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Information on Mortgage Pfandbriefe and its cover assets

Outstanding amount of Mortgage Pfandbriefe and its cover assets by nominal value, net present value
and risk-adjusted net present value as well as the net present value pursuant to § 6 of the Pfandbrief
Net Present Value Regulation (Pfandbrief-Barwertverordnung) for each foreign currency

Risk-adjusted Risk-adjusted Risk-adjusted
i€ Nominal value Net present value net present value * net present value * net present value *
intm +250 bp - 250 bp stress of currency
Ql/2021 Ql/2020 Q1/2021 Q1/2020 Q1/2021 Ql/2020 Ql/2021 Ql/2020 Ql/2021 Ql/2020
Outstandings 1,988.5 2,679.3 2,123.2 2,833.3 1,889.2 2,551.0 2,419.8 3,208.1 1,889.2 2,551.0
Cover pool total 4,883.3 5,954.4 5,285.9 6,416.3 4,886.8 5,988.0 5,872.0 7,062.2 4,886.8 5,987.9
Il li-
S;’t?:: aterall 2,894.8 3,275.1 3,162.8 3,582.9 2,997.6 3,437.0 3,452.1 3,854.1 2,997.6 3,436.9
I li-
Overcollaterali 145.6 12222 149.0 126.5 158.7 1347 1427 120.1 158.7 134.7

sation in per cent.

* Static method according to §§ 5, 6 Pfandbrief Net Present Value Regulation

Net present value pursuant to
§ 6 Pfandbrief Net Present

in €m Value Regulation
Q1/2021 | Q1/2020

CHF - 0.4

usD - 0.9
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Information on Mortgage Pfandbriefe and its cover assets

Further cover assets for Mortgage Pfandbriefe according to § 19 para. 1 no. 1, no. 2 and no. 3 including
statutory overcollateralisation according to § 4 para. 1 and safeguard liquidity according to § 4 para. 1a

Claims within the meaning of § 19 para. 1 no. 2
Claims within the Claims within
in €m meaning of Thereof covered bonds within

§19 para. 1 no. 1 Total the meaning of Article 129
) ) of Regulation (EU) no. 575/2013

the meaning of Total
§19 para.1no.3

Germany Ql/2021 - 20.0 - 25.0 45.0
Q1/2020 - 660.4 - 70.0 730.4

The Netherlands | Q1 /2021 - 25.0 - - 25.0
Q1/2020 - - - -
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Information on Mortgage Pfandbriefe and its cover assets

Mortgage Pfandbriefe - Key data

in€m
Outstanding amount of Pfandbriefe total

Percentage share of Fixed-rate Pfandbriefe in per cent.

Share of derivatives

Cover pool total
Percentage share of Fixed-rate cover assets in per cent.

Share of derivatives

Total amount of the claims which exceed the limits laid down
in§13 para.1

Total amount of the claims which exceed the limits laid down
in§19 para.1no.2

Total amount of the claims which exceed the limits laid down
in§19 para.1no.3

Volume-weighted average of the maturity that has passed since the
loan was granted (in years)

Weighted average loan-to-value ratio in per cent.

Q1 /2021

1,988.5

87.35

4,883.3

76.68

7.6

max. 60.0

Q1 /2020

2,679.3

65.98
5,954.4

78.63

7.3

max. 60.0
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Information on Mortgage Pfandbriefe and its cover assets

Maturity structure of Mortgage Pfandbriefe as well as the fixed-interest periods of the corresponding
cover assets

Q1/2021 Q1 /2020
in €m Pfandbriefe Cover pool Pfandbriefe Cover pool
Up to 6 months 96.8 539.0 550.0 986.3
More than 6 months up to 12 months 105.0 275.4 77.5 434.0
More than 12 months up to 18 months 10.0 247.0 - 394.2
More than 18 months up to 2 years 49.0 343.0 168.1 2479
More than 2 years up to 3 years 476.6 553.6 101.5 577.7
More than 3 years up to 4 years 6.0 584.7 481.1 565.8
More than 4 years up to 5 years 125.0 602.5 56.0 627.5
More than 5 years up to 10 years 1,070.0 1,484.4 1,130.0 1,804.9
More than 10 years 50.1 253.7 115.1 316.1
Total 1,988.5 4,883.3 2,679.3 5,954.4
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Information on Mortgage Pfandbriefe and its cover assets

