Deutsche Bank AG

Transparency report cover pool C (DSLBUMwG)

Quarterly report Q 11 2020

1. Outstanding covered bonds issued and cover assets applied:

_ _ Net Net . Riskad- _ Riskad-

Nominal Nominal justed net justed net

value value prszﬁrlg prszﬁ:]et present present

value* value*

Q Il 2020 Q112019 Q 11 2020 Q112019 Q Il 2020 Q112019

€m €m €m €m €m €m

Cover assets 5,901.6 6,848.8 6,590.4 7,537.4 6,261.4 7,207.4
Of which derivatives 0.0 0.0 0.0 0.0 0.0 0.0
Covered bonds 5,125.5 5,899.3 6,052.8 7,069.0 5,857.0 6,816.0
Over-collateralisation (%) 15.1 16.1 8.9 6.6 6.9 5.7

* Dynamic method

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

Covered Covered
Cover assets Cover assets
bonds bonds

Q 11 2020 Q112019 Q 11 2020 Q112019
€m €m €m €m
less than 6 months 810.2 868.1 423.2 307.8
from 6 to 12 months 434.1 542.7 840.0 416.0
from 12 to 18 months 408.4 364.7 766.5 473.2
from 18 months to 2 years 277.5 402.0 425.0 840.0
from 2 to 3 years 872.2 834.9 400.0 1,191.5
from 3 to 4 years 433.7 1,264.6 351.5 400.0
from 4 to 5 years 506.0 518.0 568.3 351.5
from 5 to 10 years 1,110.3 1,119.3 1,210.0 1,778.3
more than 10 years 1,049.2 934.5 141.0 141.0
Total 5,901.6 6,848.8 5,125.5 5,899.3

3. Substitute cover of covered bonds (nominal value):
Q 1l 2020 Q 112019
€m €m
Bundesbank deposit 392.3 0.0
Total 392.3 0.0
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4. Mortgage cover assets applied to cover covered bonds issued, categorized by size (nominal value):

Q 112020 Q 112019

€m €m

up and including € 300,000 2,595.9 2,790.7
€ 300,000 to € 1 million 130.8 117.2
€ 1 million to € 10 million 18.0 28.3
more than € 10 million 325.3 373.1
Total 3,070.0 3,309.3

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

Q Il 2020 Q112019

€m €m

up and including € 10 million 65.5 67.1
€ 10 million to € 100 million 1,027.8 898.5
more than € 100 million 1,346.0 2,574.0
Total 2,439.3 3,539.6

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

Q 11 2020 Q112019

€m €m

Germany 0.5 0.4
Total 0.5 0.4

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

Q 112020 Q112019

€m €m

Germany 0.5 0.0
Total 0.5 0.0
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7. Total amount of payments in arrears on bonds and bonded loans for at least 90 days (nominal

value):
Q 11 2020 Q112019
€m €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 11 2020 Q112019
€m €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 11 2020 Q12019
Fixed interest share comparison
Fixed interest covered bonds 100.0% 100.0 %
Fixed interest cover assets 96.8% 94.1 %
Additional characteristics
Net present value acc. to section 6 Pfandbrief-Barwertverordnung by
foreign currencies (€ m) ) i
Volume-weighted average in years of the maturity that 8.2 8.6
has passed since the mortgage loan was granted ) '
Average loan-to-value ratio weighted using the mortgage lending value 51.0% 50.3 %
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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 11 2020 Q112019
€m €m

Germany
Country 145.4 255.9
Regional authorities 1,557.5 1,789.5
Local authorities 46.2 51.2
Other debtors 345.2 1,294.0
Total for Germany 2,094.3 3,390.6
Guaranteed resp. guarantees granted for reasons of export promotion 0.0 0.0
Netherlands
Country 225.0 0.0
Regional authorities 0.0 0.0
Local authorities 0.0 0.0
Other debtors 0.0 0.0
Total for Netherlands 225.0 0.0
Guaranteed resp. guarantees granted for reasons of export promotion 0.0 0.0
EU institutions
Country 0.0 0.0
Regional authorities 0.0 0.0
Local authorities 0.0 0.0
Other debtors 120.0 149.0
Total for EU institutions 120.0 149.0
Guaranteed resp. guarantees granted for reasons of export promotion 0.0 0.0
Total 2,439.3 3,539.6
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