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EUROPEAN

BANKING
AUTHORITY

[

(min EUR, %)

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period

Common Equity Tier 1 (CET1) capital - transitional period - as if IFRS 9 or analogous ECLs
transitional arrangements had not been applied
Tier 1 capital nsitional period

Tier 1 capital as if IFRS 9 or analogous ECLs transitional arrangements had not been applied -
transitional definition

Total capital - transitional period

Total capital - transitional period - as if IFRS 9 or analogous ECLs transitional arr:
had not been applied

Risk exposure amounts

Total risk exposure amount

Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arrangements had not
been applied

Capital ratios

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as
if IFRS 9 or analogous ECLs transitional arrangements had not been applied

Tier 1 (as a percentage of risk exposure amount) - transitional definition

Tier 1 (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs
arrangements had not been applied

Total capital (as a percentage of risk exposure amount) - transitional definition

Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs
transitional arrangements had not been applied

Leverage ratios

Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

2023 EU-wide Transparency Exercise

As of

Key Metrics
Minchener Hypothekenbank eG

As of As of As of

COREP CODE

REGULATION

30/09/2022 31/12/2022 31/03/2023 30/06/2023
1,690 1,690 1,741 C 01.00 (r0020,c0010) Article 50 of CRR
€ 01.00 (r0020,0010) §
1,690 1,690 1,741 ~C 05.01 (10440,c0010) Article 50 of CRR
1,893 1,890 1,955 € 01.00 (r0015,c0010) Article 25 of CRR
€ 01.00 (r0015,c0010) :
1,893 1,890 1,955 - C 05.01 (r0440,c0010) - C 05.01 (r0440,c0020) Article 25 of CRR
1,950 1,992 2,190 € 01.00 (r0010,0010) Articles 4(118) and 72 of CRR
€ 01.00 (r0010,c0010) - C 05.01 (r0440,c0010) .
1,950 1,992 2,190 - C 05.01 (0440,0020) - C 05.01 (r0440,c0030) Articles 4(118) and 72 of CRR
8,916 9,013 9,843 € 02.00 (r0010,0010) Articles 92(3), 95, 96 and 98 of CRR
€ 02.00 (r0010,c0010) .
8,916 9,013 9,843 - C 05.01 (0440,0040) Articles 92(3), 95, 96 and 98 of CRR
18.69% 18.96% 18.75% 17.68% CA3 {1} -
(C 01.00 (r0020,c0010) - C 05.01 (r0440,c0010) )/
9 o 9 o -
18.69% 18.96% 18.75% 17.68% (C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
21.04% 21.24% 20.97% 19.86% CA3 {3} -
(C 01.00 (r0015,c0010) - C 05.01 (r0440,c0010) -
21.04% 21.24% 20.97% 19.86% C 05.01 (r0440,c0020) ) / (C 02.00 (r0010,c0010) - C -
05.01 (r0440,c0040) )
21.44% 21.87% 22.11% 22.25% CA3 {5} -
(C 01.00 (r0010,c0010) - C 05.01 (r0440,c0010)
21.87% 22.11% 22.25% - C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) /
(C 02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )
52,300 50,840 51,188 53,379 € 47.00 (0300,c0010) Article f129 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
amending CRR
3.50% 3.72% 3.69% 3.66% € 47.00 (0340,0010) :'rntgz ;129960'2 Rthe CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014
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EUROPEAN
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AUTHORITY

Leverage ratio

Minchener Hypothekenbank eG

(min EUR, %)

Tier 1 capital - transitional definition
Tier 1 capital - fully phased-in definition
Total leverage ratio exposures - using a transitional definition of Tier 1 capital

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital

Leverage ratio - using a transitional definition of Tier 1 capital

Leverage ratio - using a fully phased-in definition of Tier 1 capital

2023 EU-wide Transparency Exercise

As of
30/09/2022

As of
31/12/2022

As of
31/03/2023

As of
30/06/2023

COREP CODE

1,876 1,893 1,890 1,955  |C47.00 (r0320,c0010)
1,876 1,893 1,890 1,955  |c47.00 (r0310,c0010)
52,309 50,840 51,188 53,379 |C47.00 (r0300,c0010)
52,309 50,840 51,188 53,379 |C47.00 (0290,c0010)
3.59% 3.72% 3.69% 3.66% [A1)/[B.1]
3.59% 3.72% 3.69% 3.66% [A2)/[B.2]

REGULATION

Article 429 of the CRR; Delegated Regulation
(EU) 2015/62 of 10 October 2014 amending
CRR




