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2220
562
562, rue de Neudorf, L-2220 Luxembourg, Grand Duchy of
Luxembourg

03 6212 8316

2022 29
134.61 137.25
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2020

2020 12

2021

2021 12

2022

78,365,310.43

157,182,510.30

77,429,285.75

152,041,396.86

69,454,443.30

247,520,389.95

79,376,752.19

115,201,877.36

154,178,753.82

586,270,378.78

247,520,389.95

79,376,752.19

115,201,877.36

154,178,753.82

586,270,378.78

4,586,474,898.77

5,136,098,333.15

4,737,345,726.01

4,367,611,249.52

3,199,852,617.54

4,552,144 .978

4,119,384.389

4,145,589.407

3,746,748.038

3,069,336.239

4,586,474,898.77

5,136,098,333.15

4,737,345,726.01

4,367,611,249.52

3,199,852,617.54

4,623,349,722.88

5,162,102,548.98

4,874,731,062.65

4,409,809,859.01

3,246,164,662.50

20.29

21.79

22.28

22.42

19.13

35,582,280.41

35,600,685.46

37,200,398.62

37,206,499.79

32,059,575.97

99.20

99.50

97.18

99.04

98.57

0.78

14.14

11 20
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2022

3,287,412,339.99

451,197

2,983,519.657

1993

41

2022
Claude Kremer Arendt & Medernach
Lars Eskesen 28
Sparekassen
SDS Unibank
A/S

Christophe Girondel

Brian Stougdrd Jensen

3/47



EDINETOOOO
00000000 OO(E34s574)
ooooooooooood

Sheenagh Gordon-Hart
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2010

2010

40
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2022
574,861,366.27 17.16
379,190,918.61 11.32
323,031,346.83 9.64
315,506,340.20 9.42
263,673,568.69 7.87
214,695,801.14 6.41
205,051,189.59 6.12
149,940,855.57 4.48
145,058,795.19 4.33
96,577,978.39 2.88
88,250,760.76 2.63
60,241,024.63 1.80
55,290,721.91 1.65
35,340,013.11 1.05
34,747,626.80 1.04
34,133,276.50 1.02
11,715,002.15 0.35
320,476.04 0.01
2,987,627,062.38 89.18
34,582,209.70 1.03
29,661,002.46 0.89
10,604,773.98 0.32
5,578,828.56 0.17
3,508,397.38 0.10
83,935,212.08 2.51
3,071,562,274.46 91.69
278,368,651.96 8.31
3,349,930,926.42 100.00
62,518,586.43 1.87

3,287,412,339.99
( 451,197 ) 98.13

6/47



EDINETOOOO

00000000 OO(E34s574)
oOoooooooooood
2022
2021 5,632,777.40| 773,099 4,714,585.04( 647,077 22.42 3,018
4,937,290.04| 677,643| 4,808,340.40| 659,945 22.44 3,021
10 4,683,596.11| 642,824| 4,621,290.54| 634,272 22.28 2,999
11 4,617,257.27| 633,719| 4,468,037.70| 613,238 22.15 2,982
12 4,409,809.86| 605,246| 4,367,611.25| 599,455 22.42 3,018
2022 4,340,755.74| 595,769 | 4,226,569.03| 580,097 22.06 2,969
3,926,458.72| 538,906 3,826,480.45( 525,184 21.45 2,887
3,793,006.45| 520,590 3,724,152.27( 511,140 21.53 2,898
3,794,009.99| 520,728 3,751,438.20( 514,885 20.86 2,808
3,801,404.16| 521,743 3,714,051.93( 509,754 20.57 2,769
3,246,164.66| 445,536 3,199,852.62( 439,180 19.13 2,575
3,349,930.93| 459,778 3,287,412.34( 451,197 20.10 2,706
2022

10.11

2022
2021

x 100
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Nordea Investment Funds S.A.

2022

Management AB

2022

Management Fondsmzglerselskab A/S

2022

1,908,336.01

2,017,420,000

13.20

15,626,268

18.44
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6,192

Nordea Investment

266 2,994

Capital Four
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2022
105
71 540 22,992 100
Nordea Asset Management M540, 105 71 Stockholm, Sweden
Holding AB
2022
105
71 540 12,600 100
Nordea Asset Management M540, 105 71 Stockholm, Sweden
Holding AB
2022
2100
. . o , 2,367,618 100
Capital Four Holding Per Henrik Lings Allé 2, 2100,
A/S Kgbenhavn, Denmark
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2022

