbriefe ) 151,4 190,9
Day on which the largest negative sum results Day (1-180) 117 87
Total amount of cover assets meeting the requirements of section 4 para. 1a s. 3 Pfandbrief Act (Liquidity

€mn.

coverage) 349,7 350,1
Publication according to section 28 para. 1 no. 13 Pfandbrief Act

Q1 2026 Q12025
Percentage share of fixed-rate Pfandbriefe % 89,4 89,9
Percentage share of fixed-rate cover assets % 98,5 98,4
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Publication according to section 28 para. 1 nos. 4, 5 Pfandbrief Act

. . Mat-Ex (12 months)*

Pfandbriefe outstanding Cover pool e

Q1 2026 Q1 2025 Q1 2026 Q1 2025 Q1 2026 Q1 2025
<= 0.5 years €mn. 270,0 359,0 828,4 578,8
> 0.5 years and <=1 year €mn. 610,5 205,0 684,4 601,6
> 1 yearand <= 1.5 years €mn. 207,4 270,0 610,3 481,7 270,0 359,0
> 1.5 years and <= 2 years €mn. 576,0 610,5 477,0 539,7 610,5 205,0
> 2 years and <= 3 years €mn. 769,0 758,4 876,3 927,0 783,4 880,5
> 3 years and <= 4 years €mn. 505,5 784,0 986,9 790,3 769,0 758,4
> 4 years and <=5 years €mn. 746,9 448,5 928,9 894,1 505,5 784,0
> 5 years and <= 10 years €mn. 1.511,9 1.419,8 2.787,1 2.917,3 1.955,8 1.628,3
> 10 years €mn. 832,5 645,0 752,1 922,8 1.135,5 885,0

* 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 administrator.

Q12026/Q1 2025

The extension of the maturity is necessary in order to avoid the imminent insolvency of the

Pfandbrief bank with limited business activity, the Pfandbrief bank with limited business activity is not overindebted and there is
reason to believe that the Pfandbrief bank with limited business activity will be able to meet its liabilities then due after the expiry
of the maximum possible extension date, taking into account further possibilities for extension. See also, in addition, section 30
para 2b Pfandbrief Act.

Prerequisites for the extension of maturity of the Pfandbriefe

The cover pool administrator may extend the maturity dates of the principle payments, if the relevant requirements pursuant to
section 30 para. 2b Pfandbrief Act are met. The administrator shall determine the period of the extension of the maturity, which
may not exceed a period of 12 months, in accordance with necessity.

The cover pool administrator may extend the maturity dates of the principal and interest payments falling due within one month
after the appointment of the cover pool administrator to the end of that monthly period. If the cover pool administrator decides in
favor of such a extension of the maturity, the existence of the prerequisites pursuant to section 30 para. 2b Pfandbrief Act shall
be irrefutably presumed. Such an extension shall be taken into account within the maximum extension period of 12 months.

The cover pool administrator may only exercise his authority uniformly for all Pfandbriefe of an issue. In this connection, the
maturities may be extented in full or on a pro rata basis. The cover pool administrator must extend the maturity for a Pfandbrief
issue in such a way that the original order of servicing of the Pfandbriefe which could be overtaken by the postponement is not
changed (prohibition of overtaking). This may result in the maturities of later maturing issues also having to be extended in order
to comply with the prohibition on overtaking. See also, in addition, section 30 para. 2a and 2b Pfandbrief Act.

Powers of the cover pool administrator in the event of the
extension of maturity of the Pfandbriefe
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Publication according to section 28 para. 2 no. 1 Pfandbrief Act

a) Volume of claims used to cover Mortgage Pfandbriefe according to their amount in tranches

Q1 2026 Q1 2025
up to 300,000 Euros €mn. 2.345,9 2.362,6
more than 300,000 Euros up to 1 mn. Euros €mn. 2.106,9 2.085,1
more than 1 mn. Euros up to 10 mn. Euros €mn. 2.642,2 2.625,4
more than 10 mn. Euros €mn. 1.476,4 1.230,3

b) und c) Volume of claims used to cover Mortgage Pfandbriefe according to state in which the real property is located and according to propery type **

Residential Commercial
Q1 2026 Q1 2025 Q1 2026 Q1 2025

Apartments €mn. 979,4 948,9 - -
Single- and two-family houses €mn. 2.163,9 2.166,5 -,- --
Multiple-family houses €mn. 2.881,4 2.788,4 -,- --
Office buildings €mn. -- -- 1.017,2 975,0
Retail buildings €mn. -- -- 344,2 329,6
Industrial buildings €mn. - - 440,0 408,5
Other commercially used buildings €mn. -- -- 745,4 686,6
Buildings under construction €mn. =" =" =" ="
Building land €mn. - - - - -
" no real estate collateral outside Germany
Publication according to section 28 para. 2 nos. 3, 4 Pfandbrief Act

Q1 2026 Q1 2025
Average loan-to-value ratio, weighted using the mortgage lending value % 52,8 52,5
Volume-weighted average of the maturity that has passed since the loan was granted (seasoning) years 7.8 7,7
Publication according to section 28 para. 1 no. 11 Pfandbrief Act

Q12026 Q12025
Total amount of the claims according section 12 para. 1 which exceed the limits laid down in section 13 €mn
para. 1s.2, 2nd half sentence ’ ! !
Total amount of the assets according section 19 para. 1 which exceed the limits laid down in section 19 €mn - -
para.1ls.7 ) ! !
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Publication according to section 28 para. 1 nos. 8, 9, 10 Pfandbrief Act

Debtors based in Germany Q1 2026 Q1 2025
Claims according to section 19 para. 1 nos. 2 a) and b) €mn.
Claims according to section 19 para. 1 nos. 3 a) to ¢) €mn. -- --
Claims according to section 19 para. 1 no. 4 €mn. 360,0 350,0
Publication according to section 28 para. 1 no. 12 Pfandbrief Act
Q1 2026 Q1 2025
Claims which exceed the limits laid down in section 19 para.l no. 2 Pfandbrief Act €mn. -- --
Claims which exceed the limits laid down in section 19 para.l no. 3 Pfandbrief Act 52,0 €mn.
Claims which exceed the limits laid down in section 19 para.l no. 4 Pfandbrief Act 77,0 €mn. - --
Publication according to section 28 para. 1 no. 15 Pfandbrief Act
Q1 2026 Q1 2025
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 is deemed to have occured. ’ ’
Publication according to section 28 para. 2 no. 2 Pfandbrief Act
Area of claim: Germany Q1 2026 Q1 2025
Total amount of payments in arrears for at least 90 days €mn. - 0,2
Total amount of these claims in as much as the respective amount in arrears is at least 5 percent of the €mn
claims ] 0,2
Publication according to section 28 para. 1 no. 2 Pfandbrief Act
Q12026 Q12025
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