TRANSPARENCY TEMPLATE

@

ISSUER AND CONTROL

Issuer:
Parent company:
Controlling authority:

COMMERZBANK Finance & Covered Bond S.A.
Commerzbank AG
Commission de Surveillance du Secteur Financier (CS  SF)

S&P

Moody's

Fitch

Long Rating
Issuer

NR

Baal

NR

Lettre de Gage

Amount in EUR

Nominal Value 3.001.987.908
MTM Value 3.122.585.661

<1y 934.806.330

> 1y <2y 271.133.059

>2y <3y 112.590.203

>3y <4y 140.606.337

> 4y < 5y 20.000.000

> 5y <10y 549.112.057

> 10y 973.739.923

Sum 3.001.987.908
Amortizing 261.396.802
Bullet 2.740.591.106
Sum 3.001.987.908

Average Life in Years

5,72

Commerzbank Finance & Covered Bond S.A.

25, rue Edward Steichen
L-2540 Luxembourg

Issue Currencies

Amount in EUR

CAD
CHF
EUR
NOK
USD

695.050.514
1.886.737.525
51.668.906
368.530.963

3.001.987.908

Interest Rate Type

Amount in EUR

Fixed 2.880.853.747
Floating 121.134.161
Sum EUR 3.001.987.908

Contact & Links
Contact:

Homepage:

Banking Supervision:
Link to CFCB issues:

