Landesbank Baden-Wiirttemberg

Am Hauptbahnhof 2
I 70173 Stuttgart
] Phone: +49 711 127 -0

Telefax: +49 711 127 - 43544
E-Mail: kontakt@LBBW.de
Internet: www.lbbw.de

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

Pfandbriefe outstanding and their cover

1. Quarter 2026

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

Q12026 Q12025 Q12026 Q12025 Q12026 Q12025

Mortgage Pfandbriefe (€ mn.) 25,570.8 10,247.4 25,426.2 10,354.1 23,528.7 9,865.7
of which derivatives (€ mn.) - - - - - -
Cover Pool (€ mn.) 32,793.3 17,905.8 32,497.6 17,675.8 29,648.2 16,126.7
of which derivatives (€ mn.) - - - - - -
Overcollateralization (OC) (€ mn.) 7,222.5 7,658.5 7,071.4 7,321.6 6,119.5 6,261.0
OC in % of Pfandbriefe outstanding 28.2 74.7 27.8 70.7 26.0 63.5

Statutory OC ' (€ mn.) 1,000.5 398.3 508.5 207.1

Contractual OC 2 (€ mn.) N N : B

Voluntary OC 2 (€mn.) 6,222.0 7,260.2 6,562.8 7,114.5
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 7,222.5 7,658.5 7,071.4 7,321.6
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 28.2 74.7 27.8 70.7

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

Q12026 Q12025 Q12026 Q12025 Q12026 Q12025

Public Pfandbriefe (€ mn.) 10,860.7 10,638.9 11,030.0 10,904.3 10,124.8 10,220.0
of which derivatives (€ mn.) - - - - - -
Cover Pool (€mn.) 14,891.7 14,066.4 14,977.5 14,397.2 13,481.8 13,092.0
of which derivatives (€mn.) - - - - - -
Overcollateralization (OC) (€mn.) 4,031.0 3,427.4 3,947.5 3,493.0 3,357.0 2,872.0
OC in % of Pfandbriefe outstanding 371 32.2 35.8 32.0 33.2 281

Statutory OC ' (€mn.) 434.6 426.0 220.6 218.1

Contractual OC 2 (€ mn.) - - - -

Voluntary OC 2 (€mn.) 3,596.4 3,001.4 3,726.9 3,274.9
Overcollateralization
in Consideration of vdp-Credit- (€ mn.) 4,031.0 3,427.4 3,947.5 3,493.0
Quality-Differentiation-Model
OC in % of Pfandbriefe outstanding 371 32.2 35.8 32.0

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

* 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 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) PfandBG

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

1. Quarter 2026

212020 2025 Mat-E)? (11§(:|l:gnths)* Mat-ExQ (11 gor:ts)nths)"
Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool F i i F i i

Maturity: €mn. €mn. €mn. €mn. €mn. €mn.

<= 0.5 years 1,772.6 2,846.0 60.1 2,074.6 - -

> 0.5 years and <= 1 year 630.2 2,833.9 2,448.5 2,051.5 - -
>1 yearand <= 1.5 years 2,829.0 2,247.3 103.1 848.2 1,772.6 60.1
> 1.5 years and <= 2 years 4,168.7 2,898.0 22.7 1,000.5 630.2 2,448.5
> 2 years and <= 3 years 2,865.4 5,289.0 3,336.1 2,446.6 6,997.7 125.8
> 3 years and <= 4 years 4,414.4 4,020.1 40.2 2,070.7 2,865.4 3,336.1
>4 years and <= 5 years 2,786.4 3,673.4 1,814.0 1,305.7 4,414.4 402
> & years and <= 10 years 5,854.3 6,507.8 2,382.5 4,274.8 8,544.7 4,193.9
> 10 years 249.9 2,477.9 40.1 1,833.3 345.8 428

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool P i i P i i

Maturity: €mn. €mn. €mn. €mn. €mn. €mn.

