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Sinor Chhor
Sven Lorenz
2220
562
562, rue de Neudorf, L-2220 Luxembourg, Grand Duchy of
Luxembourg

03 6212 8316

2021 30
109.49 130.11
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2019
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79,428,457.23

165,006,625.37

78,365,310.43

157,182,510.30

77,429,285.75

314,503,900.44

465,780,215.27

247,520,389.95

79,376,752.19

115,201,877.36

314,503,900.44

465,780,215.27

247,520,389.95

79,376,752.19

115,201,877.36

4,623,228,959.33

5,068,913,301.11

4,586,474,898.77

5,136,098,333.15

4,737,345,726.01

6,423,404.033

6,232,742.208

4,552,144.978

4,119,384.389

4,145,589.407

4,623,228,959.33

5,068,913,301.11

4,586,474,898.77

5,136,098,333.15

4,737,345,726.01

4,690,304,620.45

5,192,566,745.73

4,623,349,722.88

5,162,102,548.98

4,874,731,062.65

20.45

21.21

20.29

21.79

22.28

23,512,997.85

23,529,080.47

35,582,280.41

35,600,685.46

37,200,398.62

98.57

97.62

99.20

99.50

97.18

13.24

11 20
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2021

4,704,903,877.06

612,155

4,003,158.026

1993

41

2021
Claude Kremer Arendt & Medernach
Lars Eskesen 28
Sparekassen
SDS Unibank
A/S

Christophe Girondel

Brian Stougdrd Jensen
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Sheenagh Gordon-Hart
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2010

2010

40
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2021
764,721,101.45 16.15
596,646,891.30 12.60
581,595,973.59 12.28
446,912,511.84 9.44
313,293,655.50 6.62
271,539,550.73 5.73
180,177,945.35 3.81
176,871,300.43 3.74
164,103,200.90 3.47
154,869,960.38 3.27
138,787,647.80 2.93
129,440,308.94 2.73
128,797,192.96 2.72
108,476,195.34 2.29
64,330,770.30 1.36
55,161,879.68 1.16
40,909,091.23 0.86
13,609,750.00 0.29
5,517,455.00 0.12
4,335,762,382.72 91.57
72,340,265.44 1.53
33,249,706.39 0.70
29,321,918.28 0.62
324,919.41 0.01
135,236,809.52 2.86
4,470,999,192.24 94.42
264,012,209.86 5.58
4,735,011,402.10 100.00
30,107,525.04 0.64

4,704,903,877.06
( 612,155 ) 99-30
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2021
2020 4,848,917.01| 630,893| 4,819,401.20| 627,052 20.98 2,297
4,806,339.67| 625,353| 4,761,693.61| 619,544 20.77 2,274
10 6,144,275.31| 799,432 4,885,337.76( 635,631 20.78 2,275
11 5,066,992.48| 659,266 5,050,535.24( 657,125 21.65 2,370
12 5,162,102.55| 671,641 5,136,098.33| 668,258 21.79 2,386
2021 5,120,577.22| 666,238 4,981,126.59( 648,094 21.85 2,392
4,991,375.81| 649,428| 4,855,963.58| 631,809 21.91 2,399
4,907,790.52| 638,553| 4,863,594.19| 632,802 22.01 2,410
4,928,184.64| 641,206| 4,847,283.44| 630,680 22.15 2,425
4,816,097.81| 626,622| 4,778,996.55| 621,795 22.15 2,425
4,874,731.06| 634,251| 4,737,345.73| 616,376 22.28 2,439
4,735,011.40| 616,072| 4,704,903.88| 612,155 22.36 2,448
2021

8.49

2021
2020

x 100
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Nordea Investment Funds S.A.
2021 1,908,336 4,829
Nordea Investment
Management AB
2021 1,260,000 1,613
2021 30
12.80
Capital Four
Management Fondsmzglerselskab A/S
2021 2,367,618 4,141
2021 30
17.49
2021
105
71 540 22,992 100
Nordea Asset Management M540, 105 71 Stockholm, Sweden
Holding AB
2021
105
71 540 12,600 100
Nordea Asset Management M540, 105 71 Stockholm, Sweden
Holding AB
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2021
2100
- B} S 3 2,367,618 100
Capital Four Holding Per Henrik Lings Allé 2, 2100,
A/S Kagbenhavn, Denmark
2021
0
Nils
Bolmstrand
i 0
Brian
Stougard
Jensen
JP 0
Graham
Goodhew JP
0
Sinor Chhor
0
Markku
Kotisalo
- 0
Christophe
Wadeleux
- 0
Antoine
Sineau
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2021
0
Nils
Bolmstrand
0
Marek Rydén
0
Carl
Lindgren
- 0
Jessica
Malmfors
0
Anna Ramel
0
Anders
Bertramsen
0
Jan Samsg
2021
J 0
Darius J Berendji
7,75
Henrik @stergaard
. . 0
Niels Henrik Roth
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2021
105,224
5,833
111,057
2021

