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2022 EU-wide Transparency Exercise
Key Metrics

Miinchener Hypothekenbank eG

As of As of As of As of

(min EUR, %) 30/09/2021  31/12/2021 = 31/03/2022  30/06/2022  COREPCODE REGULATION

Available capital (amounts)

Common Equity Tier 1 (CET1) capital - transitional period 1,626 1,653 1,659 € 01.00 (r0020,c0010) Article 50 of CRR

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

C 01.00 (r0020,c0010)

1,626 1,653 1,659 - € 05.01 (r0440,c0010)

Article 50 of CRR

Tier 1 capital - transitional period 1,747 1,775 1,860 € 01.00 (r0015,c0010) Article 25 of CRR

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

€ 01.00 (r0015,c0010)

1747 1775 1,860 - € 05.01 (r0440,c0010) - C 05.01 (r0440,c0020)

Article 25 of CRR

Total capital - transitional period 1,790 1,820 1,901 € 01.00 (r0010,c0010) Articles 4(118) and 72 of CRR

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

€01.00 (r0010,c0010) - C 05.01 (r0440,c0010)

1790 1,820 1,901 - C 05.01 (r0440,c0020) - C 05.01 (r0440,c0030)

Articles 4(118) and 72 of CRR
Risk exposure amounts

Total risk exposure amount 7,975 8,401 8,756 € 02.00 (r0010,c0010) Articles 92(3), 95, 96 and 98 of CRR

Total risk exposure amount as if IFRS 9 or analogous ECLs transitional arran: nts had not € 02.00 (r0010,c0010)

been applied 7,975 8,401 8,756 € 05,01 (10440,:0040) Articles 92(3), 95, 96 and 98 of CRR

Capital ratios

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition 20.21% 20.39% 19.68% 18.94% CA3 {1} -

Common Equity Tier 1 (as a percentage of risk exposure amount) - transitional definition - as (C 01.00 (r0020,c0010) - C 05.01 (r0440,c0010) )/

" S : 20.21% 20.39% 19.68% 18.94% -

if IFRS 9 or analogous ECLs transitional arrangements had not been applied 8 (C02.00 (r0010,c0010) - C 05.01 (r0440,c0040) )

Tier 1 (as a percentage of risk exposure amount) - transitional definition 21.69% 21.91% 21.13% 21.24% CA3 {3} -
. : : ™ (C01.00 (0015,c0010) - C 05.01 (r0440,c0010) -

Tier 1 (as a percentage of risk e)fposure amount) as if IFRS 9 or analogous ECLs transitional 21.69% 21.91% 21.13% 21.24% C05.01 (10440,60020) ) 1 (€ 02.00 (10010,c0010) - € :

arrangements had not been applied 05.01 (0440,c0040) )

Total capital (as a percentage of risk exposure amount) - transitional definition 22.14% 22.45% 21.66% 21.71% CA3 {5} -

(C 01.00 (0010,c0010) - C 05.01 (r0440,0010)
22.45% 21.66% 21.71% - € 05.01 (0440,c0020) - C 05.01 (r0440,c0030) / -
(C 02.00 (0010,c0010) - C 05.01 (r0440,c0040) )

Total capital (as a percentage of risk exposure amount) as if IFRS 9 or analogous ECLs
" - 22.14%
transitional arrangements had not been applied

Leverage ratios

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

Leverage ratio total exposure measure - using a transitional definition of Tier 1 capital 47,506 amending CRR

48,451 49,382 52,073 € 47.00 (r0300,c0010)

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

Leverage ratio - using a transitional definition of Tier 1 capital 3.56% 3.61% 3.59% 3.57% C 47.00 (r0340,c0010) amending CRR
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Leverage ratio

Miinchener Hypothekenbank eG

As of As of
(min EUR, %) 30/09/2021 31/12/2021

As of
31/03/2022

As of

30/06/2022  COREP CODE REGULATION

Tier 1 capital - transitional definition 1,691 1,747 1,775 1,860  |C 47.00 (r0320,c0010)

Tier 1 capital - fully phased-in definition 1,691 1,747 1,775 1,860 |C47.00 (r0310,c0010)| e 426 of the CRR; Delegated Regulation

(EU) 2015/62 of 10 October 2014 amending
CRR

Total leverage ratio exposures - using a transitional definition of Tier 1 capital 47,506 48,451 49,382 52,073 |C 47.00 (r0300,c0010)

Total leverage ratio exposures - using a fully phased-in definition of Tier 1 capital 47,506 48,451 49,382 52,073 |C 47.00 (r0290,c0010)

Leverage ratio - using a transitional definition of Tier 1 capital 3.56% 3.61% 3.59% 3.57% [A.1)/[B.1]

Leverage ratio - using a fully phased-in definition of Tier 1 capital 3.56% 3.61% 3.59% 3.57% [A.2)/[B.2]




