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

Pfandbriefe outstanding and their cover

1. Quarter 2023

Outstanding total

Q1 2023 Q1 2022 Q1 2023 Q1 2022 Q1 2023 Q1 2022

Mortgage Pfandbriefe (€ mn.) 33,527.4 33,712.8 30,391.6 33,385.2 27,481.4 30,855.2 

of which derivatives (€ mn.) -     -     -     -     -     -     

Cover Pool (€ mn.) 40,259.9 38,821.0 38,091.5 40,788.6 34,483.8 37,133.1 

of which derivatives (€ mn.) -     -     -     -     -     -     

Over Collateralization (OC) (€ mn.) 6,732.5 5,108.2 7,699.8 7,403.4 7,002.4 6,277.8 

20.1 15.2 25.3 22.2 25.5 20.3 

     Statutory OC**, ¹ (€ mn.) 1,357.8 -     1,243.4 -     

     Contractual OC**, ² (€ mn.) -     -     -     -     

     Voluntary OC**, ³ (€ mn.) 5,374.7 -     6,456.5 -     

Over-Collateralization
in Consideration of vdp-Credit-
Quality-Differentiation-Model

(€ mn.) 6,732.5 5,108.2 7,699.8 7,403.4 

20.1 15.2 25.3 22.2 

* 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).

Outstanding total

Q1 2023 Q1 2022 Q1 2023 Q1 2022 Q1 2023 Q1 2022

Public Pfandbriefe (€ mn.) 9,323.4 11,742.2 9,519.6 13,396.9 8,434.1 11,694.0 

of which derivatives (€ mn.) -     -     -     -     -     -     

Cover Pool (€ mn.) 12,443.4 13,774.5 12,532.0 15,932.4 11,083.9 13,474.0 

of which derivatives (€ mn.) -     -     -     -     -     -     

Over Collateralization (OC) (€ mn.) 3,120.1 2,032.3 3,012.4 2,535.5 2,649.8 1,779.9 

33.5 17.3 31.6 18.9 31.4 15.2 

     Statutory OC**, ¹ (€ mn.) 375.9 -     378.2 -     

     Contractual OC**, ² (€ mn.) -     -     -     -     

     Voluntary OC**, ³ (€ mn.) 2,744.2 -     2,634.2 -     

Over Collateralization
in Consideration of vdp-Credit-
Quality-Differentiation-Model

(€ mn.) 3,120.1 2,032.3 3,012.4 2,535.5 

33.5 17.3 31.6 18.9 

* 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

      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 over collateralization with a view to the vdp-credit quality differentiation model is voluntary.

nominal value net present value risk-adjusted net present value*

OC in % of Pfandbriefe outstanding

OC in % of Pfandbriefe outstanding

nominal value net present value risk-adjusted net present value*

OC in % of Pfandbriefe outstanding

OC in % of Pfandbriefe outstanding

** In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.

      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
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Publication according to section 28 para. 1 nos. 4, 5 Pfandbrief Act

Mortgage Pfandbriefe Q1 2023
Mat-Ex (12 months)*

Q1 2022**
Mat-Ex (12 months)*

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
€ mn. € mn. € mn. € mn. € mn. € mn.

889.0 1,891.2 1,992.0 1,727.4 -     -     

2,053.0 1,912.0 1,075.0 1,749.0 -     -     

1,581.9 1,779.3 896.5 1,675.6 889.0 -     

> 1,5 years and <= 2 years 776.5 1,773.2 2,354.5 1,679.0 2,053.0 -     

> 2 years and <= 3 years 5,139.0 4,452.1 2,507.4 3,453.8 2,358.4 -     

> 3 years and <= 4 years 4,568.5 3,972.8 5,011.5 4,156.2 5,139.0 -     

> 4 years and <= 5 years 2,654.9 3,421.4 4,724.5 4,015.3 4,568.5 -     

11,162.5 13,153.2 11,894.5 13,052.8 13,147.4 -     

4,702.0 7,904.7 3,256.8 7,311.8 5,372.0 -     

Public Pfandbriefe Q1 2023
Mat-Ex (12 months)*

Q1 2022**
Mat-Ex (12 months)*

Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Cover pool Pfandbriefe outstanding Pfandbriefe outstanding
€ mn. € mn. € mn. € mn. € mn. € mn.