Nordea 1, SICAV 1989 31 86,088,104,787
Nordea 2, SICAV 2016 25 15,330,196,899
Nordea Dedicated 2009 11 20 780,072,153
Investment Fund,
SICAV-FIS
Nordea Specialised 2007 25 1,220,958,729
Investment Fund,
SICAV-FIS
Nordea 2008 12 1,805,032,257
Institutional
Investment Fund,
SICAV-FIS
Nordea 1990 4,535,709,274
International Fund
Nordea Asset 1991 1,297,248,187

Allocation Fund
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2021
Nordea Invest 2005 21 357
European High
Yield Bonds
Nordea 1 - 2002 18 4,705
European High
Yield Bond Fund
Nordea 2010 11 25 253
Institutional

Investment Fund
SICAV - FIS - High
Yield Bond Fund
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4,519,724,880.

222,277,786.
46,748,512
49,263,560.
17,922,949.

16,801,287.
1,953,336.

38,748.

82

33
96
00
85

80
69

20

588,061,404

28,920,563
6,082,449
6,409,682
2,331,955

2,186,016
254,149

5,042

4,874,731,062.

65

634,251,259

9,850,204.

86,166,046
36,575,017.

4,794,068.

10

29
50

75

1,281,610

11,211,064
4,758,776

623,756

137,385,336.

64

17,875,206

4,737,345,726.

01

616,376,052

4,737,345,726.

01

616,376,052

4,439,743,661.

43

577,655,048
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5,136,098,333.15 668,257,754
93,400,450.66 12,152,333
4,868,930.88 633,497
5.92 1
98,269,387.46 12,785,830
700,022.31 91,080
219,710.80 28,587
4,572,132.55 594,880
181,820.78 23,657
162,766.98 21,178
14,265,800.90 1,856,123
97,188.51 12,645
457,835.34 59,569
182,823.54 23,787
20,840,101.71 2,711,506
77,429,285.75 10,074,324
54,727,488.07 7,120,593
8,171,748.50 1,063,226
(41,790,553.71) (5,437,369)
(940,666.94) (122,390)
97,597,301.67 12,698,385
21,610,309.82 2,811,717
(7,165,028.79) (932,242)
3,120,616.10 406,023
38,678.56 5,032
115,201,877.36 14,988,916
1,372,014,194.18 178,512,767
(1,848,768,280.06) (240,543, 241)
(37,200,398.62) (4,840,144)
4,737,345,726.01 616,376,052
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4,737,345,726.01 616,376,052
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2021 30
2021 30 2020 12 31 2019 12 31 2021 30
4,737,345,726.01 5,136,098,333.15 5,068,913,301.11 189,991,670.277
22.28 21.79 21.21 4,145,589.407
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Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea

Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
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=

Alpha 7 MA Fund
Alpha 10 MA Fund

Alpha 15

MA Fund

Asia ex Japan Equity Fund
Asian Stars Equity Fund

Balanced

Income Fund

Chinese Equity Fund
Conservative Fixed Income Fund
Danish Covered Bond Fund

Emerging
Emerging
Emerging
Emerging
Emerging
Emerging
Emerging
Emerging
Emerging
European
European
European
European
European
European
European

European
European
European
European
European
Flexible
Flexible

Market Bond Fund

Market Bond Opportunities Fund
Market Corporate Bond Fund
Markets Debt Total Return Fund
Markets Small Cap Fund

Stars Bond Fund

Stars Equity Fund

Stars Local Bond Fund

Wealth Equity Fund

Corporate Bond Fund

Corporate Bond Fund Plus
Corporate Stars Bond Fund
Covered Bond Fund

Covered Bond Opportunities Fund
Cross Credit Fund

Financial Debt Fund

High Yield Credit Fund

High Yield Stars Bond Fund
Inflation Linked Bond Fund
Small and Mid Cap Equity Fund
Stars Equity Fund

Credit Fund

Fixed Income Fund
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23/05/2018
01/10/2009
15/06/2011
06/01/1994
28/04/2020
22/02/2012
02/12/2013
14/05/2020
21/02/1997
30/05/2012
03/09/2012
15/11/2011
21/11/2017
04/12/2013
17/01/2019
18/04/2011
26/10/2015
03/11/2008
20/10/1989
11/03/2011
10/01/2019
05/06/1996
29/01/2019
22/02/2012
28/09/2012
01/01/2006
12/03/2011
15/01/2019
25/11/2020
23/03/2009
1471172017
18/03/2020
03/05/2013
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Nordea
Nordea
Nordea
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Nordea
Nordea
Nordea
Nordea
Nordea
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Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
Nordea
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Flexible Fixed Income Plus Fund
GBP Diversified Return Fund
Global Bond Fund

