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Bank Name DEUTSCHE BANK AKTIENGESELLSCHAFT

LEI Code 7LTWFZYICNSX8D621K86

Country Code DE

The information on Collateral valuation - loans and advances applies only to banks meeting at least one of the criteria for significance and having a ratio of non-performing loans and advances divided by total loans and advances (excluding loans and
advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or above, therefore this bank is not required to report it to the EBA.



European

eha 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 - transitional 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 arrangements 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 transitional
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 defin|

n of Tier 1 capital

2024 EU-wide Transparency Exercise
Key Metrics

DEUTSCHE BANK AKTIENGESELLSCHAFT

As0f30/09/2023  As0f31/12/2023  Asof31/03/2024  As of 30/06/2024 COREP CODE REGULATION
48,066 47,672 48,113 €01.00 (10020,¢0010) Article 50 of CRR
48,066 47,672 48,113 ©01.00(10020,c0010) Article 50 of CRR
g ; g -C05.01(0440,c0010) riclesoo
56,395 56,050 57,992 €01.00 (10015,¢0010) Article 25 of CRR
56,395 56,050 57,992 ©01.00(10015,c0010) Article 25 of CRR
" 3 " -C05.01(r0440,c0010) - C 05.01 (r0440,c0020)
66,764 65,005 64,645 66,441 €01.00 (10010,¢0010) Articles 4(118) and 72 of CRR
€01.00 (0010,¢0010) - C 05.01 (10440,c0010)
Articles 4(118) and 72 of CRR
65,005 64,645 66,441 -C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030) (118)
354,311 349,742 354,830 356,427 €02.00 (10010,¢0010) Articles 92(3), 95, 96 and 98 of CRR
€02.00 (0010,¢0010)
354,311 349,742 354,830 356,427 ( ) Atticles 92(3), 95, 96 and 98 of CRR

-C05.01 (10440,c0040)

13.74% 13.44% 13.50% CA3 (1) -
(C01.00 (0020,¢0010) - C 05.01 (10440,c0010) )/

13.74% 13.44% 13.50% -
(C 02.00(r0010,c0010) - C 05.01 (r0440,c0040) )

16.12% 15.80% 16.27% CA3(3) -
(C01.00 (10015,c0010) - C 05.01 (10440,c0010) -

16.12% 15.80% 16.27% €05.01(10440,¢0020) ) / (C 02.00 (10010,c0010) - C 05.01 -
(10440,c0040) )

18.59% 18.22% 18.64% CA3(5) -
(C01.00 (0010,¢0010) - C 05.01 (10440,c0010)

18.59% 18.22% 18.64% -C 05.01 (0440,¢0020) - C 05.01 (10440,c0030) / -
(C 02,00 (10010,¢0010) -C 05.01 (r0440,c0040) )

1,235,213 1,240,318 1,253,772 1,261,804 € 47.00 (10300,¢0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
4.55% 4.47% 4.60% € 47.00 (10340,¢0010) Article 429 of the CRR; Delegated Regulation (EU) 2015/62 of 10 October 2014 amending CRR
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Authority Leverage ratio

DEUTSCHE BANK AKTIENGESELLSCHAFT

(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

As of 30/09/2023

57,729

As of 31/12/2023

56,395

As of 31/03/2024

As of 30/06/2024

COREP CODE

€ 47.00 (10320,c0010)

57,727 56,395 56,050 57,992 C 47.00 (r0310,c0010)
1,235,213 1,240,318 1,253,772 1,261,804 C 47.00(r0300,c0010)
1,235,211 1,240,318 1,253,772 1,261,804 C 47.00 (r0290,c0010)

4.67% 4.55% 4.47% 4.60% [A.1)/[B.1]

4.67% 4.55% 4.47% 4.60% [A.2]/[B.2]

REGULATION

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

DEUTSCHE BANK AKTIENGESELLSCHAFT

(s on future profiabilty and do ot arse rom tem - . socited 2,873 4,207 4,014 ¢ 01.00 (10370,c0010) Asticles 36(1) point (c) and 38 of CRR.
(+) Dedu DTAs that rely on future profitability and arise from tem ry differe o o o o [ 01.00 (10490,c0010) ‘Asticles 36(1) point (c) and 38; Articles 48(1} point (a) and 48{2) of CRR
'OWN FUNDS -
Transitonat period () Amount exceding the 17. threshold o o o o C 01.00 (10510,c0010) Avicle 48 of CRR.