B, m 2023 EU-wide Transparencv Exercise
Capital

Minchener Hypothekenbank eG

. ASof30/09/2022  Asof31/12/2022  Asof31/03/2023  Asof 30/06/2023 COREP CODE REGULATION
owN FuNDs 1911 1950 1992 2190  |coum ooy s (118) s 7201 k.
COMMON EQUETY TIER 1 CAPIAL nt o deducionsand e aling 1666 1690 1690 s |comoomoenn e s0t
oot nsrumens g ptal(ncuding share premium and net own capial s s s i |commocomomon s 200t 1 0, 27132 250 o 0 21
Retained camings ® a a a2 |cotooemocn s 261) pont 1), 262) nd 36 1) pins 0 and () of AR
—— come o o 0 0 oo s 4103, 26 ponk (6 and 36 (1) o () f R
Other Reserves 0 0 0 0 |cotsoomnconin s 117 and 2600 pin (0 of AR
[ p— 55 s ss 14 [comncoamnemo s (1123, 260 pont ()30 36 (1) P ) of Rk
Minory neres gven rcogriton in CET1. captal 0 0 3 0 |cotso oz Nk stor R
Adjusiments to CETL due toprudentia fiters o o 3 0 oo s 321035 o and 36 1) pot () GR
) intangib st (el Goosl) ) R R o [commonn s con A 1) 540 o (07 37 G A 19 60 203 2760 )
) DThs ot el n ety an o rie ooy iferences ek o R R R 0 |comocommnn s 0o (1
() IRB shortfal o creditrisk adjustments o expected loses 3 0 3 0 |cotsoomncoin s 360 pont (6, 03 15 R
(9 Defined benet pension fund 0 o 3 0 corooomocoon s 4105, 360 pot () o 41 o GR
cros hokdingsin CET1 Caplal 0 3 3 0 |corcowomemn e (122), 50 pit () 84 of AR
() xcess deduction from AT tems over ATS Capital o o 3 0 coroowomocon e 350 pont ) of GRR
<010 ois0cami0 + covon A 406,50t )37 011 U e )20 0 ) 200 i
) Deductions ebted o . " 0% s o 0 0 0 Y L s 3601)pont 0 () 310 750 of
L0 omieanins CoLon (R | Sy ki o 2 5 Gk s T PO ). 559
L ——— 3 3 3 0 oo s 351 pont ) (1 2451 Pt 5, 244(0) pot () anc 25 f CRR
) dings o CET coptl nsrumes o rancl sctr s s e 0 o 0 0 oo s 42, 360 it (421246, 45 2) 30 ) 7o AR
(9 Deductble DTAS tht elyon future proftabilty and arse from temporay diferences 0 0 0 0 cooomocoon s 361) pont 0 3n 35 s 4C) pit () 462) o R
el ) et stmens o e s e sin s ) . ) PR — e 3 51 e 00 et
() Amount exceing the 17.65% threshad 0 0 0 0 cooocesinon e 8ot R
() Insufficent coverage or non-performing e 0 0 3 0 |cosowosseonin e 360, it () an A 47 CRR
OWN FUNDS
Transitional period 8 (9 Minimum value commitment shorfa 0 0 0 0 cooocestecoon e 364 pent (1) and A 13242) CRR
() Other foeseeable tax char 0 0 0 0 |cosocosisconio e 360, ot )RR
() Adaitional deductons of CETA Captaldue to Arice 3 CRR “ s “u 20 |cowoesaconn e 3 R
CETI captal elments ordeduction -other z z 2 2 [cowosmconn -
Transtional acjustments 0 0 0 0 fewarieerniseriiz E
Transtional adjustments due to grandfathered CET Capital nstruments (+/ 0 0 3 0 |cosooumeoin s 831 0 3 and 94 o 457 of AR
Transtional adustments due to aditionalminorty 0 0 3 0 oo s 7350 460 of R
Other ranstional adustments to CETL Capial (41 0 0 3 0 oo s 600 72, 473 481 of R
ADDITIONAL TER 1 CAPITAL (netof deductions and afer transtional acustments) 200 203 200 14 oo A st of R
S — 20 o m U
(€ Excess deciuction from T2 ems over T2 captal 0 0 0 0 coooomeon
(om0
Other Adltonal e 1 Capial components and decluctions wmﬂ(mm)ocmmpmmdmm
Other Addtional Tir 1 Captal components and deductions 0 0 3 o i comeingon o
- CoLo0 (irsbeooiny
Addiionsl Tier 1 transitional adjustments cococassocamo «
Adtionai Tier 1 transitonal adustments 0 0 3 0 [umemomancon
TIER 1 CAPITAL (net of deductions and after transitional adjustments) 1876 1893 189 1955 |coooqomsconnn) e 25 R
TIER 2 CAPITAL (net of deductions and after transitional adjustments) 36 57 102 235 |cooncomconn e Tt R
< <0100 @r60.am0) + covn
Tir 2 Captal intruments 0 0 7 [ s
<010 105010+ o100
(3200010 CoLad (09300010 + C
ool e . 010 o010 € 00 (D35043010)
Other Tier 2 Captal components and deductions 35 s7 s s [ oo o
(7010 + C 010 (09740010 + €
0150 (a5782010)
o ente o100 oo o010
Tir 2 transitonal adjustments 0 0 o o [commoann co
TOTAL RISK EXPOSURE AMOUNT 8916 8916 9013 9843 |coaoncootnonny s 923,95, 9 0 o AR
OWN FUNDS
REQUIREMENTS
[T e P —— 0 0 0 0 Jeosor oo
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 18.69% 18.96% 18.75% 1.68% e -
CAPITAI. RAT‘IOS (%)
X : TIER 1 CAPITAL RATIO (transitional period) 21.00% 21.24% 2097% 1986% | g
TOTAL CAPITAL RATIO (transitional period) 21.44% 21.87% 2.11% 2% e -
CET1 Capital AL AT ST NN A LTS
COMMON EQUITY TIER 1 CAPITAL (fuly loaded) 1,666 1,69 169 1781 [RRDARIMINGAAIALS -
Fully loaded e
ET1 RATIO (%
¢ (%) COMMON EQUITY TIER 1 CAPTTAL RATIO (fully loaded) 18.69% 18.96% 18.75% 17.68%  |aussn -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 3 3 0 0 Jeosorcomocon
Adjustments to AT1 due to IFRS 9 transitional arrangements 0 0 3 0 Jeosorconoconn
Memo items
Adjustments to T2 due to IFRS 9 transitional arrangements 0 0 3 0 |cosorcomocomo)
Adjustments included in RWAS due to IFRS 9 transitional arrangements 3 3 3 0 Jeosorcomocoony

Therefore, any caoital ot elaibe from a e esorting e e nok ke o st n s ca
Tl e CETE ot oo & o9 o e e e s -COR CODE: It lead ot s oubisned et it e