Global Climate and Environment Fund
Global Disruption Fund

Global Equity Market Neutral Fund
Global Gender Diversity Fund
Global Green Bond Fund

Global High Yield Bond Fund
Global Listed Infrastructure Fund
Global Opportunity Fund

Global Portfolio Fund

Global Real Estate Fund

Global Small Cap Fund

Global Social Empowerment Fund
Global Stable Equity Fund

Global Stable Equity Fund - Euro Hedged

Global Stars Equity Fund
Indian Equity Fund

International High Yield Bond Fund - USD Hedged

Latin American Equity Fund
Long Duration US Bond Fund

Low Duration European Covered Bond Fund

Low Duration US High Yield Bond Fund
Nordic Equity Fund

Nordic Equity Small Cap Fund

Nordic ldeas Equity Fund

Nordic Stars Equity Fund

North American High Yield Bond Fund
North American Small Cap Fund

North American Stars Equity Fund
North American Value Fund

Norwegian Bond Fund

Norwegian Equity Fund

Norwegian Short-Term Bond Fund
Renminbi Bond Fund

Stable Emerging Markets Equity Fund
Stable Return Fund

Swedish Bond Fund

Swedish Short-Term Bond Fund

US Corporate Bond Fund

US High Yield Bond Fund

US Total Return Bond Fund
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20/01/2021
13/10/2015
20/10/1989
13/03/2008
19/02/2019
10/06/2020
21/02/2019
21/04/2021
11/02/2010
04/03/2019
13/11/2013
01/02/2010
15/11/2011
11/03/2014
03/12/2020
01/01/2006
05/03/2007
18/05/2016
05/07/2012
04/12/2012
01/08/2007
26/06/2019
24/10/2017
03/03/2011
04/05/1992
15/01/2007
30/04/2013
19/08/2014
04/12/2012
01/10/2012
30/05/2012
14/03/1997
15/05/1998
21/11/1997
18/07/1997
05/05/2015
03/10/2011
02/11/2005
04/08/1995
27/01/1995
15/01/2010
28/07/2008
25/09/2012
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2009 65

1.584810 1.097697 7.685784
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7.436188 0.857720 131.470329
10.165742 4.517698 10.114539
1.598375 1.189400
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15
30

Nordea 1 - European Covered Bond Opportunities Fund
2021 30
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2015 20

x 100
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12
2021 27
2021 30
13
Nordea 1 - Emerging Markets Small Cap Fund Nordea 1 -
Emerging Wealth Equity Fund 2021 27
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7,425,000.00 Dufry One BV 3.625% 15-04-2026 6,797,980.88 0.14

11,955,000.00 Teva Pharmaceutical Finance 1% 9,857,644.70 0.21
28-07-2025

16,655,625.58 0.35

39,600,000.00 ABN AMRO Bank NV 4.375% 42,817,500.00 0.90
MULTI Perp FC2025

27,900,000.00 ABN AMRO Bank NV 4.750% 30,775,485.60 0.65
MULTI Perp FC2027

21,214,000.00 Aegon NV 5.625% MULTI Perp 25,483,317.50 0.54
FC2029

16,800,000.00 Allianz SE 2.625% MULTI Perp 16,926,000.00 0.36
FC2030

29,625,000.00 Allied Universal Holdco LLC/ 29,410,515.00 0.62
3.625% 01-06-2028

5,772,000.00 Altice Financing SA 3% 15-01- 5,488,675.61 0.12
2028

14,110,000.00 Altice France SA/France 2.125% 13,745,566.92 0.29
15-02-2025

5,949,000.00 Altice France SA/France 2.5% 5,859,193.90 0.12
15-01-2025

85,791,000.00 Altice France SA/France 3.375% 83,567,297.28 1.76
15-01-2028

8,350,000.00 Altice France SA/France 4.125% 8,360,203.70 0.18
15-01-2029

8,100,000.00 Ardagh Metal Packaging Finan 8,085,096.00 0.17
3%01-09-2029

10,326,000.00 Ardagh Packaging Finance PLC 10,322,241.34 0.22
2.125% 15-08-2026

45,400,000.00 Ardagh Packaging Finance PLC 45,393,644.00 0.96
2.125% 15-08-2026

23,115,000.00 Arena Luxembourg Finance Sar 21,832,117.50 0.46
1.875% 01-02-2028

10,438,000.00 ASR Nederland NV 3.375% MULTI 11,681,165.80 0.25
02-05-2049

14,775,000.00 Avantor Funding Inc 3.875% 15,565,935.30 0.33
15-07-2028

12,452,000.00 Axalta Coating Systems Dutch 12,665,003.91 0.27
3.75% 15-01-2025

11,550,000.00 Banijay Entertainment SASU 3.5% 11,665,500.00 0.25
01-03-2025

16,479,000.00 Belden Inc 2.875% 15-09-2025 16,581,993.75 0.35

41,378,000.00 Belden Inc 3.375% 15-07-2027 42,501,826.48 0.90

26,431,000.00 Belden Inc 3.875% 15-03-2028 27,533,066.98 0.58

36,864,000.00 Belden Inc 4.125% 15-10-2026 37,783,535.62 0.80
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19,350,000.00 Breeze Finance SA 19-04-2027 7,909,582.12 0.17