Nils
Bolmstrand

Brian
Stougard
Jensen

Graham
Goodhew

JP

JP

Ana Maria
Guzman
Quintana

Agencia de Valores

Portocolom

Sinor Chhor

Markku
Kotisalo

Christophe
Wadeleux

Antoine
Sineau

15/47

EDINETOOOO

00000000 OO(E34s574)
oOoooooooooood



EDINETOOOO

000000000 O(E34574)
ooooooooooooo
2022
0
Nils
Bolmstrand
0
Marek Rydén
0
Carl
Lindgren
- 0
Henrika
Vikman
0
Anna Ramel
0
Anders
Bertramsen
0
Jan Samsg
2022
J 0
Darius J Berendji
7,75
Henrik @stergaard
. . 0
Niels Henrik Roth
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2022
100,060
5,264
105,324
2022

Nordea 1, SICAV 1989 31 83,362,648,627
Nordea 2, SICAV 2016 25 13,348,634,808
Nordea Dedicated 2009 11 20 728,102,344
Investment Fund,
SICAV-FIS
Nordea Specialised 2007 25 1,760,242,338
Investment Fund,
SICAV-FIS
Nordea 2008 12 860,767,496
Institutional
Investment Fund,
SICAV-FIS
Nordea 1990 4,115,591,925
International Fund
Nordea Asset 1991 1,148,842 ,507

Allocation Fund
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2022
Nordea Invest 2005 21 261
European High
Yield Bonds
Nordea 1 - 2002 18 3,287
European High
Yield Bond Fund
Nordea 2010 11 25 240
Institutional
Investment Fund
SICAV - FIS -

European High
Yield Bond Fund
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2022
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2,995,596,099.93 411,145,565
173,728,663.80 23,844,259
40,317,446.40 5,533,570
2,759,832.58 378,787
26,361,642.52 3,618,135
7,373,174.94 1,011,968
27,802.33 3,816
3,246,164,662.50 445,536,100
7,616,632.50 1,045,383
23,845,582.90 3,272,806
13,299,758.09 1,825,392
1,550,071.47 212,747
46,312,044.96 6,356,328
3,199,852,617.54 439,179,772
3,199,852,617.54 439,179,772
3,564,606,170.13 489,242,197
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4,367,611,249.52 599,454,644
81,918,734.70 11,243,346
4,024,027.75 552,298
4,200.69 577
85,946,963.14 11,796,221
494,629.36 67,888
205,295.81 28,177
3,582,585.27 491,710
121,120.35 16,624
132,516.30 18,188
11,351,796.38 1,558,034
90,913.65 12,478
357,763.17 49,103
155,899.55 21,397
16,492,519.84 2,263,598
69,454,443.30 9,532,622
(57,599, 806.34) (7,905,573)
(12,835,501.07) (1,761,673)
(7,216,906.96) (990,520)
1,477,386.59 202,771
(6,720,384.48) (922,373)
(577,826,783.59) (79,306,726)
(13,831,770.11) (1,898,410)
12,080, 754.21 1,658,084
27,805.19 3,816
(586,270,378.78) (80,465,609)
1,127,700,543.16 154,776,900
(1,677,129,220.39) (230,185, 985)
(32,059,575.97) (4,400,177)
3,199,852,617.54 439,179,772
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3,199,852,617.54 439,179,772
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2022 30
2022 30 2021 12 31 2020 12 31 2022 30
3,199,852,617.54 4,367,611,249.52 5,136,098,333.15 162,328,898.305
19.13 22.42 21.79 3,069,336.239
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1915 10
2010 12 17

Nordea 1 - Alpha 7 MA Fund 23/05/2018
Nordea 1 - Alpha 10 MA Fund 01/10/2009
Nordea 1 - Alpha 15 MA Fund 15/06/2011
Nordea 1 - Asia ex Japan Equity Fund 06/01/1994
Nordea 1 - Asian Stars Equity Fund 28/04/2020
Nordea 1 - Balanced Income Fund 22/02/2012
Nordea 1 - Chinese Bond Fund 05/05/2015
Nordea 1 - Chinese Equity Fund 02/12/2013
Nordea 1 - Conservative Fixed Income Fund 14/05/2020
Nordea 1 - Danish Covered Bond Fund 21/02/1997
Nordea 1 - Emerging Market Bond Fund 30/05/2012
Nordea 1 - Emerging Market Corporate Bond Fund 15/11/2011
Nordea 1 - Emerging Markets Debt Total Return Fund 21/11/2017
Nordea 1 - Emerging Stars Bond Fund 17/01/2019
Nordea 1 - Emerging Stars Equity Fund 18/04/2011
Nordea 1 - Emerging Stars Local Bond Fund 26/10/2015
Nordea 1 - Emerging Wealth Equity Fund 03/11/2008
Nordea 1 - European Corporate Bond Fund 20/10/1989
Nordea 1 - European Corporate Stars Bond Fund 10/01/2019
Nordea 1 - European Covered Bond Fund 05/06/1996
Nordea 1 - European Covered Bond Opportunities Fund 29/01/2019
Nordea 1 - European Cross Credit Fund 22/02/2012
Nordea 1 - European Financial Debt Fund 28/09/2012
01/01/2006