€100 10650.0101 + 0100 (070000101
Other AdditionalTir 1 Capita s and deduc o o o o [coroomrocoin +coromuorancoonn
0100 1074400101 + 0100 748, c0010)

0100 10660.0010) + 0100 o680,c00101

AddiionalTer 1 transtional acjustments. o o o LR iithenguoin

TIER 1 CAPITAL (et of deductions and afer transitonal adjustments) 572729 56,395 56,050 57002 |coronoosscoono) Ancle25of AR

TIER 2 CAPITAL (et of deductions and after transitonal adjustments) 9,035 8610 850 saa9  [corooorsocoons) Ancle71otCAR

apitalinstrumen 5007 8583 8568 8423 [conooreocooro)+ coronuossncoo

00100 10830,0010) + C01.00 040, c0m10)
Ot Tier 2 Capital components and deductions o o o 0 [corooressocooro) coranosssconuole
00100 10870,c0010) + C01.00 10974 comto

00100 1088000101 + 01,00 0900, c0m10)

Tier2 ansitonal adjustments 2% 27 2 2 |Coron st

TOTAL RISK EXPOSURE AMOUNT asaan 19742 354830 36427 [cozooronmocoons) Arcies 215,95, s 98 o A
OWN FUNDS REQUIREMENTS.
o o o o [cosoromoconsn
COMMON EQUITY TIER 1 CAPITAL RATIO (transitional period) 13.04% 174 1.44% 1as0%  [osq -
CAPITAL RATIOS (%)
e TIER 1 CAPITAL RATIO (transitonal period) 16.20% 16.12% 15.80% 627 [osse
TOTAL CAPITAL RATIO (ransitiona period) 18.84% 1859% 1.22% mea%  [omse
CEm CapaL COMMON EQUITY TIER 1 CAPITAL fulyloade) 9,398 48,066 47672 apazz (WAL SA22 -

Fully loaded A 24sMNA 4R 224430,0)]

CETLRATIO (%)
Fully loaded"

‘COMMON EQUITY TIER 1 CAPITAL RATIO (fuly loaded) 13.04% 174 1.44% 1s0%  [oumsn -

‘Adjustments to CET1 due to FRSS transitional arrangements 2 o o o [cosorosocoonn)

Adjustments to AT1 due to IFRS transitional arrangements o o o o [cosorouocon
Memo items

‘Adjustments o T2 due to IFRS transitional arrangements o o o 0 [cosorosoconse)

‘Adjustments Included in RWAS due to IFRS 9 transitonal arangements. o o o o [cosorosoconin)

“COREP CODE'
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cluding CCR and Securitisations)*

Of which the standardised approach
Of which the foundation IRB (FIRB) approach
Of which the advanced IRB (AIRB) approach

Of which equity IRB

Counterparty credit risk (CCR, excluding CVA)*

Credit valuation adjustment - CVA

Settlement risk

2024 EU-wide Transparency Exercise

Overview of Risk exposure amounts

DEUTSCHE BANK AKTIENGESELLSCHAFT

(mln EUR, %)

Securitisation exposures in the banking book (after the cap)

Position, foreign exchange and commodities risks (Market risk)

Of which the standardised approach

Of which IMA

Of which securitisations and resecuritisations i the trading book

Large exposures in the trading book

Operational risk

Of which basic indicator approach

Of which standardised approach

Of which advanced measurement approach

Other risk exposure amounts

2 On-balance sheet toFree

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

RWAS
As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 COREP CODE
€02.00 (10040, c0010) [C 07.00 (10090, €0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130, 0220, 5001}/
207,711 229,076 234,567 236,686 +C 08.01 (10040, C0260, 5001) + C 08.01 (10050, €0260, 5001) + C 08.01 (10060, c0260, 5001) + € 08.01 {10040,
©0260, 5002) + C08.01 (r0050, c0260, 5002,) + C 08.01 (0060, c0260, 5002) + C 02.00 (10470, c0010) + C 02.00
(10460, c0010)]
'C02.00 (10060, c0010}-[C 07.00 {0090, 0220, 5001) + C 07.00 (10110, 0220, 5001} C 07.00 {0130, 0220, 5001)]|
18,722 18,541 18,144 19,123
'C02.00 (10250, c0010) - [C 08.01 (10040, 0260, 5002) + C 08.01 (0050, 0260, 5002) + C 08.01 (10080, 0260,
1,657 1,494 1,444 1,530 5002))
'C02.00 (10310, c0010) - [C 08.01 (10040, 0260, 5001) + C 08.01 (10050, 0260, 5001) + C 08.01 (10060, 0260,
187,873 189,721 193,878 195,043 s001)]
€02.00 (r0420, c0010)
10,859 10,754 11,830 12,307
'C07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130, 0220, 5001) + C 08.01 (10040, 0260,
5001) + C 08.01 (10050, 0260, 5001) + C 08.01 (10060, 0260, 5001) + C 08.01 (0040, 0260, 5002) + C 08.01
24,816 22,472 23,736 20,827 (10050, 0260, 5002,) + C 08.01 (10060, 0260, 5002) + C 02.00 (10460, €0010)]
€ 02.00 (0640, c0010)
6,262 5,276 5278 3,883
€ 02.00 (10490, c0010)
138 14 15 97
€02.00 (10470, c0010)
13,325 14,242 14,719 14,373
€02.00 (10520, c0010)
23,179 21,390 19,343 21,608
€02.00 (r0530, c0010)
3,035 2,699 2,681 3,336
'G02.00 (10580, €0010]
20,143 18,691 16,662 18,272
C 19,00 (10010, CO601)"12.5+C 20,00 (10010,c0450)12.5+MAX(C 24.00(10010, c0030),C 24.00(10010,c0100).C.
2,606 2,468 2,432 2,984 24.00(10010, ¢0110))*12.5
'G02.00 (10680, 0010]
0 0 0 0
'G02.00 (10590, c0010]
58,759 57,153 57,049 58,831
'G02.00 (10600, c0010]
4 4 0 0
'G02.00 (10610, €0010]
0 0 0 0
'G02.00 (10620, 0010]
58,759 57,153 57,049 58,831
C02.00 10630, c0010) + C 02.00 (10690, c0010)
122 120 122 122
354,311 349,742 354,830 356,427

d

o

379(1)] have not inCt

Credit Risk (CCR,

. They are instead reported in the ‘Credit Risk (excluding CCR and Securitisations) section.
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DEUTSCHE BANK AKTIENGESELLSCHAFT