21,150,000.00 Breeze Finance SA 4.524% 19- 5,318,487.65 0.11
04-2027

7,975,000.00 Brunello Bidco SpA 3.5% 15-02- 7,975,000.00 0.17
2028

9,750,000.00 Catalent Pharma Solutions In 9,769,500.00 0.21
2.375% 01-03-2028

12,636,000.00 CeramTec BondCo GmbH 5.25% 12,796,729.92 0.27
15-12-2025

24,925,000.00 Chrome Bidco SASU 3.5% 31- 25,267,718.75 0.53
05-2028

5,700,000.00 Chrome Holdco SASU 5% 31- 5,835,375.00 0.12
05-2029

6,355,000.00 Constantin Investissement 3 6,421,791.05 0.14
5.375% 15-04-2025

36,600,000.00 Cooperatieve Rabobank 3.250% 37,835,250.00 0.80
MULTI Perp FC2026

18,800,000.00 Cooperatieve Rabobank 4.375% 20,828,144.00 0.44
MULTI Perp FC2027

27,875,000.00 Coty Inc 3.875% 15-04-2026 27,979,531.25 0.59

27,694,000.00 Coty Inc 4.75% 15-04-2026 26,958,447.36 0.57

11,950,000.00 CRC Breeze Finance SA 08-05- 1,302,938.55 0.03
2026

31,288,000.00 CRC Breeze Finance SA 5.29% 9,205,555.36 0.19
08-05-2026

22,800,000.00 DEMIRE Deutsche Mittelstand 22,208,568.00 0.47
1.875% 15-10-2024

74,265,000.00 DKT Finance ApS 7% 17-06-2023 75,557,211.00 1.59

50,690,000.00 Dufry One BV 2% 15-02-2027 47,779,785.72 1.01

14,075,000.00 Dufry One BV 3.375% 15-04-2028 13,970,704.25 0.29

30,555,000.00 eircom Finance DAC 2.625% 30,364,031.25 0.64
15-02-2027

26,007,000.00 eircom Finance DAC 3.5% 15- 26,618,164.50 0.56
05-2026

28,939,000.00 Energia Group NI FinanceCo P 4% 29,152,569.82 0.62
15-09-2025

24,600,000.00 Energizer Gamma Acquisition 24,509,718.00 0.52
3.5% 30-06-2029

22,904,000.00 Energizer Gamma Acquisition 23,434,456.64 0.49
4.625% 15-07-2026

27,325,000.00 Fastighets AB Balder 2.873% 27,057,433.60 0.57
MULTI 02-06-2081

17,847,000.00 Faurecia SE 2.375% 15-06-2027 18,255,874.77 0.39

24,950,000.00 Faurecia SE 3.75% 15-06-2028 26,284,525.60 0.55

7,500,000.00 Flamingo Lux Il SCA 5% 31-03- 7,443,750.00 0.16
2029

38,450,000.00 Foncia Management SASU 38,207,765.00 0.81
3.375% 31-03-2028

20,770,000.00 Ford Motor Credit Co LLC 2.33% 21,462,056.40 0.45
25-11-2025

28,400,000.00 Ford Motor Credit Co LLC 2.386% 29,453,753.60 0.62
17-02-2026

20,450,000.00 Ford Motor Credit Co LLC 3.25% 21,911,193.40 0.46
15-09-2025

12,500,000.00 Gestamp Automocion SA 3.25% 12,670,000.00 0.27
30-04-2026

10,275,000.00 Getlink SE 3.5% 30-10-2025 10,660,312.50 0.23

52,395,000.00 Grifols SA 3.2% 01-05-2025 52,835,118.00 1.12

22,045,000.00 Grupo Antolin-lrausa SA 3.375% 22,155,225.00 0.47
30-04-2026

26,700,000.00 Grupo Antolin-lrausa SA 3.5% 26,616,696.00 0.56
30-04-2028

32/41



EDINETOOOO

OO0O0O00O0o0nOn(esssrd)
Ooooooooooooono

45,700,000.00 Guala Closures SpA 3.25% 15- 45,837,100.00 0.97
06-2028

4,684,000.00 Guala Closures SpA FRN 15-04- 4,684,000.00 0.10
2024

35,725,000.00 Heimstaden Bostad AB 3.000% 35,591,031.25 0.75
MULTI Perp FC2027

5,401,327.00 HELIX HOLDCO SA 270,066.35 0.01

