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1 Publication in accordance with section 28 (1) nos. 1, 2, 3 Pfandbrief Act- Outstanding total
and their cover

1.1  Mortgage Pfandbriefe

All data in € million. The information to the previous year refer to 31.03.2015.

risk-adjusted risk-adjusted

. . net present net present
nominal nominal net present net present
. . value value
reporting year  previous year . . value value
reporting year  previous year i .
reporting year  previous year

Mortgage Pfandbriefe 14.895,8 125223 16.128,5 13.846,5 15.174,8 13.037,9
Cover Pool 16.207,6 13.763,6 18.942,8 16.296,1 17.777,6 15.401,8
of which derivatives - - - - - -
of which further cover
assets (section 19 (1) no. 1) )
of which further cover

. 65,0 25,0 - - _ ~
assets (section 19 (1) no. 2)
of which further cover

. 7770 280,6 - - _ ~
assets (section 19 (1) no. 3)
Overcollateralization 1.311,8 1.241,3 2.814,3 2.449,6 2.602,8 2.363,9

reporting year

. . of which ) of which
Maturity structure Pfandbriefe Pfandbriefe
. Cover Pool further cover . Cover Pool further cover
outstanding outstanding
assets assets
up to and including 6
1.304,4 638,2 90,0 264,0 1.107,2 65,6
months
more than 6 months up to
. X 5978 7273 1120 491,2 609,2 30,0
and including 1 year
more than 1 year up to
. . 806,7 563,2 - 1.251,2 560,1 75,0
and including 18 months
more than 18 months up
) ) 362,9 607,0 - 670,2 620,0 75,0
to and including 2 years
more than 2 years up to
. X 6423 1.582,3 110,0 1.256,9 1.014,4 -
and including 3 years
more than 3 years up to
. . 1.094,7 1.466,7 75,0 755,22 1.324,7 60,0
and including 4 years
more than 4 years up to
. . 1.530,3 1.616,6 140,0 948,38 1.266,8 -
and including 5 years
more than 5 years up to
. X 6.157,2 5.682,4 290,0 4.485,5 5.127,2 -
and including 10 years
more than 10 years 2.399,5 33239 25,0 2.399,3 2.134,0 -
Gesamt 14.895,8 16.207,6 842,0 12.522,3 13.763,6 305,6
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1.2 Public Pfandbriefe

All data in € million. The information to the previous year refer to 31.03.2015.

nominal

reporting year

nominal

previous year

net present
value

reporting year

previous year

Ed WL BANK

net present risk-adjusted

value net present
value

reporting year

risk-adjusted
net present
value

previous year

Public Pfandbriefe 11.160,5 13.169,2 13.436,8 15.818,9 12.579,0 14.878,4
Cover Pool 12.751,1 14.695,9 15.021,7 17.242,1 14.031,0 16.197,6
of which derivatives - - - - - -
of which further cover
. 58,0 7.0 - - - -
assets (section 20 (1) no. 2)
Overcollateralization 1.590,6 1.526,7 1.584,9 1.423,2 1.452,0 1.319,2
reporting year previous year
i . of which ) of which
Maturity structure Pfandbriefe Pfandbriefe
. Cover Pool further cover ) Cover Pool further cover
outstanding outstanding
assets assets
up to and including 6
550,8 1.341,2 41,0 1.241,8 1.326,8 -
months
more than 6 months up to
. . 940,8 558,7 10,0 820,9 1.250,1 -
and including 1 year
more than 1 year up to
. . 4257 4994 - 5783 402,5 -
and including 18 months
more than 18 months up
] ] 238,0 486,1 7,0 970,7 695,7 -
to and including 2 years
more than 2 years up to
i i 1.231,9 5529 689,9 1.074,7 7,0
and including 3 years
more than 3 years up to
. . 1.568,3 1.120,8 - 1.323,7 646,2
and including 4 years
more than 4 years up to
. . 841,7 5234 - 1.619,2 1.185,4 -
and including 5 years
more than 5 years up to
i i 2.591,7 29723 - 3.193,9 3.157,6 -
and including 10 years
more than 10 years 27716 4.696,3 - 2.730,8 4.956,9 -
Total 11.160,5 12.751.1 58,0 13.169,2 14.695,9 7,0
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2 Publication in accordance with section 28 (3) no. 2 Pfandbrief Act - Total volume of claims
used to cover Public Pfandbriefe according to categories of borrowers and to regions
All data in € million. The information to the previous year refer to 31.032015.

Federal Republic of Germany

reporting year

previous year

Total owed by guaranteed by Total owed by guaranteed by
State 37,0 37,0 - 726,0
Regional authorities 2.062,7 2.062,7 - 3.9325
Local authorities 7.785,9 7.745,6 40,3 7.051,5
Other debtors 957,8 957,8 - 826,2
Total 10.843,4 10.803,1 403 12.536,2 - .
Belgium reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State - - -
Regional authorities 23,0 23,0 - 23,0
Local authorities - - -
Other debtors - - -
Total 23,0 23,0 - 23,0 - -
France reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State 50,0 50,0 - 25,0
Regional authorities 443 443 - 443
Local authorities - - -
Other debtors - - -
Total 94,3 94,3 - 69,3 - -
Ireland reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State 25,0 25,0 - 25,0
Regional authorities - - -
Local authorities - - -
Other debtors - - -
Total 25,0 25,0 - 25,0 - -
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Italy reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State 125,0 125,0 - 77,0 - -
Regional authorities 133,0 133,0 - 206,6 - -
Local authorities - - - - - -
Other debtors - - - - - -
Total 258,0 258,0 - 283,6 - -
Canada reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State - - - - - -
Regional authorities 26,0 26,0 - 28,9 - -
Local authorities - - - - - -
Other debtors - - - - - -
Total 26,0 26,0 - 289 - -
Netherlands reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State 50,0 50,0 - - - -
Regional authorities - - - - - -
Local authorities - - - - - -
Other debtors - - - - - -
Total 50,0 50,0 - - - -
Austria reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State 467,0 467,0 - 5282 - -
Regional authorities 25,0 25,0 - 25,0 - -
Local authorities - - - - - -
Other debtors - - - 30,5 - -
Total 492,0 492,0 - 583,7 - -
Poland reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State - - - 65,0 - -
Regional authorities - - - - - -
Local authorities - - - - - -
Other debtors - - - - - -
Total - - - 65,0 - -
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Portugal reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State 209,3 209,3 - 200,1 - -
Regional authorities 18,2 18,2 - 17,4 - -
Local authorities - - - - - -
Other debtors - - - - - -
Total 2275 2275 - 2175 - -
Sweden reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State - - - - - -
Regional authorities 26,0 26,0 - 26,0 - -
Local authorities - - - - - -
Other debtors - - - - - -
Total 26,0 26,0 - 26,0 - -
Spain reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State 82,5 82,5 - - - -
Regional authorities 409,7 409,7 - 579,9 - -
Local authorities - - - - - -
Other debtors - - - - - -
Total 492,2 492,2 - 579,9 - -
EU-Institutions reporting year previous year

Total owed by guaranteed by Total owed by guaranteed by
State - - - - - -
Regional authorities - - - - - -
Local authorities - - - - - -
Other debtors 1357 135,7 - 250,8 - -
Total 135,7 135,7 - 250,8 - -
Total 12.693,1 12.652,8 40,3 14.688,9 - -
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