
Index Name Ticker

Ascent Broad in EUR DBACTBRE

Ascent Broad DBACTBRU

Global Ascent DBACG12U

Global Ascent II - USD DBAC12U2

Global Ascent II - EUR DBAC12E2

db Custom Volatility Index 002 DBVS103X

DB Diversified Rates Strategy 015 Index DBVSCV15

DB Cross Asset Trends Ex Commodities SubIndex 1 DBCATXC1

DB Cross Asset Trends Ex Commodities SubIndex 2 DBCATXC2

DB Cross Asset Trends Ex Commodities SubIndex 3 DBCATXC3

DB Cross Asset Trends Ex Commodities SubIndex 4 DBCATXC4

DB Cross Asset Trends Index DBCATUSD

DB Diversified Rates Vol Strategy Hedged to EUR Index DBVSCV4H

DB Rates Curve Hedged to EUR Index DBDRCRVE

DB Breakeven Inflation Swap 3-5 Year USD Index DBBNUS05

DB Breakeven Inflation Swap 7-10 Year USD Index DBBNUS10

DB Breakeven Inflation Swap 12-15 Year USD Index DBBNUS15

DB Rates Diversified Strategy 016 EUR Hedged Index DBDRC3UH

DB Rates Diversified Strategy 016 USD Index DBDRC3US

DB Diversified Rates Strategy Index 012 DBVSCV12

Deutsche Bank Factor Investing EUR Portfolio DBCUSBFI

DB Cross Asset 01 Strategy Hedged to EUR Index DBCADR1H

DB Cross Asset 01 Strategy Index DBCADR01

DB Cross Asset 01 Strategy Reference Index DBCADRR1

DB Cross Asset Carry Index DBCARIUS

DB Rates Diversified Strategy 019 Index DBDSXCUS

Deutsche Bank Fixed Income USD Portfolio DBCUU168

DB Diversified Rates Vol Strategy Index DBVSCVP4

DB Cross Asset Trends Ex Commodities EUR Hedged Index DBCATXCE

DB Cross Asset Trends EUR Hedged Index DBCATEUR

db Custom Volatility Portfolio 001 DBVSCVP1

DB USD Rates Long Vol Hedged to EUR Index DBVS102E

Ascent Broad in EUR DBACTBRE

Ascent Broad DBACTBRU

Global Ascent DBACG12U

Global Ascent II - USD DBAC12U2

Global Ascent II - EUR DBAC12E2

DB Duration Bias USD Interest Rate Swap (3m Floating/10 Yr Fixed) Excess Return DBDRUS10

DB Cross Asset Carry ex Commodities Index DBCARXCU

Deutsche Bank BetaMiner I EUR Portfolio DBCUSBM1

DB Rates Vol Strategy 01 USD Index DBVS01US

DB Duration Bias USD Interest Rate Swap (3m Floating/2 Yr Fixed) Excess Return DBDRUS02

DB Duration Bias USD Interest Rate Swap (3m Floating/3 Yr Fixed) Excess Return DBDRUS03

DB Duration Bias USD Interest Rate Swap (3m Floating/7 Yr Fixed) Excess Return DBDRUS07

DB Duration Bias USD Interest Rate Swap (3m Floating/15 Yr Fixed) Excess Return DBDRUS15

DB Duration Bias USD Interest Rate Swap (3m Floating/20 Yr Fixed) Excess Return DBDRUS20

DB Duration Bias USD Interest Rate Swap (3m Floating/25 Yr Fixed) Excess Return DBDRUS25

DB Duration Bias USD Interest Rate Swap (3m Floating/30 Yr Fixed) Excess Return DBDRUS30