21,084,000.00 House of Finance NV/The 4.375% 21,400,260.00 0.45
15-07-2026

5,450,000.00 House of HR 7.5% 15-01-2027 5,801,525.00 0.12

27,815,334.00 IHO Verwaltungs GmbH 3.625% 28,246,471.68 0.60
P-1-K 15-05-2025

18,840,641.00 IHO Verwaltungs GmbH 3.75% 19,215,871.21 0.41
P-1-K 15-09-2026

45,299,949.00 IHO Verwaltungs GmbH 3.875% 46,640,646.29 0.98
P-1-K 15-05-2027

18,443,000.00 INEOS Styrolution Group GmbH 18,203,241.00 0.38
2.25% 16-01-2027

16,277,000.00 International Design Group S 6.5% 17,017,603.50 0.36
15-11-2025

13,753,000.00 Intertrust Group BV 3.375% 14,028,060.00 0.30
15-11-2025

12,805,000.00 Intrum AB 2.75% 15-07-2022 1,280,243.90 0.03

24,335,000.00 Intrum AB 3.125% 15-07-2024 24,439,640.50 0.52

10,375,000.00 Intrum AB 3.5% 15-07-2026 10,571,087.50 0.22

27,375,000.00 IQVIA Inc 2.25% 15-01-2028 27,523,044.00 0.58

15,250,000.00 IQVIA Inc 2.25% 15-03-2029 15,204,250.00 0.32

30,450,000.00 IQVIA Inc 2.875% 15-06-2028 31,369,894.50 0.66

11,135,000.00 Kaefer Isoliertechnik GmbH & 11,264,945.45 0.24
5.5% 10-01-2024

16,236,000.00 Kronos International Inc 3.75% 16,560,720.00 0.35
15-09-2025

29,066,000.00 Lincoln Financing SARL 3.625% 29,361,891.88 0.62
01-04-2024

25,700,000.00 Lorca Telecom Bondco SA 4% 26,150,264.00 0.55
18-09-2027

16,085,512.00 Mangrove Luxco 111 Sarl 7.775% 14,645,858.68 0.31
P-1-K 09-10-2025

13,934,000.00 Matterhorn Telecom SA 3.125% 13,974,408.60 0.29
15-09-2026

16,857,000.00 Matterhorn Telecom SA 4% 17,298,687.11 0.37
15-11-2027

7,950,000.00 Max Two Ltd 5.7% 02-04-2024 324,919.77 0.01

3,824,000.00 Motion Bondco DAC 4.5% 15- 3,724,576.00 0.08
11-2027

38,370,000.00 Motion Finco Sarl 7% 15-05-2025 40,576,275.00 0.86

7,475,000.00 Netflix Inc 3% 15-06-2025 8,134,070.75 0.17

3,255,000.00 Netflix Inc 3.875% 15-11-2029 3,918,206.25 0.08

52,618,000.00 Netflix Inc 4.625% 15-05-2029 65,680,208.03 1.39

13,525,000.00 NH Hotel Group SA 4% 02-07- 13,520,131.00 0.29
2026

81,372,000.00 Nidda Healthcare Holding Gmb 81,168,570.00 1.71
3.5% 30-09-2024

18,400,000.00 NN Group NV 4.625% MULTI 21,918,779.20 0.46
13-01-2048

20,675,000.00 Novelis Sheet Ingot GmbH 3.375% 21,202,212.50 0.45
15-04-2029

16,577,000.00 Novem Group GmbH FRN 15- 16,606,341.29 0.35
05-2024

11,934,000.00 Ol European Group BV 2.875% 12,110,145.84 0.26
15-02-2025

19,975,000.00 Ontex Group NV 3.5% 15-07-2026 19,940,243.50 0.42
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PCF GmbH 4.75% 15-04-2026

PCF GmbH FRN 15-04-2026
Polygon AB 4% 23-02-2023
PrestigeBidCo GmbH 6.25%
15-12-2023

Primo Water Holdings Inc 3.875%
31-10-2028

ProGroup AG 3% 31-03-2026
Q-Park Holding I BV 1.5% 01-
03-2025

Q-Park Holding 1 BV 2% 01-03-
2027

Q-Park Holding I BV FRN 01-
03-2026

Renk AG/Frankfurt am Main
5.75% 15-07-2025

Selecta Group BV 01-04-2026
Selecta Group BV 01-07-2026
Selecta Group FinCo S.A. 01-10-
2026