Cover assets by size

in €m Q1 /2021 Q1 /2020
Up to € 300,000 1,281.4 1,300.5
More than € 300,000 up to € 1m 550.5 583.8
More than € Im up to € 10m 1,929.6 2,142.9
More than € 10m 1,051.8 1,196.8
Total 4,813.3 5,224.1

L]
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Information on Mortgage Pfandbriefe and its cover assets

Cover assets by country and by utilisation (residential)

Residential properties

n €m Condominiums One-. and Two- Apartment buildings Buildings u?der Building Total
family houses construction grounds

Germany Ql/2021 248.9 835.1 2,304.0 - 1.9 3,389.9
Q1 /2020 246.6 841.5 2,565.4 - 2.6 3,656.1

Luxembourg Q1/2021 - - - - - -
Q1/2020 - - - - - -

Total Q1 /2021 248.9 835.1 2,304.0 - 1.9 3,389.9
Q1 /2020 246.6 8415 2,565.4 - 2.6 3,656.1
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Information on Mortgage Pfandbriefe and its cover assets

Cover assets by country and by utilisation (commercial)

Commercial properties
. Other
in €m . - Commercial Industrial . Buildings under .
Office buildings o . commercial R Building grounds Total
building buildings construction
real estates
Germany Ql1/2021 3729 314.2 71.5 589.7 - - 1,348.3
Q1 /2020 404.2 342.7 85.8 660.0 - 0.3 1,493.0
Luxembourg Ql1/2021 75.0 - - - - - 75.0
Q1/2020 75.0 - - - - - 75.0
Total Ql/ 2021 447.9 314.2 715 589.7 - - 1,423.3
Q1 /2020 479.2 3427 85.8 660.0 - 03 1,568.0
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Information on Mortgage Pfandbriefe and its cover assets

Total amount of payments in arrears by at least 90 days and distribution by country

Total amount of payments in arrears

Total amount of claims inasmuch as

in €m by at least 90 days * the .respective amount in a.rrears
is at least 5 % of the claim
Germany Ql/2021 0.1 0.1
Q1 /2020 0.0 0.2
Luxembourg Q1/2021 - -
Q1/2020 - -
Total Q1/2021 0.1 0.1
Q1 /2020 0.0 0.2

* The total amount of payments in arrears byatleast 90 days is not part of the reported cover pool.

[
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Information on Public Sector Pfandbriefe and its cover assets

Outstanding amount of Public Sector Pfandbriefe and its cover assets by nominal value, net present
value and risk-adjusted net present value as well as the net present value pursuant to § 6 of the
Pfandbrief Net Present Value Regulation (Pfandbrief-Barwertverordnung) for each foreign currency

. Nominal value Net present value
in€m

Q1/2021 | Q1/2020 | Q1/2021 | Q1/2020
Outstandings 9,716.7 | 11,5623 | 11,8136 | 14,176.7
Cover pool total 13,4816 | 155828 | 157554 | 18,404.0
Overellkiaril: 3,764.9 4,020.4 3,941.8 422723
sation
Overcollaterali- 38.7 34.8 33.4 29.8

sation in per cent.

* Static method according to §§ 5, 6 Pfandbrief Net Present Value Regulation

Net present value pursuant to
§ 6 Pfandbrief Net Present

in €m Value Regulation
Q1/2021 | Q1/2020

JPY 29.6 15.0

USD 152.6 195.5

Q1/2021

10,114.0

13,667.2

3,553.2

12

Risk-adjusted
net present value *

Risk-adjusted
net present value *

Risk-adjusted
net present value *
stress of currency

Q1/2021 Q1 /2020

10,114.0 12,104.7
13,636.8 15,921.0
3,522.8 3,816.3

34.8 315
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Information on Public Sector Pfandbriefe and its cover assets

Further cover assets for Public Sector Pfandbriefe according to § 20 para

.2no.l1landno. 2

Claims within the meaning of § 20 para. 2 no. 2

Claims within '.
in€m the meaning of Thereof covered bonds within Total

Total the meaning of Article 129

§20para.2 no. 1 )
of Regulation (EU) no. 575/2013
Germany Ql/2021 - 615.7 185.0 615.7
Q1/2020 - 1,017.3 185.0 1,017.3
The Netherlands | Q1 /2021 - 25.0 - 25.0
Q1/2020 - - - -
5 Finanzgruppe 13
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Information on Public Sector Pfandbriefe and its cover assets