2022 EU-wide Transparencv Exercise
Capital

Miinchener Hypothekenbank eG

(min EUR, %) As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 'COREP CODE REGULATION
own Funps 1726 1750 1820 [ P — [E—
e e 1576 1626 1653 [P S — [
(N T 6 L TR L T L0 L 1200 [P r— -
[Rp— 367 n 2 w [coumcomany -
Aecuristed e compreense . 0 . o |cnmemenn e 10,25 o (250 i )t 8
—— . o . - s 17y 20 250 o )
(R R— 5 55 55 R —— [ —
oty s e recgton 1 CETE coptl o 0 o - [
Adusments o CETH e toprudena s . 0 . o |comnaon [ —
[T —— 5 B 1 [cumeomann s coo o s ot s 0
DTtk b e ity oty i ot o S . S o+ lcomoman o ma
(T —— o 0 o R —— s 30 et 0,100 5t 5
Dot enet pensn und ases . 0 . PR — et 19,50 o 1 0
) Recroce s hokings i CET1 Capia o 0 o P - s 1230 o )00 4 OR
9 Bicess dduction o AT e over AT Captal . 0 . o |commaon 350 o i
covco oo - covon - oo s
[y S— 1 eratvelbesubjct o3 1250% o 0 o 0 y A o ) 170 o e
ooy oo oo | 5o o 550 R e o 85 o A
Of i rom sueation poskins () o 0 o P - S ———
) fors o 1 ottt o s e v ttn S . S PR I e St O 2 e
() Deduci DT tht oy on ture rftabilt and arise o temporry ifr o 0 o R - s 30 ot ) 2 2 s ) e ) D) R
R e e N N R N . 0 . [ — S —
) Amount xceing the 17.65% treshld o 0 o P r— [
(BT e m————— o 0 . PR — [ ———
owN Funos
Transitonal period ) toimm ek o o o . R - [ —
€ Otrrreseesltaxa . 0 . [ — 350, prt 0%
() Aditiarldeductions of CET Cpal e o Arice 3 GRR 4 4 3 |comoniaon [
CETE coptlelomens o deductions - cter M 8 N B [comemsan -
T s o o o R Y- .
Tanstona dustrrtsdue o grandthered GET1 Captal sruments . 0 . [ e ———
o ey e 13 Ao Ry s o o 0 PR - I
Othrtranstosl ausimens o CET Captl (o . 0 . [ r— [ -
ADDITIONALTER 1 CAPITAL (e of dcuctinsan e ransine adstmrts) us 1 122 o [camesnen [
Adions Ter 1 Captalnstruments us 1 w [ - com
() e Gt T T2 b ovr T2 oy o 0 o o [camemen

01,00 10690,c0010) + C01.00

Additonal Tier 1 Capi e (0700,0010)  C 0100 (r0720,0010) + €
Other Additional Tier 1 Capital components and deductions. o 0 o 0 oot e ot oy
+C 0100 (0748 c0010)

100 s oo + o,
Addtiona Ter 1 transitonal austments 0 0 0 0 [Cosmetnio s cortn araconto

TIER 1 CAPITAL (net of deductions and after transitional adjustments) 1,691 1,747 1775 1,860 c01.00 co015,coot0) At 250f R

TIER 2 CAPITAL (net of deductions and after transitional adjustments) 35 a3 as a2 c01.00 (0750,c0010) vt 71 of GRR

Tier 2 Capital instruments 4 3 2 1 [ com

[T——"
e et ..
OtherTr 2 Coptal components n ddctions n a s P e

10970,c0010) = C 01,00 (19974,0010) + C
0100 1097 cooto

. . 0100 108900010) + 01,00
Tier 2 ransitonal adjustments 0 0 o 0 [Camn0eoonn s € o100 (oseoaotoy
TOTAL RISK EXPOSURE AMOUNT 7,795 7975 8401 8756 [co200 coniocoono) Avicies 823, 95,96 nd 98 o GRR
OWN FUNDS
REQUIREMENTS
Of which: Transitonal adjustments inclu 0 0 o 0 |cosor ponocooioy
COMMON EQUITY TIER 1 CAPITAL RATIO (tran: 2021% 20.39% 19.68% 1894%  [casey -
CCAPITAL RATIOS (%)
ransitional period x TIER 1 CAPITAL RATIO (transitional period) 21.69% 21.91% 2113% 2126%  |em -
TOTAL CAPITAL RATIO (transitional period) 2214% 22.45% 21.66% 271% | -
£T1 Capital (4101134120 MINGA 22 A1 13-
COMMON EQUITY TIER 1 CAPITAL (fully loaded) 1,576 1,626 1,653 1,659 22A244 MIN(A 4+A.2.2- B
Fully loaded Aa300.00
EIRENEED) COMMON EQUITY TIER 1 CAPITAL RATIO (fully loaded) 2021% 20.39% 19.68% 1894%  |wayssa -
Fully loaded
Adjustments to CET1 due to IFRS 9 transitional arrangements 0 0 o 0 |cosor posocoonny
Adjustments to AT1 due to IFRS 9 transitional arrangements 3 0 o 0 |cosoncosocon)
Memo items
Adjustments to T2 due to IFRS 9 transitional arrangements 0 0 o 0 |cosorposocoosny
Adjustments included in RWAS due to IFRS 9 transitional arrangements 3 0 o 0 |coson cosocoos)

ET1 based on Therefore, any caoital ot elaible from a at the reporting date are not take nto account i this calcuation,
Full loaded CETI canitl rato estimation s based on the formulae stated in coumn "COREP CODE” It lead 1 canital ratos oublished banks e.0.in their Pillr 3 discosure




2022 EU-wide Transparency Exercise

Overview of Risk exposure amounts

Miinchener Hypothekenbank eG

(min EUR, %)

Credit risk (excluding 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

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 in 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