Nordea 1 - European High Yield Credit Fund 12/03/2011
Nordea 1 - European High Yield Stars Bond Fund 15/01/2019
Nordea 1 - European Inflation Linked Bond Fund 25/11/2020
Nordea 1 - European Small and Mid Cap Equity Fund 23/03/2009
Nordea 1 - European Stars Equity Fund 14/11/2017
Nordea 1 - Flexible Credit Fund 18/03/2020
Nordea 1 - Flexible Fixed Income Fund 03/05/2013
Nordea 1 - Flexible Fixed Income Plus Fund 20/01/2021
Nordea 1 - GBP Diversified Return Fund 13/10/2015
Nordea 1 - Global Bond Fund 20/10/1989
Nordea 1 - Global Climate and Environment Fund 13/03/2008
Nordea 1 - Global Climate and Social Impact Fund 06/07/2021
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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
Nordea
Nordea
Nordea
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Global Climate Engagement 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 High Yield Stars 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
Stable Emerging Markets Equity Fund
Stable Return Fund

Swedish Bond Fund

Swedish Short-Term Bond Fund

US Corporate Bond Fund

US Corporate Stars Bond Fund

US High Yield Bond Fund

US Total Return Bond Fund
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30/05/2022

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
17/11/2021
01/10/2012
30/05/2012
14/03/1997
15/05/1998
21/11/1997
18/07/1997
03/10/2011
02/11/2005
04/08/1995
27/01/1995
15/01/2010
09/11/2021
28/07/2008
25/09/2012
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2009 65
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1.51032000
7.43915935
10.33300294

1.44871450

0.99502991
0.85796252
4.68577040

1.03925000
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6.97191255
141.63418625
10.72376094

1.34250315
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2018
2021 12
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Nordea 1 - European Covered Bond Opportunities Fund
2022 30

2015 20

x 100

12

33/47



10

11

nordea. lu

2.00

2021 12

34/47

nordea. lu

EDINETOOOO
00000000 OO(E34s574)
oOoooooooooood



EDINETOOOO
00000000 OO(E34s574)
oOoooooooooood

12

2022

27

155,899.55

2022 22
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7,425,000.
11,955,000.

21,800,000.

38,700,000.

16,700,000.

5,600,000.

7,500,000.

26,339,000.

24,000,000.
8,256,000.

6,000,000.

26,400,000.

8,997,000.

11,008,000.

14,135,000.

4,349,000.

66,991,000.

21,050,000.

8,550,000.

19,540,000.

11,952,000.

16,125,000.
27,575,000.

00
00

00

00

00

00

00

00

00
00

00

00

00

00

00

00

00

00

00

00

00

00
00

Dufry One BV 3.625% 15-04-2026
Teva Pharmaceutical Finance 1%
28-07-2025

ABN AMRO Bank NV 4.375%

MULTI Perp FC2025

ABN AMRO Bank NV 4.750%

MULTI Perp FC2027

ADLER Group SA 1.875% 14-01-
2026

ADLER Group SA 2.25% 14-01-
2029

ADLER Real Estate AG 3% 27-
04-2026

Aegon NV 5.625% MULTI Perp
FC2029

Afflelou SAS 4.25% 19-05-2026
Ahlstrom-Munksjo Holding 3 0
3.625% 04-02-2028

Allianz SE 2.625% MULTI Perp
FC2030

Allied Universal Holdco LLC/
3.625% 01-06-2028

Altice Financing SA 3% 15-01-
2028

Altice Financing SA 4.25% 15-
08-2029

Altice France SA/France 2.125%
15-02-2025

Altice France SA/France 2.5%
15-01-2025

Altice France SA/France 3.375%
15-01-2028

APCOA Parking Holdings GmbH
4.625% 15-01-2027

APCOA Parking Holdings GmbH
FRN 15-01-2027

Arena Luxembourg Finance Sar
1.875% 01-02-2028

Axalta Coating Systems Dutch
3.75% 15-01-2025

Bach Bidco SpA FRN 15-10-2028
Banijay Entertainment SASU 3.5%
01-03-2025

36/47

6,622,602

10,328,449.

