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(All figures in EUR mn unless otherwise stated)

1 OVERALL EXPOSURE AND MATURITY PROFILE

Present Value - High Present Value - Low Present Value - Worst
Interest Rate Stress Interest Rate Stress Case Interest and FX Rate
Nominal Value Present Value Scenario Scenario Stress Scenario

Q22012 Q22011 Q22012 Q22011 Q22012 Q22011 Q22012 Q22011 Q22012 Q22011

Mortgage Pfandbriefe Outstanding 3,144.9 2,000.0 3,373.7 2,071.2 2,948.6 2,044.3 3,672.5 2,098.6 2,948.6 2,098.6
Cover Pool Outstanding 53725 2,838.5 6,091.3 3,058.4 5,499.9 3,033.4 6,551.4 3,083.8 5472.2 3,055.9
Over-collateralisation 2,221.6 838.5 2,717.6 987.2 2,551.3 989.1 2,878.9 985.2 2,523.6 957.3
as % of Mortgage Pfandbriefe 70.83% 41.93% 80.55% 47.66% 86.53% 48.38% 78.39% 46.95% 85.59% 45.62%
Swaps - Liabilities 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
as % of Mortgage Pfandbriefe 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Swaps - Assets 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0 0.0
as % of Cover Pool 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Liquid Over-Collateralisation 1135 62.0 1193 63.8 119.2 63.7 119.3 64.0 119.2 64.0
as % of Mortgage Pfandbriefe 3.61% 3.10% 3.53% 3.08% 4.04% 3.12% 3.25% 3.05% 4.04% 3.05%

* according to Par. 5(1) No. 1 and Par. 6(2) Nr. 1 PfandBarwertV static approach

Q22012 <lyr 1-2yrs 2-3yrs 3-4yrs 4-5yrs 5-10yrs >10yrs 3,000
Mortgage Pfandbriefe 0.0 30.0 0.0 1,000.0 0.0 2,109.9 5.0
Cover Pool 550.4 217.1 911.6 219.4 1937 3922 28883 000

of which Liquid Cover 112.5 0.0 1.0 0.0 0.0 0.0 0.0

1,000
, 1 . I “ = wl

Q22011 <lyr 1-2yrs 2-3yrs 3-4yrs 4-5yrs 5-10yrs >10yrs o
Mortgage Pfandbriefe 0.0 0.0 0.0 0.0 1,000.0 1,000.0 0.0 S 2 r 2 2 = =
Cover Pool 169.3 390.1 196.7 893.1 168.8 210.3 810.7 v A N - - B N

of which Liquid Cover 0.0 62.0 0.0 0.0 0.0 0.0 0.0 -

. Mortgage Pfandbriefe . Cover Pool

2 STRUCTURE OF THE COVER POOL

Nominal Value % of Cover Pool
Q22012 Q22011 Q22012 Q22011
Fixed Rate 4,941.7 25174 91.98% 88.69%
Floating Rate 430.7 3211 8.02% 11.31%

53725 2,838.5

. Fixed Rate . Floating Rate

Nominal Value % of Cover Pool
Q22012 Q22011 Q22012 Q22011
EUR 5,110.0 2,590.1 95.11% 91.25%
GBP 228.6 215.1 4.25% 7.58%
CHF 339 33.3 0.63% 1.17%

53725 2,838.5

. EUR . GBP O CHF
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Q2 2012
(All figures in EUR mn unless otherwise stated)
Nominal Value % of Mortage Loans
Q22012 Q22011 Q2 2012 Q22011
X <0.3mn EUR 2,263.9 422.3 43.05% 15.21%
0.3mn EUR < x < 5mn EUR 1,257.2 534.1 23.91% 19.24%
X >5mn EUR 1,737.8 1,820.1 33.05% 65.55%

