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Total volume of the Public-Sector Pfandbriefe and t
(nominal amount and present value, in € million)

= | Aareal Bank

he corresponding cover pool

Cover pool Pfandbrlfafe Overcollateralisation
outstanding
Nominal amount 3,298.4 2,967.0 3314
thereof derivatives - -
Present value 3,827.0 3,582.7 2443
thereof derivatives 111.2 -
Risk-adjusted 3,827.0 3,582.7 244.3
present value*
Proportion of further cover assets (Due Date)
According to section 20 (2) no. 2 | 0.0

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

Deposits of previous year according to section 28 p ara. 5
Cover pool Pfandbrlgfe Overcollateralisation
outstanding
Nominal amount 3,359.1 3,028.4 330.7
Present value 3,627.5 3,341.9 285.6
thereof derivatives 85.9 -
Risk-adjusted 4,011.7 3,775.7 236.0
present value*
Proportion of further cover assets (Previous year)
According to section 20 (2) no. 2 | 0.0
* dynamic method acc. 85 BarWertVO / static method acc. §6 BarWertVO
Total
Fixed-interest periods/maturity structure Cover pool Pfandbnfafe
outstanding
Up to 1 year 309.3 338.2
More than 1 year up to 2 years 514.9 505.3
More than 2 years up to 3 years 121.0 98.0
More than 3 years up to 4 years 227.4 123.4
More than 4 years up to 5 years 163.7 130.0
More than 5 years up to 10 years 771.7 776.6
More than 10 years 1,190.4 995.5
Total 3,298.4 2,967.0
Deposits of previous year according to section 28 p ara. 5
Fixed-interest periods/maturity structure Cover pool Pfandbnfafe
outstanding
Up to 1 year 1534 104.6
More than 1 year up to 2 years 330.9 324.9
More than 2 years up to 3 years 517.3 513.8
More than 3 years up to 4 years 97.4 96.4
More than 4 years up to 5 years 152.0 121.8
More than 5 years up to 10 years 698.5 865.6
More than 10 years 1,409.6 1,001.3
Total 3,359.1 3,028.4




Breakdown of claims by several states (and if appli
28 (3) No.1 of the German Pfandbrief Act related to

the public sector collateral pool (in € million)

cable place of business) according to section
the Public-Sector Pfandbriefe, which are part of

Local / regional authority

Country Sovereigns - Others Total
regional local
Germany 14.0 1,776.4 27.2 635.2 2,452.8
EU-Institutions - - - 111.4 111.4
France - - - 100.0 100.0
Italy 114.0 - - - 114.0
Japan - - 20.0 50.0 70.0
Austria 125.2 25.0 - 80.0 230.2
Poland 50.0 - - - 50.0
Portugal - 30.0 - 25.0 55.0
Spain - 115.0 - - 115.0
Total 303.2 1,946.4 47.2 1,001.6 3,298.4
Deposits of previous year according to section 28 p aragraph 5
Country Sovereigns Loca_l / regional authority Others Total
regional local

Germany 12.4 1,789.8 29.2 659.6 2,491.0
France 25.0 - - 75.0 100.0
Great Britain - - - 7.5 7.5
Italy 134.0 - - - 134.0
Japan - - 20.0 50.0 70.0
Lithuania 25.0 - - - 25.0
Luxemburg - - - 31.4 31.4
The Netherlands 25.0 - - - 25.0
Austria 125.2 25.0 - 80.0 230.2
Poland 50.0 - - - 50.0
Portugal - 30.0 - 25.0 55.0
Spain - 140.0 - - 140.0
Total 396.6 1,984.8 49.2 928.5 3,359.1

Note: Neither for the reporting period nor for the comparable period last year payments
of at least 90 days were overdue