(mln EUR)

Interestincome

Of which debt securities income

Of which loans and advances income
Interest expenses

(Of which deposits expenses)

(Of which debt securities issued expenses)
(Expenses on share capital repayable on demand)
Dividend income

Net Fee and commission income

Gains or (-) losses on derecognition of financial assets and liabilities not measured at fair value through profit or loss, and of non financial assets, net

Gains or (-) losses on financial assets and liabilities held for trading, net

Gains or (-) losses on financial assets and liabilities at fair value through profit or loss, net
Gains or (-) losses from hedge accounting, net

Exchange differences [gain or (-) loss], net

Net other operating income /(expenses)

TOTAL OPERATING INCOME, NET

(Administrative expenses)

(Cash contributions to resolution funds and deposit guarantee schemes)

(Depreciation)

Modification gains or (-) losses, net
(Provisions or (-) reversal of provisions)
(Payment commitments to resolution funds and deposit guarantee schemes)
(Commitments and guarantees given)
(Other provisions)
Of which pending legalissues and tax Utigauon1
Of which restructurmgl
(Increases or (-) decreases of the fund for general banking risks, net):
(Impairment or (-) reversal of impairment on financial assets not measured at fair value through profit or loss)
(Financial assets at fair value through other comprehensive income)
(Financial assets at amortised cost)
(Impairment or (-) reversal of impairment of investments in subsidaries, joint ventures and associates and on non-financial assets)
(of which Goodwill)
Negative goodwill recognised in profit or loss
Share of the profit or (-) loss of investments in subsidaries, joint ventures and associates
Profit or (-) loss from non-current assets and disposal groups classified as held for sale not qualifying as discontinued operations
PROFIT OR (-) LOSS BEFORE TAX FROM CONTINUING OPERATIONS
PROFIT OR (-) LOSS AFTER TAX FROM CONTINUING OPERATIONS
Profit or (-) loss after tax from discontinued operations
PROFIT OR (-) LOSS FOR THE YEAR

Of which attributable to owners of the parent

Information available only as of end of the year
‘2 For IFRS compliance banks “zero” in cell “Increases or () decreases of the fund for general banking risks, net” must be read as “n.a.”

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024
32,152 44,562 12,754 25,548
3523 4,887 1,569 3,131
26,819 37,108 10,505 21,207
21,880 31,136 9,674 19,516
11,386 16,617 5,571 11,354
3,190 4,323 1,322 2,614
0 0 0 0
75 120 19 56
7,027 9,195 2,613 5,203
37 59 20 34
3677 4,919 1,699 3,399
-43 -157 £ 56
979 1,206 186 416
0 0 0 0
5 -83 2 210
22,019 28,568 7,727 15,405
13,466 18,168 4,547 9,146
620 766 79 126
1,432 1,944 507 1,028
2 2 0 0
566 311 166 1,720
0 0 0 0
0 0 0 0
566 311 166 1,720
0 56 0 0
0 85 0 0
0 0 0 0
1,005 1,473 439 900
2 7 5 0
1,007 1,465 444 900
80 295 2 23
0 233 0 0
0 0 0 0
-37 52 47 33
29 4 0 0
5,004 5,605 2,034 2,430
3,494 4,826 1,455 1,496
0 0 0 0
3,404 4,826 1,455 1,496
3,407 4,708 1,426 1,427
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Total Assets: fair value and impairment distribution

DEUTSCHE BANK AKTIENGESELLSCHAFT

(min EUR) 0

. 175,604 184,438 156,224 165,797 188154 )
397,995 45,103 335,303 17,589 374,942 54,433 303,5% 16973 365,943 55,292 294,073 16,578 369,540 50,587 302,490 16,463 1FRS 7.8(a)i1FRS 8.Appendix A
86,893 1,063 80532 5298 85,862 1,166 79724 4972 97,604 633 92852 4119 103,256 704 98,248 4,304 IFRS 7.8(0)(1); FRS9.4.1.4
169 0 75 9 75 0 75 0 a5 0 a5 0 a5 0 a5 0 IFRS7.8(2)(1; FAS9.4.15
32640 13,782 15,821 3,037 35,362 18,089 14,32 2949 37,908 18573 16,323 3012 39,891 21,052 15,919 2920 1FRS 7.8(1); IFRS9.4.1.2A
632,969 598,938 640,073 650,054 1FRS 7.8(0; RS 8.4.12
204 288 o 6 889 884 0 5 309 304 0 6 282 264 0 19 1FRS 9.6.2.1; Annex V.Part 1.22; Annex V.Part 126
? 3 o o 0 14539.894(2) IFRS 9.6.5.8
34,083 33727 34921 34549
1360647 1314232 1,333,029 1353.415 1451902166