357.0 721.8 1,806.2 657.7 -     -     

427.8 614.7 422.5 513.9 -     -     

490.3 601.2 355.1 686.4 357.0 -     

> 1,5 years and <= 2 years 450.6 541.6 436.0 592.0 427.8 -     

> 2 years and <= 3 years 1,053.2 1,141.4 992.5 1,112.3 940.9 -     

> 3 years and <= 4 years 743.0 896.4 1,084.6 1,079.5 1,053.2 -     

> 4 years and <= 5 years 560.9 934.2 818.0 836.9 743.0 -     

1,964.2 2,902.8 2,025.0 3,291.8 1,972.5 -     

3,276.4 4,089.3 3,802.3 5,003.9 3,829.0 -     

Prerequisites for the extension of maturity 
of the Pfandbriefe

Powers of the cover pool administrator in 
the event of the extension of maturity of 
the Pfandbriefe

Informations on the maturity extension of the Pfandbriefe
Q1 2023 Q1 2022**

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 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.

<= 0,5 years

> 0,5 years and <= 1 year

> 1  year and <= 1,5 years

> 5 years and <= 10 years

> 10 years

** In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.

Maturity structure of Pfandbriefe outstanding and their respective cover pools

1. Quarter 2023

Q1 2023 Q1 2022

Maturity:

<= 0,5 years

> 0,5 years and <= 1 year

> 1  year and <= 1,5 years

> 5 years and <= 10 years

> 10 years

Q1 2023 Q1 2022

Maturity:

   Seite 2



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

Cover Assets Q1 2023 Q1 2022
€ mn. € mn.

up to 300,000 Euros 10,139.5 8,932.5 

more than 300,000 Euros up to 1 mn. Euros 3,062.9 2,639.3 

more than 1 mn. Euros up to 10 mn. Euros 10,167.0 10,682.3 

more than 10 mn. Euros 15,817.4 15,618.8 

Total 39,186.9 37,873.0 

Cover Assets Q1 2023 Q1 2022
€ mn. € mn.

up to 10 mn. Euros 5,649.6 5,845.8 

more than 10 mn. Euros up to 100 mn. Euros 4,298.1 4,544.2 

more than 100 mn. Euros 2,495.8 3,384.4 

Total 12,443.4 13,774.5 

1. Quarter 2023

Cover Assets used to secure public Pfandbriefe according to their amount in tranches

1. Quarter 2023
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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 2023

Cover assets

Total thereof

Residential Commercial

Total thereof Total thereof

Apartments Single-and 
two-family 
houses

Multiple-
family houses

Buildings 
under 
construction

Building land Office 
buildings

Retail 
buildings

Industrial 
buildings

other 
commercially 
used 
buildings

Buildings 
under 
construction

Building land

State 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.

Total - all states year 2023 39,186.9 22,727.9 2,420.4 7,667.7 12,337.2 273.7 28.9 16,459.0 7,527.1 4,363.7 211.6 4,116.1 191.7 48.9 -     -     

year 2022 37,873.0 21,651.9 1,860.0 6,591.8 12,881.7 297.8 20.6 16,221.1 7,029.6 4,605.0 236.8 4,174.6 167.2 7.9 -     -     

Germany year 2023 37,885.8 22,719.5 2,420.4 7,667.3 12,329.2 273.7 28.9 15,166.2 6,729.4 4,033.5 211.6 3,959.0 183.9 48.9 -     -     

year 2022 36,550.1 21,651.4 1,860.0 6,591.4 12,881.7 297.8 20.6 14,898.7 6,186.0 4,229.5 236.8 4,071.4 167.2 7.9 -     -     

Belgium year 2023 -     -     -     -     -     -     -     -     -     -     -     -     -     -     -     -     

year 2022 0.0 0.0 -     0.0 -     -     -     -     -     -     -     -     -     -     -     -     

France year 2023 278.1 8.2 0.0 0.2 8.0 -     -     269.8 153.8 116.1 -     -     -     -     -     -     

year 2022 300.2 0.3 0.0 0.3 -     -     -     299.9 159.9 140.0 -     -     -     -     -     -     