Public Sector Pfandbriefe - Key data

in €m Q1l/2021 Q1/ 2020

Outstanding amount of Pfandbriefe total 9,716.7 11,562.3
Percentage share of Fixed-rate Pfandbriefe in per cent. 95.97 95.98
Share of derivatives - -

Cover pool total 13,481.6 15,582.8
Percentage share of Fixed-rate cover assets in per cent. 89.04 90.15

Share of derivatives

Total amount of the claims which exceed the limits laid down
in§ 20 para.2 no.2

[
5 Finanzgruppe
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Information on Public Sector Pfandbriefe and its cover assets

Maturity structure of Public Sector Pfandbriefe as well as the fixed-interest periods of the
corresponding cover assets

Q1/2021 Q1 /2020
in €m Pfandbriefe Cover pool Pfandbriefe Cover pool
Up to 6 months 289.9 1,021.4 177.5 621.1
More than 6 months up to 12 months 478.6 687.8 398.2 1,066.9
More than 12 months up to 18 months 201.0 532.6 1,262.6 704.3
More than 18 months up to 2 years 378.2 568.8 138.0 602.5
More than 2 years up to 3 years 600.0 1,238.2 482.2 1,530.0
More than 3 years up to 4 years 919.1 1,105.6 762.7 1,336.8
More than 4 years up to 5 years 547.4 1,105.5 897.0 1,197.0
More than 5 years up to 10 years 4,309.8 4,104.2 4,471.5 4,908.9
More than 10 years 1,992.6 3,117.4 2,972.5 3,6154
Total 9,716.7 13,481.6 11,562.3 15,582.8
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Information on Public Sector Pfandbriefe and its cover assets

Cover assets by size

in €m Q1 /2021 Q1 /2020
Up to € 10m 2,844.9 2,879.4
More than € 10m up to € 100m 5,198.0 5,6334
More than € 100m 4,797.9 6,052.6
Total 12,840.9 14,565.4

5 Finanzgruppe
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Information on Public Sector Pfandbriefe and its cover assets

Cover assets by country and by client group (including statutory overcollateralisation according
to § 4 para. 1)

Claims without guarantee Claims with guarantee
Thereof Thereof
in€m (guaran- Total
Total Regional Local Other Total Regional Local Other teed by
Country authorities | authorities | debtors Country | authorities authorities | debtors ECA)
Germany Ql/2021 | 10,687.4 55.0 2,502.4 5,426.0 2,704.0 1,391.9 282.2 361.5 574.6 173.6 (251.0) | 12,079.3
Ql/2020 | 11,986.6 45.0 3,112.2 5,879.0 2,950.3 1,734.4 481.6 369.1 628.2 255.6 (414.3) | 13,721.0
Belgium Q1l/ 2021 10.0 - - - 10.0 66.9 - - - 66.9 (66.9) 76.9
Q1 /2020 20.0 - - - 20.0 57.7 - - - 57.7 (57.7) 77.7
Denmark Q1/ 2021 = - - - - 72.6 - - - 72.6 (52.2) 72.6
Q1l/ 2020 = - - - - 40.6 - - - 40.6 (40.6) 40.6
Finland Ql/ 2021 5.0 - - - 5.0 - - - - - (-) 5.0
Q1 /2020 5.0 - - - 5.0 - - - - - (-) 5.0
France Q1/ 2021 - = - - - 250.5 250.5 - - - (62.2) 250.5
Q1/ 2020 - - = - = 257.7 257.7 - = = (64.9) 257.7
UK Q1/2021 - - - - - 6.9 6.9 - - - (6.9) 6.9
Q1/ 2020 - - - - - 16.1 16.1 - - - (16.1) 16.1
Canada Q1l/ 2021 = = = = = = = = = = (-) -
Q1 /2020 2 = = = = 1.7 1.7 - - - (-) 1.7
Latvia Q1/ 2021 21.2 - - 21.2 - - - - - - (-) 21.2
Q1/ 2020 24.6 - - 24.6 - - - - - - (-) 24.6
Luxembourg Q1/ 2021 10.0 = - - 10.0 - - - - - (-) 10.0
Q1 /2020 10.0 - - - 10.0 - - - - - (-) 10.0
The Netherlands | Q1/2021 - - - - - 32.0 32.0 - - - (32.0) 32.0
Q1/ 2020 - - - - - 36.3 36.3 - - - (36.3) 36.3
Austria Ql /2021 - - = - - 10.7 10.7 = = - (10.7) 10.7
Q1 /2020 o = = = = 17.6 17.6 - - - (17.6) 17.6
Switzerland Q1/2021 - - - - - 13.1 - - - 13.1 (13.1) 13.1
Q1/ 2020 - - - - - 16.4 - - - 16.4 (16.4) 16.4
USA Ql/ 2021 = - - - - 262.7 183.3 - - 79.4 (183.3) 262.7
Q1 /2020 = - - - - 340.7 243.4 - - 97.2 (243.4) 340.7
Total Q1 /2021 | 10,733.6 55.0 2,502.4 5,447.2 2,729.0 2,107.3 765.6 361.5 574.6 405.7 (678.3) | 12,840.9
Ql/2020 | 12,046.3 45.0 3,112.2 5,903.7 2,985.3 2,519.2 1,054.4 369.1 628.2 467.6 (907.3) | 14,565.4
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Information on Public Sector Pfandbriefe and its cover assets