RWAs
As of 30/09/2021 As of 31/12/2021 As of 31/03/2022 As of 30/06/2022 COREP CODE
€ 02.00 (10040, €0010) -[C 07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130,
€0220, s001) + C 08.01 (r0040, c0260, s001) + C 08.01 (r0050, c0260, s001) + C 08.01 (r0060, c0260,
7,020 7,158 7,493 7,829 S001) + C 08.01 (0040, c0260, s002) + C 08,01 (10050, 0260, 5002,) + C 08.01 (0060, 0260, 5002)
+ C 02.00 (10470, c0010) + C 02.00 (r0460, c0010)]
€ 02.00 (10060, c0010)-[C 07.00 (0090, 0220, S00L) + C 07.00 (10110, c0220, s001)+ C 07.00 (10130,
1,206 1,136 1,401 1,444 €020, 5001}
C 02.00 (10250, c0010) - [C 08.01 (r0040, c0260, s002) + C 08.01 (0050, c0260, s002) + C 08.01 (r0060,
3,164 3,269 3,184 3,323 0260, $002)]
€ 02,00 (10310, c0010) - [C 08.01 (10040, c0260, s001) + C 08.01 (10050, c0260, s001) + C 08.01 (10060,
2,535 2,613 2,764 2,919 €0260, 5001}
€02.00 (0420, c0010)
0 0 0 0
€ 07.00 (10090, 0220, 5001) + C 07.00 (10110, 0220, 5001)+ C 07.00 (10130, 0220, 5001) + C 08.01
97 93 97 9% (10040, 0260, 5001) + C 08.01 (10050, 0260, 5001) + C 08.01 (0060, 0260, 5001) + C 08.01 (r0040,
€0260,5002) + C 08.01 (10050, c0260, S002,) + C 08.01 (0060, c0260, $002) + C 02.00 (10460, c0010)]
€ 02.00 (10640, c0010)
243 248 333 352
€ 02,00 (10490, c0010)
0 0 0 0
€ 02.00 (0470, c0010)
0 0 0 0
€02.00 (0520, c0010)
0 0 0 0
€ 02.00 (10530, c0010)
0 0 0 0
€ 02.00 (r0580, c0010)
0 0 0 0
€ 19.00 (10010, c0601)*12.5+C 20.00 (10010,c0450)*12.5+ MAX(C 24.00(10010, c0090),C
24.00(10010,c0100),C 24.00(r0010, c0110))*12.5
0 0 0 0
€ 02,00 (10680, c0010)
0 0 0 0
€02.00 (r0590, c0010)
411 452 452 452
€ 02.00 (10600, c0010)
411 452 452 452
€02.00 (10610, 0010)
0 0 0 0
C02.00 (10620, c0010)
0 0 0 0
C02.00 (10630, c0010) + C 02.00 (10690, c0010)
24 25 27 28
7,795 7,975 8,401 8,756

Total

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

2 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
TOTAL RISK EXPOSURE AMOUNT FACTOR (ms) x
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(SVaRavg)

MULTIPLICATION
TOTAL RISK EXPOSURE AMOUNT - Ml T o
AVERAGE OF
PREVIOUS 60
WORKING DAYS
(VaRavg)

PREVIOUS
DAY (VaRt-1)

(min EUR)
As of 30/09/2021 As of 31/12/2021
Traded Debt Instruments

STRESSED VaR (Memorandum item)

LATEST AVAILABLE
(SVaRt-1)

2022 EU-wide Transparency Exercise
Market Risk
Miinchener Hypothekenbank eG

™M
INCREMENTAL DEFAULT INCREMENTAL
AND MIGRATION Risk At PRICE RISKS CAPITAL CHARGE VaR (Memorandum item) STRESSED VaR (Memorandum item) DEFAUTAND S CRICER I T SHaRee
CAPITAL CHARGE FORCTP MIGRATION RISK
CAPITAL CHARGE
TOTAL RISK TOTAL RISK
s M::g;l;cumu M;J:Cr;;:.lmnou POSURE
lAZV:lREAE:ES LAST MEASURE FLOOR lsz‘ENRE:(;(ES LAST ANOUNY AVERAG(’E“;)Fx PREVIOUS DAY AVERAG('E";)Fx LATEST AVAILABLE lAZ‘I:IREAE:;(ES LAST FLOOR 1AZV‘ENREAE:ES LAST ANCURY
EASURE ooaE  MEASURE PREVIOUS 60 (VaRt-1) PREVIOUS 60 (svaRt-1)  AVERAGE  measure e MEASURE
'WORKING DAYS 'WORKING DAYS
(VaRavg) (SVaRavg)

As of 30/09/2021

As of 31/03/2022 As of 30/06/2022

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

Commodities risk

As of 31/03/2022

Total

Asof 31/12/2021

As of 30/06/2022

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) a) CRR), which instead are included in the RWA OV1 template.




Consolidated data

GERMANY

SWITZERLAND

LUXEMBOURG

UNITED STATES

2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Miinchener Hypothekenbank eG

Standardised Approach

Asof 30/09/2021

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

Value adjustments and
provisions

[ ——————=—r)

re—

Asof 31/12/2021

Exposure Value!  Risk exposur amount VAU dlustmentsand

Standardised Total

(2 Sundarosed

ot a5 o st quarter
Standardised Approach

Asof 30/09/2021

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

Value adjustments and
provisions®

Standardised Total®

Asof 31/12/2021

Value adjustments and

Exposure Value'  Risk exposure amount

@
exposues, bt ncuces generl i sk s

Standardised Approach

Asof 30/09/2021

Original Exposure

Pampe—
Risk exposure amount o

Original Exposure’  Exposure Value® s

[ P ——————
Reaianal aavernments a local autharities
[ ————

[ ——
International Oraanisations

pe—

ieh
PR —————
utich: SHE
Exnosures in default
Ihems ssaciated with articulariv hiah risk
Covered bands
Claime on inctitutions and cornorates with 2 ST eradi assassment
PR——————= T

Asof31/12/2021

Value adjustments and

Risk exposure amount o

Exposure Value!

Standardised Approach

As 0f 30/09/2021

. . Value adjustments and .
Original Exposure’ Exposure Value!  Risk exposure amount e Original Exposure’

e
[ P ——————
R T ——

PR —————
o ubich: SHE

Exnosures in default

Ihems nssaciated with articulariv hiah risk

ine and cornoratas with a ST cradit acsassmant

Prrs—
Standardised T

Asof31/12/2021

Exposure Value!  Risk exposure amount :

Value adjustments and
provisions®

Standardised Approach

Asof 30/09/2021

Value adjustments and

erovislons® original Exposure

Original Exposure!  Exposure Value'  Risk exposure amount

[ P ————
P ——
antity

P R ————

T S —
T —————=)

e and corner

Prrs—
Standardised Total®

Asof31/12/2021

Ve ipsmeri md
L —

Exposure Value' S

@
exposues bt incudes enerl it sk s,



y 2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Miinchener Hypothekenbank eG

Asof 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amount

NETHERLANDS

Standardised T

Standardised Approach

Value adjustments and

Original Exposure’

Asof 31/12/2021

Exposure Value!

