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Upozornenie

Ziadny Upis nie je mozné uskutoénit len na zaklade finanénej uzavierky. Ak ma byt Upis povazovany za pravoplatny, musi byt urobeny na zéklade platného
predajného prospektu spolu s poslednou vyro¢nou a poslednou polro¢nou spravou, pokial bola medzitym publikovana.

Prospekty, Statuty, vyrocné a polroc¢né spravy su akciondrom k dispozicii v depozitnej banke a v sidle spolo¢nosti, ako aj v miestnych pobockach a v hlavnych
kontaktnych miestach zaistujucich zakaznicky servis uvedenych v tejto sprave. Tiez budu bezplatne zaslané kazdému, kto o to poZiada.

Informacie uvedené v tejto sprave su urcené len na referencéné Ucely a neslizia ako zéklad pre budtce vysledky.
Auditor (Réviseur d'entreprises agréé) overil iba anglické znenie tejto vyrocnej spravy. Sprdva auditora preto odkazuje len na anglické znenie tejto spravy;

texty v inych jazykoch st vysledkom svedomitého prekladu. V pripade rozdielov medzi anglickym znenim a prekladom je vidy povaZované za zavazné anglické
znenie tejto spravy
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Sprava predstavenstva

Ekonomicky kontext

Pandémia COVID-19 aj vo $tvrtom S$tvrfroku 2020 nadalej dominovala globalnemu ekonomickému vyvoju. Sirenie nakazy koronavirusom
COVID-19 sa opét zrychlilo, ¢o prindtilo drady k zavedeniu novych ochrannych opatreni. Dopyt sa v USA nadalej zotavoval a v eurozdne sa
stabilizoval. Rast spotrebnych vydavkov domacnosti si viedol dobre predovsetkym vdaka tomu, Ze spotrebitelia prestali vyuZivat sluzby. Rast
podnikovych investicii v USA a Eurdpe bol ovplyvneny neistotou spojenou s nastupom druhej viny pandémie. Jej dopady na ekonomicky rast
prostrednictvom finanéného sektora a nezamestnanosti zmierfiovali podporné politické opatrenia.

Pre finanéné trhy hrali vo Stvrtom Stvrtroku zasadnu uUlohu dva faktory: pozitivnhe reakcie na zvolenie demokrata Joe Bidena do
prezidentského Uradu USA a lepSie neZ oCakdvané udaje o ucinnosti prvych vakcin proti koronavirusu. Hoci pocty nakazenych virusom
COVID-19 v novembri stéle rastli, investori sa rozhodli sistredit na budicnost a potencidlny navrat k normalu po druhej vine pandémie.

Politici boli odhodlani zniZzovat hospodarske $kody spésobené opatovnym lockdownom. Fiskalna a menova politika ostava nadalej priazniva,
aj ked v USA mnohé zavisi od toho, ¢i nova Bidenova administrativa dokaze zaviest pozadované fiskalne stimuly. Eurépski lidri urobili v
decembri dolezity krok, ked' za suhlasu prezidentov, resp. predsedov vlad vsetkych Statov konecne schvalili novy sedemroény rozpocet EU a
fond obnovy vo vyke 750 miliard eur. Vacsina narodnych vlad v Eurdpe predizila podporné opatrenia zavedené v stvislosti s krizou
koronavirusu s cielom obmedzit konkurzy firiem a znizit nezamestnanost po poslednych obmedzeniach volného pohybu osob.

Tyzderi pred koneénym terminom 31. decembra uzavreli Spojené kréalovstvo a EU dohodu o vzajomnych vztahoch po brexite. Obidve strany
dosiahli kompromisni dohodu v klt¢ovych otdzkach reguldcie rovnakych podmienok na trhu, mechanizmu rieSenia sporov arybného
hospodarstva. Severné irsko zostane sti¢astou eurépskeho jednotného trhu pre tovary a vo svojich pristavoch bude nadalej uplatfiovat colné
pravidla EU, ktoré sa vztahuju aj na vyvoz z ostatnych asti Spojeného kralovstva. Toto zabrani vzniku ,tvrdej“ pozemnej hranice s irskou
republikou a zérover vytvori novd ,,namornu hranicu” so zvySskom Velkej Britanie. Celkovo sa touto dohodou podarilo odstranit vacésinu
zostavajucich neistét, ale iba budicnost ukaZe, ako sa budu vztahy skuto¢ne vyvijat. Je pravdepodobné, Ze implementécia dohody sa
nezaobide bez trenic a problémov.

Prvy Stvrtrok roku 2021 charakterizovala pomald a nerovnomernd cesta k ekonomickej normalizacii. Mnohé staty USA zrusili vSetky
obmedzenia volného pohybu oséb zavedené v ramci krizy koronavirusu, ¢o viedlo k silnému ekonomickému oZiveniu. Naproti tomu v
mnohych krajinach eurozény stéle plati lockdown a ni¢ nenasvedcuje tomu, Ze by miera ndkazy klesala.

Politici na oboch stranach Atlantiku dévali pocas celého Stvrtroka jasne najavo, ze budu poskytovat ekonomike podporu tak dlho, ako to
bude potrebné. Najviditelnejsie to bolo v USA, kde vitazstvo demokratov v druhom kole volieb v state Georgia zaciatkom januara vydlazdilo
cestu pre schvalenie marcového stimulac¢ného balika proti dopadom pandémie vo vyske 1.9 biliéna USD.

Proces navratu do normalu sa zrychlil a bol viditelnejsi v 2. Stvrtroku s postupnym znovuotvorenim ekonomik. K oziveniu prispela fiskalna
podpora, akomodativha menova politika, silny rast ziskov, pozitivne ekonomické vyhlady a zacatie plosného ockovania vo vyspelych
ekonomikach. Trhy prekvapila vyssia inflacia, nez bola ocakavana.

Na zaciatku tretieho Stvrtroka 2021 vacsina hlbsich fundamentov vyspelych trhovych ekonomik podporila nastup dlhsieho obdobia rastu nad
trendom. Suvahy domadcnosti vyzerali velmi zdravo vdaka velkému objemu prebytocnych Uspor nahromadenych od jari 2020. Tiez
dostupnost Uverov bola vysokd a ziskovost firiem sa vyrazne odrazila od minuloro¢nych hlbokych minim. Dovera firiem aj spotrebitelov v
ekonomiku sa drzala vyrazne nad svojim dlhodobym priemerom. To naznadovalo, Ze spotrebitelia si ochotni minut znaénu €ast svojich
prebytoénych Uspor a podniky chcd zvysit svoje kapitalové vydavky. Expanzivna nalada podnikatelského sektora sa prejavila aj vo velmi
silnom dopyte po pracovnej sile, ktory fungoval ako dalsi pilier podpory spotrebitelskych vydavkov a dévery. Podpornd menova a
rozpoctova politika mala byt v blizkej buddcnosti nadalej Siroko uplatriovana.

Napriek pozitivnym vychodiskovym fundamentom v3ak ekonomické ddta za treti Stvrtrok priniesli isté sklamanie. NajvyznamnejSou pricinou
bolo mnozstvo vypadkov dodavok na trhoch vyrobkov, sluZieb i prace, ktoré obmedzovali realnu ekonomicku aktivitu a spdsobili narast cien
a miezd. Dal$im faktorom bolo rozsirenie variantu koronavirusu delta, ktoré prehibilo potetné problémy v zasobovani, napriklad tym, ze
sposobilo daldie obmedzenia vyroby na rozvijajucich sa trhoch v Azii, ked zdravotné problémy ¢asto branili pracovnej sile v navrate do
pracovného procesu. Variant delta stal pravdepodobne za poklesom dévery firiem aj spotrebitefov v ekonomiku. Dal$im nepriaznivym
faktorom, ktory posobil na rast spotrebitelskej dévery, bol prudky narast inflacie v désledku obmedzenej ponuky, ¢o méze vysvetlovat,
preco tato dévera poklesla vyraznejsie v USA ako v Eurdpe a Japonsku. Dovera firiem v ekonomiku vsak zostala celkovo pevna.
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Menova politika

Americka centralna banka aj ECB si vo Stvrtom Stvrtroku 2020 zachovali silny akomodacny postoj a dokonca pridali dalsi stimul v podobe
prediZenia a navyenia programu nakupov aktiv. Znovu tie# posilnili svoju transparentnti komunikaciu ohfadom budtceho vyvoja menovej
politiky a dali jasne najavo, Ze chcul udrzat naklady na financovanie pre podniky i Staty na nizkej Grovni tak dlho, ako to bude potrebné.

ECB oznamila v prvom $tvrtroku 2021 plan na zintenzivnenie nakupov dlhopisov v rdmci svojho nidzového pandemického programu nakupu
aktiv (PEPP). V druhej polovici stvrtroku sa do centra pozornosti dostala inflacia, ktora na konci februara stabilne tlacila vynosy dlhopisov
nahor, ¢o spdsobilo urdity tlak na vykonnost rizikovych aktiv. Kym Fed obavy ohladom dlhopisov s vysokym vynosom nevyjadril, ECB sa o ich
vyvoj obava vzhladom k nizSiemu potencidlu rastu a silnejSim deflacnym sildm v eurozéne.

Jednou z kluéovych udalosti 2. $tvrtroku bol vysledok junového zasadnutia Federalneho vyboru pre volny trh, ked americka centralna banka
vykonala jastrabi obrat vo svojej rétorike s ciefom ovplyvnit inflacné o¢akavania.

V 3. $tvrtroku 2021 zadali byt zretelné rozdiely v spdsobe, akym sa Styri najvacsie centralne banky rozvinutych krajin pohybovali v mierne
stagflatnom prostredi vytvorenom dynamikou op&dtovného otvorenia ekonomik a problémami v zasobovani. Najagresivnejsia bola anglicka
centralna banka, ktora mala ovela vacsie obavy z vyhliadky na inflaciu zotrvavajicu nad cielovou Urovriou, z nedostatku pracovnych sil, rastu
miezd a inflacnych ocakavani ako zo spomalenia rastu. Federalny rezervny systém bol vo svojom pristupe podstatne trpezlivejsi. ZniZovanie
tempa ndkupov aktiv by sa malo zadat v novembri a skondit v polovici budiceho roka. Viésina ¢lenov FOMC Fedu sa domnievala, Ze medzi
rozhodnutim o kvantitativnom uvolfiovani a rozhodnutim o zvySeni sadzieb, pre ktoré platia ovela prisnejsie kritérid, je zdsadny rozdiel a
vyjadrila sa pre prvé zvySenie sadzieb aZ v roku 2023. V rovnakej dobe sa vacsina ¢lenov Rady guvernérov ECB, ktora bola zretelne
odhodlana nevenovat pozornost prudkému nérastu inflacie spésobenému obmedzenim ponuky, zhodla na tom, Ze menova politika by mala
zostat po uréity dobu velmi akomodativna, aby sa jadrova inflacia zvySila smerom k cielu centralnej banky. Japonskd centralna banka
ponechala vynosovu krivku od 0 do 10 rokov na drovni, ktord zostala nezmenena od roku 2016 a zdalo sa, Ze svoj postoj chce zachovat aj
nadalej v dohladnej buducnosti.

Trhy cennych papierov s pevhym vynosom

Vo $tvrtom Stvrtroku vzrastli vynosy americkych 10-roénych $tatnych dlhopisov z 0.68% na konci septembra na 0.91% na konci decembra.
Vynosy nemeckych 10-ro¢nych statnych dlhopisov zakonili Stvrtrok o niekolko bazickych bodov nizsie na urovni -0,57%. Trh dlhopisov
periférnych krajin eurozény vykazoval v Stvrtom Stvrtroku urcitu volatilitu, ktord odrazala vseobecny rizikovy sentiment, Stvrtrok vsak
zakoncil zizenim vynosovych spreadov oproti nemeckym statnym dlhopisom.

Statne dlhopisy si v prvom $tvrtroku 2021 viedli pomerne zle, a to predovietkym kvéli zlep3ujicim sa vyhliadkam hospodarskeho rastu USA.
Vitazstvo v druhom kole volieb v americkom $tate Georgia vynieslo demokratom kontrolu nad Senatom, ¢o ulahéilo presadenie dalSieho
balicka na zmiernenie koronavirovej krizy v objeme 1.9 biliéna USD. Cesta k hospodarskemu oZiveniu sa navyse zacala rysovat zretelnejSie
vdaka rychlemu vyvoju a zavadzaniu vakcin v USA. Vynos amerického 10-ro¢ného Statneho dlhopisu v tomto kontexte vzrastol z 0.91%
koncom roka 2020 na 1.75% na konci marca 2021. Vynos nemeckych 10-ro¢nych statnych dlhopisov vzrastol v rovnakom obdobi z -0.58% na
-0.33%.

Rast vynosov dlhopisov bol spociatku tahany najma rastom inflacnych ocakavani. Redlne sadzby vsak tiez zacali neskor prudko rast, a to
napriek komentarom centralnej banky, Ze menova politika ani zdaleka nezadina byt menej akomodativna. Nérast redlnych vynosov
dlhopisov vytvoril podas Stvrtroka urcity tlak na vykonnost rizikovych aktiv. Vysledkom bolo, Ze védcsina Gverovych spreadov a spreadov
statnych dlhopisov vo¢i Nemecku sa pocas Stvrtroka nezuzila. Hlavnou vynimkou bolo ztzZenie spreadov talianskych vlddnych dlhopisov vodi
Nemecku, pretoZe trhy vyjadrili déveru novej vlade vedenej Mariom Draghim.

V druhom Stvrtroku sa zUzil spread medzi americkymi a nemeckymi dlhopismi, ¢o povazujeme za doCasny jav. Zmensil sa aj rozdiel medzi
vynosmi globalnych dlhopisov High Yield a vynosmi vysoko kvalitnych dlhopisov. Pokles vynosnosti americkych dlhopisov stimuloval zaujem
o hladanie vynosov, ktorému nahralo aj rychle zlepsenie ziskovosti spolo¢nosti.

Vynosy bezpeénych americkych $tatnych dlhopisov zacali rast v auguste 2021, k ¢omu prispel obrat jednak centralnych bank smerom k
jastrabej stratégii, ale aj miera inflacie, ktora aj nadalej prevySovala ocakdvania. Pokial ide o segment Gverov, spready vysoko kvalitnych
titulov zostali stabilné, zatial ¢o spready titulov s vysokym vynosom sa rozsirili.
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Akciové trhy

Vo 4. stvrtroku vzrastli globélne akcie 0 9.3%, ¢o predstavovalo celoroény narast o 6.9%. Ohldsenie novej vakciny vyvolalo v novembri a
decembri velkd sektorovu rotaciu akcii. Technologické a komunikacné sluzby podali nizsi vykon v porovnani s viacerymi hodnotovo
orientovanymi sektormi, ako su financie a energetika. Typické defenzivne sektory, ako zdravotna starostlivost, verejné sluzby a spotrebny
tovar, zaostavali. Na regionalnej Urovni potom cyklickejSie a hodnotovo orientované trhy, ako je Eurdpa, Japonsko a mimoazijské rozvijajuce
sa trhy, prekonali silne rastovo orientované trhy, ako su USA.

Rok 2021 zacal sfubne potom, ¢o koniec predchadzajiceho roka priniesol dorieSenie niekolkych citlivych politickych problémov vratane
brexitu, americkych volieb a schvélenia eurdpskeho viacroéného rozpoétu. Dvojnasobné vitazstvo demokratov v sendtnych volbach v
Georgii zabezpedilo demokratickej strane parlamentnu vacsinu, zniZilo fiskalnu neistotu a posilnilo $ance prezidenta Joa Bidena realizovat
jeho ekonomické plany. Optimizmus investorov sa nezdal byt nahlodany komplikdciami spojenymi s ockovanim, ako boli problémy s
dodavkami vakcin a vyskyt novych nakazlivejsich kmernov virusu. Na konci januara sa na trhu objavil technicky tlak, ked drobni investori
spojili svoju likviditu a zacali hromadne nakupovat niekolko najviac shortovanych titulov na trhu. Nasledny rozsiahly short squeeze spdsobil
na akciovych trhoch zemetrasenie.

Pokial ide o regionalne hladisko, mimoamerické trhy na zaciatku januara nadalej prekonavali svojim vykonom trhy USA, pricom vedenia sa
ujali rozvijajuce sa trhy, pohanané ziskami na azijskych trhoch. Druha polovica mesiaca priniesla vacsiu konvergenciu regiénov. Eurozéna
skoncila na minimach, poskodena désledkami pomalého Startu ockovacej kampane, dalSimi obmedzeniami volného pohybu oséb a nie
celkom dokonalou komunikaénou politikou ECB, ktora viedla k urcitym nejasnostiam s ohfadom na buduci vyvoj menovej politiky. Podobnd
situdcia nastala v sektorovom rozloZeni akcii: silny zaciatok pre cyklické komodity a financné tituly suvisiaci so slabym vykonom
defenzivnych sektorov a technologickych gigantov, potom konvergencia sektorov ku koncu mesiaca. BohuZial sa jednalo o ,zIu“
konvergenciu, kedy vykonné sektory klesli na uUroven tych, ktoré zaostavali. DéleZitu uUlohu tu zohrali dislokacie na trhu, ktoré sposobili
aktivisticki drobni investori.

Globalne akciové trhy sa v aprili opat posunuli vyssie. Rovnako boli zisky podnikov v prvom Stvrtroku vysoké. V USA si 85% spolocnosti
viedlo lepsie, neZ sa ocakavalo a vykazalo priemerny zisk cez 25%. V absolutnych ¢islach bol rast zisku vyrazne nad 50%. V Eurozdne boli
vysledky podobne pozitivne. Komunikacia ohladne vyvoja menovej politiky bola tiez optimistickd, ¢o sa prejavilo zvysenim konsenzudlneho
odhadu ziskov v najblizsich stvrtrokoch.

Vykonnost akcii z regionalneho hladiska bola v druhom Stvrtroku réznoroda. Najvykonnejsim regiénom boli USA, podporené obnovenym
zaujmom o rastové sektory v druhej polovici Stvrtroku, tesne nasledované Eurdpou. Japonsko zaostavalo, aj ked' na globalnom oZiveni malo
svoj podiel. V nedostatoc¢nej vykonnosti zohralo pravdepodobne dolezitu dlohu oneskorenie v zaockovanosti populacie.

Akcie rozvijajucich sa trhov podali aj v druhom Stvrtroku nizsi vykon v porovnani s referenénym indexom, pricom medzi slabymi azijskymi
trhmi a silnymi neazijskymi trhmi bol obrovsky rozdiel. Jednymi z dévodov boli urcite vysoké ceny ropy a priemyselnych kovov a aj silné
komoditné meny. Dal$im dévodom bol boj niekolkych azijskych rozvijajucich sa trhov s pandémiou, ktory narusil vyhlad rastu ekonomik a
predstavoval pre tieto trhy vyrazny brzdiaci faktor.

Rozvijajuce sa trhy v tretom Stvrtroku 2021 kvoli pandémii nadalej zaostavali. Nizka zaockovanost a politika nulovej tolerancie rastu
nepomohli. Cina sa stretdvala s poc¢etnymi problémami. Tie boli primarne spojené s osudom developerskej firmy Evergrande, ktora sa
dostala do vainych dlhovych problémov. Dalsim rizikovym faktorom pre rast Ciny su vypadky elektriny. Niektoré prekazky si Cina postavila
do cesty sama. Patrilo medzi ne napriklad zavedenie regulacného dohladu nad technologickym, vzdeldvacim a hernym priemyslom. Rizika
poklesu rastu sa hromadili a uvolfiovanie menovej politiky bolo relativne skromné. Mimo Ciny sa menova politika sprisfiovala.

Na rozvinutych trhoch bolo najvykonnejsie Japonsko. Ozndmenie o odstupeni premiéra Yoshihide Suga, ktorého nastupcom sa mal stat
Fumio Kishida, zvysilo pravdepodobnost, Ze liberadlno-demokraticka strana zostane pri moci aj po planovanych novembrovych volbach do
Snemovne reprezentantov. Historicky si japonské akcie vedu dobre v predvolebnych obdobiach.

Vykony akcii zo sektorového hladiska neboli v tretom Stvrtroku konzistentné, s vynimkou energetického sektora, ktory tahal rastuci trend
cien zakladnych komodit. Pocas leta boli najvykonnejsimi sektormi technolégie, komunikacné sluzby a financie. V septembri sa vSak trhy viac
naklonili k hodnotovym akcidm v reakcii na meniaci sa trend vynosov dlhopisov. Vysoko rastové sektory, ako su technolégie a komunikacné
sluzby, obvykle negativne korelované s vynosmi dlhopisov, sa na rebri¢ku vykonnosti posunuli zhora nadol.
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Vyhlad

Po dlhych odstavkach stvisiacich s pandémiou COVID-19 ekonomiky pokracuji v névrate k normalu, aj ked nerovnomernym tempom. Dalsie
tvrdé lockdowny sa vo vacSine zdpadnych krajin zdaju nepravdepodobné. Vypadky v doddvatelskych retazcoch znizuju viditelnost
kratkodobého makroekonomického vyvoja. Hodnoty inflacie prudko vzrastli, ale tuto situaciu vidime ako prechodnu. Pokial ide o menovu
politiku, Federalny rezervny systém Coskoro zaéne obmedzovat nakupy $tatnych dlhopisov. V strednodobom horizonte bude udrzatelnost
ekonomického oZivenia zavisiet od vyvoja koronavirusu, povahy sucasnej vysokej inflacie, ochoty tvorcov politik pokracovat v
akomodativnom mixe menovych politik, ako aj od uvolnenia prebyto¢nych Uspor a sikromnych investicii.

Z nedostatku inych ziskovych alternativ sa investori nadalej uchyluju k rizikovym aktivam a tlacia tak trhy vyssie. Ich neochota k investiciam
je vsak vacsSia ako na zaCiatku roka, kedy bolo toto spravanie plne opodstatnené s ohladom na ekonomické, korporatne a politické
fundamenty. Volatilita stupa. V 4. $tvrtroku méze déjst k novému cyklickému odrazu na trhoch. Je véak pravdepodobné, ze vyzvy budi v
nadchddzajucich Stvrtrokoch pribudat, pretoze ekonomické data sa normalizuju a menova politika sa vzdaluje od stavu nudze. Okrem toho
je potrebné starostlivo sledovat vyvoj hospodarskeho rastu a menovej politiky Ciny.

COVID-19 a plan zabezpecenia kontinuity procesov

Po volatilnom druhom Stvrtroku sa globdalna ekonomika ako celok pomerne Uspesne zotavila z hlbokej recesie vyvolanej krizou COVID-19. V
4, stvrtroku 2020 zasiahla vaésinu rozvinutych trhov druhd vina COVID-19, ¢o viedlo k prisnej$im obmedzeniam a vys$ej volatilite trhu. Po
néslednych spravach o vyvoji vakcin v novembri sa ockovanie v 1. a 2. Stvrtroku rozsirilo do réznych Casti sveta. S rasticou zaotkovanostou
sa zvySoval aj posun smerom k normalizacii a znovuotvoreniu ekonomik, ¢o viedlo k zniZzeniu miery volatility a prudkému narastu
poprednych akciovych indexov na historické maxima. Pocas posledného roku sucasne vzrastli vynosy z dlhopisov, ¢o bolo spdsobené
rasticou inflaciou. Zatial ¢o v 3. Stvrtroku sa ekonomicka situacia nadalej normalizovala, na azijskych realitnych trhoch vzrastla volatilita po
tom, co sa niekolko ¢inskych developerov ocitlo v dlhovej krize, ¢o viedlo k obavam z efektu prelievania volatility na ostatné trhy, najma na
trhy rozvijajucich sa krajin.

NN IP pouziva aktivny proces riadenia rizik a portfélia, v ramci ktorého denne hodnoti trhové a likvidné rizika, aby v pripade potreby ihned'
upravila portfélio. Okrem toho neustale monitoruje dodrzZiavanie pokynov stanovenych v prospekte a v regulacnych predpisoch. V pripade
potreby su prijaté zmierfiujuce opatrenia. Sucasné procesy sa povazuju za dostatocne ucinné na zabezpecenie nepretrzitého efektivneho
riadenia portfdlia.

NN IP aktivovala plan zabezpecenia kontinuity vSetkych procesov. Rozsirili sme IT infrastrukturu, aby mohla vacésina nasich zamestnancov
pracovat bez problémov z domova a mala pristup k vSetkym systémom. NN IP aj za tychto okolnosti nadalej spravuje portfélia a nas ramec
prevadzkovej kontroly nepodlieha Ziadnemu zdvaznému negativnemu dopadu. Neexistuje Ziadny dovod, preco by sucasna kriza mala mat
negativny vplyv na Zivotaschopnost fondu alebo investiéného manazéra.

Aj nadalej pracujeme prevazne z domova a kanceldrie vyuzivame iba v pripade nutnosti. K Ziadnym vaznym naruseniam nasich pracovnych
procesov nedochadza. Ocakdvame, Ze v dosledku pandémie COVID-19 sa kombindcia prace z domu a préace v kanceldrii stane Standardom.
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Vyvoj trhu

Portfélio manazéri NN IP neustale sleduju a vyhodnocuju aktualne dianie, aby vcas reagovali na meniace sa trhové podmienky. Robia tak s
podporou timu interdisciplindrnych Specialistov, ktori pravidelne testuju efektivnost zavedenych opatreni s cielom minimalizovat transakéné
naklady. Robime vsetko preto, aby sme hajili zaujmy nasich klientov. V sucasnej dobe uz Specificky monitoring dopadov pandémie COVID-19
neprebieha. Nemozno v3ak vylucit obdobie dalsej volatility na finanénych trhoch stvisiace s pandémiou COVID-19. Vedenie fondu bude na
pripadny buduci narast volatility reagovat a monitoring zodpovedajicim spésobom upravi.

Roéna vykonnost k 30. septembru 2021
; . L , Cista . . _ .
. Nazov triedy Hruba vykonnost , , Hruba relativna Cista relativna
Nazov podfondu . vykonnost v . v ol . ol
akeii v% % vykonnost v % vykonnost v %
NN (L) AAA ABS Capitalisation | 0.78 0.53 0.85 0.6
EUR
NN (L) Alternative Beta Capitalisation P 16.77 15.22 7.9 6.35
UsD
NN (L) Asia Income Capitalisation P 18.3 16.09 3.39 1.18
uUsD
NN (L) Asian Debt (Hard Currency) Capitalisation P -0.83 -2.1 -1.52 -2.79
usD
NN (L) Asian High Yield Capitalisation | -1.32 -2.18 -5.48 -6.34
uUsD
NN (L) Banking & Insurance Capitalisation P 47.67 45.07 -5.1 -7.7
uUsD
NN (L) Belgian Government Bond Capitalisation P -3.57 -4.34 -0.03 -0.79
EUR
NN (L) Climate & Environment Capitalisation P 30.56 28.26 - -
EUR
NN (L) Commodity Enhanced Capitalisation | 41.32 40.32 -0.97 -1.97
uUsD
NN (L) Corporate Green Bond Capitalisation | 1.66 1.33 0.06 -0.27
EUR
NN (L) Emerging Europe Equity Capitalisation P 4591 43.2 -4.39 -7.1
EUR
NN (L) Emerging Markets Corporate | Capitalisation | 6.3 5.38 0.79 -0.13
Debt usb
NN (L) Emerging Markets Debt | Capitalisation 6.18 4.61 1.82 0.25
(Hard Currency) usD
NN (L) Emerging Markets Debt | Capitalisation 3.05 2.15 0.42 -0.48
(Local Bond) usb
NN (L) Emerging Markets Debt | Capitalisation 3.73 2.81 0.06 -0.86
(Local Currency) usD
NN (L) Emerging Markets Debt | Capitalisation 2.09 1.42 1.95 1.28
Short Duration (Hard Currency) usb

! Uvedena relativna vykonnost je vykonnost fondu v porovnani s jeho oficidlnym referen¢nym indexom. V niektorych pripadoch sa referen¢ny index

pouZiva iba na ucely merania vykonu.
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Roéna vykonnost k 30. septembru 2021
. . o , Cista . . - ,
: Nazov triedy Hruba vykonnost , . Hruba relativna Cista relativna
Nazov podfondu ;. vykonnost v . .1 , , 1
akeii v% % vykonnost v % vykonnost v %
NN (L) Emerging Markets Enhanced | Capitalisation P 18.64 17.94 0.44 -0.27
Index Sustainable Equity usb
NN (L) Emerging Markets High | Capitalisation P 16.19 14.03 -3.42 -5.58
Dividend EUR
NN (L) Energy Capitalisation P 63.38 60.5 -7.55 -10.43
UsD
NN (L) Euro Covered Bond Capitalisation | -1.13 -1.5 0.18 -0.19
EUR
NN (L) Euro Credit Capitalisation | 2.56 2.06 0.9 0.4
EUR
NN (L) Euro Equity Capitalisation P 31.86 29.8 1.51 -0.56
EUR
NN (L) Euro Fixed Income Capitalisation P -0.58 -1.42 0.48 -0.36
EUR
NN (L) Euro High Dividend Capitalisation P 31.85 29.53 1.5 -0.83
EUR
NN (L) Euro Income Capitalisation P 30.63 28.33 0.28 -2.02
EUR
NN (L) Euro Liquidity Capitalisation P -0.45 -0.62 0.08 -0.08
EUR
NN (L) Euro Long Duration Bond Capitalisation N -4.08 -4.46 -0.16 -0.54
EUR
NN (L) Euro Short Duration Capitalisation P -0.09 -0.88 0.28 -0.51
EUR
NN (L) Euro Sustainable Credit Capitalisation | 2.23 1.74 0.57 0.07
EUR
NN (L) Euro Sustainable Credit | Capitalisation P 1.81 0.96 0.38 -0.48
(excluding Financials) EUR
NN (L) Euromix Bond Capitalisation P -1.23 -2.06 0.13 -0.7
EUR
NN (L) European ABS Capitalisation N 3.23 2.87 3.77 3.41
EUR
NN (L) European Enhanced Index | Capitalisation | 31.11 30.86 2.35 2.1
Sustainable Equity EUR
NN (L) European Equity Capitalisation P 32.54 30.46 3.78 1.71
EUR
NN (L) European High Dividend Capitalisation P 28.25 25.99 -0.51 -2.76
EUR
NN (L) European High Yield Capitalisation | 10.37 9.39 1.02 0.03
EUR (hedged ii)
NN (L) European Participation | Capitalisation | 55.96 54.72 - -
Equity EUR
NN (L) European Real Estate Capitalisation P 19.54 17.66 -3.16 -5.04
EUR
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Roéna vykonnost k 30. septembru 2021
. . - , Cista . . - ,
: Nazov triedy Hruba vykonnost , . Hruba relativna Cista relativna
Nazov podfondu . vykonnost v . .1 , , 1
akeii v% % vykonnost v % vykonnost v %
NN (L) European Sustainable Equity | Capitalisation | 24.52 23.52 -4.24 -5.24
EUR
NN (L) First Class Multi Asset Capitalisation | 6.84 6.12 7.4 6.68
EUR
NN (L) First Class Multi Asset | Capitalisation P 9.95 8.3 10.51 8.86
Premium EUR
NN (L) First Class Protection Capitalisation P 4.53 3.53 - -
EUR
NN (L) First Class Stable Yield | Distribution N 3.81 3.35 4.38 3.91
Opportunities (Q) EUR
NN (L) First  Class  Yield | Capitalisation P 6.33 5.06 6.89 5.63
Opportunities EUR
NN (L) Food & Beverages Capitalisation P 5.86 3.98 -4 -5.87
usD
NN (L) Frontier Markets Debt (Hard | Capitalisation | 11.85 10.87 1.05 0.08
Currency) usD
NN (L) Global Bond Opportunities Capitalisation | 5.82 5.3 5.56 5.04
EUR
NN (L) Global Convertible Bond Capitalisation P 10.91 9.6 -0.73 -2.05
UsD
NN (L) Global Convertible | Capitalisation | 10.92 9.95 -0.72 -1.69
Opportunities uUsD
NN (L) Global Enhanced Index | Capitalisation | 28.55 28.3 -0.27 -0.52
Sustainable Equity usb
NN (L) Global Equity Impact | Capitalisation | 28.27 27.24 - -
Opportunities EUR
NN (L) Global High Dividend Capitalisation P 31.91 29.59 1.57 -0.76
EUR
NN (L) Global High Yield Distribution X 11.69 9.71 1.27 -0.7
(M) USD
NN (L) Global Inflation Linked Bond | N Capitalisation 2.8 2.22 -0.36 -0.94
EUR (hedged iii)
NN (L) Global Investment Grade | Capitalisation | 4.24 3.74 1.32 0.81
Credit EUR
NN (L) Global Real Estate Capitalisation | 27.45 26.58 -4.45 -5.32
EUR
NN (L) Global Sustainable Equity Capitalisation P 32.36 30.02 2.02 -0.32
EUR
NN (L) Greater China Equity Capitalisation P 13.35 11.23 6.45 4.34
uUsD
NN (L) Green Bond Capitalisation | -1.02 -1.34 0.49 0.16
EUR
NN (L) Green Bond Short Duration Distribution | 0.71 0.38 - -
EUR
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Roéna vykonnost k 30. septembru 2021
. . . , Cista . . - ,
: Nazov triedy Hruba vykonnost , . Hruba relativna Cista relativna
Nazov podfondu . vykonnost v . .1 , , 1
akeii v% % vykonnost v % vykonnost v %
NN (L) Health & Well-being Capitalisation P 26.71 24.47 - -
EUR
NN (L) Health Care Capitalisation P 15.69 13.64 -2.93 -4.98
usD
NN (L) Japan Equity Capitalisation P 37.06 34.9 8 5.84
JPY
NN (L) Multi Asset Factor | Capitalisation | 13.82 12.91 13.73 12.81
Opportunities usD
NN (L) Multi Asset High Income Capitalisation | 12.19 11.1 - -
EUR
NN (L) North America Enhanced | Capitalisation | 27.6 27.36 -2.52 -2.77
Index Sustainable Equity usD
NN (L) Smart Connectivity Capitalisation | 25.15 24.14 - -
USsD
NN (L) Sovereign Green Bond & Capitalisation | - - - -
EUR
NN (L) US Behavioural Equity ? Capitalisation | - - - -
uUsD
NN (L) US Credit Capitalisation P 3.25 2.28 1.51 0.54
usD
NN (L) us Enhanced Core | Capitalisation P 30.34 28.3 0.91 -1.13
Concentrated Equity usD
NN (L) US Factor Credit Capitalisation P 3.03 2.16 1.29 0.42
usb
NN (L) US Growth Equity ) Capitalisation | - - - -
uUsD
NN (L) US High Dividend Capitalisation P 28.68 26.41 -0.75 -3.01
UsD
NN (L) US High Yield Capitalisation | 13.47 12.48 2.01 1.02
uUsD

Dpodfond NN (L) Sovereign Green Bond bol zaloZzeny 31. marca 2021
@podfond NN (L) US Behavioural Equity bol zaloZzeny 10. méja 2021
Bpodfond NN (L) US Growth Equity bol zlikvidovany 22. septembra 2021

Uplatriovanie kritérii Zivotného prostredia, spolocenskej zodpovednosti a udrzatelného riadenia (ESG)

Zodpovedné investovanie je jadrom investicného presvedcenia spolocnosti NN Investment Partners (NN IP). Na$ ramec zodpovedného
investovania zahfna zakladné presvedcéenie zodpovedného investovania, Styri stavebné bloky a vysledok: nase stratégie zahfiajlce faktory
ESG, udrzatelny rozvoj a investicie so zodpovednym spolocenskym a environmentalnym dosahom®. Od roku 2008 sme signatdrmi Zasad
zodpovedného investovania.

Verime, Ze integracia kritérii ESG (E - Zivotné prostredie, S - socidlne faktory a G - udrzatelné riadenie) zlepsuje rozhodovaci proces.
Zohladiiovanie finanénych aj nefinanénych informacii v nasich portfélidch nam pomaha lepsie optimalizovat kratkodobé aj dlhodobé vynosy
ocCistené o rizika. Dosledné zahrnutie kritérii ESG nam okrem dosahovania pozitivnych spolocenskych a environmentalnych ucinkov, na ktoré
sa ako zodpovedny investor zameriavame, umozriuje identifikovat rizikd a prileZitosti, ¢o ndm pomaha odhalit potencidlnu hodnotu.

2 I e .
Podrobnejsie informacie najdete na nnip.com.
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Ako drzitelia akcii a dlhopisov sme si vedomi nasej ulohy a zodpovednosti pri presadzovani zmien prostrednictvom angaZovanosti a hlasovania.
Konstruktivny a pravidelny dialdg o faktoroch ESG s podnikmi, do ktorych investujeme, ndm umoziiuje pomahat im riesit Sirokd $kalu problémov.

Nase zodpovedné investicné prostredie vytvarame vylucenim kontroverznych aktivit, ako su kontroverzné zbrane alebo ropné piesky. Vo
vykazovanom obdobi neboli prijaté Ziadne nové restriktivne kritéria tykajuce sa obchodnych cinnosti.

Vdaka nasej Sirokej ponuke $pecializovanych investiénych fondov a investiénych rieSeni pomahame nasim klientom dosiahnut ich finanéné
a udrzatelné ciele. Vo vykazovanom obdobi sme uviedli na trh dalSie Specializované udrzatelné fondy. NN IP sa aktivne zapaja do viacerych

medzindrodnych iniciativ v oblasti trvalo udrzatelného rozvoja. Vdaka aktivnej tlohe v tychto partnerstvach mézeme posilnit vplyv nasho usilia.

Klasifikacia podfondov podla nariadenia o zverejfiovani informdcii stvisiacich s udrzatelnostou (SFDR)

Nazov podfondu Klasifikacia

NN (L) AAA ABS

NN (L) Alternative Beta

NN (L) Asia Income

NN (L) Asian Debt (Hard Currency)
NN (L) Asian High Yield

[e)]

NN (L) Banking & Insurance

NN (L) Belgian Government Bond

NN (L) Climate & Environment
NN (L) Commodity Enhanced

NN (L) Corporate Green Bond

NN (L) Emerging Europe Equity

NN (L) Emerging Markets Corporate Debt
NN (L) Emerging Markets Debt (Hard Currency)
NN (L) Emerging Markets Debt (Local Bond)

NN (L) Emerging Markets Debt (Local Currency)

NN (L) Emerging Markets Debt Short Duration (Hard Currency)

NN (L) Emerging Markets Enhanced Index Sustainable Equity
NN (L) Emerging Markets High Dividend

NN (L) Energy

NN (L) Euro Covered Bond

NN (L) Euro Credit

NN (L) EURO Equity

NN (L) Euro Fixed Income

NN (L) Euro High Dividend

NN (L) Euro Income

NN (L) Euro Liquidity

00 |00 |00 |00 |00 (00 (00 |00 |00 |00 (WO (00 |00 |00 |00 |00 [0 (O [ |©O |0 |0 (00 [0 [V |O0

NN (L) Euro Long Duration Bond
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Nazov podfondu Klasifikacia

NN (L) Euro Short Duration
NN (L) Euro Sustainable Credit

NN (L) Euro Sustainable Credit (excluding Financials)
NN (L) Euromix Bond
NN (L) European ABS

NN (L) European Enhanced Index Sustainable Equity

NN (L) European Equity
NN (L) European High Dividend
NN (L) European High Yield

NN (L) European Participation Equity

NN (L) European Real Estate

NN (L) European Sustainable Equity
NN (L) First Class Multi Asset
NN (L) First Class Multi Asset Premium

NN (L) First Class Protection

NN (L) First Class Stable Yield Opportunities

NN (L) First Class Yield Opportunities

NN (L) Food & Beverages

NN (L) Frontier Markets Debt (Hard Currency)
NN (L) Global Bond Opportunities

NN (L) Global Convertible Bond

NN (L) Global Convertible Opportunities

NN (L) Global Enhanced Index Sustainable Equity

NN (L) Global Equity Impact Opportunities
NN (L) Global High Dividend

NN (L) Global High Yield

NN (L) Global Inflation Linked Bond
NN (L) Global Investment Grade Credit
NN (L) Global Real Estate

NN (L) Global Sustainable Equity

NN (L) Greater China Equity

NN (L) Green Bond

NN (L) Green Bond Short Duration

NN (L) Health & Well-being

©O© (O | | |V [0 [0 (00 |00 |0 |LO |[WO (00 (00 |00 |00 |00 |00 [0 (00 |00 |0 |WO |00 (00 (00 (00 |0 |O |O [0 [©O |©O |
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Nazov podfondu Klasifikacia

NN (L) Health Care

)
NN (L) Japan Equity
NN (L) Multi Asset Factor Opportunities

NN (L) Multi Asset High Income

NN (L) North America Enhanced Index Sustainable Equity

NN (L) Smart Connectivity

NN (L) Sovereign Green Bond

NN (L) US Behavioural Equity

NN (L) US Credit

NN (L) US Enhanced Core Concentrated Equity

00 |0 |0 [0 |O |V ([ |0 |0 [0 |00

NN (L) US Factor Credit

NN (L) US Growth Equity* -
NN (L) US High Dividend 6

NN (L) US High Yield 8
* Podfond NN (L) US Growth Equity bol zlikvidovany 22. septembra 2021.

Fondy spadajtice pod ¢lanok 8 SFDR

Fond vzhladom na svoju klasifikaciu ako produkt spadajuci pod ¢lanok 8, uplatnil ramec vyznamnosti vyvinuty spolo¢nostou NN IP, aby stanovil
vlastné kritéria E (Zivotné prostredie) a S (spolocCenské faktory), ktoré zahrfriaju zmenu klimy, vyuZivanie prirodnych zdrojov a znedistenie Zivotného
prostredia, zodpovednost za produkty, ludské prava a fudsky kapital®. Pri posudzovani obchodného modelu emitenta boli zohladnené aj faktory
environmentalnej a socidlnej inovacie a vyuzivania prileZitosti. V sulade s nasou ,Politikou zodpovedného investovania spolocnosti NN IP“ sme v
priebehu roka sledovali dodrzZiavanie vysSie uvedenych kritérii vzhladom k investicnym stratégiam definovanym v prospekte. Zavaznou a
nevyhnutnou sucastou investi¢ného procesu pri vybere titulov je postdenie emitenta z hladiska uplatfiovania normativnych kritérii zodpovedného
investovania, dodrziavania ,Politiky zodpovedného investovania spolo¢nosti NN IP“ a overenia, Ze sa emitent nenachddza na ,Zozname vylucenych
subjektov” spravcovskej spolo¢nosti.

Fondy spadajtice pod ¢lanok 9 SFDR
Fondy zelenych dlhopisov

Investi¢nd stratégia NN IP v oblasti zelenych dlhopisov sa zameriava na dlhopisy vydané nadnarodnymi a Statnymi spolo¢nostami, agentirami a
podnikmi, ktoré presadzuju politiku udrZatelného rozvoja pri dodrZani zasad ochrany Zivotného prostredia, spolo¢enskej zodpovednosti a
udrzatelného riadenia. V sulade s definiciou ,zelenych dlhopisov” fondy investovali do dlhopisovych nastrojov, ktorych vynosy boli ¢iastocne alebo
Uplne pouzité na financovanie, prip. refinancovanie novych a/alebo existujucich projektov, ktoré maju meratelny pozitivny vplyv na Zivotné
prostredie. Fondy uplatiiovali normativne kritérid zodpovedného investovania spravcovskej spolo¢nosti spolu so zasadami ,,Politiky zodpovedného
investovania spolo¢nosti NN IP“ a jej ,Zoznamom vylic¢enych subjektov”. Tieto vyluCovacie filtre sa vztahovali tak na ¢innost emitenta, ako aj na
jeho sprdvanie. Emitenti so zavaznymi alebo Strukturdlnymi problémami, ktoré sa povazuju z hladiska zdsad ESG za kontroverzné, boli vyliceni.
Fondy sa tiez riadili zdsadami pre zelené dlhopisy stanovenymi Medzinarodnou asocidciou kapitalovych trhov (ICMA).

Vzhladom na to, Ze vSetky stratégie zelenych dlhopisov zahffiaju ciele udrZatelného investovania, boli na investicie do tychto emitentov uplatnené

prisnejsie obmedzenia, a to najma na tych emitentov, ktori st zapojeni do ¢innosti spojenych s hazardnymi hrami, zbrarfiami, zabavou pre dospelych,
kozuSinami a Specidlnymi koZzami, arktickymi vrtmi alebo bridlicovou ropou a bridlicovym plynom.

® Podrobnejsie informacie najdete na nnip.com.
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Vzhladom na to, Ze fondy zelenych dlhopisov investuju do projektov prospesnych Zivotnému prostrediu, bol na meranie celkového dopadu
pouZitej stratégie na udrZatelnost pouZity ro¢ny objem emisii sklenikovych plynov, ktory bol uSetreny vdaka udinnejSiemu vyuZivaniu
energii, vyjadreny v tonach CO,. Tento objem bol vykazovany na mesacnej baze.

Emisie sklenikovych plynov sa meraju v tonach ekvivalentu oxidu uhlicitého (CO,ekv). Tato veli¢ina udava mnozstvo CO,, ktoré by malo
ekvivalentny potencial globalneho oteplovania ako dané mnoZstvo ktoréhokolvek iného sklenikového plynu. USetrené emisie mozu
pochadzat z celého radu projektov. Méze ist o elektrarne na obnovitelné zdroje energie, ktoré pomahaju znizit spotrebu fosilnych paliv,
alebo o verejnu dopravu, ktora ponuka alternativu k sikromnym automobilom. Medzi dalSie projekty mézu patrit napriklad ,zelené”
budovy, ktoré maju nizsiu spotrebu energii a vody a teda nizsi dopad na Zivotné prostredie, alebo technoldgie optickych vlakien, ktoré
prispievaju k zvyseniu energetickej ucinnosti.

V nasledujlcej tabulke st uvedené hodnoty, ktoré jednotlivé fondy vykazali s ohfadom na tieto ukazovatele k 30. septembru 2021

Rocny objem usetrenych emisii sklenikovych Rocny objem usetrenych emisii sklenikovych
Nazov fondu plynov (v tonach CO, na portfélio — plynov (v tonach CO, na investovany milién —
k 30/09/2021) k 30/09/2021)
NN (L) Green Bond 343,362 245
NN (L) Green Bond Short Duration 54,745 237
NN (L) Corporate Green Bond 171,662 331
NN (L) Sovereign Green Bond 34,723%* 202%*

*Fond bol spusteny 31. marca 2021 a vplyv na Zivotné prostredie bol odhadnuty na zdklade dvandstmesacného obdobia do 30. septembra
2021.

Akciové fondy s pozitivnym dopadom

Akciové fondy NNIP so zameranim na pozitivny spolo¢ensky a environmentalny dopad investovali do spoloc¢nosti, ktoré aktivne prispievaju k
rieseniu troch globalnych vyziev: zabezpecenie zdravia a kvalitného Zivota ludi, ochrana planéty a posilnenie pristupu k finan¢nej prosperite.

Akciové fondy s pozitivnym dopadom uplatnovali normativne kritéria zodpovedného investovania spravcovskej spolocnosti spolu so
zasadami ,Politiky zodpovedného investovania spolo¢nosti NN IP“ a jej ,Zoznamom vylicenych subjektov”. Tieto vylucovacie filtre sa
vztahovali tak na ¢innost emitenta, ako aj na jeho sprévanie. Emitenti so zavaznymi alebo $trukturalnymi problémami, ktoré sa povazuju z
hladiska zasad ESG za kontroverzné, boli vyltGcéeni.

Vzhladom na to, Ze tieto fondy sleduju ciele udrzatelného investovania, boli na investicie do tychto emitentov uplatnené prisnejsie
obmedzenia, a to najma na tych emitentov, ktori su zapojeni do ¢innosti spojenych s hazardnymi hrami, zbrafiami, zdbavou pre dospelych,
kozusinami a Specialnymi kozami, arktickymi vrtmi alebo bridlicovou ropou a bridlicovym plynom.

Na posudenie celkového vplyvu fondov na udrzatelnost bola zohladnena ich expozicia na ciele udrzatelného rozvoja (SDGs). Pri kazdom

fonde s pozitivnym vplyvom boli postidené jednotlivé ciele SDG, ktoré zodpovedaju jeho konkrétnej dopadovej stratégii. Tato expozicia bola
vykazovana na mesacnej baze.

4 e (o .
Podrobnejsie informacie najdete na nnip.com.
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V nasledujucej tabulke su uvedené hodnoty, ktoré jednotlivé fondy vykazali s ohladom na tieto ukazovatele k 30. septembru 2021 (pre

kazdy podfond je uvedeny prislusny cieI'SDGs)S:

NN (L) Health & NN (L) Climate & NN (L) Smart NN (L) Global
coesitoronas oy | Mokbsns | oo | Comeauty | Gty
SDG) SDG) SDG) (expozicia na SDG)

Ciel 1 - Ziadna chudoba 23% 12%
Ciel 2 - Ziadny hlad 15% 7% 5%
Ciel 3 - Kvalita zdravia a Yivota 43% 21%
Ciel 4 - Kvalitné vzdelanie 6% 2%
Ciel 6 - Cista voda a hygiena 13% 20% 10%
Ciel' 7 - Dostupna a ¢ista energia 28% 10%
Ciel' 8 - DAstojna praca a ekonomicky rast 38% 16%
Ciel' 9 - Priemysel, inovacie a infrastruktira 18% 17% 8%
Ciel 10 - ZniZenie nerovnosti 26% 6%
Ciel 11 - UdrZatelné mesta a obce 7% 2%
Ciel 12 - Zodpovednd spotreba a vyroba 15% 1%
Ciel 13 — Ochrana klimy 12% 3%
Ciel 16 - Mier, spravodlivost a silné institucie 9% 2%
Ciel 17 - Partnerstva pre ciele 3% 2%

Udrzatelné fondy

Udrzatelné fondy investovali do spolo¢nosti, ktorych obchodné modely mozno povazovat za udrzatelné. Zvycajne ide o spolo¢nosti, ktoré su
schopné vytvarat hodnoty udrZatelnym spésobom, pretoZe ponukaju udriatelné rieSenia, prejavuju udriatelné spravanie a buduju si
udrzatelné konkurencné postavenie.

Udrzatelné fondy uplatfiovali normativne kritéria zodpovedného investovania spravcovskej spolocnosti spolu so zasadami , Politiky
zodpovedného investovania spoloénosti NN IP“ a jej ,Zoznamom vyliéenych subjektov”. Tieto vyluovacie filtre sa vztahovali tak na ¢innost
emitenta, ako aj na jeho spravanie. Emitenti so zavainymi alebo Strukturalnymi problémami, ktoré sa povazuju z hladiska zasad ESG za

kontroverzné, boli vylucéeni.

Vzhladom na to, Ze tieto fondy sleduju ciele udrzatelného investovania, boli na investicie do tychto emitentov uplatnené prisnejsie
obmedzenia, a to najma na tych emitentov, ktori su zapojeni do ¢innosti spojenych s hazardnymi hrami, zbrafiami, zdbavou pre dospelych,
kozusinami a Specialnymi kozami, arktickymi vrtmi alebo bridlicovou ropou a bridlicovym plynom.

Na posudenie celkového vplyvu fondov na udrzatelhost bola zohladnena ich uhlikova naroc¢nost a skére ESG. Tieto hodnoty boli vykazované

na mesacnej baze.

5 e e .
Podrobnejsie informdcie najdete na nnip.com.
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V nasledujucej tabulke su uvedené hodnoty, ktoré jednotlivé fondy vykazali s ohfadom na tieto ukazovatele k 30. septembru 2021%

Uhlikova naroénost Skére ESG ESG skore (rating rizika
Nazov fondu (rozsah 1+2 & 3 (ndstroj ESG Lens) ESG podla
(tCO,ekv/€1M vynosu)) ) Sustainalytics)

NN (L) Global Sustainable Equity 154.50 61.80 17.79
NN (L) European Sustainable Equity 253.35 64.23 18.47
NN (L) Euro Sustainable Credit 511.61 57.22 20.31
NN (L) Euro Sustainable Credit (excluding Financials) 765.80 58.82 19.68

6 Podrobnejsie informdcie najdete na nnip.com.
Udrzatelne vylepsené fondy

Udrzatelne vylepsené fondy investuju do spolocnosti preverenych podla roznych kritérii v oblasti Zivotného prostredia, spolocenskej
zodpovednosti a udrzatelného riadenia (ESG). Fondy sa zamerali na spolo¢nosti, ktoré kombinuju respekt k socidlnym zasadam (napr. k
fudskym pravam, zdkazu diskrimindcie, odmietaniu detskej prace) a zasadam ochrany Zivotného prostredia s financnym vykonom.