<= 0.5 years 826.4 1,266.6 1,045.1 1,194.6 - -

> 0.5 years and <= 1 year 1,788.5 1,668.0 425.4 986.9 - -
>1 yearand <= 1.5 years 680.0 636.9 835.7 575.9 826.4 1,045.1
> 1.5 years and <= 2 years 835.4 1,362.4 1,953.0 1,605.5 1,788.5 4254
> 2 years and <= 3 years 1,530.7 1,253.6 1,744.8 1,770.6 1,515.4 2,788.7
> 3 years and <= 4 years 1,095.5 964.4 1,594.1 1,155.3 1,530.7 1,744.8
> 4 years and <= 5 years 175.0 1,381.7 1,090.5 826.5 1,095.5 1,594.1
> 5 years and <= 10 years 3,297.2 3,615.6 1,402.5 3,421.0 2,684.7 2,404.0
> 10 years 631.9 2,742.6 547.8 2,529.9 1,419.4 636.8

Information on the maturity extension of the Pfandbriefe

Q12026

Q12025

Prerequisites for the extension of maturity of
the Pfandbriefe

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.

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.

Powers of the cover pool administrator in the
levent of 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.

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.

* 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.



Publication according to section 28 para. 2 no. 1 a Pfandbrief Act, section 28 para. 3 no. 1 Pfandbrief Act and
section 28 para. 4 no. 1 a Pfandbrief Act

Mortgage loans used as cover for Mortgage Pfandbriefe according to their amount in tranches
1. Quarter 2026

€mn. €mn.
up to 300,000 Euros 2,770.9 2,615.9
more than 300,000 Euros up to 1 mn. Euros 1,696.6 1,539.8
more than 1 mn. Euros up to 10 mn. Euros 4,672.3 3,175.9
more than 10 mn. Euros 22,391.7 10,000.0
Total 31,531.5 17,331.5

Cover Assets used to secure public Pfandbriefe according to their amount in tranches
1. Quarter 2026

Cover Assets Q1 2026 Q12025
€mn. €mn.

up to 10 mn. Euros 3,005.9 2,979.0
more than 10 mn. Euros up to 100 mn. Euros 4,074.1 4,269.8
more than 100 mn. Euros 7,811.7 6,817.6
Total 14,891.7 14,066.4
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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

1. Quarter 2026 over a
Total amount of Total amount of these
payments in claims inasmuch as
arrears for at the respective amount
IResidentiall T eommereial T reast o0 days i arrears is atleast
Total thereof Total thereof 5 percent of the claim
State 1. Quarter €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn.
Total - all states year 2026 31,531.5 13,340.4 1,361.3 2,532.2 9,432.0 = 15.0 18,191.1 11,408.7 3,612.8 1,759.7 1,399.8 1.3 8.7 = =
year 2025 17,3315 8,456.4 1,254.9 2,239.0 4,947.8 - 14.8 8,875.2 5,303.1 1,755.0 1,048.5 765.0 - 3.6 - -
Germany year 2026 234773 12,130.0 1,361.1 2,443.0 8,311.0 = 15.0 11,347.4 6,351.6 2,684.1 1,281.7 1,019.8 13 87 = >
year 2025 14,5711 8,177.5 1,254.9 2,239.0 4,668.9 - 14.8 6,393.7 3,224.2 1,466.7 1,016.9 682.3 - 3.6 - -
Belgium year 2026 18.5 - - - - - - 18.5 18.5 - - - -
year 2025 16.4 - - - - - - 16.4 16.4 - - - -
France year 2026 1,265.0 14.6 = = 14.6 = = 1,250.3 1,050.9 403 146.2 12.8
year 2025 114.4 - - - - - - 114.4 114.4 - - - -
Great Britain year 2026 1,108.7 324 = = 324 = = 1,076.3 952.1 815 30.4 12.2 = = = =
year 2025 1216.6 337 - - 337 - - 1,182.9 1,047.0 916 316 12.7
Luxembourg year 2026 47.5 - - - - - - 47.5 47.5 - - - -
year 2025 - - - - - - - - - - - - - - -
Netherlands year 2026 3,367.2 931.4 0.2 89.2 842.0 = > 24357 1,481.4 419.8 179.6 354.9 = = = =
year 2025 256.7 - - - - - - 256.7 186.7 - - 70.0
Poland year 2026 1,039.7 = = = = = = 1,039.7 746.3 1716 121.7 = = = =
year 2025 - - - - - - - - - - - - - - -
Czech Republic year 2026 178.0 - - - - - - 178.0 149.2 28.8 - - -
year 2025 - - - - - - - - - - - - - - -
Canada year 2026 225.1 - - - - - - 2251 172.0 53.1 - - -
year 2025 137.1 - - - - - - 137.1 823 548 - - - -
USA year 2026 804.6 232.0 = = 232.0 = = 572.6 4391 133.4 = = =
year 2025 1,019.2 245.2 - - 245.2 - - 774.0 632.1 141.8 - - -
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Publication according to section 28 para. 3 no. 2 Pfandbrief Act