@

Risk exposure amount

exposues, bt ncuces generl i sk ST,
Asof 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amoun

Country of
Counterpart 6

Standardised Total®

Standardised Approach

Value adjustments and

Original Exposure’

Asof 31/12/2021

Exposure Value!

Risk exposure amount

exposues, bt ncuces generl i sk s
Asof 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amoun

[ P ——————
5 or local authorities

Country of vE
Counterpart 7 ]
Exvosures in default
Items associated with particularlv hioh risk
Coverad bonds
Claims on institutions and coroorates with a ST credit assessment
Collective investments undertakinas (C1U)

Standardised Approach

Value adjustments and
provisions®

Original Exposure’

Asof 31/12/2021

Exposure Value!

Risk exposure amount

exposues, bt ncuces generl el sk ST
Asof 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amoun

Country of i e
Counterpart 8 [T R
Exmosures n detaut
Teerme oot withsariclal hiah sk
e
e e
Gollctve investments undertakin (€11
o
e
Standardced Toa”

Standardised Approach

Value adjustments and

Original Exposure’

Asof 31/12/2021

Exposure Value!

Risk exposure amount

As of 30/09/2021

Original Exposure Exposure Value!  Risk exposure amount

[ P ——————
overnments or local authorities

Country of =
Counterpart 9 red b etz onimmvable raserty
Exaosures n default
toms associated with oarticulariv ioh risk
Covered bonds
Claime on nsttutions and coroorates with ST credit ssessment
Collective investments undertakinas (CTUY
Eaui
[ra—
Standrdised Total’

Standardised Approach

Value adjustments and
provisions®

Original Exposure

Asof 31/12/2021

Risk exposure amount

As of 30/09/2021

Original Exposure’  Exposure Value'  Risk exposure amoun

[ P —————
r local authorities

Country of
Counterpart 10 e e
Exaosures n default

ccociated with nartculariv ioh risk
Coverad bonds
Claime an nsttutions and coroorates with ST credit ssessment
Collective investments undertakinas (CTUY
Eauity
[ra—
Standardised Total!

Standardised Approach

Value adjustments and

Original Exposure’

Asof 31/12/2021

Exposure Value!

Risk exposure amount

Value adjustments and

Value adjustments and

Value adjustments and

Value adjustments and

Value adjustments and

Value adjustments and




Consolidated data

GERMANY

SWITZERLAND

LUXEMBOURG

UNITED STATES

2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Miinchener Hypothekenbank eG

Asof 31/03/2022

Original Exposure’  Exposure Value' Risk exposure amount

[ ——————=—r)

re—

Standardised Approach

Asof 30/06/2022

Original Exposure’  Exposure Value®

Value adjustments and [rpe——
provisions

Value adjustments and
provisions

Standardised Total

Asof 31/03/2022

Original Exposure’  Exposure Value'  Risk exposure amount

Standardised Total

Standardised Approach

As of 30/06/2022

Original Exposure’  Exposure Value®

Asof 31/03/2022

Original Exposure'  Exposure Value' Risk exposure amount

[ P ——————
thorities

Retail
o ubich: SHE
PR ————

utions and cornarates with a ST credit assassmant
[ ————————r= )

re—

Standardised Total®

Standardised Approach

As of 30/06/2022

Value adjustments an

Value adjustments and
3 provisions®

Original Exposure
provisions® e

Exposure Value!  Risk exposure amount

As of 31/03/2022

Original Exposure'  Exposure Value' Risk exposure amount

e
[ P ——————
R h

Retail
o ubich: SHE
PR —————
o ubich: SHE
Exnosures in default
Ihems nssaciated with articulariv hiah risk
Coverad hande

Claime on incttutione and cornorates with a ST cradit acsassmant
(cnn

Standardised Approach

As of 30/06/2022

Value adjustments and
provisions®

Value adjustments and

original Exposure’ &
oAl provisions®

Exposure Value!  Risk exposure amount

Asof 31/03/2022

Original Exposure!  Exposure Value' Risk exposure amount

[ P ————
P ———————"
[ ———

[ ——
rs——p———
Incttutions

Rotail

P R ————

Prrs—
Standardised Total®

Standardised Approach

As of 30/06/2022

Value adjustments and

erovislons® original Exposure’

Exposure Value!

[rem—
L —

_

@

exposures bt inchudes enerl it sk st



NETHERLANDS

Country of
Counterpart 6

Country of
Counterpart 7

Country of
Counterpart 8

Country of
Counterpart 9

Country of
Counterpart 10

2022 EU-wide Transparency Exercise
Credit Risk - Standardised Approach

Miinchener Hypothekenbank eG

Standardised Total

[ P ——————
Reaional aovernments or local authorities
ntities

P ————
s

Exvosures in default

Items associated with particularlv hioh risk

Coverad bonds

Claims on institutions and coroorates with a ST credit assessment

Collective investments undertakinas (CIU)

'3
P ————

E

Standardised Total’

[ P ——————
! covernments or local authorities

[ R ———
of which: SHE
Exposures in default
tems associated with particulariy hiah risk
Coverad bonds
Claims on institutions and cornorates with 3 ST credit assessment
Collective investments undertakinas (C1U)

i e
[ P —————
R p——

of nich: SME
Retail
of which: SME
P ——————
of wich: SE
Exnosures in default
Items associated with particularlv hioh risk
Coverad bonds
Claims on institutions and cornorates with 3 ST credit assessment
ve investments undertakinas (CIU)

Standardised Total!