Selecta Group FinCo S.A. 01-10-
2026

Silgan Holdings Inc 2.25% 01-
06-2028

Silgan Holdings Inc 3.25% 15-
03-2025

Sofi ma Holding SPA FRN 15-
01-2028

SoftBank Group Corp 3.125%
19-09-2025

SoftBank Group Corp 4% 19-
09-2029

SoftBank Group Corp 4.5% 20-
04-2025

SoftBank Group Corp 5% 15-
04-2028

SpA Holdings 3 Oy 3.625% 04-
02-2028

Spectrum Brands Inc 4% 01-10-
2026

Sunshine Mid BV 6.5% 15-05-2026
Techem Verwaltungsgesellscha
2% 15-07-2025

Telenet Finance Luxembourg N
3.5% 01-03-2028

Teva Pharmaceutical Finance
1.125% 15-10-2024

Teva Pharmaceutical Finance
1.25% 31-03-2023

Teva Pharmaceutical Finance
1.875% 31-03-2027

Teva Pharmaceutical Finance
4.5% 01-03-2025

Teva Pharmaceutical Finance 6%
31-01-2025

Tl Automotive Finance PLC 3.75%
15-04-2029

TK Elevator Midco GmbH 4.375%
15-07-2027

TK Elevator Midco GmbH FRN
15-07-2027
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32,702,000.00 Trivium Packaging Finance BV 33,154,595.68 0.70
3.75% 15-08-2026

5,801,000.00 Trivium Packaging Finance BV 5,790,908.00 0.12
FRN 15-08-2026

39,828,000.00 UPCB Finance VII Ltd 3.625% 40,668,769.08 0.86
15-06-2029

24,225,000.00 Verisure Holding AB 3.25% 15- 24,250,436.25 0.51
02-2027

16,025,000.00 Verisure Holding AB 3.5% 15- 16,153,200.00 0.34
05-2023

10,550,000.00 Verisure Holding AB 3.875% 10,785,898.00 0.23
15-07-2026

3,700,000.00 Verisure Holding AB FRN 15- 3,769,930.00 0.08
04-2025

79,075,000.00 Verisure Midholding AB 5.25% 81,249,562.50 1.72
15-02-2029

10,425,000.00 Vertical Holdco GmbH 6.625% 11,105,147.85 0.23
15-07-2028

8,050,000.00 Vmed 02 UK Financing 1 PLC 8,076,742.10 0.17
3.25% 31-01-2031

11,500,000.00 Vodafone Group PLC 2.625% 11,894,726.00 0.25
MULTI 27-08-2080

18,175,000.00 Vodafone Group PLC 3.000% 18,674,812.50 0.39
MULTI 27-08-2080

22,500,000.00 Volkswagen Internation 3.500% 24 ,306,480.00 0.51
MULTI Perp FC2025

26,600,000.00 Volkswagen Internation 3.875% 29,526,000.00 0.62
MULTI Perp FC2029

47,250,000.00 VZ Vendor Financing Il BV 2.875% 46,275,138.00 0.98
15-01-2029

18,063,000.00 WEPA Hygieneprodukte GmbH 17,837,212.50 0.38
2.875% 15-12-2027

10,626,000.00 WEPA Hygieneprodukte GmbH 10,561,842.66 0.22
FRN 15-12-2026

11,450,000.00 WMG Acquisition Corp 2.75% 11,712,892.00 0.25
15-07-2028

26,896,000.00 Ziggo BV 2.875% 15-01-2030 26,896,000.00 0.57

3,243,791,116.33 68.47

20,500,000.00 Allied Universal Holdco LLC/ 23,735,666.18 0.50
4.875% 01-06-2028

13,180,000.00 Anglian Water Osprey Financi 4% 16,652,792.90 0.35
08-03-2026

20,235,000.00 Anglian Water Osprey Financi 5% 25,007,118.75 0.53
30-04-2023

25,222,000.00 Ardagh Packaging Finance PLC 29,934,357.17 0.63
4.75% 15-07-2027

16,812,000.00 Argiva Broadcast Finance PLC 20,141,789.80 0.43
6.75% 30-09-2023

5,928,000.00 Barclays PLC 6.375% MULTI Perp 7,731,490.31 0.16
FC2025

11,700,000.00 Barclays PLC 7.250% MULTI Perp 14,715,033.42 0.31
FC2023

6,000,000.00 Barclays PLC 7.875% MULTI Perp 7,501,638.96 0.16
FC2022

6,525,000.00 CPUK Finance Ltd 4.5% 28-08- 7,702,707.79 0.16
2027

10,250,000.00 CPUK Finance Ltd 4.875% 28- 12,092,737.55 0.26
08-2025

2,100,000.00 CPUK Finance Ltd 6.5% 28-08- 2,592,192.80 0.05
2026
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6,600,000.00 Ford Motor Credit Co LLC 4.535% 8,243,076.93 0.17
06-03-2025