Great Britain year 2023 229.5 -     -     -     -     -     -     229.5 212.5 9.3 -     -     7.7 -     -     -     

year 2022 234.8 -     -     -     -     -     -     234.8 225.2 9.6 -     -     -     -     -     -     

Netherlands year 2023 685.6 0.1 -     0.1 -     -     -     685.5 427.2 111.9 -     146.5 -     -     -     -     

year 2022 680.0 0.1 -     0.1 -     -     -     679.9 454.3 123.4 -     102.2 -     -     -     -     

Austria year 2023 14.0 -     -     -     -     -     -     14.0 4.3 -     -     9.7 -     -     -     -     

year 2022 4.3 -     -     -     -     -     -     4.3 4.3 -     -     -     -     -     -     -     

Poland year 2023 43.4 -     -     -     -     -     -     43.4 -     43.4 -     -     -     -     -     -     

year 2022 48.4 -     -     -     -     -     -     48.4 -     48.4 -     -     -     -     -     -     

Sweden year 2023 50.5 -     -     -     -     -     -     50.5 -     49.5 -     1.0 -     -     -     -     

year 2022 55.1 -     -     -     -     -     -     55.1 -     54.1 -     1.0 -     -     -     -     

Total amount 
of payments 
in arrears for 
at least 90 
days

Total amount of these 
claims inasmuch as 
the respective amount 
in arrears is at least 
5 percent of the claim
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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 2023

Cover assets

Total thereof owed by thereof granted by
in the total included claims 
which are granted for reasons 
of promoting exports

State Regional 
authorities

Local 
authorities

Other debtors State Regional 
authorities

Local 
authorities

Other debtors

State 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.

Total - all states year 2023 12,443.4 -     595.4 2,180.4 8,545.5 614.0 95.9 320.6 89.9 1.9 

year 2022 13,774.5 -     1,021.4 2,801.0 8,812.1 580.9 86.0 356.3 112.7 4.0 

Germany year 2023 10,858.2 -     26.0 1,425.1 8,507.3 545.2 95.9 167.1 89.9 1.9 

year 2022 11,168.9 -     26.0 1,532.0 8,701.9 500.7 86.0 205.5 112.7 4.0 

Belgium year 2023 68.0 -     45.0 23.0 -     -     -     -     -     -     

year 2022 53.0 -     30.0 23.0 -     -     -     -     -     -     

France year 2023 40.0 -     40.0 -     -     -     -     -     -     -     

year 2022 40.0 -     40.0 -     -     -     -     -     -     -     

Italy year 2023 110.9 -     10.0 95.2 5.7 -     -     -     -     -     

year 2022 350.1 -     170.0 103.3 76.9 -     -     -     -     -     

Luxembourg year 2023 7.4 -     7.4 -     -     -     -     -     -     -     

year 2022 7.4 -     7.4 -     -     -     -     -     -     -     

Austria year 2023 442.0 -     417.0 25.0 -     -     -     -     -     -     

year 2022 443.0 -     418.0 25.0 -     -     -     -     -     -     

Portugal year 2023 -     -     -     -     -     -     -     -     -     -     

year 2022 280.0 -     280.0 -     -     -     -     -     -     -     

Spain year 2023 308.6 -     50.0 204.3 30.0 -     -     24.2 -     -     

year 2022 783.3 -     50.0 679.1 30.0 -     -     24.2 -     -     

Switzerland year 2023 150.5 -     -     150.5 -     -     -     -     -     -     

year 2022 180.2 -     -     180.2 -     -     -     -     -     -     

Canada year 2023 389.1 -     -     257.4 2.6 -     -     129.2 -     -     

year 2022 388.4 -     -     258.4 3.4 -     -     126.6 -     -     

EU institutions year 2023 68.7 -     -     -     -     68.7 -     -     -     -     

year 2022 80.1 -     -     -     -     80.1 -     -     -     -     
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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 2023

Amount of claims in arrears for at least 90 days

Total thereof Total thereof
State Regional 

authorities
Local 
authorities

Other debtors State Regional 
authorities

Local 
authorities

Other debtors

State 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn. € mn.

