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For the quarter from December 2024 to February 2025 
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ISIN Country Coupon Maturity Weight Preliminary Notional 

US195325EQ44 CO 8.37500 07-Nov-2054 1.05% 0.0943 

XS2914770545 KZ 4.71400 09-Apr-2035 1.04% 0.0961 

XS2827783437 UZ 6.90000 28-Feb-2032 1.08% 0.0945 

XS2207514063 AE 4.00000 28-Jul-2050 1.12% 0.1487 

XS2302929901 AE 4.37500 10-Mar-2051 1.08% 0.1354 

XS2775892065 AE 6.12500 06-Mar-2036 1.06% 0.0946 

XS1819680528 AO 9.37500 08-May-2048 1.10% 0.1133 

XS2083302500 AO 9.12500 26-Nov-2049 1.10% 0.1149 

XS2446175577 AO 8.75000 14-Apr-2032 1.05% 0.1042 

XS1110833123 BH 6.00000 19-Sep-2044 1.09% 0.1139 

XS1675862103 BH 7.50000 20-Sep-2047 1.09% 0.0975 

XS2290957732 BH 6.25000 25-Jan-2051 1.12% 0.1162 

US105756BY51 BR 5.62500 21-Feb-2047 1.06% 0.1113 

US105756CB40 BR 4.75000 14-Jan-2050 1.06% 0.1272 

US105756CJ75 BR 7.12500 13-May-2054 1.04% 0.0943 

US168863DW59 CL 4.00000 31-Jan-2052 1.05% 0.1205 

US168863DY16 CL 4.34000 07-Mar-2042 1.04% 0.1071 

US168863EA21 CL 5.33000 05-Jan-2054 1.07% 0.0986 

XS1891577030 CN 4.00000 19-Oct-2048 1.07% 0.104 

USY15025AD41 CN 2.25000 21-Oct-2050 1.06% 0.1465 

USY5325QAG74 CN 2.50000 26-Oct-2051 1.07% 0.14 

US195325BR53 CO 5.62500 26-Feb-2044 1.05% 0.121 

US195325EM30 CO 8.75000 14-Nov-2053 1.00% 0.0867 

USP3699PGF82 CR 5.62500 30-Apr-2043 1.04% 0.1031 

USP3699PGH49 CR 7.00000 04-Apr-2044 1.03% 0.09 

USP3699PGJ05 CR 7.15800 12-Mar-2045 1.04% 0.0887 

USP3579EAY34 DO 7.45000 30-Apr-2044 1.07% 0.0885 

USP3579EBE60 DO 6.85000 27-Jan-2045 1.10% 0.0959 

USP3579EBY25 DO 6.50000 15-Feb-2048 1.10% 0.0999 

XS1953057491 EG 8.70020 01-Mar-2049 1.09% 0.1203 

XS2176899701 EG 8.87500 29-May-2050 1.08% 0.1147 

XS2391398174 EG 8.75000 30-Sep-2051 1.08% 0.1201 

USP5015VAM83 GT 3.70000 07-Oct-2033 1.04% 0.1137 

USP5015VAN66 GT 4.65000 07-Oct-2041 1.01% 0.1166 

USP5015VAS53 GT 6.55000 06-Feb-2037 1.05% 0.0932 

US445545AF36 HU 7.62500 29-Mar-2041 1.02% 0.0808 

XS2388586583 HU 3.12500 21-Sep-2051 1.02% 0.149 

XS2574267345 HU 6.75000 25-Sep-2052 1.02% 0.0871 

US455780CR58 ID 3.50000 14-Feb-2050 1.07% 0.1293 

US455780CU87 ID 4.45000 15-Apr-2070 1.03% 0.1124 

US455780CX27 ID 3.35000 12-Mar-2071 1.02% 0.1418 
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XS1577950311 JO 7.37500 10-Oct-2047 1.09% 0.1061 

