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Transparency report cover pool C (DSLBUmwG) 

Quarterly report Q I 2021 

1. Outstanding covered bonds issued and cover assets applied: 

  

Nominal  
value 

Nominal  
value 

Net 
present 

value 

Net 
present 

value 

Riskad-
justed net 

present 
value* 

Riskad-
justed net 

present 
value* 

  

Q I 2021 
€ m 

Q I 2020 
€ m 

Q I 2021 
€ m 

Q I 2020 
€ m 

Q I 2021 
€ m 

Q I 2020 
€ m 

Cover assets 5,419.2 6,089.4 6,032.3 6,828.3 5,696.5 6,470.6 

Of which derivatives  0.0 0.0 0.0 0.0 0.0 0.0 

Covered bonds 4,592.3 5,342.5 5,363.3 6,345.4 5,213.7 6,140.7 

Over-collateralisation (%) 18.0 14.0 12.5 7.6 9.3 5.4 

 
*   Dynamic method 

2. Maturity structure of outstanding covered bonds issued as well as fixed-interest periods of the cover 
assets applied (nominal value): 

  
Cover assets Cover assets 

Covered 
bonds 

Covered 
bonds 

  

Q I 2021 
€ m 

Q I 2020 
€ m 

Q I 2021 
€ m 

Q I 2020 
€ m 

less than 6 months 601.8 663.4 1,026.5 294.0 

from 6 to 12 months 975.6 529.6 720.0 456.2 

from 12 to 18 months 313.6 402.5 330.0 1,026.5 

from 18 months to 2 years 365.2 397.8 173.0 720.0 

from 2 to 3 years 495.7 1,024.8 338.5 503.0 

from 3 to 4 years 208.2 596.5 428.3 338.5 

from 4 to 5 years 154.7 310.4 490.0 428.3 

from 5 to 10 years 862.4 857.6 945.0 1,435.0 

more than 10 years 1,442.0 1,306.8 141.0 141.0 
Total 5,419.2 6,089.4 4,592.3 5,342.5 

 

3. Substitute cover of covered bonds (nominal value): 

  
Q I 2021 

€ m 
Q I 2020 

€ m 

Bundesbank deposit 299.5 283.0 

Total 299.5 283.0 
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4. Mortgage cover assets applied to cover covered bonds issued, categorized by size (nominal value): 

  

Q I 2021 
€ m 

Q I 2020 
€ m 

up and including € 300,000 2,931.7 2,933.8 

€ 300,000 to € 1 million 137.5 162.4 

€ 1 million to € 10 million 16.8 21.9 

more than € 10 million 234.5 370.5 

Total 3,320.5 3,488.6 

5. Bonds and bonded loans cover assets applied to cover covered bonds issued, categorized by size 
(nominal value): 

  

Q I 2021 
€ m 

Q I 2020 
€ m 

up and including € 10 million 56.8 68.8 
€ 10 million to € 100 million 436.2 513.0 
more than € 100 million 1,306.0 1,736.0 
Total 1,799.0 2,317.8 

6. Total amount of payments in arrears on mortgage receivables for at least 90 days (nominal value): 

  
Q I 2021 

€ m 
Q I 2020 

€ m 

Germany 0.1 0.2 

Total 0.1 0.2 

Total amount of these mortgage receivables inasmuch as the respective amount in arrears is at least 5 
% of the claim (nominal value): 

  
Q I 2021 

€ m 
Q I 2020 

€ m 

Germany 0.2 0.3 

Total 0.2 0.3 
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7. Total amount of payments in arrears on bonds and bonded loans for at least 90 days (nominal 
value): 

  
Q I 2021 

€ m 
Q I 2020 

€ m 
Germany   
Country 0.0 0.0 
Regional authorities 0.0 0.0 
Local authorities 0.0 0.0 
Other debtors 0.0 0.0 
Total for Germany 0.0 0.0 
Total 0.0 0.0 

 
Total amount of these assets inasmuch as the respective amount in arrears is at least 5 % of the claim 
(nominal value): 

  
Q I 2021 

€ m 
Q I 2020 

€ m 
Germany     
Country 0.0 0.0 
Regional authorities 0.0 0.0 
Local authorities 0.0 0.0 
Other debtors 0.0 0.0 
Total for Germany 0.0 0.0 
Total 0.0 0.0 

8. Characteristics of outstanding covered bonds issued and cover assets applied: 

  

Q I 2021 
 

Q I 2020 
 

Fixed interest share comparison   

Fixed interest covered bonds 100.0 % 100.0 % 

Fixed interest cover assets 96.3 % 96.4 % 

   

Additional characteristics   

Net present value acc. to section 6 Pfandbrief-Barwertverordnung by 
foreign currencies (€ m) 

- - 

Volume-weighted average in years of the maturity that 
has passed since the mortgage loan was granted 

7.4 7.5 

Average loan-to-value ratio weighted using the mortgage lending value 52.3 % 51.7 % 
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9. Bonds and bonded loans applied to cover covered bonds issued (nominal value), by type of debtor 
respectively guaranteeing body and its registered office (country): 

  
Q I 2021 

€ m 
Q I 2020 

€ m 
Germany     
Country 726.0 70.7 
Regional authorities 924.5 1,339.5 
Local authorities 41.5 48.0 
Other debtors 107.0 859.6 
Total for Germany 1,799.0 2,317.8 
Guaranteed resp. guarantees granted for reasons of export promotion 0.0 0.0 

Total 1,799.0 2,317.8 

 
 


