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Portfolio Figures

Weighted Average Maturity 51 days
Weighted Average Life 60 days

Net Asset Value EUR

Net Yield 1.99% (7 days)

Maturity Breakdown (Days)

>1/FRN 0.00%

0-90 75.30%

90-180 17.13%

180-360 7.57%

>360 0.00%

Credit Profile (Long Term Rating) Credit Profile (Short Term Rating)

AAA 7.21% A-1+ 53.66%

AA 34.20% A-1 46.34%

A 58.44% A-2 0.00%

BBB 0.15% A-3 0.00%

BB 0.00% B 0.00%

B 0.00% C 0.00%

Not Rated 0.00% Not Rated 0.00%

Portfolio Average Rating AA- Portfolio Average Rating A-1+

Top 10 Holdings

Security Name Security ID Weight Country Maturity Asset Type Counterparty

CREDIT AGRICOLE SA EURO 8.02% France 16/02/2026 Timedeposit ACAFP

TRI-PARTY ING Bank N.V. 4.25% Netherlands 16/02/2026 Tri-Party-Repo INTNED

TRI-PARTY Societe Generale S.A. 4.25% France 16/02/2026 Tri-Party-Repo SOCGEN

KBC BANK NV EURO 2.43% Belgium 16/02/2026 Timedeposit KBC

TRI-PARTY BNP Paribas S.A. 1.52% France 16/02/2026 Tri-Party-Repo BNP

KBC BANK NV EURO 1.22% Belgium 16/02/2026 Timedeposit KBC

NEDERLANDSE WATERSCHAPSBANK NV XS3286604072 0.91% Netherlands 19/02/2026 Corporate bond NEDWBK

TORONTO-DOMINION BANK/THE  RegS XS2597408439 0.73% Canada 13/03/2026 Corporate bond TD

BANK OF ENGLAND XS3293654417 0.61% United Kingdom 18/02/2026 Government bond BOEN

OESTERREICHISCHE KONTROLLBANK AG FR0129443430 0.61% Austria 09/03/2026 Corporate bond OKB

Source: Deutsche Global Liquidity Series PLC
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