Volume of claims used to cover Public Pfandbriefe
1. Quarter 2026

thereof owed by thereof granted by
State Regional Local authorities Other debtors* State Regional Local authorities Other debtors
authorities authorities
State 1. Quarter €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn. €mn.
Total - all states year 2026 14,891.7 2,846.7 30.0 1,959.0 5,937.7 1,430.0 2,821.8 996.1 1,484.2 232.9
year 2025 14,066.4 3,054.0 50.0 2,227.0 5,655.2 1,423.2 2,957.5 696.2 853.3 203.9
Germany year 2026 13,535.1 1,947.8 - 1,769.2 5,937.7 1,400.0 1,947.8 996.1 1,484.2 -
year 2025 12,840.5 2,092.0 - 2,120.6 5,655.2 1,423.2 2,092.0 696.2 853.3 -
Belgium year 2026 158.3 11.3 - 137.0 - - 21.3 - - -
year 2025 68.4 16.0 - 50.0 - - 18.4 - - -
Denmark year 2026 97.9 97.9 - - - - 97.9 - - -
year 2025 176.3 176.3 - - - - 176.3 - - -
F year 2026 57.5 425 - - - 15.0 425 - - -
year 2025 34.5 34.5 - - - - 34.5 - - -
France year 2026 - - - - - - - - - -
year 2025 25.9 25.9 - - - - 25.9 - - -
Great Britain year 2026 69.1 69.1 - - - - 69.1 - - -
year 2025 39.1 39.1 - - - - 39.1 - - -
Italy year 2026 18.3 18.3 - - - - 18.3 - - -
year 2025 - - - - - - - - - -
L g year 2026 7.5 7.5 - - - - 7.5 - - -
year 2025 - - - - - - - - - -
Malta year 2026 30.0 - 30.0 - - - - - - -
year 2025 30.0 - 30.0 - - - - - - -
Netherlands year 2026 81.5 81.5 - - - - 81.5 - - -
year 2025 92.8 92.8 - - - - 92.8 - - -
Austria year 2026 71.6 58.8 - 12.8 - - 58.8 - - -
year 2025 87.6 71.2 - 16.4 - - 71.2 - - -
Sweden year 2026 55.1 55.1 - - - - 55.1 - - -
year 2025 66.8 66.8 - - - - 66.8 - - -
Slovakia year 2026 - - - - - - - - - -
year 2025 20.0 - 20.0 - - - - - - -
Spain year 2026 40.0 - - 40.0 - - - - - -
year 2025 40.0 - - 40.0 - - - - - -
Switzerland year 2026 143.5 143.5 - - - - 143.5 - - -
year 2025 145.0 145.0 - - - - 145.0 - - -
USA year 2026 328.4 313.4 - - - 15.0 80.4 - - 232.9
year 2025 294.5 294.5 - - - - 90.6 - - 203.9
EU institutions year 2026 198.0 - - - - - 198.0 - - -
year 2025 105.0 - - - - - 105.0 - - -

* Agencies in the amount of EUR 663 million in 2026 and in the amount of EUR 653 million in 2025 included.
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Publication according to section 28 para. 3 no. 3 Pfandbrief Act

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
1. Quarter 2026

State

1. Quarter

€mn.

