
Cover pool Pfandbriefe outstanding Overcollateralisat ion
Nominal amount 11,819.5                             9,555.2                             2,264.3                                                    

thereof derivatives 19.7                                    160.8                                
Present value 12,675.2                             10,563.3                           2,111.9                                                    

thereof derivatives 129.5                                  -                                     
Risk-adjusted 
present value*

12,808.6                             10,896.2                           1,912.4                                                    

1,104.4    
* dynamic method acc. §5 BarWertVO / static method acc. §6 BarWertVO

Cover pool Pfandbriefe outstanding Overcollateralisat ion
Nominal amount 10,716.1                             8,872.0                             1,844.1                                                    

13.1                                    176.8                                
Present value 11,415.8                             9,248.2                             2,167.6                                                    

thereof derivatives 46.2                                    -                                     
Risk-adjusted 
present value* 

11,481.5                             9,661.4                             1,820.1                                                    

497.9    
* dynamic method acc. §5 BarWertVO / static method acc. §6 BarWertVO

Cover pool Pfandbriefe outstanding Overcollateralisat ion
Nominal amount 11,819.5                             9,555.2                             2,264.3                                                    
Present value 12,675.2                             10,563.3                           2,111.9                                                    
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Total volume of Mortgage Pfandbriefe and the corres ponding cover pool 
(nominal amount and present value, in € million)

Proportion of further cover assets (Due Date)
According to section 19 (1) no. 2 and 3

Deposits of previous year according to section 28 p ara. 

Proportion of further cover assets (Previous year)
According to section 19 (1) no. 2 and 3

Total volume of Mortgage Pfandbriefe and the corres ponding cover pool 
(nominal amount and present value, in € million)  a ccording to VDP credit-
worthiness differentiation model



Cover pool Pfandbriefe outstanding
2,155.1     1,833.8     
2,212.9     1,524.1     
1,598.8     1,172.8     
2,478.7     1,468.8     
1,228.1     1,131.0     
2,092.4     2,138.6     

53.5     286.1     
11,819.5     9,555.2     

Cover pool Pfandbriefe outstanding
1,781.5     1,473.6     
1,750.2     1,843.7     
2,178.4     1,490.5     
1,358.0     972.8     
1,693.9     636.9     
1,900.6     1,995.5     

53.5     459.0     
10,716.1     8,872.0     

Cover pool
14.6     

584.6     
10,096.2     
10,695.4     

Cover pool
15.7     

742.5     
9,446.9     

10,205.1     

Country
Germany 0.0     
Italy 9.7     
Total 9.7     

Country
Belgium 0.3     
Germany 0.0     
Denmark 0.5     
France 0.5     
Italy 0.5     
Total 1.8     

Total amount of at least 90 days outstandings in ea ch 
country according to section 28 (2) of the German 
Pfandbrief Act (in € million)

Total amount of previous year outstandings

Up to € 300,000
More than € 300,000 up to € 5 million
More than € 5 million
Total

Breakdown of covered assets by nominal values (in €  million)
Tranches

Up to € 300,000
More than € 300,000 up to € 5 million
More than € 5 million
Total

Deposits of previous year according to section 28 p aragraph 5
Tranches

Up to 1 year
More than 1 year up to 2 years
More than 2 year up to 3 years
More than 3 year up to 4 years
More than 4 year up to 5 years
More than 5 year up to 10 years
More than 10 years
Total

Total

Maturity structure of Mortgage Pfandbriefe and the fixed-interest 
periods of the corresponding cover pool (in € milli on)

Deposits of previous year according to section 28 p ara. 5
Fixed-interest periods/maturity structure

More than 3 year up to 4 years
More than 4 year up to 5 years
More than 5 year up to 10 years
More than 10 years

Fixed-interest periods/maturity structure
Up to 1 year
More than 1 year up to 2 years
More than 2 year up to 3 years


