B COVERED BONDS
V. Cover Pool Information - Public Sector Assets
Overview Specific Loan and Borrower characteristics
Asset type : Public Sector Repo eligible loans / bonds : 14.5%
Asset balance : 69,944,985,756 Percentage of fixed rate loans / bonds : 73.6%
WA Remaining Term (in months) : 51 Percentage of bullet loans/ bonds : 83.4%
Number of borrowers : 3,592 Loans / bonds in non-domestic currency : 2.6%
Number of loans / bonds : 42,762 Performance
Exposure to the 10 largest borrowers : 29.2% Loans / bonds in arrears ( = 2months - < 6months) : 0.0%
Average exposure to borrowers : 19,468,259 Loans / bonds in arrears ( = 6months - < 12months) : 0.0%
n/d : information not disclosed by Issuer Loans / bonds in arrears ( > 12months) : 0.0%
n/a : information not applicable Loans / bonds in a foreclosure procedure : 0.0%
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Chart C: Chart D:
Borrower Concentration Location of Asset in Cover Pool
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Chart E:
Main Country Regional Distribution
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COVERED BONDS
Appendix 1: Liabilities Information: Last 50 Issuances
Series Outstanding Issuance Expected Legal Final Interest Rate Principal
ISIN Number  Currency Amount Date Maturity Maturity Type Coupon Payment
DEOOOLBOAMAS n/d EUR 20,000,000 15/03/2010 n/d 01/04/2015 Fixed rate 2.500% Bullet
DEOOOLBOALYO n/d EUR 10,000,000 09/03/2010 n/d 11/03/2015 Fixed rate 2.500% Bullet
DEOOOLBOALTO n/d EUR 25,000,000 03/03/2010 n/d 05/03/2015 Floating EURIBOR6MD + 5 bps Bullet
DEOOOLBOAAT3 n/d EUR 30,000,000 02/02/2010 n/d 30/01/2012 Fixed rate 1.500% Bullet
DEOOOLBOAAGO n/d EUR 25,000,000 19/01/2010 n/d 13/08/2010 Fixed rate 0.750% Bullet
DEOOOLBOAA24 n/d EUR 11,900,000 15/12/2009 n/d 18/12/2014 Fixed rate 2.625% Bullet
DEOOOLBOET60 n/d EUR 95,000,000 04/12/2009 n/d 05/12/20M Fixed rate 1.585% Bullet
DEOOOLBOET78 n/d EUR 10,000,000 04/12/2009 n/d 08/12/20M Fixed rate 1.625% Bullet
DEOOOLBWS88L6 n/d EUR 100,000,000 19/11/2009 n/d 23/11/2010 Fixed rate 1.000% Bullet
DEOOOLBW64X2 n/d EUR 15,000,000 18/09/2009 n/d 15/03/2013 Fixed rate 2.250% Bullet
DEOOOLBW64K9 n/d EUR 30,000,000 09/09/2009 n/d 14/03/2013 Fixed rate 2.375% Bullet
DEOOOLBW6443 n/d EUR 15,000,000 11/08/2009 n/d 15/08/2011 Fixed rate 2.000% Bullet
DEOOOLBW6379 n/d EUR 10,000,000 07/08/2009 n/d 12/08/2019 Fixed rate 3.750% Bullet
DEOOOLBW63X4 n/d EUR 42,000,000 05/08/2009 n/d 10/08/2016 Fixed rate 3.500% Bullet
DEOOOLBW63Y2 n/d EUR 20,000,000 05/08/2009 n/d 07/08/2013 Fixed rate 2.850% Bullet
DEOOOLBW63T2 n/d EUR 6,183,750 31/07/2009 n/d 30/07/2015 Fixed rate 0.000% Bullet
DEOOOLBW63P0O n/d EUR 13,000,000 22/07/2009 n/d 17/12/2012 Fixed rate 2.375% Bullet