Fondy uplatriovali normativne kritérid zodpovedného investovania spravcovskej spolocnosti spolu so zasadami ,,Politiky zodpovedného
investovania spolo¢nosti NN IP“ a jej ,,Zoznamom vyluéenych subjektov”. Tieto vylu€ovacie filtre sa vztahovali tak na ¢innost emitenta, ako
aj na jeho spravanie. Emitenti so zavaznymi alebo Strukturalnymi problémami, ktoré sa povazuju z hladiska zasad ESG za kontroverzné, boli
vyluceni.

Vzhladom na to, Ze tieto fondy sleduju ciele udrzatelného investovania, boli na investicie do tychto emitentov uplatnené prisnejsie
obmedzenia, a to najma na tych emitentov, ktori su zapojeni do ¢innosti spojenych s hazardnymi hrami, zbrafiami, zdbavou pre dospelych,

kozuSinami a Specialnymi koZami, arktickymi vrtmi alebo bridlicovou ropou a bridlicovym plynom.

Na posudenie celkového vplyvu fondov na udrzatelnost bola zohladnena ich uhlikova naro¢nost a skére ESG. Tieto hodnoty boli vykazované
na mesacnej baze.

V nasledujlcej tabulke st uvedené hodnoty, ktoré jednotlivé fondy vykazali s ohfadom na tieto ukazovatele k 30. septembru 2021":

Uhlikova naroénost Skére ESG ESG skore (rating rizika
Nazov fondu (rozsah 1+2 & 3 (néstroj ESG Lens) ESG podla
(tCO,ekv/€1M vynosu)) ) Sustainalytics)

NN (L) Emerging Markets Enhanced Index

Sustainable Equity 1091.20 52.56 25.10
NN (L) European Enhanced Index Sustainable Equity 404.10 62.23 19.53
E:lufx North America Enhanced Index Sustainable 390.88 56.98 20.45
NN (L) Global Enhanced Index Sustainable Equity 410.67 57.98 20.44

7 I e .
Podrobnejsie informdcie najdete na nnip.com.
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SPRAVA AKREDITOVANEHO AUDITORA

Sprdva z auditu uctovnej zavierky
Stanovisko

Uskutocnili sme audit Uctovnej zavierky spolo¢nosti NN (L) a jej jednotlivych podfondov, ktord pozostava z vykazu Cistych aktiv, portfélia
cennych papierov a finanénych derivatov 30. septembru 2021 a z vykazu transakcii a zmien Cistych aktiv za obdobie uzavreté k tomuto datumu
a zo zhrnutia hlavnych Uctovnych postupov a inych poznamok k uétovnym vykazom.

Podla nasho nazoru priloZzena Uctovna zavierka poskytuje vo vsetkych vyznamnych ohladoch verny obraz o finanénej situdcii investi¢nej
spolo¢nosti NN (L) a jej jednotlivych podfondov k 30. septembru 2021, ako aj o vysledku jej transakcii a o zmenach Ccistych aktiv za uctovné
obdobie uzavreté k tomuto datumu v sulade s luxemburskymi platnymi pravnymi predpismi vztahujicimi sa k vypracovaniu a predloZeniu
uctovnej zavierky.

Zdklad pre nazor

Audit sme vykonali v stlade so zakonom o auditoroch z 23. jula 2016 (dalej len ,Zakon z 23. jula 2016“) a s medzinarodnymi Standardmi auditu
(dalej len ,sStandardy ISA“) v zneni, v ktorom boli prijaté pre Luxembursko Komisiou pre dohlad nad finan¢nymi trhmi (Commission de
Surveillance du Secteur Financier, dalej len ,,Komisia CSSF“). Nasa zodpovednost stanovend zdkonom z 23. jula 2016 a Standardmi ISA v zneni, v
ktorom boli prijaté pre Luxembursko Komisiou CSSF, je podrobnejSie popisana v odseku ,Zodpovednost akreditovaného auditora (Réviseur
d'Entreprises agréé) za audit uctovnej zavierky” v tejto sprave. V sulade s Medzinarodnym etickym kodexom pre Gctovnych odbornikov (Code
of Ethics for Professional Accountants) Rady pre medzindrodné etické Standardy uctovnikov (International Ethics Standards Board for
Accountants, dalej len , kédex IESBA”) v zneni, v ktorom boli prijaté pre Luxembursko Komisiou CSSF, spolo¢ne s etickymi poZiadavkami, ktoré
su relevantné pre nas audit Uctovnej zavierky, sme od Fondu nezavisli a splnili sme aj ostatné poziadavky tychto ustanoveni tykajucich sa etiky.
Sme presvedceni, Ze auditorské dokazy, ktoré sme ziskali, poskytuju dostatocny a vhodny zaklad pre nas nazor.

Ostatné informdcie

Za ostatné informdcie zodpovedd spravna rada Fondu. Ostatnymi informaciami su informacie uvedené vo vyrocnej sprave mimo Gctovnu
zavierku a nasu spravu akreditovaného auditora (réviseur d'entreprises agréé).

Nas vyrok k Uétovnej zavierke sa na ostatné informacie nevztahuje a nevyjadrujeme k nim Ziadne stanovisko.

Napriek tomu je vsak suéastou nasich povinnosti suvisiacich s auditom uctovnej zavierky zoznamenie sa s ostatnymi informaciami a
posudenie, ¢i ostatné informaécie nie st vo vyznamnom nesulade s G¢tovnou zévierkou ¢&i nasimi znalostami ziskanymi po&as auditu, alebo ¢i sa
inak tieto informdcie nejavia ako vyznamne nespravne. Pokial na zdklade vykonaného postupu dospejeme k zaveru, Ze tieto ostatné
informéacie obsahuji vyznamné nezrovnalosti, je naSou povinnostou o tejto skutoénosti podat spravu. V tomto ohlade nenachadzame d6vod
spravu podavat.

KPMG Luxembourg, Société coopérative, a luxemburska jednotka
¢lenska spolo¢nost siete nezavislych ¢lenskych firiem KPMG

pridruzena k KPMG International Cooperative (KPMG International), T.V.A. LU 27351518 .
$vaiCiarskei iednotke. R.C.S. Luxembourg N° B 149133

38



Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

KPMG

SPRAVA AKREDITOVANEHO AUDITORA (pokratovanie)

Zodpovednost sprdvnej rady Fondu za uétovnu zdvierku

Spravna rada Fondu zodpoveda za zostavenie a verné zobrazenie Uctovnej zavierky v sulade s luxemburskymi platnymi pravnymi a spravnymi
predpismi, ktoré sa vztahuju na spracovanie a predkladanie Uétovnych vykazov, a aj za zabezpelenie takej vnutornej kontroly nad
zostavovanim a vernym zobrazenim Uctovnej zdvierky, ktoru povaZzuje spravna rada Fondu za potrebnu k tomu, aby uctovna zavierka
neobsahovala vyznamné nespravnosti v désledku podvodu alebo chyby.

Pri zostavovani Uctovnej zavierky je spravna rada Fondu zodpovedna za zhodnotenie schopnosti Fondu a kazdého z jeho podfondov nepretrzite
pokracovat vo svojej ¢innosti, za opisanie skutoénosti tykajucich sa nepretrzitého pokracovania v ¢innosti, ak je to potrebné, a za poutzitie
predpokladu nepretrzitého pokracovania v ¢innosti v Gétovnictve, ibaZze by spravna rada Fondu mala v imysle Fond, alebo ktorykolvek z jeho
podfondov, likvidovat alebo ukondit jeho ¢innost, alebo by nemala ind redlnu moznost ako tak urobit.

Zodpovednost akreditovaného auditora (réviseur d'entreprises agréé) za audit uétovnej zavierky

Cielom nasho auditu je ziskat primerané uistenie, Ze U¢tovna zavierka ako celok neobsahuje vyznamné nespravnosti, ¢i uz v désledku podvodu
alebo chyby a vydat spravu akreditovaného auditora (réviseur d'entreprises agréé) vratane nasho nazoru. Primerané uistenie je uistenie
vysokého stupna, ale nie je zarukou toho, Ze audit vykonany v sulade so zakonom z 23. jula 2016 a so Standardmi ISA, v zneni, v akom boli
prijaté pre Luxembursko komisiou CSSF, vzdy odhali vyznamné nespravnosti, ak také existuju. Nespravnosti mézu vzniknit v désledku podvodu
alebo chyby a za vyznamné sa povazuju vtedy, ak by sa dalo odévodnene odakavat, Ze jednotlivo alebo v sihrne by mohli ovplyvnit ekonomické
rozhodnutia pouzivatelov uskuto¢nené na zaklade tejto uctovnej zavierky.

V rdmci auditu uskuto¢neného podla zakona z 23. jula 2016 a medzinarodnych auditorskych Standardov ISA, v zneni, v akom boli prijaté pre
Luxembursko komisiou CSSF, uplatiiujeme pocas celého auditu odborny tUsudok a zachovdavame profesionalny skepticizmus. Okrem toho:

. Identifikujeme a posudzujeme rizikd vyznamnej nespravnosti Uctovnej zavierky, ¢i uz v dosledku podvodu alebo chyby, navrhujeme a
uskutocriujeme auditorské postupy reagujuce na tieto rizika a ziskavame auditorské dékazy, ktoré su dostato¢né a vhodné na poskytnutie
zakladu pre na$ nazor. Riziko, ze neodhalime vyznamnu nespravnost v dosledku podvodu je vy$sie ako riziko neodhalenia vyznamnej
nespravnosti v dosledku chyby, pretoZe podvod méze zahfriat tajni dohodu, falSovanie, Umyselné opomenutie, nepravdivé vyhlasenie
alebo obidenie internej kontroly.

. Oboznamujeme sa s internymi kontrolami relevantnymi pre audit, aby sme mohli navrhnut auditorské postupy vhodné za danych
okolnosti, ale nie za G¢elom vyjadrenia nazoru na efektivnost internych kontrol Fondu.

. Hodnotime vhodnost pouzitych G¢tovnych zasad a Uétovnych metdd a primeranost Uétovnych odhadov a s nimi stvisiacich informacii,
uskutocnenych spravnou radou Fondu.

. Robime zaver o tom, ¢i spravna rada Fondu vhodne v Uctovnictve pouZiva predpoklad nepretrzitého pokracovania v Cinnosti a na zaklade
ziskanych auditorskych dékazov zaver o tom, ¢i existuje vyznamna neistota v suvislosti s udalostami alebo okolnostami, ktoré by mohli
vyznamne spochybnit schopnost Fondu, alebo ktoréhokolvek z jeho podfondov, nepretrzite pokracovat v ¢innosti. Ak dospejeme k zéveru,
Ze vyznamna neistota existuje, sme povinni upozornit v nasej sprave akreditovaného auditora (réviseur d'entreprises agréé) na suvisiace
informacie uvedené v Uctovnej zavierke alebo, ak su tieto informacie nedostatocné, modifikovat svoj nazor. Nase zavery vychdadzaju z
auditorskych dbkazov ziskanych do datumu vydania nasej spravy akreditovaného auditora (réviseur d'entreprises agréé). Budice udalosti
alebo okolnosti vsak méZu spdsobit, Ze Fond, alebo ktorykolvek z jeho podfondov, prestane pokradovat v nepretrzitej ¢innosti.

. Hodnotime celkovu prezentdciu, Struktiru a obsah Gc¢tovnej zavierky vratane informacii, ktoré su v nej uvedené, ako aj to, ¢i Uctovna
zavierka zachytava uskutocnené transakcie a udalosti spdsobom, ktory vedie k ich vernému zobrazeniu.
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SPRAVA AKREDITOVANEHO AUDITORA (pokratovanie)

Nasou povinnostou je informovat osoby poverené dozorom, okrem iného, o pldnovanom rozsahu a nacasovani auditu a o vyznamnych
zisteniach, ktoré sme v jeho priebehu urobili vratane zistenych vyznamnych nedostatkov vo vnitornom kontrolnom systéme.

Osobam poverenym spravovanim a riadenim poskytujeme vyhldsenie o tom, Ze sme splnili prislusné etické poZiadavky na nezavislost a
informujeme ich o vetkych vztahoch a dalSich otdzkach, pri ktorych sa da realne predpokladat, Ze by mohli mat vplyv na nasu nezavislost a o
pripadnych suvisiacich opatreniach.

V Luxemburgu dna 23. decembra 2021
KPMG Luxembourg

Société coopérative
Cabinet de révision agréé

R. Beegun
Partner
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

Konsolidované financné vykazy
(Vyjadrené v EUR)

Konsolidovany vykaz &istych aktiv k 30/09/2021 o _ Poznamky
Realizované straty z prevodu mien (127,230,427.06)
Poznamky Zmeny Cistych nerealizovanych ziskov alebo (strat) z 829,018,162.64
Celkové portfélio cennych papierov 2 35,698,423,925.94 investi¢ného portfélia
Akcie 11,646,834,936.64 Zmeny Cistych nerealizovanych ziskov alebo (strat) z 1,634,925.50
Podniky kolektivneho investovania 991,208,116.53 finanénych derivatov
Burzovo obchodované cenné papiere 4,633,597.59 | Vysledok operdcii 3,276,369,290.10
Dlhopisy a ostatné dlzobné néstroje 22,605,982,321.80 Upisy 19,132,748,476.05
Nastroje peniazného trhu 449,764,953.38 Spatné odkupy (17,265,437,625.46)
Financné derivaty spolu 2 92,539,339.35 | Distribucia (739,456,103.44)
Komoditné swapy 4,976,280.52 | (jsté aktiva na zatiatku roka 32,616,770,873.46
%wap kreditného zlyhania 44,526,197.32 Kurzovy rozdiel 2 172,731,167.14
Urokové swapy 3,917,041.27 “. ., , .
- Cisté aktiva na konci roka 37,193,726,077.85
Swapy na celkovy vynos 6,494,218.99
Menové forwardy 2,106,632.61
Futurity 30,370,777.12
Opcné listy a prava odberu 148,191.52
Hotovost v banke 1,263,045,059.87
Marzové vklady 128,976,717.00
Ostatné aktiva 4,15 1,681,684,777.61
Celkové aktiva 38,864,669,819.77
Kratkodobé bankové tvery (22,175,199.02)
Beiné pasiva 4,15 (1,403,097,842.06)
Financné derivaty spolu 2 (245,670,700.84)
Swap kreditného zlyhania (3,191,095.35)
Urokové swapy (2,941,823.92)
Urokové futures (764,505.23)
Menové forwardy (230,130,886.70)
Opcie (129,692.56)
Futurity (8,512,697.08)
Celkové pasiva (1,670,943,741.92)
Cisté aktiva na konci roka 37,193,726,077.85

Konsolidovany vykaz operacii a zmien v Cistych aktivach za
rok uzavrety k 30/09/2021

Poznamky
Celkové prijmy 2 904,921,033.00
Dividendy 174,170,447.10
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 709,904,775.91
Bankové uroky 924,612.87
Uroky zo swapov 11,717,950.39
Ostatné prijmy 10 8,203,246.73
Celkové vydavky (341,452,789.73)
Spravcovsky poplatok 5 (223,786,104.10)
Pevny servisny poplatok 6 (80,367,663.71)
Poplatky za dodatoéné funkcionality triedy akcii 7 (1,901,701.07)
Dani z upisovania 9 (8,671,368.90)
Bankové uroky (2,876,932.21)
Uroky zo swapov (10,012,028.08)
Uroky z dlhopisov a ostatnych dlzobnych néstrojov (13,762,656.93)
Ostatné naklady 11 (74,334.73)
Cisty prijem z investicii 563,468,243.27
Realizované zisky z investi¢ného portfélia 2 2,404,650,354.59
Realizované straty z investicného portfdlia 2 (689,339,609.36)
Realizované zisky z finanénych derivatov 1,273,774,423.33
Realizované straty z finan¢nych derivatov (1,108,006,744.08)
Realizované zisky z prevodu mien 128,399,961.27

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) AAA ABS

(Vyjadrené v EUR)

Statistika
Cisté aktiva 30/09/2021 EUR  601,745,282.94
30/09/2020 EUR  385,477,440.52

30/09/2019 EUR 389,470,421.56

Cista hodnota aktiv na akciu**

Capitalisation | (EUR) 30/09/2021 EUR 5,098.50
30/09/2020 EUR 5,071.48
30/09/2019 EUR 5,053.68
Capitalisation | Hedged (i) (USD) 30/09/2021 USD 5,025.62

30/09/2020 USD -
30/09/2019 USD -

Capitalisation Z (EUR) 30/09/2021 EUR 5,208.41
30/09/2020 EUR 5,170.88
30/09/2019 EUR 5,142.94
Capitalisation Zz (EUR) 30/09/2021 EUR 254,102.41
30/09/2020 EUR 252,145.27
30/09/2019 EUR 250,657.75
Pocet akcii
Capitalisation | (EUR) 30/09/2021 44,459
30/09/2020 2,775
30/09/2019 2,766
Capitalisation | Hedged (i) (USD) 30/09/2021 914
30/09/2020 -
30/09/2019 -
Capitalisation Z (EUR) 30/09/2021 18,066
30/09/2020 18,667
30/09/2019 19,879
Capitalisation Zz (EUR) 30/09/2021 1,090
30/09/2020 1,090
30/09/2019 1,090

Priebeiny poplatok v %*

Capitalisation | (EUR) 30/09/2021 0.26%
Capitalisation | Hedged (i) (USD) 30/09/2021 0.28%
Capitalisation Z (EUR) 30/09/2021 0.06%
Capitalisation Zz (EUR) 30/09/2021 0.01%
Obratovost portfélia v %* 30/09/2021 68.91%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) AAA ABS

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 623,877,124.11

Podniky kolektivneho investovania 50,443,457.04

Dlhopisy a ostatné dlZzobné nastroje 573,433,667.07
Financné derivaty spolu 2 87,673.18

Menové forwardy 87,673.18
Hotovost v banke 5,219,544.92
Ostatné aktiva 4 12,742,888.60
Celkové aktiva 641,927,230.81
Kratkodobé bankové tvery (1,135.66)
Beiné pasiva 4,15 (40,180,812.21)
Celkové pasiva (40,181,947.87)
Cisté aktiva na konci roka 601,745,282.94

Vykaz operacii a zmien v ¢istych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 2,542,448.87
Uroky z dlhopisov a ostatnych dlzobnych néstrojov 2,542,448.87

Celkové vydavky (337,945.34)
Spravcovsky poplatok 5 (101,613.64)
Pevny servisny poplatok 6 (149,590.03)
Poplatky za dodatoéné funkcionality triedy akcii 7 (362.64)
Dan z upisovania 9 (46,155.56)
Bankové uroky (40,223.47)

Cisty prijem z investicii 2,204,503.53
Realizované zisky z investi¢éného portfdlia 2 2,385,490.49
Realizované straty z investi¢ného portfélia 2 (417,643.77)
Realizované zisky z finanénych derivatov 8,645,153.43
Realizované straty z finanénych derivatov (15,199,442.95)
Realizované zisky z prevodu mien 951,523.96
Realizované straty z prevodu mien (748,629.72)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 5,224,452.24
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (21,192.82)
finanénych derivatov

Vysledok operacii 3,024,214.39

Upisy 218,885,131.70

Spatné odkupy (5,641,503.67)

Cisté aktiva na zaciatku roka 385,477,440.52

Cisté aktiva na konci roka 601,745,282.94

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L)

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Nézov

Mena

NN (L) AAA ABS

(Vyjadrené v EUR)

Trhova hodnota
v EUR

%
col

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

inom regulovanom trhu

Dlhopisy a ostatné dlZzobné nastroje

5,354,714

3,044,603
5,646,498
3,628,034
3,000,000
6,642,758
14,000,000
3,584,102

1,714,644
3,663,810
10,825,752
774,912

3,936,086
5,000,000

2,917,000
3,500,000

2,985,460
3,367,163

6,477,634
7,036,000
3,146,791

18,000,000
2,506,805
3,235,995
3,844,301
3,506,335
1,555,241
5,371,264

10,250,000

700,000
2,500,000

2,500,000
1,016,286

1,729,265
1,570,306
1,770,000

3,441,886
2,311,176

3,875,000

Spojené kralovstvo

ATLAS FUNDING 2021-1 PLC 2021-1 A 25/07/2058
FRN

CASTELL 2018-1 PLC 2018-1 A 25/01/2046 FRN
CASTELL 2019-1 PLC 2019-1 A 15/07/2052 FRN
CASTELL 2020 25/09/2052 FRN

CHESTER B1 ISSUER PLC B1 B 17/04/2023 FRN
DOWSON 2021-1 PLC A 20/03/2028 FRN
E-CARAT 12 PLC 12 A 18/08/2029 FRN
EUROSAIL 2006-1 PLC 2006-1X B1C 10/06/2044
FRN

EUROSAIL 2006-4NP PLC 2006-4X M1C

10/12/2044 FRN

FINSBURY SQUARE 2020-2 PLC 2020-2X
16/06/2070 FRN

FINSBURY SQUARE 2021-1GRX AGRN 16/12/2067
FRN

GREAT HALL MORTGAGES NO 1 PLC 2006-1 A2B
18/06/2038 FRN

HOPS HILL NO 1 PLC -1 A 27/05/2054 FRN
LANEBROOK MORTGAGE TRANSACTION 2021
2021-1 A 20/07/2058 FRN

NEWDAY FUNDING MASTER ISSUER PLC - SERIES
2021-1X A1 15/03/2024 FRN

NEWDAY FUNDING 2019-1X A PLC 15/06/2027
FRN

POLARIS 2021-1 PLC 2021-1 A 23/12/2058 FRN
RESIDENTIAL MORTGAGE SECURITIES 32 PLC 32X
A 20/06/2070 FRN

RIPON MORTGAGES PLC 1X A2 20/08/2056 FRN

RIPON 1X B2 20/02/2022 FRN

SHAWBROOK MORTGAGE FUNDING 2019-1 PLC
2019-1 A 16/12/2050 FRN

STRATTON MORTGAGE FUNDING 2021-3 PLC
2021-3 A 12/06/2024 FRN

TOGETHER ASSET BACKED SECURITISATION 2018-
1A 12/07/2050 FRN

TOGETHER ASSET BACKED SECURITISATION 2019-
1PLC2019-1 A 15/07/2061 FRN

TOWD POINT MORTGAGE FUNDING PLC -2019-
V2X A 20/02/2054 FRN

TOWER BRIDGE FUNDING NO 3 PLC-3 A
20/12/2061 FRN

TUDOR ROSE MORTGAGES 2020-1 PLC 2020-1 D
20/06/2048 FRN

TWIN BRIDGES 2021-1 PLC 2021-1 A 12/03/2026

RN
TWIN BRIDGES 2021-2 PLC 2021-2 A 12/09/2026
FRN

irsko
ALME LOAN FUNDING IV DAC 4X AR 15/01/2032
.

ALME LOAN FUNDING IV DAC 4X ARE 15/01/2032
FRN

AVOCA CLO XV DAC -15X AR 15/04/2031 FRN
BLUESTEP MORTGAGE SECURITIES NO 4 DAC -4 A
10/08/2066 FRN

CARLYLE GLOBAL MARKET STRATEGIES EURO CLO
2015-2 DAC 2015-2X AALR 21/09/2029 FRN
CITIZEN IRISH AUTO RECEIVABLES TRUST 2018-1
A 15/12/2027 FRN

CITIZEN IRISH AUTO RECEIVABLES TRUST 2020-1
A 15/12/2029 FRN

DILOSK RMBS NO 3 DAC -3 A 20/10/2057 FRN
EOS EUROPEAN LOAN CONDUIT NO 35 DAC -35X
A 23/04/2029 FRN

FASTNET SECURITIES 12 DAC -12 B 10/10/2056
FRN

GBP

GBP
GBP
GBP
GBP
GBP
GBP
GBP

GBP

GBP

GBP

EUR

GBP
GBP

GBP

GBP

GBP
GBP

GBP
GBP
GBP

GBP

GBP

GBP

GBP

GBP

GBP

GBP

GBP

EUR

EUR

EUR
EUR

EUR

EUR

EUR

EUR
EUR

EUR

6,266,386.40

3,546,285.37
6,597,102.81
4,249,953.59
3,511,032.66
7,758,909.77
16,318,144.90
4,099,688.16

1,974,254.18
4,302,092.69
12,648,172.14
769,580.27

4,619,790.48
5,825,298.58

3,411,286.40
4,089,175.47

3,485,271.48
3,956,033.52

7,547,424.58
8,205,484.94
3,676,592.03

20,933,843.81
2,927,683.27
3,788,515.76
4,493,617.69
4,086,645.58
1,812,663.97
6,283,036.87

11,929,025.44

173,112,992.81

700,013.72
2,500,049.00

2,500,343.75
1,016,308.12

1,734,048.65
1,571,807.67
1,779,996.84

3,447,528.51
2,315,489.27

3,875,150.08

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

1.04

0.59
1.10
0.71
0.58
1.29
271
0.68

0.33
0.71
2.10
0.13

0.77
0.97

0.57
0.68

0.58
0.66

1.25
1.36
0.61

3.49
0.49
0.63
0.75
0.68
0.30

1.04

28.78

0.12

0.42
0.17

0.29
0.26
0.30

0.57
0.38

0.64

Mnoizstvo/
Nominalna
hodnota

2,836,034
3,951,680
7,068,509
6,182,945
6,900,000
8,800,000

9,810,391
12,100,000

2,500,000

4,033,000
9,050,000
6,300,000
10,585,650
1,910,005

12,535,226
2,532,209
1,105,000
3,712,041

6,000,000

13,710,765

4,392,111
9,747,388

8,847,197
3,014,318
4,409,243

1,000,000
19,800,000

4,600,000
7,832,470
9,100,000

5,972,550

19,500,000
7,017,810

1,869,678
3,126,276
7,400,000

6,043,913
4,721,606
20,900,000

3,741,225

Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

Nézov

FASTNET SECURITIES 13 DAC -13 A 18/04/2057
FRN

FINANCE IRELAND RMBS NO 1 DAC-1 A
24/06/2058 FRN

FINANCE IRELAND RMBS NO 2 DAC-2 A
24/09/2023 FRN

FINGAL SECURITIES RMBS DAC -1 A 28/07/2055
FRN

FORTUNA CONSUMER LOAN ABS 2021 DAC 2021
A 15/10/2030 FRN

FORTUNA CONSUMER LOAN ABS 2021 DAC 2021
B 15/10/2030 FRN

GLENBEIGH 2 ISSUER DAC -1X A 24/03/2046 FRN
GLENBEIGH 2 ISSUER 2021-2 DAC 2021-2X A

24/12/2024 FRN
GOLDENTREE LOAN MANAGEMENT EUR CLO 1

DAC -1X A1A 20/10/2030 FRN

HARVEST CLO VIII DAC -8X ARR 15/01/2031 FRN
HARVESTO XXII DAC 22X A 15/01/2032 FRN
HENLEY CLO Ill DAC -3X A 25/01/2034 FRN

MULCAIR SECURITIES DAC -1 A 24/04/2071 FRN
ORANJE EUROPEAN LOAN CONDUIT NO 32 DAC -
32 A22/11/2028 FRN

PRIMROSE RESIDENTIAL 2021-1 DAC 2021-1 A
24/03/2061 FRN

TAURUS 2019-1 FR DAC 2019-1FR A 02/02/2031
FRN

TAURUS 2019-4 FIN DAC 2019-FIN4 A 18/11/2031

FRN
TAURUS 2020-1 NL DAC 2020-NL1X A 20/02/2030
FRN

VOYA EUROO | DAC 1X A 15/04/2020 FRN

Holandsko

BUMPER NL 2020-1 BV -2020-NL1 A 24/06/2031
FRN
DELFT 2020 BV 2020-1 A 17/10/2042 FRN
DUTCH PROPERTY FINANCE 2017-1 BV 2017-1 A
28/01/2048 FRN

DUTCH PROPERTY FINANCE 2018-1 BV 2018-1 A
28/04/2051 FRN

DUTCH PROPERTY FINANCE 2019-1 BV 2019-1 A
28/10/2052 FRN

DUTCH PROPERTY FINANCE 2020-1 BV 2020-1 A
28/07/2054 FRN

GLDR 2019-A 20/10/2027 FRN

GREEN APPLE 2021-I BV 2021-1 A 17/07/2028
FRN

GREEN STORM 2021 BV 2021-GRN A 22/02/2068

RN
JUBILEE CLO 2015-XVI BV 2015-16X A1R
15/12/2029 FRN
SILVER ARROW ATHLON NL 2021-1 BV 2021-1 A
26/02/2025 FRN
TULIP MORTGAGE FUNDING 2019-1 BV 2019-1 A
18/10/2056 FRN

Francuzsko

AUTO ABS FRENCH LEASES 2021 FCT 2021-FR1 A

29/03/2025 FRN
BPCE HOME LOANS FCT 2020 2020-1 A

31/10/2054 FRN

BUMPER 10 FCT 10 B 27/02/2028 FRN

CFHL-1 2014 2014-1 B 28/04/2054 FRN

FCT CREDIT AGRICOLE HABITAT 2020 2020-1 A
27/07/2055 FRN

HARMONY FRENCH HOME LOANS FCT 2019-1 A
27/11/2024 FRN

HARMONY FRENCH HOME LOANS FCT 2020-2
2020-2 A 27/10/2020 FRN

HARMONY FRENCH HOME LOANS FCT 2021-1
2021-1 A 27/05/2061 FRN

SILVER ARROW SA 2020-1FR A 21/11/2022 FRN

Mena
v EUR

EUR 2,840,552.71
EUR 3,957,872.00
EUR 7,093,899.83
EUR 6,219,916.69
EUR 6,925,461.00
EUR 8,800,000.00
EUR 9,816,825.83
EUR 12,168,273.89
EUR 2,494,567.75
EUR 4,007,188.80
EUR 9,053,981.10
EUR 6,306,604.29
EUR 10,613,028.81
EUR 1,914,785.33
EUR 12,546,733.45
EUR 2,531,171.51
EUR 1,106,945.23
EUR 3,719,154.93
EUR 6,000,469.80

139,558,168.56

EUR 13,837,859.13
EUR 4,392,507.32
EUR 9,766,657.82
EUR 8,859,460.05
EUR 3,023,705.61
EUR 4,423,147.87
EUR 1,002,198.93
EUR 20,340,933.43
EUR 4,728,375.83
EUR 7,797,406.87
EUR 9,174,125.60
EUR 5,996,335.20

93,342,713.66
EUR 19,696,562.93
EUR 7,113,041.49
EUR 1,870,115.07
EUR 3,132,450.18
EUR 7,534,123.89
EUR 6,113,151.79
EUR 4,780,756.57
EUR 21,182,582.21
EUR 3,749,313.52

75,172,097.65

Trhova hodnota

0.47

0.66
1.18

1.03

1.46

1.63
2.02

0.41

0.67
1.50
1.05
1.76
0.32

2.09

0.18
0.62

1.00
23.19

2.30

0.73
1.62

1.47
0.50
0.74

0.17
3.37

0.79

1.52

1.00

15.51

3.27
1.18

0.31
0.52
1.25

1.02
0.79
3.53

0.62
12.49
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) AAA ABS

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoistvo/ N&zov Mena Trhovd hodnota % Obdrzat Zaplatit Datum Zavazky  Nerealizovany
Nominalna v EUR col splatnosti v EUR zisk alebo
hodnota (strata)
v EUR
Luxembursko 5,585.58 EUR 6,627.13 USD 19/10/2021 5,585.58 (130.95)
5,446,606 BUMP 2019-D 22/11/2022 FRN EUR 5,462,135.34 0.91 172,111,245.23 EUR 148,005,000.00 GBP 29/10/2021  172,111,245.23 (3,202.36)
4,198,495 CARTESIAN RESIDENTIAL MORTGAGES BLUESA  gyR 4,217,867.78 0.70
BLUE A 18/07/2044 FRN 175,991,490.19 87,673.18
5,881,500 CARTESIAN RESIDENTIAL MORTGAGES 4SA-4A  EUR 5,919,274.46 0.98 N T —
25/11/2054 FRN Financné derivaty spolu 87,673.18
7,185,938 FACT MASTER SA 2021-1 A 20/07/2028 FRN EUR 7,240,917.44 1.20
5,617,967 MIRAVET SARL - COMPARTMENT 2020-12020-1A gyR 5,631,455.38 0.94 , . .
26/05/2065 FRN Suhrn &istych aktiv 30/09/2021
12,201,757 MIRAVET SARL 2019-1 A 26/05/2065 FRN EUR 12,215,096.57 2.04
9
40,686,746.97 6.77 ¢ O/°|
Spanielsko Celkové portfélio cennych papierov 623,877,124.11 103.68
7,800,000 AUTONORIA SPAIN 2021 FT 2021-SP A EUR 7,887,114.30 1.30 . v . .,
31/01/2039 FRN Financné derivaty spolu 87,673.18 0.01
5,422,138 DRIVER ESPANA SIX FT -6 A 25/09/2030 FRN EUR 5,447,350.70 0.91 ,
6,854,138 FONDO DE TITULIZACION RMBS PRADO V 5 A EUR 6,870,291.08 114 Hotovost v banke 5,219,544.92 0.87
15/03/2055 FRN < . ;.
7,100,000 FT RMBS PRADO VIIl 8 A 15/06/2026 FRN EUR 7,196,821.99 1.20 KratkOdObe bankove uvery (1'135'66) 0.00
27,401,578.07  4.55 Ostatné aktiva a pasiva (27,437,923.61) (4.56)
Belgicko Celkové cisté aktiva 601,745,282.94 100.00
11,000,000 BUMPER BE NV/SA 2021-BE1 A 23/10/2031 FRN EUR 11,077,110.00 1.84

11,077,110.00 1.84

Australia

2,115,682 LIBERTY FUNDING PTY LTD 2018-1 A1C EUR 2,115,879.33 0.35
10/10/2049 FRN

1,899,439 LIBERTY SERIES 2017-4 2017-4 ALC 25/04/2049  EyR 1,899,757.43 032
FRI

4,029,979 PEPPER RESIDENTIAL SECURITIES TRUST NO 22 EUR 3,870,141.12 0.64
22X A1GE 20/06/2060 FRN

1,213,740 PEPPER RESIDENTIAL SECURITIES TRUSTNO 25 EUR 1,207,438.76 0.20

25X A1GE 12/03/2061 FRN
9,093,216.64  1.51

Taliansko

3,955,975 PELMO SRL 1 A 15/12/2036 FRN EUR 3,989,042.71 0.66
3,989,042.71  0.66

573,433,667.07 95.30

Podniky kolektivneho investovania

otvorené podielové fondy

Luxembursko
50,917 NN (L) LIQUID EUR - Z CAP EUR EUR 50,443,457.04 8.38
50,443,457.04  8.38
50,443,457.04  8.38
Celkové portfélio cennych papierov 623,877,124.11 103.68

Finanéné derivaty k 30/09/2021

Obdrzat Zaplatit Datum Zévazky  Nerealizovany
splatnosti v EUR zisk alebo

(strata)

v EUR

Menové forwardy

4,597,364.72  USD 3,874,659.38 EUR 19/10/2021 3,874,659.38 91,006.49

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Alternative Beta

(Vyjadrené v USD)

Statistika
Cisté aktiva 30/09/2021 USD 416,244,317.91 Distribution | Hedged (i) (GBP) 30/09/2021 GBP 12,173.76
30/09/2020 USD 366,351,090.65 30/09/2020 GBP 10,582.57
30/09/2019 USD 341,555,975.30 30/09/2019 GBP -
Cista hodnota aktiv na akciu** Pocet akcii
Capitalisation | (USD) 30/09/2021 USD 7,574.04 Capitalisation | (USD) 30/09/2021 2,455
30/09/2020 USD 6,531.82 30/09/2020 1,185
30/09/2019 USD 6,071.11 30/09/2019 1,715
Capitalisation | Hedged (i) (CHF) 30/09/2021 CHF 6,491.54 Capitalisation | Hedged (i) (CHF) 30/09/2021 9,855
30/09/2020 CHF 5,670.66 30/09/2020 5,661
30/09/2019 CHF 5,398.78 30/09/2019 4,311
Capitalisation | Hedged (i) (EUR) 30/09/2021 EUR 6,988.15 Capitalisation | Hedged (i) (EUR) 30/09/2021 29,527
30/09/2020 EUR 6,095.97 30/09/2020 17,963
30/09/2019 EUR 5,793.45 30/09/2019 14,439
Capitalisation | Hedged (i) (GBP) 30/09/2021 GBP 125.50 Capitalisation | Hedged (i) (GBP) 30/09/2021 75,578
30/09/2020 GBP 108.92 30/09/2020 87,234
30/09/2019 GBP 102.91 30/09/2019 76,473
Capitalisation | Hedged (i) (PLN) 30/09/2021 PLN 24,814.77 Capitalisation | Hedged (i) (PLN) 30/09/2021 166
30/09/2020 PLN 21,567.65 30/09/2020 274
30/09/2019 PLN 20,264.28 30/09/2019 126
Capitalisation N Hedged (i) (EUR) 30/09/2021 EUR 335.45 Capitalisation N Hedged (i) (EUR) 30/09/2021 972
30/09/2020 EUR 292.95 30/09/2020 319
30/09/2019 EUR 278.98 30/09/2019 392
Capitalisation P (EUR) 30/09/2021 EUR 460.43 Capitalisation P (EUR) 30/09/2021 4,107
30/09/2020 EUR 394.98 30/09/2020 1,435
30/09/2019 EUR 397.40 30/09/2019 1,309
Capitalisation P (USD) 30/09/2021 USD 347.63 Capitalisation P (USD) 30/09/2021 61,163
30/09/2020 USD 301.72 30/09/2020 46,724
30/09/2019 USD 282.24 30/09/2019 49,135
Capitalisation P Hedged (i) (EUR) 30/09/2021 EUR 322.80 Capitalisation P Hedged (i) (EUR) 30/09/2021 76,369
30/09/2020 EUR 283.46 30/09/2020 69,182
30/09/2019 EUR 270.89 30/09/2019 115,643
Capitalisation R Hedged (i) (EUR) 30/09/2021 EUR 290.09 Capitalisation R Hedged (i) (EUR) 30/09/2021 1,409
30/09/2020 EUR 253.39 30/09/2020 710
30/09/2019 EUR 241.19 30/09/2019 710
Capitalisation X (EUR) 30/09/2021 EUR 445.57 Capitalisation X (EUR) 30/09/2021 29,409
30/09/2020 EUR 383.38 30/09/2020 10,386
30/09/2019 EUR 386.90 30/09/2019 10,052
Capitalisation X (USD) 30/09/2021 USD 353.09 Capitalisation X (USD) 30/09/2021 3,256
30/09/2020 USD 307.39 30/09/2020 1,372
30/09/2019 USD 288.41 30/09/2019 1,068
Capitalisation Zz Hedged (i) (EUR) 30/09/2021 EUR 6,419.24 Capitalisation Zz Hedged (i) (EUR) 30/09/2021 927
30/09/2020 EUR 5,558.33 30/09/2020 21,208
30/09/2019 EUR 5,240.46 30/09/2019 26,750

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su G¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

PriebeZné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Alternative Beta

(Vyjadrené v USD)
Statistika (pokracovanie)
Pocet akcii
Distribution | Hedged (i) (GBP) 30/09/2021 0.12
30/09/2020 4
30/09/2019 -
Dividenda
Distribution | Hedged (i) (GBP) 14/12/2020 GBP 31.50
Priebeiny poplatok v %*
Capitalisation | (USD) 30/09/2021 0.71%
Capitalisation | Hedged (i) (CHF) 30/09/2021 0.73%
Capitalisation | Hedged (i) (EUR) 30/09/2021 0.73%
Capitalisation | Hedged (i) (GBP) 30/09/2021 0.73%
Capitalisation | Hedged (i) (PLN) 30/09/2021 0.73%
Capitalisation N Hedged (i) (EUR) 30/09/2021 0.87%
Capitalisation P (EUR) 30/09/2021 1.35%
Capitalisation P (USD) 30/09/2021 1.35%
Capitalisation P Hedged (i) (EUR) 30/09/2021 1.37%
Capitalisation R Hedged (i) (EUR) 30/09/2021 0.87%
Capitalisation X (EUR) 30/09/2021 1.65%
Capitalisation X (USD) 30/09/2021 1.65%
Capitalisation Zz Hedged (i) (EUR) 30/09/2021 0.00%
Distribution | Hedged (i) (GBP) 30/09/2021 0.73%
Obratovost portfélia v %* 30/09/2021 (139.46%)

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su G¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

PriebeZné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahffiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Alternative Beta

(Vyjadrené v USD)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 76,082,561.02

Dlhopisy a ostatné dlZzobné nastroje 87,401.57

Nastroje pefazného trhu 75,995,159.45
Financné derivaty spolu 2 1,712,896.84

Komoditné swapy 1,712,896.84
Hotovost v banke 321,892,550.42
Marzové vklady 21,711,266.12
Ostatné aktiva 4,15 34,787,551.17
Celkové aktiva 456,186,825.57
Beiné pasiva 4,15 (27,918,242.69)
Financné derivaty spolu 2 (12,024,264.97)

Urokové futures
Menové forwardy

(886,023.32)
(8,505,365.72)

Futurity (2,632,875.93)
Celkové pasiva (39,942,507.66)
Cisté aktiva na konci roka 416,244,317.91

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 593,296.65
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 45,995.57
Bankové uroky 547,301.08

Celkové vydavky (2,947,270.24)
Spravcovsky poplatok 5 (2,009,116.07)
Pevny servisny poplatok 6 (740,165.49)
Poplatky za dodatoéné funkcionality triedy akcii 7 (63,388.90)
Dan z upisovania 9 (60,506.15)
Bankové uroky (67,591.56)
Ostatné naklady 11 (6,502.07)

Cista strata z investicii (2,353,973.59)
Realizované zisky z investi¢ného portfdlia 2 3,235.00
Realizované straty z investi¢ného portfdlia 2 (2,530,087.70)
Realizované zisky z finanénych derivatov 78,483,846.36

Realizované straty z finanénych derivatov
Realizované zisky z prevodu mien
Realizované straty z prevodu mien
Zmeny Cistych nerealizovanych ziskov alebo (strat) z
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z
finanénych derivatov

Vysledok operacii

(25,128,203.33)
1,692,371.26
(1,268,880.50)
(13,608.23)

(5,187,482.29)

43,697,216.98

Upisy 263,583,963.29
Spatné odkupy (257,387,801.24)
Distribucia (151.77)
Cisté aktiva na zaciatku roka 366,351,090.65
Cisté aktiva na konci roka 416,244,317.91

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Alternative Beta

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021

MnoiZstvo/ Nazov Mena Trhovéhodnota % Obdrzat Zaplatit Datum Zavazky  Nerealizovany
Nominalna v USD col splatnosti v USD zisk alebo
hodnota (strata)
v USD
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 79,017.77 USD 67,689.87 EUR 01/10/2021 79,017.77 568.60
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 42,282.47 USD 39,267.73 CHF 01/10/2021 42,282.47 188.10
inom regu'°vanom trhu 29,038.59 USD 24,999.86 EUR 04/10/2021 29,038.59 65.00
2,099.41 USD 1,959.48 CHF 04/10/2021 2,099.41 (1.10)
Dlhopisy a ostatné dlZzobné nastroje
13,971.88 USD 10,407.36 GBP 04/10/2021 13,971.88 (60.89)
Spojené Staty americké
185,623.57 EUR 215,611.06 USD 04/10/2021 215,611.06 (482.63)
10,000 UNITED STATES TREASURY NOTE/BOND 2.500%  ysp 10,800.00 0.00
" 15/02/2045 g 4,095,665.10 PLN 1,077,661.30 USD 19/10/2021 1,077,661.30 (46,355.46)
UNITED STATES TREASURY NOTE/BOND 3.125%
10,000 15/11/2041 usb 11,910.94 001 11,025,794.62 GBP 15,200,776.64 USD 19/10/2021 15,200,776.64 (333,861.85)
UNITED STATES TREASURY NOTE/BOND 5.250%
10,000 7 /02/2026 / ? UsD 12,756.25 0.01 82,183,146.48 CHF 89,984,321.17 USD 19/10/2021  89,984,321.17 (1,851,315.48)
10,000 ;’SN/'ITIE/';;;’;TESTREASURV NOTE/BOND 5.250%  ysp 12,70000  0.00 241,901,031.14 EUR 286,979,086.98 USD 19/10/2021  286,979,086.98 (6,545,011.74)
NITED STATES TREASURY NOTE/BOND 6.125%
10,000 3 05 /2;29 S TREASURY NOTE/BOND 6:125%  ysp 13,579.69 000 416,667,101.47  (8,505,365.72)
10,000 UNITED STATES TREASURY NOTE/BOND 6.625%  ysp 12,010.94 0.00
15/02/2027
10,000 UNITED STATES TREASURY NOTE/BOND 6.750%  ysp 12,743.75 0.00
15/08/2026
87,401.57 0.02 Mnoistvo Nazov Mena Zévézky Nerealizovany
v USD zisk alebo
87,401.57 0.02 (strata)
v USD

Nastroje penazného trhu . ,
1P Urokové futures

Spojené staty americké

25,000,000 UNITED STATES TREASURY BILL ZCP 03/03/2022  USD 24,995,868.25  6.01 17,088 NDUEEGF INDEX 09/12/2021 UsD 10,533,784.55 (886,023.32)
13,000,000 UNITED STATES TREASURY BILL ZCP 07/10/2021  USD 12,999,94930  3.12
23,000,000 UNITED STATES TREASURY BILL ZCP 14/10/2021 usb 22,999,835.55 5.53 10,533,784.55 (886,023.32)
15,000,000 UNITED STATES TREASURY BILL ZCP 18/11/2021  USD 14,999,506.35  3.60
75,995,159.45 18.26 Futuritné kontrakty na akciové indexy
75,995,159.45 18.26 (152) CBOE VIX FUTURE 17/11/2021 UsD 3,600,256.80 (169,767.43)
(315) CBOE VIX FUTURE 20/10/2021 UsD 7,203,357.00 (637,011.34)
Celkové portfélio cennych papierov 76,082,561.02 18.28 644 E-MINI RUSSELL 2000 17/12/2021 UsD 70,865,760.00 (1,139,530.00)
38 EURO STOXX 50 17/12/2021 EUR 1,782,743.22 (51,228.50)
. . . 121 FTSE 100 INDEX FUTURE 17/12/2021  GBP 11,540,439.61 87,813.95
Finanéné derivaty k 30/09/2021 37 NASDAQ 100 E-MINI 17/12/2021 UsD 10,865,050.00 (552,975.00)
; . ) o ) . (222) NIKKEI 225 (SGX) 09/12/2021 Py 29,517,096.14 360,206.14
Mnozstvo Nazov Datum Mena Teoreticka Nerealizovany zisk (71) S&P500 EMINI FUTURE 17/12/2021  USD 15,257,012.50 573,274.55
splatnosti hodnota alebo (strata)
v USD

. 150,631,715.27 (1,529,217.63)
Komoditny swap

Futuritny kontrakt na urokové sadzby

441,912 COMMODITY ENHANCED  08/12/2021  USD 41,124,062.30 1,712,896.84

CURVE INDEX 306 US 10YR NOTE (CBT) 21/12/2021 UsD 40,272,468.75 (503,002.30)
1,712,896.84

40,272,468.75 (503,002.30)

Menové futurity

Obdriat Zaplatit Datum Zévizky  Nerealizovany (346) DOLLAR INDEX 13/12/2021 usD 32,607,040.00 (600,656.00)
splatnosti v USD zisk alebo

(strata) 32,607,040.00 (600,656.00)
v USD

Financné derivaty spolu (10,311,368.13)

Menové forwardy

18,866,131.98 USD 17,407,918.62 CHF 19/10/2021 18,866,131.98 197,922.54
1,963,171.48 USD 1,423,987.18 GBP 19/10/2021 1,963,171.48 43,101.61
2,213,930.74 USD 1,883,953.34 EUR 19/10/2021 2,213,930.74 29,877.58

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Alternative Beta

(Vyjadrené v USD)

Suhrn éistych aktiv 30/09/2021
%
col
Celkové portfélio cennych papierov 76,082,561.02 18.28
Financné derivaty spolu (10,311,368.13) (2.48)
Hotovost v banke 321,892,550.42 77.33
Ostatné aktiva a pasiva 28,580,574.60 6.87
Celkové cisté aktiva 416,244,317.91 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asia Income

(Vyjadrené v USD)

Statistika . »
Pocet akcii
Cisté aktiva 30/09/2021 USD  199,52344080 | Capitalisationl (EUR) ggfgggg;; ﬁi;
30/09/2020 USD 191,165,705.07 30/09/2019 1’698
30/09/2019 EUR 210,833,575.59 ’
X. . . . Capitalisation | Hedged (i) (PLN) 30/09/2021 -
*%
Cista hodnota aktiv na akciu 30/09/2020 916
Capitalisation | (EUR) 30/09/2021 EUR 14,074.79 30/09/2019 806
:g;gg;igig 582 ii’fzgi; Capitalisation N (EUR) 30/09/2021 492,313
U 30/09/2020 495,883
Capitalisation | Hedged (i) (PLN) 30/09/2021 PLN - 30/09/2019 634,797
:g?ggggig gll:: zg'z:ggz Capitalisation O (USD) 30/09/2021 1,732
’ : 30/09/2020 1,847
Capitalisation N (EUR) 30/09/2021 EUR 44.79 30/09/2019 2,160
:g;ggggig Etjz 3222 Capitalisation P (EUR) 30/09/2021 1,299
. 30/09/2020 1,806
Capitalisation O (USD) 30/09/2021 USD 1,551.88 30/09/2019 2,228
;gfgg;igig 3:3 1’3;532 Capitalisation P (USD) 30/09/2021 48,130
e 30/09/2020 51,792
Capitalisation P (EUR) 30/09/2021 EUR 520.30 30/09/2019 54,167
23;23;;8?3 E32 ﬁii; Capitalisation X (USD) 30/09/2021 6,537
: 30/09/2020 4,565
Capitalisation P (USD) 30/09/2021 USD 1,493.30 30/09/2019 7,017
:gjggggig 3:3 1’?2?3: Distribution P (USD) 30/09/2021 5,044
’ : 30/09/2020 5,482
Capitalisation X (USD) 30/09/2021 USD 1,355.26 30/09/2019 5,625
:g;gg;igig 3:3 1’;‘713;;‘ Distribution R (USD) 30/09/2021 3,863
T 30/09/2020 4,733
Distribution P (USD) 30/09/2021 USD 687.96 30/09/2019 5325
:g?gg;igig 3:3 ?igi; Distribution X (M) (USD) 30/09/2021 168,218
’ 30/09/2020 133,056
Distribution R (USD) 30/09/2021 USD 242.60 30/09/2019 145,169
:gjggggig S:g iﬁzf Distribution X (M) Hedged (ii) (AUD) 30/09/2021 41,772
: 30/09/2020 40,185
Distribution X (M) (USD) 30/09/2021 USD 226.79 30/09/2019 61,098
:gfgzggig 323 ;32;; Distribution Y (M) (USD) 30/09/2021 79,052
: 30/09/2020 123,302
Distribution X (M) Hedged (ii) (AUD) 30/09/2021 AUD 22451 30/09/2019 206,066
30/09/2020 AUD 212.57
30/09/2019 AUD 214.88 Dividenda
Distribution Y (M) (USD) 30/09/2021 USD 232.42 Distribution P (USD) 14/12/2020 USD 49.55
30/09/2020 USD 218.32
30/09/2019 USD 213.23 Distribution R (USD) 14/12/2020 USD 17.30
Distribution X (M) (USD) 02/09/2021 USD 1.40
Distribution X (M) (USD) 03/08/2021 USD 1.40

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asia Income

(Vyjadrené v USD)

Statistika (pokracovanie)