Amount of claims in arrears for at least 90 days

Regional authorities

Local authorities

Other debtors

€mn.

€mn.

€mn.

€mn.

Total amount of these claims inasmuch as the respectiveamount in arrears is at least

5 % of the claim

€mn.

Regional authorities

Local authorities

Other debtors

€mn.

€mn.

€mn.

€mn.

Total - all states

year 2026

year 2025

Germany

year 2026

year 2025

Belgium

year 2026

year 2025

Denmark

year 2026

year 2025

Finnland

year 2026

year 2025

France

year 2026

year 2025

Great Britain

year 2026

year 2025

Italy

year 2026

year 2025

Luxembourg

year 2026

year 2025

Malta

year 2026

year 2025

Netherlands

year 2026

year 2025

Austria

year 2026

year 2025

Sweden

year 2026

year 2025

Slovakia

year 2026

year 2025

Spain

year 2026

year 2025

Switzerland

year 2026

year 2025

USA

year 2026

year 2025

EUi

year 2026

year 2025
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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

1. Quarter 2026

section 19 para. 1 no. 4

thereof

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),

claims according to section 19 para. 1 nos. 2 a) and b)

claims according to section 19 para. 1 nos. 3 a) to ¢)

thereof

covered bonds according
Art. 129 Regulation (EU)

overall

thereof

covered bonds according
Art. 129 Regulation (EU)

claims according to section 19 para. 1 no. 4

No 575/2013 No 575/2013
State 1. Quarter €mn. €mn. €mn. €mn. €mn. €mn.
Total - all states year 2026 1,261.8 - - 1,261.8
year 2025 574.3 - - 574.3
Germany year 2026 94.7 - - 94.7
year 2025 87.2 - - 87.2
Belgium year 2026 125.0 - - 125.0
year 2025 - - - -
France year 2026 50.0 - - 50.0
year 2025 - - - -
Italy year 2026 32.0 - - 32.0
year 2025 32.0 - - 32.0
Malta year 2026 26.6 - - 26.6
year 2025 26.6 - - 26.6
Spain year 2026 37.0 - - 37.0
year 2025 37.0 - - 37.0
EU year 2026 896.5 - - 896.5
year 2025 391.5 - - 391.5

Publication according to section 28 para. 1 nos. 8, 9 Pfandbrief Act

Further cover assets - in detail for Public Pfandbriefe

1. Quarter 2026

thereof

Further cover assets for Public Pfandbriefe according to section § 20 para. 2 no. 2, section 20 para. 2 nos. 3 a) to c), section 20 para. 2 no. 4

claims according to section 20 para. 2 no. 2

claims according to section 20 para. 2 nos. 3 a) to ¢)

claims according to section 20 para. 2 no. 4

overall

thereof

covered bonds according
Art. 129 Regulation (EU)

overall

thereof

covered bonds according
Art. 129 Regulation (EU)

overall

thereof

covered bonds according
Art. 129 Regulation (EU)

No 575/2013 No 575/2013 No 575/2013
State 1. Quarter €mn. €mn. €mn. €mn. €mn. €mn. €mn.
Total - all states year 2026 - - = -
year 2025 - - - -
Germany year 2026 - - - -
year 2025 - - - -
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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

1. Quarter 2026

Mortgage Pfandbriefe

Q12026 Q12025

Outstanding Pfandbriefe (€ mn.) 25,570.8 10,247.4

thergof percentage share of fixed-rate Pfandbriefe % 928 99.1
section 28 para. 1 no. 13