Gold Forward Index (Unhedged) DBMUAUSG

DB USD Rates Long Vol Index DBVS1020

Deutsche Bank Momentum Asset Allocator EUR FX Hedged Index DBMUAEHM



DB G10 Diversified Rates Carry USD DBDRCDMU

DB G10 Diversified Rates Carry EUR DBDRCDME

Momentum Asset Allocator Master Index DBMUAUSM

DB Rates Curve Index DBDRCRVU

DB Rates Vol Strategy 04 USD Index DBVS04US

DB Rates Vol Strategy 04 USD Hedged to EUR Index DBVS4USH

DB Rates Carry Strategy 002 USD Index DBDRC2US

DB Rates Carry Strategy Hedged to EUR Index DBDRC2UH

Deutsche Bank Custom Risk Premia Portfolio 2 DBCURPA2

Deutsche Bank Momentum Asset Allocator CHF 5% Volatility Control Index DBMUVC05

DB USDJPY 1Y1Y Cross Currency Basis Excess Return Index DBDSXJ11

DB USDJPY 1Y2Y Cross Currency Basis Excess Return Index DBDSXJ12

DB USDJPY 1Y5Y Cross Currency Basis Excess Return Index DBDSXJ15

DB USDJPY 1Y10Y Cross Currency Basis Excess Return Index DBDSXJ1D

DB USDJPY 1Y15Y Cross Currency Basis Excess Return Index DBDSXJ1Q

DB USDJPY 1Y20Y Cross Currency Basis Excess Return Index DBDSXJ1V

DB USDJPY 2Y2Y Cross Currency Basis Excess Return Index DBDSXJ22

DB USDJPY 5Y5Y Cross Currency Basis Excess Return Index DBDSXJ55

DB USDJPY 10Y10Y Cross Currency Basis Excess Return Index DBDSXJDD

DB USDAUD 1Y1Y Cross Currency Basis Excess Return Index DBDSXA11

DB USDAUD 1Y2Y Cross Currency Basis Excess Return Index DBDSXA12

DB USDAUD 1Y5Y Cross Currency Basis Excess Return Index DBDSXA15

DB USDAUD 1Y10Y Cross Currency Basis Excess Return Index DBDSXA1D

DB USDNZD 1Y1YCross Currency Basis Excess Return Index DBDSXN11

DB USDNZD 1Y2YCross Currency Basis Excess Return Index DBDSXN12

DB USDNZD 1Y5Y Cross Currency Basis Excess Return Index DBDSXN15

DB USDNZD 1Y10Y Cross Currency Basis Excess Return Index DBDSXN1D

DB USDGBP 1Y1Y Cross Currency Basis Excess Return Index DBDSXG11

DB USDGBP 1Y2Y Cross Currency Basis Excess Return Index DBDSXG12

DB USDGBP 1Y5Y Cross Currency Basis Excess Return Index DBDSXG15

DB USDGBP 1Y10Y Cross Currency Basis Excess Return Index DBDSXG1D

DB USDEUR 1Y1Y Cross Currency Basis Excess Return Index DBDSXE11

DB USDEUR 1Y2Y Cross Currency Basis Excess Return Index DBDSXE12

DB USDEUR 1Y5Y Cross Currency Basis Excess Return Index DBDSXE15

DB USDEUR 1Y10Y Cross Currency Basis Excess Return Index DBDSXE1D

DB USDCHF 1Y1Y Cross Currency Basis Excess Return Index DBDSXC11

DB USDCHF 1Y2Y Cross Currency Basis Excess Return Index DBDSXC12

DB USDCHF 1Y5Y Cross Currency Basis Excess Return Index DBDSXC15

DB USDCHF 1Y10Y Cross Currency Basis Excess Return Index DBDSXC1D

DB USDDKK 1Y1Y Cross Currency Basis Excess Return Index DBDSXD11

DB USDDKK 1Y2Y Cross Currency Basis Excess Return Index DBDSXD12

DB USDDKK 1Y5Y Cross Currency Basis Excess Return Index DBDSXD15

DB USDDKK 1Y10Y Cross Currency Basis Excess Return Index DBDSXD1D

DB USDNOK 1Y1Y Cross Currency Basis Excess Return Index DBDSXO11

DB USDNOK 1Y2Y Cross Currency Basis Excess Return Index DBDSXO12

DB USDNOK 1Y5Y Cross Currency Basis Excess Return Index DBDSXO15

DB USDNOK 1Y10Y Cross Currency Basis Excess Return Index DBDSXO1D

DB USDSEK 1Y1Y Cross Currency Basis Excess Return Index DBDSXS11

DB USDSEK 1Y2Y Cross Currency Basis Excess Return Index DBDSXS12

DB USDSEK 1Y5Y Cross Currency Basis Excess Return Index DBDSXS15

DB USDSEK 1Y10Y Cross Currency Basis Excess Return Index DBDSXS1D

DB Duration Bias - USD(3m/5 Yr) DBDRUS05



DB Momentum Asset Allocator Tranche II Index DBMUAU2M

DB MAA ER Index DBMUUPPO

DB Momentum Asset Allocator USD TV 6 Index DBMUUPPN

DB Rates Straddle Replication Strategy USD 10Y Index DBDRUSDD

DB Rates Straddle Replication Strategy USD 10Y EUR Index DBDRUSDE

DB Diversified Rates Strategy 014 Index DBVSCV14

Deutsche Bank FX Long JPYUSD Excess Return INDEX DBFXJUUE

Deutsche Bank FX Short JPYUSD Excess Return INDEX DBFXJUEE

Deutsche Bank FX Long AUDUSD Excess Return INDEX DBFXAUUE

Deutsche Bank FX Short AUDUSD Excess Return INDEX DBFXAUEE

Deutsche Bank FX Long EURUSD Excess Return INDEX DBFXEUUE

Deutsche Bank FX Short EURUSD Excess Return INDEX DBFXEUEE

DB Duration Bias USD Interest Rate Swap (3m Floating/12 Yr Fixed) Excess Return DBDRUS12

DB Duration Bias USD Interest Rate Swap (3m Floating/40 Yr Fixed) Excess Return DBDRUS40