Distribution X (M) (USD) 02/07/2021 USD 1.40 Distribution Y (M) (USD) 02/03/2021 USD 1.48
Distribution X (M) (USD) 02/06/2021 USD 1.40 Distribution Y (M) (USD) 02/02/2021 USD 1.48
Distribution X (M) (USD) 04/05/2021 USD 1.40 Distribution Y (M) (USD) 05/01/2021 USD 1.48
Distribution X (M) (USD) 08/04/2021 USD 1.40 Distribution Y (M) (USD) 02/12/2020 USD 1.48
Distribution X (M) (USD) 02/03/2021 USD 1.40 Distribution Y (M) (USD) 03/11/2020 USD 1.48
Distribution X (M) (USD) 02/02/2021 USD 1.40 Distribution Y (M) (USD) 06/10/2020 USD 1.48
Distribution X (M) (USD) 05/01/2021 USD 1.40
Distribution X (M) (USD) 02/12/2020 USD 140 priebesny poplatok v %*
Distribution X (M) (USD) 03/11/2020 USD 1.40 Capitalisation | (EUR) 30/09/2021 0.86%
Distribution X (M) (USD) 06/10/2020 USD 140 copitalisation N (EUR) 30/09/2021 1.05%
Distribution X (M) Hedged (ii) (AUD) 02/09/2021 AUD 1.47 Capitalisation O (USD) 30/09/2021 0.85%
Distribution X (M) Hedged (ii) (AUD) 03/08/2021 AUD 1.47 Capitalisation P (EUR) 30/09/2021 1.90%
Distribution X (M) Hedged (ii) (AUD) 02/07/2021 AUD 1.47 Capitalisation P (USD) 30/09/2021 1.90%
Distribution X (M) Hedged (ii) (AUD) 02/06/2021 AUD 1.47 Capitalisation X (USD) 30/09/2021 2.40%
Distribution X (M) Hedged (ii) (AUD) 04/05/2021 AUD 1.47 Distribution P (USD) 30/09/2021 1.90%
Distribution X (M) Hedged (ii) (AUD) 08/04/2021 AUD 147 | Distribution R (USD) 30/09/2021 1.15%
Distribution X (M) Hedged (ii) (AUD) 02/03/2021 AUD 1.47 Distribution X (M) (USD) 30/09/2021 2.40%
Distribution X (M) Hedged (ii) (AUD) 02/02/2021 AUD 1.47 Distribution X (M) Hedged (i) (AUD) 30/09/2021 2.42%
Distribution X (M) Hedged (ii) (AUD) 05/01/2021 AUD 1.47 Distribution Y (M) (USD) 30/09/2021 3.40%
Distribution X (M) Hedged (ii) (AUD) 02/12/2020 AUD 1.47

Obratovost portfélia v %* 30/09/2021 9.35%
Distribution X (M) Hedged (ii) (AUD) 03/11/2020 AUD 1.47
Distribution X (M) Hedged (ii) (AUD) 06/10/2020 AUD 1.47
Distribution Y (M) (USD) 02/09/2021 USD 1.48
Distribution Y (M) (USD) 03/08/2021 USD 1.48
Distribution Y (M) (USD) 02/07/2021 USD 1.48
Distribution Y (M) (USD) 02/06/2021 USD 1.48
Distribution Y (M) (USD) 04/05/2021 USD 1.48
Distribution Y (M) (USD) 08/04/2021 USD 1.48

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asia Income

(Vyjadrené v USD)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky
Celkové portfélio cennych papierov 2 189,025,260.08
Akcie 189,025,260.08
Hotovost v banke 5,105,591.74
Marzové vklady 2,606,762.13
Ostatné aktiva 4,15 5,796,832.60
Celkové aktiva 202,534,446.55
Beiné pasiva 4 (2,439,479.55)
Financné derivaty spolu 2 (571,526.20)
Menové forwardy (82,435.00)
Opcie (124,498.36)
Futurity (364,592.84)
Celkové pasiva (3,011,005.75)
Cisté aktiva na konci roka 199,523,440.80

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 4,955,439.85
Dividendy 4,949,924.75
Bankové uroky 314.34
Ostatné prijmy 10 5,200.76
Celkové vydavky (4,225,419.39)
Spravcovsky poplatok 5 (3,144,961.42)
Pevny servisny poplatok 6 (962,118.91)
Poplatky za dodatoéné funkcionality triedy akcii 7 (2,095.16)
Dan z upisovania 9 (98,147.26)
Bankové uroky (12,444.10)
Uroky z dlhopisov a ostatnych dlzobnych nastrojov (2,116.10)
Ostatné naklady 11 (3,536.44)
Cisty prijem z investicii 730,020.46
Realizované zisky z investi¢ného portfélia 2 45,928,387.60
Realizované straty z investi¢ného portfdlia 2 (16,350,159.08)
Realizované zisky z finan¢nych derivatov 19,351,606.23
Realizované straty z finan¢nych derivatov (15,650,315.85)
Realizované zisky z prevodu mien 1,181,378.39
Realizované straty z prevodu mien (1,091,406.28)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (2,930,908.11)
investi¢ného portfdlia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 808,621.68
finanénych derivatov
Vysledok operacii 31,977,225.04
Upisy 195,345,331.19
Spatné odkupy (213,692,653.49)
Distribucia (5,272,167.01)
Cisté aktiva na zatiatku roka 191,165,705.07
Cisté aktiva na konci roka 199,523,440.80

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Asia Income

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 25,500 SK HYNIX INC KRW 2,211,723.74 111
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 28,675,846.70 14.37
inom regulovanom trhu India
22,000 BRITANNIA INDUSTRIES LTD INR 1,167,239.89 0.59
Akcie 70,000 HDFC BANK LTD INR 1,497,660.11 0.75
Kajmanie ostrovy 186,000 HOUSING DEVELOPMENT FINANCE CORP LTD INR 6,857,970.87 3.43
105,000 INFOSYS LTD INR 2,368,697.77 1.19
75,000 AIRTAC INTERNATIONAL GROUP TWD 2,348,473.08 1.18
2,866 RELIANCE INDUSTRIES LTD INR 71,983.82 0.04
13,000 ALIBABA GROUP HOLDING LTD ADR usb 1,924,650.00 0.96 11.963.552.46  6.00
50,000 ANTA SPORTS PRODUCTS LTD HKD 940,074.22 0.47 P .
16,800 JD.COM INC - A HKD 609,352.53 031 Hongkong
91,500 JD.COM INC ADR usb 6,609,560.00 331 410,000 AIA GROUP LTD HKD 4,723,360.69 2.37
3,570,000 KWG PROPERTY HOLDING LTD HKD 3,479,516.95 1.74
58,300 HONG KONG EXCHANGES & CLEARING LTD HKD 3,582,571.64 1.80
390,000 LI NING CO LTD HKD 4,502,942.71 2.26
165,000 TECHTRONIC INDUSTRIES CO LTD HKD 3,277,644.35 1.64
33,500 SEALTD ADR usb 10,677,455.00 5.35 11583.576.68  5.81
15,000 SILERGY CORP TWD 2,203,538.75 1.10 peEEE .
1,195,000 SUNAC SERVICES HOLDINGS LTD HKD 2,464,108.68 1.23 Indonézia
206,000 TENCENT HOLDINGS LTD HKD 12,173,372.07 6.10
7,310,000 BANK MANDIRI PERSERO TBK PT IDR 3,131,714.55 157
511,000 TIMES CHINA HOLDINGS LTD HKD 423,439.41 0.21
3,131,714.55 1.57
990,000 TOPSPORTS INTERNATIONAL HOLDINGS LTD HKD 1,128,473.34 0.57
7,470,000 WANT WANT CHINA HOLDINGS LTD HKD 5,635,104.15 2.83 Thajsko
125,000 WUXI BIOLOGICS CAYMAN INC HKD 2,025,193.97 1.02
245,000 KASIKORNBANK PCL THB 963,798.73 0.48
57,145,654.86 28.64
e 963,798.73 0.48
Cina
189,025,260.08 94.74
220,000 ANHUI CONCH CEMENT CO LTD - H HKD 1,183,417.69 0.59
284,563 BEUING ORIENTAL YUHONG WATERPROOF CNH 1,948,293.56 0.98
TECHNOLOGY COLTD - A Celkové portfélio cennych papierov 189,025,260.08 94.74
9,723,000 CHINA CONSTRUCTION BANK CORP - H HKD 6,948,651.71 3.48
5,061,000 CHINA MOLYBDENUM CO LTD - H HKD 3,143,722.49 1.58 ) .. L
113,800 CONTEMPORARY AMPEREX TECHNOLOGY CO LTD  cny 9,242,325.05 4.63 Financné derlvaty k 30/09/2021
-A
435,000 GREAT WALL MOTOR CO LTD - H HKD 1,598,958.67 0.80
11,405,000 [NDUSTRIAL & COMMERCIAL BANK OF CHINALTD  Hkp 6,324,836.64 3.18 Obdrzat Zaplatit Datum Zavazky  Nerealizovany
-H splatnosti v UsSD zisk alebo
420,900 NARI TECHNOLOGY CO LTD - A CNH 2,334,912.16 117 (strata)
598,364 WUXI LEAD INTELLIGENT EQUIPMENT COLTD-A  CNH 6,453,889.39 3.23 v USD
1,552,000 ZOOMLION HEAVY INDUSTRY SCIENCE AND HKD 1,385,449.06 0.69
TECHNOLOGY CO LTD
40,564,456.42 20.33 .
e Menové forwardy
Taiwan
4,574,831.65 HKD 803,376.72 AUD 19/10/2021 588,037.84 7,346.04
181,000 ASUSTEK COMPUTER INC WD 2,108,365.20 1.06
’ e 1,538,024.75 AUD 1,308,705,264.00 KRW 20/10/2021 1,124,065.34 5,589.35
4,585,000 AU OPTRONICS CORP TWD 2,896,011.76 1.45
770,000 HON HAI PRECISION INDUSTRY CO LTD WD 2,893,318.84 145 261,962.91 USD 357,570.37 AUD 19/10/2021 261,962.91 3,655.45
335,000 KINSUS INTERCONNECT TECHNOLOGY CORP TWD 2,421,655.98 121 978,088.95 CNY 205,535.61 AUD 19/10/2021 151,481.92 2,867.34
290,000 MERIDA INDUSTRY €O LTD TWD 3,035,569.22 152 3,533,519.00 TWD 172,875.53 AUD 20/10/2021 127,487.92 2,153.48
785,000 NAN YA PLASTICS CORP WD 2,570,437.36 129
198,000 NOVATEK MICROELECTRONICS CORP WD 2,905,128.30 1.46 49,177.83 AUD 1,170,156.70 THB 19/10/2021 35,941.26 945.87
1,887,000 QUANTA COMPUTER INC WD 5,233,471.65 2.62 2,338,484.58 INR 43,240.49 AUD 21/10/2021 31,996.23 22253
TAIWAN SEMICONDUCTOR MANUFACTURING CO
395,000 LTD WD 8,281,655.49 415 135,108,127.00 DR 12,826.89 AUD 22/10/2021 9,459.70 156.22
200,000 UNIMICRON TECHNOLOGY CORP WD 944,757.17 0.47 2214997 AUD 1372131 EUR 19/10/2021 16.037.91 93.90
745,000 UNITED MICROELECTRONICS CORP TWD 1,706,288.71 0.86
44,939.71 CNY 9,576.90 AUD 22/10/2021 6,954.73 33.53
34,996,659.68 17.54
L. 345.72 AUD 341.91 SGD 19/10/2021 252.67 (2.09)
Juzna Kérea
68,390.31 THB 2,872.30 AUD 19/10/2021 2,113.58 (53.90)
23,000 SAMSUNG ELECTRO-MECHANICS CO LTD KRW 3,437,792.57 172
118,000 SAMSUNG ELECTRONICS CO LTD KRW 7362,981.17  3.69 13,117.25 EUR 21,165.80 AUD 19/10/2021 15,403.44 (83.35)
18,000 SAMSUNG ELECTRONICS CO LTD - PREF KRW 1,054,958.12 0.53 9,490.61 AUD 44,939.71 CNY 22/10/2021 6,905.84 (95.87)
13,150 SAMSUNG SDI CO LTD KRW 7,950,668.97 398 100,156,217.00 KRW 117,458.30 AUD 20/10/2021 86,554.22 (248.66)
195,700 SHINHAN FINANCIAL GROUP CO LTD KRW 6,657,722.13 3.34
155,590.49 AUD 1,638,245,295.00 IDR  22/10/2021 113,713.30 (1,851.67)

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asia Income

(Vyjadrené v USD)
Finanéné derivaty k 30/09/2021 (pokra¢ovanie)
Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v USD zisk alebo
(strata)
v USD
616,215.55 AUD 33,234,609.66 INR 21/10/2021 450,144.20 (1,948.71)
1,108,332.99 AUD 5,277,261.78 CNY 19/10/2021 810,427.73 (15,926.40)
1,607,448.24 AUD 1,180,761.98 USD 19/10/2021 1,180,761.98 (19,547.55)
2,177,584.05 AUD 44,312,812.00 TWD 20/10/2021 1,591,487.24 (20,068.65)
3,802,275.16 AUD 21,736,949.29 HKD 19/10/2021 2,778,892.68 (45,671.86)
9,390,082.64 (82,435.00)
MnoZstvo Nazov Mena Zéavazky Trhové hodnota
v USD v USD
Opcie
(22,233) CALL TAIWAN STOCK WEIGHTED INDEX TWD 13,514,141.58 0.00
29/09/2021 17418.10
(47,776,222) CALLKOREA STOCK KOSPI 200 INDEX KRW 16,193,072.54 0.00
29/09/2021 414.05
(21,832) CALL TAIWAN STOCK WEIGHTED INDEX TWD 13,270,397.11 (56,035.18)
14/10/2021 17340.7694
(46,840,783) CALL KOREA STOCK KOSPI 200 INDEX KRW 15,876,018.77 (68,463.18)
14/10/2021 409.20
58,853,630.00 (124,498.36)
Mnozstvo Nazov Mena Zavazky Nerealizovany
v USD zisk alebo
(strata)
v UsD

Futuritné kontrakty na akciové indexy

155 FTSE TAIWAN INDEX 28/10/2021 usb 9,169,800.00 (126,910.00)

111 KOSPI2 INDEX FUTURE 09/12/2021 KRW 9,410,156.25 (167,250.84)

250 SGX NIFTY 50 28/10/2021 usb 8,801,000.00 (70,432.00)
27,380,956.25 (364,592.84)

Finan¢né derivaty spolu (571,526.20)

Suhrn ¢istych aktiv 30/09/2021

ol
Celkové portfdlio cennych papierov 189,025,260.08 94.74
Financné derivaty spolu (571,526.20) (0.29)
Hotovost v banke 5,105,591.74 2.56
Ostatné aktiva a pasiva 5,964,115.18 2.99
Celkové cisté aktiva 199,523,440.80 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)

Statistika

Cisté aktiva 30/09/2021 USD 471,403,739.40 Distribution | (Q) Hedged (i) (CHF) 30/09/2021 CHF 4,777.63

30/09/2020 USD 612,517,638.27 30/09/2020 CHF -

30/09/2019 USD 545,273,828.45 30/09/2019 CHF -

Cista hodnota aktiv na akciu** Distribution N Hedged (i) (EUR) 30/09/2021 EUR 233.92

30/09/2020 EUR 248.35

Capitalisation | (USD) 30/09/2021 USD 9,637.09 30/09/2019 EUR 256.04
30/09/2020 USD 9,803.11

30/09/2019 USD 9,557.70 Distribution O (USD) 30/09/2021 USD 4,233.88

30/09/2020 USD 4,453.23

Capitalisation | Hedged (i) (EUR) 30/09/2021 EUR 6,043.96 30/09/2019 USD 4,488.36
30/09/2020 EUR 6,204.42

30/09/2019 EUR 6,188.16 Distribution P (USD) 30/09/2021 USD 4,216.20

30/09/2020 USD 4,434.33

Capitalisation P (USD) 30/09/2021 USD 2,177.49 30/09/2019 USD 4,468.69
30/09/2020 USD 2,224.27

30/09/2019 USD 2,177.76 Distribution P Hedged (i) (EUR) 30/09/2021 EUR 233.27

30/09/2020 EUR 247.65

Capitalisation P Hedged (i) (SGD) 30/09/2021 SGD 15.58 30/09/2019 EUR 255.30
30/09/2020 SGD 15.90

30/09/2019 SGD 15.65 Distribution P (M) (USD) 30/09/2021 USD 237.25

30/09/2020 USD 249.04

Capitalisation R (USD) 30/09/2021 USD 2,209.33 30/09/2019 USD 250.67
30/09/2020 USD 2,247.86

30/09/2019 USD 2,192.06 Distribution P (M) Hedged (i) (AUD) 30/09/2021 AUD 328.14

30/09/2020 AUD 343.82

Capitalisation R Hedged (i) (CHF) 30/09/2021 CHF 254.56 30/09/2019 AUD -
30/09/2020 CHF 261.91

30/09/2019 CHF 262.11 Distribution R (USD) 30/09/2021 USD 4,224.37

30/09/2020 USD -

Capitalisation U (USD) 30/09/2021 USD 5,457.42 30/09/2019 USD -
30/09/2020 USD 5,533.18

30/09/2019 USD 5,376.92 Distribution U (Q) (USD) 30/09/2021 USD 4,965.83

30/09/2020 USD 5,207.98

Capitalisation U Hedged (i) (EUR) 30/09/2021 EUR - 30/09/2019 USD 5,267.30
30/09/2020 EUR 4,941.47

30/09/2019 EUR - Distribution X (M) (USD) 30/09/2021 USD 79.85

30/09/2020 USD 88.38

Capitalisation U Hedged (i) (SGD) 30/09/2021 SGD 7,499.81 30/09/2019 USD 93.46
30/09/2020 SGD 7,602.40

30/09/2019 SGD - Distribution X (M) Hedged (i) (AUD) 30/09/2021 AUD 191.75

30/09/2020 AUD 213.37

Capitalisation X (USD) 30/09/2021 USD 1,970.43 30/09/2019 AUD 229.17
30/09/2020 USD 2,022.80

30/09/2019 USD 1,990.29 Distribution X (M) Hedged (i) (ZAR) 30/09/2021 ZAR 2,600.62

30/09/2020 ZAR 2,872.44

Capitalisation Y (USD) 30/09/2021 USD 315.17 30/09/2019 ZAR 3,045.02
30/09/2020 USD 326.80

30/09/2019 USD 324.80 Distribution Y (M) (USD) 30/09/2021 USD 181.24

30/09/2020 USD 202.96

Capitalisation Z (USD) 30/09/2021 USD 5,541.02 30/09/2019 USD 216.94
30/09/2020 USD 5,596.05

30/09/2019 USD - Distribution Y (M) Hedged (i) (AUD) 30/09/2021 AUD 216.44

30/09/2020 AUD 243.59

Distribution I (Q) (USD) 30/09/2021 USD 5,213.81 30/09/2019 AUD 263.96
30/09/2020 USD 5,467.95
30/09/2019 USD 5,530.47

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).
Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia

tejto spravy.

Statistika (pokracovanie)
Distribution Y (M) Hedged (i) (ZAR) 30/09/2021 ZAR 2,354.08 Pocet akcii
30/09/2020 ZAR 2,654.90
30/09/2019 ZAR 2,865.58 Distribution | (Q) Hedged (i) (CHF) 30/09/2021 40
30/09/2020 -
Pocet akcii 30/09/2019 -
Capitalisation | (USD) 30/09/2021 7,716 Distribution N Hedged (i) (EUR) 30/09/2021 30,510
30/09/2020 9,036 30/09/2020 42,179
30/09/2019 6,695 30/09/2019 40,343
Capitalisation | Hedged (i) (EUR) 30/09/2021 9,310 Distribution O (USD) 30/09/2021 688
30/09/2020 9,276 30/09/2020 734
30/09/2019 8,879 30/09/2019 744
Capitalisation P (USD) 30/09/2021 15,052 Distribution P (USD) 30/09/2021 4,471
30/09/2020 21,285 30/09/2020 6,719
30/09/2019 11,644 30/09/2019 6,456
Capitalisation P Hedged (i) (SGD) 30/09/2021 113,340 Distribution P Hedged (i) (EUR) 30/09/2021 2,110
30/09/2020 86,919 30/09/2020 1,598
30/09/2019 45,150 30/09/2019 38,665
Capitalisation R (USD) 30/09/2021 785 Distribution P (M) (USD) 30/09/2021 7,036
30/09/2020 611 30/09/2020 8,828
30/09/2019 448 30/09/2019 800
Capitalisation R Hedged (i) (CHF) 30/09/2021 3,128 Distribution P (M) Hedged (i) (AUD) 30/09/2021 442
30/09/2020 6,827 30/09/2020 819
30/09/2019 4,422 30/09/2019 -
Capitalisation U (USD) 30/09/2021 8,090 Distribution R (USD) 30/09/2021 17
30/09/2020 6,395 30/09/2020 -
30/09/2019 4,500 30/09/2019 -
Capitalisation U Hedged (i) (EUR) 30/09/2021 - Distribution U (Q) (USD) 30/09/2021 2,226
30/09/2020 7 30/09/2020 1,558
30/09/2019 30/09/2019 1,739
Capitalisation U Hedged (i) (SGD) 30/09/2021 744 Distribution X (M) (USD) 30/09/2021 746,399
30/09/2020 797 30/09/2020 960,456
30/09/2019 - 30/09/2019 1,113,228
Capitalisation X (USD) 30/09/2021 18,264 Distribution X (M) Hedged (i) (AUD) 30/09/2021 105,672
30/09/2020 25,082 30/09/2020 139,082
30/09/2019 26,375 30/09/2019 164,549
Capitalisation Y (USD) 30/09/2021 16,102 Distribution X (M) Hedged (i) (ZAR) 30/09/2021 29,234
30/09/2020 24,859 30/09/2020 41,696
30/09/2019 15,278 30/09/2019 38,082
Capitalisation Z (USD) 30/09/2021 1,472 Distribution Y (M) (USD) 30/09/2021 171,376
30/09/2020 1,472 30/09/2020 248,731
30/09/2019 - 30/09/2019 165,126
Distribution | (Q) (USD) 30/09/2021 5,489 Distribution Y (M) Hedged (i) (AUD) 30/09/2021 40,280
30/09/2020 10,181 30/09/2020 53,927
30/09/2019 10,398 30/09/2019 35,055

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do

vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.
Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)

Statistika (pokracovanie)
Pocet akcii
Distribution P (M) Hedged (i) (AUD) 02/06/2021 AUD 0.56
Distribution Y (M) Hedged (i) (ZAR) 30/09/2021 55,617
30/09/2020 79,000 | Distribution P (M) Hedged (i) (AUD) 04/05/2021 AUD 0.56
30/09/2019 60,629
Distribution P (M) Hedged (i) (AUD) 07/04/2021 AUD 0.56
Dividenda Distribution P (M) Hedged (i) (AUD) 02/03/2021 AUD 0.57
Distribution | (Q) (USD) 11/08/2021 USD 3805 pistribution P (M) Hedged (i) (AUD) 02/02/2021 AUD 0.57
Distribution | (Q) (USD) 12/05/2021 USD 4060 pictribution P (M) Hedged (i) (AUD) 05/01/2021 AUD 0.57
Distribution | (Q) (USD) 11/02/2021 USD 4345 pistribution P (M) Hedged (i) (AUD) 02/12/2020 AUD 0.78
Distribution | (Q) (USD) 11/11/2020 UsD 4440 pictribution P (M) Hedged (i) (AUD) 03/11/2020 AUD 0.78
Distribution | (Q) Hedged (i) (CHF) 11/08/2021  CHF 3470 | Distribution P (M) Hedged (i) (AUD) 02/10/2020 AUD 0.78
Distribution N Hedged (i) (EUR) 14/12/2020 EUR 8.45 Distribution U (Q) (USD) 11/08/2021 USD 40.50
Distribution O (USD) 14/12/2020 USD 16180 pictribution U (Q) (USD) 12/05/2021 USD 42.95
Distribution P (USD) 14/12/2020 USD 13005 bution U (@) (USD) 11/02/2021 USD 1575
Distribution P Hedged (i) (EUR) 14/12/2020 EUR 725 ibution U (@) (USD) 11/11/2020 USD s6.5s
Distribution P (M) (USD) 02/09/2021 USD 0.54 Distribution X (M) (USD) 02/09/2021 USD 0.54
Distribution P (M) (USD) 03/08/2021 UsD 054 | pistribution X (M) (USD) 03/08/2021 USD 0.54
Distribution P (M) (USD) 02/07/2021 Usb 054 | Distribution X (M) (USD) 02/07/2021 USD 0.54
Distribution P (M) (USD) 02/06/2021 USD 056 | pistribution X (M) (USD) 02/06/2021 USD 0.54
Distribution P (M) (USD) 04/05/2021 USD 056 | Distribution X (M) (USD) 04/05/2021 USD 0.54
Distribution P (M) (USD) 07/04/2021 USD 056 | Distribution X (M) (USD) 07/0a/2021 USD 054
istribution P (M) (USD) 02/03/2021 UsD 0.59 Distribution X (M) (USD) 02/03/2021 USD 0.54
Distribution P (M) (USD) 02/02/2021 UsD 0.59 Distribution X (M) (USD) 02/02/2021 USD 0.54
Distribution P (M) (USD) 05/01/2021 UsD 0591 pistribution X (M) (USD) 05/01/2021 USD 0.54
Distribution P (M) (USD) 02/12/2020 Usb 0571 Distribution X (M) (USD) 02/12/2020 USD 0.54
Distribution P (M) (USD) 03/11/2020 UsD 057 | Distribution X (M) (USD) 03/11/2020 USD 0.54
Distribution P (M) (USD) 02/10/2020 UsD 0571 Distribution X (M) (USD) 02/10/2020 USD 0.54
Distribution P (M) Hedged (i) (AUD) 02/09/2021 AUD 080 Distribution X (M) Hedged (i) (AUD) 02/09/2021 AUD 133
Distribution P (M) Hedged (i) (AUD) 03/08/2021 AUD 060 | itibution X (M) Hedged () (AUD) 03/08/2021 AUD 133
Distribution P (M) Hedged (i) (AUD) 02/07/2021 AUD 0.60 Distribution X (M) Hedged (i) (AUD) 02/07/2021 AUD 133

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)

Statistika (pokracovanie)
Distribution X (M) Hedged (i) (AUD) 02/06/2021 AUD 133 Distribution Y (M) (USD) 02/02/2021 USD 1.26
Distribution X (M) Hedged (i) (AUD) 04/05/2021 AUD 1.33 Distribution Y (M) (USD) 05/01/2021 USD 1.26
Distribution X (M) Hedged (i) (AUD) 07/04/2021 AUD 1.33 Distribution Y (M) (USD) 02/12/2020 USD 1.26
Distribution X (M) Hedged (i) (AUD) 02/03/2021 AUD 1.33 Distribution Y (M) (USD) 03/11/2020 USD 1.26
Distribution X (M) Hedged (i) (AUD) 02/02/2021 AUD 1.33 Distribution Y (M) (USD) 02/10/2020 USD 1.26
Distribution X (M) Hedged (i) (AUD) 05/01/2021 AUD 1.33 Distribution Y (M) Hedged (i) (AUD) 02/09/2021 AUD 1.54
Distribution X (M) Hedged (i) (AUD) 02/12/2020 AUD 1.33 Distribution Y (M) Hedged (i) (AUD) 03/08/2021 AUD 1.54
Distribution X (M) Hedged (i) (AUD) 03/11/2020 AUD 133 Distribution Y (M) Hedged (i) (AUD) 02/07/2021 AUD 1.54
Distribution X (M) Hedged (i) (AUD) 02/10/2020 AUD 1.33 Distribution Y (M) Hedged (i) (AUD) 02/06/2021 AUD 1.54
Distribution X (M) Hedged (i) (ZAR) 02/09/2021 ZAR 27.50 Distribution Y (M) Hedged (i) (AUD) 04/05/2021 AUD 1.54
Distribution X (M) Hedged (i) (ZAR) 03/08/2021 ZAR 27.50 Distribution Y (M) Hedged (i) (AUD) 07/04/2021 AUD 1.54
Distribution X (M) Hedged (i) (ZAR) 02/07/2021 ZAR 27.50 Distribution Y (M) Hedged (i) (AUD) 02/03/2021 AUD 1.54
Distribution X (M) Hedged (i) (ZAR) 02/06/2021 ZAR 27.50 Distribution Y (M) Hedged (i) (AUD) 02/02/2021 AUD 1.54
Distribution X (M) Hedged (i) (ZAR) 04/05/2021 ZAR 27.50 Distribution Y (M) Hedged (i) (AUD) 05/01/2021 AUD 1.54
Distribution X (M) Hedged (i) (ZAR) 07/04/2021 ZAR 27.50 Distribution Y (M) Hedged (i) (AUD) 02/12/2020 AUD 1.54
Distribution X (M) Hedged (i) (ZAR) 02/03/2021 ZAR 27.50 Distribution Y (M) Hedged (i) (AUD) 03/11/2020 AUD 1.54
Distribution X (M) Hedged (i) (ZAR) 02/02/2021 ZAR 27.50 Distribution Y (M) Hedged (i) (AUD) 02/10/2020 AUD 1.54
Distribution X (M) Hedged (i) (ZAR) 05/01/2021 ZAR 27.50 Distribution Y (M) Hedged (i) (ZAR) 02/09/2021 ZAR 27.50
Distribution X (M) Hedged (i) (ZAR) 02/12/2020 ZAR 27.50 Distribution Y (M) Hedged (i) (ZAR) 03/08/2021 ZAR 27.50
Distribution X (M) Hedged (i) (ZAR) 03/11/2020 ZAR 27.50 Distribution Y (M) Hedged (i) (ZAR) 02/07/2021 ZAR 27.50
Distribution X (M) Hedged (i) (ZAR) 02/10/2020 ZAR 27.50 Distribution Y (M) Hedged (i) (ZAR) 02/06/2021 ZAR 27.50
Distribution Y (M) (USD) 02/09/2021 USD 1.26 Distribution Y (M) Hedged (i) (ZAR) 04/05/2021 ZAR 27.50
Distribution Y (M) (USD) 03/08/2021 USD 1.26 Distribution Y (M) Hedged (i) (ZAR) 07/04/2021 ZAR 27.50
Distribution Y (M) (USD) 02/07/2021 USD 1.26 Distribution Y (M) Hedged (i) (ZAR) 02/03/2021 ZAR 27.50
Distribution Y (M) (USD) 02/06/2021 USD 1.26 Distribution Y (M) Hedged (i) (ZAR) 02/02/2021 ZAR 27.50
Distribution Y (M) (USD) 04/05/2021 USD 1.26 Distribution Y (M) Hedged (i) (ZAR) 05/01/2021 ZAR 27.50
Distribution Y (M) (USD) 07/04/2021 USD 1.26 Distribution Y (M) Hedged (i) (ZAR) 02/12/2020 ZAR 27.50
Distribution Y (M) (USD) 02/03/2021 USD 1.26 Distribution Y (M) Hedged (i) (ZAR) 03/11/2020 ZAR 27.50

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)

Statistika (pokracovanie)

Distribution Y (M) Hedged (i) (AUD) 30/09/2021 2.82%

Distribution Y (M) Hedged (i) (ZAR) 02/10/2020 ZAR 27.50 Distribution Y (M) Hedged (i} (ZAR) 30/09/2021 282%
Obratovost portfélia v %* 30/09/2021 17.82%

Priebeiny poplatok v %*

Capitalisation | (USD) 30/09/2021 0.88%

Capitalisation | Hedged (i) (EUR) 30/09/2021 0.90%

Capitalisation P (USD) 30/09/2021 1.30%

Capitalisation P Hedged (i) (SGD) 30/09/2021 1.32%

Capitalisation R (USD) 30/09/2021 0.90%

Capitalisation R Hedged (i) (CHF) 30/09/2021 0.92%

Capitalisation U (USD) 30/09/2021 0.55%

Capitalisation U Hedged (i) (SGD) 30/09/2021 0.57%

Capitalisation X (USD) 30/09/2021 1.80%

Capitalisation Y (USD) 30/09/2021 2.80%

Capitalisation Z (USD) 30/09/2021 0.16%

Distribution | (Q) (USD) 30/09/2021 0.88%

Distribution | (Q) Hedged (i) (CHF) 30/09/2021 0.90%

Distribution N Hedged (i) (EUR) 30/09/2021 0.82%

Distribution O (USD) 30/09/2021 0.60%

Distribution P (USD) 30/09/2021 1.30%

Distribution P Hedged (i) (EUR) 30/09/2021 1.32%

Distribution P (M) (USD) 30/09/2021 1.30%

Distribution P (M) Hedged (i) (AUD) 30/09/2021 1.31%

Distribution R (USD) 30/09/2021 0.90%

Distribution U (Q) (USD) 30/09/2021 0.55%

Distribution X (M) (USD) 30/09/2021 1.80%

Distribution X (M) Hedged (i) (AUD) 30/09/2021 1.82%

Distribution X (M) Hedged (i) (ZAR) 30/09/2021 1.82%

Distribution Y (M) (USD) 30/09/2021 2.80%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 453,068,460.18

Dlhopisy a ostatné dlZzobné nastroje 453,068,460.18
Hotovost v banke 15,656,475.35
Marzové vklady 2,069,252.78
Ostatné aktiva 4,15 33,251,907.76
Celkové aktiva 504,046,096.07
Beiné pasiva 4,15 (28,872,477.04)
Financné derivaty spolu 2 (3,769,879.63)

Menové forwardy (2,835,082.92)

Futurity (934,796.71)
Celkové pasiva (32,642,356.67)
Cisté aktiva na konci roka 471,403,739.40

Vykaz operacii a zmien v ¢istych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 28,512,125.01
Uroky z dlhopisov a ostatnych dlzobnych néstrojov 28,255,302.68
Bankové uroky 12,409.97
Uroky zo swapov 137,388.88
Ostatné prijmy 10 107,023.48
Celkové vydavky (8,045,167.46)
Spravcovsky poplatok 5 (5,846,773.13)
Pevny servisny poplatok 6 (1,908,362.76)
Poplatky za dodatoéné funkcionality triedy akcii 7 (29,203.51)
Dan z upisovania 9 (173,682.89)
Bankové uroky (3,145.17)
Uroky zo swapov (84,000.00)
Cisty prijem z investicii 20,466,957.55
Realizované zisky z investi¢ného portfdlia 2 13,121,605.98
Realizované straty z investicného portfdlia 2 (11,857,266.93)
Realizované zisky z finanénych derivatov 5,738,420.23
Realizované straty z finanénych derivatov (4,935,590.06)
Realizované zisky z prevodu mien 370,294.15
Realizované straty z prevodu mien (334,855.72)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (26,391,512.27)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (1,631,538.66)
finanénych derivatov
Vysledok operacii (5,453,485.73)
Upisy 188,488,712.11
Spitné odkupy (306,907,446.53)
Distribucia (17,241,678.72)
Cisté aktiva na zaciatku roka 612,517,638.27
Cisté aktiva na konci roka 471,403,739.40

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 4,900,000 ég’}g;%g;“ INVESTMENTS LTD 4.400% UsD 4,935,353.30 1.05
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na
ny ych pap / 87,923,229.06 18.65
inom regulovanom trhu . .
Kajmanie ostrovy
. g~ s . 1,700,000 AGILE GROUP HOLDINGS LTD FRN PERP UsD 1,545,108.24 033
Dlhopisy a ostatné dlZzobné nastroje
2,800,000 AGILE GROUP HOLDINGS LTD FRN PERP UsD 2,617,559.14 0.56
Panenské ostrovy 4,650,000 AGILE GROUP HOLDINGS LTD FRN PERP UsD 4,228,300.34 0.90
750,000 BLUESTAR FINANCE HOLDINGS FRN PERP usb 757,758.56 0.16 1,950,000 E;BTLNCAVMAN 1 CORP LTD 1.990% 21/07/2025  ysp 1,962,225.15 0.42
1,000,000 BLUESTAR FINANCE HOLDINGS LTD FRN PERP UsD 1,020,591.93 0.22 1,400,000 CDBL FUNDING TWO 2.000% 04/03/2026 EMTN  USD 1.404.909.53 0.30
2,100,000 BLUESTAR FINANCE HOLDINGS LTD FRN PERP UsD 2,105,248.59 0.45 1,700,000 CDBL FUNDING 1 3.500% 24/10/2027 EMTN UsD 1.795.898.39 0.38
1,100,000 BLUESTAR FINANCE HOLDINGS LTD 3.375% usD 1,151,363.33 0.24 000,000 CENTRAL CHINA REAL ESTATE LTD 7.250% UsD 1,220,000.00 0.26
16/07/2024 T 13/08/2024 e ’
2,200,000 CAS CAPITAL NO 1 LTD FRN PERP UsD 2,223,843.71 0.47 700,000 CENTRAL CHINA REAL ESTATE LTD 7.650% UsD 450,643.26 0.10
1,000,000 CCCI TREASURE LTD FRN PERP usb 1,023,091.53 0.22 27/08/2023
1,350,000 CHINA TAIPING NEW HORIZON LTD 6.000% UsD 1,463,703.43 031 6,300,000 gi;‘oTs%I(.)zcrlNA REAL ESTATE LTD 7.750% usD 3,870,456.35 0.82
18/10/2023
1,600,000 CHINALCO CAPITAL HOLDINGS LTD 4.250% usD 1,624,842.26 0.34 1,250,000 CHAMPION MTN LTD 2.950% 15/06/2030 EMTN usb 1,282,211.18 0.27
21/04/2022 1,000,000 CHINA AOYUAN GROUP LTD 5.880% 01/03/2027  USD 766,812.52 0.16
2,500,000 CLP POWER HK FINANCE LTD FRN PERP usb 2,605,973.33 055 1,700,000 CHINA AOYUAN GROUP LTD 6.200% 24/03/2026 ~ USD 1,306,974.65 0.28
CNPC HK OVERSEAS CAPITAL LTD 5.950%
1,465,000 28/04/2041 : usb 2,031,591.53 043 1,550,000 CHINA EVERGRANDE GROUP 8.750% 28/06/2025 ~ USD 372,376.70 0.08
2,550,000 CNRC CAPITALE LTD FRN PERP usD 2,581,953.90 055 2,500,000 g;‘/‘gﬁ/?g’z’fq“\o GROUP LTD 7.125% usD 2,537,931.45 0.54
4,750,000 DIANJIAN HAIYU LTD FRN PERP EMTN UsD 4,797,127.60 1.02 400,000 CHINA HONGQIAO GROUP LTD 7.375% UsD 409,840.12 0.09
1,150,000 DIANJIAN HAIYU LTD 29/03/2169 FRN PERP usb 1,173,288.93 0.25 02/05/2023
420,000 DIANJIAN INTERNATIONAL FINANCE LTD FRN UsD 434,697.45 0.09 2,200,000 2?7’\‘5/: oz‘gE':ZEAS FINANCE CAYMAN Il LTD usb 3,020,821.52 0.64
PERP .375% 29/10/2043
800,000 EASY TACTIC LTD 8.125% 11/07/2024 usD 527,335.72 011 3,050,000 E:::i SR;%L;’;C&: :g":glk‘gi’;’; ZEOROPO;MTN usb 3,167,320.39 0.67
750,000 EASY TACTIC LTD 8.125% 27/02/2023 UsD 545,194.31 0.12 3,100,000 04/02/2026 e usb 2,778,950.33 059
3,350,000 EASY TACTIC LTD 8.625% 27/02/2024 UsD 2,210,509.86 0.47 400,000 CHINA SCE GROUP HOLDINGS LTD 7.000% UsD 377,986.84 0.08
02/05/2025
2,250,000 ELECT GLOBAL INVESTMENTS LTD FRN PERP UsD 2,289,573.34 0.49 250,000 CHINA SCE GROUP HOLDINGS LTD 7.375% ush 2465,088.37 052
3,150,000 FORTUNE STAR BVI LTD 3.950% 02/10/2026 EUR 3,512,671.54 075 09/04/2024
2,200,000 GREENLAND GLOBAL INVESTMENT LTD 6.750% s 1,399,877.40 0.30 1,800,000 COUNTRY GARDEN HOLDINGS CO LTD 5.625% UsD 1,846,019.74 0.39
26/09/2023 EMTN 14/01/2030
2,150,000 HKT CAPITAL NO 5 LTD 3.250% 30/09/2029 usp 2,274,927.08 0.48 700,000 CO/UN/TRV GARDEN HOLDINGS CO LTD 7.250% usp 738,682.46 0.16
08/04/2026
g
2,150,000 HONG SENG LTD 9.875% 27/08/2022 UsD 2,052,585.71 0.44 300,000 EHI CAR SERVICE 7.750% 14/11/2024 UsD 301,146.34 0.06
10,700,000 HUANENG HONG KONG CAPITALLTD FRN PERP  USD 10,880,132.15 230 600.000 FANTASIA HOLDINGS GROUP CO LTD 11.875% usD 19174820 004
1,000,000 HUARONG FINANCE 11 CO LTD 5.500% 16/01/2025 ysp 988,140.25 021 " 01/06/2023 o ’
EMTN 1,600,000 FANTASIA HOLDINGS GROUP CO LTD 9.250% UsD 507,967.52 011
2,000,000 HUARONG FINANCE 2017 CO LTD FRN PERP usb 1,845,646.72 0.39 28/07/2023
EMTN 1,400,000 FANTASIA HOLDINGS GROUP 10.875% UsD 437,054.59 0.09
2,200,000 HUARONG FINANCE 2019 CO LTD 4.500% usp 2,016,081.83 0.43 02/03/2024
29/05/2029 EMTN 4,900,000 FANTASIA HOLDINGS GROUP 9.875% 19/10/2023 USD 1,561,295.87 033
3,650,000 HUARONG UNIVERSE INVESTMENT HOLDING LTD  guR 3.462.648.01 073
T 1.625% 05/12/2022 tat 1,000,000 GEELY AUTOMOBILE HOLDINGS LTD FRN PERP  USD 1,035,527.02 0.22
750,000 MINMETALS BOUNTEOUS FINANCE BVI LTD FRN  y5py 775,339.15 016 650,000 HAIDILAO INTERNATIONAL HOLDING LTD 2.150%  ysp 628,615.08 013
PERP 14/01/2026
4,900,000 NEW METRO GLOBAL LTD 4.625% 15/10/2025  USD 4,521,948.29 0.96 3,434,000 HILONG HOLDING LTD 9.750% 18/11/2024 UsD 2,961,813.53 0.63
2,400,000 NWD FINANCE (BVI) LTD FRN PERP usb 2,374,150.97 0.50 600,000 KAISA GROUP HOLDINGS LTD 10.875% usD 494,880.47 0.10
23/07/2023
1,800,000 OCEAN LAUREL CO LTD 2.375% 20/10/2025 UsD 1,777,232.56 0.38 1600000 KA{SA/GROUP HOLDINGS LTD 11.250% Usd 1241552.66 0.26
1,100,000 POLY REAL ESTATE FINANCE LTD 3.950% UsD 1,129,189.69 0.24 T 16/04/2025 o
05/02/2023 1,400,000 KAISA GROUP HOLDINGS LTD 11.650% UsD 1,067,929.80 023
1,000,000 POLY REAL ESTATE FINANCE LTD 4.750% usp 1,053,915.08 0.22 01/06/2026
17/09/2023 1,000,000 KWG GROUP HOLDINGS LTD 6.000% 14/08/2026 ~ USD 890,113.08 0.19
200,000 POWERCHINA ROADBRIDGE GROUP BRITISH UsD 2213.301.49 0.47
T VIRGIN ISLANDS LTD FRN PERP (g 1,650,000 KWG GROUP HOLDINGS LTD 7.875% 01/09/2023  USD 1,602,183.28 0.34
2,500,000 RKPF OVERSEAS 2020 A LTD 5.200% 12/01/2026 ~ USD 2,311,657.60 0.49 2,250,000 LONGFOR GROUP HOLDINGS LTD 3.850% usD 2,297,534.36 0.49
13/01/2032
1,000,000 SCENERY JOURNEY LTD 11.500% 24/10/2022 UsD 176,936.45 0.04 200,000 RE{, S(JN PROPERTIES GROUP LTD 7.300% Usb 165.990.08 0.08
2,500,000 SCENERY JOURNEY LTD 12.000% 24/10/2023 UsD 440,809.33 0.09 " 13/01/2025 ’
2,200,000 SCENERY JOURNEY LTD 13.750% 06/11/2023 UsD 389,638.70 0.08 2,500,000 ;g/"éi;‘%;;“'”’* HOLDINGS LTD 7.100% UsD 1,702,911.55 036
2,450,000 SPIC 2018 USD SENIOR PERPETUAL BOND COLTD  ysp 2,512,685.28 053 1,800,000 SANDS CHINA LTD 5.125% 08/08/2025 UsD 1,937,884.97 041
FRN PERP ,800, . ,937,884. .
1,100,000 STUDIO CITY FINANCE LTD 5.000% 15/01/2029 usp 1,015,054.12 0.22 1,250,000 SANDS CHINA LTD 5.400% 08/08/2028 usb 1,382,060.03 0.29
9
530,000 TOWNGAS FINANCE LTD FRN PERP usD 562,483.31 0.12 1,313,000 i’;}’(‘)";;?o‘;zoup HOLDINGS LTD 5.600% UsD 1,303,265.67 0.28
600,000 TSINGHUA UNIC LTD 4.750% 31/01/2021 usb 259,046.07 0.05 600,000 SUNAC CHINA HOLDINGS LTD 5.950% 26/04/2024 USD 483,044.24 0.10
2,900,000 TSINGHUA UNICLTD 5.375% 31/01/2023 usb 1,255,016.12 0.27 700,000 SUNAC CHINA HOLDINGS LTD 6.500% 26/01/2026 USD 564,577.28 0.12
YUNDA HOLDING INVESTMENT LTD 2.250%
1,250,000 15/08/2025 ° usb 1,219,071.55 0.26 1,100,000 SUNAC CHINA HOLDINGS LTD 6.650% 03/08/2024 USD 886,246.64 0.19
1,300,000 TIMES CHINA HOLDINGS LTD 5.550% 04/06/2024  USD 1,205,121.68 0.26
2,200,000 TIMES CHINA HOLDINGS LTD 6.200% 22/03/2026  USD 1,991,732.62 0.42
700,000 TIMES CHINA HOLDINGS LTD 6.750% 16/07/2023  USD 679,130.32 0.14

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

1,925,000
4,550,000
3,700,000

600,000

1,200,000
1,300,000
1,000,000

1,950,000

1,350,000
1,450,000

1,600,000

2,000,000
1,000,000
700,000

750,000
4,300,000

2,000,000
1,135,000
2,200,000

900,000

3,350,000
1,900,000

1,350,000
700,000
500,000

2,100,000

3,000,000
3,500,000
650,000
850,000
200,000
9,750,000
1,100,000
1,000,000
900,000

450,000

4,000,000
1,200,000
2,450,000
1,150,000
1,250,000

2,000,000

Nézov

WEIBO CORP 1.250% 15/11/2022
WELL HOPE DEVELOPMENT LTD FRN PERP

YUZHOU GROUP HOLDINGS CO LTD FRN PERP
YUZHOU GROUP HOLDINGS CO LTD 7.700%
20/02/2025

YUZHOU GROUP HOLDINGS CO LTD 8.300%
27/05/2025

YUZHOU GROUP HOLDINGS CO LTD 8.375%
30/10/2024

ZHENRO PROPERTIES GROUP LTD 6.630%
07/01/2026

ZHENRO PROPERTIES GROUP LTD 7.100%
10/09/2024

Hongkong

BANK OF EAST ASIA LTD/THE FRN PERP EMTN
BANK OF EAST ASIA LTD/THE 29/05/2030 FRN
EMTN

BEIJING STATE-OWNED ASSETS MANAGEMENT
HONG KONG CO LTD 4.125% 26/05/2025
CHONG HING BANK LTD FRN PERP EMTN

CHONG HING BANK LTD 26/07/2027 FRN

CMB INTERNATIONAL LEASING MANAGEMENT
LTD 2.000% 04/02/2026

CMB INTERNATIONAL LEASING MANAGEMENT
LTD 2.750% 12/08/2030 EMTN

CMB WING LUNG BANK LTD 22/11/2027 FRN
EMTN

CNAC HK FINBRIDGE CO LTD 3.875% 19/06/2029
CNAC HK FINBRIDGE CO LTD 5.125% 14/03/2028

FAR EAST HORIZON LTD FRN PERP EMTN

FAR EAST HORIZON LTD 2.625% 03/03/2024
EMTN

FAR EAST HORIZON LTD 3.375% 18/02/2025
EMTN

FAR EAST HORIZON LTD 4.375% 27/02/2023
EMTN

HERO ASIA INVESTMENT LTD 1.500% 18/11/2023
MCC HOLDING HONG KONG CORP LTD FRN PERP
NANYANG COMMERCIAL BANK LTD FRN PERP
NANYANG COMMERCIAL BANK LTD 20/11/2029
FRN

SHANGHAI COMMERCIAL BANK LTD 17/01/2029
E

RN
SHANGHAI COMMERCIAL BANK LTD 29/11/2027

RN
VANKE REAL ESTATE HONG KONG CO LTD 3.975%
09/11/2027 EMTN

VANKE REAL ESTATE HONG KONG CO LTD 4.200%
07/06/2024 EMTN

VANKE REAL ESTATE HONG KONG CO LTD 5.350%
11/03/2024 EMTN

WEICHAI INTERNATIONAL HONG KONG ENERGY
GROUP CO LTD FRN PERP

XIAOMI BEST TIME INTERNATIONAL LTD 4.100%
14/07/2051

YANGO JUSTICE INTERNATIONAL LTD 7.500%
15/04/2024

YANGO JUSTICE INTERNATIONAL LTD 7.500%
17/02/2025

YANGO JUSTICE INTERNATIONAL LTD 8.250%
25/11/2023

Thajsko

BANGKOK BANK PCL/HONG KONG FRN PERP
EMTN

BANGKOK BANK PCL/HONG KONG 25/09/2034
FRN EMTN

BANGKOK BANK PCL/HONG KONG 9.025%
15/03/2029

GC TREASURY CENTER CO LTD 4.300%
18/03/2051

INDORAMA VENTURES GLOBAL SERVICES LTD
4.375% 12/09/2024

KASIKORNBANK PCL/HONG KONG FRN PERP
EMTN

Mena

usb
usb
usb
uso

usb
usb
usb

usb

usb
usb

usb

usb

usb
usb
usb

usb
uso
usb
usb

usb
uso

usb
usb
usb
usb

uso
usb
uso
usb
uso
usb

usb

usb

uso

usb
usb
usb
usop

usb

Trhova hodnota
v USD

1,901,798.90
4,645,351.76
2,407,882.26

443,471.97

881,821.66
1,002,141.34
849,769.41
1,714,748.96

81,535,329.81

1,410,013.28
1,521,178.53

1,699,972.19

2,060,204.70
1,005,827.05
697,748.71

738,139.10
4,385,620.61

2,140,742.30
1,297,464.83
2,205,744.82

901,693.00

3,380,695.25
1,949,453.07

1,349,251.71
712,558.58
504,555.54
2,195,769.51

3,188,910.39
3,570,657.58
687,455.45
900,579.78
216,590.94
9,928,507.78
1,102,571.40
782,318.12
585,038.71

303,491.76

51,422,754.69

4,167,012.44
1,221,864.76
3,367,720.00
1,260,489.37
1,270,681.41

2,095,930.12

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.40
0.99
0.51
0.09

0.21
0.18
0.36

17.30

0.30
0.32

0.36

0.44
0.21
0.15

0.16
0.92

0.45
0.28
0.47
0.19

0.72
0.41

0.29
0.15
0.11
0.47

0.68

0.76

0.19
0.05
2.10

0.23

0.12

0.06

10.91

0.88
0.26
0.71
0.27
0.27

0.44

Mnoizstvo/
Nominalna
hodnota

3,300,000
4,000,000

850,000
5,700,000
1,640,000

8,550,000

40,000,000
3,300,000
4,700,000

40,000,000
5,310,000
2,640,000
3,000,000

1,762,000
1,550,000

3,950,000
1,500,000

800,000
10,450,000

2,800,000
550,000

1,540,000
500,000

1,200,000
5,550,000

3,400,000

600,000
2,000,000
3,600,000

2,650,000
4,700,000
1,950,000
2,750,000

5,000,000

600,000
1,750,000
1,750,000

5,800,000
6,000,000

Nézov

KASIKORNBANK PCL/HONG KONG 02/10/2031
FRN EMTN

KRUNG THAI BANK PCL/CAYMAN ISLANDS FRN
PERP

MINOR INTERNATIONAL PCL FRN PERP
MINOR INTERNATIONAL PCL FRN PERP
THAIOIL TREASURY CENTER CO LTD 5.375%
20/11/2048

TMBTHANACHART BANK PCL FRN PERP EMTN

Cina

CENTRAL HUUIN INVESTMENT LTD 2.710%
22/05/2025

CHINA CONSTRUCTION BANK CORP 24/06/2030

FRN
CHINA DEVELOPMENT BANK FINANCIAL LEASING

CO LTD 28/09/2030 FRN

CHINA DEVELOPMENT BANK 3.180% 05/04/2026
CHINA MINMETALS CORP FRN PERP

SHOUGANG GROUP CO LTD 4.000% 23/05/2024
WENS FOODSTUFFS GROUP CO LTD 3.258%
29/10/2030

Indonézia

ALAM SUTERA REALTY TBK 6.250% 02/11/2025
BANK NEGARA INDONESIA 3.750% 30/03/2026

EMTN
INDONESIA GOVERNMENT INTERNATIONAL

BOND 8.500% 12/10/2035
JAPFA COMFEED INDONESIA TBK PT 5.375%

23/03/2026
PERTAMINA PERSERO PT 6.000% 03/05/2042
PERTAMINA PERSERO PT 6.500% 27/05/2041

Australia

AUSTRALIA & NEW ZEALAND BANKING GROUP

LTD/UNITED KINGDOM FRN PERP
COMMONWEALTH BANK OF AUSTRALIA

12/09/2034 FRN EMTN

NATIONAL AUSTRALIA BANK LTD 02/08/2034 FRN
NATIONAL AUSTRALIA BANK LTD 02/08/2034 FRN
EMTN

QBE INSURANCE GROUP LTD 02/12/2044 FRN
QBE INSURANCE GROUP LTD 17/06/2046 FRN
EMTN

SANTOS FINANCE LTD 3.649% 29/04/2031
SANTOS FINANCE LTD 5.250% 13/03/2029 EMTN
SCENTRE GROUP TRUST 2 24/09/2080 FRN

WESTPAC BANKING CORP 24/07/2034 FRN

Japonsko

ASAHI MUTUAL LIFE INSURANCE CO FRN PERP
ASAHI MUTUAL LIFE INSURANCE CO FRN PERP
FUKOKU MUTUAL LIFE INSURANCE CO FRN PERP
MENI YASUDA LIFE INSURANCE CO 20/10/2045
F