Total amount of payments in arrears by at least 90 days and distribution by country

Total amount of payments in arrears
by at least 90 days *

Total amount of claims inasmuch as the respective amount in
arrears is at least 5 % of the claim

nem Country Regional Local Other |[(guaranteed Country Regional Local Other |(guaranteed
authorities | authorities debtors by ECA) authorities | authorities debtors by ECA)
Germany Ql/2021 4.4 = = - (4.4) 4.4 - - - (4.4)
Q1/ 2020 2.8 - - - (2.8) 6.1 - - - (6.1)
Belgium Q1/2021 - - - - (-) - - - - (-)
Q1/ 2020 - - - - (-) . - - - (-)
Denmark Ql/ 2021 - = - - (-) - - _ _ (-)
Q1 /2020 = - - - (-) = - - - (-)
Finland Q1/2021 - - - - (-) - - - - (-)
Q1/ 2020 - - - - (-) - - , - (-)
France Ql/ 2021 - - - - (-) = 5 - - (-)
Q1l/ 2020 = - - - (-) o - - - (-)
UK Q1l/2021 - - - - (-) - . - - (-)
Ql/2020 - - - - (-) - . - - (-)
Canada Q1/2021 - - - - (-) - - 5 - (-)
Q1/ 2020 - - - - (-) = - - - (-)
Latvia Ql/ 2021 - - - - (-) - - - - (-)
Q1/2020 - - - - (-) - . . - (-)
Luxembourg Ql/ 2021 - - - = (-) = - - - (-)
Q1/2020 - - - - (-) - § . - (-)
The Netherlands Ql/ 2021 - - - - (-) - - - - (-)
Q1 /2020 - - - - (-) y - N . (-)
Austria Ql/ 2021 - - - - (-) s - - - (-)
Q1 /2020 - - - - () - - . - (-)
Switzerland Ql/ 2021 - - - - (-) - - - - (-)
Q1/ 2020 - - - - (-) . - N - (-)
USA Q1/ 2021 = = - - (-) = = - - (-)
Q1 /2020 = - - - (-) . - - - (-)
Total Q1/2021 4.4 - - - (4.4) 4.4 - - - (4.4)
Q1 /2020 2.8 - - - (2.8) 6.1 - - - (6.1)
*The total amount of payments in arrears by at least 90 days is not part of the reported coveigool. NORD/LB
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Information on Ship Pfandbriefe and its cover assets

Outstanding amount of Ship Pfandbriefe and its cover assets by nominal value, net present value and
risk-adjusted net present value as well as the net present value pursuant to § 6 of the Pfandbrief Net
Present Value Regulation (Pfandbrief-Barwertverordnung) for each foreign currency

Nominal value Net present value

in€m

Ql1/2021 Q1/2020 Ql1l/2021 Ql1/2020
Outstandings 30.5 33.1 31.2 34.8
Cover pool total 40.0 60.8 41.0 64.7
Ov?rcollaterall- 95 977 98 300
sation
Overcollaterali- 31.1 83.8 313 86.2

sation in per cent.