info@cfchb.lu
www.cfcb.lu
www.cssf.lu

COMMERZBANK

Finance & Covered Bond S.A. \ J

Reporting Date

29.03.2018

NO

YES

CRD-compliant

UCITS-compliant

http://www.cssf.lu/en/supervision/banks/specific-topics/issues/




Registered LdG in EUR

ISIN Amount in orig CCY Currency Amount in EUR Issue date Maturity Coupon Coupon Type
XF0000016778 - 10.000.000 EUR - 10.000.000 11.02.2004 11.02.2019 4,730 FIXED
XF0000017230 - 3.000.000 EUR - 3.000.000 08.04.2004 11.04.2034 5,020 FIXED
XF0000017313 - 15.000.000 EUR - 15.000.000 16.04.2004 17.04.2034 5,100 FIXED
XF0000017370 - 3.000.000 EUR - 3.000.000 17.10.2003 17.10.2033 5,150 FIXED
XF0000017487 - 20.000.000 EUR - 20.000.000 17.05.2004 03.06.2024 5,100 FIXED
XF0000017875 - 10.000.000 EUR - 10.000.000 02.08.2004 02.08.2028 5,000 FIXED
XF0000017925 - 15.000.000 EUR - 15.000.000 09.08.2004 09.08.2023 4,820 FIXED
XF0000018030 - 10.000.000 EUR - 10.000.000 08.09.2004 08.09.2025 4,825 FIXED
XF0000019095 - 10.000.000 EUR - 10.000.000 01.02.2005 01.02.2035 4,215 FIXED
XF0000019103 - 5.000.000 EUR - 5.000.000 01.02.2005 01.02.2035 4,230 FIXED
XF0000019111 - 20.000.000 EUR - 20.000.000 04.02.2005 04.10.2022 4,000 FIXED
XF0000019145 - 20.000.000 EUR - 20.000.000 10.02.2005 10.02.2028 4,000 FIXED
XF0000019152 - 10.000.000 EUR - 10.000.000 10.02.2005 10.02.2020 3,820 FIXED
XF0000019301 - 50.000.000 EUR - 50.000.000 14.03.2005 13.03.2026 4,300 FIXED
XF0000019426 - 6.100.000 EUR - 6.100.000 15.03.2005 15.03.2033 4,415 FIXED
XF0000019574 - 20.000.000 EUR - 20.000.000 06.04.2005 06.04.2020 4,035 FIXED
XF0000019756 - 35.000.000 EUR - 35.000.000 22.02.2005 22.02.2020 4,010 FIXED
XF0000019764 - 5.000.000 EUR - 5.000.000 04.05.2005 04.05.2035 4,124 FIXED
XF0000019848 - 10.000.000 EUR - 10.000.000 01.06.2005 01.06.2029 4,000 FIXED
XF0000019897 - 25.000.000 EUR - 25.000.000 13.06.2005 13.06.2035 3,800 FIXED
XF0000019921 - 12.200.000 EUR - 12.200.000 14.06.2005 14.06.2019 3,520 FIXED
XF0000020002 - 5.000.000 EUR - 5.000.000 01.07.2005 01.07.2021 3,665 FIXED
XF0000020259 - 15.000.000 EUR - 15.000.000 11.08.2005 13.08.2035 4,000 FIXED
XF0000020549 - 32.500.000 EUR - 32.500.000 20.10.2005 20.10.2035 0,000 FIXED
XF0000020770 - 2.000.000 EUR - 2.000.000 04.11.2005 06.11.2023 3,840 FIXED
XF0000021026 - 8.000.000 EUR - 8.000.000 09.12.2005 09.12.2027 3,870 FIXED
XF0000021166 - 17.000.000 EUR - 17.000.000 17.01.2006 19.01.2026 3,690 FIXED
XF0000021307 - 33.500.000 EUR - 33.500.000 15.02.2006 15.02.2036 0,000 FIXED
XF0000021372 - 2.000.000 EUR - 2.000.000 27.02.2006 26.02.2027 3,900 FIXED
XF0000021471 - 16.000.000 EUR - 16.000.000 10.03.2006 11.03.2019 0,000 FIXED
XF0000021596 - 10.000.000 EUR - 10.000.000 04.04.2006 04.04.2018 4,030 FIXED
XF0000021679 - 20.000.000 EUR - 20.000.000 19.04.2006 18.04.2019 4,170 FIXED
XF0000021687 - 30.000.000 EUR - 30.000.000 20.04.2006 20.04.2020 4,295 FIXED
XF0000022214 - 28.959.502 EUR - 28.959.502 08.09.2006 08.09.2031 0,000 FIXED
XF0000022503 - 10.000.000 EUR - 10.000.000 10.01.2007 10.01.2020 4,250 FIXED
XF0000022537 - 23.434.143 EUR - 23.434.143 11.01.2007 11.01.2027 0,000 FIXED
XF0000022701 - 15.000.000 EUR - 15.000.000 05.02.2007 05.02.2027 4,430 FIXED
XF0000022784 - 48.437.274 EUR - 48.437.274 16.02.2007 16.02.2028 0,000 FIXED
XFO000A52892 - 50.000.000 EUR - 50.000.000 18.04.2005 19.04.2032 4,215 FIXED
XFO000B00311 - 31.000.000 EUR - 31.000.000 20.05.2005 20.05.2021 3,800 FIXED
XF0000B00329 - 500.000 EUR - 500.000 20.05.2005 22.05.2018 3,630 FIXED
XFO000B00501 - 25.000.000 EUR - 25.000.000 19.05.2006 19.05.2032 4,596 FIXED
XF0000B00550 - 25.000.000 EUR - 25.000.000 30.06.2006 30.06.2027 4,563 FIXED
XFO000B00766 - 15.000.000 EUR - 15.000.000 20.11.2006 20.11.2036 4,080 FIXED
XFO000B00774 - 100.000.000 EUR - 100.000.000 08.12.2006 07.12.2035 4,040 FIXED
XFO000B00865 - 25.000.000 EUR - 25.000.000 17.01.2007 04.01.2038 4,400 FIXED
XFO000B00899 - 50.000.000 EUR - 50.000.000 05.02.2007 05.02.2032 4,670 FIXED
XFO000B00931 - 10.000.000 EUR - 10.000.000 05.02.2007 05.02.2027 4,439 FIXED
XFO000B00949 - 10.000.000 EUR - 10.000.000 07.02.2007 08.02.2027 4,404 FIXED
XFO000B00964 - 20.000.000 EUR - 20.000.000 26.02.2007 26.02.2019 4,270 FIXED
XF0000B00972 - 20.000.000 EUR - 20.000.000 23.02.2007 23.02.2027 4,365 FIXED
XFOO00BH2024 - 14.000.000 EUR - 14.000.000 14.06.2005 14.06.2029 2,750 FORM
XFOO00BH2370 - 2.500.000 EUR - 2.500.000 17.06.2004 17.06.2019 4,775 FIXED
XFOO00BH2388 - 3.500.000 EUR - 3.500.000 17.06.2004 17.06.2024 4,940 FIXED
XFOO00BH2396 - 5.000.000 EUR - 5.000.000 03.02.2010 03.02.2025 4,125 FIXED
XFOO00BH2404 - 29.252.607 EUR - 29.252.607 09.07.2007 09.07.2029 0,000 FIXED
XFO000BH2420 - 10.000.000 EUR - 10.000.000 02.12.2005 02.12.2030 3,940 FIXED