MITSUI SUMITOMO INSURANCE CO LTD FRN
PERP

NIPPON LIFE INSURANCE CO 20/01/2046 FRN
NIPPON LIFE INSURANCE 21/01/2051 FRN
SUMITOMO LIFE INSURANCE CO 15/04/2081 FRN

Juzna Kérea

HANWHA LIFE INSURANCE CO LTD FRN PERP
HEUNGKUK LIFE INSURANCE CO LTD FRN PERP

Mena

usb
usb

usb
usb
usb

usb

CNH
usb
usb

CNY
usb
usb
usb

usb
usb

usb
usb

usb
usb

usb
usb

usb
uso

usb
usb

usb
usb
usb
usb

usb
usb
usb
usb

usp

usb
usb
usb

uso
usb

Trhova hodnota

v Usb

3,331,748.57
3,997,485.32

865,634.52
5,702,482.69
1,851,022.34
8,643,219.45

37,775,290.99

6,101,551.16
3,350,377.17
4,768,810.21
6,215,881.96
5,420,332.72

2,782,275.94
2,455,211.19

31,094,440.35

1,400,281.80
1,593,525.44

6,187,311.56
1,588,885.89
984,722.86

13,546,351.82
25,301,079.37

3,279,917.82
582,413.85

1,655,560.00
537,519.48

1,362,514.60
6,275,288.15

3,456,849.16
672,572.35
2,157,395.30
3,910,497.23
23,890,527.94

2,701,845.02
5,055,170.35
2,149,652.66
3,090,928.47

5,692,420.50

664,647.39
1,713,772.11
1,818,423.04

22,886,859.54

6,045,376.60
6,089,966.34

NN (L)

0.71

0.85

0.18
121
0.39
1.84

8.01

1.30
0.71
1.01

1.32
1.15
0.59
0.52

6.60

0.30
0.34

131
0.34
0.21

2.87
5.37

0.70
0.12

0.35
0.11

0.29
1.34

0.73
0.14
0.46
0.83

5.07

0.57
1.07
0.46
0.66

1.21

0.14
0.36
0.39

4.86

1.28
1.29
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
5,025,000 KYOBO LIFE INSURANCE CO LTD FRN PERP UsD 5,117,481.61 1.09 Ostrov Mauricius
3,800,000 TONGYANG LIFE INSURANCE CO FRN PERP UsD 4,016,806.68 0.85 400,000 CLEAN RENEWABLE POWER MAURITIUS PTELTD  sp 408,751.36 008
21,269,631.23 4.51 4.250% 25/03/2027
. 2,200,000 UPL CORP LTD FRN PERP UsD 2,243,806.51 0.47
Singapur 1,150,000 UPL CORP LTD 4.625% 16/06/2030 usp 1,221,43445 025
496,250 CONTINUUM ENERGY LEVANTER PTE LTD 4.500%  ysp 511,963.19 011 3,869,992.32  0.81
09/02/2027
2,050,000 DBS GROUP HOLDINGS LTD FRN PERP GMTN UsD 2,106,324.04 0.5 Sri Lanka
GLOBAL PRIME CAPITAL PTE LTD 5.950%
1,400,000 23/01/2025 : usb 1,444,539.14 031 1,000,000 SRI LANKA/GO)IERNMENT INTERNATIONAL BOND  sp 621,104.21 013
6.825% 18/07/2026
1,300,000 JGC VENTURES PTE LTD 10.750% 30/08/2021 UsD 718,031.59 0.15 170,000 SRI LANKA GOVERNWMENT INTERNATIONAL BOND 50 L038,077.19 022
1,703,730 LLPL CAPITAL PTE LTD 6.875% 04/02/2039 UsD 1,998,422.76 0.42 7.550% 28/03/2030
1,150,000 LMIRT CAPITAL PTE LTD 7.500% 09/02/2026 UsD 1,190,402.46 0.25 750,000 3";;{;‘;‘%/%2}’2%"2’;""5” INTERNATIONALBOND  ysp 457,853.75 0.10
MODERNLAND OVERSEAS PTE LTD 6.950 -850%
1,830,000 - f0as2024 ’ usb 85355078 018 2,150,000 SRILANKAN AIRLINES LTD 7.000% 25/06/2024  USD 132177534 028
1,500,000 OVERSEA-CHINESE BANKING CORP LTD UsD 1,495,516.80 0.32 3,438,81049 0.73
10/09/2030 FRN
10,318,750.76  2.19 453,068,420.18 96.11
India . o . . e R
Ostatné prevoditelné cenné papiere a nastroje periazného trhu
1,075,250 ADANI TRANSMISSION LTD 4.250% 21/05/2036  USD 1,099,713.64 0.23
1,000,000 HPCL-MITTAL ENERGY LTD 5.450% 22/10/2026  USD 1,040,065.15 0.22 3 -~ L X
800,000 IIFL FINANCE LTD 5.875% 20/04/2023 EMTN usD 778,142.60 0.17 Dlhopisy a ostatné dlzobné nastroje
2,450,000 JSW HYDRO ENERGY LTD 4.125% 18/05/2031 UsD 2,439,857.10 051 Bermudy
POWER FINANCE CORP LTD 3.750% 06/12/2027
2,200,000 2t /12/ usb 2,307,528.52 049 400,000 3D-GOLD JEWELLERY HOLDINGS LTD 9.250% UsD 4000 0.00
1,400,000 RELIANCE INDUSTRIES LTD 8.250% 15/01/2027  USD 1,829,430.48 039 17/10/2014 - DEFAULTED 2000 0.00
9,494,737.49  2.01 ’ ’
Holandsko 40.00 0.00
1,625,250 GREENKO DUTCH BV 3.850% 29/03/2026 usD 1,652,334.09 035 - — . -
7,350,000 MINEJESA CAPITAL BV 5.625% 10/08/2037 usp 781086367 165 | Celkové portfélio cennych papierov 453,068,460.18  96.11
9,463,197.76 2.00
Bermudy Financné derivaty k 30/09/2021
1,650,000 CHINA OIL & GAS GROUP LTD 4.700% 30/06/2026 USD 1,683,307.74 036
2,050,000 CHINA OIL & GAS GROUP LTD 5.500% 25/01/2023 USD 2,092,954.00 0.44 Obdrzat Zaplatit Déatum Zavazky  Nerealizovany
5,310,000 SHENZHEN INTERNATIONAL HOLDINGS LTD FRN  ysp 5,445,051.73 116 splatnosti v USD zisk alebo
PERP (strata)
9,221,313.47 1.96 v USD
Filipiny
400,000 GLOBE TELECOM INC 2.500% 23/07/2030 UsD 385,112.17 0.08 Menové forwardy
3,950,000 GLOBE TELECOM INC 3.000% 23/07/2035 usb 3/666,64292 078 7,627,316.28 USD 6,460,000.00 EUR 29/10/2021 7,627,316.28 136,853.28
4,450,000 SMC GLOBAL POWER HOLDINGS CORP FRN PERP  USD 4,656,006.25 0.99
1,869,271.81 USD 27,175,204.58 ZAR 19/10/2021 1,869,271.81 66,852.34
8,707,761.34  1.85 10/
5,268,867.42 USD 4,489,757.11 EUR 19/10/2021 5,268,867.42 63,925.23
Kanada
1,595,134.04 USD 2,172,708.22 AUD 19/10/2021 1,595,134.04 25,577.97
1,000,000 CNOOC PETROLEUM NORTH AMERICA ULC UsD 1,246,099.38 0.26
5.875% 10/03/2035 1,115,986.81 USD 1,033,356.39 CHF 19/10/2021 1,115,986.81 7,817.94
3,100,000 CNOOC PETROLEUM NORTH AMERICA ULC UsD 4,127,785.44 0.88
6.400% 15/05/2037 137,986.99 USD 186,535.11 SGD 19/10/2021 137,986.99 590.60
1,100,000 PTTEP CANADA INTERNATIONAL FINANCELTD ysp 1,522,347.35 032
6.350% 12/06/2042 531,643.88 ZAR 35,028.42 USD 04/10/2021 35,028.42 308.49
6,896,232.17  1.46 929,308.46 ZAR 61,553.80 USD 01/10/2021 61,553.80 214.79
Spojené Staty americké 90,740.29 USD 125,392.51 AUD 01/10/2021 90,740.29 163.05
1,000,000 PERIAMA HOLDINGS LLC/DE 5.950% 19/04/2026 ~ USD 1,072,643.48 023 40,955.77 AUD 29,441.05 USD 05/10/2021 29,441.05 143.47
1,900,000 RESORTS WORLD LAS VEGAS LLC / RWLV CAPITAL  ysp 1,908,079.77 0.41
INC 4.625% 06/04/2031 22098 USD 299.99 SGD 01/10/2021 220.98 0.01
1,500,000 RESORTS WORLD LAS VEGAS LLC / RWLV CAPITAL  ysp 1,525,762.86 0.32
INC 2.625% 16/04/2029 2,617.33 USD 39,515.18 ZAR 01/10/2021 2,617.33 (9.14)
4,506,486.11  0.96 399,998.36 EUR 466,938.09 USD 01/10/2021 466,938.09 (3,359.99)
Ostrov Man 300,000.00 EUR 352,707.37 USD 29/10/2021 352,707.37 (4,853.05)
3,850,000 GOHL CAPITAL LTD 4.250% 24/01/2027 usD 4,051,995.29 0.86 2,023,699.61 CHF 2,215,851.62 USD 19/10/2021 2,215,851.62 (45,641.10)
4,051,995.29  0.86 7,653,962.24 SGD 5,694,402.40 USD 19/10/2021 5,694,402.40 (56,714.23)

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asian Debt (Hard Currency)

(Vyjadrené v USD)
Finanéné derivaty k 30/09/2021 (pokra¢ovanie)

Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v USD zisk alebo
(strata)
v USD
31,833,223.29 AUD 23,471,655.62 USD 19/10/2021 23,471,655.62 (475,457.38)
236,938,404.70 ZAR 16,387,031.48 USD 19/10/2021 16,387,031.48 (671,882.27)
69,031,594.30 EUR 81,907,429.34 USD 19/10/2021  81,907,429.34 (1,879,612.93)

148,330,181.14 (2,835,082.92)

Mnozstvo Nézov Mena Zavazky Nerealizovany
v USD zisk alebo

(strata)

v USD

Futuritné kontrakty na trokové sadzby

24 US LONG BOND (CBT) 21/12/2021 usb 3,821,250.00 (113,610.58)

105 US ULTRA BOND (CBT) 21/12/2021 usb 20,061,562.50 (826,704.38)

86 US 10YR NOTE (CBT) 21/12/2021 usb 11,318,406.25 (170,466.10)

(30) US 10YR ULTRA FUTURE 21/12/2021 usb 4,357,500.00 97,031.25

42 US 2YR NOTE (CBT) 31/12/2021 usb 9,242,296.90 (4,499.98)

(98) US 5YR NOTE (CBT) 31/12/2021 usD 12,028,734.42 83,453.08
60,829,750.07 (934,796.71)

Financné derivaty spolu (3,769,879.63)

Suhrn ¢istych aktiv 30/09/2021

ol
Celkové portfdlio cennych papierov 453,068,460.18 96.11
Financné derivaty spolu (3,769,879.63) (0.80)
Hotovost v banke 15,656,475.35 3.32
Ostatné aktiva a pasiva 6,448,683.50 1.37
Celkové cisté aktiva 471,403,739.40 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian High Yield

(Vyjadrené v USD)

Statistika
Cisté aktiva 30/09/2021 USD  249,371,883.08 | Potet akcii
30/09/2020 USD  235,556,943.34
30/09/2019 USD  188,757,483.65 | Capitalisation | Hedged (i) (EUR) 30/09/2021 4,476
30/09/2020 4,592
Cista hodnota aktiv na akciu** 30/09/2019 3,237
Capitalisation | (USD) 30/09/2021 USD 6,611.71 Capitalisation P (USD) 30/09/2021 95,252
30/09/2020 USD 6,759.30 30/09/2020 47,724
30/09/2019 USD 6,726.68 30/09/2019 25,135
Capitalisation | Hedged (i) (EUR) 30/09/2021 EUR 5,281.96 Capitalisation P Hedged (i) (EUR) 30/09/2021 905
30/09/2020 EUR 5,452.60 30/09/2020 1,923
30/09/2019 EUR 5,552.27 30/09/2019 3,318
Capitalisation P (USD) 30/09/2021 USD 26850 | Capitalisation U (USD) 30/09/2021 41
30/09/2020 USD 275.65 30/09/2020 868
30/09/2019 USD 275.48 30/09/2019 §
Capitalisation P Hedged (i) (EUR) 30/09/2021 EUR 28351 | Distribution I (M) (USD) 30/09/2021 1,755
30/09/2020 EUR 293.79 30/09/2020 1,874
30/09/2019 EUR 300.08 30/09/2019 1,529
Capitalisation U (USD) 30/09/2021 USD 4,886.10 | Distribution P (M) (USD) 30/09/2021 96,148
30/09/2020 USD 4,978.54 30/09/2020 152,686
30/09/2019 USD - 30/09/2019 72,400
Distribution | (M) (USD) 30/09/2021 USD 4304.09 | Distribution P (M) Hedged (i) (AUD) 30/09/2021 27,135
30/09/2020 USD 4,725.70 30/09/2020 47,073
30/09/2019 USD 5,046.13 30/09/2019 27,900
Distribution P (M) (USD) 30/09/2021 USD 209.26 | Distribution P (M) Hedged (i) (EUR) 30/09/2021 17,764
30/09/2020 USD 229.75 30/09/2020 22,317
30/09/2019 USD 245.78 30/09/2019 2,166
Distribution P (M) Hedged (i) (AUD) 30/09/2021 AUD 290.19 Distribution P (M) Hedged (i) (SGD) 30/09/2021 62,704
30/09/2020 AUD 319.79 30/09/2020 77,206
30/09/2019 AUD 346.74 30/09/2019 40,742
Distribution P (M) Hedged (i) (EUR) 30/09/2021 EUR 20883 | Distribution U (M) (USD) 30/09/2021 712
30/09/2020 EUR 232.09 30/09/2020 1,210
30/09/2019 EUR 251.77 30/09/2019 285
Distribution P (M) Hedged (i) (SGD) 30/09/2021 SGD 291.60 .
30/09/2020 SGD 32004 | Dividenda
30/09/2019 SGD 34390 | pictribution | (M) (USD) 02/09/2021 USD 29.45
Distribution U (M) (USD) 30/09/2021 USD 4,320.64 A
30/09/2020 USD 4.743.96 Distribution | (M) (USD) 03/08/2021 USD 29.45
30/09/2019 Usb 506642 | bistribution | (M) (USD) 02/07/2021 USD 29.45
Pocet akcii Distribution | (M) (USD) 02/06/2021 USD 28.40
Capitalisation | (USD) 30/09/2021 21,431 Distribution | (M) (USD) 04/05/2021 USD 28.40
30/09/2020 15,300
30/09/2019 17,386 | Distribution | (M) (USD) 07/04/2021 USD 28.40

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).

66



Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asian High Yield

(Vyjadrené v USD)

Statistika (pokracovanie)
Distribution | (M) (USD) 02/03/2021 USD 27.53 Distribution P (M) Hedged (i) (AUD) 03/11/2020 AUD 1.72
Distribution | (M) (USD) 02/02/2021 USD 27.53 Distribution P (M) Hedged (i) (AUD) 02/10/2020 AUD 1.72
Distribution I (M) (USD) 05/01/2021 USD 27.53 Distribution P (M) Hedged (i) (EUR) 02/09/2021 EUR 1.36
Distribution I (M) (USD) 02/12/2020 USD 26.96 Distribution P (M) Hedged (i) (EUR) 03/08/2021 EUR 1.36
Distribution | (M) (USD) 03/11/2020 USD 26.96 Distribution P (M) Hedged (i) (EUR) 02/07/2021 EUR 1.36
Distribution | (M) (USD) 02/10/2020 USD 26.96 Distribution P (M) Hedged (i) (EUR) 02/06/2021 EUR 1.31
Distribution P (M) (USD) 02/09/2021 USD 1.35 Distribution P (M) Hedged (i) (EUR) 04/05/2021 EUR 1.31
Distribution P (M) (USD) 03/08/2021 USD 135 Distribution P (M) Hedged (i) (EUR) 07/04/2021 EUR 131
Distribution P (M) (USD) 02/07/2021 USD 1.35 Distribution P (M) Hedged (i) (EUR) 02/03/2021 EUR 1.28
Distribution P (M) (USD) 02/06/2021 USD 1.30 Distribution P (M) Hedged (i) (EUR) 02/02/2021 EUR 1.28
Distribution P (M) (USD) 04/05/2021 USD 1.30 Distribution P (M) Hedged (i) (EUR) 05/01/2021 EUR 1.28
Distribution P (M) (USD) 07/04/2021 USD 1.30 Distribution P (M) Hedged (i) (EUR) 02/12/2020 EUR 1.41
Distribution P (M) (USD) 02/03/2021 USD 1.26 Distribution P (M) Hedged (i) (EUR) 03/11/2020 EUR 1.41
Distribution P (M) (USD) 02/02/2021 USD 1.26 Distribution P (M) Hedged (i) (EUR) 02/10/2020 EUR 1.41
Distribution P (M) (USD) 05/01/2021 USD 1.26 Distribution P (M) Hedged (i) (SGD) 02/09/2021 SGD 1.88
Distribution P (M) (USD) 02/12/2020 USD 123 Distribution P (M) Hedged (i) (SGD) 03/08/2021 SGD 1.88
Distribution P (M) (USD) 03/11/2020 USD 1.23 Distribution P (M) Hedged (i) (SGD) 02/07/2021 SGD 1.88
Distribution P (M) (USD) 02/10/2020 USD 1.23 Distribution P (M) Hedged (i) (SGD) 02/06/2021 SGD 1.81
Distribution P (M) Hedged (i) (AUD) 02/09/2021 AUD 1.87 Distribution P (M) Hedged (i) (SGD) 04/05/2021 SGD 1.81
Distribution P (M) Hedged (i) (AUD) 03/08/2021 AUD 1.87 Distribution P (M) Hedged (i) (SGD) 07/04/2021 SGD 1.81
Distribution P (M) Hedged (i) (AUD) 02/07/2021 AUD 1.87 Distribution P (M) Hedged (i) (SGD) 02/03/2021 SGD 1.75
Distribution P (M) Hedged (i) (AUD) 02/06/2021 AUD 1.81 Distribution P (M) Hedged (i) (SGD) 02/02/2021 SGD 1.75
Distribution P (M) Hedged (i) (AUD) 04/05/2021 AUD 1.81 Distribution P (M) Hedged (i) (SGD) 05/01/2021 SGD 1.75
Distribution P (M) Hedged (i) (AUD) 07/04/2021 AUD 1.81 Distribution P (M) Hedged (i) (SGD) 02/12/2020 SGD 1.71
Distribution P (M) Hedged (i) (AUD) 02/03/2021 AUD 1.75 Distribution P (M) Hedged (i) (SGD) 03/11/2020 SGD 1.71
Distribution P (M) Hedged (i) (AUD) 02/02/2021 AUD 1.75 Distribution P (M) Hedged (i) (SGD) 02/10/2020 SGD 1.71
Distribution P (M) Hedged (i) (AUD) 05/01/2021 AUD 1.75 Distribution U (M) (USD) 02/09/2021 USD 30.86
Distribution P (M) Hedged (i) (AUD) 02/12/2020 AUD 1.72 Distribution U (M) (USD) 03/08/2021 USD 30.86

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian High Yield

(Vyjadrené v USD)
Statistika (pokracovanie)

Distribution U (M) (USD) 02/07/2021 USD 30.86
Distribution U (M) (USD) 02/06/2021 USD 29.81
Distribution U (M) (USD) 04/05/2021 USD 29.81
Distribution U (M) (USD) 07/04/2021 USD 29.81
Distribution U (M) (USD) 02/03/2021 USD 28.96
Distribution U (M) (USD) 02/02/2021 USD 28.96
Distribution U (M) (USD) 05/01/2021 USD 28.96
Distribution U (M) (USD) 02/12/2020 USD 28.40
Distribution U (M) (USD) 03/11/2020 USD 28.40
Distribution U (M) (USD) 02/10/2020 USD 28.40
Priebeiny poplatok v %*

Capitalisation | (USD) 30/09/2021 0.88%
Capitalisation | Hedged (i) (EUR) 30/09/2021 0.90%
Capitalisation P (USD) 30/09/2021 1.30%
Capitalisation P Hedged (i) (EUR) 30/09/2021 1.32%
Capitalisation U (USD) 30/09/2021 0.54%
Distribution I (M) (USD) 30/09/2021 0.88%
Distribution P (M) (USD) 30/09/2021 1.30%
Distribution P (M) Hedged (i) (AUD) 30/09/2021 1.32%
Distribution P (M) Hedged (i) (EUR) 30/09/2021 1.32%
Distribution P (M) Hedged (i) (SGD) 30/09/2021 1.32%
Distribution U (M) (USD) 30/09/2021 0.55%
Obratovost portfélia v %* 30/09/2021 12.38%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).

68



Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asian High Yield

(Vyjadrené v USD)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 230,235,181.07

Dlhopisy a ostatné dlZzobné nastroje 230,235,181.07
Hotovost v banke 14,479,610.92
Ostatné aktiva 4,15 11,830,845.96
Celkové aktiva 256,545,637.95
Beiné pasiva 4 (6,180,402.63)
Financné derivaty spolu 2 (993,352.24)

Menové forwardy (993,352.24)
Celkové pasiva (7,173,754.87)
Cisté aktiva na konci roka 249,371,883.08

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 16,903,919.48
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 16,728,696.03
Bankové uroky 966.84
Uroky zo swapov 84,677.79
Ostatné prijmy 10 89,578.82
Celkové vydavky (2,615,178.48)
Spravcovsky poplatok 5 (2,076,527.14)
Pevny servisny poplatok 6 (468,475.41)
Poplatky za dodatoéné funkcionality triedy akcii 7 (13,091.33)
Dani z upisovania 9 (57,084.60)
Cisty prijem z investicii 14,288,741.00
Realizované zisky z investi¢éného portfdlia 2 4,021,561.54
Realizované straty z investi¢ného portfélia 2 (5,329,988.15)
Realizované zisky z finanénych derivatov 353,256.87
Realizované straty z finanénych derivatov (519,121.82)
Realizované zisky z prevodu mien 157,163.90
Realizované straty z prevodu mien (134,086.57)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (20,041,555.24)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 89,650.42
finanénych derivatov
Vysledok operacii (7,114,378.05)
Upisy 126,301,834.57
Spatné odkupy (100,528,491.74)
Distribucia (4,844,025.04)
Cisté aktiva na zaciatku roka 235,556,943.34
Cisté aktiva na konci roka 249,371,883.08

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian High Yield

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 400,000 T;?Oil;z"‘o:ROPERT'ES GROUP LTD 7.300% UsD 331,980.17 0.13
" P , , . P 5
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 1,350,000 RED SUN PROPERTIES GROUP LTD 9.500% UsD 1,224,698.97 0.49
inom regulovanom trhu 20/09/2023
1,300,000 RED SUN PROPERTIES GROUP 9.700% 16/04/2023 USD 1,190,929.58 0.48
2,300,000 RONSHINE CHINA HOLDINGS LTD 7.100% Usb 1,566,678.63 0.63
. a1 P : 25/01/2025
Dlhopisy a ostatné dlZobné nastroje 2,100,000 RONSHINE CHINA HOLDINGS LTD 7.350% UsD 1,577,446.46 0.63
f : 15/12/2023
Kajmanie ostrovy 950,000 SHIMAO GROUP HOLDINGS LTD 5.200% UsD 92025595 037
600,000 AGILE GROUP HOLDINGS LTD FRN PERP UsD 545,332.32 0.22 16/01/2027
800,000 SUNAC CHINA HOLDINGS LTD 5.950% 26/04/2024 USD 644,058.98 0.26
750,000 AGILE GROUP HOLDINGS LTD FRN PERP usb 701,131.91 0.28
1,400,000 SUNAC CHINA HOLDINGS LTD 6.500% 26/01/2026 USD 1,129,154.56 0.45
5,000,000 AGILE GROUP HOLDINGS LTD FRN PERP usb 4,546,559.50 1.82
o
2,150,000 CENTRAL CHINA REAL ESTATE LTD 7.250% Usb 1311.500.00 053 800,000 SUNAC CHINA HOLDINGS LTD 6.650% 03/08/2024 USD 644,543.01 0.26
13/08/2024 1,600,000 SUNAC CHINA HOLDINGS LTD 7.000% 09/07/2025 USD 1,289,596.32 0.52
450,000 gsyoTsR/gtzc:INA REAL ESTATE LTD 7.650% usD 289,699.24 012 750,000 TIMES CHINA HOLDINGS LTD 5.550% 04/06/2024  USD 695,262.51 0.28
2,450,000 CENTRAL CHINA REAL ESTATE LTD 7.750% usD 1,505,177.47 0.60 750,000 TIMES CHINA HOLDINGS LTD 5.750% 14/01/2027  USD 666,327.14 0.27
24/05/2024 1,250,000 TIMES CHINA HOLDINGS LTD 6.200% 22/03/2026 ~ USD 1,131,666.26 0.45
CENTRAL CHINA REAL ESTATE LTD 7.9009
1,300,000 07/11/2023 R usb 834,086.58 033 1,000,000 TIMES CHINA HOLDINGS LTD 6.750% 08/07/2025  USD 920,975.35 037
1,500,000 CHINA AOYUAN GROUP LTD 5.880% 01/03/2027  USD 1,150,218.78 0.46 1,600,000 TIMES CHINA HOLDINGS LTD 6.750% 16/07/2023  USD 1,552,297.87 0.62
1,000,000 CHINA AOYUAN GROUP LTD 5.980% 18/08/2025  USD 767,143.80 0.31 4,150,000 WYNN MACAU LTD 5.500% 15/01/2026 usb 4,025,150.53 1.61
1,000,000 CHINA AOYUAN GROUP LTD 6.200% 24/03/2026 ~ USD 768,808.62 0.31 1,800,000 YUZHOU GROUP HOLDINGS CO LTD FRN PERP usb 1,171,402.18 0.47
250,000 CHINA AOYUAN GROUP 7.950% 21/06/2024 UsD 213,976.50 0.09 1,500,000 Ig/onf/)foggoup HOLDINGS €O LTD 7.375% usD 995,512.64 0.40
1,700,000 CHINA EVERGRANDE GROUP 10.000% usD 410,061.11 0.16 YUZHOU GROUP HOLDINGS CO LTD 8.300%
11/04/2023 3,150,000 o usb 2,314,781.85 0.93
27/05/2025
750,000 CHINA EVERGRANDE GROUP 11.500% usD 181,785.25 0.07 YUZHOU GROUP HOLDINGS CO LTD 8.375%
400,000 usb 308,351.18 0.12
22/01/2023 30/10/2024
1,800,000 CHINA EVERGRANDE GROUP 9.500% 29/03/2024  USD 433,109.75 0.17 3.300,000 ZHENRO PROPERTIES GROUP LTD 6.630% Usb 2.804,239.05 112
700,000 CHINA HONGQIAO GROUP LTD 7.125% Usb 710,620.81 0.28 07/01/2026
22/07/2022 1,300,000 ZHENRO PROPERTIES GROUP LTD 7.100% usb 1,143,165.97 0.46
2,200,000 CHINA HONGQIAO GROUP LTD 7.375% Usb 2,254,120.68 0.90 10/09/2024
02/05/2023
400,000 CHINA SCE GROUP HOLDINGS LTD 5.950% ) 369,692.07 0.15 79,073,281.67 3171
29/09/2024 .
1,300,000 CHINA SCE GROUP HOLDINGS LTD 6.000% UsD 116536627 047 Panenské ostrovy
04/02/2026 2 LNO1LTD ERP D 2,931 1.1
750,000 CHINA SCE GROUP HOLDINGS LTD 7.000% so 10872533 028 ,900,000 CAS CAPITALNO 1 LTD FRN PER us ,931,430.35 18
' 02/05/2025 ! 600,000 EASY TACTIC LTD 5.875% 13/02/2023 usD 435,456.76 0.17
1,400,000 CHINA SCE GROUP HOLDINGS LTD 7.250% usD 1,365,113.40 0.55 900,000 EASY TACTIC LTD 8.125% 27/02/2023 usb 654,233.18 0.26
19/04/2023
2,700,000 CHINA SCE GROUP HOLDINGS LTD 7.375% Uso 2,610,093.56 105 6,000,000 EASY TACTIC LTD 8.625% 27/02/2024 usb 3,959,122.14 1.58
09/04/2024 1,850,000 FORTUNE STAR BVI LTD 3.950% 02/10/2026 EUR 2,062,997.58 0.83
1,500,000 CIFI HOLDINGS GROUP CO LTD FRN PERP usb 1,487,486.97 0.60 2,400,000 FORTUNE STAR BVI LTD 5.000% 18/05/2026 usp 2,371,804.99 0.95
9
800,000 ‘1:'6':/'0*;(/)2";’2?65 GROUP COLTD 6.000% usb 801,496.57 0.32 1,850,000 FORTUNE STAR BVI LTD 5.950% 19/10/2025 usb 1,886,535.69 0.76
1,400,000 CIFI HOLDINGS GROUP CO LTD 6.550% Usb 1,413,256.71 0.57 1,300,000 FORTUNE STAR BVI LTD 6.750% 02/07/2023 usb 1,344,388.68 0.54
28/03/2024 ! 400,000 FORTUNE STAR BVI LTD 6.850% 02/07/2024 usb 416,382.47 0.17
1,000,000 fg/‘é’;‘;;gag”“m HOLDINGS COLTD 5.625%  ysp 1,025,566.52 041 1,950,000 GREENLAND GLOBAL INVESTMENT LTD 5.900%  ysp 1,444,167.37 058
12/02/2023 EMTN
1,700,000 EHI CAR SERVICE 7.750% 14/11/2024 usb 1,706,495.94 0.68 1,000,000 GREENLAND GLOBAL INVESTMENT LTD 6.125% UsD 702,090.61 0.28
2,250,000 FANTASIA HOLDINGS GROUP CO LTD 10.875% Usb 720,752.45 0.29 22/04/2023 EMTN
09/01/2023 300,000 GREENLAND GLOBAL INVESTMENTLTD 6.750%  ysp 190,892.37 0.08
1,800,000 FANTASIA HOLDINGS GROUP CO LTD 9.250% Usb 571,463.46 0.23 26/09/2023 EMTN
gi{uog@&zaowwes GROUP 10.875% 2,250,000 HONG SENG LTD 9.875% 27/08/2022 usD 2,148,054.82 0.86
600,000 /032024 ’ usb 187,694.83 0.08 1,000,000 NEW METRO GLOBAL LTD 4.500% 02/05/2026  USD 916,170.47 037
2,400,000 FANTASIA HOLDINGS GROUP 9.875% 19/10/2023 USD 764,716.34 031 2,350,000 NEW METRO GLOBAL LTD 4.625% 15/10/2025 usb 2,168,689.49 0.87
2,899,000 HILONG HOLDING LTD 9.750% 18/11/2024 usD 2,500,377.82 1.00 500,000 NEW METRO GLOBAL LTD 5.000% 08/08/2022 usb 489,117.71 0.20
650,000 KAISA GROUP HOLDINGS LTD 10.875% Usb 536,120.51 0.21 1,150,000 NWD FINANCE (BVI) LTD FRN PERP usD 1,137,614.01 0.46
23/07/2023 9
3,750,000 KAISA GROUP HOLDINGS LTD 11.250% Uso 2,909.889.04 i1y 2,000,000 RKPF OVERSEAS 2020 A LTD 5.200% 12/01/2026 ~ USD 1,849,326.08 0.74
16/04/2025 2,500,000 SCENERY JOURNEY LTD 11.500% 24/10/2022 usD 442,341.13 0.18
650,000 KA}SA/GROUP HOLDINGS LTD 11.650% usb 495,824.55 0.20 750,000 SCENERY JOURNEY LTD 12.000% 24/10/2023 usD 132,242.80 0.05
01/06/2026
1,000,000 KAISA GROUP HOLDINGS LTD 8.500% 30/06/2022 USD 865,815.35 0.35 1,500,000 SCENERY JOURNEY LTD 13.750% 06/11/2023 usb 265,662.75 0.11
3236,455 STAR ENERGY GEOTHERMAL WAYANG WINDU Usb 3716,512.93 1.49
1,100,000 KWG GROUP HOLDINGS LTD 6.000% 14/08/2026 ~ USD 979,124.39 0.39 " 1D 6.750% 24/04/2033 it ’
1,000,000 KWG GROUP HOLDINGS LTD 7.400% 05/03/2024  ysp 969,685.38 0.39 1,500,000 STUDIO CITY FINANCE LTD 5.000% 15/01/2029 usD 1,384,164.71 0.56
EMTN
1,200,000 KWG GROUP HOLDINGS LTD 7.875% 01/09/2023  USD 1,165,224.20 047 3,600,000 STUDIO CITY FINANCE LTD 6.500% 15/01/2028 ~ USD 3,528,222.23 1.41
1,800,000 MELCO RESORTS FINANCE LTD 5.250% UsD 1811184.34 073 700,000 TSINGHUA UNIC LTD 4.750% 31/01/2021 usb 302,220.42 0.12
26/04/2026 3,600,000 TSINGHUA UNIC LTD 5.375% 31/01/2023 usp 1,557,951.05 0.61
1,000,000 MELCO RESORTS FINANCE LTD 5.750% usb 1,022,714.88 0.41 2,000,000 1MDB GLOBAL INVESTMENTS LTD 4.400% usb 2,014,429.92 0.81
21/07/2028 09/03/2023
3,050,000 MGM CHINA HOLDINGS LTD 4.750% 01/02/2027 ~ USD 3,008,133.69 121
6 01/02/ 40,452,222.71 16.22
2,000,000 MGM CHINA HOLDINGS LTD 5.250% 18/06/2025  USD 2,019,364.02 0.81
1,000,000 MGM CHINA HOLDINGS LTD 5.875% 15/05/2026 ~ USD 1,020,095.60 0.41

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Asian High Yield

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Ostrov Mauricius 2,700,000 SAN MIGUEL CORP FRN PERP EMTN UsD 2,812,561.38 113
2,400,000 CLEAN RENEWABLE POWER MAURITIUS PTE LTD. 50 2428,508.16 057 1,000,000 SMC GLOBAL POWER HOLDINGS CORP FRN PERP  USD 1,017,500.00 0.41
4.250% 25/03/2027 1,200,000 SMC GLOBAL POWER HOLDINGS CORP FRN PERP ~ USD 1,255,552.25 0.50
5,750,000 GREENKO INVESTMENT CO 4.875% 16/08/2023 usb 5,780,308.83 233 1,700,000 SMC GLOBAL POWER HOLDINGS CORP FRN PERP  USD 1,712,792.08 0.69
1,000,000 GREENKO SOLAR MAURITIUS LTD 5.950% UsD 1,060,452.53 043
it 9,404,709.13  3.77
4,162,000 NETWORK 121 LTD FRN PERP UsD 4,434,538.79 178 Bermudy
2,750,000 UPL CORP LTD FRN PERP usd 2,804,758.14 112
1,150,000 CHINA OIL & GAS GROUP LTD 4.700% 30/06/2026 USD 1,173,214.49 0.47
16,508,566.45  6.63 °
4,750,000 CHINA OIL & GAS GROUP LTD 5.500% 25/01/2023 USD 4,849,527.56 1.95
India 6,022,742.05  2.42
1,050,000 ADANI GREEN ENERGY LTD 4.375% 08/09/2024  USD 1,052,198.28 0.42 Australia
1,500,000 HDFC BANK LTD FRN PERP UsD 1,496,425.07 0.60
2,600,000 HPCL-MITTAL ENERGY LTD 5.450% 22/10/2026  USD 2,704,169.39 1.08 1,100,000 MACQUARIE BANK LTD/LONDON FRN PERP usb 1,203,937.80 0.48
1,200,000 IIFL FINANCE LTD 5.875% 20/04/2023 EMTN Usp 1,167,213.90 047 2,700,000 SCENTRE GROUP TRUST 2 24/09/2080 FRN usb 2912,48366 117
4,050,000 JSW HYDRO ENERGY LTD 4.125% 18/05/2031 usp 4,033,233.16 1.62 4,116,421.46  1.65
800,000 JSW STEEL LTD 5.050% 05/04/2032 usD 796,307.18 032 Indonézia
1,000,000 JSW STEEL LTD 5.375% 04/04/2025 UsD 1,053,848.35 0.42
"
2,750,000 JSW STEEL LTD 5.950% 18/04/2024 usD 2,911.737.46 117 662,000 ALAM SUTERA REALTY TBK 6.000% 02/05/2024  USD 573,535.68 0.23
1000000 MUTHOOT FINANCE LTD 4.400% 02/09/2023 Usb 101911823 041 1,987,000 ALAM SUTERA REALTY TBK 6.250% 02/11/2025  USD 1,579,091.91 0.63
T EMTN e ! 550,000 JAPFA COMFEED INDONESIA TBK PT 5.375% UsD 582,591.49 0.23
16,234,251.02  6.51 23/03/2026
500,000 PAKUWON JATI TBK PT 4.875% 29/04/2028 UsD 516,513.70 0.21
Thajsko 3,251,732.78  1.30
BANGKOK BANK PCL/HONG KONG FRN PERP
2:300,000 BANG! / usD 2,396,032.15 0.96 Holandsko
5,050,000 E&ST'EORNBANK PCL/HONG KONG FRN PERP usb 5,292,223.55 212 738,750 GREENKO DUTCH BV 3.850% 29/03/2026 UsD 751,060.95 0.30
2,200,000 KRUNG THAI BANK PCL/CAYMAN ISLANDS FRN sy 2,198,616.93 0.88 2,000,000 MINEJESA CAPITAL BV 5.625% 10/08/2037 usD 2,125,405.08 0.85
PERP 2,876,466.03  1.15
4,800,000 TMBTHANACHART BANK PCL FRN PERP EMTN UsD 4,852,333.73 1.95
14,739,206.36 5.91 Jersey
Singapur 2,500,000 WEST CHINA CEMENT LTD 4.950% 08/07/2026 ~ USD 2,435,264.65 0.98
1,000,000 ABJA INVESTMENT CO PTE LTD 5.450% UsD 1,089,902.68 0.44 2,435,264.65  0.98
24/01/2028 Spojené Staty americké
2,000,000 ABJA INVESTMENT CO PTE LTD 5.950% UsD 2,161,003.38 0.87 poj \
31/07/2024
397 000 CONTINUUM ENERGY LEVANTER PTE LTD 4.500%  Usp 409.570.55 016 800,000 PERIAMA HOLDINGS LLC/DE 5.950% 19/04/2026 ~ USD 858,114.78 034
P 09/02/2027 :>70- - 900,000 RESORTS WORLD LAS VEGAS LLC / RWLV CAPITAL  ysp 903,827.26 037
GLOBAL PRIME CAPITAL PTE LTD 5.950% INC 4.625% 06/04/2031
1,300,000 23/01/2025 usp 1,547,720.51 062 600,000 RESORTS WORLD LAS VEGAS LLC / RWLV CAPITAL  sp 610,305.14 0.24
400,000 JGC VENTURES PTE LTD 10.750% 30/08/2021 UsD 220,932.80 0.09 INC 4.625% 16/04/2029
717,360 LLPL CAPITAL PTE LTD 6.875% 04/02/2039 UsD 841,441.16 034 2,372,247.18  0.95
1,580,000 LMIRT CAPITAL PTE LTD 7.250% 19/06/2024 UsD 1,643,547.84 0.66 Juina Kérea
1,050,000 LMIRT CAPITAL PTE LTD 7.500% 09/02/2026 usd 1,086,889.20 0.44
1,360,000 HEUNGKUK LIFE INSURANCE CO LTD FRN PERP  USD 1,380,392.37 055
1,000,000 MEDCO OAK TREE PTE LTD 7.375% 15/05/2026  USD 1,064,053.71 0.43
3,400,000 MEDCO PLATINUM ROAD PTE LTD 6.750% o 3523,195.36 40 800,000 TONGYANG LIFE INSURANCE CO FRN PERP UsD 845,643.51 034
30/01/2025 2,226,035.88 0.89
2,100,000 MODERNLAND OVERSEAS PTE LTD 6.950% UsD 968,895.48 0.39
13/04/2024 Japonsko
14,557,152.67 5.84
1,050,000 ASAHI MUTUAL LIFE INSURANCE CO FRN PERP  USD 1,070,542.37 0.43
Hongkong 1,000,000 SOFTBANK GROUP CORP 4.000% 06/07/2026 UsD 982,250.41 039
1,500,000 BANK OF EAST ASIA LTD/THE FRN PERP UsD 1,555,171.83 0.62 2,052,792.78  0.82
800,000 BANK OF EAST ASIA LTD/THE FRN PERP EMTN UsD 835,563.42 034 Spojené krafovstvo
2,000,000 CHONG HING BANK LTD FRN PERP EMTN usD 2,060,204.70 0.83 VEDANTA RESOURCES FINANCE Il PLC 13 8755%
4,000,000 FAR EAST HORIZON LTD FRN PERP EMTN Usp 4,010,445.12 1.60 L300.000 ) fo1/2024 S% o Uush 161667213 066
1,000,000 YANGO JUSTICE INTERNATIONAL LTD 7.500% UsD 782,318.12 0.31
15/04/2024 1,616,672.13 0.66
1,100,000 YANGO JUSTICE INTERNATIONAL LTD 7.500% UsD 715,047.31 0.29 .
17/02/2025 Sri Lanka
YANGO JUSTICE INTERNATIONAL LTD 8.250%
330,000 > 11172023 5 usb 370,934.37 015 1,600,000 SRILANKAN AIRLINES LTD 7.000% 25/06/2024 UsD 983,646.77 039
10,329,684.87 4.14 983,646.77 0.39
Filipiny
1,050,000 PETRON CORP FRN PERP UsD 1,049,226.53 0.42
1,500,000 PETRON CORP FRN PERP UsD 1,557,076.89 0.62

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Asian High Yield
(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

MnoiZstvo/ N&zov Mena Trhovd hodnota %
Nominélna v USD col
hodnota
Cina
1,200,000 WENS FOODSTUFFS GROUP €O LTD 3.258% Usb 982,084.48 0.39
29/10/2030

982,084.48 0.39

230,235,181.07 92.33

Celkové portfélio cennych papierov 230,235,181.07 92.33

Finanéné derivaty k 30/09/2021

Obdrzat Zaplatit Datum Zévazky  Nerealizovany
splatnosti v USD zisk alebo

(strata)

v USD

Menové forwardy

2,538,943.68 USD 2,150,000.00 EUR 29/10/2021 2,538,943.68 45,987.75
2,423,825.78 USD 2,061,441.41 EUR 19/10/2021 2,423,825.78 34,012.00
2,212,122.92 USD 2,973,003.92 SGD 19/10/2021 2,212,122.92 22,293.85

529,584.92 USD 723,315.51 AUD 19/10/2021 529,584.92 7,064.57

325,000.00 EUR 383,396.52 USD 29/10/2021 383,396.52 (6,554.34)
8,631,384.06 AUD 6,364,515.03 USD 19/10/2021 6,364,515.03 (129,236.34)
21,336,161.62 SGD 15,873,704.80 USD 19/10/2021 15,873,704.80 (158,102.59)
29,780,937.66 EUR 35,333,637.78 USD 19/10/2021 35,333,637.78 (808,817.14)

65,659,731.43 (993,352.24)

Finanéné derivaty spolu (993,352.24)

Suhrn ¢istych aktiv 30/09/2021

col
Celkové portfélio cennych papierov 230,235,181.07 92.33
Financné derivaty spolu (993,352.24) (0.40)
Hotovost v banke 14,479,610.92 5.81
Ostatné aktiva a pasiva 5,650,443.33 2.26
Celkové cisté aktiva 249,371,883.08 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Banking & Insurance

(Vyjadrené v USD)

Statistika . "
Pocet akcii
Cisté aktiva 30/09/2021 USD 53,153,855.59 | Capitalisationl (EUR) ggfgggg;; Z
30/09/2020 USD 38,135,412.45 30/09/2019 19
30/09/2019 USD 81,557,505.47
X . . . Capitalisation | (USD) 30/09/2021 91
*%
Cista hodnota aktiv na akciu 30/09/2020 %
Capitalisation | (EUR) 30/09/2021 EUR 10,830.93 30/09/2019 31,604
:g;ggggig 582 ;’igg;; Capitalisation P (EUR) 30/09/2021 777
T 30/09/2020 149
Capitalisation | (USD) 30/09/2021 USD 1,089.63 30/09/2019 358
:g?ggggig 3:3 ggzgg Capitalisation P (USD) 30/09/2021 14,486
: 30/09/2020 15,343
Capitalisation P (EUR) 30/09/2021 EUR 344.12 30/09/2019 18,608
:g;ggggig Etjz 253)2‘11; Capitalisation P Hedged (ii) (EUR) 30/09/2021 46,522
’ 30/09/2020 58,255
Capitalisation P (USD) 30/09/2021 USD 928.85 30/09/2019 71,299
zgfgg;ﬁgig 3:3 sggif Capitalisation R (USD) 30/09/2021 929
’ 30/09/2020 1,358
Capitalisation P Hedged (ii) (EUR) 30/09/2021 EUR 279.99 30/09/2019 1817
23;23;;8?3 E32 ;gg;i Capitalisation R Hedged (ii) (EUR) 30/09/2021 2,943
' 30/09/2020 3,860
Capitalisation R (USD) 30/09/2021 USD 281.26 30/09/2019 5373
:gjggggig 3:3 ;gi:z Capitalisation X (EUR) 30/09/2021 2,784
: 30/09/2020 1,732
Capitalisation R Hedged (ii) (EUR) 30/09/2021 EUR 272.14 30/09/2019 2,025
:gjggjigig Eﬁﬁ ;222? Capitalisation X (USD) 30/09/2021 11,647
: 30/09/2020 8,229
Capitalisation X (EUR) 30/09/2021 EUR 1,371.69 30/09/2019 9,916
;g;gg;ggig ESE 1 i;g;: Distribution P (USD) 30/09/2021 1,313
e 30/09/2020 1,420
Capitalisation X (USD) 30/09/2021 USD 839.28 30/09/2019 2,016
:gjggggig Bzg :22;; Distribution P Hedged (ii) (EUR) 30/09/2021 2,837
: 30/09/2020 3,364
Distribution P (USD) 30/09/2021 USD 3,518.12 30/09/2019 4144
:gjggggig 3:3 ;';giég Distribution R (USD) 30/09/2021 238
’ : 30/09/2020 1,231
Distribution P Hedged (ii) (EUR) 30/09/2021 EUR 998.52 30/09/2019 1323
30/09/2020 EUR 703.75
30/09/2019 EUR 860.90 Dividenda
Distribution R (USD) 30/09/2021 USD 266.90 Distribution P (USD) 14/12/2020 USD 23.10
30/09/2020 USD 185.39
30/09/2019 USD 219.84 Distribution P Hedged (ii) (EUR) 14/12/2020 EUR 6.30
Distribution R (USD) 14/12/2020 USD 3.25

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Banking & Insurance

(Vyjadrené v USD)
Statistika (pokracovanie)

Priebeiny poplatok v %*

Capitalisation | (EUR) 30/09/2021 0.81%
Capitalisation | (USD) 30/09/2021 0.81%
Capitalisation P (EUR) 30/09/2021 1.80%
Capitalisation P (USD) 30/09/2021 1.80%
Capitalisation P Hedged (ii) (EUR) 30/09/2021 1.82%
Capitalisation R (USD) 30/09/2021 1.05%
Capitalisation R Hedged (ii) (EUR) 30/09/2021 1.07%
Capitalisation X (EUR) 30/09/2021 2.30%
Capitalisation X (USD) 30/09/2021 2.30%
Distribution P (USD) 30/09/2021 1.80%
Distribution P Hedged (i) (EUR) 30/09/2021 1.82%
Distribution R (USD) 30/09/2021 1.04%
Obratovost portfdlia v %* 30/09/2021 65.68%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Banking & Insurance

(Vyjadrené v USD)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 52,516,656.99

Akcie 52,516,656.99
Hotovost v banke 648,847.25
Ostatné aktiva 4 628,756.30
Celkové aktiva 53,794,260.54
Beiné pasiva 4 (348,697.80)
Financné derivaty spolu 2 (291,707.15)

Menové forwardy (291,707.15)
Celkové pasiva (640,404.95)
Cisté aktiva na konci roka 53,153,855.59

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 1,107,718.21
Dividendy 1,102,900.16
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 4,818.05
Celkové vydavky (912,542.78)
Spravcovsky poplatok 5 (763,092.56)
Pevny servisny poplatok 6 (120,577.78)
Poplatky za dodato¢né funkcionality triedy akcii 7 (4,134.75)
Dan z upisovania 9 (24,634.48)
Bankové uroky (103.21)
Cisty prijem z investicii 195,175.43
Realizované zisky z investi¢éného portfélia 2 6,707,120.57
Realizované straty z investi¢ného portfdlia 2 (847,079.89)
Realizované zisky z finan¢nych derivatov 3,147.90
Realizované straty z finanénych derivatov (475,289.06)
Realizované zisky z prevodu mien 203,621.34
Realizované straty z prevodu mien (218,443.33)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 10,295,448.24
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (45,046.96)
finanénych derivatov
Vysledok operacii 15,818,654.24
Upisy 27,209,007.67
Spatné odkupy (27,950,585.96)
Distribucia (58,632.81)
Cisté aktiva na zatiatku roka 38,135,412.45
Cisté aktiva na konci roka 53,153,855.59