Original Exposure’

Standardised Approach

Asof 31/03/2022 As0f 30/06/2022

Value adjustments and Value adjustments and
Exposure Value!  Risk exposure amount " [N Original Exposure’  Exposure Valus!  Risk exposure amount ' 2SS

Original Exposure’

Standardised Approach

Asof 31/03/2022 As 0f 30/06/2022

[— il sk exponare amount V41U itsments s

-

Exposure Value! Original Exposure’  Exposure Value®

Original Exposure’

Standardised Approach

Asof 31/03/2022 As 0f 30/06/2022

Value adjustments and Value adjustments and|
Exposure Value!  Risk exposure amaunt 1 ZOEEO Original Exposure’  Exposure Value' Risk exposure amoun e

-

Original Exposure’

Standardised Approach

Asof 31/03/2022 As 0f 30/06/2022

Value adjustments and Value adjustments and
jsions® provisions®

-

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

Standardised Approach

As 0f31/03/2022 As of 30/06/2022

Vim i
g PR, e | o

sk exponaraamount V10¢ Sltsments s

-

Original Exposure

Standardised Approach

As 0f31/03/2022 As of 30/06/2022

Value adjustments and
provisions’

_

rrprr—]
e [ e e (R om el (e e (L e e




E‘L m 2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Miinchener Hypothekenbank eG

Original Exposure’

i
‘Central banks and central governments
Institutions

Corporates - OF Whi d Lending

Corporates - OF Which: SME

Retail - Secured on real estate property
ured on real estate pr of Which: SME

Consolidated data Rt Secred o e e

Secure hich: non-S1
Retail - Qualifying Revolving
Refall - Other Retai - Of
Retail - Other Retai - Of Which: non-SME
Equity.
Other non credit-obligation assets
IRB Total’

IRB Approach

As of 30/09/2021

Risk exposure amount Valus riginal Exposure*
Exposure adjustments 09! Expo
Value! and

provisions,

hich
defauited
0

As of 31/12/2021
[pe———
Exposure ®
Value!

Of which
defauited
0

Qe

Value
adjustments
and

provisions

2s0f st quarer

Original Exposure*

(o
ST P pp—

Central b
Institutio

Pich: SME
hich: non-S1

eal estate property
Secured on real estate proverty
Qualifying Revolving

GERMANY

Retail - Other Retal - OF Wh
Retail - Other Retai - OF W

Equity.
Other non credit-obligation assets
IR8 Total

IRB Approach

As of 30/09/2021

Risk exposure amount Value riginal Exposure’
Exposure adjustments 09! Expo
Value! and

of which
defauited
0

As of 31/12/2021
Expoure Risk exposure amount
Value!
of which
defauited
0

Original Exposure’

o which
faued

(min £
‘Central banks and central governments
Institutions

Corporates

Of Which: Spe
F Which: SME

v

etail - Secured on real estate property
1- Secured
Secured on real estate progerty - OF Which: non-S1
Retail - Qualifying Revolving
ail - Other Retail
Other Retail - Of Which: SME
Retail - Other Retai - Of Which: non-SME

SWITZERLAND

Equity.
Other non credit-obligation assets
IRB Total

IRB Approach
As 0f 30/09/2021
Exposure Original Exposure’
Value'

of which
defauited

As of 31/12/2021
Risk exposure amount

o which
efaulted
0

Original Exposure
o which

(min
‘Central banks and central governments

wiich:

r
Corporates - OF Which: SME

Retail - Secured on real estate property
LUXEMBOURG T =
Retail - Qualiying Revoting
il - O Retal
Othr et -

Equity.
Other non credit-obligation assets
IRB Total

efaulted
0

IRB Approach

As of 30/09/2021

Risk exposure amount Original Exposure

Valve
adjustments
and

o which
defauited

As of 31/12/2021
Risk exposure amount.

of which

Original Exposure’

(i
‘Central banks and central governments

OF Which: Speciased Lending
OF Which: SE
Retail - Secured on real estate property
Retail - Secured on real
UNITED STATES ol - Secured
Retail - Qualifying Revolving
- Other Retail
il - Othe
Retail - Other Retai - Of Which: non-SME

Equity.
Other non credit-obligation assets

IRB Total

IRB Approach

As of 30/09/2021

Risk exposure amount Value riginal Exposure*
Exposure adjustments  Or9ina! Expo
Value® and
provisions. hich

ul

cccoccccooyy~ ol

As of 31/12/2021

Risk exposure amount
Exposure >
Value!

O which
defauited

cccoccccooyy~ ol

defaulted

Value
adjustments
and

provisions

Value
adjustments
and

provisions

Value
adjustments
and

provisions

Value
adjustments
and

provisions




E‘L m 2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Miinchener Hypothekenbank eG

Original Exposure’

(o ek,
‘Central banks and central governments
Institutior

Retail - Secured on real estate property
Retall - Secured on real esat

NETHERLANDS et
Qualifying Revolving
=
e
o

Retai

: non-SME.

IRB Approach

As of 30/09/2021

Risk exposure amount Value

adiens  Onginal Exposure’
and

Exposure

Value!
provisions, of which

defauited

As of 31/12/2021

Risk exposure amount. Value
Exposure adjustments
Value! and
Of which:  provisions
defauited

Original Exposure’

o which

cfauited

‘Central banks and central governments

Country of Counterpart 6 - Sec
Retail - Quaifying Revolving
Retail - Other Retail
Other Reai - Of W
Retall - Other Retil - Of Wh
Equity
ther non credit-obligation assets
1R Total

IRB Approach

As 0f 30/09/2021

Risk exposure amount riginal Exposure
Exposure P G
Value!

Value
adjustments
and

of which
defauited

As of 31/12/2021

Risk exposure amount Value

Exposure adjustments
Value®

of which

aulted

provisions

0
o
o
o
o
o
o
o
o
o
o
o
o
o

Original Exposure*

or e
ot
[ rrppm——
retitons
e
Corprses - O Whic: Speaied Lending
Copaaen - O W e
Secured onestetateproperty
et Secred on e e rpery
Country of Counterpart 7 R R ey
Qualiting Revating
ter Rt
e thr Rl - O Whic: ¥
ter Rt OF i ron S

Equity.
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2021

Risk exposure amount Value N
Exposure P adjustments "9l EXPo:
Value! an
Of which:  provisions Of which:
cefaul cefauted

As of 31/12/2021

Risk exposure amount Value
Exposure adjustments
Value! an
Of which:  provisions
defauited

r—
of wic
3 et
Cental banks and central governments
Insitutions
Corporat
Corporate - Of Wrich:Specalised Lening
Corprates - O Wiich: SHE
PR ——
Retal - Secure on ea s propery
Country of Counterpart 8 Retall - Secured on el esate property

Qualifying Revolving

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

Equity.

