Covered bond ICSR (Long Primary Fundamental | Cover Pool | Combined CB Rating
: Covered bond programme/ : : :
issuer term/Outlook/ Covered bond tvoe collateral uplift uplift CB uplift (Longterm/
(or parent) Short term) yp type (notches) (notches) (notches) Outlook)
1 Pool C - SDO N/A AAA/ Stable
Denmark Danske Bank A/S A- /Stable /S-1 Pool D — SDO Mortgages 6 N/A 6 AAA/ Stable
Pool | — SDO N/A AAA/ Stable
BNP Paribas Home Loan SFH
( Obligatri'c):z,hat':; t)Oa" Mortgages 6 N/A 6 AAA/ Stable
BIP Paribas SA A+/Stable /S| 5\ Paribas Public Sector SCF
o N Public Sector 6 NA 6 AAA/ Stable
(Obligation fonciéres)
BPCE SFH
BPCE SA A+ /Stable /S-1 Mortgages 6 NA 6 AAA/ Stable
i (Obligation d'habitat)
it Agricole H L FH
ez Credit Agricole Home Loan S Mortgages 6 N/A 6 AAA/ Stable
. . ” (Obligation d'habitat)
Credit Agricole Group | A /Positive /S-1 Credit Aaricole Public Sector SCF
R Public Sector 6 NA 6 AAA/ Stable
(Obligation foncieres)
Société Générale SFH
(Obligation d'habitat) Mortgages 6 NA 6 AAA/ Stable
Société Générale SA A /Stable /S-1 Société Générale SCF
o o Public Sector 6 NA 6 AAA/ Stable
(Obligation foncieres)
Offentliche Pfandbriefe Public Sector 6 NA 6 AAA/ Stable
Commerzbank AG A- /Stable /S-1
Germany Hypothekenpfandbriefe Mortgages 6 NA 6 AAA/ Stable
Deutsche Bank AG A- /Stable /S-1 Hypothekenpfandbriefe Mortgages 6 NA 6 AAA/ Stable
Cédulas Hipotecarias Mortgages 6 NA 6 AAA/ Stable
F= Banco Santander SA A+ /Stable /S-1
e Cédulas Territoriales Public Sector 5 N/A 5 AAA/ Stable
pain
Cédulas Hipotecarias Mortgages 6 NA 6 AAA/ Stable
BBVA SA A /Stable /S-1
Cédulas Territoriales Public Sector 5 N/A 5 AAA/ Stable

SDO - Saerligt Daekkede Obligationer
SFH — Sociétés de Financement de I'Habitat
SCF — Société de Crédit Foncier
N/A - not available