5,259.0 2,776.5

*according to Par. 28(2) No. 1a PfandBG @ x<o3mnaR

. 0.3mn EUR < x < 5mn EUR O x > 5mn EUR

Nominal Value % of Mortage Loans
Q2 2012 Q22011 Q22012 Q22011

Germany 4,953.7 2,482.5 94.20% 89.41%
United Kingdom 228.6 215.1 4.35% 7.75%
Switzerland 33.9 333 0.64% 1.20%
France 339 36.0 0.64% 1.30% . Germany . United Kingdom
Belgium 6.7 74 0.13% 0.27% _ .
N 29 29 0.04% 0.08% O Switzerland O France . Belgium

5,259.0 2,776.5 O Netherlands

* according to Par. 28(2) No. 1b PfandBG

Nominal Value % of Mortage Loans
Q22012 Q22011 Q2 2012 Q22011
Residential 3,592.0 1,273.7 68.30% 45.88%
Commercial 1,666.3 1,501.0 31.69% 54.06%
Land held for building 0.7 18 0.01% 0.06%
Properties under construction 0.0 0.0 0.00% 0.00%
5,259.0 2,776.5 . Residential . Commercial

* according to Par. 28(2) No. 1c PfandBG © tand held for building

O Properties under construction

Nominal Value % of Mortage Loans
Q22012 Q22011 Q2 2012 Q22011

Apartments 3953 58.9 7.52% 2.12%

Single Family Houses 1,291.4 89.9 24.56% 3.24%

Multifamily 1,166.2 801.2 22.18% 28.86%

Office 929.6 797.7 17.68% 28.73%

Retail 426.8 490.1 8.12% 17.65% @ #rartments

Light Industrial / Logistics / Warehouse 188.1 133.0 3.58% 4.79%

Other 860.9 403.9 16.37% 1455% @ single Family Houses

Land held for building 0.7 18 0.01% 0.06% () Multifamily

Properties under construction 0.0 0.0 0.00% 0.00% ) office

5,259.0 2,776.5
. Retail
¥ according to Par. 28(2) No. 1c PfandBG O Light Industrial / Logistics / Warehouse