Other non credit-obligation assets

IRB Total

IRB Approach

As of 30/09/2021

Risk exposure amount Value riginal Exposure®
P adjustments  Oroinel Exee
and
provisions.

As of 31/12/2021

Risk exposure amount. Value
Exposure adjustments
Value® an
Of which:  provisions
defauited

Original Exposure’

of which
(i default
‘Central banks and central governments

Of Which:
of whi

e m ey
oo
Country of Counterpart 9 e Secred on e e
- Qualifying Revolving
 Other et
e - Othr et - Of Wich: SHE
et - Othr Reta - Of Wiic on S

Equity.
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/09/2021

Risk exposure amount Value riginal Exposure*
Exposure adjustments 193! Expo:
Value® and _

provisions. O which
ul

As of 31/12/2021

Risk exposure amount Value
Exposure adjustments
Value! and

Of which:  provisions
defauited

Original Exposure*

‘Central banks and central governments
Institutions.
orporates
Corporates - Of Which: Speciaised Lending
Corporates - Of Which: SME

Secured on real estate property
Retai - Secured on real estate prope
Country of Counterpart 10 Retail - Secured on real estate ;r
Qualiying Revolving
Other Retai
Retal - Other Retal - OF Wiy
Retal - Other

IRB Approach

As of 30/09/2021

Risk exposure amount Valve Original Exposure®
Exposure adjustments T
Value! and
r provisions, o whic
detauite defauited

As of 31/12/2021

Risk exposure amount Valve
Exposure adjustments
Value! and

provisions

o whic
defauited
0




2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Miinchener Hypothekenbank eG

As of 31/03/2022

T exposure Risk exposure amount
Value!
O which:
min E0%,
[T pr——
Institutions
Corporates
Corparates - Of Which: 5
Corparates - OF Which: SME

Secured on real estate property

Retai - Secured

Consolidated data

Retai - Other Retal - OF Which:

Equity
Other non credit-obligation assets

IRB Total’

IRB Approach

As of 30/06/2022

Value riginal Exposure’ Risk exposure amount Value
adjustments 019"l EXP Exposure cpe]
and Value* =
provisions.

provisions of which
fault

(1) Original exposiure, unike Exposure val

(2) IRB Tatal does notinclude the Securtisaton positon unlike i the results pror t the 2019 exercise

s of ot quarter

As of 31/03/2022

T exposure Risk exposure amount
(rin €UR_%%)
[T pr—
Institutions
Corporates
Corporates - Of Whi

of Whi

‘Specialsed Lending

Corporates

Secured on real estate property
Retai - Secured on rea estate

GERMANY

Retai - Other Retal
Retai - Other

of Whic
il - OF Which:

Equity
Other non credit-obligation assets
IRB Total

IRB Approach

As of 30/06/2022

Value riginal Exposure! Risk exposure amount Value
adjustments 019"l ExP Exposure R cae
and ue! st
provisions.

provisions which
fault

cecocamggareo ol

As of 31/03/2022

iginal Exposure! o Risk exposure amount.

Value!
o which: o which:
(rin e defa defat
Central banks and central governments
Institutions
Corporates

on real estate property.
d on

SWITZERLAND

Retall - Other Retal - OF Which: SME
Retail - Other Retail ich: non SME
Equity

Other non credit-obligation assets

IRB Total

IRB Approach

et 002 \

[ p— o— Risk exposure amount

Value Value
adjustments adjustments|
and Value! and

provi provisions.

(1) Original exposire, unlike Exposure

As of 31/03/2022

exposre Risk exposure amount
Value!
which:
(rin e e defauted
Central banks and central governments
Institutions
Corporates

Retall - Secured on real estate property

Retai - Secured on real esate pr
=

LUXEMBOURG

er Retail -

Retail - Other Retail non-SME

Equity
Other non credit-obligation assets
IRB Total

IRB Approach |
As of 30/06/2022 |
Value ol Exposive’ [I——— vatue
ajustmenes | Ortioal Exp Exposure &= adtustments
and Value* and
proviions which proviions

which:
fauted

defaulied

(1) Original exposure, uniike Exposure

As of 31/03/2022

Risk exposure amount
Exposure "
Value!

(rin EUR,
Central banks and central governments
Institutions
Corporates

of whi

Specilised Lending
Of Which: SME

on eatesate property
UNITED STATES e
Retail - Qualifying Revolving
etil - Other Retai
et - Otrer

Retail - Other Retail

coccocooooyyo ol
coccocooooyyo ol

quity
Other non credit-obligation assets
IRB Total

IRB Approach |

As of 30/06/2022 |

Value . Risk Value
iginal Exposure’ isk exposure amount
adjustments 019! EXP Exposure adjustments|
and Value! and
provisions Of which: of which;

fauled

provisions.