2023 EU-wide Transparency Exercise
Ovel

w of Risk exposure amounts
Miinchener Hypothekenbank eG

RWAs
(min EUR, %) As of 30/09/2022 As of 31/12/2022 As of 31/03/2023 As of 30/06/2023 COREP CODE
min EUR, %)
€ 02.00 (10040, c0010) -[C 07.00 (0090, <0220, S001) + C 07.00 (0110, c0220, S001)+ C 07.00 (10130,
0220, 5001) + C 08.01 (10040, 0260, 5001) + C 08.01 (0050, 0260, 5001) + C 08.01 (0060, 0260,
S001) + C08.01 (0040, c0260, S002) + C 08.01 (10050, 0260, s002,) + C 08.01 (10060, 0260,
5002) + C02.00 (10470, 0010) + C 02.00 (0460, c0010)]
Credit risk (excluding CCR and Securitisations)® 8,071 8,002 8,081 8,927
C02.00 (10060, c0010)-[C 07.00 (0090, 0220, 5001) + C 07.00 (10110, 0220, S001)+ C 07.00 (10130,
Of which the standardised approach 1,471 1,238 1,188 1,860 €020, 5001)]
C02.00 (10250, c0010) - [C 08.01 (10040, 0260, 5002) + C 08.01 (0050, c0260, 5002) + C 08.01
Of which the foundation IRB (FIRB) approach 3,252 3,286 3,389 3,423 (10060, c0260, s002)]
C02.00 (10310, c0010) - [C 08.01 (10040, 0260, s001) + C 08.01 (10050, c0260, s001) + C08.01
Of which the advanced IRB (AIRB) approach 3,204 3,337 3370 3,487 (10060, 0260, 5001)]
C02.00 (10420, c0010)
Of which equity IRB 0 0 0 0
C07.00 (0090, <0220, 5001) + C 07.00 (0110, 0220, 5001)+ C 07.00 (10130, <0220, 5001) + C 08.01
Counterparty credit risk (CCR, excluding CVA)2 82 82 85 80 (10040, c0260, s001) + C 08.01 (0050, c0260, 5001) + C 08.01 (0060, 0260, s001) + C 08.01 (r0040,
! 0260, 002) + C 08.01 (r0050, c0260, s002,) + C 08.01 (r0060, 0260, s002) + C 02.00 (10460,
C02.00 (10640, c0010)
Credit valuation adjustment - CVA 281 275 289 278
C02.00 (10490, c0010)
Settlement risk 0 0 0 0
C02.00 (10470, c0010)
Securitisation exposures in the banking book (after the cap) 0 0 0 0
C02.00 (10520, c0010)
Position, foreign exchange and commodities risks (Market risk) 0 0 0 0
C02.00 (10530, c0010)
Of which the standardised approach 0 0 0 0
C02.00 (10580, c0010)
Of which IMA 0 0 0 0
€ 19.00 (10010, c0601)*12.5+C 20.00 (0010,c0450)*12.5+MAX(C 24.00(r0010, 0090),C
24.00(r0010,c0100),C 24.00(r0010, C0110))*12.5
Of which securitisations and resecuritisations in the trading book 0 0 0 0
€02.00 (10680, c0010)
Large exposures in the trading book 0 0 0 0
€02.00 (10590, c0010)
Operational risk 452 525 525 525
€02.00 (10600, c0010)
Of which basic indicator approach 452 525 525 525
€02.00 (10610, c0010)
Of which standardised approach 0 0 0 0
€02.00 (10620, c0010)
Of which advanced measurement approach 0 0 0 0
C02.00 (10630, c0010) + C 02.00 (10690, c0010)
Other risk exposure amounts 31 33 33 34
Total 8,916 8,916 9,013 9,843

* The positions "of which" are for information and do not need to sum up to Credit risk (excluding CCR and Securitisations)

Z On-balance sheet exposures related to Free Deliveries [according to Article 379(1)] have not been included in ‘Counterparty Credit Risk (CCR, excluding CVA). They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.




VaR (Memorandum item)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

MULTIPLICATION
TOTAL RISK EXPOSURE AMOUNT " -1 0

AVERAGE OF
PREVIOUS 60
WORKING DAYS
(VaRavg)

TOTAL RISK EXPOSURE AMOUNT

PREVIOUS
DAY (VaRt-1)

(min EUR)

As of 30/09/2022 As of 31/12/2022

: Soecific risk

Of which: General risk
: Soecific risk

STRESSED VaR (Memorandum item)

LATEST AVAILABLE
SVaRt-1)

2023 EU-wide Transparency Exercise
Market Risk
Miinchener Hypothekenbank eG

INCREMENTAL DEFAULT
AND MIGRATION RISK
CAPITAL CHARGE

ALL PRICE RISKS CAPITAL CHARGE

TOTAL RISK

EXPOSURE

12 WEEKS 12 WEEKS AMOUNT
AVERAGE LAST MEASURE FLOOR  AVERAGE

MEASURE MeasuRe MEASURE

As of 30/09/2022

As of 31/03/2023 As of 30/06/2023

Traded Debt Instruments
Of which: General risk
Of which: Specific risk

Equities
Of which: General risk
Of which: Specific risk

n

| o | o | o [ o | o | o |
As of 31/03/2023

MULTIPLICATION
FACTOR (mc) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(VaRavg)

™
INCREMENTAL
DEFAULT AND

MIGRATION RISK

CAPITAL CHARGE

VaR (Memorandum item)

STRESSED VaR (Memorandum item)

MULTIPLICATION
FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

LATEST 12 WEEKS
AVAILABLE (SVaRt: AVERAGE
ASURE

PREVIOUS DAY
(VaRt-1)

As of 31/12/2022

As of 30/06/2023

LAST
MEASURE

ALL PRICE RISKS CAPITAL CHARGE

TOTAL RISK

EXPOSURE

12 WEEKS AMOUNT

FLOOR  AVERAGE
E

ASURE MEASURE

Market risk template does not include CIU positions under the particular approach for position risk in CIUs (Articles 348(1), 350 (3) c) and 364 (2) ) CRR), which instead are included in the RWA OV1 template.