16,951,051

19,389,421

33,138,810.

8,767,500.

2,680,227.

4,994,062.

24,238,464.

20,535,360.
6,708,544.

4,325,532.

20,141,880.

6,751,600.

8,355,919.

12,258,253.

3,811,259.

50,378,102.

17,223,215.

7,807,090.

14,227,288.

10,847,408.

15,029,532.
24,719,250.

.40

02

.42

.40

00

00

20

50

75

00
90

00

00

72

62

65

20

88

25

50

94

11

00
28

0.53

0.64
0.21
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34,728,000.00 Belden Inc 3.375% 15-07-2027 29,948,350.63 0.94

3,700,000.00 Belden Inc 3.375% 15-07-2031 2,753,007.20 0.09

22,281,000.00 Belden Inc 3.875% 15-03-2028 19,152,301.98 0.60

6,000,000.00 Boxer Parent Co Inc 6.5% 02- 5,648,772.00 0.18
10-2025

16,750,000.00 Burger King France SAS FRN 15,511,337.50 0.48
01-11-2026

6,750,000.00 CAB SELAS 3.375% 01-02-2028 5,456,902.50 0.17

8,350,000.00 Castellum AB 3.125% MULTI Perp 4,383,750.00 0.14
FC2026

21,025,000.00 Chrome Bidco SASU 3.5% 31- 17,315,201.83 0.54
05-2028

15,850,000.00 Chrome Holdco SASU 5% 31- 12,078,476.65 0.38
05-2029

37,400,000.00 Cooperatieve Rabobank 3.250% 30,721,706.40 0.96
MULTI Perp FC2026

16,600,000.00 Cooperatieve Rabobank 4.375% 14,648,304.80 0.46
MULTI Perp FC2027

21,825,000.00 Coty Inc 3.875% 15-04-2026 19,402,708.73 0.61

28,069,000.00 Coty Inc 4.75% 15-04-2026 24,308,315.38 0.76

11,950,000.00 CRC Breeze Finance SA 08-05- 1,412,556.29 0.04
2026

31,288,000.00 CRC Breeze Finance SA 5.29% 7,687,293.66 0.24
08-05-2026

30,100,000.00 Ctec Il GmbH 5.25% 15-02-2030 21,931,763.00 0.69

12,400,000.00 DEMIRE Deutsche Mittelstand 10,345,530.80 0.32
1.875% 15-10-2024

55,440,000.00 DKT Finance ApS 7% 17-06-2023 52,942,095.36 1.65

53,915,000.00 Dufry One BV 2% 15-02-2027 40,682,749.38 1.27

9,950,000.00 Dufry One BV 3.375% 15-04-2028 7,633,620.10 0.24

13,855,000.00 eircom Finance DAC 2.625% 11,084,000.00 0.35
15-02-2027

25,282,000.00 eircom Finance DAC 3.5% 15- 21,489,700.00 0.67
05-2026

31,700,000.00 Emeria SASU 3.375% 31-03-2028 25,853,695.80 0.81

24,814,000.00 Energia Group NI FinanceCo P 4% 22,412,252.94 0.70
15-09-2025

15,400,000.00 Energizer Gamma Acquisition 11,012,584.20 0.34
3.5% 30-06-2029

17,600,000.00 Fastighets AB Balder 2.873% 9,669,616.00 0.30
MULTI 02-06-2081

7,322,000.00 Faurecia SE 2.375% 15-06-2027 5,505,938.98 0.17

8,325,000.00 Flamingo Lux Il SCA 5% 31-03- 6,180,480.00 0.19
2029

13,375,000.00 Gestamp Automocion SA 3.25% 11,802,180.25 0.37
30-04-2026

23,850,000.00 Grifols Escrow Issuer SA 3.875% 19,790,062.20 0.62
15-10-2028

46,295,000.00 Grifols SA 3.2% 01-05-2025 42,205,808.95 1.32

20,820,000.00 Grupo Antolin-lrausa SA 3.375% 15,564,844.62 0.49
30-04-2026

24,800,000.00 Grupo Antolin-lrausa SA 3.5% 16,691,044.80 0.52
30-04-2028

39,000,000.00 Guala Closures SpA 3.25% 15- 31,582,629.00 0.99
06-2028

31,125,000.00 Heimstaden Bostad AB 3.000% 16,340,625.00 0.51
MULTI Perp FC2027

5,122,774.00 HELIX HOLDCO SA 27,130.47 0.00

21,584,000.00 House of Finance NV/The 4.375% 21,033,068.40 0.66
15-07-2026

9,700,000.00 Huhtamaki Oyj 4.25% 09-06-2027 9,409,000.00 0.29
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14,440,641.00 IHO Verwaltungs GmbH 3.75% 12,020,880.55 0.38
P-1-K 15-09-2026