O Other

O Land held for building

. Properties under construction
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Property Type Ill by Nominal Value (for Mortgage Loans only) Q2 2012
Residential Commercial
Light
Single Industrial / Properties Land held
Family Logistics / under for Grand
Apartments Houses Multifamily Other Total Office Retail Warehouse Other Total construction building Total
Germany 395.3 1,291.4 1,166.2 739.1  3,592.0 742.0 422.5 772 1195 13611 0.0 0.7 49537
United Kingdom 0.0 0.0 0.0 0.0 0.0 172.3 4.4 49.6 2.3 228.6 0.0 0.0 228.6
France 0.0 0.0 0.0 0.0 0.0 153 0.0 18.6 0.0 339 0.0 0.0 33.9
Switzerland 0.0 0.0 0.0 0.0 0.0 0.0 0.0 33.9 0.0 33.9 0.0 0.0 339
Belgium 0.0 0.0 0.0 0.0 0.0 0.0 0.0 6.7 0.0 6.7 0.0 0.0 6.7
Netherlands 0.0 0.0 0.0 0.0 0.0 0.0 0.0 2.2 0.0 2.2 0.0 0.0 2.2
395.3 1,291.4 1,166.2 7391  3,592.0 929.6 426.8 188.1 1218  1,666.3 0.0 0.7  5259.0
Residential Commercial
Light
Single Industrial / Properties Land held
Family Logistics / under for Grand
Apartments Houses Multifamily Other Total Office Retail Warehouse Other Total construction building Total
% of Mortage Loans
Germany 7.52% 24.56% 22.18% 14.05%  68.30% 14.11% 8.03% 1.47% 221%  25.88% 0.00% 0.01%  94.20%
United Kingdom 0.00% 0.00% 0.00% 0.00% 0.00% 3.28% 0.08% 0.94% 0.04% 4.35% 0.00% 0.00% 4.35%
France 0.00% 0.00% 0.00% 0.00% 0.00% 0.29% 0.00% 0.35% 0.00% 0.64% 0.00% 0.00% 0.64%
Switzerland 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.64% 0.00% 0.64% 0.00% 0.00% 0.64%
Belgium 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.13% 0.00% 0.13% 0.00% 0.00% 0.13%
Netherlands 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.04% 0.00% 0.04% 0.00% 0.00% 0.04%
7.52% 24.56% 22.18% 14.05%  68.30% 17.68% 8.12% 3.58% 232%  31.69% 0.00% 0.01% 100.00
Property Type Ill by Nominal Value (for Mortgage Loans only) Q2 2011
Residential Commercial
Light
Single Industrial / Properties Land held
Family Logistics / under for Grand
Apartments Houses Multifamily Other Total Office Retail ~ Warehouse Other Total construction building Total
Germany 58.9 89.9 801.2 3238  1,273.7 617.9 485.8 252 781  1,207.0 0.0 18 24825
United Kingdom 0.0 0.0 0.0 0.0 0.0 164.5 43 44.2 21 2151 0.0 0.0 215.1
France 0.0 0.0 0.0 0.0 0.0 153 0.0 20.7 0.0 36.0 0.0 0.0 36.0
Switzerland 0.0 0.0 0.0 0.0 0.0 0.0 0.0 333 0.0 333 0.0 0.0 333
Belgium 0.0 0.0 0.0 0.0 0.0 0.0 0.0 74 0.0 74 0.0 0.0 74
Netherlands 0.0 0.0 0.0 0.0 0.0 0.0 0.0 2.2 0.0 2.2 0.0 0.0 22
58.9 89.9 801.2 3238 12737 797.7 490.1 133.0 80.1  1,501.0 0.0 18 27765
Residential Commercial
Light
Single Industrial / Properties Land held
Family Logistics / under for Grand
Apartments Houses Multifamily Other Total Office Retail ~ Warehouse Other Total construction building Total
% of Mortage Loans
Germany 2.12% 3.24% 28.86% 11.66%  45.88%  22.25% 17.50% 0.91% 281%  43.47% 0.00% 0.06%  89.41%
United Kingdom 0.00% 0.00% 0.00% 0.00% 0.00% 5.93% 0.16% 1.59% 0.07% 7.75% 0.00% 0.00% 7.75%
France 0.00% 0.00% 0.00% 0.00% 0.00% 0.55% 0.00% 0.75% 0.00% 1.30% 0.00% 0.00% 1.30%
Switzerland 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 1.20% 0.00% 1.20% 0.00% 0.00% 1.20%
Belgium 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.27% 0.00% 0.27% 0.00% 0.00% 0.27%
Netherlands 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.08% 0.00% 0.08% 0.00% 0.00% 0.08%

2.12% 3.24% 28.86% 11.66%  45.88% 28.73% 17.65% 4.79% 2.89%  54.06% 0.00% 0.06% 100.00
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Q2 2012
(All figures in EUR mn unless otherwise stated)
Nominal Present % of
Value Value Mortgage Pfandbriefe

Q2 2012 Q22011 Q22012 Q22011 Q22012 Q22011

According to § 19 PfandBG 0.0 0.0 0.0 0.0 0.00% 0.00%
Limit Exposure according to § 19(1) Nr. 2 0.0 0.0 0.0 0.0 0.00% 0.00%
Limit Exposure according to § 19(1) Nr. 3 0.0 0.0 0.0 0.0 0.00% 0.00%

According to § 4(1) PfandBG 1135 62.0 119.3 63.8 3.61% 3.10%

Additional collateral eligible for Eurosystem repurchase agreements 0.0 0.0 0.0 0.0 0.00% 0.00%

Delinquent Assets by Nominal Value
Nominal Value % of Cover Pool
Q22012 Q22011 Q2 2012 Q22011

Germany 0.0 0.0 0.00% 0.00%

United Kingdom 0.0 0.0 0.00% 0.00%

France 0.0 0.0 0.00% 0.00%

Switzerland 0.0 0.0 0.00% 0.00%

Belgium 0.0 0.0 0.00% 0.00%

Netherlands 0.0 0.0 0.00% 0.00%

0.0 0.0