Consolidated data

GERMANY

SWITZERLAND

LUXEMBOURG

UNITED STATES

2023 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Minchener Hypothekenbank eG

original Exposure’

[T P ————r

PR —————
Exnosures in default
tems associated with particulariv hiah risk
Jnds

Standardised Approach

As0f30/09/2022

Velue sdiustment> ™™ original Exposure’

Exposure Value!  Risk exposure amount Y71

Standardised Total

Asof 31/12/2022

Exposure Value!

sk exposure amoun. VAU dlusmentsand

ot a5 o st quater

original Exposure’

Standardised Approach

As0f30/09/2022

Exponre vaie!  Riskexposreamount VoM SIS 1

Asof 31/12/2022

ExporeVaus!  Risk xposure amount V2 distments and

@

Original Exposure’

S ———

o uich: SHE

Exnosures in default

Items associated with articularlv hiah risk

Covered bonds

Claime on institutions and cornorates with 2 ST eradit assessment
————————T

Standardised Approach

As0f30/09/2022

[rEm—
o Vet | ik g VRSB |

Asof 31/12/2022

Value adjustments and

Exposure Value'  Risk exposure amount

@

Original Exposure’

[ P ——————
Reaianal aovernments a local autharities

e ————
o ubich: SHE
Exnasuresin default
R
Coverad bonds
Claime on institutions and cornorates with 2 ST eradit assassment
JR————————t

Standardised Approach

As0f30/09/2022

Exposure Value! = Original Exposure’

sk exponur amount V2e distments and

Asof 31/12/2022

Value adjustments and

Exposure Value!  Risk exposure amount

@

Original Exposure’

[ P ——————
Reaianal aovernments a local autharities

PR ————
o ubich: SHE

Exnasuresin default
R
bonds
lone and coraratas with a ST cradit
Collactive investmants undartakinas (CTL
Eauity

Prrr—
Standardised Total’

Standardised Approach

As0f30/09/2022

Exposure Value! = Original Exposure’

sk exponur amount V2e distments and

Asof 31/12/2022

Exposure Value!

sk exponara amount Vo< dltments and

@




2023 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Minchener Hypothekenbank eG

original Exposure’

e
[ P ——————
or local authorities

of wich: SHE
PR —————

fautt
cociated with narticularly hiah risk

Covered bonds

Claim on institutions and cornorates with 2 ST credi assessment

[ ————————=)

Eauity

re—

Standardised Total

Standardised Approach

As0f30/09/2022

Exposure Value! Original Exposure’

sk exponure amount VA< disiments and

Asof 31/12/2022

Exposure Value!

@

Risk exposure amount

Value adjustments and
provisions®
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y 2023 EU-wide Transparency Exercise

Credit Risk - Standardised Approach
Minchener Hypothekenbank eG

Standardised Approach

As0f31/03/2023 As0f30/06/2023

Original Exposure’  Exposure Value!  Risk exposure amount Original Exposure’  Exposure Value'  Risk exposure amount

Value adjustments and
provisions

Value adjustments and
provisions

[T P ————r

Consolidated data

PR —————
of wich: SHE
Exnosures in default

ms associated with oarticularly hiah risk

@) Standarased

oot a5 o st quarter

Standardised Approach

As0f31/03/2023 As0f30/06/2023

orgins Exposur! Exposure Vaue! sk exposure amount V2SSO oy pont cxponurevalue!  Risk exposure amount V21U 2utments nd

GERMANY

Standardised Approach

Asof31/03/2023 As0f30/06/2023

TR —— TR——
oriolExponr’ Exposre Vaue! sk exposure amount VU SNSTNS NG 0 bonrst exponurevaii! Rk exposreamount Y41 2stmen

P ————

Standardised Approach

Asof31/03/2023 As0f30/06/2023

Original Exposure’  Exposure Value!  Risk exposure amount Original Exposure’  Exposure Value®  Risk exposure amount

Value adjustments and
provi

[ P ——————

LUXEMBOURG

PR ————
Exnasuresin default
me assaciated with narticularly hiah risk
Coverad bonds
Claime on institutions and cornorates with 2 ST eradit assassment

Standardised Approach

As0f31/03/2023 As0f30/06/2023

Value adjustments and

Original Exposure’  Exposure Value!  Risk exposure amount Original Exposure’  Exposure Value®  Risk exposure amount

UNITED STATES

PR ————
Exnasuresin default

me assaciated with narticularly hiah risk
Coverad bonds
Claime on inctiutions and cornorates with ST cradit a
Collactive investmants undartakinas (CTL
Eauity

Prrr—
Standardised Total’




2023 EU-wide Transparency Exercise
Credit Risk - Standardised Approach
Miinchener Hypothekenbank eG

As0f31/03/2023

Original Exposure’  Exposure Value'  Risk exposure amount

[ P ——————
P ———————————
[ e——
[ ———
rS———————
Insttutions
Cornarates
of wich: S
Retail
of wich: SHE
PR —————
of wich: SHE
Exnosures in default
Items associated with oarticularlv hioh risk
Covered bonds
Claims on insttutions and corporates
inas

with a ST credit assassment
ve investments undertakinas (CIU

Standardised Approach

i TS

As0f30/06/2023

Exposure Value®

Risk exposure amount

Value adjustments and
provisions’
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Credit Risk - IRB Approach

Miinchener Hypothekenbank eG

IRB Approach

As of 30/09/2022 As of 31/12/2022

e expone Riskexposwoamount  Vale  orgon Exposure’ Riskexposureamount  Value

Exposure
Value! Value!

provisions

provisions which: which
et

Central banks and central governments
Institutions
Corporates
orparates - Of Which: Spe
Corporates - Of Which:

