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Portfolio Figures

Weighted Average Maturity 44 days
Weighted Average Life 70 days

Net Asset Value USD

Net Yield 5.39% (7 days)

Maturity Breakdown (Days)

>1/FRN 0.00%

0-90 65.42%

90-180 22.59%

180-360 11.99%

>360 0.00%

Credit Profile

AAA 1.00%

AA 34.05%

A 35.05%

BBB 0.00%

BB 0.00%

B 0.00%

Not Rated 29.90%

Portfolio Average Rating AA

Top 10 Holdings

Security Name Security ID Weight Country Maturity Asset Type Counterparty

BANQUE FEDERATIVE DU CREDIT MUTUEL BDWCF9C84 5.09% France 22/04/2024 Timedeposit BANQUE FEDERATIVE DU CREDIT MUTUEL SA

DNB BANK ASA (NEW YORK BRANCH) BDWCF9E58 4.63% Norway 22/04/2024 Timedeposit DNB BANK ASA (NEW YORK BRANCH)

MIZUHO BANK LTD (NEW YORK BRANCH) BDWCF9EV1 4.23% Japan 22/04/2024 Timedeposit MIZUHO BANK LTD (NEW YORK BRANCH)

CANADIAN IMPERIAL BANK OF COMMERCE BDWCF9CD3 4.18% Canada 22/04/2024 Timedeposit CANADIAN IMPERIAL BANK OF COMMERCE (NEW YORK BRANCH)

FIRST ABU DHABI BANK USA NV BDWCF9ET6 3.24% United Arab Emirates 22/04/2024 Timedeposit FIRST ABU DHABI BANK USA NV

TRI-PARTY BNP PARIBAS SA BDWCF9XQ1 3.05% France 22/04/2024 Repurchase agreement BNP PARIBAS SA

TRI-PARTY BNP PARIBAS SA BDWCF9XA6 2.79% France 22/04/2024 Repurchase agreement BNP PARIBAS SA

DWS DEUTSCHE GL. LQ. SR. CL. Z SBYQNZ729 2.27% Ireland 22/04/2024 Fund DEUTSCHE GLOBAL LIQUIDITY SERIES CLASS Z

TRI-PARTY BNP PARIBAS SA BDWCF9WZ2 2.22% France 22/04/2024 Repurchase agreement BNP PARIBAS SA

CREDIT AGRICOLE SA (NEW YORK BRANC BDWCF9DX8 1.86% France 22/04/2024 Timedeposit CREDIT AGRICOLE SA (NEW YORK BRANCH)

Source: Deutsche Global Liquidity Series PLC
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