11,535,000.00 Galaxy Bidco Ltd 6.5% 31-07-2026 14,157,585.09 0.30

15,943,000.00 Heathrow Finance PLC 6.25% 20,446,421.70 0.43
03-03-2025

34,907,000.00 Heathrow Finance PLC MULTI 42,813,708.54 0.90
01-03-2024

19,691,000.00 Heathrow Finance PLC MULTI 23,617,406.40 0.50
01-09-2029

28,900,000.00 Legal & General Group 5.625% 37,737,267.28 0.80
MULTI Perp FC2031

4,022,000.00 Lloyds Banking Group P 5.125% 4,970,527.88 0.10
MULTI Perp FC2024

20,405,000.00 M&G PLC 5.000% MULTI 20- 28,615,634.24 0.60
07-2055

8,682,000.00 M&G PLC 5.625% MULTI 20- 12,193,313.51 0.26
10-2051

11,025,000.00 M&G PLC 5.700% MULTI 19-12- 16,856,948.39 0.36
2063

9,582,000.00 Moto Finance PLC 4.5% 01-10- 11,104,452.06 0.23
2022

8,750,000.00 Nationwide Building So 5.750% 11,451,146.88 0.24
MULTI Perp FC2027

12,200,000.00 Natwest Group PLC 4.500% 14,597,560.32 0.31
MULTI Perp FC2028

26,510,000.00 Natwest Group PLC 5.125% MULTI 33,263,302.75 0.70
Perp FC2027

33,907,000.00 Pinnacle Bidco PLC 6.375% 40,401,253.93 0.85
15-02-2025

15,475,000.00 TalkTalk Telecom Group PLC 17,776,805.59 0.38
3.875% 20-02-2025

38,705,000.00 Thames Water Kemble Finance 46,954,847 .46 0.99
5.875% 15-07-2022

16,474,000.00 TVL Finance PLC FRN 15-07-2025 18,246,402.44 0.39

55,557,000.00 Virgin Media Secured Finance 64,500,857.85 1.36
4.25% 15-01-2030

55,585,000.00 Virgin Media Vendor Financin 65,777,631.98 1.39
4.875% 15-07-2028

5,150,000.00 Vmed 02 UK Financing 1 PLC 4% 5,933,225.29 0.13
31-01-2029

14,000,000.00 Vmed 02 UK Financing 1 PLC 16,384,209.14 0.35
4.5% 15-07-2031

33,444,000.00 William Hill PLC 4.75% 01-05-2026 42,189,080.28 0.89

11,940,000.00 William Hill PLC 4.875% 07-09- 14,549,286.28 0.31
2023

780,589,477.84 16.48

16,120,000.00 Altice France SA/France 5.5% 13,993,526.20 0.30
15-01-2028

19,802,000.00 Altice France SA/France 8.125% 18,126,305.34 0.38
01-02-2027

3,400,000.00 Banijay Entertainment SASU 2,948,458.06 0.06
5.375% 01-03-2025

6,375,000.00 Credit Suisse Group AG 5.250% 5,668,036.42 0.12
MULTI Perp FC2027

9,550,000.00 Credit Suisse Group AG 6.250% 8,792,038.03 0.19
MULTI Perp FC2024

25,736,000.00 Credit Suisse Group AG 6.375% 23,963,864.22 0.51
MULTI Perp FC2026

13,825,000.00 Credit Suisse Group AG 7.250% 13,135,726.04 0.28

MULTI Perp FC2025
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13,274,000.00 Credit Suisse Group AG 7.500% 12,136,770.68 0.26
MULTI Perp FC2023
14,239,000.00 Danske Bank A/S 6.125% MULTI 12,764,699.68 0.27
Perp FC2024
19,302,000.00 Danske Bank A/S 7.000% MULTI 18,155,953.96 0.38
Perp FC2025
25,320,000.00 Drax Finco PLC 6.625% 01-11-2025 21,979,905.91 0.46
9,650,000.00 EFG International AG 5.500% 8,636,125.30 0.18
MULTI Perp FC2027
9,025,000.00 Julius Baer Group Ltd 4.875% 8,005,191.72 0.17
MULTI Perp FC2026
2,900,000.00 Motion Bondco DAC 6.625% 2,468,681.70 0.05
15-11-2027
16,043,000.00 MPT Operating Partnership LP 14,438,700.05 0.30
4.625% 01-08-2029
2,350,000.00 Primo Water Holdings Inc 4.375% 1,975,786.12 0.04
30-04-2029
20,200,000.00 Skandinaviska Enskilda 5.125% 17,981,125.00 0.38
MULTI Perp FC2025
4,000,000.00 Telenet Finance Luxembourg N 3,531,192.21 0.07
5.5% 01-03-2028
20,000,000.00 TreeHouse Foods Inc 4% 01-09- 16,689,086.99 0.35
2028
19,525,000.00 UBS Group AG 3.875% MULTI 16,446,537.60 0.35