Secured on real estate property

el estate pr

Consolidated data

Retail - Other Retail -

Equity
Other non credit-obligation assets
IRB Total®

GERMANY

SWITZERLAND

LUXEMBOURG

UNITED STATES

Eq
ot

IRB Tot:

[T pr—

@

2s.0f st quater

IRB Approach

As of 30/09/2022

Original Exposure® — Risk exposure amount N
Value!
which: which

efaulted
0

provisions

ich: Spe
of Which: SHE

Secured on real estate property
Secured on rea estate p

I - Other Retail
1 - Other Rotai

ity
her non credit-obligation assets.
B Total

As of 31/12/2022

Original Exposure® E— Risk exposure amount.
Value!
which: which

IRB Approach

s of 30/09/2022

[Ep— Risk exposure amount

Value
adjustments
and

Exposure

Value!

o which: which:

(min EUR. defaulted defauled
0

provisions

Institutions
Corporates

Corparates - Of Which: Specialsed Lending
Corporates - OF Which: SME

Secured on real estate property
Retal - Se property - OF Which;
I - Secured on rea estate property - Of Which
Qualifying Revolving
Other Retail
Retal - Other Retal - OF Which: SME
Retail - Oher Retail - OF Which: non-SHE

n assets

As of 31/12/2022

Original Exposure® Risk exposure amount.

Exposure
Value!

IRB Approach

As of 30/09/2022

. isk exposure amount Value
riginal Expocure’ Exposure b © adjustments
alue* and
provisions

I
Central banks and central governments
Institutions
Corporates
Of Which: Specialised Lending
Corporates - Of Which: SME

Secured on real estate property
- Secured on property - OF
Secured on real estate oroperty - OF

F Which: SME

: nomSHE

As of 31/12/2022

[ p— — Risk exposure amount
jaluet

IRB Approach

As of 30/09/2022

riginal Exposure’ — Risk exposure amount
Value!
of which: which:  provisions
¢ defauted defauted
[T pr— 0
Institutions
Corporates.
Of Which: Specialised Lending
Corporates - Of Which: SE

Secured on real estate property
Retail - Secured on real estate property - Of Which: SME
Retai - Secured on real estate oroperty - Of Which: non

Qualifying Revolving

Other Retail

Equity
Other non credit-obligation assets
IRB Total

Value
adjustments
and

As of 31/12/2022

[Epe— — Risk exposure amount
jaluet

o which:

defaulied

. colcuated

Value
adjustments

provisions

Value
adjustments
and

provisions

Value
adjustments
and

provisions

cccccccccoyyen

Value
adjustments
and

provisions
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Credit Risk - IRB Approach

Miinchener Hypothekenbank eG

IRB Approach

As of 30/09/2022 As of 31/12/2022

e G Risk exposure amount Value r @ Risk exposure amount Value

CronziBee Exposure o adjustments  O19inal Exp Exposure ® adjustments
and Value! and

which: provisions

fauled

provisions

(i v

Central banks and central governments
nstitutions
Corporates

gg°°

porates - OF Which: Spe
of Which

hich: SME
hich: non-S1

Equity
Other non credit-obligation assets
IRB Total
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EL m 2023 EU-wide Transparency Exercise
Credit Risk - IRB Approach

Miinchener Hypothekenbank eG

Original Exposure’

‘Central banks and central governments
Institutions
orporats
Corporates - OF Whic
Corporates - Of Which: SME

Consolidated data Retail
Retail - Qualifying Revolving
etail - Other Retail
Retall - Other Retai - OF Whi
Rl - Other Retai - OF Whi
Equity.
Other non credit-obligation assets
1RS Total

(1) Original exposire, unike Exposure val
2) "8

IRB Approach

As of 31/03/2023

[—— Vatue
" adjustments

Exposure
lue*

provisions,

Original Exposure’

of which
defauited

As of 30/06/2023

Risk exposure amount
Exposure oo
Value'

of which
defauited

2019 exercise.

Value
adjustments|

provisions,

s of ot quarter

Original Exposure’

JENE
‘Central banks and central governments
Instit

Corporates - OF Whi

E d Lending
ihich: SME

Corporates - OF

Retail - Secured on real estate property
Reta ed on real estate:

GERMANY

Retail - Other Retail
Retail - Other Retai - OF Whid
Rt - Other Retail - Of Which: non-SME

qu
Other non credit-obligation assets
IRB Total

(1) Origial exposire, uniike Exposure

Original Exposure’

(rin
‘Central banks and central governments
Institutions
Corporates
Corporates - OF Which: Speciaised Lending
Corporates - Of Which:

SWITZERLAND

e red on real
Retail - Qualifying Revolving

Refail - Other Retai - Of Which: SME
Retail - Other Retai - OF Which: non-SME

(1) Original exposire, unlike Exposure

Original Exposure’

(rin
‘Central banks and central governments

rates - OF Whi Lending
Corporates - Of Which: SME
Retail - Secured on real estate property

Refall - Secured on rea estate property
LUXEMBOURG Retal - Secured on real estate proverty
Retail - Qualifying Revolving
etail - Other Retail

Refail - Other Retai - Of Which: SME
Other Retail - Of Which:

(1) Original exposire, unlike Exposure

Original Exposure

o which

(rin e au
‘Central banks and central governments
Institutions

rat Lending
Corporates.