39,449,949.00 IHO Verwaltungs GmbH 3.875% 30,929,154 .52 0.97
P-1-K 15-05-2027

7,700,000.00 IMA Industria Macchine Autom 7,066,420.90 0.22
FRN 15-01-2028

20,927,000.00 International Design Group S 6.5% 18,752,559.14 0.59
15-11-2025

18,850,000.00 Intesa Sanpaolo SpA 6.375% 15,964,856.70 0.50
MULTI Perp FC2028

20,760,000.00 Intrum AB 3.125% 15-07-2024 19,296,420.00 0.60

25,550,000.00 Intrum AB 3.5% 15-07-2026 21,468,745.20 0.67

13,525,000.00 IQVIA Inc 2.25% 15-01-2028 11,262,727.35 0.35

3,250,000.00 IQVIA Inc 2.875% 15-06-2028 2,780,310.00 0.09

7,500,000.00 Jaguar Land Rover Automotive 6,232,110.00 0.19
4.5% 15-01-2026

14,525,000.00 Jaguar Land Rover Automotive 10,467,586.50 0.33
4.5% 15-07-2028

2,100,000.00 Jaguar Land Rover Automotive 1,940,316.00 0.06
5.875% 15-11-2024

3,875,000.00 Jaguar Land Rover Automotive 3,419,706.88 0.11
6.875% 15-11-2026

3,750,000.00 Jyske Bank A/S 3.625% MULTI 3,125,156.25 0.10
Perp FC2028

7,785,000.00 Kaefer SE & Co KG 5.5% 10-01- 7,668,225.00 0.24
2024

9,100,000.00 Kaixo Bondco Telecom SA 5.125% 6,948,032.00 0.22
30-09-2029

11,950,000.00 Kane Bidco Ltd 5% 15-02-2027 10,587,700.00 0.33

4,111,000.00 Kronos International Inc 3.75% 3,678,457.02 0.11
15-09-2025

6,650,000.00 Laboratoire Eimer Selas 5% 4,678,707.25 0.15
01-02-2029

6,350,000.00 Lion/Polaris Lux 4 SA FRN 01- 5,706,046.50 0.18
07-2026

56,800,000.00 Lorca Telecom Bondco SA 4% 47,641,000.00 1.49
18-09-2027

16,085,512.00 Mangrove Luxco 111 Sarl 7.775% 14,233,844.90 0.44
09-10-2025

11,884,000.00 Matterhorn Telecom SA 3.125% 10,155,377.13 0.32
15-09-2026

13,907,000.00 Matterhorn Telecom SA 4% 11,899,176.88 0.37
15-11-2027

7,950,000.00 Max Two Ltd 5.7% 02-04-2024 320,476.41 0.01

19,000,000.00 Maxeda DIY Holding BV 5.875% 13,479,474.00 0.42
01-10-2026

15,850,000.00 Monitchem HoldCo 3 SA 5.25% 14,601,020.00 0.46
15-03-2025

2,699,000.00 Motion Bondco DAC 4.5% 15- 2,101,133.71 0.07
11-2027

24,220,000.00 Motion Finco Sarl 7% 15-05-2025 22,970,901.94 0.72

9,475,000.00 Netflix Inc 3.875% 15-11-2029 8,574,818.15 0.27

18,525,000.00 Netflix Inc 4.625% 15-05-2029 17,515,857.66 0.55

33,475,000.00 NH Hotel Group SA 4% 02-07- 30,036,314.10 0.94
2026

72,397,000.00 Nidda Healthcare Holding Gmb 64,318,218.77 2.01
3.5% 30-09-2024

18,200,000.00 Novelis Sheet Ingot GmbH 3.375% 14,440,153.00 0.45
15-04-2029

24,225,000.00 Olympus Water US Holding Cor 19,714,886.16 0.62

3.875% 01-10-2028
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Ontex Group NV 3.5% 15-07-2026
Paganini Bidco SpA FRN 30-
10-2028

