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Cover Pool Update — 3Q 2022
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DB Mortgage Pfandbrief Cover Pool - Overview

Mortgage Cover Pool — Key figures Maturity Profile (as of 30 Sep. 2022)
In EUR bn

EUR12.0bn EUR13.1bn EUR13.0bn
EUR16.0bn EUR15.7bn EUR16.1bn

33.48% 19.81% 23.65% B Mortgage Pfandbriefe m Cover Assets
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Note: Figures may not add up due to rounding differences
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DB Mortgage Pfandbrief Cover Pool (as of 30 Sep. 2022)

Loan Size and Type of Use

Mortgage Loans — Size by Nominal Value Mortgage Loans by type of use
In % In %
= <0.3mn EUR
®m >0.3mn and <1mn EUR
4.8% >1mn and £ 10mn EUR 6.7% = Residential

= Commercial

79.9%

93.3%

Note: Figures may not add up due to rounding differences
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DB Mortgage Pfandbrief Cover Pool (as of 30 Sep. 2022)

Mortgage Loans by Property Type

Mortgage Loans by Property Type (Residential) Mortgage Loans by Property Type (Commercial)

In % In %
18.9% m Office Buildings
19.7% = Retail Buildings
/— 21.2%

= Industrial Buildings
Other Commercially

Used Buildings

m Condominiums 51.5%

= Single- and two Family Houses 14.3%
= Multi-Family Dwellings

59.9%

Note: Figures may not add up due to rounding differences
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DB Mortgage Pfandbrief Cover Pool (as of 30 Sep. 2022)

Focus on German prime residential mortgages

Mortgage Loans — Regional distribution

In %

Schleswig-Holstein Baden-Wuerttemberg

Saxony-Anhalt

5.5% Thfg[,’/f'a 8.9%
Saxony__1.8% \ ’

4.8% \
Bavaria
Saarland / 6.9%
Berlin
— 86%

0.7%
- Brandenburg
5.1%

————_ Bremen
0.6%

Rhineland Palatinate
3.2% — 4

Northrine-Westphalia

29.6% Hamburg

4.0%
\ Hesse

\_Mecklenburg 7.0%

| Western
Lower Saxony ~ Pomerania
8.3% 3.2%

Note: Figures may not add up due to rounding differences
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