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Total volume of Mortgage Pfandbriefe and the corres

and present value, in € million)

Aareal Bank

ponding cover pool (nominal amount

Cover pool Pfandbriefe outstanding Overcollateralisat ion
Nominal amount 9,072.7 8,056.9 1,015.8
thereof derivatives 66.9 107.3
Present value 9,701.8 8,342.0 1,359.8
thereof derivatives 129.4 -
Risk-adjusted 9,789.7 8,613.0 1,176.7
present value*
Proportion of further cover assets (Due Date)
According to section 19 (1) no. 2 and 3 807.9

* dynamic method acc. 85 BarWertVO / static method acc. §6 BarWertVO

Deposits of previous year according to section 28 p

ara.

Cover pool
previous year

Pfandbriefe outstanding
previous year

Overcollateralisation
previous year

Nominal amount 8,965.9 7,596.0 1,369.9

Present value 9,527.7 7,876.5 1,651.2
thereof derivatives 217.4 -

Risk-adjusted 9,520.6 8,122.9 1,397.7

present value*

Proportion of further cover assets (Previous year)

According to section 19 (1) no. 2 and 3 876.6

* dynamic method acc. 85 BarWertVO / static method acc. §6 BarWertvVO

Maturity structure of Mortgage Pfandbriefe and the
corresponding cover pool (in € million)

fixed-interest periods of the

Fixed-interest periods/maturity structure Cover pool Pfandbriefe outstanding
Up to 1 year 1,913.7 1,519.8
More than 1 year up to 2 years 1,245.2 1,435.1
More than 2 year up to 3 years 1,779.9 1,381.0
More than 3 year up to 4 years 1,177.9 811.9
More than 4 year up to 5 years 1,238.0 989.5
More than 5 year up to 10 years 1,439.6 1,533.5
More than 10 years 278.4 386.1
Total 9,072.7 8,056.9




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

Up to 1 year 1,198.9 1,461.6
More than 1 year up to 2 years 1,901.1 1,510.9
More than 2 year up to 3 years 1,400.9 1,223.3
More than 3 year up to 4 years 1,308.1 914.8
More than 4 year up to 5 years 744.0 691.3
More than 5 year up to 10 years 2,100.5 1,561.4
More than 10 years 312.3 232.6
Total 8,965.9 7,596.0
Breakdown of covered assets by nominal values (in € million)

Tranches Cover pool
Up to € 300,000 14.3
More than € 300,000 up to € 5 million 762.9
More than € 5 million 7,420.6
Total 8,197.8
Deposits of previous year according to section 28 p aragraph 5

Tranches Cover pool
Up to € 300,000 14.5
More than € 300,000 up to € 5 million 769.1
More than € 5 million 8,182.3
Total 8,965.9

Total amount of at least 90 days outstandings in ea

to section 28 (2) of the German Pfandbrief Act (in
Country

France 0.1

Denmark 0.7

Italy 0.1

Total 0.9

Total amount of previous year outstandings

Country
Belgium 0.0
Germany 0.2
France 0.3
Italy 0.1
Spain 0.4
Total 1.0

ch country according
€ million)