PCF GmbH 4.75% 15-04-2026

PCF GmbH FRN 15-04-2026

Picard Bondco SA 5.375% 01-
07-2027

Picard Groupe SAS 3.875% 01-
07-2026

Pinnacle Bidco PLC 5.5% 15-02-
2025

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

SCIL 1V LLC / SCIL USA Holdi
4.375% 01-11-2026

Selecta Group BV 8% 01-04-2026
Selecta Group BV 10% 01-07-2026
Selecta Group FinCo S.A. Sub
Class Al 12% 01-10-2026
Selecta Group FinCo S.A. Sub
Class A2 12% 01-10-2026
Sherwood Financing PLC 4.5%
15-11-2026

Sherwood Financing PLC FRN
15-11-2027

SoftBank Group Corp 2.875%
06-01-2027

SoftBank Group Corp 3.125%
19-09-2025

SoftBank Group Corp 3.375%
06-07-2029

SoftBank Group Corp 4% 19-
09-2029

SoftBank Group Corp 4.5% 20-
04-2025

SoftBank Group Corp 5% 15-
04-2028

Spectrum Brands Inc 4% 01-10-
2026

Summer BidCo BV 9% P-1-K
15-11-2025

Sunshine Mid BV 6.5% 15-05-2026
Synthomer PLC 3.875% 01-07-
2025

TDC Net A/S 5.056% 31-05-2028
TeamSystem SpA 3.5% 15-02-2028
Techem Verwaltungsgesellscha
2% 15-07-2025

Teva Pharmaceutical Finance
1.625% 15-10-2028
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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 Holdco GmbH 6.625%
15-07-2028

TK Elevator Midco GmbH 4.375%
15-07-2027

TK Elevator Midco GmbH FRN
15-07-2027

Trivium Packaging Finance BV
3.75% 15-08-2026

Trivium Packaging Finance BV
FRN 15-08-2026

United Group BV 3.125% 15-02-
2026

United Group BV 4.625% 15-08-
2028

United Group BV 5.25% 01-02-
2030

Verde Bidco SpA 4.625% 01-10-
2026

Verisure Holding AB 3.25% 15-
02-2027

Verisure Holding AB 3.5% 15-
05-2023

Verisure Holding AB 3.875%
15-07-2026

Verisure Midholding AB 5.25%
15-02-2029

Victoria PLC 3.625% 24-08-2026
Vodafone Group PLC 3.000%
MULTI 27-08-2080

VZ Vendor Financing Il BV 2.875%
15-01-2029

WEPA Hygieneprodukte GmbH
2.875% 15-12-2027

WEPA Hygieneprodukte GmbH

FRN 15-12-2026

WMG Acquisition Corp 2.25%
15-08-2031

Wp/ap Telecom Holdings 111 B
5.5% 15-01-2030

Allied Universal Holdco LLC/
4.875% 01-06-2028

Argiva Broadcast Finance PLC
6.75% 30-09-2023

Barclays PLC 5.875% MULTI Perp
FC2024

Barclays PLC 6.375% MULTI Perp
FC2025

Barclays PLC 7.250% MULTI Perp
FC2023

Constellation Automotive Fin
4.875% 15-07-2027

7,189,446.

3,398,890.

5,150,582.

24,633,295.

5,542,711.

26,974,498.

10,881,881.

24,133,352.

4,487,324

9,507,000.

2,423,090.

10,911,648.

16,725,839.

1,368,863.

1,145,566.

7,511,140.

52,689,345.

7,826,470.
2,544,660.

32,873,694.

24,630,760.

9,292,288.

5,194,207.

8,866,578.

2,224,537,358.

18,005,430.

20,193,017.

1,998,473.

5,603,730.

8,626,460.

23,142,072.
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9,625,000.00 CPUK Finance Ltd 4.875% 28- 10,464,380.19 0.33
08-2025