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Banking & Insurance

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 854 TMX GROUP LTD CAD 92,077.09 0.17
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 29,932 TORONTO-DOMINION BANK/THE CAD 1,981,132.89 ERES
inom regulovanom trhu 5,963,843.51 11.22
Spojené kralovstvo
Akcie 81,100 ABRDN PLC GBP 279,501.62 0.53
Spojené §taty americké 277,000 BARCLAYS PLC GBP 708,142.61 133
41,400 DIRECT LINE INSURANCE GROUP PLC GBP 161,659.61 0.30
209 AFFILIATED MANAGERS GROUP INC usp 31,577.81 0.06
3,800 HARGREAVES LANSDOWN PLC GBP 73,346.19 0.14
11,400 AGNC INVESTMENT CORP usb 179,778.00 0.34
1,200 INTERMEDIATE CAPITAL GROUP PLC GBP 33,088.51 0.06
8,700 ALLY FINANCIAL INC usb 444,135.00 0.84 70,300 M&G PLC aop 162,990.41 0.36
400 ARES MANAGEMENT CORP - A usb 29,532.00 0.06
28,600 PHOENIX GROUP HOLDINGS PLC GBP 248,961.49 0.47
800 ARTISAN PARTNERS ASSET MANAGEMENT INC-A  USD 39,136.00 0.07
71,800 PRUDENTIAL PLC GBP 1,408,607.71 2.65
68,844 BANK OF AMERICA CORP usb 2,922,427.80 5.49
10,700 ST JAMES'S PLACE PLC GBP 217,420.08 0.41
6,691 BERKSHIRE HATHAWAY INC - B usp 1,826,241.54 3.44 332371823  6.25
1,127 BLACKROCK INC- A usb 945,169.82 1.78 e .
3,000 BLACKSTONE INC usD 349,020.00 0.66 Australia
1,200 BLACKSTONE MORTGAGE TRUST INC - A usp 36,384.00 0.07 15,500 AUSTRALIA & NEW ZEALAND BANKING GROUP AU 31424105 0.59
2,810 CAPITAL ONE FINANCIAL CORP usD 455,135.70 0.86 LTD
12,409 CITIGROUP INC UsD 870,863.62 1.64 2,740 MACQUARIE GROUP LTD AUD 359,149.10 0.68
3,800 CITIZENS FINANCIAL GROUP INC usb 178,524.00 0.34 162,800 MEDIBANK PVT LTD AUD 420,922.11 0.79
1,331 ERIE INDEMNITY CO - A Usb 237,477.02 0.45 85,700 NATIONAL AUSTRALIA BANK LTD AUD 1,717,698.21 3.23
265 EVERCORE INC - A usD 35,422.55 0.07 2,812,010.47 5.29
16,625 FIDELITY NATIONAL FINANCIAL INC usD 753,777.50 1.42
Japonsko
3,778 GLOBE LIFE INC usb 336,355.34 0.63
400 HOULIHAN LOKEY INC - A usD 36,840.00 0.07 19,800 ORIX CORP Iy 373,324.02 0.70
19,153 JPMORGAN CHASE & CO Usb 3,135,154.57 5.89 42,900 SUMITOMO MITSUI FINANCIAL GROUP INC PY 1,511,932.77 2.85
3,300 KKR & CO INC usb 200,904.00 0.38 1,885,256.79 3.55
285 LPL FINANCIAL HOLDINGS INC usp 44,676.60 0.08 .
Francuzsko
10,779 MARSH & MCLENNAN COS INC usp 1,632,263.97 3.07
2,200 MGIC INVESTMENT CORP usD 32,912.00 0.06 18,700 AXASA EUR 521,978.90 0.98
5,655 MOODY'S CORP usD 2,008,147.05 3.78 11,900 BNP PARIBAS SA EUR 764,601.02 1.44
10,600 MORGAN STANLEY ) 1,031,486.00 1.94 12,800 CREDIT AGRICOLE SA EUR 177,213.65 0.33
600 ONEMAIN HOLDINGS INC - A usb 33,198.00 0.06 2,800 SOCIETE GENERALE SA EUR 88,249.41 0.17
600 PENNYMAC FINANCIAL SERVICES INC usD 36,678.00 0.07 1,552,042.98 2.92
9,670 PNC FINANCIAL SERVICES GROUP INC/THE usp 1,891,838.80 3.56 Euornixs
Svajciarsko
225 PRIMERICA INC usb 34,566.75 0.07
20,673 PROGRESSIVE CORP/THE Usb 1,868,632.47 3.51 216 PARTNERS GROUP HOLDING AG CHF 339,565.85 0.64
1,800 RADIAN GROUP INC usb 40,896.00 0.08 64,400 UBS GROUP AG - REG CHF 1,035,536.26 1.94
5,863 RAYMOND JAMES FINANCIAL INC usD 541,037.64 1.02 300 VONTOBEL HOLDING AG - REG CHF 25,325.62 0.05
6,369 S&P GLOBAL INC usD 2,706,124.41 5.09 1,400,427.73 2.63
1,600 STARWOOD PROPERTY TRUST INC usb 39,056.00 0.07 .
Singapur
558 SVB FINANCIAL GROUP usb 360,959.04 0.68
16,800 SYNCHRONY FINANCIAL usb 821,184.00 1.53 18,000 DBS GROUP HOLDINGS LTD SGD 400,806.77 0.75
1,833 T ROWE PRICE GROUP INC Usb 360,551.10 0.68 42,700 OVERSEA-CHINESE BANKING CORP LTD SGD 360,627.70 0.68
4,800 TRUIST FINANCIAL CORP usD 281,520.00 0.53 21,206 UNITED OVERSEAS BANK LTD SGD 402,580.43 0.76
12,707 US BANCORP usD 755,304.08 1.42 1,164,014.90 2.19
2,663 VOYA FINANCIAL INC usp 163,481.57 0.31
Nemecko
700 WEBSTER FINANCIAL CORP usb 38,122.00 0.07
342 WESTERN ALLIANCE BANCORP usD 37,216.44 0.07 1,837 ALLIANZ SE - REG EUR 414,812.63 0.78
2,690 MUENCHENER EUR 738,553.62 1.39
27,803,708.19  52.31 RUECKVERSICHERUNGSGESELLSCHAFT AG IN
Kanada MUENCHEN - REG
1,153,366.25  2.17
3,900 BANK OF MONTREAL CAD 389,276.55 0.73 3
454 BROOKFIELD ASSET MANAGEMENT INC - A cAD 2432252 0.05 Finsko
3,906 CANADIAN IMPERIAL BANK OF COMMERCE CAD 434,736.55 0.82 20,000 SAMPO OYJ - A EUR 994,610.87 1.87
12,000 MANULIFE FINANCIAL CORP CAD 230,935.00 0.43 994,610.87 1.87
18,600 NATIONAL BANK OF CANADA CAD 1,428,273.28 2.69 L.
4,200 ONEX CORP cAD 20685282 0.56 Svédsko
7,970 ROYAL BANK OF CANADA CAD 792,879.27 1.49 800 AVANZA BANK HOLDING AB SEK 28,310.98 0.05
5,700 SUN LIFE FINANCIAL INC CAD 293,357.54 0.55 6,800 INDUSTRIVARDEN AB - A SEK 218,568.79 0.41

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Banking & Insurance

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col
hodnota
12,100 KINNEVIK AB - B SEK 427,581.14 0.81
2,100 NORDNET AB PUBL SEK 37,782.26 0.07
7,700 SWEDBANK AB -A SEK 156,049.86 0.29
868,293.03 1.63
Holandsko
33,900 AEGON NV EUR 175,501.30 0.33
700 ASR NEDERLAND NV EUR 32,061.19 0.06
6,500 EXOR NV EUR 549,319.11 1.03
756,881.60 1.42
Rakusko
11,400 ERSTE GROUP BANK AG EUR 502,849.85 0.95
8,800 RAIFFEISEN BANK INTERNATIONAL AG EUR 231,307.87 0.44
734,157.72 1.39
irsko
2,126 AONPLC-A usb 607,547.02 1.14
607,547.02 1.14
Taliansko
15,100 ASSICURAZIONI GENERALI SPA EUR 321,827.66 0.61
900 BANCA GENERALI SPA EUR 39,531.78 0.07
6,300 FINECOBANK BANCA FINECO SPA EUR 114,412.70 0.22
6,300 MEDIOBANCA BANCA DI CREDITO FINANZIARIO  EyR 76,226.46 014
SPA
551,998.60 1.04
Bermudy
1,500 ATHENE HOLDING LTD - A usb 103,305.00 0.19
54 BROOKFIELD ASSET MANAGEMENT CAD 2,992.30 0.01
REINSURANCE PARTNERS LTD - A
400 BROOKFIELD ASSET MANAGEMENT Usp 22,224.00 0.04
REINSURANCE PARTNERS LTD - A
14,600 INVESCO LTD usb 352,006.00 0.66
480,527.30 0.90
Hongkong
13,300 HANG SENG BANK LTD HKD 227,574.81 0.43
227,574.81 0.43
Nérsko
6,800 DNB BANK ASA NOK 155,759.09 0.30
155,759.09  0.30
Spanielsko
3,200 BANCO BILBAO VIZCAYA ARGENTARIA SA EUR 21,202.29 0.04
4,000 BANKINTER SA EUR 23,494.23 0.04
44,696.52  0.08
Dansko
700 TOPDANMARK AS DKK 36,221.38 0.07
36,221.38  0.07
52,516,656.99 98.80
Celkové portfélio cennych papierov 52,516,656.99 98.80

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

Finanéné derivaty k 30/09/2021

NN (L)

Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v USD zisk alebo
(strata)
v UsD
Menové forwardy

435,902.41 CAD 292,728.60 EUR 19/10/2021 344,813.31 4,716.88
1,111,868.27 EUR 954,218.33 GBP 19/10/2021 1,312,299.53 2,335.74
25,849.23 USD 22,012.38 EUR 19/10/2021 25,849.23 330.44
29,560,643.00 JPY 228,427.83 EUR 19/10/2021 269,580.35 152.91
167,943.68 SEK 16,479.05 EUR 19/10/2021 19,203.00 94.85
24,612.87 CHF 22,693.70 EUR 19/10/2021 26,519.63 86.16
25,853.53 EUR 192,182.81 DKK 19/10/2021 30,518.80 10.36
5,753.23 EUR 21,821.41 IS 19/10/2021 6,791.40 (94.85)
52,747.55 GBP 61,449.12 EUR 19/10/2021 72,105.90 (113.99)
45,673.97 EUR 469,171.33 NOK 19/10/2021 53,915.84 (791.38)
73,405.38 EUR 675,973.73 HKD 19/10/2021 86,732.06 (1,740.14)
288,347.92 EUR 2,940,029.02 SEK 19/10/2021 340,437.54 (1,816.88)
469,429.36 EUR 509,257.31 CHF 19/10/2021 553,698.17 (1,920.32)
898,187.43 EUR 1,446,784.33 AUD 19/10/2021 1,060,529.09 (3,889.45)
369,158.01 EUR 588,291.68 SGD 19/10/2021 435,772.57 (5,356.55)
831,091.72 EUR 108,351,328.00 JPY 19/10/2021 981,139.89 (7,731.48)
2,136,083.72 EUR 3,184,003.89 CAD 19/10/2021 2,521,539.99 (36,913.97)
9,430,340.25 EUR 11,171,589.15 USD 19/10/2021 11,171,589.15 (239,065.48)
19,313,035.45 (291,707.15)
Financné derivaty spolu (291,707.15)

Suhrn ¢istych aktiv 30/09/2021
%
col
Celkové portfélio cennych papierov 52,516,656.99 98.80
Financné derivaty spolu (291,707.15) (0.55)
Hotovost v banke 648,847.25 1.22
Ostatné aktiva a pasiva 280,058.50 0.53
Celkové cisté aktiva 53,153,855.59 100.00




NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Belgian Government Bond

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 26,530,454.62
30/09/2020 EUR 31,352,167.76
30/09/2019 EUR 33,883,060.64
Cista hodnota aktiv na akciu**
Capitalisation P (EUR) 30/09/2021 EUR 1,575.86
30/09/2020 EUR 1,647.35
30/09/2019 EUR 1,652.57
Capitalisation R (EUR) 30/09/2021 EUR 1,589.69
30/09/2020 EUR 1,657.83
30/09/2019 EUR 1,659.10
Distribution P (EUR) 30/09/2021 EUR 2,114.88
30/09/2020 EUR 2,210.81
30/09/2019 EUR 2,217.80
Distribution R (EUR) 30/09/2021 EUR 2,133.40
30/09/2020 EUR 2,224.84
30/09/2019 EUR 2,226.54
Pocet akcii
Capitalisation P (EUR) 30/09/2021 10,163
30/09/2020 11,527
30/09/2019 12,222
Capitalisation R (EUR) 30/09/2021 482
30/09/2020 383
30/09/2019 383
Distribution P (EUR) 30/09/2021 4,302
30/09/2020 4,996
30/09/2019 5,564
Distribution R (EUR) 30/09/2021 305
30/09/2020 307
30/09/2019 319
Priebeiny poplatok v %*
Capitalisation P (EUR) 30/09/2021 0.80%
Capitalisation R (EUR) 30/09/2021 0.56%
Distribution P (EUR) 30/09/2021 0.80%
Distribution R (EUR) 30/09/2021 0.56%
Obratovost portfélia v %* 30/09/2021 9.41%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Belgian Government Bond

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 25,984,047.45

Dlhopisy a ostatné dlZzobné nastroje 25,984,047.45
Hotovost v banke 343,361.74
Ostatné aktiva 4 324,864.61
Celkové aktiva 26,652,273.80
Beiné pasiva 4 (121,819.18)
Celkové pasiva (121,819.18)
Cisté aktiva na konci roka 26,530,454.62

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 389,620.50
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 389,620.50

Celkové vydavky (230,784.33)
Spravcovsky poplatok 5 (170,385.40)
Pevny servisny poplatok 6 (43,463.90)
Dan z upisovania 9 (14,151.02)
Bankové uroky (2,784.01)

Cisty prijem z investicii 158,836.17
Realizované zisky z investi¢ného portfélia 2 638,101.61
Realizované straty z investi¢ného portfdlia 2 (2,085.62)
Realizované zisky z finanénych derivatov 126,396.60
Realizované straty z finan¢nych derivatov (144,624.25)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (2,055,684.01)
investi¢ného portfdlia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (1,724.52)
finanénych derivatov

Vysledok operacii (1,280,784.02)

Upisy 374,209.60

Spatné odkupy (3,915,138.72)

Cisté aktiva na zatiatku roka 31,352,167.76

Cisté aktiva na konci roka 26,530,454.62

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Belgian Government Bond

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 Suhrn éistych aktiv 30/09/2021
%
MnoiZstvo/ N&zov Mena Trhovéd hodnota % col
Nominalna VEUR Col Celkové portfdlio cennych papierov 25,984,047.45 97.94
hodnota "
Hotovost v banke 343,361.74 1.29
Prevoditelné cenné papiere a nastroje pefiazného trhu zaradené na Ostatné aktiva a pasiva 203,045.43 0.77
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na Celkové cisté aktiva 26,530,454.62 100.00
inom regulovanom trhu
Dlhopisy a ostatné dlZzobné nastroje
Belgicko
540,000 BELGIUM GOVERNMENT BOND ZCP 22/10/2027 EUR 551,104.08 2.08
990,000 BELGIUM GOVERNMENT BOND 0.100% EUR 1,001,994.29 378
22/06/2030
391,000 BELGIUM GOVERNMENT BOND 0.200% EUR 398,149.88 150
22/10/2023
210,000 BELGIUM GOVERNMENT BOND 0.650% EUR 174,311.88 0.66
22/06/2071
1,265,000 BELGIUM GOVERNMENT BOND 0.800% EUR 1,330,655.18 5.02
22/06/2025
513,000 BELGIUM GOVERNMENT BOND 0.800% EUR 548,195.58 2.07
22/06/2027
1,065,399 BELGIUM GOVERNMENT BOND 0.800% EUR 1,142,730.81 431
22/06/2028
1,347,000 BELGIUM GOVERNMENT BOND 0.900% EUR 1,457,502.91 548
22/06/2029
900,000 BELGIUM GOVERNMENT BOND 1.000% EUR 963,433.16 3.63
22/06/2026
1,183,000 BELGIUM GOVERNMENT BOND 1.000% EUR 1,292,168.32 4.87
22/06/2031
219,000 BELGIUM GOVERNMENT BOND 1.250% EUR 246,199.12 0.93
22/04/2033
504,618 BELGIUM GOVERNMENT BOND 1.450% EUR 580,344.28 2.19
22/06/2037
780,000 BELGIUM GOVERNMENT BOND 1.600% EUR 917,934.28 3.46
22/06/2047
445,000 BELGIUM GOVERNMENT BOND 1.700% EUR 535,565.03 2.02
22/06/2050
546,794 BELGIUM GOVERNMENT BOND 1.900% EUR 669,020.82 252
22/06/2038
507,000 BELGIUM GOVERNMENT BOND 2.150% EUR 708,554.85 2.67
22/06/2066
830,000 BELGIUM GOVERNMENT BOND 2.250% EUR 872,357.06 3.29
22/06/2023
360,000 BELGIUM GOVERNMENT BOND 2.250% EUR 499,133.83 1.88
22/06/2057
930,000 BELGIUM GOVERNMENT BOND 2.600% EUR 1,013,291.80 3.82
22/06/2024
720,000 BELGIUM GOVERNMENT BOND 3.000% EUR 965,761.88 364
22/06/2034
690,000 BELGIUM GOVERNMENT BOND 3.750% EUR 1,139,697.05 4.30
22/06/2045
656,000 BELGIUM GOVERNMENT BOND 4.000% EUR 924,549.33 3.48
28/03/2032
1,110,000 BELGIUM GOVERNMENT BOND 4.250% EUR 1,850,514.54 6.98
28/03/2041
973,000 BELGIUM GOVERNMENT BOND 4.250% EUR 1,020,544.23 3.85
28/09/2022
720,000 BELGIUM GOVERNMENT BOND 4.500% EUR 885,081.07 334
28/03/2026
1,420,000 BELGIUM GOVERNMENT BOND 5.000% EUR 2,305,703.33 8.68
28/03/2035
1,436,000 BELGIUM GOVERNMENT BOND 5.500% EUR 1,989,548.86 7.49
28/03/2028
25,984,047.45 97.94
25,984,047.45 97.94
Celkové portfélio cennych papierov 25,984,047.45 97.94

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Climate & Environment

(Vyjadrené v EUR)
Statistika
Cisté aktiva(1) 30/09/2021 EUR 218,692,695.21 Distribution N (EUR) 30/09/2021 EUR 64.36
30/09/2020 EUR 76,484,270.81 30/09/2020 EUR -
30/09/2019 USD 52,163,176.31 30/09/2019 EUR -
Cista hodnota aktiv na akciu** Distribution P (EUR) 30/09/2021 EUR 373.58
30/09/2020 EUR 291.27
Capitalisation | (EUR) 30/09/2021 EUR 9,565.91 30/09/2019 EUR -
30/09/2020 EUR 7,385.05
30/09/2019 EUR 6,165.96 Distribution P (USD) 30/09/2021 USD 6,337.56
30/09/2020 USD 4,999.73
Capitalisation | (USD) 30/09/2021 USD 1,946.28 30/09/2019 USD 3,987.96
30/09/2020 USD 1,520.19
30/09/2019 USD 1,180.08 Distribution P Hedged (ii) (EUR) 30/09/2021 EUR 2,062.52
30/09/2020 EUR 1,650.17
Capitalisation P (EUR) 30/09/2021 EUR 371.92 30/09/2019 EUR 1,369.31
30/09/2020 EUR 289.98
30/09/2019 EUR 244.54 Distribution R (EUR) 30/09/2021 EUR 378.70
30/09/2020 EUR 293.06
Capitalisation P (USD) 30/09/2021 USD 1,658.17 30/09/2019 EUR -
30/09/2020 USD 1,308.16
30/09/2019 USD 1,025.72 Distribution R (USD) 30/09/2021 USD 329.24
30/09/2020 USD 257.80
Capitalisation P Hedged (ii) (EUR) 30/09/2021 EUR 662.97 30/09/2019 USD 250.53
30/09/2020 EUR 530.18
30/09/2019 EUR 432.18 Potet akeii
Capitalisation R (EUR) 30/09/2021 EUR 378.72 Capitalisation | (EUR) 30/09/2021 647
30/09/2020 EUR 293.08 30/09/2020 201
30/09/2019 EUR - 30/09/2019 1,416
Capitalisation R (USD) 30/09/2021 USD 343.43 Capitalisation | (USD) 30/09/2021 224
30/09/2020 USD 268.92 30/09/2020 357
30/09/2019 USD 209.24 30/09/2019 25
Capitalisation R Hedged (ii) (EUR) 30/09/2021 EUR 341.00 Capitalisation P (EUR) 30/09/2021 66,233
30/09/2020 EUR 270.72 30/09/2020 76,997
30/09/2019 EUR 218.99 30/09/2019 194
Capitalisation X (EUR) 30/09/2021 EUR 2,121.64 Capitalisation P (USD) 30/09/2021 13,051
30/09/2020 EUR 1,662.41 30/09/2020 10,973
30/09/2019 EUR 1,408.79 30/09/2019 9,054
Capitalisation X (HUF) 30/09/2021 HUF 101,340.90 Capitalisation P Hedged (ii) (EUR) 30/09/2021 6,674
30/09/2020 HUF 80,295.43 30/09/2020 8,012
30/09/2019 HUF 62,761.83 30/09/2019 10,718
Capitalisation X (USD) 30/09/2021 USD 1,496.80 Capitalisation R (EUR) 30/09/2021 1,675
30/09/2020 USD 1,186.59 30/09/2020 1,330
30/09/2019 USD 934.81 30/09/2019 R
Capitalisation X Hedged (i) (CZK) 30/09/2021 CzZK 9,713.63 Capitalisation R (USD) 30/09/2021 3,093
30/09/2020 CzZK 7,585.91 30/09/2020 1,252
30/09/2019 CzZK 6,400.36 30/09/2019 2,596
Capitalisation Y (USD) 30/09/2021 USD 366.60 Capitalisation R Hedged (ii) (EUR) 30/09/2021 3,237
30/09/2020 USD 293.60 30/09/2020 522
30/09/2019 USD 233.64 30/09/2019 1,027

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su G¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

PriebeZné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

(1) K 1. decembru 2019 zmenil podfond NN (L) Climate & Environment svoju referenéni menu z USD na EUR.

** Oficidlna celkova hodnota €istych aktiv na akciu popr. zahffiajica kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Climate & Environment

(Vyjadrené v EUR)
Statistika (pokracovanie)
Capitalisation P Hedged (ii) (EUR) 30/09/2021 1.82%
Pocet akcii Capitalisation R (EUR) 30/09/2021 1.05%
Capitalisation X (EUR) 30/09/2021 5534 | Capitalisation R (USD) 30/09/2021 1.05%
30/09/2020 2,589
30/09/2019 709 Capitalisation R Hedged (ii) (EUR) 30/09/2021 1.07%
Capitalisation X (HUF) 30/09/2021 2,280 Capitalisation X (EUR) 30/09/2021 2.30%
30/09/2020 281
30/09/2019 565 | Capitalisation X (HUF) 30/09/2021 2.30%
Capitalisation X (USD) 30/09/2021 25411 | capitalisation X (USD) 30/09/2021 2.30%
30/09/2020 13,606
30/09/2019 19,187 | (apitalisation X Hedged (i) (CZK) 30/09/2021 2.32%
Capitalisation X Hedged (i) (CZK) 30/09/2021 56,300 Capitalisation Y (USD) 30/09/2021 3.30%
30/09/2020 11,073
30/09/2019 7,067 | Distribution N (EUR) 30/09/2021 0.83%
Capitalisation Y (USD) 30/09/2021 110,689 | pistribution P (EUR) 30/09/2021 1.80%
30/09/2020 10,610
30/09/2019 15981 | pistribution P (USD) 30/09/2021 1.80%
Distribution N (EUR) 30/09/2021 753495 | pistribution P Hedged (i) (EUR) 30/09/2021 1.82%
30/09/2020 R
30/09/2019 © | Distribution R (EUR) 30/09/2021 1.05%
Distribution P (EUR) 30/09/2021 20,387 | pistribution R (USD) 30/09/2021 1.05%
30/09/2020 26,399
30/09/2019 -
Obratovost portfélia v %* 30/09/2021 (148.54%)
Distribution P (USD) 30/09/2021 460
30/09/2020 487
30/09/2019 354
Distribution P Hedged (ii) (EUR) 30/09/2021 397
30/09/2020 465
30/09/2019 673
Distribution R (EUR) 30/09/2021 744
30/09/2020 788
30/09/2019 -
Distribution R (USD) 30/09/2021 772
30/09/2020 1,126
30/09/2019 1,131
Priebeiny poplatok v %*
Capitalisation | (EUR) 30/09/2021 0.81%
Capitalisation | (USD) 30/09/2021 0.81%
Capitalisation P (EUR) 30/09/2021 1.80%
Capitalisation P (USD) 30/09/2021 1.80%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

(1) K 1. decembru 2019 zmenil podfond NN (L) Climate & Environment svoju referenéni menu z USD na EUR.

** Oficidlna celkova hodnota €istych aktiv na akciu popr. zahffiajica kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Climate & Environment

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 212,695,462.48

Akcie 212,695,462.48
Hotovost v banke 6,847,347.22
Ostatné aktiva 4 2,609,924.01
Celkové aktiva 222,152,733.71
Beiné pasiva 4 (3,413,820.01)
Financné derivaty spolu 2 (46,218.49)

Menové forwardy (46,218.49)
Celkové pasiva (3,460,038.50)
Cisté aktiva na konci roka 218,692,695.21

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 1,987,787.38
Dividendy 1,800,036.75
Ostatné prijmy 10 187,750.63

Celkové vydavky (3,924,457.62)
Spravcovsky poplatok 5 (2,913,784.76)
Pevny servisny poplatok 6 (872,098.61)
Poplatky za dodatoéné funkcionality triedy akcii 7 (3,439.60)
Dan z upisovania 9 (101,045.05)
Bankové uroky (22,901.47)
Ostatné naklady 11 (11,188.13)

Cista strata z investicii (1,936,670.24)
Realizované zisky z investi¢éného portfdlia 2 13,048,752.19
Realizované straty z investi¢ného portfélia 2 (1,604,203.10)
Realizované zisky z finanénych derivatov 354,258.63
Realizované straty z finan¢nych derivatov (1,274.71)
Realizované zisky z prevodu mien 1,600,681.66
Realizované straty z prevodu mien (1,576,308.36)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 34,244,345.97
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 70,916.69
finanénych derivatov

Vysledok operacii 44,200,498.73

Upisy 313,505,668.10

Spatné odkupy (215,497,742.43)

Cisté aktiva na zaciatku roka 76,484,270.81

Cisté aktiva na konci roka 218,692,695.21

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Climate & Environment

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna vEUR col Nominalna vEUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na Svédsko
zoznam oficialne kétovanych cennych papierov a/alebo obchodované na 120,000 ATLAS COPCO AB - A SEK 629876386 288
inom regulovanom trhu 6,298,763.86  2.88
. Spanielsko
Akcie
Sootend 53 - 272,500 SIEMENS GAMESA RENEWABLE ENERGY SA EUR 6,000,450.00 2.74
ojené Staty americké
pol v 6,000,450.00 2.74
70,000 AMERICAN WATER WORKS CO INC usb 10,209,931.40 4.67
Holandsko
32,000 ANSYS INC usb 9,400,232.97 430
40,000 DANAHER CORP usb 10,507,442.08 4.80 62,000 ALFEN BEHEER BV EUR 5,642,000.00 2.58
21,000 ECOLAB INC usb 3,780,163.08 1.73 5,642,000.00 2.58
43,000 IDEX CORP usb 7,678,372.66 3.51
Japonsko
46,500 KADANT INC usb 8,189,007.29 3.74
29,500 MICROSOFT CORP usb 7,176,012.77 3.28 27,030 DAIKIN INDUSTRIES LTD IPY 5,097,721.11 2.33
38,000 SOLAREDGE TECHNOLOGIES INC usD 8,696,112.86 3.98 5,097,721.11 2.33
20,000 VERISK ANALYTICS INC - A usD 3,456,059.36 1.58
Nemecko
40,500 WATTS WATER TECHNOLOGIES INC - A usb 5,873,976.44 2.69
50,000 XYLEM INC/NY usD 5,335,864.36 244 53,000 HELLOFRESH SE EUR 4,237,880.00 1.94
13,000 ZOETISINC- A usD 2,177,678.07 1.00 4,237,880.00 1.94
82,480,853.34 37.72 Luxembursko
Irsko 51,500 BEFESA SA EUR 3,303,850.00 155
27,000 ACCENTURE PLC-A usD 7,453,160.19 3.41 3,393,850.00 1.55
2,500 KINGSPAN GROUP PLC EUR 215,000.00 0.10
65,000 KINGSPAN GROUP PLC EUR 5,590,000.00 2.55 212,695,462.48 97.26
52,000 TRANE TECHNOLOGIES PLC usb 7,746,494.67 3.54
21,004,654.86  9.60 Celkové portfélio cennych papierov 212,695,462.48 97.26
Nérsko
400,000 ADEVINTA ASA - B NOK 5,930,749.77 2.71 Financné denvaty k 30/09/2021
58,000 SALMAR ASA NOK 3,334,346.60 1.52
160,000 TOMRA SYSTEMS ASA NOK 7,232,351.65 331 Obdrzat Zaplatit Datum Zavazky  Nerealizovany
16,497,448.02 7.54 splatnosti v EUR zisk alebo
Franctizsko (strata)
v EUR
49,000 LEGRAND SA EUR 4,545,240.00 2.08
60,000 SCHNEIDER ELECTRIC SE EUR 8,634,000.00 3.95
13,179,240.00  6.03 Menové forwardy
Dénsko 577,280,313.41 CzZK 22,713,421.87 EUR 19/10/2021 22,713,421.87 46,324.10
41,700 CHR HANSEN HOLDING AS KK 2,940,782.50 134 198,068.19 USD 169,381.49 EUR 19/10/2021 169,381.49 1,471.23
265,000 VESTAS WIND SYSTEMS AS DKK 9,176,715.64 4.20 879,320.72 NOK 86,420.87 EUR 19/10/2021 86,420.87 460.69
12,117,498.14  5.54 338,672.54 EUR 290,907.20 GBP 19/10/2021 338,672.54 317.87
Kanada 529,328.41 EUR 3,934,932.95 DKK 19/10/2021 529,328.41 161.62
160,000 DESCARTES SYSTEMS GROUP INC CAD 11,235,405.36 5.14 28,703.87 CAD 19,407.36 EUR 19/10/2021 19,407.36 136.55
11,235,405.36  5.14 328,107.15 SEK 32,234.08 EUR 19/10/2021 32,234.08 120.45
Spojené kralovstvo 30,876.61 GBP 35,830.80 EUR 19/10/2021 35,830.80 81.85
310,000 HALMA PLC GBP 10,249,995.67 4.69 11,350.05 CHF 10,470.38 EUR 19/10/2021 10,470.38 28.93
10,249,995.67  4.69 1,449.65 EUR 2,335.96 AUD 19/10/2021 1,449.65 (5.97)
Faerské ostrovy 1,151,567.40 DKK 154,890.41 EUR 19/10/2021 154,890.41 (28.50)
125,000 BAKKAFROST P/F NOK 8,945,547.57 4.09 3,652,157.00 JPY 28,276.67 EUR 19/10/2021 28,276.67 (38.57)
8,945,547.57  4.09 200,677.96 EUR 218,222.76 CHF 19/10/2021 200,677.96 (1,188.02)
Svajciarsko 215,705.64 EUR 2,200,725.76 SEK 19/10/2021 215,705.64 (1,307.16)
23,000 SIKA AG - REG CHF 6,314,154.55 2.89 181,378.39 EUR 23,650,896.00 JPY 19/10/2021 181,378.39 (1,487.86)
6,314,154.55  2.89 342,042.48 EUR 509,951.38 CAD 19/10/2021 342,042.48 (5,173.59)
1,117,051.72 EUR 28,516,565.47 CZK 19/10/2021 1,117,051.72 (7,237.07)

(1) K 1. decembru 2019 zmenil podfond NN (L) Climate & Environment svoju referenént menu z USD na EUR.

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.




Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Climate & Environment

(Vyjadrené v EUR)

Finanéné derivaty k 30/09/2021 (pokra¢ovanie)
Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v EUR zisk alebo
(strata)
vEUR
832,143.93 EUR 8,547,934.75 NOK 19/10/2021 832,143.93 (12,437.46)
3,038,210.55 EUR 3,599,170.55 USD 19/10/2021 3,038,210.55 (66,417.58)
30,046,995.20 (46,218.49)
Finanéné derivaty spolu (46,218.49)

Suhrn &istych aktiv 30/09/2021

%
ol
Celkové portfélio cennych papierov 212,695,462.48 97.26
Financné derivaty spolu (46,218.49) (0.02)
Hotovost v banke 6,847,347.22 3.13
Ostatné aktiva a pasiva (803,896.00) (0.37)
Celkové cisté aktiva 218,692,695.21 100.00

(1) K 1. decembru 2019 zmenil podfond NN (L) Climate & Environment svoju referenént menu z USD na EUR.

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Commodity Enhanced

(Vyjadrené v USD)

Statistika
Cisté aktiva 30/09/2021 USD 196,340,104.45 Pocet akcii
30/09/2020 USD 179,481,656.31
30/09/2019 USD 225,295,082.67 Capitalisation | Hedged (i) (EUR) 30/09/2021 2,767
30/09/2020 774
Cista hodnota aktiv na akciu** 30/09/2019 1,717
Capitalisation | (USD) 30/09/2021 USD 4,585.51 Capitalisation | Hedged (i) (GBP) 30/09/2021 100,784
30/09/2020 USD 3,267.90 30/09/2020 -
30/09/2019 USD 3,288.18 30/09/2019 -
Capitalisation | Hedged (i) (EUR) 30/09/2021 EUR 3,151.21 Capitalisation | Hedged (i) (PLN) 30/09/2021 18,577
30/09/2020 EUR 2,273.25 30/09/2020 133
30/09/2019 EUR 2,343.26 30/09/2019 -
Capitalisation | Hedged (i) (GBP) 30/09/2021 GBP 109.81 Capitalisation N Hedged (i) (EUR) 30/09/2021 11,597
30/09/2020 GBP - 30/09/2020 9,889
30/09/2019 GBP - 30/09/2019 10,374
Capitalisation | Hedged (i) (PLN) 30/09/2021 PLN 26,965.05 Capitalisation O Hedged (i) (EUR) 30/09/2021 16,787
30/09/2020 PLN 19,322.13 30/09/2020 19,567
30/09/2019 PLN - 30/09/2019 75,363
Capitalisation N Hedged (i) (EUR) 30/09/2021 EUR 169.21 Capitalisation P Hedged (i) (EUR) 30/09/2021 11,084
30/09/2020 EUR 122.29 30/09/2020 14,096
30/09/2019 EUR 126.46 30/09/2019 15,731
Capitalisation O Hedged (i) (EUR) 30/09/2021 EUR 170.89 Capitalisation X (USD) 30/09/2021 43,681
30/09/2020 EUR 123.08 30/09/2020 1,479
30/09/2019 EUR 126.78 30/09/2019 1,225
Capitalisation P Hedged (i) (EUR) 30/09/2021 EUR 162.44 Capitalisation X Hedged (i) (CZK) 30/09/2021 1,321,691
30/09/2020 EUR 117.94 30/09/2020 1,194,304
30/09/2019 EUR 122.28 30/09/2019 815,072
Capitalisation X (USD) 30/09/2021 USD 171.61 Capitalisation Z Hedged (i) (EUR) 30/09/2021 809
30/09/2020 USD 123.55 30/09/2020 944
30/09/2019 USD 125.49 30/09/2019 998
Capitalisation X Hedged (i) (CZK) 30/09/2021 CZK 268.30 Capitalisation Zz Hedged (i) (EUR) 30/09/2021 979
30/09/2020 CzK 194.32 30/09/2020 2,897
30/09/2019 CzZK 202.45 30/09/2019 17,084
Capitalisation Z Hedged (i) (EUR) 30/09/2021 EUR 5,644.11
30/09/2020 EUR 4,044.12
30/09/2019 EUR 4,143.98
Capitalisation Zz Hedged (i) (EUR) 30/09/2021 EUR 6,306.32
30/09/2020 EUR 4,521.01
30/09/2019 EUR 4,624.52
Pocet akcii
Capitalisation | (USD) 30/09/2021 288
30/09/2020 42,992
30/09/2019 33,210

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su G¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

PriebeZné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Commodity Enhanced

(Vyjadrené v USD)
Statistika (pokracovanie)

Priebeiny poplatok v %*

Capitalisation | (USD) 30/09/2021 0.71%
Capitalisation | Hedged (i) (EUR) 30/09/2021 0.73%
Capitalisation | Hedged (i) (GBP) 30/09/2021 0.73%
Capitalisation | Hedged (i) (PLN) 30/09/2021 0.73%
Capitalisation N Hedged (i) (EUR) 30/09/2021 0.87%
Capitalisation O Hedged (i) (EUR) 30/09/2021 0.67%
Capitalisation P Hedged (i) (EUR) 30/09/2021 1.37%
Capitalisation X (USD) 30/09/2021 1.65%
Capitalisation X Hedged (i) (CZK) 30/09/2021 1.67%
Capitalisation Z Hedged (i) (EUR) 30/09/2021 0.23%
Capitalisation Zz Hedged (i) (EUR) 30/09/2021 0.01%
Obratovost portfélia v %* 30/09/2021 (197.15%)

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Commodity Enhanced

(Vyjadrené v USD)
Uctovna zavierka
Vykaz &istych aktiv k 30/09/2021
Poznamky
Celkové portfélio cennych papierov 2 163,466,904.62
Nastroje pefiazného trhu 163,466,904.62
Financné derivaty spolu 2 7,848,665.08
Komoditné swapy 4,054,363.37
Swapy na celkovy vynos 3,794,301.71
Hotovost v banke 27,018,116.44
Ostatné aktiva 4,15 29,965,702.20
Celkové aktiva 228,299,388.34
BeZné pasiva 4,15 (25,330,747.00)
Finan¢né derivaty spolu 2 (6,628,536.89)
Menové forwardy (6,628,536.89)
Celkové pasiva (31,959,283.89)
Cisté aktiva na konci roka 196,340,104.45

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 299,593.22
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 281,532.54
Bankové uroky 18,060.68

Celkové vydavky (1,461,912.15)
Spravcovsky poplatok 5 (1,022,544.43)
Pevny servisny poplatok 6 (390,077.24)
Poplatky za dodatoéné funkcionality triedy akcii 7 (19,363.96)
Dan z upisovania 9 (28,458.86)
Bankové uroky (291.67)
Uroky zo swapov (200.00)
Ostatné naklady 11 (975.99)

Cista strata z investicii (1,162,318.93)
Realizované zisky z investi¢ného portfélia 2 5,443.86
Realizované straty z investicného portfdlia 2 (37,470.87)
Realizované zisky z finanénych derivatov 66,738,740.91
Realizované straty z finanénych derivatov (13,796,395.49)
Realizované zisky z prevodu mien 643,261.09

Realizované straty z prevodu mien

Zmeny Cistych nerealizovanych ziskov alebo (strat) z
investi¢ného portfélia

Zmeny Cistych nerealizovanych ziskov alebo (strat) z
finanénych derivatov

Vysledok operacii 60,707,979.85
Upisy 173,887,809.96
Spatné odkupy (217,737,341.67)
Cisté aktiva na zaciatku roka 179,481,656.31
Cisté aktiva na konci roka 196,340,104.45

(634,081.66)
(164,551.90)

9,115,352.84

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Commodity Enhanced

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021

MnoiZstvo/ Nazov Mena Trhova hodnota % Obdrzat Zaplatit Datum Zavazky  Nerealizovany
Nominalna v USD col splatnosti v USD zisk alebo
hodnota (strata)
v UsbD
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 161,193.96 CZK 7,375.88 USD 01/10/2021 7,375.88 (4.41)
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 7,637.03 EUR 8,870.79 USD 04/10/2021 8,870.79 (19.85)
inom regulovanom trhu 10,108.47 EUR 11,800.12 USD 01/10/2021 11,800.12 (84.91)
245,167.20 USD 182,619.89 GBP 04/10/2021 245,167.20 (1,068.39)
Nastroj nazného trh
astrojé penazneno trhu 10,730,713.07 GBP 14,788,377.93 USD 19/10/2021 14,788,377.93 (319,343.96)
Spojené Staty americké
pol Y 342,215,514.86 CZK 15,974,335.19 USD 19/10/2021 15,974,335.19 (333,016.74)
15,000,000 UNITED STATES TREASURY BILL ZCP 02/11/2021  USD 14,999,402.10 7.64 2595157749 EUR 30,778,868.29 USD 19/10/2021 30.778.868.29 (693,396.55)
15,000,000 UNITED STATES TREASURY BILL ZCP 03/03/2022  USD 14,997,520.95 7.64 T o R T
40,500,000 UNITED STATES TREASURY BILL ZCP 04/11/2021  USD 40,497,27030  20.63 481,686,324.22 PN 126,589,637.90 USD 19/10/2021  126,589,637.90 (5,298,978.95)
35,000,000 UNITED STATES TREASURY BILL ZCP 08/09/2022  USD 34,975,061.45  17.81 189,475,239.45  (6,628,536.89)
20,000,000 UNITED STATES TREASURY BILL ZCP 14/10/2021  USD 19,999,857.00  10.19
10,000,000 UNITED STATES TREASURY BILL ZCP 18/11/2021  USD 9,999,670.90 5.09 Financné derivaty spolu 1,220,128.19
18,000,000 UNITED STATES TREASURY BILL ZCP 19/10/2021  USD 17,999,432.82 9.17
10,000,000 UNITED STATES TREASURY BILL ZCP 27/01/2022  USD 9,998,689.10 509 | sihrn Eist\'/ch aktiv 30/09/202 1
163,466,904.62 83.26
%
163,466,904.62 83.26 COol
Celkové portfélio cennych papierov 163,466,904.62 83.26
Celkové portfélio cennych papierov 163,466,904.62 83.26 Finanéné derivéty spolu 1.220,128.19 0.62
,220,128. X
. vz . 2 Hotovost v banke 27,018,116.44 13.76
Financné derivaty k 30/09/2021 —— - —
Ostatné aktiva a pasiva 4,634,955.20 2.36
Mnoistvo Nazov Datum Mena Teoreticka Nerealizovany zisk Celkové &isté aktiva 196,340,104.45 100.00
splatnosti hodnota alebo (strata) T
v USD

Komoditny swap

1,045,997 COMMODITY ENHANCED  31/01/2022  USD 97,339,745.14 4,054,363.37
CURVE INDEX

4,054,363.37

Mnoistvo Nazov Datum Mena Teoreticka Nerealizovany zisk
splatnosti hodnota alebo (strata)
v USD

Swap na celkovy vynos

965,447 TRS COMMODITY 31/01/2022  USD 91,094,927.64 3,794,301.71
ENHANCED CURVE INDEX

3,794,301.71

Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v USD zisk alebo

(strata)

v UsD

Menové forwardy

664,473.36  USD 561,013.37 EUR 19/10/2021 664,473.36 14,094.72
119,158.55 USD 86,573.30 GBP 19/10/2021 119,158.55 2,425.21
248,535.63 USD 213,968.94 EUR 04/10/2021 248,535.63 556.33
35,654.06 USD 773,806.95 CZK 19/10/2021 35,654.06 286.40
48,124.41 CZK 2,192.25 USD 04/10/2021 2,192.25 8.51

792.30 USD 678.72 EUR 01/10/2021 792.30 5.70

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Corporate Green Bond

(Vyjadrené v EUR)

Statistika
Obratovost portfélia v %* 30/09/2021 16.48%

Cisté aktiva 30/09/2021 EUR 518,646,666.95
30/09/2020 EUR 417,602,509.58
30/09/2019 EUR -

Cista hodnota aktiv na akciu**

Capitalisation | (EUR) 30/09/2021 EUR 5,062.89
30/09/2020 EUR 4,996.66
30/09/2019 EUR -

Capitalisation R (EUR) 30/09/2021 EUR 252.96
30/09/2020 EUR 249.82
30/09/2019 EUR -

Capitalisation X (EUR) 30/09/2021 EUR 249.57
30/09/2020 EUR -
30/09/2019 EUR -

Distribution | (EUR) 30/09/2021 EUR 5,135.12
30/09/2020 EUR 5,069.24
30/09/2019 EUR -

Pocet akcii

Capitalisation | (EUR) 30/09/2021 94,761
30/09/2020 76,571
30/09/2019 -

Capitalisation R (EUR) 30/09/2021 50,188
30/09/2020 78,020
30/09/2019 -

Capitalisation X (EUR) 30/09/2021 131
30/09/2020 -
30/09/2019 -

Distribution | (EUR) 30/09/2021 5,093
30/09/2020 3,060
30/09/2019 -

Dividenda

Distribution | (EUR) 14/12/2020 EUR 1.30

Priebeiny poplatok v %*

Capitalisation | (EUR) 30/09/2021 0.33%

Capitalisation R (EUR) 30/09/2021 0.40%

Capitalisation X (EUR) 30/09/2021 0.95%

Distribution | (EUR) 30/09/2021 0.33%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su G¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

PriebeZné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahffiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Corporate Green Bond

(Vyjadrené v EUR)
Uétovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 508,100,505.36

Dlhopisy a ostatné dlZzobné nastroje 508,100,505.36
Financné derivaty spolu 2 607,931.13

Futurity 607,931.13
Hotovost v banke 7,651,315.65
Marzové vklady 91,627.44
Ostatné aktiva 4 2,638,455.07
Celkové aktiva 519,089,834.65
BeZné pasiva 4 (330,169.67)
Finan¢né derivaty spolu 2 (112,998.03)

Menové forwardy (112,998.03)
Celkové pasiva (443,167.70)
Cisté aktiva na konci roka 518,646,666.95

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 2,782,501.13
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 2,778,788.44
Ostatné prijmy 10 3,712.69
Celkové vydavky (1,632,017.71)
Spravcovsky poplatok 5 (951,175.98)
Pevny servisny poplatok 6 (576,899.98)
Dari z upisovania 9 (56,898.27)
Bankové uroky (47,043.48)
Cisty prijem z investicii 1,150,483.42
Realizované zisky z investiéného portfdlia 2 605,576.79
Realizované straty z investicného portfdlia 2 (14,762.88)
Realizované zisky z finanénych derivatov 2,657,383.83
Realizované straty z finan¢nych derivatov (2,864,367.55)
Realizované zisky z prevodu mien 91,018.84
Realizované straty z prevodu mien (71,777.32)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 3,314,642.36
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 493,790.23
finanénych derivatov
Vysledok operacii 5,361,987.72
Upisy 130,013,433.20
Spitné odkupy (34,327,229.77)
Distribucia (4,033.78)
Cisté aktiva na zaciatku roka 417,602,509.58
Cisté aktiva na konci roka 518,646,666.95

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L)

Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Corporate Green Bond

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Nézov

Mena

Trhova hodnota
v EUR

%
col

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na
inom regulovanom trhu

Dlhopisy a ostatné dlZzobné nastroje

6,500,000
2,900,000

2,000,000
4,471,000
1,750,000
2,114,000
6,800,000
6,200,000
2,700,000
2,910,000
6,639,000
3,000,000

2,833,000
4,945,000
8,836,000

7,233,000
1,591,000
6,388,000

3,200,000
5,000,000
6,400,000
2,700,000

900,000

3,000,000

5,200,000
1,100,000
7,700,000
3,000,000
2,500,000
5,900,000
1,533,000

500,000

598,000
3,800,000
4,672,000
1,500,000

4,300,000

3,188,000
2,500,000

7,000,000
4,400,000
6,300,000
7,300,000
2,900,000

700,000

Holandsko

ABN AMRO BANK NV 0.500% 15/04/2026 EMTN
COOPERATIEVE RABOBANK UA 0.250%
30/10/2026

CTP NV 0.625% 27/11/2023 EMTN

CTP NV 0.750% 18/02/2027 EMTN

CTP NV 1.250% 21/06/2029 EMTN

CTP NV 1.500% 27/09/2031 EMTN

DE VOLKSBANK NV 0.010% 16/09/2024 EMTN
DE VOLKSBANK NV 22/10/2030 FRN EMTN
DIGITAL DUTCH FINCO BV 0.625% 15/07/2025
DIGITAL DUTCH FINCO BV 1.000% 15/01/2032
DIGITAL DUTCH FINCO BV 1.500% 15/03/2030
DIGITAL INTREPID HOLDING BV 0.625%
15/07/2031

EDP FINANCE BV 0.375% 16/09/2026 EMTN
EDP FINANCE BV 1.875% 13/10/2025 EMTN
ENEL FINANCE INTERNATIONAL NV 1.000%

16/09/2024 EMTN
ENEL FINANCE INTERNATIONAL NV 1.125%

16/09/2026 EMTN
ENEL FINANCE INTERNATIONAL NV 1.500%

21/07/2025 EMTN
E.ON INTERNATIONAL FINANCE BV 1.250%

19/10/2027 EMTN

IBERDROLA INTERNATIONAL BV FRN PERP
IBERDROLA INTERNATIONAL BV FRN PERP
IBERDROLA INTERNATIONAL BV FRN PERP

IBERDROLA INTERNATIONAL BV FRN PERP EMTN
IBERDROLA INTERNATIONAL BV 0.375%

15/09/2025 EMTN
IBERDROLA INTERNATIONAL BV 1.125%

21/04/2026 EMTN
ING GROEP NV 01/07/2026 FRN

ING GROEP NV 09/06/2032 FRN EMTN

ING GROEP NV 2.500% 15/11/2030 EMTN
LEASEPLAN CORP NV 1.375% 07/03/2024 EMTN
LEASEPLAN CORP NV 3.500% 09/04/2025 EMTN
NATURGY FINANCE BV 0.875% 15/05/2025 EMTN
SWISSCOM FINANCE BV 0.375% 14/11/2028
TELEFONICA EUROPE BV FRN PERP

TENNET HOLDING BV FRN PERP

TENNET HOLDING BV FRN PERP

VESTEDA FINANCE BV 1.500% 24/05/2027 EMTN
VOLKSWAGEN INTERNATIONAL FINANCE NV

0.875% 22/09/2028 EMTN
VOLKSWAGEN INTERNATIONAL FINANCE NV

1.250% 23/09/2032 EMTN

Francuzsko

AXA SA 07/10/2041 FRN EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.100% 08/10/2027 EMTN

BNP PARIBAS SA 04/06/2026 FRN

BNP PARIBAS SA 1.125% 28/08/2024 EMTN
BNP PARIBAS SA 14/10/2027 FRN EMTN
CNP ASSURANCES 27/07/2050 FRN
COVIVIO 1.125% 17/09/2031

COVIVIO 1.875% 20/05/2026

EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR

EUR

EUR
EUR
EUR
EUR
EUR

EUR

usb
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

6,661,658.90
2,932,952.24

2,025,763.62
4,486,681.09
1,758,930.32
2,091,766.01
6,847,788.84
6,505,525.77
2,752,817.45
2,852,180.28
6,973,520.16
2,869,399.77

2,865,235.77
5,316,856.63
9,128,606.53

7,589,993.61
1,680,262.72
6,777,602.27

3,459,969.06
5,019,116.85
6,538,336.32
2,841,586.27

917,431.33

3,165,165.69

4,495,947.55
1,100,868.35
9,084,496.42
3,111,174.93
2,797,164.23
6,089,592.31
1,553,400.12

510,930.26

630,206.58
3,982,413.26
4,983,790.55
1,545,055.26

4,460,032.67

148,404,219.99

3,188,424.93
2,486,796.28

7,103,709.55
4,558,018.34
6,318,379.31
7,623,943.49
3,027,707.33

759,931.47

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

1.28
0.57

0.39
0.87
0.34
0.40
1.32
1.25
0.53
0.55
1.34
0.55

0.55
1.03
1.76

1.46

0.32

0.67
0.97
1.26
0.55
0.18

0.61

0.87
0.21
1.75
0.60
0.54
117
0.30
0.10
0.12
0.77
0.96
0.30

0.86

28.61

0.61
0.48

1.37
0.88
1.22
1.47
0.58
0.15

Mnoizstvo/
Nominalna
hodnota

11,700,000
400,000
1,100,000
1,500,000
1,400,000
1,900,000
4,200,000
3,400,000
1,735,000
7,000,000
3,300,000

1,400,000
1,100,000
584,000

2,700,000
9,300,000
7,900,000

3,200,000
2,200,000
4,300,000

8,700,000

3,100,000
2,600,000
2,500,000
2,200,000

800,000

1,300,000
4,000,000

3,300,000

1,600,000
1,000,000

900,000
1,100,000
6,095,000
7,171,000
2,100,000

2,600,000
3,500,000
300,000

4,891,000
9,940,000
4,900,000

745,000
8,800,000
2,300,000

Nézov

CREDIT AGRICOLE SA 0.375% 21/10/2025 EMTN
ENGIE SA FRN PERP

ENGIE SA FRN PERP

ENGIE SA FRN PERP

ENGIE SA 0.375% 21/06/2027 EMTN

ENGIE SA 1.375% 21/06/2039 EMTN

ENGIE SA 1.375% 28/02/2029 EMTN

ENGIE SA 1.750% 27/03/2028 EMTN
FAURECIA SE 2.375% 15/06/2029

GECINA SA 0.875% 30/06/2036 EMTN

LA BANQUE POSTALE SA 1.375% 24/04/2029
EMTN

LA POSTE SA 1.450% 30/11/2028 EMTN
SOCIETE GENERALE SA 22/09/2028 FRN
UNIBAIL-RODAMCO-WESTFIELD SE 1.000%
14/03/2025 EMTN