Which: SME

Retail - Secured on real estate property
UNITED STATES = ate property

Retal - Secured on real estate proverty
Retail - Qualifying Revolving
Ret

Other Retail - Of W
Retail - Other Retail - 0F W

ccoccooocoyyo ol

Equity.
Other non credit-obligation assets
IRB Total

(1) Original exposire, unike Exposure val

defauited
o

IRB Approach

As of 31/03/2023

Risk exposure amount Value
Br=ED adjustments
Value' &
Of which:  provisions
defauited
o

Original Exposure’

ich
defauited
0

As of 30/06/2023

Risk exposure amount
Exposure oo
Value'

Of which
defauited

IRB Approach

As of 31/03/2023

Risk exposure amount Value
Exposure adjustments
Value! and

Of which:  provisions

ccccognggnonoo

! Exposure’

o

ich:
defauited

As of 30/06/2023
Risk exposure amount
Exposure P
Value!
o which
defauited

factors or

IRB Approach

As of 31/03/2023

Risk exposure amount

Value
adjustments
and

Exposure
Value!

provisions

Original Exposure

o which
defauited

As of 30/06/2023
Risk exposure amount
Exposure P
Value!
o which
defauited

IRB Approach

As of 31/03/2023

Risk exposure amount Value
Exposure adjustments
Value! and

Of which:  provisions
!

ccoccooocoyyo ol

Original Exposure

As of 30/06/2023

Risk exposure amount
Exposure P
Value!

Value
adjustments|

provisions,

Value
adjustments|
and

provisions

Value
adjustments|
and

provisions

Value
adjustments|
and

provisions,
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EL m 2023 EU-wide Transparency Exercise
Credit Risk - IRB Approach

Miinchener Hypothekenbank eG

IRB Approach

As of 31/03/2023 As of 30/06/2023

Value

Orgna| Exposure! gy NSKOORCImOt (S Otgmelmponel ey Rekemomreamant oS
Value! and Value! and
Of which:  provisions

provisions,

defauited

o whi
defauited

(o 1k,
‘Central banks and central governments
Institutions
Corporates

sEge

Corporates - OF Which: Speciaised Lending
Corporates - Of Which: SME

Retail - Secured on real estate property
Retall - Secured on real estate p
red on real estate e

Retail
Retail - Qualifying Revolving
Retail - Other R

Retall - Other Retai - OF Whi
Rl - Other Retai - OF Whi

cccccccooggges
cccccccooggges

Equity.
Other non credit-obligation assets
IRB Total

(1) Original exposire, uniike Exposure



2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Miinchener Hypothekenbank eG
As of 31/12/2022
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Risk weighted
Total carrying amount of ‘exposure amount
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets | OF Which: Financial assets  of which: Financial assetsat o
; designated at fair value fair value through other
held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

Austria

rav.ovr
rav.avr
ray-syr
sy -10vr
10V - more

Belgium

[

S

[

S

3
oloc ccococoolploc o oo
oloccocococolplocooooo
oloc ccococoolploc o oo
olocccccolploccococoo
olossoooofols 5555 5 o
olossoooolols 5 5 5 5 5 o
olossoooofols 5555 5 o
olosssooolols o o 50 5 o
olosssooofols o505 5 5
olsss5555fols 5 5 55 5 o

To-3aMT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Bulgaria

T0-3MT
raM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

cyprus

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Czech Republic

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Denmark

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Estonia




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Miinchener Hypothekenbank eG
As of 31/12/2022
Direct exposures
On balance sheet Derivatives Off balance sheet
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) Nominal

Residual Maturity Country / Region

) of which: Financial assets of which: Financial assets at )
of which: Financial assets ; of which: Financial assets at
; designated at fair value fair value through other
held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount ~ Carrying amount Notional amount

France

To-3MT 5

fam-ave 1 1
rveave 28 28

r2v-3vr 9 9

13y-5v1 Germany 337, 337]

IsY - 10Y 543] 543
110 - more 1,468] 1,468
Total 2,501 2,501

oloccccooololocccood
oloccoosololsssssss
O ) P
oloccoosololsssssss
R )
D )
R ) P

oloccoocoolplocccooad
oloccoocoolplocccood
oloccoocoolplocccooad

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Croatia

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Greece

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Hungary

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Ireland

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Italy

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Latvia




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Miinchener Hypothekenbank eG
As of 31/12/2022
Direct exposures
On balance sheet Derivatives Off balance sheet
Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) Nominal

Residual Maturity Country / Region

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount. Notional amount. Carrying amount. Notional amount

Lithuania

Luxembourg

oloc oo oo of
oloccocoo o
olo c oo oo of
oloccooo o
olo c oo oo of
oloccoc oo
olosooo00o
olos 550500
olosooo00o
olosooooo
olosos005
ols s 55550

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Malta

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Netherlands

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Poland

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Portugal

olo c oo oo of
oloccoooof
olo c oo oo of
olocco oo
oloccococoo
oloccoooo
oloccococoo
oloccoocoo
olocccocoo
oloccoooo

Bloc8oooo
18]

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Romania

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Slovakia

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Slovenia




Residual Maturity

To-aMr1
raM-1vr
rav.ovr
rav.avr
ray-syr
sy -10vr
10V - more

Country / Region

Spain

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

of which: Financial assets
held for trading

2023 EU-wide Transparency Exercise
by country of the counterparty

gover p
Miinchener Hypothekenbank eG
As of 31/12/2022
Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

Derivatives with negative fair value

Carrying amount Notional amount ~ Carrying amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal Provisions

To-3aMT
raM-1vr
rav.ovr
rav.avr
ray-syr
sy -10vr
10V - more

Sweden

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

United Kingdom

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Iceland

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Liechtenstein

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Norway

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more

Australia

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more

Canada

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more

Total

Hong Kong




Residual Maturity

To-aMr1
raM-1vr
rav.ovr
rav.avr
ray-syr
sy -10vr

10V - more
Total

Country / Region

Japan

Total carrying amount of
Total gross carrying amount of non- non-derivative financial

derivative financial assets assets (net of short

positions)

of which: Financial assets
held for trading

2023 EU-wide Transparency Exercise
by country of the counterparty

gover p
Miinchener Hypothekenbank eG
As of 31/12/2022
Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

Derivatives with negative fair value

Carrying amount Notional amount ~ Carrying amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal Provisions

To-3aMT
raM-1vr
rav.ovr
rav.avr
ray-syr
sy -10vr

10V - more
Total

us.