7,460,000.00 Galaxy Bidco Ltd 6.5% 31-07-2026 7,980,896.65 0.25

23,407,000.00 Heathrow Finance PLC 5.25% 26,640,130.25 0.83
01-03-2024

20,376,000.00 Heathrow Finance PLC 6.25% 22,941,813.35 0.72
03-03-2025

3,353,000.00 Heathrow Finance PLC MULTI 3,387,342.32 0.11
01-03-2027

14,491,000.00 Heathrow Finance PLC MULTI 14,588,750.62 0.46
01-09-2029

8,475,000.00 Kane Bidco Ltd 6.5% 15-02-2027 8,656,632.52 0.27

20,450,000.00 Legal & General Group 5.625% 20,217,877.11 0.63
MULTI Perp FC2031

3,622,000.00 Lloyds Banking Group P 5.125% 3,890,316.14 0.12
MULTI Perp FC2024

8,550,000.00 Nationwide Building So 5.750% 8,934,143.76 0.28
MULTI Perp FC2027

10,500,000.00 NatWest Group PLC 4.500% 9,657,031.99 0.30
MULTI Perp FC2028

21,090,000.00 NatWest Group PLC 5.125% 20,865,902.32 0.65
MULTI Perp FC2027

3,800,000.00 Pinewood Finance Co Ltd 3.25% 3,864,387.92 0.12
30-09-2025

32,407,000.00 Pinnacle Bidco PLC 6.375% 33,909,476.81 1.06
15-02-2025

34,200,000.00 TalkTalk Telecom Group Ltd 32,487,433.13 1.02
3.875% 20-02-2025

17,725,000.00 TVL Finance PLC FRN 15-07-2025 18,515,996.77 0.58

23,167,000.00 Virgin Media Secured Finance 21,871,899.48 0.68
4.25% 15-01-2030

47,585,000.00 Virgin Media Vendor Financin 44,633,684.86 1.39
4.875% 15-07-2028

4,450,000.00 Vmed 02 UK Financing | PLC 4% 4,143,530.36 0.13
31-01-2029

9,700,000.00 Vmed 02 UK Financing I PLC 8,988,154.86 0.28
4.5% 15-07-2031

33,869,000.00 William Hill Ltd 4.75% 01-05-2026 39,639,238.05 1.24

12,090,000.00 William Hill Ltd 4.875% 07-09- 14,180,442.17 0.44
2023

458,028,647.44 14.31

15,745,000.00 Altice France SA/France 5.5% 12,187,852.80 0.38
15-01-2028

12,250,000.00 Credit Suisse Group AG 5.250% 9,130,027.14 0.29
MULTI Perp FC2027

9,550,000.00 Credit Suisse Group AG 6.250% 8,400,645.91 0.26
MULTI Perp FC2024

25,736,000.00 Credit Suisse Group AG 6.375% 20,535,830.79 0.64
MULTI Perp FC2026

13,825,000.00 Credit Suisse Group AG 7.250% 11,567,745.80 0.36
MULTI Perp FC2025

13,274,000.00 Credit Suisse Group AG 7.500% 11,833,010.46 0.37
MULTI Perp FC2023

5,500,000.00 Danske Bank A/S 4.375% MULTI 4,491,821.03 0.14
Perp FC2026

14,239,000.00 Danske Bank A/S 6.125% MULTI 12,962,552.61 0.41
Perp FC2024

14,751,000.00 Danske Bank A/S 7.000% MULTI 13,402,012.72 0.42
Perp FC2025

11,059,000.00 Drax Finco PLC 6.625% 01-11-2025 10,396,204.91 0.32
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3,850,000.00 Julius Baer Group Ltd 6.875% 3,517,479.99 0.11
MULTI Perp FC2027
2,900,000.00 Motion Bondco DAC 6.625% 2,274,083.40 0.07
15-11-2027
2,800,000.00 Skandinaviska Enskilda 6.875% 2,581,542.08 0.08
MULTI Perp FC2027
2,000,000.00 Telenet Finance Luxembourg N 1,701,323.07 0.05
5.5% 01-03-2028
13,000,000.00 TreeHouse Foods Inc 4% 01-09- 10,170,150.50 0.32
2028
20,200,000.00 UBS Group AG 3.875% MULTI 15,838,110.46 0.49
Perp FC2026
950,000.00 UBS Group AG 4.875% MULTI 767,454.16 0.02
Perp FC2027
19,225,000.00 UBS Group AG 7.000% MULTI 18,071,276.36 0.56
Perp FC2024
13,500,000.00 Veritas US Inc / Veritas Ber 7.5% 9,871,674.02 0.31
01-09-2025
179,700,798.21 5.62
2,879,217,855.82 89.98
2,879,217,855.82 89.98
10,600,000.00 Allianz SE 2.600% MULTI Perp 7,310,470.20 0.23
FC2031
24,128,000.00 Elior Group SA 3.75% 15-07-2026 18,889,612.87 0.59
19,125,000.00 IMA Industria Macchine Autom 15,400,980.00 0.48
3.75% 15-01-2028
19,350,000.00 International Design Group S FRN 17,584,312.50 0.55
15-05-2026
3,850,000.00 Jaguar Land Rover Automotive 3,497,817.40 0.11
2.2% 15-01-2024
9,625,000.00 Kepler SpA FRN 15-05-2029 9,110,062.50 0.28
4,123,000.00 Limacorporate SpA FRN 15-08- 3,929,198.39 0.12
2023
13,975,000.00 TeamSystem SpA FRN 15-02-2028 12,618,362.90 0.39
88,340,816.76 2.76
3,125,000.00 Altice France SA/France 5.125% 2,296,923.87 0.07
15-01-2029
11,963,000.00 LABL Inc 6.75% 15-07-2026 10,376,960.03 0.32
1,400,000.00 WMG Acquisition Corp 3.75% 1,127,173.44 0.04
01-12-2029
13,801,057.34 0.43
102,141,874.10 3.19
102,141,874.10 3.19
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2,543,000.00 Galapagos SA/Luxembourg 0.00 0.00
15-06-2099
9,057,000.00 Galapagos SA/Luxembourg 0.01 0.00
15-06-2099
0.01 0.00
15,275,000.00 Virgin Media Secured Finance 14,236,370.00 0.44
4.125% 15-08-2030
14,236,370.00 0.44
14,236,370.01 0.44
14,236,370.01 0.44
2,995,596,099.93 93.62
173,728,663.80 5.43
30,527,853.81 0.95
3,199,852,617.54 100.00