DEOOOLBW6DES n/d EUR 25,000,000 15/07/2009 n/d 20/07/2011 Fixed rate 1.625% Bullet
DEOOOLBW59N3 n/d EUR 15,000,000 03/07/2009 n/d 07/11/2013 Fixed rate 3.000% Bullet
DEOOOLBW59P8 n/d EUR 23,000,000 03/07/2009 n/d 07/05/2014 Fixed rate 3.000% Bullet
DEOOOLBW59J1 n/d EUR 20,000,000 02/07/2009 n/d 07/07/2014 Fixed rate 3.125% Bullet
DEOOOLBW59F9 n/d EUR 11,000,000 01/07/2009 n/d 30/05/2012 Fixed rate 2.375% Bullet
DEOOOLBW5PK2 n/d EUR 25,000,000 30/06/2009 n/d 01/07/20M Fixed rate 2.000% Bullet
DEOOOLBW5PB1 n/d EUR 25,000,000 25/06/2009 n/d 30/06/2017 Fixed rate 3.875% Bullet
DEOOOLBW5N52 n/d EUR 25,000,000 25/06/2009 n/d 20/12/2010 Fixed rate 1.500% Bullet
DEOOOLBWS5N78 n/d EUR 20,000,000 25/06/2009 n/d 11/01/2013 Fixed rate 2.750% Bullet
DEOOOLBWS5N60 n/d EUR 15,000,000 25/06/2009 n/d 29/06/2012 Fixed rate 2.500% Bullet
DEOOOLBWS5N37 n/d EUR 50,000,000 24/06/2009 n/d 29/06/2011 Fixed rate 2.000% Bullet
DEOOOLBW5N45 n/d EUR 21,000,000 24/06/2009 n/d 26/06/2019 Fixed rate 4.125% Bullet
DEOOOLBWS5L70 n/d EUR 20,000,000 19/06/2009 n/d 24/06/2019 Fixed rate 4.500% Bullet
DEOOOLBWS5LZ9 n/d EUR 75,000,000 17/06/2009 n/d 27/06/2011 Fixed rate 2.200% Bullet
DEOOOLBW47X7 n/d EUR 10,000,000 15/06/2009 n/d 31/05/2016 Fixed rate 4.000% Bullet
DEOOOLBWA47S7 n/d EUR 50,000,000 10/06/2009 n/d 30/07/2010 Fixed rate 1.400% Bullet
DEOOOLBW47R9 n/d EUR 10,000,000 10/06/2009 n/d 15/04/2010 Fixed rate 1.350% Bullet
DEOOOLBW47G2 n/d EUR 18,750,000 10/06/2009 n/d 20/06/2011 Fixed rate 1.880% Bullet
DEOOOLBW47L2 n/d EUR 90,000,000 10/06/2009 n/d 15/07/2011 Fixed rate 2.250% Bullet
DEOOOLBW47K4 n/d EUR 15,000,000 10/06/2009 n/d 14/06/2019 Fixed rate 4.250% Bullet
CHO0102630867 n/d CHF 175,000,000 08/06/2009 n/d 30/06/2011 Floating LIEUR3MD + 29 bps Bullet
DEOOOLBW4760 n/d EUR 10,000,000 05/06/2009 n/d 15/06/2011 Fixed rate 2.125% Bullet
DEOOOLBW4711 n/d EUR 10,000,000 02/06/2009 n/d 05/06/2017 Fixed rate 4.000% Bullet
DEOOOLBW4674 n/d EUR 20,421,211 02/06/2009 n/d 29/05/2015 Fixed rate 0.000% Bullet
DEOOOLBW4729 n/d EUR 20,000,000 02/06/2009 n/d 23/01/2017 Floating EURIBOR6MD + 50 bps Bullet
DEOOOLBW4737 n/d EUR 50,000,000 02/06/2009 n/d 30/01/2012 Fixed rate 2.300% Bullet
DEOOOLBW46X9 n/d EUR 25,000,000 28/05/2009 n/d 03/06/201 Fixed rate 2.125% Bullet
DEOOOLBW4DZ9 n/d EUR 38,000,000 19/05/2009 n/d 21/10/2013 Fixed rate 2.750% Bullet
ChartA:
Amortisation Profile (*)
e | jabilities Assets
80,000,000,000
70,000,000,000
60,000,000,000
50,000,000,000
40,000,000,000
30,000,000,000
20,000,000,000
10,000,000,000 ——— :
0 1 2 3 4 5 7 8 9
Years
(*) Assumptions include no prepayment, no Swap in place in Cover Pool, and no further CB issuance
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