(minEUR) As 13010912023 As 0f31/1212023 As of 31/03/2024 As of 30/06/2024.
Gross carrying amount Accumulated impairment Gross carrying amount Accumulated impairment %! Gross carrying amount Accumulated impairment %! Gross carrying amount " Accumulated impairment %!
stage2 stage2 stage2 stage2 stage2 Stage2 stage2
Assets with < Assets with ssets with stage1 Assets with stage1 Asset
Assets with Stage 1 stage1 References
stage1 signifcant ut signifcant t o sig Assetswithout  significant cant Assetswithout  significant
stage3 ani Stages Stage t stage3 Stage3 stage3 Stage3
thout significant i in n credit g in credit t i ignificant it increase in credit ignificant it
in se c Creditimpaired ditimpaired Creditimpaited ditimpaired
in credit risk since iniial risk since nitial redit ; risk since nitial X increase in credit risk since intial i risk since nitial e increase incredt i
recognition gnition but risk since nitial ° ¢ r risk since nitial  recognition but ssets recogition but S5 isksincenitial  recognition but SsEts
but it e
it ition it recognition ot not credit recognition ot credit
impaired impaired impaired impaired
Financlal assets atfar Debt securlties 25,361 727 E 4 7 15 27,955 750 3 6 10 1 29751 207 E 3 5 2368 m 2 ] 5 AanexV.Port 1.31,44(6)
e through other
comprehensive income. s and advances 6283 20 7 K 1 2 6309 a5 65 - 2 21 7,148 718 102 K 4 21 6003 1112 & K % 15 AanexV.part 1.32,44(a)
R N Debt securlties 2317 126 o 12 4 a1 21720 23 65 13 o 6 20729 22 2 E o 4 20901 19 2 E 1 4 AanexV.part 1.31,44(5)
amortised cost
and acvances 549,577 53,553 11,869 498 736 3879 514,195 54,758 12817 477 709 3917 555,236 54,702 14,044 a2 730 4157 563,138 56,425 14,302 450 727 4,164 Anex.part1.32, (0]
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Breakdown of liabilities

DEUTSCHE BANK AKTIENGESELLSCHAFT

(mln EUR)

Carrying amount

LIABILITIES: As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 References

271,484 IFRS 7.8 (e) (ii); IFRS 9.BA.6

Financial liabilities held for trading 319,052 282,373 260,173

Trading financial liabilities" 0 0 0 0 Accounting Directive art 8(1)(a),(3),(6)

Financial liabilities designated at fair value through profit or loss 84,097 83,277 82,813 92,489 IFRS 7.8 (e)(i); IFRS 9.4.2.2

Financial liabilities measured at amortised cost 851,966 845,384 882,585 882,870 IFRS 7.8(g); IFRS 9.4.2.1

Non-trading non-derivative fin al liabilities measured at a cost-based method" 0 0 0 0 Accounting Directive art 8(3)

Derivatives - Hedge accounting 1,281 252 458 563 IFRS 9.6.2.1; Annex V.Part 1.26

Fair value changes of the hedged items in portfolio hedge of interest rate risk 0 0 0 0 IAS 39.89A(b), IFRS 9.6.5.8

Provisions 4,569 4,422 4,171 5,591 IAS 37.10; IAS 1.54(1)

Tax liabilities 1,241 1,071 1,187 1,132 IAS 1.54(n-0)

Share capital repayable on demand 0 0 0 0 IAS 32 IE 33; IFRIC 2; Annex V.Part 2.12

Other liabilities 24,317 22,766 25,884 24,138 AnnexV.Part2.13

Liabilities included in disposal groups classified as held for sale 267 0 0 0 IAS 1.54 (p); IFRS 5.38, Annex V.Part 2.14

Haircuts for trading liabilities at fair value! 0 0 0 0 Annex V Part 1.29

TOTAL LIABILITIES 1,286,790 1,239,546 1,257,270 1,278,267 1AS 1.9(b);IG 6

TOTAL EQUITY 73,857 74,686 75,759 75,147 I1AS 1.9(c), IG 6

TOTAL EQUITY AND TOTAL LIABILITIES 1,360,647 1,314,232 1,333,029 1,353,415 IAS 1.1G6

(1) Portfolios which are nGAAP specific, i.e. which are not applicable for IFRS reporting banks
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Breakdown of liabilities
DEUTSCHE BANK AKTIENGESELLSCHAFT

(mln EUR)