Sum (registered LdG): | 1.076.883.525,31 |




Bearer LdG in EUR

ISIN Amount in orig CCY Currency Amount in EUR Issue date Maturity Coupon Coupon Type
CH0020371065 - 53.495.000 CHF 5 45.415.570 07.02.2005 07.02.2020 2,750 FIXED
CH0020393150 - 110.215.000 CHF - 93.569.064 07.02.2005 07.02.2020 2,750 FIXED
CH0020593874 - 83.125.000 CHF 5 70.570.507 10.03.2005 10.03.2025 2,875 FIXED
CH0022333980 - 155.155.000 CHF - 131.721.708 30.08.2005 29.08.2025 2,500 FIXED
CH0023956532 - 73.725.000 CHF 5 62.590.203 09.02.2006 09.02.2021 2,375 FIXED
CH0024590207 - 80.630.000 CHF - 68.452.330 27.03.2006 27.03.2019 2,500 FIXED
CH0028622600 - 62.355.000 CHF 5 52.937.431 09.02.2007 09.02.2022 2,750 FIXED
CH0030229139 - 50.000.000 CHF - 42.448.425 05.04.2007 05.04.2027 3,125 FIXED
CHO0030747999 - 100.000.000 CHF 5 84.896.850 10.05.2007 10.05.2032 3,125 FIXED
XS0169781753 - 809.854.000 EUR - 809.854.000 04.06.2003 04.06.2018 4,250 FIXED
XS0172840703 - 322.067.000 UsD 5 261.396.802 17.07.2003 15.12.2033 0,000 FIXED
XS0207470724 - 50.000.000 CHF - 42.448.425 16.12.2004 16.12.2019 2,820 FIXED
XS0260075006 - 132.000.000 UsD 5 107.134.161 14.07.2006 01.02.2037 1,773 LIBOR
XS0260797997 - 500.000.000 NOK - 51.668.906 14.07.2006 14.07.2021 4,781 FIXED

Total (Bearer LdG): |  1.925.104.382,67 |




B2

COVER POOL

Included assets

Amount in EUR

Bonds 1.199.609.217
Supplemental Assets -
Loans 2.056.688.531
Total 3.256.297.748
Cover Pool Amount in EUR
Nominal Value 3.256.297.748
MTM Value 4.128.283.692
Geographic Dispersion Amount in EUR percentage
Canada 51.742.830 1,6%
Italy 295.553.580 9,1%
JAPAN 93.100.000 2,9%
PORTUGAL 43.600.000 1,3%
Spain 88.863.636 2,7%
United Kingdom 1.998.542.691 61,4%
United States 684.895.011 21,0%
SUM 3.256.297.748 100%

Remaining time to maturity

<ly 56.702.378
>1y <2y 54.382.559
>2y <3y 64.438.067
>3y <4y 156.076.737
> 4y < 5y 65.140.817
> 5y £ 10y 296.466.011

> 10y 2.563.091.178

Sum 3.256.297.748

Interest Rate Type Amount in EUR

Floating 366.516.672

Fixed 2.889.781.075
Sum 3.256.297.748

Repayment Type Amount in EUR

Amortizing 682.991.405

Bullet 2.573.306.343
Sum 3.256.297.748

Average Life in Years 34,04
Assets more than 90 days past due 0

*

Cover pool items

Number of Assets 304
Number of Clients 152
Average size in EUR 10.711.506
Overcollateralization Amount in EUR Ratio
Nominal OC 254.309.840 8,47%)
MTM OC 1.005.698.031 32,21%)
CAD 9.436.930
CHF -
EUR 463.816.672
GBP 2.004.771.974
USD 778.272.172
Sum 3.256.297.748
AAA 17.260.774
AA+ 4.058.112
AA 47.885.724
AA- 68.315.999
A+ 151.459.792
A 190.628.086
A- 135.642.399
BBB+ 135.900.191
BBB 71.345.670
BBB- 123.678.938
BB+ 89.941.346
BB 7.304.602
BB- 10.267.024
B- -
D -
NR 2.202.609.090
Sum 3.256.297.748
1,0
14 16.293.320
18 0
2,0 2.009.990.625
2,4 19.122.950
2,6 11.656.330
2,8 21.974.677
3,2 75.000.000
3,8 43.600.000
4,0 4.971.187
(Leer) 0|
Sum 2.202.609.090

Source: Commerzbank Masterskala GRM-CC Risk Methodology & Data | Stand: 22.08.2017 | see Homepage