Perp FC2026
6,750,000.00 UBS Group AG 5.125% MULTI 6,171,704.24 0.13
Perp FC2026
8,225,000.00 UBS Group AG 6.875% MULTI 7,871,215.77 0.17
Perp FC2025
19,225,000.00 UBS Group AG 7.000% MULTI 17,840,586.70 0.38
Perp FC2024
9,675,000.00 Veritas US Inc / Veritas Ber 7.5% 8,439,391.74 0.18
01-09-2025
282,160,609.68 5.96
4,323,196,829.43 91.26
4,323,196,829.43 91.26
5,350,000.00 Adevinta ASA 3% 15-11-2027 5,530,562.50 0.12
12,750,000.00 Brunello Bidco SpA FRN 15-02- 12,745,257.00 0.27
2028
24,300,000.00 International Design Group S FRN 24,506,550.00 0.52
15-05-2026
5,323,000.00 Limacorporate SpA FRN 15-08- 5,309,692.50 0.11
2023
18,275,000.00 Nexi SpA 1.625% 30-04-2026 18,182,163.00 0.38
18,275,000.00 Nexi SpA 2.125% 30-04-2029 18,078,982.35 0.38
21,900,000.00 Sofi ma Holding SPA 3.75% 15- 21,987,600.00 0.46
01-2028
106,340,807.35 2.24
9,675,000.00 AG lIssuer LLC 6.25% 01-03-2028 8,541,071.16 0.18
16,080,000.00 Altice Financing SA 7.5% 15-05- 14,043,299.19 0.30
2026
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4,825,000.00 Altice France SA/France 5.125% 4,071,879.74 0.09
15-01-2029
8,500,000.00 Ardagh Packaging Finance PLC 7,378,720.39 0.16
4.125% 15-08-2026
2,400,000.00 DKT Finance ApS 9.375% 17- 2,058,180.60 0.04
06-2023
12,388,000.00 LABL Escrow lIssuer LLC 6.75% 11,092,332.31 0.23
15-07-2026
47,185,483.39 1.00
153,526,290.74 3.24
153,526,290.74 3.24
2,543,000.00 Galapagos SA/Luxembourg 0.00 0.00
15-06-2021
9,057,000.00 Galapagos SA/Luxembourg 0.01 0.00
15-06-2021
0.01 0.00
37,250,000.00 Virgin Media Secured Finance 43,001,760.64 0.91
4.125% 15-08-2030
43,001,760.64 0.91
43,001,760.65 0.91
43,001,760.65 0.91
4,519,724,880.82 95.41
222,277,786.33 4.69
(4,656,941.14) (0.10)
4,737,345,726.01 100.00

38/41

EDINETOOOO



2021

30

15.
15.
13.
11.
.19
.75
.27
.90
.26
.25
.72
.72
.29
.42
.16
.00
.86
.29
.12
.41

O O O P P P N N N W w w &~ o0 o

78
21
50
73

EDINETOOOO
00000000 OO(E34s574)
oOoooooooooood

95.41
95.41

39/41



EDINETOOOO

65,347,141.24
16,038.09
85,216.09
126,379.70
680,733.02
87,636,807.49
369,800,150.98
2,658,168,053.86
442,808,691.96

190,149.70
318,235,678.98

16,500,772.25
870,681,655.44
6,685,469.55

59,657,719.
17,584.
864,039.
1,279,867.
813,202.
101,946,181.
36,475,333.
262,820,368.
370,617,046.

208,000.
386,200,000.

18,082,000.
747,798,000.
8,000,000.

(116,037.
16.

259.
(116.
(2,562.
173,880.
(114,732.
(99,874.
.84

1,454,410

1,295,243.

585.
(6,017,807
(6,017,222.

21,370.
(62,253.
(31,206.
(72,089.

(6,089,312.

(4,794,068.

30)
00
39
31)
86)
82
37)
93)

28

08
25)
17)

93
96)
83)
86)
03)

ITRAXX-XOVERS35V1-5Y
ITRAXX-XOVERS35V1-5Y

ITRAXX-XOVERS35V1-5Y
ITRAXX-XOVERS35V1-5Y

5.00%
5.00%

5.00%
5.00%

(100,000,000.00)
(30,000,000.00)

(5,000,000.00)
(15,000,000.00)

000000000 0O(E34574)
ooooooooooooo

2021 30
2021 30
2021 30
2021 30
2021 30
2021 30
2021 30
2021 30
2021 30
2021
2021
2021
2021
2021

2026 20

2026 20

2026 20

2026 20

10,943,331.37 1,559,751.62  12,503,082.99
3,581,294.88 169,630.02  3,750,924.90
14,524,626.25 1,720,381.64  16,254,007.89

546,969.71 78,184.44 625,154.15
1,729,691.84 145,770.61  1,875,462.45
2,276,661.55 223,955.05  2,500,616.60
16,801,287.80 1,953,336.69  18,754,624.49
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