Carrying amount

Breakdown of financial liabilities by instrument and by counterparty sector

As of 30/09/2023 As of 31/12/2023 As of 31/03/2024 As of 30/06/2024 References

Derivatives 272,750 238,625 216,395 223,957 IFRS 9.BA.7(a); CRR Annex Il

Equity instruments 551 946 1,412 496 IAS 32.11; ECB/2013/33 Annex 2.Part 2.4-5

Short positions

Debt securities 45,770 42,166 41,677 46,642 Annex V.Part 1.31

Central banks 44,521 44,496 42,009 43,716 Annex V.Part 1.42(a), 44(c)

of which: Current accounts / overnight deposits 21,645 21,635 19,323 20,067 ECB/2013/33 Annex 2.Part 2.9.1

General governments 19,415 22,819 19,164 20,020 Annex V.Part 1.42(b), 44(c)

of which: Current accounts / overnight deposits 3,396 4,142 3,765 4,050 ECB/2013/33 Annex 2.Part 2.9.1

Credit institutions 39,253 44,688 50,737 57,502 Annex V.Part 1.42(c),44(c)

of which: Current accounts / overnight deposits 20,332 27,055 32,515 38,629 ECB/2013/33 Annex 2.Part 2.9.1
Deposits

Other financial corporations 131,155 123,003 127,230 132,535 Annex V.Part 1.42(d),44(c)

of which: Current accounts / overnight deposits 50,832 49,612 55,409 57,153 ECB/2013/33 Annex 2.Part 2.9.1

Non-financial corporations 223,088 226,310 226,134 220,706 Annex V.Part 1.42(e), 44(c)

of which: Current accounts / overnight deposits 161,679 168,117 166,207 161,927 ECB/2013/33 Annex 2.Part 2.9.1

Households 233,842 237,576 242,069 245,107 Annex V.Part 1.42(f), 44(c)

of which: Current accounts / overnight deposits 140,687 138,502 135,703 137,755 Annex V.Part 1.42(f), 44(c)

Debt securities issued 133,147 138,784 128,907 134,141 Annex V.Part 1.37, Part 2.98

Of which: Subordinated Debt securities issued 11,489 11,311 11,440 11,492 Annex V.Part 1.37

Other financial liabilities 112,904 91,873 130,204 122,585 Annex V.Part 1.38-41

TOTAL FINANCIAL LIABILITIES 1,256,397 1,211,287 1,226,028 1,247,406
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TOTAL RISK EXPOSURE AMOUNT

(min EUR)
As 0f 30/09/2023

Tra tinstruments
Of which: General isk

TOTAL RISK EXPOSURE AMOUNT

As of 31/12/2023

FACTOR (mc) xAVERAGE oo o1

2024 EU-wide Transparency Exercise
Market Risk
DEUTSCHE BANK AKTIENGESELLSCHAFT

INCREMENTAL DEFAULT AND

MIGRATION RISK CAPITAL CHaRGE ALLPRICE RISKS CAPITAL CHARGE FOR CTP

VaR (Memorandum item) STRESSED VaR (Memorandum item)

TOTALRISK

MULTIPLICATION EXPOSURE

FACTOR (ms) x 12 WEEK:
/aRt-

AVERAGEOFPREVIOUS AT ’WA':':“E (SVaRt  \Verace

60 WORKING DAYS
(SVaRavg)

MULTIPLICATION
WEEKS
LAST
FLOOR AVERAGE oo o
MEASURE

OF PREVIOUS 60 LAST MEASURE
(VaRt-1)
WORKING DAYS MEASURE

(VaRavg)

As 01 30/09/2023

[ _se7 L ser o Lo o ] 201 ]

As 0f 31/03/2024

Debt Instruments
which: Lrisk
which: Specific isk
Equil
Of which: General isk
Of which: Specific risk
Foreign exchange risk

Commodities risk

As 0f 30/06/2024.

As0f 31/03/2024

16,662

2477

AMOUNT  FACTOR (mo) XAVERAGE oo e v (v,
1)

INCREMENTAL DEFAULT
AND MIGRATIONRISK AL PRICE RISKS CAPITAL CHARGE FOR CTP

STRESSED VaR (Memorandum item)
CAPITAL CHARGE

VaR (Memorandum item)
TOTAL RISK
MULTIPLICATION EXPOSURE
FACTOR (ms) x 12WEEKS 12WEEKS AMOUNT
LATEST AVAILABLE LAsT LAST
AVERAGE OF PREVIOUS T AVERAGE oo oo AVERAGE oo
60 WORKING DAYS MEASURE MEASURE
(SVaRavg)

MULTIPLICATION
OF PREVIOUS 60
WORKING DAYS

(VaRavg)

As 0f 31/12/2023

[ s ] sss 1o o | o | 1601 ]

s 0f 30/06/2024.

Total

»: approach for

RR) template.




