


V. Asset Liability Profile

Interest Rate & Duration Mismatch (note 5) Swap Arrangements
Fixed rate assets in the cover pool: 51.4% Interest rate swap(s) in the Cover Pool: No
Fixed rate covered bonds outstanding: 99.4% Intra-group interest rate swap(s) provider(s): No
WAL of outstanding covered bonds: 4.6 years Currency swap(s) in the Cover Pool: No
WAL of the cover pool: 10.3 years Intra-group currency swap(s) provider(s): No

(note 6)
Maximum mismatch: 40.0%

in EUR millions

Amortisation profile (in millions) (note 7)

VI. Performance Evolution
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(note 5) This assumes no prepayment.
(note 6) Based on principal flows only. Assumptions include no prepayments, principal collections limited to the portion of assets that make up the amount of the liabilities plus committed OC, no further CB issuance and no further assets added to the cover pool.
(note 7) Assumptions include no swap in place in Cover Pool, no prepayment and no further CB issuance.
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Chart 5 :

Assets Liabilities
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Chart 3 :
Stressed refinancing needs per quarter (% of liabilities)
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Chart 4:
Currency mix before swaps (Main Currencies)
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Chart 7 :
Cover Pool Losses

Chart 6 :
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Chart 8 :
OC consistent with covered bond rating vs. Current OC





VIII. Liabilities Information: Last 50 Issuances

ISIN
Series

Number Currency
Outstanding

Amount
Issuance

Date
Expected
Maturity

Extended
Maturity

Principal
Payment

AT0000A2RY95 n/d EUR 500,000,000 23/06/2021 23/06/2031 23/06/2032 Soft Bullet
XS2057917366 n/d EUR 500,000,000 01/10/2019 01/10/2026 01/10/2027 Soft Bullet
XS2021159186 n/d EUR 30,000,000 02/07/2019 02/07/2029 02/07/2030 Soft Bullet
XS1875268689 n/d EUR 500,000,000 04/09/2018 04/09/2025 04/09/2026 Soft Bullet
XS1590565112 n/d EUR 500,000,000 04/04/2017 04/04/2023 04/04/2024 Soft Bullet
XS1470470375 n/d EUR 100,000,000 23/08/2016 23/08/2046 23/08/2047 Soft Bullet
AT0000A1JUJ8 n/d EUR 10,000,000 29/01/2016 29/01/2031 29/01/2031 Hard Bullet

AT0000A1H609 n/d EUR 5,000,000 19/11/2015 19/11/2035 19/11/2035 Hard Bullet
AT0000A1GTG2 n/d EUR 20,000,000 22/10/2015 22/10/2035 22/10/2035 Hard Bullet
AT0000A1E9G7 n/d EUR 10,000,000 04/05/2015 22/09/2034 22/09/2034 Hard Bullet
AT0000A13323 n/d EUR 30,000,000 14/10/2013 14/10/2025 14/10/2025 Hard Bullet
AT0000A11WD0 n/d EUR 55,000,000 30/09/2013 30/09/2025 30/09/2025 Hard Bullet
AT0000A0YEQ8 n/d EUR 50,000,000 17/01/2013 17/01/2033 17/01/2033 Hard Bullet
AT0000A0XD94 n/d EUR 50,000,000 25/10/2012 25/10/2027 25/10/2027 Hard Bullet
AT0000A0W5N0 n/d EUR 50,000,000 08/08/2012 08/08/2029 08/08/2029 Hard Bullet
AT0000A0W5M2 n/d EUR 10,000,000 06/08/2012 06/08/2027 06/08/2027 Hard Bullet
XS0773050173 n/d EUR 20,000,000 13/07/2012 13/07/2037 13/07/2037 Hard Bullet
XS0780267406 n/d EUR 500,000,000 09/05/2012 09/05/2022 09/05/2022 Hard Bullet
AT0000A0V5J9 n/d EUR 5,000,000 12/04/2012 12/04/2032 12/04/2032 Hard Bullet
AT0000A0V4K0 n/d EUR 20,000,000 05/04/2012 05/04/2032 05/04/2032 Hard Bullet
AT0000A0V412 n/d EUR 6,000,000 05/04/2012 05/04/2027 05/04/2027 Hard Bullet
AT0000A0UN20 n/d EUR 5,000,000 30/03/2012 30/03/2032 30/03/2032 Hard Bullet
AT0000A0UMJ4 n/d EUR 5,000,000 23/03/2012 23/03/2032 23/03/2032 Hard Bullet
AT0000A0UJ34 n/d EUR 5,000,000 12/03/2012 12/03/2037 12/03/2037 Hard Bullet