Total - all states year 2023 -     -     -     -     -     -     -     -     -     -     

year 2022 -     -     -     -     -     -     -     -     -     -     

Germany year 2023 -     -     -     -     -     -     -     -     -     -     

year 2022 -     -     -     -     -     -     -     -     -     -     

Total amount of these claims inasmuch as the respectiveamount in arrears is 
at least 5 % of the claim
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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 2023

Total

thereof thereof

covered bonds according 
Art. 129 Regulation (EU) 
No 575/2013

covered bonds according 
Art. 129 Regulation (EU) 
No 575/2013

State 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn.

Total - all states year 2023 1,073.0 -     -     -     -     1,073.0 

year 2022 -     -     -     -     -     -     

Germany year 2023 1,073.0 -     -     -     -     1,073.0 

year 2022 -     -     -     -     -     -     

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.

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*

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

overall

claims according to 
section 19 para. 1 no. 4

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

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

Further cover assets - in detail for Public Pfandbriefe

1. Quarter 2023

Total

thereof thereof thereof

covered bonds 
according Art. 129 
Regulation (EU) No 
575/2013

covered bonds 
according Art. 129 
Regulation (EU) No 
575/2013

covered bonds 
according Art. 129 
Regulation (EU) No 
575/2013

State 1. Quarter € mn. € mn. € mn. € mn. € mn. € mn. € mn.

Total - all states year 2023 -     -     -     -     -     -     -     

year 2022 -     -     -     -     -     

Germany year 2023 -     -     -     -     -     -     -     

year 2022 -     -     -     -     -     

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.

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*

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

claims according to section 20 para. 2 no. 2

overalloverall overall

claims according to section 20 para. 2 no. 4

   Seite 8



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

Mortgage Pfandbriefe

Q1 2023 Q1 2022

Outstanding Pfandbriefe (€ mn.) 33,527.4 33,712.8 

thereof percentage share of fixed-rate Pfandbriefe
section 28 para. 1 no. 13 

% 99.6 99.4 

Cover Pool (€ mn.) 40,259.9 38,821.0 
thereof total amount of the claims according section 12 para. 1 which 
exceed the limits laid down in section 13 para. 1 s. 2, 2nd half 
sentence  

(€ mn.) -     -     

thereof total amount of the assets according section 19 para. 1 which 
exceed the limits laid down in section 19 para. 1 s. 6
section 28 para. 1 no. 11

(€ mn.) -     -     

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*
section 28 para. 1 no. 12

(€ mn.) -     -     

claims which exceed the limits laid down in section 19 para. 1 no. 4*
section 28 para. 1 no. 12

(€ mn.) -     -     

thereof percentage share of fixed-rate cover assets
section 28 para. 1 no. 13

% 90.1 88.8 

CAD -     -     

CHF -     -     

CZK -     -     

DKK -     -     

GBP 198.6 218.9 

HKD -     -     

JPY -     -     

NOK -     -     

SEK 45.5 49.6 

USD -     -     

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

years 5.1 5.0 

average loan-to-value ratio, weighted using the mortgage lending 
value
section 28 para. 2 no. 3  

% 54.1 54.2 

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.) 30.6 -     

Day on which the largest negative sum results Day (1-180) 26 -     

Total amount of cover assets meeting the requirements of section 4 
para 1a s. 3 Pfandbrief Act

(€ mn.) 885.0 -     

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 c (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 c (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.

% -     -     

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.

1. Quarter 2023

Net present value pursuant to § 6 of the Pfandbrief Net Present Value 
Regulation for each foreign currency in € mn. 

section 28 para. 1 no. 14 (Net Total)
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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

Public Pfandbriefe

Q1 2023 Q1 2022

Outstanding Pfandbriefe (€ mn.) 9,323.4 11,742.2 

thereof percentage share of fixed-rate Pfandbriefe
section 28 para. 1 no. 13 

% 94.5 94.8 

Cover Pool (€ mn.) 12,443.4 13,774.5 

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

(€ mn.) -     -     

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*
section 28 para. 1 no. 12

-     

thereof percentage share of fixed-rate cover assets
section 28 para. 1 no. 13 

% 98.1 98.1 

CAD 25.6 30.8 

CHF 50.8 86.9 

CZK -     -     

DKK -     -     

GBP 22.5 26.6 

HKD -     -     

JPY 28.4 30.8 

NOK -     -     

SEK -     -     

USD 15.7 39.4 

AUD -     -     

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.) 162.7 -     

Day on which the largest negative sum results Day (1-180) 41 -     

Total amount of cover assets meeting the requirements of section 4 
para 1a s. 3 Pfandbrief Act