European
Banking
Authority

eh

Consolidated data

GERMANY

UNITED STATES

UNITED KINGDOM

2024 EU-wide Transparency Exercise
Credit Risk- Standardised Approach
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Total carrying amount of non-
derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 31/12/2023

Direct exposures

On balance sheet

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

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

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets held
for trading

of which: Financial assets at .
Carrying amount
amortised cost
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Notional amount

Derivatives with negative fair value
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

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

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region
Nominal Provisions

of which: Financial assets
designated at fair value through

of which: Financial assets at fair
value through other

of which: Financial assets held of which: Financial assets at . .
Carrying amount Notional amount Carrying amount Notional amount

amortised cost

for trading

profitor loss

comprehensive income
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Residual Maturity

European
Banking
Authority

(mln EUR)

Total gross carrying amount of non-derivative

Country / Region
IS financial assets

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

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 31/12/2023

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
comprehensive income

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

of which: Financial assets held of which: Financial assets at

for trading

Carrying amount c
amortised cost

Notional amount c:

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposure
amount

Nominal Provisions

rrying amount Notional amount
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European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 31/12/2023

Direct exposures

(min EUR) 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 exposure

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

Residual Maturity Country / Region

financial assets

of short positions)

of which: Financial assets held
for trading

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

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets at

amortised cost

Carrying amount

Notional amount c:

rrying amount

Notional amount
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Banking
Authority

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 31/12/2023

Direct exposures

On balance sheet Derivatives Off balance sheet

(mln EUR)

Off-balance sheet exposures

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

Risk weighted exposure

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

of which: Financial assets

of which: Financial a

ets at fair

of which: Financial assets

for trading

held

designated at fair value through
profit or loss

value through other
comprehensive income

of which: Financial assets at
amortised cost

Carrying amount

Notional amount

rrying amount

Notional amount

Nominal

Provisions
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2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 31/12/2023

Direct exposures

(min EUR) On balance sheet

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

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

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

of which: Financial assets at fair

value through other

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

of which: Financial assets held of which: Financial assets at .
Carrying amount
for trading amortised cost
comprehensive income

Derivatives

Notional amount

Derivatives with negative fair value

Carrying amount Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal Provisions

Risk weighted exposure

amount
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(mln EUR)

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

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 30/06/2024

Direct exposures

On balance sheet

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

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

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets held of which: Financial assets at

Notional amount
for trading

Carrying amount
amortised cost

Derivatives

Derivatives with negative fair value

Carrying amount Notional amount

Off balance sheet

Off-balance sheet exposures

Risk weighted exposure|
amount

Nominal Provisions
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Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 30/06/2024

Direct exposures

On balance sheet Derivatives Off balance sheet

(min EUR)
Off-balance sheet exposures

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

Risk weighted exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative
Residual Maturity Country / Region  —
Nominal Provisions

of which: Financial assets  of which: Financial assets at fair
of which: Financial assets held of which: Financial assets at . o
e designated at fair value through value through other Carrying amount Notional amount Carrying amount Notional amount
ading

amortised cost
profitor loss comprehensive income
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(mln EUR)

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

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

2024 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 30/06/2024

Direct exposures

On balance sheet

Non-derivative financial assets by accounting portfolio

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

of which: Financial assets at fair
value through other
comprehensive income

of which: Financial assets held of which: Financial assets at

for trading amortised cost

Carrying amount

Derivatives

Derivatives with positive fair value

Notional amount

Off balance sheet

Off-balance sheet exposures

Derivatives with negative fair value

Risk weighted exposure|
amount

Nominal Provisions

Carrying amount Notional amount
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Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 30/06/2024

Direct exposures

(min EUR) 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 exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross carrying amount of non-derivative

Residual Maturity financial assets

Country / Region

Nominal Provisions

of which: Financial assets held
for trading

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

of which: Financial a

ets at fair

value through other
comprehensive income

of which: Financial assets at
amortised cost

Carrying amount

Notional amount @

rrying amount Notional amount




European
e Banking
Authority
2024 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 30/06/2024

Direct exposures

(min EUR) 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 exposure|

Total carrying amount of non- amount

derivative financial assets (net
of short positions)

Total gross canying amount of non-derivative
Residual Maturity Country / Region L aonats
Nominal Provisions
of which: Financialassets  of which: Financial assets atfa
of which: Financial assets held 1o Fnancial asse ofwhich: Financial assets atair. oy Financial assets at
designated atfair value through value through other
for trading
profitor loss comprehensive income

Carrying amount Notional amount Carrying amount Notional amount
amortised cost
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(mln EUR)

Residual Maturity Country / Region

2024 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 30/06/2024

Direct exposures

On balance sheet

Non-derivative financial assets by accounting portfolio

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

Total gross carrying amount of non-derivative
financial assets

of which: Financial assets at fair
value through other
comprehensive income

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

of which: Financial assets held of which: Financial assets at

for trading amortised cost

Carrying amount

Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with positive fair value Derivatives with negative fair value

