
Cover pool Pfandbriefe outstanding Overcollateralisat ion
Nominal amount 11,751.8                             9,569.9                             2,181.9                                                    

thereof derivatives 6.4                                      237.3                                
Present value 12,556.7                             10,107.4                           2,449.3                                                    

thereof derivatives 7.5                                      -                                     
Risk-adjusted 
present value*

12,716.5                             10,482.8                           2,233.7                                                    

1,109.4    
* dynamic method acc. §5 BarWertVO / static method acc. §6 BarWertVO

Cover pool Pfandbriefe outstanding Overcollateralisat ion
Nominal amount 10,212.1                             8,386.2                             1,825.9                                                    

39.4                                    116.5                                
Present value 10,890.1                             8,697.9                             2,192.2                                                    

thereof derivatives 87.4                                    -                                     
Risk-adjusted 
present value* 

10,937.7                             9,082.2                             1,855.5                                                    

747.9    
* dynamic method acc. §5 BarWertVO / static method acc. §6 BarWertVO

Cover pool Pfandbriefe outstanding
2,204.4     1,651.0     
1,980.8     1,704.9     
1,573.9     1,192.3     
2,516.5     1,555.3     
1,310.9     987.1     
2,111.8     2,199.6     

53.5     279.7     
11,751.8     9,569.9     

Cover pool Pfandbriefe outstanding
1,460.6     1,272.4     
2,011.7     1,740.0     
1,689.2     1,527.1     
1,507.7     1,103.4     
1,679.3     650.6     
1,803.2     1,670.7     

60.4     422.0     
10,212.1     8,386.2     

Mortgage lending - Overview of cover pool according
to section 28 of the German Pfandbrief Act 
Updated: 30.09.2012

Total volume of Mortgage Pfandbriefe and the corres ponding cover pool 
(nominal amount and present value, in € million)

Proportion of further cover assets (Due Date)
According to section 19 (1) no. 2 and 3

More than 1 year up to 2 years
More than 2 year up to 3 years

Deposits of previous year according to section 28 p ara. 

Proportion of further cover assets (Previous year)
According to section 19 (1) no. 2 and 3

Total

Maturity structure of Mortgage Pfandbriefe and the fixed-interest 
periods of the corresponding cover pool (in € milli on)

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

More than 3 year up to 4 years
More than 4 year up to 5 years
More than 5 year up to 10 years
More than 10 years

Fixed-interest periods/maturity structure
Up to 1 year

Up to 1 year
More than 1 year up to 2 years
More than 2 year up to 3 years
More than 3 year up to 4 years
More than 4 year up to 5 years
More than 5 year up to 10 years
More than 10 years
Total



Cover pool
14.7     

623.6     
9,997.7     

10,636.0     

Cover pool
15.9     

750.8     
8,658.0     
9,424.7     

Country
Italy 2.5     
Total 2.5     

Country
Belgium 0.4     
Denmark 0.4     
France 0.3     
Italy 0.7     
Total 1.8     

Deposits of previous year according to section 28 p aragraph 5
Tranches

Breakdown of covered assets by nominal values (in €  million)
Tranches

Up to € 300,000
More than € 300,000 up to € 5 million
More than € 5 million
Total

Total amount of at least 90 days outstandings in ea ch 
country according to section 28 (2) of the German 
Pfandbrief Act (in € million)

Total amount of previous year outstandings

Up to € 300,000
More than € 300,000 up to € 5 million
More than € 5 million
Total