Spanielsko

ACS SERVICIOS COMUNICACIONES Y ENERGIA SA

1.875% 20/04/2026
BANCO BILBAO VIZCAYA ARGENTARIA SA 1.000%

21/06/2026
BANCO BILBAO VIZCAYA ARGENTARIA SA 1.375%

14/05/2025 GMTN

BANCO DE SABADELL SA 11/03/2027 FRN
BANCO DE SABADELL SA 16/06/2028 FRN EMTN
BANCO SANTANDER SA 0.300% 04/10/2026
EMTN

BANCO SANTANDER SA 1.125% 23/06/2027
EMTN

BANCO SANTANDER SA 24/06/2029 FRN EMTN
CAIXABANK SA 09/02/2029 FRN EMTN
CAIXABANK SA 18/06/2031 FRN EMTN
CAIXABANK SA 18/11/2026 FRN EMTN
IBERDROLA FINANZAS SA 0.875% 16/06/2025
EMTN

IBERDROLA FINANZAS SA 1.250% 13/09/2027
EMTN

RED ELECTRICA FINANCIACIONES SAU 0.375%
24/07/2028 EMTN

TELEFONICA EMISIONES SA 1.069% 05/02/2024
EMTN

Nemecko

ADIDAS AG ZCP 05/10/2028

BERLIN HYP AG 0.500% 26/09/2023 EMTN
BERLIN HYP AG 1.125% 25/10/2027 EMTN
COMMERZBANK AG 24/03/2026 FRN EMTN
DAIMLER AG 0.750% 10/09/2030 EMTN

DAIMLER AG 0.750% 11/03/2033 EMTN
DEUTSCHE WOHNEN SE 1.300% 07/04/2041

EMTN
ENBW ENERGIE BADEN-WUERTTEMBERG AG

05/08/2079 FRN
ENBW ENERGIE BADEN-WUERTTEMBERG AG

05/11/2079 FRN
ENBW ENERGIE BADEN-WUERTTEMBERG AG

31/08/2081 FRN
E.ON SE ZCP 28/08/2024 EMTN

E.ON SE 0.375% 29/09/2027 EMTN

E.ON SE 0.875% 20/08/2031 EMTN

E.ON SE 1.000% 07/10/2025 EMTN
EUROGRID GMBH 1.113% 15/05/2032 EMTN
ZF FINANCE GMBH 2.000% 06/05/2027 EMTN

Mena

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

Trhova hodnota

v EUR

11,852,149.61
432,000.00
1,115,092.83
1,507,747.68
1,416,933.67
1,991,260.69
4,509,619.51
3,712,441.81
1,753,188.18
7,010,235.89
3,501,965.54

1,524,311.10
1,117,785.48
607,915.64

77,119,558.33

2,851,738.97
9,684,532.22
8,287,545.80

3,291,765.89
2,165,967.47
4,337,537.50

9,062,093.30

3,107,764.29
2,566,842.38
2,530,926.43
2,207,773.22

828,364.18

1,393,440.59
4,067,062.36

3,391,154.18

59,774,508.78

1,588,574.85
1,013,522.90

946,432.65
1,121,861.31
6,261,016.52
7,196,275.12
2,087,227.97

2,641,109.77
3,539,336.99
296,463.83

4,915,566.71
10,058,546.63
5,043,667.27
774,348.96
9,247,421.39
2,311,676.32

59,043,049.19

2.28
0.08
0.22
0.29
0.27
0.38
0.87
0.72
0.34
1.35
0.68

0.29
0.22
0.12

14.87

0.55
1.87
1.60

0.63
0.42
0.84

1.75

0.60
0.49
0.49
0.43
0.16

0.27
0.78

0.65

11.53

0.31
0.20
0.18
0.22
1.21
1.39
0.40

0.51
0.68
0.06

0.95
1.93
0.97
0.15
1.77
0.45

11.38
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Corporate Green Bond

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

2,475,000
6,837,000

3,900,000

1,602,000
5,266,000

4,117,000

4,340,000

3,000,000
1,800,000
5,771,000
2,445,000
1,045,000

1,754,000
5,372,000

8,990,000
8,333,000

684,000
3,000,000

3,000,000
3,822,000
2,500,000
2,750,000

780,000
1,924,000

3,630,000

3,114,000
2,364,000
2,430,000
5,670,000

7,421,000
3,084,000

1,797,000

10,700,000

Nézov

Taliansko

ACEA SPA 0.250% 28/07/2030 EMTN
ASSICURAZIONI GENERALI SPA 2.124%
01/10/2030 EMTN

ASSICURAZIONI GENERALI SPA 2.429%
14/07/2031 EMTN

ERG SPA 0.875% 15/09/2031 EMTN

INTESA SANPAOLO SPA 0.750% 04/12/2024
EMTN

INTESA SANPAOLO SPA 0.750% 16/03/2028
EMTN

TELECOM ITALIA SPA/MILANO 1.625%
18/01/2029 EMTN

Luxembursko

CPI PROPERTY GROUP SA 1.625% 23/04/2027
EMTN

CPI PROPERTY GROUP SA 2.750% 12/05/2026
EMTN

PROLOGIS INTERNATIONAL FUNDING Il SA
0.875% 09/07/2029 EMTN

PROLOGIS INTERNATIONAL FUNDING Il SA
1.625% 17/06/2032 EMTN

PROLOGIS INTERNATIONAL FUNDING Il SA
1.750% 15/03/2028 EMTN

SEGRO CAPITAL SARL 0.500% 22/09/2031

SELP FINANCE SARL 0.875% 27/05/2029

Spojené kralovstvo

HSBC HOLDINGS PLC 04/12/2024 FRN EMTN
NATIONAL GRID ELECTRICITY TRANSMISSION PLC
0.190% 20/01/2025

NATIONAL GRID PLC 0.250% 01/09/2028 EMTN

SSE PLC 0.875% 06/09/2025 EMTN

Spojené Staty americké

APPLE INC 0.500% 15/11/2031

DIGITAL EURO FINCO LLC 2.500% 16/01/2026
EQUINIX INC 0.250% 15/03/2027

EQUINIX INC 1.000% 15/03/2033

PEPSICO INC 2.875% 15/10/2049

VERIZON COMMUNICATIONS INC 3.875%
08/02/2029

VF CORP 0.250% 25/02/2028

Finsko

NORDEA BANK ABP 0.375% 28/05/2026 EMTN
NORDEA BANK ABP 0.500% 19/03/2031 EMTN
STORA ENSO OVYJ 0.625% 02/12/2030 EMTN
UPM-KYMMENE OYJ 0.125% 19/11/2028 EMTN

irsko

AIB GROUP PLC 17/11/2027 FRN EMTN
BANK OF IRELAND GROUP PLC 10/05/2027 FRN

MTN
SMURFIT KAPPA TREASURY ULC 1.000%
22/09/2033

Belgicko

KBC GROUP NV 16/06/2027 FRN EMTN

Mena

EUR
EUR

EUR

EUR
EUR

EUR

EUR

EUR
EUR
EUR

EUR

EUR
EUR

EUR
EUR

EUR
EUR

EUR
EUR
EUR
EUR
usb
usb

EUR

EUR
EUR
EUR
EUR

EUR
EUR

EUR

EUR

Trhova hodnota
v EUR

2,398,548.14
7,277,321.40

4,212,000.00

1,598,613.37
5,396,318.49

4,168,041.41
4,252,686.97

29,303,529.78

3,148,136.01
1,973,934.18
5,929,264.25
2,623,412.04
1,136,095.71
1,716,668.93

5,383,775.64
21,911,286.76

9,308,936.25
8,391,974.56

676,536.42
3,088,064.67
21,465,511.90

3,042,521.58
4,174,353.93
2,497,825.20
2,733,361.07

685,371.41
1,863,230.30

3,613,436.09
18,610,099.58

3,181,858.42
2,365,912.78
2,431,374.31
5,574,955.77

13,554,101.28

7,450,398.37
3,072,465.72

1,787,118.93

12,309,983.02

10,808,144.04
10,808,144.04

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.46
1.41

0.81

0.31
1.04

0.80
0.82

5.65

0.61
0.38
1.13
0.51
0.22
0.33

1.04
4.22

1.79
1.62

0.13
0.60

4.14

0.59
0.80
0.48
0.53
0.13
0.36

0.70
3.59

0.61
0.46
0.47
1.07

2.61

1.44
0.59

0.34

237

2.08
2.08

NN (L)

MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col
hodnota
Rakusko
4,900,000 RAIFFEISEN BANK INTERNATIONAL AG 0.375% EUR 4,972,104.68 0.96
25/09/2026 EMTN
800,000 VERBUND AG 0.900% 01/04/2041 EUR 804,217.69 0.16
5,776,322.37 1.12
Juzna Kérea
3,000,000 LG CHEM LTD 0.500% 15/04/2023 EUR 3,024,875.88 0.58
1,403,000 LG CHEM LTD 3.625% 15/04/2029 usb 1,327,702.58 0.26
930,000 SK HYNIX INC 2.375% 19/01/2031 usb 780,119.24 0.15
5,132,697.70 0.99
Portugalsko
4,600,000 EDP - ENERGIAS DE PORTUGAL SA 1.625% EUR 4,930,414.92 0.95
15/04/2027 EMTN
4,930,414.92 0.95
Ceska republika
3,800,000 CESKA SPORITELNA AS 13/09/2028 FRN EMTN EUR 3,792,895.75 0.73
3,792,895.75 0.73
Svédsko
610,000 SKF AB 0.875% 15/11/2029 EMTN EUR 632,474.85 0.12
2,000,000 SVENSKA HANDELSBANKEN AB 0.010% EUR 1,971,898.54 038
02/12/2027 EMTN
850,000 TELIA CO AB 11/05/2081 FRN EUR 867,082.66 0.17
3,471,456.05 0.67
Japonsko
3,093,000 MITSUBISHI UFJ FINANCIAL GROUP INC 0.848% EUR 3,183,512.75 0.61
19/07/2029
3,183,512.75 0.61
Turecko
2,588,000 ARCELIK AS 3.000% 27/05/2026 EUR 2,625,007.21 051
2,625,007.21 0.51
Dansko
979,000 ORSTED AS 1.500% 26/11/2029 EUR 1,066,311.27 0.21
845,000 ORSTED AS 24/11/3017 FRN EUR 885,226.55 0.17
1,951,537.82  0.38
Hongkong
2,050,000 MTR CORP LTD 1.625% 19/08/2030 EMTN usb 1,720,365.37 0.33
1,720,365.37 0.33
Kajmanie ostrovy
1,268,000 FIBRIA OVERSEAS FINANCE LTD 5.500% Usb 1,251,343.27 0.24
17/01/2027
1,251,343.27 0.24
Mexiko
1,215,000 COCA-COLA FEMSA SAB DE CV 1.850% Usb 993,543.94 0.19
01/09/2032
993,543.94  0.19
India
963,000 POWER FINANCE CORP LTD 1.841% 21/09/2028  gyR 967,415.56 0.20
GMTN
967,415.56  0.20
508,100,505.36 97.97
Celkové portfélio cennych papierov 508,100,505.36 97.97
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Corporate Green Bond

(Vyjadrené v EUR)
Finanéné derivaty k 30/09/2021
Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v EUR zisk alebo
(strata)
v EUR
Menovy forward
13,367,638.27 EUR 15,631,000.00 USD 29/10/2021 13,367,638.27 (112,998.03)
13,367,638.27 (112,998.03)
Mno¥stvo Nazov Mena Zavazky Nerealizovany
v EUR zisk alebo
(strata)
v EUR

Futuritné kontrakty na trokové sadzby

192 EURO-BOBL FUTURE 08/12/2021 EUR 25,906,560.00 (142,180.00)

(201) EURO-BUND FUTURE 08/12/2021 EUR 34,133,820.00 582,644.44

(4) EURO-BUXL 30Y BOND 08/12/2021 EUR 813,360.00 27,040.00

(4) US ULTRA BOND (CBT) 21/12/2021 usb 659,433.11 18,254.67

(19) US 10YR NOTE (CBT) 21/12/2021 usb 2,157,623.82 24,591.23

(35) US 10YR ULTRA FUTURE 21/12/2021 usbD 4,386,513.65 69,362.91

1 US2YR NOTE (CBT) 31/12/2021 usb 189,874.19 (94.37)

(50) US 5YR NOTE (CBT) 31/12/2021 usD 5,295,404.81 28,312.25
73,542,589.58 607,931.13

Financné derivaty spolu 494,933.10

Suhrn ¢istych aktiv 30/09/2021

ol
Celkové portfélio cennych papierov 508,100,505.36 97.97
Financné derivaty spolu 494,933.10 0.10
Hotovost v banke 7,651,315.65 1.48
Ostatné aktiva a pasiva 2,399,912.84 0.45
Celkové cisté aktiva 518,646,666.95 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Europe Equity

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 41,676,380.95 Pocet akcii
30/09/2020 EUR 33,366,723.82
30/09/2019 EUR 50,641,891.56 Distribution P (EUR) 30/09/2021 164
30/09/2020 261
Cista hodnota aktiv na akciu** 30/09/2019 279
Capitalisation | (EUR) 30/09/2021 EUR 95.06 Distribution R (EUR) 30/09/2021 101
30/09/2020 EUR 65.73 30/09/2020 320
30/09/2019 EUR 83.11 30/09/2019 538
Capitalisation P (EUR) 30/09/2021 EUR 83.07 -
30/09/2020 EUR 58.01 Dividenda
30/09/2019 EUR 74.08 Distribution P (EUR) 14/12/2020 EUR 58.85
Capitalisation R (EUR) 30/09/2021 EUR 320.90 .
30/09/2020 EUR 222,43 Distribution R (EUR) 14/12/2020 EUR 5.35
30/09/2019 EUR 281.93
Capitalisation X (EUR) 30/09/2021 EUR 75.18
30/09/2020 EUR 52.76 Priebeiny poplatok v %*
30/09/2019 EUR 67.72
Capitalisation | (EUR) 30/09/2021 0.91%
Capitalisation X (USD) 30/09/2021 USD 106.37
30/09/2020 USD 75.53 Capitalisation P (EUR) 30/09/2021 1.90%
30/09/2019 USD 90.11
Capitalisation R (EUR) 30/09/2021 1.15%
Distribution P (EUR) 30/09/2021 EUR 4,890.11
30/09/2020 EUR 3,465.22 Capitalisation X (EUR) 30/09/2021 2.40%
30/09/2019 EUR 4,570.22
Capitalisation X (USD) 30/09/2021 2.40%
Distribution R (EUR) 30/09/2021 EUR 292.38
30/09/2020 EUR 207.21 Distribution P (EUR) 30/09/2021 1.90%
30/09/2019 EUR 272.95
Distribution R (EUR) 30/09/2021 1.14%
Pocet akcii
Obratovost portfélia v %* 30/09/2021 87.96%
Capitalisation | (EUR) 30/09/2021 110,306
30/09/2020 127,250
30/09/2019 192,811
Capitalisation P (EUR) 30/09/2021 127,865
30/09/2020 135,255
30/09/2019 165,872
Capitalisation R (EUR) 30/09/2021 2,444
30/09/2020 2,840
30/09/2019 2,988
Capitalisation X (EUR) 30/09/2021 245,956
30/09/2020 284,811
30/09/2019 288,801
Capitalisation X (USD) 30/09/2021 5,041
30/09/2020 8,191
30/09/2019 6,131

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Europe Equity

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 41,248,964.22

Akcie 41,248,964.22
Hotovost v banke 422,323.29
Ostatné aktiva 4 440,224.85
Celkové aktiva 42,111,512.36
Beiné pasiva 4 (435,131.41)
Celkové pasiva (435,131.41)
Cisté aktiva na konci roka 41,676,380.95

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 1,588,129.57
Dividendy 1,579,186.82
Ostatné prijmy 10 8,942.75
Celkové vydavky (730,742.26)
Spravcovsky poplatok 5 (578,860.50)
Pevny servisny poplatok 6 (130,760.57)
Dan z upisovania 9 (15,832.38)
Bankové uroky (2,047.59)
Ostatné naklady 11 (3,241.22)
Cisty prijem z investicii 857,387.31
Realizované zisky z investi¢ného portfdlia 2 6,699,183.58
Realizované straty z investicného portfdlia 2 (3,604,614.20)
Realizované zisky z prevodu mien 277,196.15
Realizované straty z prevodu mien (289,246.98)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 9,605,762.73
investi¢ného portfélia
Vysledok operacii 13,545,668.59
Upisy 11,933,010.90
Spatné odkupy (17,151,939.46)
Distribucia (17,082.90)
Cisté aktiva na zaciatku roka 33,366,723.82
Cisté aktiva na konci roka 41,676,380.95

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L)

NN (L) Emerging Europe Equity

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna vEUR col Nominalna vEUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na Spojené $taty americké
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 1,225 EPAM SYSTEMS INC UsD 602,992.36 145
inom regulovanom trhu 54,000 GRID DYNAMICS HOLDINGS INC usD 1,361,473.75 3.26
1,964,466.11 4.71
Akcie Rakusko
Rusko 27,000 OMV AG EUR 1,408860.00 338
700,000 AEROFLOT PJSC RUB 579,556.35 1.39 1,408,860.00 3.38
298,000 ALROSA PJSC RUB 469,922.89 1.13 |
Pol'sko
954,500 GAZPROM PJSC RUB 4,090,964.22 9.82
34,727 LUKOIL PISC RUB 2,853,771.63 6.85 17,800 MO-BRUK SA PLN 1,400,027.70 3.36
9,000 NOVATEK PJSC - GDR REG usb 2,050,908.15 4.92 1,400,027.70 3.36
410,000 SBERBANK OF RUSSIA PJSC RUB 1,547,424.22 3.71 Jerse
650,000 SBERBANK OF RUSSIA PJSC RUB 2,626,070.24 6.30 Y
180,000 TATNEFT PJSC RUB 1,127,318.18 2.70 55,000 POLYMETAL INTERNATIONAL PLC GBP 804,972.87 1.93
190,000 TATNEFT PJSC - PREF 3 RUB 1,090,165.31 2.62 804,972.87 1.93
350,000,000 VTB BANK PJSC RUB 214,947.86 0.51
Madarsko
16,651,049.05 39.95
Gréck 18,000 RICHTER GEDEON NYRT HUF 425,177.12 1.02
récko
425,177.12 1.02
1,275,000 ALPHA SERVICES AND HOLDINGS SA EUR 1,396,125.00 3.35
100,000 ATHENS WATER SUPPLY & SEWAGE CO SA EUR 731,000.00 175 41,248,964.22  98.97
657,000 EUROBANK ERGASIAS SERVICES AND HOLDINGS  gyR 532,170.00 128
SA . ™ . .
100,000 MYTILINEOS SA EUR 1,410,000.00 338 Celkové portfélio cennych papierov 41,248,964.22 98.97
70,000 TERNA ENERGY SA EUR 803,600.00 1.93
4,872,895.00 11.69  Syhrn Cistych aktiv 30/09/2021
Holandsko %
17,000 RHI MAGNESITA NV EUR 654,500.00  1.57 ol
2,100 X5 RETAIL GROUP NV - GDR REG RUB 58,777.17 0.14 Celkové portfélio cennych papierov 41,248,964.22 98.97
56,000 X5 RETAIL GROUP NV - GDR REG usb 1,568,937.40 3.77 Hot £ v bank 422.323.20 101
29,000 YANDEX NV - A usb 1,994,054.96 478 otovost v banke Lt .
4,276,269.53 10.26 = Ostatné aktiva a pasiva 5,093.44 0.02
Luxembursko Celkové cisté aktiva 41,676,380.95 100.00
71,000 ALLEGRO.EU SA PLN 892,420.97 2.14
38,200 BEFESA SA EUR 2,517,380.00 6.04
53,000 INPOST SA EUR 757,370.00 1.82
4,167,170.97 10.00
Turecko
120,000 ARCELIK AS TRY 380,404.72 0.91
530,000 AYDEM YENILENEBILIR ENERJI AS TRY 356,202.09 0.85
300,000 ENERJISA ENERJI AS TRY 303,601.19 0.73
1 ENKA INSAAT VE SANAYI AS TRY 1.01 0.00
1 EREGLI DEMIR VE CELIK FABRIKALARI TAS TRY 1.62 0.00
1,300,000 GALATA WIND ENERJI AS TRY 477,254.08 1.16
755,000 HACI OMER SABANCI HOLDING AS TRY 717,867.25 172
120,000 LOGO YAZILIM SANAYI VE TICARET AS TRY 485,295.72 1.16
500,000 TURK TELEKOMUNIKASYON AS TRY 363,719.28 0.87
1,100,000 TURKIVE SINAI KALKINMA BANKASI AS TRY 128,200.12 031
3,212,547.08 7.71
Kazachstan
9,500 HALYK SAVINGS BANK-GDR REG usb 139,350.27 033
95,500 HALYK SAVINGS BANK-GDR REG usb 1,400,836.96 3.37
5,733 KASPLKZ JSC - GDR REG usb 525,341.56 1.26
2,065,528.79  4.96

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.




NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Corporate Debt

(Vyjadrené v USD)

Statistika
Cisté aktiva 30/09/2021 USD 148,987,493.77 Pocet akcii
30/09/2020 USD 116,544,763.89
30/09/2019 USD 135,653,442.58 Capitalisation X Hedged (i) (EUR) 30/09/2021 2,583
30/09/2020 2,505
Cista hodnota aktiv na akciu** 30/09/2019 2,296
Capitalisation | (USD) 30/09/2021 USD 8,395.73 Capitalisation Z (USD) 30/09/2021 16,940
30/09/2020 USD 7,967.30 30/09/2020 13,916
30/09/2019 USD 7,663.45 30/09/2019 15,820
Capitalisation | Hedged (i) (EUR) 30/09/2021 EUR 7,660.27
30/09/2020 EUR 7,335.34 Priebeiny poplatok v %*
30/09/2019 EUR 7,215.08
Capitalisation | (USD) 30/09/2021 0.88%
Capitalisation N Hedged (i) (EUR) 30/09/2021 EUR 376.16
30/09/2020 EUR 36026 | capitalisation | Hedged (i) (EUR) 30/09/2021 0.90%
30/09/2019 EUR 354.26
Capitalisation N Hedged (i) (EUR) 30/09/2021 0.92%
Capitalisation P (USD) 30/09/2021 USD 399.61
30/09/2020 USD 38157 | (Capitalisation P (USD) 30/09/2021 1.50%
30/09/2019 USD 369.37
Capitalisation X (USD) 30/09/2021 1.80%
Capitalisation X (USD) 30/09/2021 USD 383.92
30/09/2020 USD 367.72 | (capitalisation X Hedged (i) (EUR) 30/09/2021 1.82%
30/09/2019 USD 356.92
Capitalisation Z (USD) 30/09/2021 0.16%
Capitalisation X Hedged (i) (EUR) 30/09/2021 EUR 336.96
30/09/2020 EUR 325.54
30/09/2019 EUR 323.00 Obratovost portfélia v %* 30/09/2021 124.48%
Capitalisation Z (USD) 30/09/2021 USD 7,324.83
30/09/2020 USD 6,901.30
30/09/2019 USD 6,590.57
Pocet akcii
Capitalisation | (USD) 30/09/2021 208
30/09/2020 125
30/09/2019 141
Capitalisation | Hedged (i) (EUR) 30/09/2021 2,381
30/09/2020 2,031
30/09/2019 1,972
Capitalisation N Hedged (i) (EUR) 30/09/2021 1,612
30/09/2020 1,887
30/09/2019 21,289
Capitalisation P (USD) 30/09/2021 357
30/09/2020 467
30/09/2019 14,978
Capitalisation X (USD) 30/09/2021 430
30/09/2020 285
30/09/2019 648

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Corporate Debt

(Vyjadrené v USD)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 139,273,710.22

Dlhopisy a ostatné dlZzobné nastroje 139,273,710.22
Hotovost v banke 6,923,970.60
Marzové vklady 608,630.35
Ostatné aktiva 4,15 9,514,781.28
Celkové aktiva 156,321,092.45
Beiné pasiva 4 (6,507,938.55)
Financné derivaty spolu 2 (825,660.13)

Menové forwardy (498,033.31)

Futurity (327,626.82)
Celkové pasiva (7,333,598.68)
Cisté aktiva na konci roka 148,987,493.77

Vykaz operacii a zmien v ¢istych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 8,134,919.17
Uroky z dlhopisov a ostatnych dlzobnych néstrojov 7,794,934.05
Bankové uroky 728.27
Ostatné prijmy 10 339,256.85

Celkové vydavky (447,176.89)
Spravcovsky poplatok 5 (185,081.62)
Pevny servisny poplatok 6 (219,907.00)
Poplatky za dodatoc¢né funkcionality triedy akcii 7 (4,856.34)
Dan z upisovania 9 (15,971.13)
Bankové uroky (527.46)
Uroky zo swapov (20,833.34)

Cisty prijem z investicii 7,687,742.28
Realizované zisky z investi¢éného portfdlia 2 3,291,969.50
Realizované straty z investi¢ného portfélia 2 (1,927,330.89)
Realizované zisky z finanénych derivatov 780,238.58
Realizované straty z finanénych derivatov (1,375,181.28)
Realizované zisky z prevodu mien 36,851.84
Realizované straty z prevodu mien (26,996.61)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (1,274,427.69)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (478,422.03)
finanénych derivatov

Vysledok operacii 6,714,443.70

Upisy 36,456,438.48

Spatné odkupy (10,728,152.30)

Cisté aktiva na zaciatku roka 116,544,763.89

Cisté aktiva na konci roka 148,987,493.77

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Corporate Debt

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 1,235,000 TRUST FIBRA UNO 6.390% 15/01/2050 UsD 1,461,241.81 0.98
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 10,713,133.83  7.19
inom regulovanom trhu Panenské ostrovy
200,000 BLUESTAR FINANCE HOLDINGS FRN PERP UsD 202,068.95 0.14
Dlhopisy a ostatné dlZobné nastroje 1,100,000 BLUESTAR FINANCE HOLDINGS LTD FRN PERP usb 1,102,749.26 0.74
Kajmanie ostrovy 800,000 CAS CAPITAL NO 1 LTD FRN PERP UsD 808,670.44 0.54
400,000 CHINA HUANENG GROUP HONG KONG TREASURY  j5p 410211.22 028
450,000 AA/C TECHNOLOGlES HOLDINGS INC 2.625% usp 450,022.95 0.30 MANAGEMENT HOLDING LTD FRN PERP
02/06/2026
200000 AAC TECHNOLOGIES HOLDINGS INC3.750% sh 20340116 14 850,000 CNRC CAPITALE LTD FRN PERP UsD 860,651.30 0.58
000 2 /06/2031 /401 . 525,000 DIANJIAN INTERNATIONAL FINANCE LTD FRN UsD 543,371.81 036
PERP
550,000 ABQ FINANCE 3.125% 24/09/2024 EMTN UsD 575,210.10 0.39
Q 6 24/09/. 300,000 EASY TACTIC LTD 8.125% 27/02/2023 UsD 218,077.73 0.15
250,000 AGILE GROUP HOLDINGS LTD FRN PERP UsD 225,030.75 0.15
800,000 EASY TACTIC LTD 8.625% 27/02/2024 UsD 527,882.95 035
1,600,000 AGILE GROUP HOLDINGS LTD FRN PERP UsD 1,454,899.04 0.99
400,000 ELECT GLOBAL INVESTMENTS LTD FRN PERP UsD 407,035.26 0.27
550,000 ALDAR SUKUK NO 2 LTD 3.875% 22/10/2029 UsD 599,559.43 0.40
550,000 FORTUNE STAR BVI LTD 5.950% 19/10/2025 UsD 560,861.96 0.38
500,000 CDBL FUNDING 1 3.500% 24/10/2027 EMTN UsD 528,205.41 035
6 24/10/ 1,700,000 HUANENG HONG KONG CAPITAL LTD FRN PERP  USD 1,728,619.13 1.16
300,000 CENTRAL CHINA REAL ESTATE LTD 7.250% UsD 183.000.00 012
000 J08/2024 g 400,000 HUARONG UNIVERSE INVESTMENT HOLDING LTD  EyR 379,468.27 0.25
CENTRAL CHINA REAL ESTATE LTD 7.750% 1.625% 05/12/2022
1,050,000 241052024 g usb 645,076.06 0.43 450,000 LEADER GOAL INTERNATIONAL LTD FRN PERP usp 462,378.46 031
EMTN
200,000 CHINA AOYUAN GROUP LTD 5.880% 01/03/2027  USD 153,362.50 0.10
5 01/03/ 1,000,000 NEW METRO GLOBAL LTD 4.625% 15/10/2025  USD 922,846.59 0.62
200,000 CHINA AOYUAN GROUP 7.950% 21/06/2024 UsD 171,181.20 011 550,000 NWD FINANCE (BV1) LTD FRN PERP uso $44.076.26 037
CHINA HONGQIAO GROUP LTD 7.125% ’ oot :
200,000 22/07/2022 a 8 usb 203,034.52 0.14 500,000 POWERCHINA ROADBRIDGE GROUP BRITISH UsD 503,023.07 034
CHINA HONGQIAO GROUP LTD 7.375% VIRGIN ISLANDS LTD FRN PERP
200,000 02/05/2023 Q i usb 204,920.06 0.14 443,350 STAR ENERGY GEOTHERMAL WAYANG WINDU  jsp 509,111.36 034
700,000 CHINA SCE GROUP HOLDINGS LTD 7.000% UsD 661,476.97 0.44 LTD 6.750% 24/04/2033
02/05/2025 10,691,104.02 7.18
200,000 CHINA SCE GROUP HOLDINGS LTD 7.375% UsD 193,340.26 013 ;
09/04/2024 Irsko
1 DP WORLD SALAAM FRN PERP D 1,425,208.7 .97
300,000 ORLD S us +425,208.79 09 750,000 ALFA BANK AO VIA ALFA BOND ISSUANCE PLC UsD 772.938.42 052
824,000 EMAAR SUKUK LTD 3.875% 17/09/2029 EMTN UsD 856,867.43 0.58 "~ ERN PERP g
250,000 FANTASIA HOLDINGS GROUP CO LTD 10.875% UsD 80,083.61 0.05 1,200,000 ALFA BANK AO VIA ALFA BOND ISSUANCE PLC UsD 1,225,947.67 0.82
09/01/2023 26/10/2031 FRN
200,000 FANTASIA HOLDINGS GROUP CO LTD 11.875% usp 63,916.07 0.04 800,000 BORETS FINANCE DAC 6.000% 17/09/2026 usp 832,979.78 0.56
01/06/2023
350,000 FANTASIA HOLDINGS GROUP 10.875% UsD 109.488.65 007 1,980,000 CREDIT BANK OF MOSCOW 3.875% 21/09/2026 ~ USD 1,956,251.58 131
02/03/2024 1,600,000 C&W SENIOR FINANCING DAC 7.500% usD 1,661,559.57 1.12
1,300,000 GRAN TIERRA ENERGY INTERNATIONAL UsD 1,130,704.02 076 15/10/2026
HOLDINGS LTD 6.250% 15/02/2025 1,143,000 HACIENDA INVESTMENTS LTD VIA DME AIRPORT  ysp 1,204,401.50 0.81
DAC 5.350% 08/02/2028
258,000 HILONG HOLDING LTD 9.750% 18/11/2024 UsD 222,524.14 0.15
6 18/11/ 1.900,000 SOVCOMBANK VIA SOVCOM CAPITAL DAC UsD 2.047.660.29 137
500,000 INDUSTRIAL SENIOR TRUST 5.500% 01/11/2022  USD 515,844.76 0.35 T 07/04/2030 FRN Y
350,000 KAISA GROUP HOLDINGS LTD 11.650% UsD 266,982.45 018 9,701,738.81  6.51
01/06/2026
440,285 ODEBRECHT OIL & GAS FINANCE LTD ZCP PERP  USD 3,677.59 0.00 Luxembursko
200,000 RED SUN PROPERTIES GROUP LTD 7.300% UsD 165,990.08 011
13/01/2025 765,000 AEGEA FINANCE SARL 5.750% 10/10/2024 UsD 785,991.51 0.53
200,000 2570372'“0;;0"“““ GROUP LTD 9.500% usp 181,436.88 0.1 2,000,000 FS LUXEMBOURG SARL 10.000% 15/12/2025 UsD 2,190,40000  1.47
300,000 SUNAC CHINA HOLDINGS LTD 6.650% 03/08/2024 USD 241,703.63 0.16 1,510,000 GOL FINANCE SA 8.000% 30/06/2026 EMTN usb 1,514,877.87 1.02
2,000,000 MEXICO REMITTANCES FUNDING FIDUCIARY UsD 1,976,353.84 132
471,000 WEIBO CORP 1.250% 15/11/2022 UsD 465,323.26 031 ESTATE MANAGEMENT SARL 4.875% 15/01/2028
1,200,000 WELL HOPE DEVELOPMENT LTD FRN PERP UsD 1,225,147.72 0.82 754,580 MILLICOM INTERNATIONAL CELLULAR SA 4.500%  sp 788,913.03 053
400,000 YUZHOU GROUP HOLDINGS CO LTD FRN PERP UsD 260,311.60 017 27/04/2031
450,000 YUZHOU GROUP HOLDINGS CO LTD 8.300% UsD 330,683.12 022 1,250,000 RUMO LUXEMBOURG SARL 4.200% 18/01/2032  USD 1,227,035.73 0.82
27/05/2025 1,000,000 TUPY OVERSEAS SA 4.500% 16/02/2031 UsD 978,955.34 0.66
300,000 ZHENRO PROPERTIES GROUP LTD 6.630% UsD 254,930.82 017
07/01/2026 9,462,527.32  6.35
450,000 ZHENRO PROPERTIES GROUP LTD 7.100% UsD 395,711.30 027 .
10/09/2024 Thajsko
14,648,256.33  9.83 500,000 BANGKOK BANK PCL/HONG KONG FRN PERP ) 520,876.56 0.35
EMTN
Mexiko 650,000 BANGKOK BANK PCL/HONG KONG 25/09/2034  ysp 661,843.41 0.44
FRN EMTN
770,000 BANCO MERCANTIL DEL NORTE SA/GRAND usb 815,411.20 0.55 700,000 INDORAMA VENTURES GLOBAL SERVICES LTD Usb 711,581.59 0.48
CAYMAN FRN PERP 4.375% 12/09/2024
1,200,000 BBVA BANCOMER SA/TEXAS 18/01/2033 FRN UsD 1,250,325.11 0.84 350,000 KASIKORNBANK PCL/HONG KONG FRN PERP UsD 366,787.77 0.25
1,100,000 BRASKEM IDESA SAPI 7.450% 15/11/2029 UsD 1,166,203.59 078 EMTN
KASIKORNBANK PCL/HONG KONG 02/10/2031
1,335,000 CIBANCO SA INSTITUCION DE BANCA MULTIPLE  jsp 1,296,047.34 087 300,000 N EMTN / /10/ usb 302,886.23 0.20
TRUST CIB/3332 4.375% 22/07/2031 850,000 KRUNG THAI BANK PCL/CAYMAN ISLANDS FRN  Usp 24946563  0.57
900,000 GRUPO KUO SAB DE CV 5.750% 07/07/2027 UsD 928,800.63 0.62 " BERP ¢
1,750,000 MEXICO CITY AIRPORT TRUST 4.250% 31/10/2026 USD 1,866,520.62 1.26 300,000 MINOR INTERNATIONAL PCL FRN PERP UsD 305,518.07 0.21
1,600,000 PETROLEOS MEXICANOS 5.950% 28/01/2031 UsD 1,550,199.25 1.04 1,350,000 MINOR INTERNATIONAL PCL FRN PERP UsD 1,350,588.01 0.90
400,000 PETROLEOS MEXICANOS 7.690% 23/01/2050 UsD 378,384.28 0.25

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

400,000

1,000,000

1,550,000
1,935,258

810,000
1,050,000
607,000

1,600,000
1,250,000

665,000

865,000

900,000

300,000

300,000
800,000

1,250,000
750,000

1,700,000

400,000

1,500,000
1,150,000

1,015,000
600,000

1,100,000

1,650,000
1,300,000
1,050,000

900,000

197,000
565,000
900,000
1,700,000
1,094,000

NN (L) Emerging Markets Corporate Debt

Nézov

THAIOIL TREASURY CENTER CO LTD 5.375%
20/11/2048
TMBTHANACHART BANK PCL FRN PERP EMTN

Spojené kralovstvo

GAZPROM PJSC VIA GAZ FINANCE PLC FRN PERP
PETRA DIAMONDS US TREASURY PLC 10.500%
08/03/2026

TULLOW OIL PLC 10.250% 15/05/2026

TULLOW OIL PLC 7.000% 01/03/2025

UKRAINE RAILWAYS VIA RAIL CAPITAL MARKETS
PLC 7.875% 15/07/2026

Mena

usb

usob

EUR
usb

usb
usb
usb

Nadnarodné a medzinarodné spolocnosti

AFRICA FINANCE CORP 4.375% 17/04/2026 EMTN
AFRICAN EXPORT-IMPORT BANK/THE 4.125%
20/06/2024 EMTN

ATP TOWER HOLDINGS LLC / ANDEAN TOWER
PARTNERS COLOMBIA SAS / ANDEAN TELECOM
PAR 4.050% 27/04/2026

BANQUE OUEST AFRICAINE DE DEVELOPPEMENT
4.700% 22/10/2031

BLACK SEA TRADE & DEVELOPMENT BANK
3.500% 25/06/2024

Hongkong

BANK OF EAST ASIA LTD/THE 29/05/2030 FRN
EMTN

CHONG HING BANK LTD 26/07/2027 FRN

CMB WING LUNG BANK LTD 22/11/2027 FRN
EMTN

FAR EAST HORIZON LTD FRN PERP EMTN
SHANGHAI COMMERCIAL BANK LTD 17/01/2029
F

WEICHAI INTERNATIONAL HONG KONG ENERGY
GROUP CO LTD FRN PERP

YANGO JUSTICE INTERNATIONAL LTD 7.500%
17/02/2025

Brazilia

BANCO BTG PACTUAL SA/CAYMAN ISLANDS
2.750% 11/01/2026

BANCO DO ESTADO DO RIO GRANDE DO SUL SA
28/01/2031 FRN

BRF SA 4.875% 24/01/2030

ITAU UNIBANCO HOLDING SA/CAYMAN ISLAND
21/11/2029 FRN

Ol MOVEL SA 8.750% 30/07/2026

Juzna Kérea

HANWHA LIFE INSURANCE CO LTD FRN PERP
HEUNGKUK LIFE INSURANCE CO LTD FRN PERP
KYOBO LIFE INSURANCE CO LTD FRN PERP
TONGYANG LIFE INSURANCE CO FRN PERP

Holandsko

GREENKO DUTCH BV 3.850% 29/03/2026
METINVEST BV 7.650% 01/10/2027
METINVEST BV 7.750% 17/10/2029

MINEJESA CAPITAL BV 5.625% 10/08/2037
VIVO ENERGY INVESTMENTS BV 5.125%
24/09/2027

usb
usb

usob

uso

usb

usb
usb

usb
usb

usb

usb

usb

usb
usb

usb

uso
usb
usb
usb

uso
usb

usb
usb

(Vyjadrené v USD)

Trhova hodnota

v Usb

451,468.86

1,010,902.86
6,531,918.99

1,861,512.76
1,965,375.27

846,454.53
912,649.55
615,121.77

6,201,113.88

1,749,019.57
1,334,252.71

671,580.48

950,200.91

950,476.12

5,655,529.79

314,726.59

301,748.12
815,929.42

1,253,264.10
797,227.60

1,731,124.43
260,017.20

5,474,037.46

1,459,430.94
1,154,930.29

1,017,967.75
605,347.64

1,124,922.21
5,362,598.83

1,719,805.41
1,319,492.71
1,069,324.52
951,348.95
5,059,971.59

200,282.92
613,086.14
972,119.73
1,806,594.32
1,157,224.54

4,749,307.65

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.30

0.68
4.38

1.25
1.32

0.57
0.61
0.41

4.16

1.17
0.90

0.64

3.80

0.20
0.55

0.84
0.54

0.17

3.67

0.97

0.68
0.41

0.76
3.60

1.15
0.89
0.72
0.64

3.40

0.13
0.41
0.65
1.22
0.78

3.19

Mnoizstvo/
Nominalna
hodnota

1,100,000
1,650,000

1,300,000

600,000
600,000
1,115,000

1,020,000

500,000

800,000
1,050,000
1,065,000

1,626,000
500,000
200,000
500,000

998,000
1,200,000

600,000

2,275,000

450,000
995,000
500,000
200,000

746,000
1,300,000

700,000
650,000

900,000

Nézov

Kanada

CANACOL ENERGY LTD 7.250% 03/05/2025
FIRST QUANTUM MINERALS LTD 7.500%
01/04/2025

FRONTERA ENERGY CORP 7.875% 21/06/2028

Turecko

AKBANK TAS 5.000% 24/10/2022

AKBANK TAS 5.125% 31/03/2025 EMTN
AYDEM YENILENEBILIR ENERJI AS 7.750%

02/02/2027
PEGASUS HAVA TASIMACILIGI AS 9.250%

30/04/2026
TURKIYE GARANTI BANKASI AS 5.250%

13/09/2022

Spojené arabské emiraty

EMIRATES NBD BANK PJSC FRN PERP
EMIRATES NBD BANK PJSC FRN PERP
NBK TIER 1 FINANCING LTD FRN PERP

Spojené Staty americké

KOSMOS ENERGY LTD 7.125% 04/04/2026
NBM US HOLDINGS INC 6.625% 06/08/2029

PERIAMA HOLDINGS LLC/DE 5.950% 19/04/2026
RESORTS WORLD LAS VEGAS LLC / RWLV CAPITAL
INC 4.625% 16/04/2029

Jersey

GALAXY PIPELINE ASSETS BIDCO LTD 2.160%

31/03/2034
GALAXY PIPELINE ASSETS BIDCO LTD 2.625%

31/03/2036
WEST CHINA CEMENT LTD 4.950% 08/07/2026

Dominikanska republika

AEROPUERTOS DOMINICANOS SIGLO XXI SA
6.750% 30/03/2029

Ostrov Mauricius

GREENKO INVESTMENT CO 4.875% 16/08/2023
HTA GROUP LTD 7.000% 18/12/2025

UPL CORP LTD FRN PERP

UPL CORP LTD 4.625% 16/06/2030

Gruzinsko

SILKNET JSC 11.000% 02/04/2024
TBC BANK JSC 5.750% 19/06/2024 EMTN

Argentina

TELECOM ARGENTINA SA 8.000% 18/07/2026
TRANSPORTADORA DE GAS DEL SUR SA 6.750%
02/05/2025

YPF SA 8.500% 28/07/2025

Mena

usb
usb

usb

usb
usb

usb

usb

usb
usb
usb

usb
usb
usb
usb

usb
usb

usb

uso

usb
usb
usb

usb

uso
usb

Trhova hodnota
v USD

1,155,595.64
1,695,986.24
1,263,120.14
4,114,702.02

614,828.38
600,017.00
1,088,267.64
1,076,785.71

512,286.14

3,892,184.87

874,228.16
1,115,303.57
1,064,680.55

3,054,212.28

1,590,296.19
550,549.70
214,528.70
508,587.62

2,863,962.21

981,608.36
1,183,374.47

584,463.52
2,749,446.35

2,372,565.04

2,372,565.04

452,372.00
1,045,760.70
509,956.03
212,423.38

2,220,512.11

808,306.32
1,390,677.83

2,198,984.15

650,703.61
607,297.24
749,949.52

2,007,950.37

NN (L)

0.78
1.13

0.85
2.76

0.41
0.40
0.74

0.72

0.34

2.61

0.59
0.75
0.71

2.05

1.07
0.37
0.14
0.34

1.92

0.66
0.80

0.39
1.85

1.59

1.59

0.30
0.71
0.34
0.14

1.49

0.54
0.94

1.48

0.44
0.41

0.50
135
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Corporate Debt

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Ostrov Man Spanielsko
700,000 ANGLOGOLD ASHANTI HOLDINGS PLC 6.500% usb 858,581.71 0.58 794,000 Al CANDELARIA SPAIN SLU 7.500% 15/12/2028  USD 865,103.73 0.58
15/04/2040
800,000 GOHL CAPITAL LTD 4.250% 24/01/2027 usb 841,973.05 0.56 865,103.73  0.58
1,700,554.76 1.14 Trinidad a Tobago
Filipiny 750,000 TELECOMMUNICATIONS SERVICES OF TRINIDAD  jsp 802,886.04 054
& TOBAGO LTD 8.875% 18/10/2029
500,000 GLOBE TELECOM INC 3.000% 23/07/2035 usb 464,132.02 031 802,886.04 0.54
1,050,000 SMC GLOBAL POWER HOLDINGS CORP FRN PERP  USD 1,098,608.22 0.74 L.
Indonézia
1,562,740.24 1.05
500,000 ALAM SUTERA REALTY TBK 6.250% 02/11/2025  USD 397,355.79 0.27
Bermudy 350,000 BANK NEGARA INDONESIA 3.750% 30/03/2026  ysp 359,828.33 0.24
1,500,000 SHENZHEN INTERNATIONAL HOLDINGS LTD FRN  j5p 1,538,150.21 103 EMTN
PERP 757,184.12 0.51
1,538,150.21 1.03
e Bahamy
Singapur 610,000 INTERCORP PERU LTD 3.875% 15/08/2029 usb 598,187.91 0.40
400,000 GLOBAL PRIME CAPITAL PTE LTD 5.950% Usb 212,725.47 0.28 598187.91  0.40
23/01/2025 e .
485,000 LMIRT CAPITAL PTE LTD 7.250% 19/06/2024 usb 504,506.77 0.34 Chile
300,000 LMIRT CAPITAL PTE LTD 7.500% 09/02/2026 usb 310,539.77 0.21
600,000 MODERNLAND OVERSEAS PTE LTD 6.950% Usb 276,827.28 0.18 325,000 AES ANDES SA 07/10/2079 FRN usb 343,932.95 0.23
13/04/2024 200,000 AES ANDES SA 26/03/2079 FRN usb 212,024.87 0.14
1,504,599.29 1.01 555,957.82 0.37
Cina Paraguaj
1,150,000 CHINA MINMETALS CORP FRN PERP usb 1,173,895.03 0.78 535,000 BANCO CONTINENTAL SAECA 2.750% 10/12/2025 USD 531,986.43 0.36
300,000 WENS FOODSTUFFS GROUP CO LTD 2.349% UsD 276,688.59 0.19
25/10/2025 531,986.43  0.36
1,450,583.62 0.97
139,273,710.22 93.48
India
550,000 ADANI GREEN ENERGY LTD 4.375% 08/09/2024  USD 551,151.48 037 Celkové portfolio cennych papierov 139,273,710.22 93.48
500,000 JSW HYDRO ENERGY LTD 4.125% 18/05/2031 usb 497,930.02 0.33
300,000 JSW STEEL LTD 5.050% 05/04/2032 usb 298,615.19 0.20 . v . .
Finanéné derivaty k 30/09/2021
1,347,696.69 0.90
lzrael Y » , - ' .
Obdrzat Zaplatit Datum Zavazky  Nerealizovany
1,150,000 ENERGEAN ISRAEL FINANCE LTD 4.500% Usb 1,173,519.24 0.79 splatnosti v USD Jisk alebo
30/03/2024 (strata)
1,173,519.24  0.79
e v USD
Nigéria
1,100,000 SEPLAT ENERGY PLC 7.750% 01/04/2026 usb 1,145,209.63 0.77 Menové forwardy
1,145,209.63 0.77
2,437,734.86 USD 2,063,290.35 EUR 29/10/2021 2,437,734.86 45,320.00
Peru 36,771.58 USD 31,312.77 EUR 19/10/2021 36,771.58 470.91
1,074,412 FENIX POWER PERU SA 4.317% 20/09/2027 usb 1,097,883.02 0.74 439.64 USD 376.61 EUR 01/10/2021 439.64 317
1,097,883.02 0.74
260.77 EUR 304.41 USD 01/10/2021 304.41 (2.19)
Oman 40,000.00 EUR 46,925.25 USD 29/10/2021 46,925.25 (544.67)
978,000 OMAN ARAB BANK SAOC FRN PERP usb 102253735 069 19,955,797.58 EUR 23,677,888.98 USD 19/10/2021  23,677,888.98 (543,280.53)
1,022,537.35 0.69
26,200,064.72 (498,033.31)
Panama
920,000 BANCO GENERAL SA 4.125% 07/08/2027 usb 990,057.42 0.66
990,057.42  0.66
Kuvajt
850,000 AL AHLI BANK OF KUWAIT KSCP FRN PERP usb 903,114.80 0.61
903,114.80 0.61

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Corporate Debt

(Vyjadrené v USD)
Finanéné derivaty k 30/09/2021 (pokraéovanie)
Mno¥stvo Nazov Mena Zavazky Nerealizovany
v USD zisk alebo
(strata)
v USD
Futuritné kontrakty na tGrokové sadzby
(10) EURO-BOBL FUTURE 08/12/2021 EUR 1,563,771.21 12,053.08
28 US LONG BOND (CBT) 21/12/2021 usb 4,458,125.00 (132,545.67)
20 US ULTRA BOND (CBT) 21/12/2021 usb 3,821,250.00 (157,467.50)
20 US 10YR NOTE (CBT) 21/12/2021 usD 2,632,187.50 (39,643.28)
7 US 10YR ULTRA FUTURE 21/12/2021 usb 1,016,750.00 (22,148.44)
(16) US5YR NOTE (CBT) 31/12/2021 usb 1,963,875.01 12,124.99
15,455,958.72 (327,626.82)
Finanéné derivaty spolu (825,660.13)
Suhrn ¢istych aktiv 30/09/2021
%
col
Celkové portfdlio cennych papierov 139,273,710.22 93.48
Financné derivaty spolu (825,660.13) (0.55)
Hotovost v banke 6,923,970.60 4.65
Ostatné aktiva a pasiva 3,615,473.08 2.42
Celkové cisté aktiva 148,987,493.77 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Statistika

Cisté aktiva 30/09/2021 USD 7,033,973,351.64 Capitalisation X (USD) 30/09/2021 USD 385.85

30/09/2020 USD 6,335,652,684.61 30/09/2020 USD 369.97

30/09/2019 USD 5,945,170,441.93 30/09/2019 USD 366.61

Cista hodnota aktiv na akciu** Capitalisation X Hedged (i) (EUR) 30/09/2021 EUR 5,068.74

30/09/2020 EUR 4,909.09

Capitalisation | (USD) 30/09/2021 USD 8,990.21 30/09/2019 EUR 4,988.70
30/09/2020 USD 8,541.66

30/09/2019 USD 8,387.20 Capitalisation Y (USD) 30/09/2021 USD 338.06

30/09/2020 USD 327.41

Capitalisation | Hedged (i) (CHF) 30/09/2021 CHF 6,125.26 30/09/2019 USD 327.72
30/09/2020 CHF 5,894.85

30/09/2019 CHF 5,950.01 Capitalisation Y Hedged (i) (EUR) 30/09/2021 EUR 294.65

30/09/2020 EUR 288.27

Capitalisation | Hedged (i) (EUR) 30/09/2021 EUR 5,966.83 30/09/2019 EUR 295.87
30/09/2020 EUR 5,730.68

30/09/2019 EUR 5,768.92 Capitalisation Z Hedged (EUR) 30/09/2021 EUR -

30/09/2020 EUR 6,115.64

Capitalisation | Hedged (i) (GBP) 30/09/2021 GBP - 30/09/2019 EUR 6,110.16
30/09/2020 GBP -

30/09/2019 GBP 105.45 Capitalisation Zz Hedged (i) (EUR) 30/09/2021 EUR 5,718.57

30/09/2020 EUR 5,443.74

Capitalisation N (USD) 30/09/2021 USD 426.27 30/09/2019 EUR 5,430.04
30/09/2020 USD 405.07

30/09/2019 USD 397.82 Distribution | Hedged (i) (EUR) 30/09/2021 EUR 2,936.51

30/09/2020 EUR 2,940.42

Capitalisation N Hedged (i) (EUR) 30/09/2021 EUR 5,633.97 30/09/2019 EUR 3,099.00
30/09/2020 EUR 5,408.33

30/09/2019 EUR 5,444.13 Distribution | (M) (USD) 30/09/2021 USD 5,060.65

30/09/2020 USD 5,008.41

Capitalisation O Hedged (i) (EUR) 30/09/2021 EUR 5,519.91 30/09/2019 USD 5,193.99
30/09/2020 EUR 5,286.83