Risk weighted exposure|

amount

Nominal Provisions

Notional amount Carrying amount Notional amount

To-anr 3 3 o 0 0 0 o 9 152 Z100 T o
T3yt s o 0 o B s 0 0 w1 4200 0 0
Tav-avt a7 489 a 0 o ™ 0 0 2 720 o 0
tav-avt OtherGentrtandeastern urope 2 o 2 o 0 o o o o o o 0
fav-51 counties non EEA 1 1 1 o 0 o » b o o o 0
isv- 101 2 10 1 o 0 2 3 a2 o o 16 0
110 - more 24 20 15 o 0 B o o o oo 6 0
ol 575 x| 7 o 7 | 7 755 ED 710 ] o |
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1101 - more 1 | 1 o 0 o o 0 o o o 0
Total §| =] .q o o | o o o o o o 7
Ta-anT 77z 772 77 g g Q g T T T T v
Tan-av1 ass ass 706 o E 119 1 1 o . o 0
rv-ave o o) 7 o 0 14 1 0 o 5 2 0
r2v.avt 53 53 s o 0 o 2 2| o o o 0
13v-5Y1 Latin America and the Caritbean 369 362 88 o 0 281 17 56| 0 0 0 0
tsv- 1001 77 75 o6s o 0 102 0 o o o o 0
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Toal o 505 A.1:|za o ] | Y wo] o 5 P o |
To-nT 755 I & 0 7 7] 0 0 0 0 0 3
tam-vt a9 245 us o o 244 0 0 o o S 0
Tav-art 18 1z o o o 125 0 0 1 35 o 0
t2v.avt aiea ) 30 I o 0 2 3 0 o o 1 0
tov-sv1 204 252 o o o P o 0 o o = 0
isv- 101 1588 1740 & o S 171 o o 0 0 128 0
110 - more s s4a 5 o o s o o o o 60 0
ol S0 x| EZ) o o5 EXEd B 1 E3 sas “ g5
To-anT e EQ T o 72 20 0 0 0 = v
tam-ave o2 Y a0 o 29 20 0 . o s 0
tav-avt 64 o7 16 o 22 195 1 19 1 7 2 0
tav-avi on 004 75 a0 o 204 259 2 119 B 485 0 0
[3v-5v[ ers 2,060 1,584 1,483 0 553 23 1 58 4 o 4 0
- 1011 b sa1s 5595 o & 2| 1 7 7 7 0 0
110 -more 6913 6500 643 o ; s 0 19 o 2 o 0
ot 5506 13,905 12557 o o2 112 is 21 24 7o 720 o 569
Notes and defintions
piate 33, for March 2016
1% 100r o
2) basis,
@ -t g’ portfolio
@ .CS,tnancia espect »
a  regonal
Regions
 Kores,NewZesand,Russa, San i andTavan,
Other G non-EA: Albania, Bosnia and Heraegovin, YR Macedonia, Hontenegro, Sebiaand Turkey.
Oibout,ran,ra,Jordan, Kuat,Lebanan, Liya, O, Qatar,Saud Arabi,Suc Yemen
Ltin America: rgentin, Belize,Bolva, Bazi,Chie, Clomtsa,Costaica, Drinica, Daminican Repubic, Ecuador, ElSavcer, Grenada, Guatemaa, Guyena, Hlt Honduras, Jamalca, Mexica, Nicaragua,Panams, Paraguay, Peru, L. Kits and e, St Lucia, t.Vincent and . Tinidad and Tobago, Uruguoy, Vemezuel, ntigua A Barbuda, Arua, Bahamas, Brbados, Gayman stands,Cuba, French Guans, Guadeloupe, Mrtnque, uero Fico, Sint Batntemy, Turks And
Coicos stans, Vg stans (1), Vg lands U5
Afica: Algera, Egyp, Morocco,South Afica, Angla, Berin,Botsvana, Burkina Fas, Buruni,Cameroon, Cape Verde, Gl Afican Republic Ghad, Gomors, Congo, The Con, e 'y v, Etiopa, Gabon, Gamie,Ghana, Guine, Ginea-8ssa, Ky, Lesotho, Uiera, Madagascar, Malaw, Mal, Maurus,Maurtani, Mozambiau, Namibia, Nier,Nigria, Ananda,Sao 1 Seycneles,SeraL. nsus

Swaziland, Tanzania, Togo, Uganda, Zambia, Zimbabwe and Tunisia.

(6) The columns ™ 3

” of e0s.
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Performing and non-performing exposures
DEUTSCHE BANK AKTIENGESELLSCHAFT

Asof30/09/2023

Accumulated impairment, accumulated negative changes in far value due to

Accumulated impairment, accumulated negative changes infar value due to
. AL e £ Gross carrying amount/ Nominal amount

Gross carrying amount/ Nominal amount 2
creditriskand provisions'

creditrisk and provisions'
Colaterats and financial

Collaerats and financial
guarantees recelved on non-

‘guarantees recelved on non-

Of which non-performing* Onnon-performing exposures® performing exposures Of which non-performing* O non-performing exposures® e
h: defaulted Of which Stage 3° Of which Stage 3° Of which: defaulted Of which Stage 3° Of which Stage 3°
o

whicn
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Authority
Performing and non-performing exposures

DEUTSCHE BANK AKTIENGESELLSCHAFT

European N B
eh 2024 EU-wide Transparency Exercise

Asof31/03/2024 Asof 30/06/2024.