(1) Original exposure, unke Exposure val




2022 EU-wide Transparency Exercise

Credit Risk - IRB Approach

Miinchener Hypothekenbank eG

prym— \
As of 31/03/2022 As of 30/06/2022 |
o [ —— value oS [o—— vatue
B Exposure adustments  Oriinal Exp Exposure adjustments|
Value' and Value' and
of which Of which:  provisions which:  provisions
(o 1 cetaoed faued ot

[T pr——
Institutions
Corpor
Corparates - Of W
Corporates - Of W

Secured on real estate property
Retal - Secure

NETHERLANDS

hich: non

etail - E
Retail - Oher Retail - OF Which: non-SHE

Equity
Other non credit-obligation assets

IRB Total

(1) Original exposure, unike Exposure

IRB Approach |

et 032053 et 002 \

. — value Sp—— isk exposure amourt value
el Exposure! Exposure L " adustments  Oriinal Bx Exposure sk " adjustments|
Value' and Value' an
ot wich Of whichi  provilons c provisions
detaute
Centralbanks and cenral govemments

of Which
of Which

on real estate property.
dc F Which: SME

Country of Counterpart 6 Rt Secured n el et raprty - Of Wi o1

Retal - Other Retal - OF Which: SME
Retai - Other Retail ich: nonSME

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposire, unike Exposure val factors or

rrym— [
As0f31/03/2022 As of 30/06/2022 |
Risk exposure amount Value i G [Ip—— Value
Exposure adjustments iz Exposure. adjustments |
Value' anc Value anc
rovions proviions

i EUR, %)
[T pr——
P

it
Corporates.
Corporates - Of Which: Specialised Lending
Corporates - Of Which: SME

Retail - Secured on real estate property
Retal - Secured on real state property - Of Which: SME
Country of Counterpart 7 Rt - Secured n el estte ropry - O Whih: 1
Qualifying Revolving
Other Retail
Retal - Other Reti - OF Which: SME
Retal - Other Reail - Of Which: non-SHE

Equity
Other non credit-obligation assets

IRB Total

(1) Original exposure, unike Exposure val

IRB Approach |

As of 31/03/2022 As of 30/06/2022 |

inal Exposure’ Risk exposure amount s iginal Exposure® Risk exposure amount Value
! Expos Exposure * adjustments  Original Exp Exposure P adjustments
Value! an aluet
which: which:  provisions i

- o T which:  provisions
defauted defauted efa e

n
ed
Central banks and central governments
nstitutions
Corporates

Corporates - Of Which: Specialised Lending

Corporates - Of Which: SME

Secured on real estate property
Retai - Secured on rea estae hich: SME

Country of Counterpart 8 Retai - Secured on rea estate

Retai - Other Retail
Retal - Other Retal - OF Wi

Equity

Other non credit-obligation assets

IRB Total

(1) Original exposiure, unlke Exposure val

IRB Approach |

As of 31/03/2022 As of 30/06/2022 |
[I—— vatue

Exposure adjustments
Value! and

OGRIBGORS' gy Mekepomremount e
prae =
(n e ke
[ p——p——
Ittt
Corporates
ofWhin: Sedtse Lnding
Of Wi S
[ ———
e Secureson el e propery OF Wi SHE
Country of Counterpart 9 Rt Scred n el et raprty - Of Wi o
et~ quaiying Revoing
et Ger et
e Otver Rt - Wic: S

quity
Other non credit-obligation assets
IRB Total

(1) Original exposure, unke Exposure val

IRB Approach

As of 31/03/2022 As of 30/06/2022

inal Exposure® Risk exposure amount Value
e e adjustments
Value! and

Risk exposure amount Value

Exposure adjustments

Value! and

provisions which:  provisions
o defaule

Original Exposure*

Of which; of whic
(rin EUR,_5%) defouted defouted
Central banks and central governments 0 o
Corporates - Of Whi e

Corporates - Of

Retail - Secured on real estate property
R

etal - Secured on real estate pr

Country of Counterpart 10

Retal - Other

Equity
Other non credit-obligation assets
IRB Total

(1) Original exposure, unlke Exposure val



Residual Maturity

[0-3M[
[3M-1Y[
rav-2v(
[2v-3y(
[3Y-5Y[
[5Y-10Y[

[10Y - more
Total

(min EUR)

Country / Region

Austria

Total gross carrying amount of non-
derivative financial assets

of which: Financial assets of which: Financial assets at
held for trading

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Miinchener Hypothekenbank eG
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

ative financial assets by accounting portfolio Derivatives with positive fair value Derivatives with negative fair value

of which: Financial assets of which: Financial assets at
designated at fair value fair value through other

amortised cost
through profit or loss comprehensive income .

To-3MT
ram-1vr
riv-avr
rav-avr
rav-svr
1sy-10v1

r10Y - more.
Total

Belgium

oloccoccocololo c oo oo o
oloccoccoololo s o oo oo
oloccoccoololo s o oo oo
oloccocoolelo s o o 00 o
olocccococoolole s o000 o
oloccococoolole c o0 0o o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Bulgaria

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Cyprus

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Czech Republic

Bloccoot of
Bloccootof

w
w

oloccooo o
oloccooo o
oloccooo o
oloc oo oo of
oloc oo oo o
oloccooo o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Denmark

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Estonia

Off-balance sheet exposures

Carrying amount Notional amount ~ Carrying amount

olocccococoolole s o000 o
oloccococoolole o 0 0 00 o
olocccococoolole ccooo o
olocccococoolole o 0000 o

oloc oo oo o
olo oo oo o of
oloccoood
olo o oo oo o




Residual Maturity

(min EUR)

Country / Region

Finland

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Miinchener Hypothekenbank eG
As of 31/12/2021

Direct exposures

On balance sheet Derivatives

ative 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

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

Off balance sheet

Off-balance sheet exposures

Nominal

Risk weighted
exposure amount

France

Germany

0
0
0
0
0
0
0
[
0
0
0
0
0
0
0
[
0
0
0
0
0
0
0
[

N |
3
Slccccccfolocccccofalocccscs

oloccocococololocccocccolelocccssad

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Croatia

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Greece

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Hungary

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Treland

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Ttaly

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Latvia




Residual Maturity

(min EUR)

Country / Region

Lithuania

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

On balance sheet

of which: Financial assets
held for trading

ative financial assets by accounting portfolio

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

2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Miinchener Hypothekenbank eG
As of 31/12/2021