30/09/2019 EUR 5,311.33 Distribution | (M) Hedged (i) (PLN) 30/09/2021 PLN 19,032.60

30/09/2020 PLN 18,944.62

Capitalisation P (USD) 30/09/2021 USD 406.54 30/09/2019 PLN 19,856.79
30/09/2020 USD 388.63

30/09/2019 USD 383.97 Distribution | (Q) Hedged (i) (GBP) 30/09/2021 GBP 94.32

30/09/2020 GBP 93.69

Capitalisation P Hedged (i) (CHF) 30/09/2021 CHF 281.35 30/09/2019 GBP 97.96
30/09/2020 CHF 272.23

30/09/2019 CHF 276.53 Distribution N Hedged (i) (EUR) 30/09/2021 EUR 947.79

30/09/2020 EUR 949.24

Capitalisation P Hedged (i) (CZK) 30/09/2021 CzZK 6,691.03 30/09/2019 EUR 1,000.10
30/09/2020 CzK 6,433.82

30/09/2019 CZK 6,492.87 Distribution N (Q) (USD) 30/09/2021 USD 2,552.03

30/09/2020 USD 2,524.76

Capitalisation P Hedged (i) (EUR) 30/09/2021 EUR 5,356.46 30/09/2019 USD 2,596.36
30/09/2020 EUR 5,172.92

30/09/2019 EUR 5,237.93 Distribution O Hedged (i) (EUR) 30/09/2021 EUR 947.90

30/09/2020 EUR 949.29

Capitalisation R (USD) 30/09/2021 USD 413.64 30/09/2019 EUR 999.72
30/09/2020 USD 393.55

30/09/2019 USD 386.95 Distribution O (Q) (USD) 30/09/2021 USD 2,566.82

30/09/2020 USD 2,539.50

Capitalisation X (HUF) 30/09/2021 HUF 113,464.72 30/09/2019 USD 2,611.10
30/09/2020 HUF 108,711.38
30/09/2019 HUF 106,875.89

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Statistika (pokracovanie)
Distribution P Hedged (i) (EUR) 30/09/2021 EUR 943.24 Pocet akcii
30/09/2020 EUR 944.65
30/09/2019 EUR 994.85 Capitalisation | Hedged (i) (CHF) 30/09/2021 64
30/09/2020 38
Distribution P (Q) (USD) 30/09/2021 USD 2,529.69 30/09/2019 50
30/09/2020 USD 2,502.76
30/09/2019 USD 2,573.99 Capitalisation | Hedged (i) (EUR) 30/09/2021 54,870
30/09/2020 57,650
Distribution R Hedged (i) (EUR) 30/09/2021 EUR - 30/09/2019 86,431
30/09/2020 EUR -
30/09/2019 EUR 1,033.85 Capitalisation | Hedged (i) (GBP) 30/09/2021 -
30/09/2020 -
Distribution R (Q) (USD) 30/09/2021 USD 2,556.87 30/09/2019 365
30/09/2020 USD 2,530.28
30/09/2019 USD 2,601.61 Capitalisation N (USD) 30/09/2021 5,186
30/09/2020 5,965
Distribution X (USD) 30/09/2021 USD 1,091.30 30/09/2019 7,522
30/09/2020 USD 1,081.90
30/09/2019 USD 1,111.52 Capitalisation N Hedged (i) (EUR) 30/09/2021 1,407
30/09/2020 1,428
Distribution X (M) (USD) 30/09/2021 USD 77.43 30/09/2019 2,641
30/09/2020 USD 82.13
30/09/2019 USD 89.94 Capitalisation O Hedged (i) (EUR) 30/09/2021 96
30/09/2020 162
Distribution X (M) Hedged (i) (AUD) 30/09/2021 AUD 171.95 30/09/2019 1,244
30/09/2020 AUD 183.16
30/09/2019 AUD 204.44 Capitalisation P (USD) 30/09/2021 32,132
30/09/2020 59,466
Distribution X (M) Hedged (i) (EUR) 30/09/2021 EUR 217.33 30/09/2019 57,921
30/09/2020 EUR 217.57
30/09/2019 EUR 230.50 Capitalisation P Hedged (i) (CHF) 30/09/2021 981
30/09/2020 1,281
Distribution X (M) Hedged (i) (ZAR) 30/09/2021 ZAR 1,982.83 30/09/2019 1,356
30/09/2020 ZAR 2,197.23
30/09/2019 ZAR 2,552.60 Capitalisation P Hedged (i) (CZK) 30/09/2021 8,762
30/09/2020 5,200
Distribution Y (M) (USD) 30/09/2021 USD 166.52 30/09/2019 13
30/09/2020 USD 178.41
30/09/2019 USD 197.60 Capitalisation P Hedged (i) (EUR) 30/09/2021 9,017
30/09/2020 10,543
Distribution Y (M) Hedged (i) (AUD) 30/09/2021 AUD 150.86 30/09/2019 20,469
30/09/2020 AUD 162.57
30/09/2019 AUD 183.45 Capitalisation R (USD) 30/09/2021 1,998
30/09/2020 1,074
Distribution Y (M) Hedged (i) (ZAR) 30/09/2021 ZAR 1,840.08 30/09/2019 5,972
30/09/2020 ZAR 2,060.77
30/09/2019 ZAR 2,423.82 Capitalisation X (HUF) 30/09/2021 2,239
30/09/2020 2,549
Distribution Z (Q) Hedged (i) (EUR) 30/09/2021 EUR 4,777.63 30/09/2019 2,813
30/09/2020 EUR 4,738.89
30/09/2019 EUR 4,956.80 Capitalisation X (USD) 30/09/2021 93,901
30/09/2020 185,281
Poéet akeii 30/09/2019 109,458
Capitalisation | (USD) 30/09/2021 14,679 Capitalisation X Hedged (i) (EUR) 30/09/2021 5,295
30/09/2020 21,346 30/09/2020 6,365
30/09/2019 229,649 30/09/2019 6,545

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Statistika (pokracovanie)
Pocet akcii Pocet akcii
Capitalisation Y (USD) 30/09/2021 126,346 Distribution R Hedged (i) (EUR) 30/09/2021 -
30/09/2020 201,778 30/09/2020 -
30/09/2019 158,126 30/09/2019 23
Capitalisation Y Hedged (i) (EUR) 30/09/2021 16,077 Distribution R (Q) (USD) 30/09/2021 32
30/09/2020 29,552 30/09/2020 208
30/09/2019 23,178 30/09/2019 128
Capitalisation Z Hedged (EUR) 30/09/2021 - Distribution X (USD) 30/09/2021 6,593
30/09/2020 1,267 30/09/2020 7,597
30/09/2019 1,267 30/09/2019 11,053
Capitalisation Zz Hedged (i) (EUR) 30/09/2021 27,289 Distribution X (M) (USD) 30/09/2021 16,225,500
30/09/2020 15,538 30/09/2020 13,060,242
30/09/2019 13,320 30/09/2019 4,893,427
Distribution | Hedged (i) (EUR) 30/09/2021 52,639 Distribution X (M) Hedged (i) (AUD) 30/09/2021 1,622,193
30/09/2020 55,177 30/09/2020 1,730,004
30/09/2019 144,949 30/09/2019 1,017,818
Distribution | (M) (USD) 30/09/2021 824 Distribution X (M) Hedged (i) (EUR) 30/09/2021 19,287
30/09/2020 928 30/09/2020 30,263
30/09/2019 3,142 30/09/2019 37,100
Distribution | (M) Hedged (i) (PLN) 30/09/2021 12,299 Distribution X (M) Hedged (i) (ZAR) 30/09/2021 9,130,257
30/09/2020 7,185 30/09/2020 4,680,625
30/09/2019 4,610 30/09/2019 1,228,949
Distribution I (Q) Hedged (i) (GBP) 30/09/2021 1,208 Distribution Y (M) (USD) 30/09/2021 4,353,499
30/09/2020 362 30/09/2020 5,279,109
30/09/2019 1,512 30/09/2019 3,037,211
Distribution N Hedged (i) (EUR) 30/09/2021 33,194 Distribution Y (M) Hedged (i) (AUD) 30/09/2021 845,784
30/09/2020 25,311 30/09/2020 1,155,673
30/09/2019 27,940 30/09/2019 1,285,467
Distribution N (Q) (USD) 30/09/2021 715 Distribution Y (M) Hedged (i) (ZAR) 30/09/2021 3,552,254
30/09/2020 742 30/09/2020 3,437,216
30/09/2019 593 30/09/2019 1,519,599
Distribution O Hedged (i) (EUR) 30/09/2021 2,932 Distribution Z (Q) Hedged (i) (EUR) 30/09/2021 342,210
30/09/2020 3,847 30/09/2020 291,921
30/09/2019 39,307 30/09/2019 110,704
Distribution O (Q) (USD) 30/09/2021 139 -,
30/09/2020 139 | Dividenda
30/09/2019 1,699 Distribution | Hedged (i) (EUR) 14/12/2020 EUR 128.20
Distribution P Hedged (i) (EUR) 30/09/2021 25,787 T
30/09/2020 34175 Distribution | (M) (USD) 02/09/2021 USD 15.86
30/09/2019 40,527 Distribution | (M) (USD) 03/08/2021 USD 15.86
Distribution P (Q) (USD) 30/09/2021 3,127 L
30/09/2020 5,820 Distribution I (M) (USD) 02/07/2021 USD 15.86
30/09/2019 8,622

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Statistika (pokracovanie)
Distribution | (M) (USD) 02/06/2021 USD 15.94 Distribution N (Q) (USD) 11/02/2021 USD 27.80
Distribution | (M) (USD) 04/05/2021 USD 15.94 Distribution N (Q) (USD) 11/11/2020 USD 26.65
Distribution I (M) (USD) 07/04/2021 USD 15.94 Distribution O Hedged (i) (EUR) 14/12/2020 EUR 43.70
Distribution I (M) (USD) 02/03/2021 USD 17.55 Distribution O (Q) (USD) 11/08/2021 USD 26.55
Distribution | (M) (USD) 02/02/2021 USD 17.55 Distribution O (Q) (USD) 12/05/2021 USD 27.10
Distribution | (M) (USD) 05/01/2021 USD 17.55 Distribution O (Q) (USD) 11/02/2021 USD 29.65
Distribution | (M) (USD) 02/12/2020 USD 20.43 Distribution O (Q) (USD) 11/11/2020 USD 28.45
Distribution | (M) (USD) 03/11/2020 USD 20.43 Distribution P Hedged (i) (EUR) 14/12/2020 EUR 35.35
Distribution | (M) (USD) 02/10/2020 USD 20.43 Distribution P (Q) (USD) 11/08/2021 USD 20.75
Distribution | (M) Hedged (i) (PLN) 02/09/2021 PLN 64.75 Distribution P (Q) (USD) 12/05/2021 USD 21.50
Distribution I (M) Hedged (i) (PLN) 03/08/2021 PLN 64.75 Distribution P (Q) (USD) 11/02/2021 USD 23.65
Distribution I (M) Hedged (i) (PLN) 02/07/2021 PLN 64.75 Distribution P (Q) (USD) 11/11/2020 USD 22.65
Distribution | (M) Hedged (i) (PLN) 02/06/2021 PLN 65.62 Distribution R (Q) (USD) 12/05/2021 USD 24.80
Distribution | (M) Hedged (i) (PLN) 04/05/2021 PLN 65.62 Distribution R (Q) (USD) 11/02/2021 USD 27.15
Distribution | (M) Hedged (i) (PLN) 07/04/2021 PLN 65.62 Distribution R (Q) (USD) 11/11/2020 USD 26.00
Distribution | (M) Hedged (i) (PLN) 02/03/2021 PLN 67.14 Distribution X (USD) 14/12/2020 USD 37.50
Distribution | (M) Hedged (i) (PLN) 02/02/2021 PLN 67.14 Distribution X (M) (USD) 02/09/2021 USD 0.68
Distribution | (M) Hedged (i) (PLN) 05/01/2021 PLN 67.14 Distribution X (M) (USD) 03/08/2021 USD 0.68
Distribution I (M) Hedged (i) (PLN) 02/12/2020 PLN 70.41 Distribution X (M) (USD) 02/07/2021 USD 0.68
Distribution I (M) Hedged (i) (PLN) 03/11/2020 PLN 70.41 Distribution X (M) (USD) 02/06/2021 USD 0.68
Distribution | (M) Hedged (i) (PLN) 02/10/2020 PLN 70.41 Distribution X (M) (USD) 04/05/2021 USD 0.68
Distribution | (Q) Hedged (i) (GBP) 11/08/2021 GBP 0.90 Distribution X (M) (USD) 07/04/2021 USD 0.68
Distribution | (Q) Hedged (i) (GBP) 12/05/2021 GBP 0.95 Distribution X (M) (USD) 02/03/2021 USD 0.68
Distribution | (Q) Hedged (i) (GBP) 11/02/2021 GBP 1.05 Distribution X (M) (USD) 02/02/2021 USD 0.68
Distribution | (Q) Hedged (i) (GBP) 11/11/2020 GBP 1.00 Distribution X (M) (USD) 05/01/2021 USD 0.68
Distribution N Hedged (i) (EUR) 14/12/2020 EUR 41.20 Distribution X (M) (USD) 02/12/2020 USD 0.70
Distribution N (Q) (USD) 11/08/2021 USD 24.85 Distribution X (M) (USD) 03/11/2020 USD 0.70
Distribution N (Q) (USD) 12/05/2021 USD 25.45 Distribution X (M) (USD) 02/10/2020 USD 0.70

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).

107



NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Statistika (pokracovanie)
Distribution X (M) Hedged (i) (AUD) 02/09/2021 AUD 1.50 Distribution X (M) Hedged (i) (ZAR) 04/05/2021 ZAR 31.70
Distribution X (M) Hedged (i) (AUD) 03/08/2021 AUD 1.50 Distribution X (M) Hedged (i) (ZAR) 07/04/2021 ZAR 31.70
Distribution X (M) Hedged (i) (AUD) 02/07/2021 AUD 1.50 Distribution X (M) Hedged (i) (ZAR) 02/03/2021 ZAR 31.70
Distribution X (M) Hedged (i) (AUD) 02/06/2021 AUD 1.50 Distribution X (M) Hedged (i) (ZAR) 02/02/2021 ZAR 31.70
Distribution X (M) Hedged (i) (AUD) 04/05/2021 AUD 1.50 Distribution X (M) Hedged (i) (ZAR) 05/01/2021 ZAR 31.70
Distribution X (M) Hedged (i) (AUD) 07/04/2021 AUD 1.50 Distribution X (M) Hedged (i) (ZAR) 02/12/2020 ZAR 36.50
Distribution X (M) Hedged (i) (AUD) 02/03/2021 AUD 1.50 Distribution X (M) Hedged (i) (ZAR) 03/11/2020 ZAR 36.50
Distribution X (M) Hedged (i) (AUD) 02/02/2021 AUD 1.50 Distribution X (M) Hedged (i) (ZAR) 02/10/2020 ZAR 36.50
Distribution X (M) Hedged (i) (AUD) 05/01/2021 AUD 1.50 Distribution Y (M) (USD) 02/09/2021 USD 1.46
Distribution X (M) Hedged (i) (AUD) 02/12/2020 AUD 1.59 Distribution Y (M) (USD) 03/08/2021 USD 1.46
Distribution X (M) Hedged (i) (AUD) 03/11/2020 AUD 1.59 Distribution Y (M) (USD) 02/07/2021 USD 1.46
Distribution X (M) Hedged (i) (AUD) 02/10/2020 AUD 1.59 Distribution Y (M) (USD) 02/06/2021 USD 1.46
Distribution X (M) Hedged (i) (EUR) 02/09/2021 EUR 0.58 Distribution Y (M) (USD) 04/05/2021 USD 1.46
Distribution X (M) Hedged (i) (EUR) 03/08/2021 EUR 0.58 Distribution Y (M) (USD) 07/04/2021 USD 1.46
Distribution X (M) Hedged (i) (EUR) 02/07/2021 EUR 0.58 Distribution Y (M) (USD) 02/03/2021 USD 1.46
Distribution X (M) Hedged (i) (EUR) 02/06/2021 EUR 0.59 Distribution Y (M) (USD) 02/02/2021 USD 1.46
Distribution X (M) Hedged (i) (EUR) 04/05/2021 EUR 0.59 Distribution Y (M) (USD) 05/01/2021 USD 1.46
Distribution X (M) Hedged (i) (EUR) 07/04/2021 EUR 0.59 Distribution Y (M) (USD) 02/12/2020 USD 1.55
Distribution X (M) Hedged (i) (EUR) 02/03/2021 EUR 0.61 Distribution Y (M) (USD) 03/11/2020 USD 1.55
Distribution X (M) Hedged (i) (EUR) 02/02/2021 EUR 0.61 Distribution Y (M) (USD) 02/10/2020 USD 1.55
Distribution X (M) Hedged (i) (EUR) 05/01/2021 EUR 0.61 Distribution Y (M) Hedged (i) (AUD) 02/09/2021 AUD 1.33
Distribution X (M) Hedged (i) (EUR) 02/12/2020 EUR 0.64 Distribution Y (M) Hedged (i) (AUD) 03/08/2021 AUD 1.33
Distribution X (M) Hedged (i) (EUR) 03/11/2020 EUR 0.64 Distribution Y (M) Hedged (i) (AUD) 02/07/2021 AUD 133
Distribution X (M) Hedged (i) (EUR) 02/10/2020 EUR 0.64 Distribution Y (M) Hedged (i) (AUD) 02/06/2021 AUD 1.33
Distribution X (M) Hedged (i) (ZAR) 02/09/2021 ZAR 31.70 Distribution Y (M) Hedged (i) (AUD) 04/05/2021 AUD 1.33
Distribution X (M) Hedged (i) (ZAR) 03/08/2021 ZAR 31.70 Distribution Y (M) Hedged (i) (AUD) 07/04/2021 AUD 1.33
Distribution X (M) Hedged (i) (ZAR) 02/07/2021 ZAR 31.70 Distribution Y (M) Hedged (i) (AUD) 02/03/2021 AUD 1.33
Distribution X (M) Hedged (i) (ZAR) 02/06/2021 ZAR 31.70 Distribution Y (M) Hedged (i) (AUD) 02/02/2021 AUD 1.33

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Statistika (pokracovanie)

Capitalisation P (USD) 30/09/2021 1.50%

Capitalisation P Hedged (i) (CHF) 30/09/2021 1.53%
Distribution Y (M) Hedged (i) (AUD) 05/01/2021 AUD 1.33

Capitalisation P Hedged (i) (CZK) 30/09/2021 1.53%
Distribution Y (M) Hedged (i) (AUD) 02/12/2020 AUD 1.44

Capitalisation P Hedged (i) (EUR) 30/09/2021 1.53%
Distribution Y (M) Hedged (i) (AUD) 03/11/2020 AUD 1.44

Capitalisation R (USD) 30/09/2021 1.03%
Distribution Y (M) Hedged (i) (AUD) 02/10/2020 AUD 1.44

Capitalisation X (HUF) 30/09/2021 1.81%
Distribution Y (M) Hedged (i) (ZAR) 02/09/2021 ZAR 29.60

Capitalisation X (USD) 30/09/2021 1.81%
Distribution Y (M) Hedged (i) (ZAR) 03/08/2021 ZAR 29.60

Capitalisation X Hedged (i) (EUR) 30/09/2021 1.83%
Distribution Y (M) Hedged (i) (ZAR) 02/07/2021 ZAR 29.60

Capitalisation Y (USD) 30/09/2021 2.81%
Distribution Y (M) Hedged (i) (ZAR) 02/06/2021 ZAR 29.60

Capitalisation Y Hedged (i) (EUR) 30/09/2021 2.82%
Distribution Y (M) Hedged (i) (ZAR) 04/05/2021 ZAR 29.60

Capitalisation Zz Hedged (i) (EUR) 30/09/2021 0.02%
Distribution Y (M) Hedged (i) (ZAR) 07/04/2021 ZAR 29.60

Distribution | Hedged (i) (EUR) 30/09/2021 0.91%
Distribution Y (M) Hedged (i) (ZAR) 02/03/2021 ZAR 29.60

Distribution I (M) (USD) 30/09/2021 0.89%
Distribution Y (M) Hedged (i) (ZAR) 02/02/2021 ZAR 29.60

Distribution | (M) Hedged (i) (PLN) 30/09/2021 0.91%
Distribution Y (M) Hedged (i) (ZAR) 05/01/2021 ZAR 29.60

Distribution I (Q) Hedged (i) (GBP) 30/09/2021 0.91%
Distribution Y (M) Hedged (i) (ZAR) 02/12/2020 ZAR 35.00

Distribution N Hedged (i) (EUR) 30/09/2021 0.93%
Distribution Y (M) Hedged (i) (ZAR) 03/11/2020 ZAR 35.00

Distribution N (Q) (USD) 30/09/2021 0.91%
Distribution Y (M) Hedged (i) (ZAR) 02/10/2020 ZAR 35.00

Distribution O Hedged (i) (EUR) 30/09/2021 0.69%
Distribution Z (Q) Hedged (i) (EUR) 11/08/2021 EUR 46.45

Distribution O (Q) (USD) 30/09/2021 0.67%
Distribution Z (Q) Hedged (i) (EUR) 12/05/2021 EUR 47.60

Distribution P Hedged (i) (EUR) 30/09/2021 1.53%
Distribution Z (Q) Hedged (i) (EUR) 11/02/2021 EUR 52.10

Distribution P (Q) (USD) 30/09/2021 1.50%
Distribution Z (Q) Hedged (i) (EUR) 11/11/2020 EUR 49.95

Distribution R (Q) (USD) 30/09/2021 1.02%

Distribution X (USD) 30/09/2021 1.81%
Priebeiny poplatok v %*

Distribution X (M) (USD) 30/09/2021 1.81%
Capitalisation | (USD) 30/09/2021 0.89%

Distribution X (M) Hedged (i) (AUD) 30/09/2021 1.83%
Capitalisation | Hedged (i) (CHF) 30/09/2021 0.91%

Distribution X (M) Hedged (i) (EUR) 30/09/2021 1.83%
Capitalisation | Hedged (i) (EUR) 30/09/2021 0.91%

Distribution X (M) Hedged (i) (ZAR) 30/09/2021 1.83%
Capitalisation N (USD) 30/09/2021 0.91%

Distribution Y (M) (USD) 30/09/2021 2.81%
Capitalisation N Hedged (i) (EUR) 30/09/2021 0.93%

Distribution Y (M) Hedged (i) (AUD) 30/09/2021 2.83%
Capitalisation O Hedged (i) (EUR) 30/09/2021 0.69%

Distribution Y (M) Hedged (i) (ZAR) 30/09/2021 2.83%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)
Statistika (pokracovanie)
Distribution Z (Q) Hedged (i) (EUR) 30/09/2021 0.11%
Obratovost portfélia v %* 30/09/2021 (38.68%)

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpoveda sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nformaciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 6,513,680,257.04

Podniky kolektivneho investovania 441,962,099.83

Dlhopisy a ostatné dlZzobné nastroje 6,071,718,157.21
Financné derivaty spolu 2 54,823,866.53

Swap kreditného zlyhania 41,933,061.65

Futurity 12,890,804.88
Hotovost v banke 343,701,510.74
MarZové vklady 18,518,177.82
Ostatné aktiva 4,15 648,691,860.10
Celkové aktiva 7,579,415,672.23
Kratkodobé bankové tvery (1,028,546.60)
Bezné pasiva 4,15 (413,807,995.95)
Financné derivaty spolu 2 (130,605,778.04)

Menové forwardy (130,605,778.04)
Celkové pasiva (545,442,320.59)
Cisté aktiva na konci roka 7,033,973,351.64

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 368,185,162.73
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 364,289,269.90
Bankové uroky 286,173.69
Uroky zo swapov 55,714.84
Ostatné prijmy 10 3,554,004.30
Celkové vydavky (108,862,214.15)
Spravcovsky poplatok 5 (67,887,741.92)
Pevny servisny poplatok 6 (29,367,404.28)
Poplatky za dodatoéné funkcionality triedy akcii 7 (931,118.02)
Dani z upisovania 9 (2,310,765.80)
Bankové uroky (111,751.48)
Uroky zo swapov (8,253,432.65)
Cisty prijem z investicii 259,322,948.58
Realizované zisky z investi¢éného portfélia 2 135,512,084.11
Realizované straty z investi¢ného portfdlia 2 (56,087,060.61)
Realizované zisky z finanénych derivatov 327,849,353.86
Realizované straty z finan¢nych derivatov (114,980,995.01)
Realizované zisky z prevodu mien 27,880,784.80
Realizované straty z prevodu mien (25,185,613.43)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (101,129,631.64)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (46,454,700.71)
finanénych derivatov
Vysledok operacii 406,727,169.95
Upisy 5,104,664,090.10
Spatné odkupy (4,197,448,208.70)
Distribucia (615,622,384.32)
Cisté aktiva na zatiatku roka 6,335,652,684.61
Cisté aktiva na konci roka 7,033,973,351.64

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021

MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nomindlna v USD col Nomindlna v USD col
hodnota hodnota

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

inom regulovanom trhu

Dlhopisy a ostatné dlZzobné nastroje

10,725,000
9,000,000
1,150,000

6,000,000
17,500,000

21,160,000
19,400,000
1,300,000
9,000,000
5,260,000
2,000,000
12,800,000

4,500,000
6,000,000
14,300,000
55,000,000
12,900,000
6,600,000
4,238,000
43,478,000
18,000,000
21,785,000
41,000,000

12,726,000
8,760,000
850,000
1,185,000
30,825,000
3,318,000
9,378,000
15,190,000
7,500,000
38,507,000
1,850,000
22,885,000
4,300,000
7,270,000
13,855,000

41,095,000

Mexiko

CIBANCO SA INSTITUCION DE BANCA MULTIPLE
TRUST CIB/3332 4.375% 22/07/2031

COMISION FEDERAL DE ELECTRICIDAD 4.677%
09/02/2051

ELECTRICIDAD FIRME DE MEXICO HOLDINGS SA
DE CV 4.900% 20/11/2026

MEXICO CITY AIRPORT TRUST 5.500% 31/07/2047
MEXICO GOVERNMENT INTERNATIONAL BOND

2.659% 24/05/2031
MEXICO GOVERNMENT INTERNATIONAL BOND
3.750% 19/04/2071
MEXICO GOVERNMENT INTERNATIONAL BOND
3.771% 24/05/2061
MEXICO GOVERNMENT INTERNATIONAL BOND
4.500% 31/01/2050
MEXICO GOVERNMENT INTERNATIONAL BOND
4.600% 10/02/2048
MEXICO GOVERNMENT INTERNATIONAL BOND

5.000% 27/04/2051

MEXICO GOVERNMENT INTERNATIONAL BOND
5.625% 19/03/2114 EMTN

MEXICO GOVERNMENT INTERNATIONAL BOND
5.750% 12/10/2110 GMTN

PETROLEOS MEXICANOS 5.500% 27/06/2044

PETROLEOS MEXICANOS 5.625% 23/01/2046
PETROLEOS MEXICANOS 5.950% 28/01/2031
PETROLEOS MEXICANOS 6.350% 12/02/2048
PETROLEOS MEXICANOS 6.375% 23/01/2045
PETROLEOS MEXICANOS 6.500% 02/06/2041
PETROLEOS MEXICANOS 6.625% PERP

PETROLEOS MEXICANOS 6.750% 21/09/2047
PETROLEOS MEXICANOS 6.875% 16/10/2025
PETROLEOS MEXICANOS 6.950% 28/01/2060
PETROLEOS MEXICANOS 7.690% 23/01/2050

Egypt

EGYPT GOVERNMENT INTERNATIONAL BOND
3.875% 16/02/2026

EGYPT GOVERNMENT INTERNATIONAL BOND
5.250% 06/10/2025

EGYPT GOVERNMENT INTERNATIONAL BOND
5.625% 16/04/2030 EMTN

EGYPT GOVERNMENT INTERNATIONAL BOND
5.750% 29/05/2024

EGYPT GOVERNMENT INTERNATIONAL BOND
5.800% 30/09/2027 EMTN

EGYPT GOVERNMENT INTERNATIONAL BOND
5.875% 16/02/2031 EMTN

EGYPT GOVERNMENT INTERNATIONAL BOND
6.125% 31/01/2022

EGYPT GOVERNMENT INTERNATIONAL BOND
6.375% 11/04/2031 EMTN

EGYPT GOVERNMENT INTERNATIONAL BOND
7.052% 15/01/2032 EMTN

EGYPT GOVERNMENT INTERNATIONAL BOND
7.500% 16/02/2061

EGYPT GOVERNMENT INTERNATIONAL BOND
7.500% 31/01/2027

EGYPT GOVERNMENT INTERNATIONAL BOND
7.625% 29/05/2032

EGYPT GOVERNMENT INTERNATIONAL BOND
7.903% 21/02/2048

EGYPT GOVERNMENT INTERNATIONAL BOND
8.150% 20/11/2059 EMTN

EGYPT GOVERNMENT INTERNATIONAL BOND
8.500% 31/01/2047

EGYPT GOVERNMENT INTERNATIONAL BOND
8.700% 01/03/2049

usb

usb

usb

usb
usb

uso

usb

usb

usb

GBP

usb

usb
usb
usb
usb

usb
usb
usb
usb
usb

uso

usb

usb

usb

usb

usb

usb

uso

usb

usb

usb

usb

usb

usb

10,412,065.74
8,688,552.66
1,148,562.44

6,123,043.56
16,875,957.00

18,337,610.43
17,226,633.71
1,331,918.43
9,309,500.55
5,781,293.04
2,953,332.00
14,583,028.61

3,605,411.93
4,824,841.08
13,854,905.78
46,281,833.95
10,949,494.20
5,852,169.97
3,555,908.48
37,945,169.72
19,726,116.12
19,032,918.16
38,784,388.70
317,184,656.26

11,965,351.71
8,926,609.86
940,568.79
1,235,013.42
30,259,152.26
3,046,555.51
9,444,073.17
17,257,575.82
7,261,956.30
33,807,930.72
1,959,747.44
22,794,625.53
3,921,307.64
6,700,673.72
13,385,303.03

39,859,442.25

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

0.15

0.02

0.09
0.24

0.26

0.02
0.13
0.08
0.04
0.21

0.05
0.07
0.20
0.66
0.16
0.08
0.05
0.54
0.28
0.27
0.55
451

0.17
0.13
0.01
0.02
0.43
0.04

0.13

0.10
0.48
0.03
0.32
0.06
0.10
0.19

0.57

22,130,000

27,275,000

21,000,000
8,185,000
25,975,000
4,375,000
12,031,000
10,676,000
3,400,000
17,890,000
3,820,000
22,450,000
14,950,000
9,230,000
13,090,000
21,110,000
9,965,000
28,050,000
7,845,000

3,010,000

3,200,000
4,050,000
15,850,000
6,650,000
8,000,000
8,980,000
2,000,000
2,650,000
5,240,000
4,605,000
3,450,000
15,667,000
4,025,000
13,017,000

27,300,000
5,950,000

1,000,000
3,000,000

8,650,000

EGYPT GOVERNMENT INTERNATIONAL BOND

8.750% 30/09/2051 EMTN
EGYPT GOVERNMENT INTERNATIONAL BOND

8.875% 29/05/2050

Turecko

ISTANBUL METROPOLITAN MUNICIPALITY 6.375%

09/12/2025

PEGASUS HAVA TASIMACILIGI AS 9.250%
30/04/2026

TURK IHRACAT KREDI BANKASI AS 5.750%
06/07/2026

TURKEY GOVERNMENT INTERNATIONAL BOND
4.375% 08/07/2027

TURKEY GOVERNMENT INTERNATIONAL BOND
4.750% 26/01/2026

TURKEY GOVERNMENT INTERNATIONAL BOND
4.875% 09/10/2026

TURKEY GOVERNMENT INTERNATIONAL BOND
4.875% 16/04/2043

TURKEY GOVERNMENT INTERNATIONAL BOND
5.250% 13/03/2030

TURKEY GOVERNMENT INTERNATIONAL BOND
5.600% 14/11/2024

TURKEY GOVERNMENT INTERNATIONAL BOND
5.750% 11/05/2047

TURKEY GOVERNMENT INTERNATIONAL BOND
5.875% 26/06/2031

TURKEY GOVERNMENT INTERNATIONAL BOND
5.950% 15/01/2031

TURKEY GOVERNMENT INTERNATIONAL BOND
6.350% 10/08/2024

TURKEY GOVERNMENT INTERNATIONAL BOND
6.375% 14/10/2025

TURKEY GOVERNMENT INTERNATIONAL BOND
6.500% 20/09/2033

TURKEY GOVERNMENT INTERNATIONAL BOND
6.625% 17/02/2045

TURKEY GOVERNMENT INTERNATIONAL BOND
7.625% 26/04/2029

TURKIYE IHRACAT KREDI BANKASI AS 8.250%
24/01/2024

Indonézia

HUTAMA KARYA PERSERO PT 3.750% 11/05/2030

EMTN
INDONESIA ASAHAN ALUMINIUM PERSERO PT
4.750% 15/05/2025

INDONESIA ASAHAN ALUMINIUM PERSERO PT
5.450% 15/05/2030

INDONESIA ASAHAN ALUMINIUM PERSERO PT
5.800% 15/05/2050

INDONESIA ASAHAN ALUMINIUM PERSERO PT
6.530% 15/11/2028

INDONESIA GOVERNMENT INTERNATIONAL
BOND 1.400% 30/10/2031

INDONESIA GOVERNMENT INTERNATIONAL
BOND 2.850% 14/02/2030

INDONESIA GOVERNMENT INTERNATIONAL
BOND 3.700% 30/10/2049

INDONESIA GOVERNMENT INTERNATIONAL
BOND 3.850% 15/10/2030

INDONESIA GOVERNMENT INTERNATIONAL
BOND 4.200% 15/10/2050

INDONESIA GOVERNMENT INTERNATIONAL
BOND 4.350% 11/01/2048

INDONESIA GOVERNMENT INTERNATIONAL
BOND 5.250% 17/01/2042 EMTN

INDONESIA GOVERNMENT INTERNATIONAL
BOND 5.375% 24/04/2032

INDONESIA GOVERNMENT INTERNATIONAL
BOND 6.625% 17/02/2037

PERTAMINA PERSERO PT 2.300% 09/02/2031
PERTAMINA PERSERO PT 4.700% 30/07/2049

EMTN

PERTAMINA PERSERO PT 5.625% 20/05/2043
EMTN

PERUSAHAAN PENERBIT SBSN INDONESIA I1I
3.550% 09/06/2051

PERUSAHAAN PENERBIT SBSN INDONESIA I1I
3.800% 24/06/2025

usb

usb

usb

usb

usb

EUR

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

uso

usb

usb

usb

usb

EUR

usb

usb

usb

usb

usb

usb

usb

usb
usb

usb

usb

usb

21,643,804.12

26,992,522.92

261,402,214.21

20,702,802.33
8,640,677.45
25,549,687.95
5,031,569.24
11,622,188.42
10,236,584.49
2,637,889.05
16,509,497.40
3,866,105.53
18,564,859.35
14,048,426.05
8,724,316.82
13,547,160.40
21,657,935.17
9,572,131.67
25,703,006.01
8,361,813.07

3,237,148.84

228,213,799.24

3,466,568.03
4,414,710.96
18,250,654.47
7,777,739.05
9,730,903.92
10,542,482.22
2,070,898.86
2,689,351.68
5,858,653.00
5,101,612.32
3,841,974.65
19,090,864.77
4,591,320.60
17,762,082.84

26,190,761.42
6,423,371.29

1,187,314.10
2,968,483.98

8,817,487.79

0.31

0.38

3.72

0.29
0.12
0.36
0.07

0.17

0.04
0.23
0.05

0.26

0.12
0.19
0.31

0.14

0.12

0.05

3.24

0.05
0.06
0.26
0.11

0.14

0.03
0.04
0.08

0.07

0.27
0.07
0.25

0.37
0.09

0.02
0.04

0.13
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

2,200,000

18,600,000

5,850,000

28,950,000

15,235,000
49,665,000
1,000,000
10,485,000
6,780,000
49,693,000
40,800,000
1,000,000

28,925,000

15,230,000
14,255,000
2,500,000
5,000,000
45,910,000
12,750,000

10,800,000
24,650,000
28,100,000
29,600,000

12,400,000
21,000,000
13,000,000
21,400,000
55,700,000
11,500,000
14,915,000
12,875,000
16,000,000

14,000,000

20,700,000

Nézov

PERUSAHAAN PENERBIT SBSN INDONESIA I1I

5.625% 24/06/2030
PERUSAHAAN PERSEROAN PERSERO PT

PERUSAHAAN LISTRIK NEGARA 4.000%

30/06/2050
PERUSAHAAN PERSEROAN PERSERO PT

PERUSAHAAN LISTRIK NEGARA 4.375%
05/02/2050 EMTN
PERUSAHAAN PERSEROAN PERSERO PT
PERUSAHAAN LISTRIK NEGARA 6.150%
21/05/2048 EMTN

Ukrajina

STATE AGENCY OF ROADS OF UKRAINE 6.250%
24/06/2028
UKRAINE GOVERNMENT INTERNATIONAL BOND

31/05/2040 FRN

UKRAINE GOVERNMENT INTERNATIONAL BOND
4.375% 27/01/2030

UKRAINE GOVERNMENT INTERNATIONAL BOND
6.750% 20/06/2026

UKRAINE GOVERNMENT INTERNATIONAL BOND
6.876% 21/05/2029

UKRAINE GOVERNMENT INTERNATIONAL BOND
7.253% 15/03/2033

UKRAINE GOVERNMENT INTERNATIONAL BOND

7.375% 25/09/2032
UKRAINE GOVERNMENT INTERNATIONAL BOND
7.750% 01/09/2025
UKRAINE GOVERNMENT INTERNATIONAL BOND
7.750% 01/09/2027

Katar

QATAR GOVERNMENT INTERNATIONAL BOND
2.392% 23/01/2026
QATAR GOVERNMENT INTERNATIONAL BOND
2.783% 23/01/2031
QATAR GOVERNMENT INTERNATIONAL BOND

3.375% 14/03/2024

QATAR GOVERNMENT INTERNATIONAL BOND
4.000% 14/03/2029

QATAR GOVERNMENT INTERNATIONAL BOND
4.817% 14/03/2049

QATAR GOVERNMENT INTERNATIONAL BOND
5.103% 23/04/2048

QATAR PETROLEUM 1.375% 12/09/2026

QATAR PETROLEUM 2.250% 12/07/2031
QATAR PETROLEUM 3.125% 12/07/2041
QATAR PETROLEUM 3.300% 12/07/2051

Dominikanska republika

BANCO DE RESERVAS DE LA REPUBLICA
DOMINICANA 7.000% 01/02/2023
DOMINICAN REPUBLIC INTERNATIONAL BOND
4.500% 30/01/2030

DOMINICAN REPUBLIC INTERNATIONAL BOND
4.875% 23/09/2032

DOMINICAN REPUBLIC INTERNATIONAL BOND
5.300% 21/01/2041

DOMINICAN REPUBLIC INTERNATIONAL BOND

5.875% 30/01/2060
DOMINICAN REPUBLIC INTERNATIONAL BOND
6.000% 19/07/2028
DOMINICAN REPUBLIC INTERNATIONAL BOND

6.400% 05/06/2049
DOMINICAN REPUBLIC INTERNATIONAL BOND

6.500% 15/02/2048
DOMINICAN REPUBLIC INTERNATIONAL BOND

6.850% 27/01/2045
DOMINICAN REPUBLIC INTERNATIONAL BOND

7.450% 30/04/2044

Bahrajn

BAHRAIN GOVERMMENT INTERNATIONAL BOND
5.625% 30/09/2031

Mena

usb

uso

uso

usb

usb
usb
EUR
EUR
usb
usb
usb
usb

usb

usb
usb
usb

usb

usb

usb
usb
usb

uso

usb

usb
usb
usb

usb

usb

uso

usb

Trhova hodnota
v USD

2,278,004.08

17,832,643.79

5,899,061.38

35,759,993.03

222,546,938.23

15,051,008.12
54,004,369.62
1,072,911.50
13,189,475.40
6,865,718.93
50,273,442.57
41,664,701.33
1,085,351.75
31,350,666.41

214,557,645.63

18,577,778.34
16,082,277.32
2,658,382.88
5,690,307.55
59,155,329.28
16,946,632.41

10,722,201.55
24,385,034.93
28,124,260.14
29,943,121.72
212,285,326.12

13,009,284.29
21,375,728.85
13,292,666.53
21,209,074.12
54,633,690.34
12,968,273.54
15,795,617.69
13,778,484.59
17,857,766.08
16,737,160.44

200,657,746.47

20,517,152.76

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.03

0.25

0.08

0.52

0.77
0.02
0.19
0.10
0.70
0.59
0.02

0.45

3.05

0.26
0.23
0.04

0.08

0.24

0.15
0.35
0.40
0.43

3.02

0.18
0.30
0.19
0.30
0.79
0.18

0.22
0.25
0.24

2.85

0.29

Mnoizstvo/
Nominalna
hodnota

14,985,000
25,633,000
14,650,000
34,245,000
24,350,000
17,720,000
16,025,000
14,440,000

4,200,000

2,750,000

39,149,999
81,000,000
119,454,681
45,746,790

518,733

11,180,000
5,920,000
9,850,000

11,675,000

11,517,000

3,800,000
23,506,000
12,000,000

2,950,000
32,240,000
18,850,000

9,120,000

4,145,000
3,100,000
8,000,000

16,213,000
29,000,000
9,270,000
5,611,000
34,600,000
18,900,000

25,940,000

Nézov

BAHRAIN GOVERNMENT INTERNATIONAL BOND

4.250% 25/01/2028 EMTN

BAHRAIN GOVERNMENT INTERNATIONAL BOND
5.250% 25/01/2033 EMTN

BAHRAIN GOVERNMENT INTERNATIONAL BOND
6.000% 19/09/2044

BAHRAIN GOVERNMENT INTERNATIONAL BOND
6.250% 25/01/2051 EMTN

BAHRAIN GOVERNMENT INTERNATIONAL BOND
7.000% 12/10/2028

BAHRAIN GOVERNMENT INTERNATIONAL BOND
7.375% 14/05/2030

BAHRAIN GOVERNMENT INTERNATIONAL BOND
7.500% 20/09/2047

CBB INTERNATIONAL SUKUK PROGRAMME CO

SPC 6.250% 14/11/2024

CBB INTERNATIONAL SUKUK PROGRAMME CO
WLL 4.500% 30/03/2027

OIL AND GAS HOLDING CO BSCC/THE 7.625%
07/11/2024

Ekvador

ECUADOR GOVERNMENT INTERNATIONAL BOND
ZCP 31/07/2030
ECUADOR GOVERNMENT INTERNATIONAL BOND

0.500% 31/07/2040 STEP-UP

ECUADOR GOVERNMENT INTERNATIONAL BOND
1.000% 31/07/2035 STEP-UP

ECUADOR GOVERNMENT INTERNATIONAL BOND
5.000% 31/07/2030 STEP-UP

PETROAMAZONAS EP 4.625% 06/11/2020

Saudska Arabia

SAUDI ARABIAN OIL CO 2.250% 24/11/2030
SAUDI ARABIAN OIL CO 3.250% 24/11/2050

SAUDI ARABIAN OIL CO 3.500% 24/11/2070
SAUDI GOVERNMENT INTERNATIONAL BOND
2.000% 09/07/2039

SAUDI GOVERNMENT INTERNATIONAL BOND
2.250% 02/02/2033 EMTN

SAUDI GOVERNMENT INTERNATIONAL BOND
2.750% 03/02/2032 EMTN

SAUDI GOVERNMENT INTERNATIONAL BOND
3.450% 02/02/2061 EMTN

SAUDI GOVERNMENT INTERNATIONAL BOND

3.750% 21/01/2055 EMTN
SAUDI GOVERNMENT INTERNATIONAL BOND
4.500% 22/04/2060 EMTN
SAUDI GOVERNMENT INTERNATIONAL BOND

4.500% 26/10/2046 EMTN
SAUDI GOVERNMENT INTERNATIONAL BOND
4.625% 04/10/2047 EMTN
SAUDI GOVERNMENT INTERNATIONAL BOND
5.000% 17/04/2049 EMTN

Chile

AES ANDES SA 07/10/2079 FRN

AES ANDES SA 26/03/2079 FRN

CHILE GOVERNMENT INTERNATIONAL BOND
2.450% 31/01/2031

CHILE GOVERNMENT INTERNATIONAL BOND
3.100% 07/05/2041

CHILE GOVERNMENT INTERNATIONAL BOND
3.100% 22/01/2061

CHILE GOVERNMENT INTERNATIONAL BOND
3.250% 21/09/2071

CHILE GOVERNMENT INTERNATIONAL BOND
3.500% 15/04/2053

CHILE GOVERNMENT INTERNATIONAL BOND
3.500% 25/01/2050

EMPRESA DE LOS FERROCARRILES DEL ESTADO
3.068% 18/08/2050

Mena

usb
usb
usb
usb
usb
usb
usb
usb
usb

usb

usb

usb

usb

usb

usb
usb
usb
EUR

usb

usb
usb
usb

usb

usb

usb
usb
usob

usb
usb
usb
usb
usb

usb

EMPRESA DE TRANSPORTE DE PASAJEROS METRO  |y5p

SA 3.693% 13/09/2061

Trhova hodnota

v Usb

14,781,687.87
24,391,631.23
13,485,363.38
31,478,071.81
26,612,206.07
19,645,446.16
16,499,089.21
15,591,468.27

4,407,531.79

3,017,681.70

190,427,330.25

20,820,573.55
47,702,598.57
78,774,026.24
38,495,912.35

515,927.77
186,309,038.48

10,962,522.62
5,671,115.68
9,295,011.21
14,176,036.68

11,209,907.14

3,909,434.49
23,132,749.40
12,527,358.00

3,529,741.23
37,259,546.19
22,188,554.79

11,370,630.59

165,232,608.02

4,386,467.93
3,286,385.45
7,934,279.04

15,681,566.23
26,262,110.58
8,417,212.47
5,628,470.91
34,667,354.78
16,820,319.60

25,398,225.46

NN (L)

0.21

0.35
0.19
0.46
0.38
0.28
0.23
0.22
0.06
0.04

271

0.30

0.68

0.55

0.01
2.65

0.16
0.08
0.13
0.20

0.06
0.33
0.18
0.05

0.52

0.16

2.35

0.06
0.05
0.11

0.22

0.37

0.08
0.50
0.24

0.36
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
13,500,000 EMPRESA DE TRANSPORTE DE PASAJEROS METRO  j5p 15,993,067.55 0.23 24,517,000 PANAMA GOVERNMENT INTERNATIONALBOND  y5p 25,998,863.38 037
SA 4.700% 07/05/2050 4.300% 29/04/2053
164,475,460.00  2.34 14,000,000 PANAMA GOVERNMENT INTERNATIONALBOND 15,198,920.24 022
4.500% 01/04/2056
Pakistan 11,150,000 PANAMA GOVERNMENT INTERNATIONALBOND  yysp 12,139,466.50 017
4.500% 16/04/2050
37,025,000 PAKISTAN GOVERNMENT INTERNATIONAL BOND  y5p 36,342,630.40 0.52 8,000,000 PANAMA GOVERNMENT INTERNATIONAL BOND  ysp 11,530,971.68 0.16
6.000% 08/04/2026 EMTN 8.125% 28/04/2034
17,300,000 PAKISTAN GOVERNMENT INTERNATIONALBOND  ysp 17,422,221.91 0.25 146,652,980.05 2.08
6.875% 05/12/2027
38,505,000 PAKISTAN GOVERNMENT INTERNATIONAL BOND  jspy 38,514,085.58 0.55 Kolumbia
7.375% 08/04/2031 EMTN
4,688,000 PAKISTAN GOVERNMENT INTERNATIONALBOND  ysp 4,600,663.78 0.07 9,000,000 COLOMBIA GOVERNMENT INTERNATIONAL BOND y5p 8,504,774.37 012
7.875% 31/03/2036 3.000% 30/01/2030
41,045,000 PAKISTAN GOVERNMENT INTERNATIONAL BOND  j5p 41,318,191.42 0.59 9,800,000 COLOMBIA GOVERNMENT INTERNATIONAL BOND j5p ,179,537.11 0.13
8.875% 08/04/2051 EMTN 3.125% 15/04/2031
5,318,000 PAKISTAN WATER & POWER DEVELOPMENT UsD 5,269,548.50 0.07 13,630,000 COLOMBIA GOVERNMENT INTERNATIONAL BOND j5p 12,726,834.22 0.18
AUTHORITY 7.500% 04/06/2031 3.250% 22/04/2032
13,950,000 THIRD PAKISTAN INTERNATIONAL SUKUK CO UsD 14,264,995.88 0.20 27,300,000 COLOMBIA GOVERNMENT INTERNATIONAL BOND j5py 22,091,700.54 031
LTD/THE 5.625% 05/12/2022 3.875% 15/02/2061
158,232,337.47 225 18,800,000 COLOMBIA GOVERNMENT INTERNATIONAL BOND y5p 16,264,047.32 023
4.125% 15/05/2051
N 5 omird 20,100,000 COLOMBIA GOVERNMENT INTERNATIONAL BOND j5py 18,089,828.35 0.26
Spojené arabské emiraty 4.125% 22/02/2042
5,365,000 ABU DHABI GOVERNMENT INTERNATIONAL UsD 5,238,646.74 0.07 43,900,000 COLOMBIA GOVERNMENT INTERNATIONAL BOND  ysp 42,861,049.87 0.61
BOND 1.875% 15/09/2031 EMTN 5.000% 15/06/2045
1,370,000 ABU DHABI GOVERNMENT INTERNATIONAL UsD 1,431,922.08 0.02 2,500,000 COLOMBIA GOVERNMENT INTERNATIONAL BOND  ysp 2,496,412.80 0.04
BOND 2.500% 30/09/2029 5.200% 15/05/2049
5,700,000 ABU DHABI GOVERNMENT INTERNATIONAL Usb 5,601,513.52 0.08 500,000 ECOPETROL SA 6.875% 29/04/2030 UsD 585,146.44 0.01
BOND 3.000% 15/09/2051 EMTN 12,700,000 EMPRESAS PUBLICAS DE MEDELLIN ESP 4.375%  ysp 12,555,955.97 018
53,740,000 ABU DHABI GOVE/RN;V'ENT INTERNATIONAL usp 54,104,933.83 0.77 15/02/2031
BOND 3.125% 30/09/2049
4,535,000 ABU DHABI GOVERNMENT INTERNATIONAL UsD 5,193,536.06 0.07 145,355,286.99  2.07
BOND 4.000% 14/02/2051 EMTN
4,020,000 ABU DHABI PORTS CO PJSC 2.500% 06/05/2031  ysp 4,078,800.70 0.06 Rumunsko
72 450,000 EMTR’\LTE OF DUBAI GOVERNMENT sh 7124556370 030 21,210,000 ROMANIAN GOVERNMENT INTERNATIONAL EUR 22,900,971.80 033
1450, 1249,563. - BOND 2.625% 02/12/2040
INTERNATIONAL BOND 3.900% 09/09/2050 EMTN ROMANIAN GOVERNMENT INTERNATIONAL
14,985,000 EUR 16,133,505.58 0.23
20,181,000 EEJ}IORG/.);ESZE?ICIETL:\?PMENT BANK PJSC 1.639% usb 20,271,295.85 0.29 BOND 2.750% 14/04/2041 EMTN
7 500,000 FINANCE DEPARTMENT GOVERNMENT OF ush 7 04245723 o0 17,085,000 ROMANIAN GOVERNMENT INTERNATIONAL EUR 18,514,698.80 0.26
,900, ,042,487. - BOND 2.875% 13/04/2042
SHARJAH MTN 4.000% 28/07/2050 20,000,000 ROMANIAN GOVERNMENT INTERNATIONAL EUR 22,843,067.76 032
6,730,000 FINANCE DEPARTMENT GOVERNMENT OF Usb 9,601,951.25 014 000,000 & OND 3.375% 28/01/2050 EMTN /843,067, -
N .
< 530,000 m&"’j‘é? S-E?}:R/:’F;ADE/S%/GZgﬁgm’gNT o Usp 21291376 007 11,000,000 ROMANIAN GOVERNMENT INTERNATIONAL EUR 14,362,560.39 0.20
,530, ,212,713. . BOND 3.624% 26/05/2030
SHARJAH 4.375% 10/03/2051 EMTN 4,650,000 ROMANIAN GOVERNMENT INTERNATIONAL EUR 6,041.770.14 0.09
13,910,000 NBK TIER 1 FINANCING LTD FRN PERP UsD 13,905,827.70 0.20 7 BOND 3.875% 29/10/2035 EMTN (
152,033,192.42  2.17 15,000,000 ROMANIAN GOVERNMENT INTERNATIONAL UsD 14,957,892.15 021
BOND 4.000% 14/02/2051
Peru 21,470,000 ROMANIAN GOVERNMENT INTERNATIONAL EUR 29,180,647.47 0.42
BOND 4.625% 03/04/2049 EMTN
5,388,000 CORP FINANCIERA DE DESARROLLO SA usD 5,615,992.57 0.08 144,935,123.09 2.06
15/07/2029 FRN
4,000,000 CO/RP/F'NANC'ERA DE DESARROLLO SA 2.000% usD 3,978,535.16 0.06 Panenské ostrovy
30/09/2030
5,500,000 PERUVIAN GOVERNMENT INTERNATIONALBOND  gyR 6,158,978.15 0.09 9,064,000 CHINALCO CAPITAL HOLDINGS LTD 2.125% UsD 8,099,780.74 0.13
1.250% 11/03/2033 03/06/2026
10,745,000 PERUVIAN GOVERNMENT INTERNATIONAL BOND j5p 9,805,602.04 014 2,250,000 CHINALCO CAPITAL HOLDINGS LTD 4.250% UsD 2,284,934.42 0.03
1.862% 01/12/2032 21/04/2022
55,300,000 PERUVIAN GOVERNMENT INTERNATIONALBOND  ysp 46,758,934.91 0.65 1,300,000 CNRC CAPITALE LTD FRN PERP usb 1,316,290.22 0.02
2.780% 01/12/2060
54,800,000 PERUVIAN GOVERNMENT INTERNATIONAL BOND s 45,569,077.00 065 1,500,000 DIANJIAN HAIYU LTD FRN PERP EMTN usb 1,514,882.40 0.02
3.230% 28/07/2121 1,865,000 DIANJIAN INTERNATIONAL FINANCE LTD FRN usp 1,930,263.68 0.03
4,900,000 PERUVIAN GOVERNMENT INTERNATIONAL BOND s 4,764,327.58 0.07 PERP
3.300% 11/03/2041 3,200,000 HUANENG HONG KONG CAPITAL LTD FRN PERP  USD 3,253,871.30 0.05
4,700,000 PERUVIAN GOVERNMENT INTERNATIONALBOND  ysp 4,679,023.15 0.07 1,000,000 HUARONG FINANCE 2017 CO LTD FRN PERP UsD 922,823.36 0.01
3.550% 10/03/2051 T EMTN !
19,598,000 PETROLEOS DEL PERU SA 5.625% 19/06/2047 UsD 19,586,691.17 0.28 3,000,000 HUARONG FINANCE 2017 CO LTD 4.750% UsD 2,842,159.62 0.04
27/04/2027
146,917,161.73  2.09 3,000,000 HUARONG FINANCE 2017 CO LTD 4.950% UsD 2,572,839.93 0.04
P 07/11/2047 EMTN
anama 1,000,000 HUARONG FINANCE 2019 CO LTD 3.250% UsD 932,602.40 001
12,400,000 AEROPUERTO INTERNACIONAL DE TOCUMEN SA  j5p 13,059,913.00 0.19 13/11/2024 EMTN
A00000 5% 11/08/2061 1059, 13,200,000 HUARONG FINANCE 2019 CO LTD 3.375% UsD 10,947,525.86 0.16
y 24/02/2030 EMTN
9,965,000 BANCO NACIONAL DE PANAMA 2.500% UsD 9,518,636.86 0.14
11/08/2030 3,000,000 HUARONG FINANCE 2019 CO LTD 3.750% UsD 2,850,351.39 0.04
29/05/2024 EMTN
16,000,000 PANAMA GOVERNMENT INTERNATIONAL BOND  j5p 15,061,281.12 021
000,000 52% 29/08/2032 /061, 3,000,000 HUARONG FINANCE 2019 CO LTD 3.875% UsD 2,628,594.24 0.04
y 13/11/2029 EMTN
9,500,000 PANAMA GOVERNMENT INTERNATIONALBOND  ysp 9,405,400.14 0.13
3.362% 30/06/2031 500,000 HUARONG FINANCE 2019 CO LTD 4.500% Usb 458,200.42 0.01
13,880,000 PANAMA GOVERNMENT INTERNATIONAL BOND  ysp 13.571.197.20 0.19 29/05/2029 EMTN
T 3.870% 23/07/2060 = 16,750,000 TSINGHUA UNIC LTD 5.375% 31/01/2023 UsD 7,248,800.02 0.10
21,650,000 PANAMA GOVERNMENT INTERNATIONALBOND  ysp 21,168,329.93 0.30
3.870% 23/07/2060