DB Rates Diversified Strategy 017 USD Index DBDRCPUS

DB Rates Diversified Strategy 017 EUR Hedged Index DBDRCPUH

DB Cross Currency Basis Composite Basket JPY Index DBDSXJP1

DB Cross Asset Trend and Carry Combined Index DBCATCAR

DB Diversified Rates Strategy 013 Index DBVSCV13

Deutsche Bank Momentum Asset Allocator AUD Volatility Control 6% Index DBMUVA06

DB Diversified Rates Vol Strategy Index 003 DBVSCVP3

DB Cross Asset Trends Ex Commodities Index DBCATXCU

DB Momentum Asset Allocator TV 6 JPY Hedged Index DBMUAJ06

Deutsche Bank USD 3m6m Basis Index DBUS36BS

DBIQ ImpAct 3M Basket EUR Index DBIP3BE

ImpAct 3M Basket - USD Index DBIP3BU

DB Momentum Asset Allocator EUR Hedged ER Index DBMUAUEM

DB Momentum Asset Allocator EUR Hedged TV 6 Index DBMUAE06

DB Diversified Rates Vol Strategy Index 002 DBVSCVP2

DB Rates Vol Strategy 01 USD Hedged to EUR Index DBVSVCUS

DB ImpAct USD Rates VOL 4W DBIP1USD

DBIQ ImpAct K Basket DBIPBPLK

DB ImpAct USD Rates VOL 13W DBIP3USD

DB Custom Volatility Index 005 DBVSCVP5

DB EM Currency INDEX DBFXEMCB

DB Momentum Asset Allocator USD TV 10 Index DBMUAU10

DB Momentum Asset Allocator TV 10 JPY Hedged Index DBMUAJ10

DB MAA JPY Hedged TR AC Index DBMUAJSM

Deutsche Bank Momentum Asset Allocator 5.5% Volatility Control Index DBMUAU55

Deutsche Bank Momentum Asset Allocator USD Volatility Control 6% Index DBMUVPPN

Deutsche Bank Momentum Asset Allocator EUR Volatility Control 6% Index DBMUVE06

DB CNH ER BETA INDEX DBHVCNHS

DB CNH ER ALPHA INDEX DBHVCNHP

Deutsche Bank Momentum Asset Allocator EUR FX Hedged Index DBMUAEHM

Duration Bias USD Total Return DBMUAUSS

Momentum Asset Allocator Master Index DBMUAUSM

Deutsche Bank Momentum Asset Allocator 4PM Strategy DBMUAULM

DB Momentum Asset Allocator Tranche II 4PM Strategy DBMUAUL2

Deutsche Bank Momentum Asset Allocator CHF 5% Volatility Control Index DBMUVC05

DB Momentum Asset Allocator Tranche II Index DBMUAU2M

Deutsche Bank Momentum Asset Allocator AUD Volatility Control 6% Index DBMUVA06

DB Momentum Asset Allocator TV 6 JPY Hedged Index DBMUAJ06



DB MAA ER Index DBMUUPPO

DB Momentum Asset Allocator USD TV 6 Index DBMUUPPN

DB Momentum Asset Allocator EUR Hedged ER Index DBMUAUEM

DB Momentum Asset Allocator EUR Hedged TV 6 Index DBMUAE06

DB Momentum Asset Allocator USD TV 10 Index DBMUAU10

DB Momentum Asset Allocator TV 10 JPY Hedged Index DBMUAJ10

DB MAA JPY Hedged TR AC Index DBMUAJSM

