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A) Section 28 (1) no. 1to no. 3 PfandBG:
1. Outstanding mortgage Pfandbriefe and related cover assets:

06/30/2010 06/30/2009
: Risk-adjusted net . Risk-adjusted net
Nominal value | Net present value Nominal value | Net present value
present value**) present value**)
in€m in€m in€m in€m in€m in€m
Cover assets*) 32,893.9 35,648.9 36,670.9 35,053.9 37,473.9 39,077.7
thereof: derivatives - -
Mortgage Pfandbriefe 27,837.7 30,353.8 31,498.2 30,738.0 32,924.4 34,794.7
thereof: derivatives -.- -.-
Overcollateralisation 5,056.2 5,295.1 5,172.7 4,315.9 4,549.5 4,283.0

*) incl. further cover assets in accordance with section 19 (1) PfandBG in the amount of nominal €2,288.1m (06/30/2010) and €1,099.7m (06/30/2009)

**) dynamic method

2. Maturity structure of outstanding mortgage Pfandbriefe and fixed-interest periods of related cover

assets™):
06/30/2010 06/30/2009
Cover assets Mortgage Pfandbriefe Cover assets Mortgage Pfandbriefe

in€m in€m in€m in€m
Up to 1 year 11,223.6 2,560.9 11,452.6 4,671.4
More than 1 year up to 2 years**) 4,558.5 7,319.2 4,602.6 2,481.5
More than 2 years up to 3 years**) 3,496.0 4,055.9 4,331.1 7,104.1
More than 3 years up to 4 years**) 3,324.4 1,195.0 3,028.9 3,933.8
More than 4 years up to 5 years**) 2,637.0 4,636.4 3,092.9 965.1
More than 5 years up to 10 years 6,749.7 5,495.6 7,449.1 9,207.1
More than 10 years 904.7 2,574.7 1,096.7 2,375.0
Totals 32,893.9 27,837.7 35,053.9 30,738.0

*) incl. further cover assets in accordance with section 19 (1) PfandBG; according to fixed-interest periods and maturity of Pfandbriefe

**) breakdown according to PfandBG amendment from 2009




3. Outstanding public Pfandbriefe and related cover assets:

06/30/2010

06/30/2009

Nominal value

Net present value

Risk-adjusted net
present value**)

Nominal value

Net present value

Risk-adjusted net
present value**)

in€m in€m in€m in€m in€m in€m
Cover assets*) 10,099.0 10,957.1 10,600.3 11,044.7 11,697.0 12,263.1
thereof: derivatives - - -
Public Pfandbriefe 6,760.0 7,443.3 7,154.5 7,399.6 7,933.8 8,534.6
thereof: derivatives - -
Overcollateralisation 3,339.0 3,513.8 3,445.8 3,645.1 3,763.2 3,728.5

*) incl. further cover assets in accordance with section 20 (2) PfandBG in the amount of nominal €0.0m (06/30/2010) and €0.0m (06/30/2009)

**) dynamic method

4. Maturity structure of outstanding public Pfandbriefe and fixed-interest periods of related

cover assets®):

06/30/2010 06/30/2009
Cover assets Public Pfandbriefe Cover assets Public Pfandbriefe

in€m in€m in€m in€m
Up to 1 year 3,781.4 1,606.3 4,276.3 846.7
More than 1 year up to 2 years**) 865.1 589.9 1,261.8 1,595.6
More than 2 years up to 3 years**) 776.3 384.6 918.3 479.0
More than 3 years up to 4 years**) 921.3 617.1 723.7 379.6
More than 4 years up to 5 years**) 776.2 391.4 960.7 517.1
More than 5 years up to 10 years 2,205.2 1,960.9 2,201.3 2,068.0
More than 10 years 773.5 1,209.8 702.6 1,513.6
Totals 10,099.0 6,760.0 11,044.7 7,399.6

*) incl. further cover assets in accordance with section 20 (2) PfandBG; according to fixed-interest periods and maturity of Pfandbriefe

**) breakdown according to PfandBG amendment from 2009

B) Section 28 (2) no. 1a PfandBG:
Receivables used as cover for mortgage Pfandbriefe broken down according to size classes:

06/30/2010

06/30/2009

Mortgage cover assets

Mortgage cover assets

in€m in€m
Up to EUR 300,000 17,648.2 20,389.4
More than EUR 300,000 up to EUR 5 million 8,676.8 9,292.9
More than EUR 5 million 4,280.8 4,271.9
Totals 30,605.8 33,954.2
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C) Section 28 (2) no. 1b and c PfandBG:
Receivables used as cover for mortgage Pfandbriefe, broken down according to areas in which the
secured properties are located, and also broken down according to type of use:

06/30/2010 06/30/2009
Mortgage cover assets Mortgage cover assets
Residential Commercial Residential Commercial
in€m in€m in€m in€m
Germany
Apartments 6,568.2 7,722.8
Single-family houses 7,528.3 8,610.4
Multiple-family dwellings 7,302.4 7,849.9
Office buildings 3,672.6 3,880.3
Retail buildings 2,930.1 2,995.4
Industrial buildings 578.7 660.0
Other commercially used buildings 731.8 705.5
Unfinished new buildings, not yet productive 744.2 457.5 840.8 592.1
Building land 30.8 495 30.4 53.8
Totals Germany 22,173.9 8,420.2 25,054.3 8,887.1
France
Single-family houses 2.0 2.3
Multiple-family dwellings 0.1 0.4
Unfinished new buildings, not yet productive 0.1 0.2
Totals France 2.2 2.9
ltaly
Apartments 0.1 0.2
Single-family houses 0.6 0.7
Multiple-family dwellings 0.2 0.2
Total Italy 0.9 11
Luxembourg
Office buildings 3.2 3.4
Total Luxembourg 3.2 34
Austria
Apartments 0.1 0.1
Office buildings 4.8 4.8
Total Austria 0.1 4.8 0.1 4.8
Spain
Single-family houses 0.5 0.5
Total Spain 0.5 0.5
Totals 22,177.6 8,428.2 25,058.9 8,895.3
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D) Section 28 (2) no. 2 PfandBG:

Total amount of arrears (payments more than 90 days overdue) in relation to mortgage receivables,
and breakdown by countries in which the secured properties are located:

Payments in relation to mortgage cover
assets overdue by at least 90 days

Payments in relation to mortgage cover
assets overdue by at least 90 days

06/30/2010 06/30/2009
in€m in€m
Germany -4.2 -8.2
Totals -4.2 -8.2

E) Section 28 (3) no. 1 PfandBG:

Receivables used as cover for public Pfandbriefe, broken down according to type of borrower or
guaranteeing body and head office (country):

Public cover assets Public cover assets
06/30/2010 06/30/2009
in€m in€m
Germany
State 9.4 12.2
Regional authorities 3,258.4 3,634.5
Local authorities 4,332.4 4,427.3
Other 2,144.1 2,582.7
Total Germany 9,744.3 10,656.7
Greece
State 113.0 136.0
Other - 2.0
Total Greece 113.0 138.0
Austria
State 200.0 200.0
Total Austria 200.0 200.0
Spain
Local authorities 41.7 50.0
Total Spain 41.7 50.0
Totals 10,099.0 11,044.7
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F) Section 28 (3) no. 2 PfandBG:

Total amount of payments relating to public receivables overdue by at least 90 days:

Payments in relation to public cover assets
overdue by at least 90 days

Payments in relation to public cover assets
overdue by at least 90 days

06/30/2010 06/30/2009
in€m in€m
Germany
Other*) - -1.8
Totals - -18
*) claims guaranteed by public authorities
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