XS2199272662 JO 5.85000 07-Jul-2030 1.12% 0.104 

XS2602742285 JO 7.50000 13-Jan-2029 1.10% 0.0952 

XS1781710543 KE 7.25000 28-Feb-2028 1.66% 0.1536 

XS1781710626 KE 8.25000 28-Feb-2048 1.64% 0.1745 

XS1120709826 KZ 4.87500 14-Oct-2044 1.04% 0.1012 

XS1263139856 KZ 6.50000 21-Jul-2045 1.04% 0.0839 

XS0864259717 MA 5.50000 11-Dec-2042 1.10% 0.1081 

XS2270577344 MA 4.00000 15-Dec-2050 1.08% 0.1389 

XS2595028700 MA 6.50000 08-Sep-2033 1.05% 0.0899 

US91086QAZ19 MX 5.75000 12-Oct-2110 0.95% 0.1075 

XS2280637039 MX 3.75000 19-Apr-2071 0.96% 0.1477 

US91087BAX82 MX 6.33800 04-May-2053 0.98% 0.0954 

XS1717013095 NG 7.62500 28-Nov-2047 1.06% 0.12 

XS1777972941 NG 7.69600 23-Feb-2038 1.08% 0.1177 

XS1910828182 NG 9.24800 21-Jan-2049 1.08% 0.1037 

XS1575968026 OM 6.50000 08-Mar-2047 1.07% 0.0934 

XS1750114396 OM 6.75000 17-Jan-2048 1.11% 0.0938 

XS2288906857 OM 7.00000 25-Jan-2051 1.11% 0.0911 

US698299BT07 PA 6.40000 14-Feb-2035 1.10% 0.1024 

US698299BW36 PA 6.87500 31-Jan-2036 1.11% 0.0999 

US698299BZ66 PA 7.87500 01-Mar-2057 1.08% 0.0933 

US715638BM30 PE 5.62500 18-Nov-2050 1.01% 0.0944 

US715638DW93 PE 3.60000 15-Jan-2072 1.03% 0.1438 

US715638EC21 PE 5.87500 08-Aug-2054 1.04% 0.0933 

US718286CP01 PH 3.20000 06-Jul-2046 1.06% 0.1323 

USY6972HLP91 PH 4.20000 29-Mar-2047 1.04% 0.1117 

US718286CU95 PH 5.95000 13-Oct-2047 1.03% 0.0876 

XS1729875598 PK 6.87500 05-Dec-2027 1.26% 0.1211 

XS2322321964 PK 8.87500 08-Apr-2051 1.19% 0.135 

XS2322319638 PK 7.37500 08-Apr-2031 1.21% 0.1284 

XS1405781854 QA 4.62500 02-Jun-2046 1.07% 0.1029 

XS1807174559 QA 5.10300 23-Apr-2048 1.05% 0.0969 

XS1959337749 QA 4.81700 14-Mar-2049 1.04% 0.1004 

XS1837994794 RO 5.12500 15-Jun-2048 1.03% 0.1131 

XS2201851685 RO 4.00000 14-Feb-2051 1.03% 0.1368 

XS2571924070 RO 7.62500 17-Jan-2053 1.04% 0.0865 

XS2159975882 SA 4.50000 22-Apr-2060 1.03% 0.1174 

XS2294323386 SA 3.45000 02-Feb-2061 1.04% 0.1447 

XS2747599509 SA 5.75000 16-Jan-2054 1.06% 0.0969 

XS0146173371 SV 8.25000 10-Apr-2032 1.22% 0.1099 

USP01012AR71 SV 7.62500 01-Feb-2041 1.38% 0.1354 

USP01012CC84 SV 9.50000 15-Jul-2052 1.30% 0.1114 
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US900123CB40 TR 4.87500 16-Apr-2043 1.06% 0.1314 

US900123CG37 TR 6.62500 17-Feb-2045 1.10% 0.1117 

US900123CM05 TR 5.75000 11-May-2047 1.07% 0.1239 

XS2263765856 UZ 3.70000 25-Nov-2030 1.07% 0.1126 

XS2365195978 UZ 3.90000 19-Oct-2031 1.05% 0.1131 

US836205AZ74 ZA 6.30000 22-Jun-2048 1.14% 0.1186 

US836205BB97 ZA 5.75000 30-Sep-2049 1.10% 0.1262 

US836205BE37 ZA 7.30000 20-Apr-2052 1.10% 0.106 

 

 
 
Source: Deutsche Bank 
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Index Guide Disclaimers 

This document is intended for information only and does not create any legally binding obligations on the 
part of Deutsche Bank AG and/or its affiliates (“DB”).  This document is intended to provide a summary of 
the index it purports to describe. No warranty or representation is made as to the correctness, completeness 
and accuracy of the information.   

Without limitation, this document does not constitute an offer, an invitation to offer or a recommendation 
to enter into any transaction. When making an investment decision, you should rely solely on the final 
documentation relating to the transaction. Products based on the index or indices described in this 
document may not be appropriate for all investors and before entering into any transaction you should take 
steps to ensure that you fully understand the transaction and have made an independent assessment of the 
appropriateness of the transaction in the light of your own objectives and circumstances, including the 
possible risks and benefits of entering into such transaction. Refer to your DB Sales person for product 
related information. For general information regarding the nature and risks of the proposed transaction and 
types of financial instruments please go to www.globalmarkets.db.com/riskdisclosures. You should also 
consider seeking advice from your own advisers in making this assessment. If you decide to enter into a 
transaction with DB, you do so in reliance on your own judgment.  Past performance is no indication of 
future results.  