Direct exposures

Derivatives Off balance sheet

Off-balance sheet exposures

Derivatives with posi i Derivatives with negative fair value

Nominal

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

of which: Financial assets at
amortised cost

Carrying amount Notional amount ~ Carrying amount Notional amount

Risk weighted
exposure amount

Luxembourg

Malta

T0-3M1
ram-1vr
r1v-2vr

rav-avr

13y-5Y1
1sy-10v1

[10Y - more
Total

Netherlands

T0-3M1
ram-1vr
r1v-2vr

rav-avr

13y-5Y1
1sy-10v1

[10Y - more
Total

Poland

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Portugal

olococooo o
oloc oo oo of
oloc oo oo o
oloccooo o
oloc oo oo o
olo c oo oo of
olococoood

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Romania

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Slovakia

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Slovenia




Residual Maturity

(min EUR)

Country / Region

Spain

Total gross carrying amount of non-
derivative financial assets

5

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

5

On balance sheet

of which: Financial assets
held for trading

2022 EU-wide Transparency Exercise

General governments exposures by country of the counterparty

Miinchener Hypothekenbank eG

As of 31/12/2021

Direct exposures

ative 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 at
amortised cost

Derivatives with posi

Carrying amount

Derivatives

e fair value

Notional amount

Derivatives with negative fair value

Carrying amount

Notional amount

Off balance sheet

Off-balance sheet exposures

Nominal

oloccoood

Risk weighted
exposure amount

I8l

I8l

oloccooo o

United Kingdom

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Iceland

T0-3M1
ram-1vr
r1v-2vr

rav-avr

13y-5Y1
1sy-10v1

[10Y - more
Total

Liechtenstein

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Norway

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Australia

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Canada

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Hong Kong




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Miinchener Hypothekenbank eG
As of 31/12/2021

Direct exposures

(min EUR) On balance sheet Derivatives Off balance sheet

Off-balance sheet exposures

Non-derivative financial assets by accounting portfolio Derivatives with po: Derivatives with nega

Risk weighted

exposure amount
Total gross carrying amount of non- Vi i
derivative financial assets

Residual Maturity Country / Region

Nominal

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
held for trading

of which: Financial assets at

s Carrying amount Notional amount ~ Carrying amount Notional amount

Japan

China

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5Y1
1sy-10v1
[10Y - more
Total

Switzerland

T0-3MT
ram-1vr
riv-avr
r2v-3vr Other advanced economies
13v-5Y1
15Y-10v 1

r10Y - more.

Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr Other Central and eastern
13y-5v1 Europe countries non EEA
rsy- 101
[10Y - more
Total

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101
[10Y - more
Total

Middle East

T0-3MT
ramM-1vr
riv-avr
r2v-3vr Latin America and the
r3v-5vr Caribbean
15y -10v1

r10Y - more.

Total




2022 EU-wide Transparency Exercise
General governments exposures by country of the counterparty
Miinchener Hypothekenbank eG
As of 31/12/2021

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 atives with negative f

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 Provisions
of which: Financial assets  ©f Which Financial assets  of which: Financial assets at o ;cp: Financal 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

ra2v.avr .
ray-syr Africa
1sY- 1071
110 - more
Total
ro-amr 0| 0| 0 0 0 0) 0 0] 0 0 0] 0
r3m-1v1 o o 0 0 0 0 0 0 0 0 0 0
rav-avr o o 0 0 0 0 0 0 0 0 0 0
rav-3vr oth o o 0 0 0 0 0 0 0 0 0 0
13Y-5Y1 ers 0 0 0 0 0 0 0 of 0 0 o o
I5Y-10Y1 0 0 0 0 0 0 0 0 0 0 0 0
110Y - more 30| 30| 0 0 0 0 0 0 0 0 0 0
otal 30 30 ] ] ] ] ] 0 ] ] 0 ] 0

Information disclosed in this template is 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 avalable for institutions that have sovereign exposures of at least 1% of total "Debt securities and loans receivables”. Country of breakdown s only available for institutions that hold exposures of 10% or ipared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with ful 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 credt risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination 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 governments
(5)Residual countries not reported separately in the Transparency exercise

R
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, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . 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 Islands, Virgin Islands (British), Virgin Islands (U.S. ).

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

(6) The columns Total carrying amount of non-derivative financial assets (et 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
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Luxembourg

Malta

T0-3M1
ram-1vr
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rav-avr
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[10Y - more
Total
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T0-3M1
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rav-avr
13y-5Y1
1sy-10v1

[10Y - more
Total

Poland

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Portugal

Bloo¥ oo oo

Bloo¥ oo oo

olococooo o
oloc oo oo of
oloc oo oo o
oloccooo o
oloc oo oo o
olo c oo oo of
olococoood

o
o

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total
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T0-3M1
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T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
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Slovenia




Residual Maturity
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2022 EU-wide Transparency Exercise
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As of 30/06/2022
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T0-3M1
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T0-3M1
ram-1vr
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rav-avr
13y-5v1
rsy- 101

[10Y - more
Total

Norway

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
rsy- 101

[10Y - more
Total
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T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

[10Y - more
Total

Canada

T0-3M1
ram-1vr
r1v-2vr
rav-avr
13y-5v1
sy - 101

r10Y - more
Total

Hong Kong
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Information disclosed in this template is 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 avalable for institutions that have sovereign exposures of at least 1% of total "Debt securities and loans receivables”. Country of breakdown s only available for institutions that hold exposures of 10% or ipared to total sovereign exposures. Where the latter threshold is not met, information is disclosed through the aggregate "Others"

(2) The exposures reported cover only exposures to central, regional and local governments on immediate borrower basis, and do not include exposures to other counterparts with ful 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 credt risk (i.e. CDS, financial guarantees) booked in all the accounting portfolio (on-off balance sheet). Irrespective of the denomination 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 governments
(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, Brazi, Chile, Colombia, Costa Rica, Dominica, Dominican Republic, Ecuador, El Salvador, Grenada, Guatemala, Guyana, Haiti, Honduras, Jamaica, Mexico, Nicaragua, Panama, Paraguay, Peru, . 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 Islands, Virgin Islands (British), Virgin Islands (U.S. ).

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

(6) The columns Total carrying amount of non-derivative financial assets (et 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



