Directly Impacted Indices

Ticker
DBCDMEOS
DBCDMF5L

DBCDMESL
DBCDSF5S

DBCDXO5A
DBCDXOS5L
DBCDX5LA

DBCDX5SA
DBCDMEOL
DBCDME3S
DBCDSF5L

DBCDX5LG
DBCDM5LG
DBCDMESS
DBCDSFLG
DBCDSBLG

Name

DB Credit European IG 10yr Short Fixed Notional Excess Return Index

DB Credit European IG 5yr Long Fixed Notional Excess Return Index

DB Credit European IG 5Yr Long Variable Notional Excess Return Gross Index
DB Credit European IG 5Yr Long Variable Notional Excess Return Index

DB Credit European Senior Financials Short Fixed Notional Excess Return Index
DB iTraxx Crossover Excess Return A Gross Index

DB iTraxx Crossover Excess Return A Index

DB iTraxx Crossover Excess Return Index

DB iTraxx Crossover Fixed Notional Excess Return A Index

DB iTraxx Crossover Short Fixed Notional Excess Return A Index

DB iTraxx Europe 10yr Long Variable Notional ER Index

DB ITraxx Europe 3yr Short Fixed Notional Excess Return Index

DB iTraxx Europe Senior Financials 5yr Long Variable Notional ER Index

DB iTraxx Main Short Fixed Notional No Costs ER A Index

Deutsche Bank Credit European 0024 Index

Deutsche Bank Credit European 0026 Index

Deutsche Bank Credit European IG 5 Year Short Fixed Notional Excess Return Index

Deutsche Bank ITraxx 0032 Index
Deutsche Bank iTraxx 0036 Index

Dependent Indices

Ticker
DBCDECS3
DBCDECS4
DBCDGES3
DBCDGEHM
DBCARXCU

DBCARIUS

DBCATCAR

DBCDHYFI

DBCDHYPA
DBCDHPAU
DBCDGUS3

Name

DB Credit European 3x 5vs10 Steepener Index

DB Credit European 4x 5vs10 Steepener Index

DB Credit Global (EUR) 3x 5vs10 Steepener Index

DB Credit Global (EUR) HY Momentum Index

DB Cross Asset Carry ex Commodities Index

DB Cross Asset Carry Ex Commodities Sub-index 1

DB Cross Asset Carry Ex Commodities Sub-index 2

DB Cross Asset Carry Ex Commodities Sub-index 3

DB Cross Asset Carry Ex Commodities Sub-index 4

DB Cross Asset Carry Index

DB Cross Asset Carry Sub-index 1

DB Cross Asset Carry Sub-index 2

DB Cross Asset Carry Sub-index 3

DB Cross Asset Carry Sub-index 4

DB Cross Asset Trend and Carry Combined Index

DB Cross Asset Trend and Carry Combined Subindex 1
DB Cross Asset Trend and Carry Combined Sublndex 2
DB Cross Asset Trend and Carry Combined Subindex 3
DB Cross Asset Trend and Carry Combined Sublndex 4
DB HYFI (High Yield vs. Financials Index) Excess Return Index
DB HYPI Excess Return A Index

DB HYPI USD Excess Return A Index

DB iTraxx CDX Global (USD) 3x 5vs10 Steepener Index



DBCDGEBM
DBCDGECP
DBTVXA10
DBTVXAO06
DBTVXAO08

DBCDESG3
DBCDECF3
DBCDEUS3

DBCDXOMA
DBCDXMAU
DBCDEUHP
DBCDEUIP
DBCDEUHM
DBCDEUIM
DBCDFSNP
DBCDFSBP
DBCDEGHP
DBCDEUSM

DB iTraxx CDX HY (EUR) Medium and Short term momentum index
DB iTraxx CDX HY (EUR) Short term Momentum Index

DB iTraxx Crossover A Target Volatility 10% Index

DB iTraxx Crossover A Target Volatility 6% Index

DB iTraxx Crossover A Target Volatility 8% Index

DB iTraxx Crossover Excess Return A Index Hedged to USD
DB iTraxx Europe 0038 Index

DB iTraxx Europe 3x 3vs5 Flattener Index

DB iTraxx Europe 3x 5vs10 Steepener (USD) Index

DB ITRX Crossover ER USD Hedged - Carry ex commod Index
DB ITRX Crossover ER USD Hedged - Carry Index

DB XOver Momentum Long Short Excess Return A Index

DB XOver Momentum Long Short USD Excess Return A Index
Deutsche Bank Credit European 0025 Index

Deutsche Bank Credit European 0027 Index

Deutsche Bank Credit European High Yield Momentum Index
Deutsche Bank Credit European Investment Grade Momentum Index
Deutsche Bank ITraxx 0033 Index

Deutsche Bank iTraxx 0037 Index

Deutsche Bank iTraxx Europe HY 0039 Index

Deutsche Bank iTraxx Xover Short term Momentum Index