* Static method according to §§ 5, 6 Pfandbrief Net Present Value Regulation

Net present value pursuant to
§ 6 Pfandbrief Net Present

in €m Value Regulation
Ql/2021 | Q1/2020
UsD - 523

Risk-adjusted

net present value *

+250 bp
Q1/2021

30.8

38.4

7.6

24.6

20

Q1/2020

33.7

63.6

29.9

88.5

Risk-adjusted
net present value *
-250 bp

Q1/2021

31.7

45.5

13.8

43.5

Q1/2020

Risk-adjusted
net present value *

stress of currency
Ql/2021 Ql/2020
36.3 30.8 36.3
66.0 384 57.2
29.7 7.6 20.9
81.8 24.6 57.5
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Information on Ship Pfandbriefe and its cover assets

Further cover assets for Ship Pfandbriefe according to § 26 para. 1 no. 2, no. 3 and no. 4 including
statutory overcollateralisation according to § 4 para. 1 and safeguard liquidity according to § 4 para. 1a

Claims within the meaning of § 26 para. 1 no. 3
Claims within T Claims within
in€m the meaning of Total ThireOf cove red fbonfjsi within the meaning of Total
§26 para.1no.2 ota the mea-nlng of Article 129 §26 para.1no.4
of Regulation (EU) no. 575/2013
Germany Q1/2021 - - - 40.0 40.0
Q1/2020 - - 3.0 3.0

21
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Information on Ship Pfandbriefe and its cover assets

Ship Pfandbriefe - Key data

in€m Ql/2021 Q1/ 2020
Outstanding amount of Pfandbriefe total 30.5 33.1
Percentage share of Fixed-rate Pfandbriefe in per cent. 67.21 69.79
Share of derivatives - -
Cover pool total 40.0 60.8
Percentage share of Fixed-rate cover assets in per cent. 57.50 13.52
Share of derivatives - -
Total amount of the claims which exceed the limits laid down
in§26 para.1no.3
Total amount of the claims which exceed the limits laid down 304 i

in§26 para.1no.4

L]
5 Finanzgruppe
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Information on Ship Pfandbriefe and its cover assets

Maturity structure of Ship Pfandbriefe as well as the fixed-interest periods of the corresponding cover

assets
Q1/2021 Q1/ 2020
n €m Pfandbriefe Cover pool Pfandbriefe Cover pool
Up to 6 months 10.0 - - 7.5
More than 6 months up to 12 months 20.0 - 2.6 5.1
More than 12 months up to 18 months 0.5 - - 17.0
More than 18 months up to 2 years - - 20.0 12.6
More than 2 years up to 3 years - 10.0 10.5 4.4
More than 3 years up to 4 years - 20.0 - 8.2
More than 4 years up to 5 years - - - 6.0
More than 5 years up to 10 years - 10.0 - -
More than 10 years - = - -
Total 30.5 40.0 33.1 60.8
A . NORD/LB



Information on Ship Pfandbriefe and its cover assets

Cover assets by size

in €m Q1 /2021 Q1 /2020
Up to € 500,000 - 0.4
More than € 500,000 up to € 5m - 13.9
More than € 5m - 435
Total - 57.8

5 Finanzgruppe
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Information on Ship Pfandbriefe and its cover assets

Cover assets by country, division into sea-going vessels and inland waterway vessels

Sea-going vessels
Thereof Inland
n em Total Container Multipurpose waterway Total
Bulker ship vessel Tanker Others vessels
Germany Ql/2021 - = = - - - - -
Q1 /2020 24.8 - 0.4 7.9 16.5 - - 24.8
Antigua and Ql1/2021 - - - - R R _ _
Barbuda Q1/2020 1.1 - - - - 1.1 - 11
Croatia Ql/2021 - - = 5 - - - -
Q1/2020 21.7 - - - 21.7 - - 21.7
Liberia Q1/2021 - - - - - - - -
Ql/2020 1.7 - 1.7 - - - - 1.7
Marsh. Islands Ql/2021 - = = = - - - -
Q1 /2020 3.3 - - - 3.3 - - 33
Sweden Ql/2021 - - - - - - - -
Q1/2020 5.2 - - - - 5.2 - 5.2
Total Ql/2021 - - - - - - - -
Q1l/2020 57.8 - 2.1 7.9 41.6 6.3 - 57.8
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Information on Ship Pfandbriefe and its cover assets

Total amount of payments in arrears by at least 90 days

in€m Q1/2021 Q1/2020
Total amount of payments in arrears by atleast 90 days * - 2.3
Total amount of claims inasmuch as the respective amountin arrears i 13

is atleast5 % of theclaim

* The total amount of payments in arrears by atleast 90 days is not part of the reported cover pool.

[
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