This material was prepared by DBIQ. It is not investment research, and has not been prepared in accordance 
with legal requirements designed to promote the independence of such. Any opinions expressed herein 
may differ from the opinions expressed by other DB departments including the Research Department. DB 
may engage in transactions in a manner inconsistent with any views discussed herein. DB trades or may 
trade as principal in instruments (or related derivatives) linked to the index or indices described in this 
document, and may have proprietary positions in the instruments (or related derivatives). DB may make a 
market in such instruments (or related derivatives), which may in extreme circumstances affect the levels 
of the index or indices described.  

The Index Administrator makes no express or implied representations or warranties as to (a) the advisability 
of purchasing or assuming any risk in connection with any transaction which references or is otherwise 
linked to this Index, (b) the levels at which the Index stands at any particular time on any particular date, (c) 
the results to be obtained by any party from the use of the Index or any data included in it for the purposes 
of issuing securities or carrying out any financial transaction or (d) any other matter. Calculations may be 
based on information obtained from various publicly available sources.  The Index Administrator has relied 
on these sources and has not independently verified the information extracted from these sources and 
accepts no responsibility or liability in respect thereof.  If there is a calculation error the Index Administrator 
may restate the Index Level. 

Without prejudice to the Index Owner or Index Administrator’s obligations under any regulatory system, 
and without limiting any of the foregoing, in no event shall DB have any liability (whether in negligence or 
otherwise) to any person in connection with such person's use of the Index, unless such use is pursuant to 
a transaction between that party and DB relating to the Index and such liability results from wilful default 
and/or gross negligence on the part of DB. 

The distribution of this document and availability of related products and services in certain jurisdictions 
may be restricted by law.  You may not distribute this document, in whole or in part, without our express 
written permission.  DB specifically disclaims all liability for any direct, indirect, consequential or other 
losses or damages including loss of profits incurred by you or any third party that may arise from any 
reliance on this document or for the reliability, accuracy, completeness or timeliness thereof.  

Unless governing law provides otherwise, all transactions should be executed through the Deutsche Bank 
entity in the investor's home jurisdiction. In the U.S. this report is approved and/or distributed by Deutsche 
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Bank Securities Inc., a member of the NYSE, the NASD, NFA and SIPC. In Germany, this report is approved 
and/or communicated by Deutsche Bank AG, a joint stock corporation with limited liability incorporated in 
the Federal Republic of Germany with its principal office in Frankfurt am Main. Deutsche Bank AG is 
authorized under German Banking Law (competent authority: European Central Bank) and is subject to 
supervision by the European Central Bank and by BaFin, Germany’s Federal Financial Supervisory Authority. 
In the United Kingdom, this report is approved and/or communicated by Deutsche Bank AG acting through 
its London Branch at Winchester House, 1 Great Winchester Street, London EC2N 2DB. Deutsche Bank AG 
in the United Kingdom is authorized by the Prudential Regulation Authority and is subject to limited 
regulation by the Prudential Regulation Authority and Financial Conduct Authority. Details about the extent 
of our authorization and regulation by the Prudential Regulation Authority, and regulation by the Financial 
Conduct Authority are available from us on request. This report is distributed in Hong Kong by Deutsche 
Bank AG, Hong Kong Branch, in Korea by Deutsche Securities Korea Co. This report is distributed in 
Singapore by Deutsche Bank AG, Singapore Branch, and recipients in Singapore of this report are to contact 
Deutsche Bank AG, Singapore Branch in respect of any matters arising from, or in connection with, this 
report. Where this report is issued or promulgated in Singapore to a person who is not an accredited 
investor, expert investor or institutional investor (as defined in the applicable Singapore laws and 
regulations), Deutsche Bank AG, Singapore Branch accepts legal responsibility to such person for the 
contents of this report. In Japan this report is approved and/or distributed by Deutsche Securities Inc. The 
information contained in this report does not constitute the provision of investment advice. In Australia, 
retail clients should obtain a copy of a Product Disclosure Statement (PDS) relating to any financial product 
referred to in this report and considers the PDS before making any decision about whether to acquire the 
product. Deutsche Bank AG Johannesburg is incorporated in the Federal Republic of Germany (Branch 
Register Number in South Africa: 1998/003298/10). Additional information relative to securities, other 
financial products or issuers discussed in this report is available upon request. This report may not be 
reproduced, distributed or published by any person for any purpose without Deutsche Bank's prior written 
consent. Please cite source when quoting. 
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