AT0000A0UHG0 n/d EUR 4,000,000 08/03/2012 08/03/2032 08/03/2032 Hard Bullet
XS0741295447 n/d EUR 100,000,000 03/02/2012 03/02/2032 03/02/2032 Hard Bullet
AT0000A0U4Y2 n/d EUR 10,000,000 30/01/2012 30/01/2032 30/01/2032 Hard Bullet
XS0735918723 n/d EUR 275,000,000 24/01/2012 24/01/2029 24/01/2029 Hard Bullet
AT0000A0SK84 n/d EUR 5,000,000 01/12/2011 01/12/2026 01/12/2026 Hard Bullet
AT0000A0RYF3 n/d EUR 5,000,000 21/10/2011 21/10/2029 21/10/2029 Hard Bullet

AT0000A0RHW3 n/d EUR 3,000,000 29/09/2011 29/09/2026 29/09/2026 Hard Bullet
AT0000A0QRJ1 n/d EUR 12,000,000 28/07/2011 28/07/2023 28/07/2023 Hard Bullet

AT0000A0QQA2 n/d EUR 10,000,000 13/07/2011 15/07/2024 15/07/2024 Hard Bullet
AT0000A0NL96 n/d EUR 20,000,000 09/02/2011 09/02/2026 09/02/2026 Hard Bullet
AT0000A0NCK8 n/d EUR 31,000,000 01/02/2011 01/02/2036 01/02/2036 Hard Bullet
AT0000A0NDJ8 n/d EUR 5,000,000 26/01/2011 26/01/2026 26/01/2026 Hard Bullet
AT0000A0NDH2 n/d EUR 5,000,000 24/01/2011 24/01/2029 24/01/2029 Hard Bullet
AT0000A0NCJ0 n/d EUR 2,000,000 18/01/2011 18/01/2036 18/01/2036 Hard Bullet
AT0000A0L0R5 n/d EUR 5,000,000 12/10/2010 12/10/2027 12/10/2027 Hard Bullet
AT0000A0G058 n/d EUR 5,000,000 07/12/2009 07/12/2022 07/12/2022 Hard Bullet
AT0000A0G1F5 n/d EUR 3,000,000 07/12/2009 07/12/2022 07/12/2022 Hard Bullet
AT0000A0FMY4 n/d EUR 5,000,000 21/10/2009 21/10/2024 21/10/2024 Hard Bullet
AT0000A0E202 n/d EUR 20,000,000 16/07/2009 12/12/2022 12/12/2022 Hard Bullet
AT0000A0E0Z7 n/d EUR 2,650,000 10/07/2009 10/06/2024 10/06/2024 Hard Bullet
AT0000A0D6A8 n/d EUR 10,000,000 16/03/2009 15/03/2024 15/03/2024 Hard Bullet
AT0000A0AA94 n/d EUR 1,000,000 24/07/2008 24/07/2028 24/07/2028 Hard Bullet
AT0000A08RJ3 n/d EUR 10,000,000 12/02/2008 13/02/2023 13/02/2023 Hard Bullet
AT0000117817 n/d EUR 12,513,931 03/03/2004 03/03/2034 03/03/2034 Hard Bullet
AT0000117809 n/d EUR 20,000,000 24/11/2003 24/11/2033 24/11/2033 Hard Bullet
AT0000117759 n/d EUR 10,500,000 21/08/2003 21/08/2023 21/08/2023 Hard Bullet
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Fixed rate 4.560%
Zero Bond Zero

Floating rate SPECIAL + 0 bps
Fixed rate 4.900%

Fixed rate 4.200%
Fixed rate 5.050%

Floating rate 3-Monats-EURIBOR + 60 bps
Fixed rate 4.500%
Fixed rate 5.060%

Fixed rate 4.180%
Fixed rate 4.425%
Fixed rate 3.400%
Fixed rate 4.010%
Fixed rate 4.020%

Fixed rate 3.940%
Fixed rate 4.080%
Fixed rate 4.280%
Fixed rate 4.430%
Fixed rate 4.120%

Fixed rate 4.100%
Fixed rate 4.000%
Fixed rate 3.526%
Fixed rate 3.630%
Fixed rate 3.500%

Fixed rate 4.000%
Fixed rate 4.050%
Fixed rate 3.950%
Fixed rate 3.500%
Fixed rate 4.100%

Fixed rate 3.950%
Fixed rate 3.000%
Fixed rate 3.730%
Fixed rate 3.450%
Fixed rate 3.510%

Fixed rate 2.775%
Fixed rate 2.660%
Fixed rate 2.730%
Fixed rate 2.780%
Fixed rate 2.756%

Fixed rate 1.395%
Fixed rate 1.660%
Fixed rate 2.000%
Fixed rate 0.850%
Fixed rate 2.550%

Fixed rate 0.010%
Fixed rate 0.340%
Fixed rate 0.500%
Fixed rate 0.375%
Fixed rate 1.605%

Interest Rate
Type Coupon

Fixed rate 0.125%

COVERED BONDS