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

China

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Switzerland

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Other advanced economies
non EEA

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more
Total

Other Central and eastern
Europe countries non EEA

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Middle East

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1

[10Y - more
Total

Latin America and the
Caribbean




2023 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Miinchener Hypothekenbank eG
As of 31/12/2022

Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets O hich: Financial assets - of which: Financial assets at ¢ e Financial assets at
designated at fair value fair value through other

held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

favaave
ravosvr Africa

sy - 1071
£10Y - more

Total

To-3MT q 0 0 0 0 D 0 a 0 Q 0 0

ram-1vr 0 0 0 0 0 0 0 o 0 0 0 0

r1y-2vr 0 0 0 0 0 0 0 o 0 0 0 0

r2v-3vr others 0 0 0 0 0 0 0 o 0 0 0 0

13Y-sYr 0 0 0 0 0 0 0 o 0 0 0 0

IsY - 10Y 0 0 0 0 0 0 0 o 0 0 0 0
110Y - more 3£| 3£| 0 0 0 0 0 o 0 a a 0

ota 30 30] ) o ) o o ) o o o ) o

Information disclosed in this template s sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 March 2018.
(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total *Debt securities and loans receivables”. Country of breakdown is only available for institutions that hold non-domestic sovereign exposures of 10% or more compared to total sovereign exposures. Where the latter threshold is not met, information s disclosed through the aggregate "Others"
(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and o not include exposures to other counterparts with full or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.
(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk (i.e. CDS, financial guarantees) booked in all the accounting por balance sheet). and or accounting dlassification of the positions
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local govemments.

(5)Residual countries not reported separately in the Transparency exercise

Region:

Other advanced non-EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Isiands, Virgin Islands (British), Virgin Islands (U.S. ).

Aftica: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burund, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sa0 Tome And Principe,
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, United Republic Of Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tunisia,

(6) The columns Total carrying amount of non-derivative financial assets (net of short positions)' provide information on a net basis, whilst the related 'of which' positions present information on a gross basis.

(7) The values for the ‘Other” bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.

(8) Information on Non-derivative financial assets by accounting portfolio is not included for institutions applying nGAAP



Total carrying amount of
non-derivative financial
assets (net of short
positions)

Total gross carrying amount of non-
derivative financial assets

Residual Maturity Country / Region

Austria

2023 EU-wide Transparency Exercise
by country of the counterparty

gover p
Miinchener Hypothekenbank eG
As of 30/06/2023
Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

of which: Financial assets at ¢
fair value through other

R amortised cost
comprehensive income

of which: Financial assets
designated at fair value
through profit or loss

of which: Financial assets

held for trading Notional amount

Carrying amount

Carrying amount

Derivatives with negative fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal

rav.ovr
rav.avr
ray-syr
sy -10vr
10V - more

Belgium

oloc ccococoolploc o oo
oloccocococolplocooooo
oloc ccococoolploc o oo
olocccccolploccococoo
olossoooolple oo ooo o
S )

olossoooslple oo ooo o

R )

olosssooolploocooo o
olss 55505l o o000 o
o

To-3aMT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Bulgaria

T0-3MT
raM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

cyprus

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Czech Republic

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Denmark

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more

Estonia

Total




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Miinchener Hypothekenbank eG
As of 30/06/2023
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) Nominal
TR EE e of which: Flnanc@ assets  of which: Financial assets at TR e e e
. designated at fair value fair value through other
held for trading ! ougt amortised cost
through profit or loss comprehensive income

Residual Maturity Country / Region

Carrying amount Notional amount ~ Carrying amount Notional amount

%
2
88 oo

France

Iy

5

2

£ |2

H

g
Rleco

To-3aMT
raM-1vr 225 225,
rav-ovr 46| 46|
rav-3vr
13Y-5Y1
I5Y-10v 1

[10Y - more

Total

Germany

oloccoocoolplocccooad
oloccoocoolplocccood
oloccoocoolplocccooad
oloccoccoolplocccood
olocooooololooosss o
O ) P
olocooooslolooosss o
R )
D )

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Croatia

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Greece

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Hungary

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Ireland

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Italy

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Latvia




2023 EU-wide Transparency Exercise
goveri p by country of the counterparty

Miinchener Hypothekenbank eG
As of 30/06/2023
Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions) Nominal

Residual Maturity Country / Region

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

of which: Financial assets

held for trading Carrying amount. Notional amount. Carrying amount. Notional amount

Lithuania

Luxembourg

5

2
£ |2

H

g

s

5% ccooo o
ol
Blrococoodl
olo c oo oo of
oloccooo o
olo c oo oo of
oloccoc oo
olosooo00o
olos 550500
olosooo00o
olosooooo
olosos005
ols s 55550

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Malta

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Netherlands

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Poland

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more
Total

Portugal

Bloo¥ooo o

olo c oo oo of
oloccoooof
olo c oo oo of
olocco oo
oloccococoo
oloccoooo
oloccococoo
oloccoocoo
olocccocoo
oloccoooo

o
o

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Romania

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more
Total

Slovakia

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more
Total

Slovenia




Residual Maturity

To-aMr1
raM-1vr
rav.ovr
rav.avr
ray-syr
sy -10vr
10V - more

Country / Region

Spain

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

of which: Financial assets
held for trading

2023 EU-wide Transparency Exercise
by country of the counterparty

gover p
Miinchener Hypothekenbank eG
As of 30/06/2023
Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

Derivatives with negative fair value

Carrying amount Notional amount ~ Carrying amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal Provisions

To-3aMT
raM-1vr
rav.ovr
rav.avr
ray-syr
sy -10vr
10V - more

Sweden

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

United Kingdom

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Iceland

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Liechtenstein

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Norway

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more

Australia

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more

Canada

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13y-5v1
I5Y-10v 1
[10Y - more