Deutsche Bank Momentum Asset Allocator 5.5% Volatility Control Index DBMUAU55

Deutsche Bank Momentum Asset Allocator USD Volatility Control 6% Index DBMUVPPN

Deutsche Bank Momentum Asset Allocator EUR Volatility Control 6% Index DBMUVE06

Deutsche Bank Momentum Asset Allocator EUR FX Hedged Index DBMUAEHM

USD Cash Index DBMUAUSC

Duration Bias USD Total Return DBMUAUSS

Momentum Asset Allocator Master Index DBMUAUSM

Deutsche Bank Momentum Asset Allocator 4PM Strategy DBMUAULM

DB Momentum Asset Allocator Tranche II 4PM Strategy DBMUAUL2

Deutsche Bank Momentum Asset Allocator CHF 5% Volatility Control Index DBMUVC05

DB Momentum Asset Allocator Tranche II Index DBMUAU2M

Deutsche Bank Momentum Asset Allocator AUD Volatility Control 6% Index DBMUVA06

DB Momentum Asset Allocator TV 6 JPY Hedged Index DBMUAJ06

DB MAA ER Index DBMUUPPO

DB Momentum Asset Allocator USD TV 6 Index DBMUUPPN

DB Momentum Asset Allocator EUR Hedged ER Index DBMUAUEM

DB Momentum Asset Allocator EUR Hedged TV 6 Index DBMUAE06

DB Momentum Asset Allocator USD TV 10 Index DBMUAU10

DB Momentum Asset Allocator TV 10 JPY Hedged Index DBMUAJ10

DB MAA JPY Hedged TR AC Index DBMUAJSM

Deutsche Bank Momentum Asset Allocator 5.5% Volatility Control Index DBMUAU55

Deutsche Bank Momentum Asset Allocator USD Volatility Control 6% Index DBMUVPPN

Deutsche Bank Momentum Asset Allocator EUR Volatility Control 6% Index DBMUVE06

DB Cross Asset Trends Ex Commodities EUR Hedged Index DBCATXCE

DB Cross Asset Trends EUR Hedged Index DBCATEUR

Duration Bias USD 10 Year DBDSDBUS

Duration Bias USD 5 Year DBDSUS5Y

Duration Bias USD 7 Year DBDSUS7Y

DB Cross Asset Trend and Carry Combined Index DBCATCAR

DB Cross Asset Trends Ex Commodities SubIndex 1 DBCATXC1

DB Cross Asset Trends Ex Commodities SubIndex 2 DBCATXC2

DB Cross Asset Trends Ex Commodities SubIndex 3 DBCATXC3

DB Cross Asset Trends Ex Commodities SubIndex 4 DBCATXC4

DB Cross Asset Trends Index DBCATUSD

DB Cross Asset Trends Ex Commodities Index DBCATXCU

Deutsche Bank Primus Solutions Fixed Income Smart Beta EUR DBCUPFIS

Deutsche Bank Fixed Income QIS Strategy DBCUFIQG

Deutsche Bank Fixed Income QIS Strategy 3% VT DBCUFIQ3

Deutsche Bank Fixed Income Beta Strategy DBCUFIBG

Deutsche Bank Fixed Income Smart Beta Master Strategy DBCUFIMG

DB Rates Vol Strategy 05 USD Index DBVS05US

DB Rates Vol Strategy 05 USD Hedged to EUR Index DBVS05UH