(€ mn.) 1,228.0 -     

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 step 3)

% -     -     

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

% -     -     

share of derivative transactions included in the cover pools according 
section 20 para. 2 no. 3 c (credit quality step 1)

% -     -     

share of derivative transactions in liabilities to be covered according 
section 20 para. 2 no. 1 (credit quality step 3)

% -     -     

share of derivative transactions in liabilities to be covered according 
section 20 para. 2 no. 2 (credit quality step 2)

% -     -     

share of derivative transactions in liabilities to be covered according 
section 20 para. 2 no. 3 c (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.

% -     -     

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.

1. Quarter 2023

Net present value pursuant to § 6 of the Pfandbrief Net Present Value 
Regulation for each foreign currency in € mn. 

section 28 para. 1 no. 14 (Net Total)
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Publication according to section 28 para. 1 no. 2 Pfandbrief Act

Mortgage Pfandbriefe

Q1 2023 Q1 2022*

ISIN

DE000A0SMD13, DE000A1REY26, DE000A1REY59, DE000A1REZE1, 
DE000A1TNEQ7, DE000A1TNEX3, DE000A1X3M51, DE000A12T2F9, 
DE000A12T6Z8, DE000A12UGG2, DE000A13SR38, DE000A13SWZ1, 
DE000A14J5J4, DE000A14KKH9, DE000A14KKK3, DE000A14KKM9, 
DE000A14KK24, DE000A161ZL4, DE000A161ZQ3, DE000A2AASB4, 
DE000A2AAW12, DE000A2AAW53, DE000A2AAX03, DE000A2AAX11, 
DE000A2AAX45, DE000A2AAX60, DE000A2BPJ45, DE000A2BPJ78, 
DE000A2BPJ86, DE000A2E4UX0, DE000A2GSMH3, DE000A2GSMJ9, 
DE000A2GSMK7, DE000A2GSP31, DE000A2GSP49, DE000A2GSP56, 
DE000A2GSP64, DE000A2GSP80, DE000A2GSP98, DE000A2G9HC8, 
DE000A2G9HD6, DE000A2G9HE4, DE000A2G9HF1, DE000A2G9HG9, 
DE000A2G9HJ3, DE000A2G9HK1, DE000A2G9HL9, DE000A2G9HM7, 
DE000A2G9HN5, DE000A2G9HQ8, DE000A2NB841, DE000A2TSDV6, 
DE000A2TSDW4, DE000A2TSDY0, DE000A2TSD06, DE000A2TSD55, 
DE000A288367, DE000A289PA7, DE000A289PB5, DE000A289PC3, 
DE000A289PD1, DE000A289PE9, DE000A289PG4, DE000A289PH2, 
DE000A3E5UT4, DE000A3E5UU2, DE000A3E5UY4, DE000A3E5U22, 
DE000A3H2TK9, DE000A3H2TQ6, DE000A3H2TR4, DE000A3MP601, 
DE000A3MP619, DE000A3MP627, DE000A3MP635, DE000A3MP643, 
DE000A3MP650, DE000A3MP668, DE000A3MP684, DE000A3MP692, 
DE000A3MQUV7, DE000A3MQUW5, DE000A3MQUX3, DE000A3MQUY1, 
DE000A3MQUZ8, DE000A3MQU03

-     

Public Pfandbriefe

Q1 2023 Q1 2022*

ISIN

DE000A0DLV76, DE000A0EUMF2, DE000A0EUMR7, DE000A0EUM34, 
DE000A0EUM42, DE000A0EUPJ7, DE000A0XFAE1, DE000A1TM6A4, 
DE000A1YC8G2, DE000A1YC8K4, DE000A12TYS2, DE000A14J5C9, 
DE000A161ZP5, DE000A2BPJ11, DE000A2BPJ29, DE000A2BPJ52, 
DE000A2BPJ60, DE000A2GSMC4, DE000A2TSDZ7

-     

* In accordance with section 55 of the Pfandbrief Act (Pfandbriefgesetz), the previous year's data will not be published until Q3 2023.

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

1. Quarter 2023
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