‘Accumulated impairment, accumulated negative changes n fai value due to

Accumutated impairment, accumulated negative changes n fai value due to N U

Gross carrying amount/ Nominal amount 3
creditrisk and provisions' creditrisk and provisions*
Collaterats and financial

Collaterats and inancial
guarantees recelved on non-

Of which: defaulted Of which Stage 3° Of which Stage 3° Of which: defaulted Of which Stage 3° Of which Stage 3*

which wfortheat




E . N
eba 232}??5;" 2024 EU-wide Transparency Exercise
uthority Forborne exposures

DEUTSCHE BANK AKTIENGESELLSCHAFT

As of 30/09/2023 As of 31/12/2023

Accumulated impairment, accumulated Accumulated impairment, accumulated

Gross carrying amount of o - ,_ . Gross carrying amount of . - . .
) changes in fair value due to creditrisk  Collateral and financial guarantees received ) changes in fair value due to creditrisk  Collateral and financial guarantees received
exposures with forbearance . » N exposures with forbearance . N
e — and provisions for exposures with on exposures with forbearance measures measures and provisions for exposures with on exposures with forbearance measures
forbearance measures” forbearance measures”

Of which collateral Of which collateral

Of which non- Of which on non- and financial Of which non- Of which on non- and financial
performing performing guarantees received performing performing guarantees received
exposures with exposures with on non-performing exposures with exposures with on non-performing

forbearance forbearance exposures with forbearance forbearance exposures with
measures measures forbearance measures measures forbearance
measures measures

(min EUR)

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governm
Credit institutions
Other financial corporations
Non-financial corporations
Loans and advances (including at amortised cost and fair value)
Central banks
General governmel
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises

Households

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice *

Non-performing forborne loans and advances that failed to meet the non-performing exit o
3
criteria

W Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

“For the on-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign f they are ts. Following this sign convention, information is disclosed with the opposite sign of what is reported according to the FINREP
framework (templates F 18.00/ F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment,
accumulated changes in fair value due to credit risk and provisions') s disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet reported with a p 3

I The information applies only to banks meeting at least one of the criteria for d having a ratio of non-per loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or
above.
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t ity
viherty Forborne exposures
DEUTSCHE BANK AKTIENGESELLSCHAFT
As of 31/03/2024 As of 30/06/2024

Accumulated impairment, accumulated Accumulated impairment, accumulated

Gross carrying amount of o o o . Gross carrying amount of - o __ )
) changes in fair value due to creditrisk  Collateral and financial guarantees received ) changes in fair value due to creditrisk  Collateral and financial guarantees received

exposures with forbearance . » N exposures with forbearance . N

e — and provisions for exposures with on exposures with forbearance measures measures and provisions for exposures on exposures with forbearance measures

forbearance measures” forbearance measures”

Of which collateral Of which collateral
Of which on non- and financial Of which non- Of which on non- and financial
performing performing guarantees received performing performing guarantees received
exposures with exposures with on non-performing exposures with exposures with on non-performing
forbearance forbearance exposures with forbearance forbearance exposures with
measures measures forbearance measures measures forbearance
measures measures

(min EUR)

Cash balances at central banks and other demand deposits
Debt securities (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
Loans and advances (including at amortised cost and fair value)
Central banks
General governments
Credit institutions
Other financial corporations
Non-financial corporations
of which: small and medium-sized enterprises

Households

DEBT INSTRUMENTS other than HFT

Loan commitments given

QUALITY OF FORBEARANCE?

Loans and advances that have been forborne more than twice *

Non-performing forborne loans and advances that failed to meet the non-performing exit

0
criteria®

(1) Forborne exposures are debt contracts in respect of which forbearance measures as defined in Article 47b(1) and (2) CRR have been applied

(2)For the on-balance sheet items, accumulated impairments and accumulated negative changes in fair value due to credit risk are disclosed with a positive sign if they are decreasing assets. Following this sign convention, information is disclosed with the opposite sign of what s reported according to the FINREP
framework (templates F 18.00/ F 19.00), which follows a sign convention based on a credit/debit convention, as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451- ITS on Supervisory reporting. However, for the off-balance sheet instruments, the same item (‘Accumulated impairment,
accumulated changes in fair value due to credit risk and provisions’) is disclosed consistently with the FINREP sign convention. This is because, based on this sign convention, the provisions on off-balance sheet reported with a pc

(3) The information applies only to banks meeting at least one of the criteria for d having a ratio of non-perf loans and advances divided by total loans and advances (excluding loans and advances classified as held for sale, cash balances at central banks and other demand deposits ) of 5% or
above.
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Breakdown of loans and advances to non-financial corporations other than held for trading
DEUTSCHE BANK AKTIENGESELLSCHAFT

ot suoarzos hstsuaiaas otsuoarans st suosizns
orvie EE ot vt ams e orwie vt ams vt vt ams
non- and advances Accumulated in non- and advances Accumulated  in fair value due non- and advances Accumulated i fair value due and advances Accumulated i fair value due
o mpament s it R e it e v mpaimen R
[E‘ A AT = 5,065 66 66 4,989 19 o 47 73 7 4,637 23 o 4317 78 78 4272 28 o 4456 %8 93 4411 33 0
"The items 3 inf; riskon 3

01), which

as explained in Annex V, Part 1 paragraphs 10 and 11 of Regulation (EU) 2021/451 - TS on Supervisory reporting.