Cover Pool (€ mn.) 32,793.3 17,905.8

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 exceed the limit laid (€mn.) - -
down in section 19 para. 1s. 7

claims which exceed the limits laid down in section 19 para. 1 no. 2

section 28 para. 1 no. 12 (€mn.)
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

thert?:‘of percentage share of fixed-rate cover assets % 814 82.9

section 28 para. 1 no. 13

Net present value pursuant to § 6 of the Pfandbrief Net Present Value Regulation for each foreign currency CAD 183.7 107.8

in € mn. CHF 233.0 112

section 28 para. 1 no. 14 (Net Total) CZK - -
DKK - -
GBP 850.7 920.2
HKD - -
JPY - -
NOK - -
SEK - -
usD 187.0 -383.0
AUD - -

volume-weighted average of the maturity
that has passed since the loan was granted (seasoning) years 4.4 59
section 28 para. 2 no. 4

aver.age loan-to-value ratio, weighted using the mortgage lending value % 56.7 55.3
section 28 para. 2 no. 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

nct (€ mn.) 170.4 -
Day on which the largest negative sum results Day (1-180) 49 -
Total amount of cover assets meeting the requirements of section 4 para 1a s. 3 Pfandbrief Act (€mn.) 1,206.6 556.5

Key figures according section 28 para. 1 no. 7 Pfandbrief Act

share of derivative transactions included in the cover pools according section 19 para. 1 no. 1 (credit
quality step 3)

share of derivative transactions included in the cover pools according section 19 para. 1 no. 2 ¢ (credit
quality step 2)

share of derivative transactions included in the cover pools according section 19 para. 1 no. 3 d (credit
quality step 1)

share of derivative transactions in liabilities to be covered according section 19 para. 1 no. 1
(credit quality step 3)

share of derivative transactions in liabilities to be covered according section 19 para. 1 no. 2 ¢ (credit
quality step 2)

share of derivative transactions in liabilities to be covered according section 19 para. 1 no. 3 d (credit
quality 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 is deemed to have occurred.
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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
1. Quarter 2026

Public Pfandbriefe

Q12026 Q12025

Outstanding Pfandbriefe (€mn.) 10,860.7 10,638.9

ther(.eof percentage share of fixed-rate Pfandbriefe % 904 95.2
section 28 para. 1 no. 13

Cover Pool (€mn.) 14,891.7 14,066.4

[thereof total amount of the claims according section 20 para. 1 and 2 which exceed the limits laid down in
section 20 para. 3 (€mn.) - -
section 28 para. 1 no. 11

claims which exceed the limits laid down in section 20 para. 2 no. 2

section 28 para. 1 no. 12 (€ mn.) ) )
claims which exceed the limits laid down in section 20 para. 2 no. 3
. (€ mn.) -
section 28 para. 1 no. 12
|Jthereof percentage share of fixed-rate cover assets

section 28 para. 1 no. 13 % 77.9 75.4

Net present value pursuant to § 6 of the Pfandbrief Net Present Value Regulation CAD - -

for each foreign currency in € mn.
CHF 72.5 60.5

section 28 para. 1 no. 14 (Net Total) CzK - -
DKK - -
GBP - -
HKD - -
JPY - -
NOK - -
SEK 3 N
usb 2.7 -241.3

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.) 551.2 330.3

Day on which the largest negative sum results Day (1-180) 78 168

Total amount of cover assets meeting the requirements of section 4 para 1a s. 3 Pfandbrief Act (€mn.) 1,464.8 1,417.3

Key figures according section 28 para. 1 no. 7 Pfandbrief Act

share of derivative transactions included in the cover pools according section 20 para. 2 no. 1 (credit quality

o, - -
step 3) v
share of derivative transactions included in the cover pools according section 20 para. 2 no. 2 (credit quality o } }
step 2) °
share of derivative transactions included in the cover pools according section 20 para. 2 no. 3 ¢ (credit o )
quality step 1) °
share of derivative transactions in liabilities to be covered according section 20 para. 2 no. 1 o ) }
(credit quality step 3) °
share of derivative transactions in liabilities to be covered according section 20 para. 2 no. 2 o )
(credit quality step 2) °
share of derivative transactions in liabilities to be covered according section 20 para. 2 no. 3 ¢ (credit quality o

A - -

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 o
Regulation (EU) no. 575/2013 is deemed to have occurred. ?
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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
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