43/47



2022 30

14.
12.
11.
.98
.97
.15
.96
.91
.26
.14
11
.70
.55
.77
.77
.19
.50
93.

O P P P NN W w s b~ oo oo NN

94
96

62

EDINETOOOO
00000000 OO(E34s574)
oOoooooooooood

93.19
0.43
93.62

44/47



EDINETOOOO

00000000 OO(E34s574)

oOoooooooooood
19,508,826.56 19,231,851.44 371,289.43 2022 29
244,218.39 244,026.52 (985.64) 2022 29
937,475.47 809,007.92 (4,088.90) 2022 29
121,173.13 1,252,771.81 102.66 2022 29
3,063,944.25 32,782,806.91 9,734.46 2022 29
3,335,793.62 3,504,985.63 (30,570.94) 2022 29
74,817,596.20 86,694,569.95 381,940.64 2022 29
157,130,029.80 15,093,828.48 91,607.05 2022 29
3,191,362,582.66 298,882,766.49 (1,559,883.29) 2022 29
288,487,213.06 272,491,421.61 4,587,463.53 2022 29

3,846,609.00

268,000.00 256,424 .24 12,893.85 2022
17,416,763.39 17,907,000.00 (577,973.28) 2022
213,031,693.10 228,987,000.00 (6,235,346.33) 2022
12,017,000.00 11,448,631.36 57,958.11 2022

(6,742,467.65)

524,402,701.95 450,195,000.00 1,583,456.87 2022
1,583,456.87

410,000.00 398,417.23 13,592.02 2022
4,932,000.00 5,722,829.84 4,813.22 2022
4,159,000.00 3,957,454.74 24,901.44 2022

43,306.68

275,000.00 264,694.39 11,656.27 2022

13,871,000.00 16,067,501.41 41,236.96 2022

7,419,000.00 7,014,024.93 89,923.94 2022
142,817.17

12,214,505.28 13,181,000.00 (407,048.90) 2022

9,185,000.00 10,683,462.44 (16,744.64) 2022

(423,793.54)
(5,396,680.47)
(1,550,071.47)
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ITRAXX-XOVERS37V1-5Y 5.00% (10,000,000.00) 75,054.10 (454,963.28)  (379,909.18) 2027 20
75,054.10 (454,963.28)  (379,909.18)
1TRAXX-XOVERS37V1-5Y 5.00% (61,000,000.00) 3,945,713.40 (6,263,159.38)  (2,317,445.98) 2027 20
I1TRAXX-XOVERS37V1-5Y 5.00% (50,000,000.00) 1,726,385.74 (3,625,931.62)  (1,899,545.88) 2027 20
ITRAXX-XOVERS37V1-5Y 5.00% (15,000,000.00) 146,359.61 (716,223.37)  (569,863.76) 2027 20
5,818,458.75  (10,605,314.37) (4,786,855.62)
ITRAXX-XOVERS37V1-5Y 5.00% (20,000,000.00) 1,479,662.09 (2,239,480.44)  (759,818.35) 2027 20

1,479,662.09 (2,239,480.44)  (759,818.35)

7,373,174.94  (13,299,758.09)  (5,926,583.15)
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205,838.016
0

1,225,476.385
0

2,983,519.657
0
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