Total

Hong Kong




Residual Maturity

To-aMr1
raM-1vr
rav.ovr
rav.avr
ray-syr
sy -10vr
10V - more

Country / Region

Japan

Total carrying amount of
Total gross carrying amount of non- non-derivative financial

derivative financial assets assets (net of short

positions)

of which: Financial assets
held for trading

2023 EU-wide Transparency Exercise
by country of the counterparty

gover p
Miinchener Hypothekenbank eG
As of 30/06/2023
Direct exposures

On balance sheet Derivatives

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value

of which: Financial assets  of which: Financial assets at
designated at fair value fair value through other
through profit or loss comprehensive income

of which: Financial assets at
amortised cost

Derivatives with negative fair value

Carrying amount Notional amount ~ Carrying amount

Off balance sheet

Off-balance sheet exposures

Risk weighted
exposure amount

Nominal Provisions

To-3aMT
raM-1vr
rav.ovr
rav.avr
ray-syr
sy -10vr
10V - more

us.

To-3aMT
raM-1vr
rav-ovr
rav-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

China

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Switzerland

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Other advanced economies
non EEA

T0-3MT
r3aM-1vr
rav-2vr
rayv-3vr
13Y-5Y1
I5Y-10v 1
[10Y - more

Other Central and eastern
Europe countries non EEA

T0-3MT
raM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more

Middle East

T0-3MT
r3aM-1vr
rav-2vr
rav-3vr
13Y-5v1
I5Y-10v 1
[10Y - more

Total

Latin America and the
Caribbean




2023 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Miinchener Hypothekenbank eG
As of 30/06/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

Total carrying amount of
Total gross carrying amount of non- non-derivative financial
derivative financial assets assets (net of short
positions)

Residual Maturity Country / Region

Nominal
of which: Financial assets O hich: Financial assets - of which: Financial assets at ¢ e Financial assets at
designated at fair value fair value through other

held for trading amortised cost

through profit or loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount

favaave

ravosvr Africa

sy - 1071
£10Y - more

Total
To-3MT q 0 0 0 0 D 0 a 0 Q 0 0
ram-1vr 0 0 0 0 0 0 0 o 0 0 0 0
r1y-2vr 0 0 0 0 0 0 o o 0 0 0 0
r2v-3vr 0 0 0 0 0 0 o o o 0 0 0
13y-5vr Others ol 0 0 0 0 of 0 0 o of o 0
IsY - 10Y 0 0 0 0 0 0 o o 0 0 0 0
110Y - more 3£| 3£| 0 0 0 0 0 o 0 9 0 0
ota 30 30] ) o ) o o ) o o o ) o

Information disclosed in this template s sourced from COREP template C 33, introduced with the reporting framework 2.7, applicable for reports as of 31 March 2018.
(1) Information on sovereign exposures is only available for institutions that have sovereign exposures of at least 1% of total *Debt securities and loans receivables”. Country of breakdown is only available for institutions that hold non-domestic sovereign exposures of 10% or more compared to total sovereign exposures. Where the latter threshold is not met, information s disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and o not include exposures to other counterparts with full or partial government guarantees
(3) The banks disclose the exposures in the "Financial assets held for trading" portfolio after offsetting the cash short positions having the same maturities.

(4) The exposures reported include the positions towards counterparts (other than sovereign) on sovereign credit risk i.e. CDS, financial guarantees) booked in all the accounting por balance sheet). and or accounting classification of the positions
the economic substance over the form must be used as a criteria for the identification of the exposures to be included in this column. This item does not include exposures to counterparts (other than sovereign) with full or partial government guarantees by central, regional and local govemments
(5) Residual countries not reported separately in the Transparency exercise

Regions:

Other advanced non-EEA: Israel, Korea, New Zealand, Russia, San Marino, Singapore and Taiwan.

Other CEE non-EEA: Albania, Bosnia and Herzegovina, FYR Macedonia, Montenegro, Serbia and Turkey.

Middle East: Bahrain, Djibouti, Iran, Iraq, Jordan, Kuwait, Lebanon, Libya, Oman, Qatar, Saudi Arabia, Sudan, Syria, United Arab Emirates and Yemen.

Latin America: Argentina, Belize, Bolivia, Brazil, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, St. Kitts and Nevis, St. Lucia, St. Vincent and the Grenadines, Suriname, Trinidad and Tobago, Uruguay, Venezuela,Antigua And Barbuda, Aruba, Bahamas, Barbados, Cayman Islands, Cuba, French Guiana, Guadeloupe,
Martinique, Puerto Rico, Saint Barthélemy, Turks And Caicos Isiands, Virgin Islands (British), Virgin Islands (U.S. ).

Aftica: Algeria, Egypt, Morocco, South Africa, Angola, Benin, Botswana, Burkina Faso, Burund, Cameroon, Cape Verde, Central African Republic, Chad, Comoros, Congo, The Democratic Republic Of The Congo, Céte D'lvoire, Equatorial Guinea, Eritrea, Ethiopia, Gabon, Gambia, Ghana, Guinea, Guinea-Bissau, Kenya, Lesotho, Liberia, Madagascar, Malawi, Mali, Mauritius, Mauritania, Mozambique, Namibia, Niger, Nigeria, Rwanda, Sa0 Tome And Principe,
Senegal, Seychelles, Sierra Leone, South Sudan, Swaziland, United Republic Of Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tunisia,

(6) The columns Total carrying amount of non-derivative financial assets (net of short positions)' provide information on a net basis, whilst the related 'of which' positions present information on a gross basis.

(7) The values for the ‘Other” bucket is calculated subtracting from the reported Total the breakdown of the listed countries. As a result of precision and rounding in the calculation we accept an approximation in the order of e04.
(8) Information on Non-derivative financial assets by accounting portfolio is not included for institutions applying nGAAP