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnozstvo/ Nazov Mena Trhové hodnota %
Nomindlna v USD col
hodnota
91,200,000 1MDB GLOBAL INVESTMENTS LTD 4.400% Usb 91,858,004.35 130
09/03/2023
142,561,924.35  2.03
Oman
2,268,000 OMAN GOVERNMENT INTERNATIONAL BOND UsD 2,310,476.42 0.03
4.125% 17/01/2023
10,925,000 OMAN GOVERNMENT INTERNATIONAL BOND UsD 11,351,764.37 0.16
4.875% 01/02/2025 EMTN
11,500,000 OMAN GOVERNMENT INTERNATIONAL BOND Usb 11,996,857.50 017
5.375% 08/03/2027
7,100,000 OMAN GOVERNMENT INTERNATIONAL BOND Usb 7,374,732.37 0.10
5.625% 17/01/2028
6,000,000 OMAN GOVERNMENT INTERNATIONAL BOND UsD 6,301,316.70 0.09
6.000% 01/08/2029 EMTN
12,895,000 OMAN GOVERNMENT INTERNATIONAL BOND Usb 13,770,739.17 0.20
6.250% 25/01/2031
15,415,000 OMAN GOVERNMENT INTERNATIONAL BOND Usp 14,899,248.32 0.21
6.500% 08/03/2047
41,525,000 OMAN GOVERNMENT INTERNATIONAL BOND Usb 41,037,180.91 0.58
6.750% 17/01/2048
12,930,000 OMAN GOVERNMENT INTERNATIONAL BOND Usb 13,128,889.13 0.19
7.000% 25/01/2051
14,475,000 OMAN SOVEREIGN SUKUK CO 4.875% usb 15,233,327.74 0.22
15/06/2030
4,775,000 0Q SAOC 5.125% 06/05/2028 usb 4,837,873.14 0.07
142,242,405.77  2.02
Brazilia
2,400,000 BANCO DO BRASIL SA/CAYMAN FRN PERP usb 2,392,015.56 0.03
3,600,000 BANCO DO BRASIL SA/CAYMAN 4.750% Usb 3,830,527.15 0.05
20/03/2024 EMTN
12,000,000 BANCO DO ESTADO DO RIO GRANDE DO SULSA  ysp 12,051,446.52 017
28/01/2031 FRN
6,040,000 BANCO VOTORANTIM SA 4.375% 29/07/2025 Usb 7,128,606.58 0.10
EMTN
18,870,000 BRAZILIAN GOVERNMENT INTERNATIONAL BOND  ysp 17,942,042.46 0.26
3.750% 12/09/2031
18,495,000 BRAZILIAN GOVERNMENT INTERNATIONAL BOND  j5p 16,380,033.13 0.23
4.750% 14/01/2050
19,805,000 BRAZILIAN GOVERNMENT INTERNATIONAL BOND  ysp 17,540,230.12 0.25
4.750% 14/01/2050
15,685,000 BRAZILIAN GOVERNMENT INTERNATIONAL BOND  sp 14,654,553.22 0.21
5.000% 27/01/2045
27,000,000 BRAZILIAN GOVERNMENT INTERNATIONAL BOND  jsp 26,191,208.79 038
6.250% 14/11/2024
5,000,000 BRF SA 4.875% 24/01/2030 usb 5,014,619.45 0.07
8,500,000 |TAU UNIBANCO HOLDING SA/CAYMAN ISLAND  ysp 8,575,758.29 0.12

21/11/2029 FRN
131,701,041.27  1.87

Juzna Afrika

27,518,000 ESKOM HOLDINGS SOC LTD 6.750% 06/08/2023  sp 28,402,363.30 041
EMTN
3,000,000 ESKOM HOLDINGS SOC LTD 7.125% 11/02/2025  USD 3,124,810.62 0.04
15,129,000 ESKOM HOLDINGS SOC LTD 8.450% 10/08/2028 ~ USD 16,721,570.07 0.24
6,398,000 REPUBLIC OF SOUTH AFRICA GOVERNMENT UsD 6,578,843.50 0.09
INTERNATIONAL BOND 4.850% 30/09/2029
1,100,000 REPUBLIC OF SOUTH AFRICA GOVERNMENT UsD 1,036,762.94 0.01
INTERNATIONAL BOND 5.375% 24/07/2044
9,150,000 REPUBLIC OF SOUTH AFRICA GOVERNMENT UsD 8,681,039.34 012
INTERNATIONAL BOND 5.650% 27/09/2047
65,300,000 REPUBLIC OF SOUTH AFRICA GOVERNMENT UsD 62,146,729.61 0.89

INTERNATIONAL BOND 5.750% 30/09/2049
126,693,019.38  1.80

Argentina

37,476,300 ARGENTINE REPUBLIC GOVERNMENT EUR 15,775,052.98 0.22
INTERNATIONAL BOND 0.125% 09/07/2030
19,592,060 ARGENTINE REPUBLIC GOVERNMENT EUR 7,263,718.54 0.10
INTERNATIONAL BOND 0.750% 09/07/2035 STEP-
up
6,470,459 ARGENTINE REPUBLIC GOVERNMENT Usb 2,484,363.01 0.04
INTERNATIONAL BOND 1.000% 09/07/2029
185,000,000 ARGENTINE REPUBLIC GOVERNMENT Usb 60,402,516.65 0.85
INTERNATIONAL BOND 1.125% 09/07/2035 STEP-
upP

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

Mnoizstvo/
Nominalna
hodnota

40,000,000

46,015,220

88,000,000

2,883,829

22,860,000
5,680,000
910,000
17,145,000
21,740,000
21,015,000
26,400,000

16,445,000

14,140,000

8,600,000
17,500,000
28,510,000
13,825,000

1,000,000
29,145,000

2,165,000

800,000
13,500,000
1,800,000
21,775,000
6,775,000
41,285,000
6,600,000
21,977,000
18,950,000
15,250,000
17,200,000

11,500,000

9,974,231

25,017,000

Nézov

ARGENTINE REPUBLIC GOVERNMENT
INTERNATIONAL BOND 1.125% 09/07/2046 STEP-

up
ARGENTINE REPUBLIC GOVERNMENT
INTERNATIONAL BOND 1.500% 09/07/2041 STEP-

up

ARGENTINE REPUBLIC GOVERNMENT
INTERNATIONAL BOND 15/12/2035 FRN
PROVINCIA DE BUENOS AIRES/GOVERNMENT
BONDS 2.850% 01/09/2037 EMTN STEP-UP

Ghana

GHANA GOVERNMENT INTERNATIONAL BOND
ZCP 07/04/2025

GHANA GOVERNMENT INTERNATIONAL BOND
6.375% 11/02/2027

GHANA GOVERNMENT INTERNATIONAL BOND
8.125% 26/03/2032

GHANA GOVERNMENT INTERNATIONAL BOND
8.625% 07/04/2034

GHANA GOVERNMENT INTERNATIONAL BOND
8.627% 16/06/2049

GHANA GOVERNMENT INTERNATIONAL BOND
8.750% 11/03/2061

GHANA GOVERNMENT INTERNATIONAL BOND
8.875% 07/05/2042

GHANA GOVERNMENT INTERNATIONAL BOND
8.950% 26/03/2051

Nigéria

NIGERIA GOVERNMENT INTERNATIONAL BOND
6.125% 28/09/2028 EMTN

NIGERIA GOVERNMENT INTERNATIONAL BOND
6.500% 28/11/2027 EMTN

NIGERIA GOVERNMENT INTERNATIONAL BOND
7.375% 28/09/2033 EMTN

NIGERIA GOVERNMENT INTERNATIONAL BOND
7.625% 28/11/2047 EMTN

NIGERIA GOVERNMENT INTERNATIONAL BOND
7.696% 23/02/2038

NIGERIA GOVERNMENT INTERNATIONAL BOND
7.875% 16/02/2032

NIGERIA GOVERNMENT INTERNATIONAL BOND
8.250% 28/09/2051 EMTN

NIGERIA GOVERNMENT INTERNATIONAL BOND
9.248% 21/01/2049

Sri Lanka

SRI LANKA GOVERNMENT INTERNATIONAL BOND
5.750% 18/01/2022

SRI LANKA GOVERNMENT INTERNATIONAL BOND
5.750% 18/04/2023

SRI LANKA GOVERNMENT INTERNATIONAL BOND
6.125% 03/06/2025

SRI LANKA GOVERNMENT INTERNATIONAL BOND
6.200% 11/05/2027

SRI LANKA GOVERNMENT INTERNATIONAL BOND
6.350% 28/06/2024

SRI LANKA GOVERNMENT INTERNATIONAL BOND
6.750% 18/04/2028

SRI LANKA GOVERNMENT INTERNATIONAL BOND
6.825% 18/07/2026

SRI LANKA GOVERNMENT INTERNATIONAL BOND
6.850% 03/11/2025

SRI LANKA GOVERNMENT INTERNATIONAL BOND
6.850% 14/03/2024

SRI LANKA GOVERNMENT INTERNATIONAL BOND
7.550% 28/03/2030

SRI LANKA GOVERNMENT INTERNATIONAL BOND
7.850% 14/03/2029

SRILANKAN AIRLINES LTD 7.000% 25/06/2024

Kajmanie ostrovy

BIOCEANICO SOVEREIGN CERTIFICATE LTD ZCP
05/06/2034
CHINA EVERGRANDE GROUP 8.750% 28/06/2025

Mena

usb

EUR

usb
usb
usb
usb
usb
usb
usb

usb

usb
usb
usb

usb

usb
uso

usb

usb
usb
usb
usb
usb
usb
usb
usb
usb
usb
usb

usb

usb

usb

Trhova hodnota
v USD

13,283,703.20

18,089,434.75

439,368.16

1,359,018.57

119,097,175.86

17,635,267.45
5,358,060.38
863,082.49
16,331,731.90
19,420,109.38
18,715,287.99
24,550,834.18

14,957,131.55

117,831,505.32

14,187,553.24

8,899,230.29
17,637,202.10
27,500,529.61
13,677,626.19

1,038,927.12
29,353,377.42

2,348,288.62

114,642,734.59

709,836.54
8,911,504.58
1,134,736.78

13,301,746.95
4,337,008.12
25,220,853.33
4,099,287.79
13,850,320.55
12,084,125.44
9,312,163.01
10,500,112.55

7,069,961.15
110,531,656.79

7,478,982.26

6,010,159.88

NN (L)

0.19

0.26

0.01

0.02

1.69

0.25
0.08
0.01

0.23

0.27
0.35
0.21

1.68

0.20
0.13
0.25

0.39

0.01
0.43
0.03

1.63

0.01
0.13
0.02
0.19
0.06
0.35
0.06
0.20

0.17

0.15

0.10
1.57

0.11

0.09
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
7,500,000 DUBAI DOF SUKUK LTD 2.763% 09/09/2030 EMTN  USD 7,622,140.88 0.11 Paraguaj
8,740,261 INTEROCEANICA IV FINANCE LTD ZCP 30/11/2025 USD 8,057,569.24 0.11 15,405,000 PARAGUAY GOVERNMENT INTERNATIONAL uso 17.398,016.88 025
5,000,000 KAISA GROUP HOLDING LTD 9.375% 30/06/2024  USD 3,875,000.00 0.06 BOND 4.950% 28/04/2031
1,000,000 KAISA GROUP HOLDINGS LTD 11.250% UsD 775,970.41 0.01 16,000,000 PARAGUAY GOVERNMENT INTERNATIONAL UsD 15,365,316.00 022
16/04/2025 BOND 2.739% 29/01/2033
12,417,000 KSA SUKUK LTD 2.969% 29/10/2029 EMTN usb 13,133,354.98 0.19 23,300,000 PARAGUAY GOVERNMENT INTERNATIONAL usb 26,719,101.65 0.38
BOND 5.400% 30/03/2050
1,563,000 MALDIVES SUKUKISSUANCE LTD 9.875% usD 1581,237.85  0.02 5 600,000 PARAGUAY GOVERNMENT INTERNATIONAL UsD 648865532 0.09
08/04/2026 "~ BOND 5.600% 13/03/2048 e ’
6,600,000 MUMTALAKAT SUKUK HOLDING CO 5.625% Usb 6,974,903.63 010 -600%
27/02/2024 65,972,089.85 0.94
1,429,751,802 NEON CAPITAL LTD/KY ZCP 06/01/2028 PY 10,664,032.71 0.14 Uruguai
3,000,000 ORYX FUNDING LTD 5.800% 03/02/2031 usb 3,174,071.22 0.05 guaj
6,210,359 PERU ENHANCED PASS-THROUGH FINANCELTD  ysp 5,940,610.76 0.08 49,500,000 URUGUAY GOVERNMENT INTERNATIONAL BOND  ysp 62,071,872.39 0.89
ZCP 02/06/2025 4.975% 20/04/2055
11,993,000 SA GLOBAL SUKUK LTD 0.946% 17/06/2024 UsD 11,879,772.65 0.17 2,500,000 URUGUAY GOVERNMENT INTERNATIONALBOND  ysp 3,744,449.50 0.0
7.625% 21/03/2036
14,773,000 SA GLOBAL SUKUK LTD 1.602% 17/06/2026 UsD 14,705,856.86 0.21 621/03/ 65.816321.89  0.94
6,800,000 SHIMAO GROUP HOLDINGS LTD 5.200% Usb 6,587,095.20 0.09 810,342 .
16/01/2027 El Salvador
108,460,758.53 1.54
11,650,000 EL SALVADOR GOVERNMENT INTERNATIONAL Usb 8,913,631.57 013
Hongkong BOND 5.875% 30/01/2025
6,950,000 EL SALVADOR GOVERNMENT INTERNATIONAL UsD 5,185,394.24 0.07
31,000,000 CNAC HK FINBRIDGE CO LTD 3.875% 19/06/2029 ~ USD 33,181,505.65 0.47 BOND 6.375% 18/01/2027
23,000,000 EL SALVADOR GOVERNMENT INTERNATIONAL Usb 15,844,776.59 0.23
36,727,000 CNAC HK FINBRIDGE CO LTD 4.125% 19/07/2027 ~ USD 40,160,469.14 0.57 BOND 7.125% 20/01/2050
16,735,000 CNAC HK FINBRIDGE CO LTD 4.875% 14/03/2025  USD 18,381,690.03 0.26 19,500,000 EL SALVADOR GOVERNMENT INTERNATIONAL Usd 13,684,366.02 019
4,765,000 CNAC HK FINBRIDGE CO LTD 5.125% 14/03/2028 ~ USD 5,447,066.01 0.08 BOND 7.625% 01/02/2041
8,605,000 EL SALVADOR GOVERNMENT INTERNATIONAL Usb 6,218,555.39 0.09
97,170,730.83 1.38 BOND 7.625% 21/09/2034
) 300,000 EL SALVADOR GOVERNMENT INTERNATIONAL Usb 252,886.56 0.00
Jordansko BOND 7.750% 24/01/2023
10,000,000 EL SALVADOR GOVERNMENT INTERNATIONAL UsD 7,788,900.30 011
14,770,000 zOQR%’:/NOG%VE/Zg;WENT INTERNATIONALBOND  ysp 15,406,850.20 0.22 BOND 9.500% 15/07/2052
.950% 07/07/2025
45,975,000 JORDAN GOVERNMENT INTERNATIONALBOND s 47,712,78558  0.68 57,888,510.67  0.82
5.850% 07/07/2030 landsk
20,950,000 JORDAN GOVERNMENT INTERNATIONAL BOND  ysp 21,708,896.15 031 Holandsko
7:375% 10/10/2047 8,600,000 MDGH - GMTN BV 2.875% 21/05/2030 GMTN UsD 9,071,698.73 0.13
) 4 - o 0 0 ! . ..
84,828,531.93 1.21
8,590,000 MDGH - GMTN BV 3.700% 07/11/2049 usb 9,387,249.07 0.13
Rusko 11,700,000 MDGH - GMTN BV 3.950% 21/05/2050 GMTN usb 13,321,814.81 0.19
14,000,000 RUSSIAN FOREIGN BOND - EUROBOND 4.375% s 15,869,570.78 023 5,400,000 MINEJESA CAPITAL BV 4.625% 10/08/2030 usb 5,587,166.81 0.08
21/03/2029 19,550,000 PETROBRAS GLOBAL FINANCE BV 6.850% usb 20,192,349.07 0.29
2,000,000 RUSSIAN FOREIGN BOND - EUROBOND 4.750%  ysp 2,252,630.30 0.03 05/06/2115
27/05/2026 57,560,278.49 0.82
52,000,000 RUSSIAN FOREIGN BOND - EUROBOND 5.250%  ysp 66,056,304.08 0.94
23/06/2047 Guatemala
84,178,505.16 1.20
2,000,000 GUATEMALA GOVERNMENT BOND 4.900% Usb 2,164,811.56 0.03
01/06/2030
Kazachstan 5,000,000 GUATEMALA GOVERNMENT BOND 5.375% Usb 5,568,413.35 0.08
6,145,000 KAZAKHSTAN GOVERNMENT INTERNATIONAL Usb 7,565,000.73 011 24/04/2032
BOND 4.875% 14/10/2044 42,000,000 GUATEMALA GOVERNMENT BOND 6.125% usp 48,384,614.88 0.69
5,430,000 KAZMUNAYGAS NATIONAL CO JSC 3.500% UsD 5,611,200.57 0.08 01/06/2050
14/04/2033 56,117,839.79  0.80
49,164,000 KAZMUNAYGAS NATIONAL CO JSC 5.750% UsD 50,355,675.57 0.84
19/04/2047 Malajzia
1,000,000 KAZMUNAYGAS NATIONAL CO ISC 6.375% Usb 1,289,731.66 0.02
24/10/2048 1,000,000 DUA CAPITAL LTD 1.658% 11/05/2026 usb 991,217.02 0.01
73,822,508.53  1.05 4,000,000 DUA CAPITAL LTD 2.780% 11/05/2031 usp 396885352 0.6
Filioin 9,600,000 MALAYSIA WAKALA SUKUK BHD 2.070% Usb 9,538,429.73 014
piny 28/04/2031
MALAYSIA WAKALA SUKUK BHD 3.075%
2,000,000 GLOBE TELECOM INC 3.000% 23/07/2035 usp 185652806 0.3 6,700,000 2 oa /25051 Suku 3.075% uUsp 681323469 0.0
1,300,000 PHILIPPINE GOVERNMENT INTERNATIONAL BOND  ysp 1,240,639.53 0.02 11,350,000 PETRONAS CAPITAL LTD 3.404% 28/04/2061 ) 11,466,005.29 0.15
1.648% 10/06/2031 2 EMTN i
7,650,000 PHILIPPINE GOVERNMENT INTERNATIONALBOND  gyR 8,846,568.71 013 2,925,000 PETRONAS CAPITAL LTD 3.500% 21/04/2030 usp 3,175,176.48 0.05
1.750% 28/04/2041 T EMTN o
3,750,000 PHILIPPINE GOVERNMENT INTERNATIONAL BOND  ysp 3,574,026.56 0.05 10,895,000 PETRONAS CAPITAL LTD 4.550% 21/04/2050 ) 13,318,456.56 0.19
2.252% 29/09/2032 T EmTn o
22,750,000 PHILIPPINE GOVERNMENT INTERNATIONAL BOND  ysp 20,794,103.33 0.29 775,000 PETRONAS CAPITAL LTD 4.800% 21/04/2060 Usb 1011,734.80 0.01
2.650% 10/12/2045 T EMTN e
1,000,000 PHILIPPINE GOVERNMENT INTERNATIONAL BOND  j5p 1,060,923.06 0.02
3.700% 01/03/2041 50,283,108.09 0.71
23,064,000 POWER SECTOR ASSETS & LIABILITIES UsD 33,755,229.33 0.47
MANAGEMENT CORP 9.625% 15/05/2028 Maroko
71,128,018.58 1.01 17,000,000 MOROCCO GOVERNMENT INTERNATIONAL BOND  j5p 16,655,752.72 0.24
2.375% 15/12/2027
8,076,000 MOROCCO GOVERNMENT INTERNATIONAL BOND j5p 7,675,263.15 011
3.000% 15/12/2032

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

18,425,000

8,159,000

2,705,000
5,866,000
28,005,000

13,850,000

5,120,000
33,860,000

6,065,000

9,000,000
28,500,000

6,300,000

7,447,245
11,000,000
6,000,000
1,500,000
1,100,000

15,795,000

8,965,000
17,751,000

7,253,000

14,900,000

27,800,000

21,390,000
7,635,000

8,240,000

Nézov

MOROCCO GOVERNMENT INTERNATIONAL BOND
4.000% 15/12/2050
OCP SA 5.125% 23/06/2051

Bielorusko

DEVELOPMENT BANK OF THE REPUBLIC OF
BELARUS JSC 6.750% 02/05/2024

REPUBLIC OF BELARUS INTERNATIONAL BOND
5.875% 24/02/2026

REPUBLIC OF BELARUS INTERNATIONAL BOND
6.378% 24/02/2031

REPUBLIC OF BELARUS INTERNATIONAL BOND
7.625% 29/06/2027

Angola

ANGOLAN GOVERNMENT INTERNATIONAL BOND
8.000% 26/11/2029 EMTN

ANGOLAN GOVERNMENT INTERNATIONAL BOND
9.125% 26/11/2049 EMTN

ANGOLAN GOVERNMENT INTERNATIONAL BOND
9.375% 08/05/2048

Bermudy

BERMUDA GOVERNMENT INTERNATIONAL BOND
2.375% 20/08/2030

BERMUDA GOVERNMENT INTERNATIONAL BOND
3.375% 20/08/2050

INKIA ENERGY LTD 5.875% 09/11/2027

Kostarika

AUTOPISTAS DEL SOL SA/COSTA RICA 7.375%
30/12/2030

COSTA RICA GOVERNMENT INTERNATIONAL
BOND 5.625% 30/04/2043

COSTA RICA GOVERNMENT INTERNATIONAL
BOND 6.125% 19/02/2031

COSTA RICA GOVERNMENT INTERNATIONAL
BOND 7.000% 04/04/2044

COSTA RICA GOVERNMENT INTERNATIONAL
BOND 7.158% 12/03/2045

INSTITUTO COSTARRICENSE DE ELECTRICIDAD
6.375% 15/05/2043

Benin

BENIN GOVERNMENT INTERNATIONAL BOND
4.875% 19/01/2032
BENIN GOVERNMENT INTERNATIONAL BOND
4.950% 22/01/2035
BENIN GOVERNMENT INTERNATIONAL BOND
6.875% 19/01/2052

Bahamy

BAHAMAS GOVERNMENT INTERNATIONAL BOND
6.000% 21/11/2028
BAHAMAS GOVERNMENT INTERNATIONAL BOND
8.950% 15/10/2032

Kena

REPUBLIC OF KENYA GOVERNMENT

INTERNATIONAL BOND 6.300% 23/01/2034
REPUBLIC OF KENYA GOVERNMENT
INTERNATIONAL BOND 8.000% 22/05/2032
REPUBLIC OF KENYA GOVERNMENT
INTERNATIONAL BOND 8.250% 28/02/2048

Mena

usb

uso

usb

usb

usb

usb

usb

usb

usb

usb

usb

uso

usb

usb

usb

uso

EUR

EUR

EUR

usb

usb

Trhova hodnota
v USD

16,844,399.21

8,076,107.17
49,251,522.25

2,546,552.16
5,514,629.53
24,652,066.93

13,693,500.96

46,406,749.58

5,253,571.12
34,384,459.91
6,262,016.13

45,900,047.16

8,936,375.04
28,590,285.72

6,546,032.39
44,072,693.15

7,773,911.35
9,740,700.20
6,158,580.54
1,481,199.17
1,102,289.64

13,654,880.01

39,911,560.91

10,360,634.35
20,057,542.56
8,658,529.86

39,076,706.77

12,809,645.33

26,132,000.00

38,941,645.33

21,119,819.49
8,442,263.36
8,915,583.43

38,477,666.28

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

col

0.24

0.11
0.70

0.04
0.08
0.35

0.19

0.66

0.07
0.49
0.09

0.65

0.13
0.41

0.09
0.63

0.11

0.09
0.02
0.02

0.19

0.57

0.15
0.29
0.12

0.56

0.18

0.37

0.55

0.30
0.12
0.13

0.55

Mnoizstvo/
Nominalna
hodnota

8,900,000
13,000,000
6,500,000

1,500,000

25,125,000

3,888,000

27,410,000

20,500,000

1,000,000
15,816,000
5,201,000
14,250,000
29,640,000
79,182,000

11,356,000

6,690,000

21,000,000

34,375,000

12,520,000
3,823,031
2,930,000

6,400,000

42,775,000
48,620,000

8,635,000

Nézov

Azerbajdzan

REPUBLIC OF AZERBAIJAN INTERNATIONAL BOND

3.500% 01/09/2032

REPUBLIC OF AZERBAIJAN INTERNATIONAL BOND
5.125% 01/09/2029

SOUTHERN GAS CORRIDOR CJSC 6.875%

24/03/2026
STATE OIL CO OF THE AZERBAIJAN REPUBLIC

6.950% 18/03/2030

Trinidad a Tobago

TRINIDAD & TOBAGO GOVERNMENT

INTERNATIONAL BOND 4.500% 26/06/2030
TRINIDAD PETROLEUM HOLDINGS LTD 9.750%

15/06/2026

Montenegro

MONTENEGRO GOVERNMENT INTERNATIONAL
BOND 2.875% 16/12/2027

Jamajka

JAMAICA GOVERNMENT INTERNATIONAL BOND
7.875% 28/07/2045

Libanon

LEBANON GOVERNMENT INTERNATIONAL BOND
5.800% 14/04/2020 GMTN
LEBANON GOVERNMENT INTERNATIONAL BOND
6.150% 19/06/2020 GMTN
LEBANON GOVERNMENT INTERNATIONAL BOND
6.375% 01/01/2025 GMTN
LEBANON GOVERNMENT INTERNATIONAL BOND

6.650% 03/11/2028 GMTN

LEBANON GOVERNMENT INTERNATIONAL BOND
6.650% 22/04/2024

LEBANON GOVERNMENT INTERNATIONAL BOND

7.250% 23/03/2037
LEBANON GOVERNMENT INTERNATIONAL BOND

8.250% 12/04/2021 EMTN

Srbska republika

SERBIA INTERNATIONAL BOND 1.650%

03/03/2033
SERBIA INTERNATIONAL BOND 2.125%

01/12/2030

Zambia

ZAMBIA GOVERNMENT INTERNATIONAL BOND
8.970% 30/07/2027

irsko

CREDIT BANK OF MOSCOW 3.875% 21/09/2026

SADEREA DAC 12.500% 30/11/2026 EMTN
TINKOFF BANK JSC VIA TCS FINANCE LTD FRN
PERP

VNESHECONOMBANK VIA VEB FINANCE PLC
5.942% 21/11/2023

Venezuela

PETROLEOS DE VENEZUELA SA 5.500%
12/04/2037 - DEFAULTED

PETROLEOS DE VENEZUELA SA 6.000%
16/05/2024 - DEFAULTED

PETROLEOS DE VENEZUELA SA 8.500%
27/10/2020

Mena

usb
usb

usb

usb

EUR

usb

usb
usb
usb
usb
usb
usb

usb

EUR

usb

usb

usb

usob

usb
usop

usb

Trhova hodnota
v USD

9,070,612.20
14,508,658.32
7,660,865.23
1,848,434.33

33,088,570.08

26,556,311.20
4,352,430.39

30,908,741.59

29,880,681.57

29,880,681.57

28,514,844.82

28,514,844.82

165,282.94
2,613,444.70
867,297.90
2,382,604.85
4,951,244.03
14,274,876.32
1,933,683.67

27,188,434.41

7,367,848.47
19,664,888.04

27,032,736.51

26,491,551.63

26,491,551.63

12,369,833.24
4,133,247.75
2,926,799.36

6,972,658.43

26,402,538.78

2,279,573.43
2,809,435.23

2,166,076.71

NN (L)

0.13

0.20

0.11

0.47

0.38

0.44

0.42

0.42

0.41

0.41

0.00
0.04
0.01

0.03

0.21

0.03

0.39

0.10

0.28

0.38

0.38

0.38

0.18
0.06
0.04

0.10

0.38

0.03
0.04

0.03
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

000000000 000000000000000 0000000000000000
(Vyjadrené v USD)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
11,475,000 PETROLEOS DE VENEZUELA SA 9.000% Usb 659,812.50 0.01 Albansko
17/11/2021 - DEFAULTED
92,760,000 VENEZUELA GOVERNMENT INTERNATIONAL UsD 9,837,492.98 0.14 12,500,000 ALBANIA GOVERNMENT INTERNATIONALBOND gy 15,615,675.96 0.22
BOND 9.250% 15/09/2027 - DEFAULTED 3.500% 16/06/2027
66,075,000 VENEZUELA GOVERNMENT INTERNATIONAL Usb 7,095,826.63 0.10
BOND 9.375% 13/01/2034 - DEFAULTED 15,615,675.96  0.22
24,848,217.48  0.35 Senegal
PobreZie Slonoviny 11,971,000 SENEGAL GOVERNMENT INTERNATIONAL BOND  gyR 13,697,829.90 0.20
5.375% 08/06/2037
5,240,000 'VORY COAST GOVERNMENT INTERNATIONAL EUR 5,922,194.14 0.08 1,725,000 SENEGAL GOVERNMENT INTERNATIONAL BOND  ygp 1,742,941.24 0.02
BOND 4.875% 30/01/2032 6.750% 13/03/2048
7,460,000 IVORY COAST GOVERNMENT INTERNATIONAL EUR 8,699,802.90 012
BOND 6.625% 22/03/2048 15,440,771.14  0.22
7,545,000 VORY COAST GOVERNMENT INTERNATIONAL EUR 9,342,562.31 0.14
BOND 6.875% 17/10/2040 Japonsko
23,964,559.35 0.34 2,500,000 NIPPON LIFE INSURANCE CO 16/09/2051 FRN usD 2,464,264.93 0.04
Arménsko 13,000,000 SOFTBANK GROUP CORP 5.250% 06/07/2031 usb 12,893,397.27 0.18
15,357,662.20 0.22
24,974,000 REPUBLIC OF ARMENIA INTERNATIONALBOND  yy5p 23,662,984.13 034
3.600% 02/02/2031 Honduras
23,662,984.13 0.34
7,000,000 HONDURAS GOVERNMENT INTERNATIONAL Usb 7,312,376.26 0.10
Nova Guinea BOND 5.625% 24/06/2030
7,400,000 HONDURAS GOVERNMENT INTERNATIONAL Uso 8,035,063.63 012
22,330,000 PAPUA NEW GUINEA GOVERNMENT Usb 22,404,556.74 0.32 BOND 6.250% 19/01/2027
INTERNATIONAL BOND 8.375% 04/10/2028 15,347,439.89 0.22
22,404,556.74  0.32 i i . i L
Nadnarodné a medzinarodné spolocnosti
Irak
3,143,000 AFRICAN EXPORT-IMPORT BANK/THE 2.634% Usb 3,212,818.04 0.04
22,729,688 IRAQ INTERNATIONAL BOND 5.800% 15/01/2028  USD 21,928,638.53 0.31 ﬂ{{?gﬁoéimw IMPORT BANK/THE 3.798%
6,465,000 - - usb 6,704,162.72 0.09
21,928,638.53 0.31 17/05/2031
2,200,000 BLACK SEA TRADE & DEVELOPMENT BANK Usb 2,323,386.08 0.03
Jersey 3.500% 25/06/2024
9,817,000 GALAXY PIPELINE ASSETS BIDCO LTD 2.160% UsD 9,655,760.78 015 12,240,366.84  0.16
31/03/2034 .
9,488,000 GALAXY PIPELINE ASSETS BIDCO LTD 2.940% UsD 9,484,861.46 0.13 Mozambik
30/09/2040
MOZAMBIQUE INTERNATIONAL BOND 5.000%
1,800,000 WEST CHINA CEMENT LTD 4.950% 08/07/2026  USD 175339055 002 12,400000 1 00/2031 STEP-UP ©oouse 1067148464 015
20,894,012.79 0.30 10,671,484.64 0.15
Madarsko Macedénsko
4,000,000 HUNGARY GOVERNMENT INTERNATIONAL BOND  gyjR 4,316,830.46 0.06 7,335,000 NORTH MACEDONIA GOVERNMENT EUR 8,300,085.30 012
1.500% 17/11/2050 INTERNATIONAL BOND 1.625% 10/03/2028
7,300,000 HUNGARY GOVERNMENT INTERNATIONAL BOND  ygp 7,197,766.27 0.10
2.125% 22/09/2031 8,300,085.30 0.12
8,000,000 HUNGARY GOVERNMENT INTERNATIONAL BOND  y5p 7,892,509.84 011
3.125% 21/09/2051 Mongolsko
19,407,106.57  0.27 4,000,000 MONGOLIA GOVERNMENT INTERNATIONAL UsD 3,881,384.00 0.05
BOND 3.500% 07/07/2027
Tunisko 3,550,000 MONGOLIA GOVERNMENT INTERNATIONAL Usb 3,443,879.60 0.05
BOND 4.450% 07/07/2031
2,200,000,000 BANQUE CENTRALE DE TUNISIE INTERNATIONAL  jpy 11,034,858.88 016
BOND 3.500% 03/02/2033 7,325,263.60  0.10
2,800,000 BANQUE CENTRALE DE TUNISIE INTERNATIONAL gy 2,848,406.86 0.04 L s Lz
BOND 5.625% 17/02/2024 Spojené Staty americké
3,500,000 BANQUE CENTRALE DE TUNISIE INTERNATIONAL  ygp 2,952,358.12 0.04
BOND 5.750% 30/01/2025 4,836,875 BRAZIL LOAN TRUST 1 5.477% 24/07/2023 usD 4,990,636.24 0.07
5
16,835,623.86  0.24 2,000,000 SK BATTERY AMERICA INC 2.125% 26/01/2026 usp 1,976,583.22 0.03
X 6,967,219.46  0.10
India N
Cina
17,600,000 EXPORT-IMPORT BANK OF INDIA 2.250% Usb 16,384,325.23 0.23
13/01/2031 EMTN 6,500,000 CHINA MINMETALS CORP FRN PERP UsD 6,635,058.89 0.09
16,384,325.23 0.23 6,635,058.89 0.09
Spojené kralovstvo TadZikistan
1,700,000 FRESNILLO PLC 4.250% 02/10/2050 usp 1,772,628.06 0.03 6,640,000 REPUBLIC OF TAIIKISTAN INTERNATIONAL BOND 35p 5,961,720.48 0.08
5,005,000 STATE SAVINGS BANK OF UKRAINE VIA SSB #1 PLC ygp 5,391,481.75 0.07 7.125% 14/09/2027
9.625% 20/03/2025 STEP-UP
4,450,000 UKRAINE RAILWAYS VIA RAIL CAPITAL MARKETS  ysp 4,509,541.80 0.06 5,961,720.48  0.08
PLC 7.875% 15/07/2026 Gabon
4,000,000 UKRAINE RAILWAYS VIA RAIL CAPITAL MARKETS  jsp 4,170,801.48 0.06
PLC 8.250% 09/07/2024 5,185,000 GABON GOVERNMENT INTERNATIONAL BOND Usb 5,613,393.77 0.08
15,844,453.09 0.22 6.950% 16/06/2025
5,613,393.77 0.08

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Uzbekistan 28,737 NN (L) FRONTIER MARKETS DEBT (HARD UsD 233,111,359.93 331
CURRENCY) - | CAP USD
5,621,000 REPUBLIC OF UZBEKISTAN INTERNATIONAL BOND  ysp 5,488,929.88 0.08 441,962,099.83  6.28
3.900% 19/10/2031
5488,920.88  0.08 441,962,099.83  6.28
Spanielsko
4,254,000 Al CANDELARIA SPAIN SLU 7.500% 15/12/2028  USD 4395123 o007 | Celkové portfélio cennych papierov 6,513,680,257.04 92.60
4,634,951.23  0.07
Kanada Financ¢né derivaty k 30/09/2021
4,000,000 PETRONAS ENERGY CANADA LTD 2.112% Usb 4,010,087.28 0.06 .
23/03/2028 EMTN Nazov Predat/ Urokova Datum Mena Teoreticka Hodnota swapu
4,010,087.28 0.06 Nakup n"Eiera splatnosti hodnota v USD
b
Bolivia
3,500,000 BOLIVIAN GOVERNMENT INTERNATIONALBOND  yspy 3,179,456.91 0.05 Swapy kreditného zlyhania
4.500% 20/03/2028
: 3179456.91  0.05 CDXEMERGING  nNakup 1.000 20/12/2026  USD 137,500,000.00 5,467,522.50
,179,456. . MARKETS SERIES
Gruzinsk 36 VERSION 1
ruzinsko CDXEMERGING  Nakup 1000 20/12/2026  USD 72,500,000.00 2,882,875.50
MARKETS SERIES
2,742,000 GEORGIAN RAILWAY JSC 4.000% 17/06/2028 usb 2,788,901.09 0.04 36 VERSION 1
2,788,901.09 0.04 CDX EMERGING  nNgkup 1.000 20/12/2026  USD 72,500,000.00 2,882,875.50
MARKETS SERIES
Izrael 36 VERSION 1
CDXEMERGING  Nakup 1.000 20/12/2026  USD 71,000,000.00 2,823,229.80
1,500,000 |SRAEL GOVERNMENT INTERNATIONAL BOND UsD 1,885,807.28 003 | MARKETS SERIES
3.875% 03/07/2050 36 VERSION 1
1,885,807.28 0.03 CDXEMERGING  Ngkup 1.000 20/12/2026  USD 70,000,000.00 2,783,466.00
MARKETS SERIES
Bosna 36 VERSION 1
CDXEMERGING  nNakup 1.000 20/12/2026  USD 70,000,000.00 2,783,466.00
1,311,833 BOSNIA & HERZEGOVINA GOVERNMENT DEM 684,056.26 001 | MARKETS SERIES
INTERNATIONAL BOND 0.250% 20/12/2021 36 VERSION 1
684,056.26  0.01 CDXEMERGING  nNgkup 1.000 20/12/2026  USD 70,000,000.00 2,783,466.00
MARKETS SERIES
36 VERSION 1
6,062,717,011.02  86.19 CDXEMERGING  nNgkup 1.000 20/12/2026  USD 65,000,000.00 2,584,647.00
MARKETS SERIES
. e s . . . . Yy
Ostatné prevoditelné cenné papiere a nastroje pefiazného trhu 36 VERSION 1
CDXEMERGING  Ngkup 1.000 20/12/2026  USD 65,000,000.00 2,584,647.00
MARKETS SERIES
Dlhopisy a ostatné dlzobné nastroje 36 VERSION 1
pIsy J CDXEMERGING  nNgkup 1.000 20/12/2026  USD 62,000,000.00 2,465,355.60
Tunisko MARKETS SERIES
36 VERSION 1
730,000,000 BANQUE CENTRALE DE TUNISIE INTERNATIONAL  jpy 4,841,685.69 0.07 CDXEMERGING  Ngkup 1.000 20/12/2026  USD 60,000,000.00 2,385,828.00
BOND 4.300% 02/08/2030 MARKETS SERIES
4,841,685.69 0.07 36 VERSION 1
e CDX EMERGING  Nakup 1.000 20/12/2026  USD 60,000,000.00 2,385,828.00
Kajmanie ostrovy MARKETS SERIES
36 VERSION 1
3,850,000 BRAZIL MINAS SPE VIA STATE OF MINAS GERAIS  ysp 4,131,921.80 0.06 CDXEMERGING  Ngkup 1.000 20/12/2026  USD 60,000,000.00 2,385,828.00
5.333% 15/02/2028 MARKETS SERIES
4,131,921.80 0.06 36 VERSION 1
e CDXEMERGING  nNakup 1.000 20/06/2026  USD 70,000,000.00 2,251,427.50
Argentina MARKETS SERIES
35 VERSION 1
1,135,127,000 ARGENTINE REPUBLIC GOVERNMENT JPY 27,538.70 0.00 CDXEMERGING  Ngkup 1.000 20/06/2026  USD 60,000,000.00 1,929,795.00
INTERNATIONAL BOND 15/12/2035 FRN MARKETS SERIES
27,538.70  0.00 35 VERSION 1
! CDXEMERGING  Nakup 1.000 20/06/2026  USD 60,000,000.00 1,929,795.00
MARKETS SERIES
9,001,146.19 0.13 35 VERSION 1
CDXEMERGING  Nakup 1.000 20/12/2026  USD 35,000,000.00 1,391,733.00
Podniky kolektivneho investovania MARKETS SERIES
35 VERSION 1
CDXEMERGING  Nakup 1.000 20/06/2026  USD 40,000,000.00 1,286,530.00
. ielové f MARKETS SERIES
otvorené podielové fondy 35 VERSION 1
CDXEMERGING  Nakup 1.000 20/06/2026  USD 35,000,000.00 1,125,713.75
Luxembursko MARKETS SERIES
1,472 NN (L) ASIAN DEBT (HARD CURRENCY) - Z CAP ) 8,156,381.44 0.12 35 VERSION 1
Us| CDSPEOPLE'S  N3kup 1.000 20/12/2026  USD 15,000,000.00 (409,023.75)
13,916 NN (L) EMERGING MARKETS CORPORATE DEBT-Z ysp 101,932,993.51 1.45 REPUBLIC OF
CAP USD CHINA 1.000%
17,858 NN (L) EMERGING MARKETS DEBT SHORT Usb 98,761,364.95 1.40 20/06/2027
DURATION (HARD CURRENCY) - Z CAP USD

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Hard Currency)

(Vyjadrené v USD)

Finanéné derivaty k 30/09/2021 (pokra¢ovanie)
Nazov Predat/  Urokova Datum  Mena Teoreticka Hodnota swapu Obdrsat Zaplatit Datum Zévizky  Nerealizovany
Nakup m(i;)ra splatnosti hodnota vUsb splatnosti v USD zisk alebo
) ° (strata)
CDSPEOPLE'S  Ngkup 1.000 20/12/2026  USD 50,000,000.00 (1,363,412.50) v USD

REPUBLIC OF
CHINA 1.000%

20/06/2027 443,195,700.15 AUD 326,671,437.18 USD 19/10/2021  326,671,437.18 (6,508,565.63)
C:ESPZ';CE:’CLE: Nakup 1.000 20/12/2026  USD 50,000,000.00 (1,363,412.50) 2,464,643,225.14 EUR 2,924,338,686.27 USD 19/10/2021 2,924,338,686.27 (67,096,034.58)
CHINA 1.000% 28,226,236,711.88  ZAR 1,943,614,233.79 USD 19/10/2021 1,943,614,233.79 (71,484,124.17)

20/06/2027
CDS PEOPLE'S  Ngkup 1.000 20/12/2026  USD 75,000,000.00 (2,045,118.75) 6,106,438,803.33 (130,605,778.04)
REPUBLIC OF
CHINA 1.000%

20/06/2027

41,933,061.65 L, i .
MnoZstvo Nézov Mena Zavazky Nerealizovany
v USD zisk alebo
(strata)
v USD
Obdrzat Zaplatit Datum Zavdzky  Nerealizovany Futuritné kontrakty na drokové sadzby
splatnosti v UsD zisk alebo
(strata) (328) EURO-BOBL FUTURE 08/12/2021 EUR 51,291,695.65 319,221.18
v USD (458) EURO-BUND FUTURE 08/12/2021 EUR 90,140,301.65 1,507,414.93
(530) EURO-BUXL 30Y BOND 08/12/2021 EUR 124,900,271.20 4,108,105.51
M  f d (44) LONG GILT FUTURE 29/12/2021 GBP 7,424,823.85 234,383.67
enove tforwardy 18 US LONG BOND (CBT) 21/12/2021 usp 2,865,937.50 (53,156.25)
231,374,499.24 USD 3,315,698,927.15 ZAR 19/10/2021  231,374,499.24 11,457,835.91 (1,628) US ULTRA BOND (CBT) 21/12/2021 usb 311,049,750.00 8,662,310.58
211) US 10YR NOTE (CBT) 21/12/2021 D 27,769,578.1 271,992.1
158,392,931.20 USD 134,000,000.00 EUR 29/10/2021  158,392,931.20 3,018,002.22 (211) US 10YR NOTE (CBT) 21/12/20. us 1769,578.13 ,992.19
3,637 US 5YR NOTE (CBT) 31/12/2021 usb 446,413,337.76 (2,159,466.93)
289,007,290.00 USD 247,000,000.00 EUR 29/11/2021  289,007,290.00 2,429,791.09
27,308,672.43 USD 2,995,000,000.00 JPY 29/10/2021 27,308,672.43 461,028.56 1,061,855,695.74 12,890,804.88
24,775,047.61 USD 33,696,506.97 AUD 19/10/2021 24,775,047.61 432,820.39 - - —
Financné derivaty spolu (75,781,911.51)
20,707,151.40 USD 17,765,791.33 EUR 19/10/2021 20,707,151.40 111,400.99
3,711,076.29 USD 2,700,000.00 GBP 29/10/2021 3,711,076.29 70,407.59 . ve L. .
Suhrn ¢istych aktiv 30/09/2021
6,073,870.87 ZAR 400,189.15 USD  04/10/2021 400,189.15 3,524.43
%
1,707,856.01 USD 2,360,058.05 AUD 01/10/2021 1,707,856.01 3,068.75 &ol
535,159.15 AUD 384,699.15 USD 05/10/2021 384,699.15 1,874.59 Celkové portfélio cennych papierov 6,513,680,257.04 92.60
1,607,898.91 USD 6,378,890.50 PLN 19/10/2021 1,607,898.91 1,667.23 . Y . s
10/ Financné derivaty spolu (75,781,911.51) (1.08)
35,629.14 USD 768,414.49 CZK 19/10/2021 35,629.14 507.95 N
Hotovost v banke 343,701,510.74 4.89
655,786.82 ZAR 43,436.78 USD 01/10/2021 43,436.78 151.58
Kratkodobé bankové uvery (1,028,546.60) (0.01)
19,719.48 USD 16,892.52 EUR 01/10/2021 19,719.48 141.89
134,839.09 CZK 6,142.42 USD 04/10/2021 6,142.42 23.85 Ostatné aktiva a pasiva 253,402,041.97 3.60
282.32 USD 6,169.80 CZK 01/10/2021 282.32 017 Celkové Cisté aktiva 7,033,973,351.64 100.00
7,176.72 USD 6,696.67 CHF 19/10/2021 7,176.72 (4.77)
3,624.53 USD 2,700.21 GBP 19/10/2021 3,624.53 (16.37)
14,435.18 AUD 10,446.02 USD 01/10/2021 10,446.02 (18.77)
250,405.84 EUR 290,858.91 USD 04/10/2021 290,858.91 (651.06)
116,550.99 GBP 160,695.14 USD 19/10/2021 160,695.14 (3,540.60)
426,878.58 EUR 498,316.71 USD 01/10/2021 498,316.71 (3,585.78)
1,654,340.09 USD 2,301,370.37 AUD 05/10/2021 1,654,340.09 (8,061.35)
683,136.36 CHF 746,534.42 USD 19/10/2021 746,534.42 (13,940.65)
3,000,000.00 EUR 3,502,245.00 USD 29/11/2021 3,502,245.00 (21,546.64)
60,084,197.89 CZK 2,804,239.63 USD 19/10/2021 2,804,239.63 (58,028.45)
27,047,863.04 USD 408,355,112.25 ZAR 01/10/2021 27,047,863.04 (94,384.37)
28,854,875.79  USD 437,944,877.30 ZAR 04/10/2021 28,854,875.79 (254,122.37)
20,000,000.00 EUR 23,527,899.00 USD 29/10/2021 23,527,899.00 (337,611.09)
240,301,834.86 PLN 63,222,809.56 USD 19/10/2021 63,222,809.56 (2,713,788.58)

PriloZzené poznamky tvoria neoddelitefnu sucast tychto uétovnych vykazov.

120



Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Bond)

(Vyjadrené v USD)

Statistika . "
Pocet akcii
Cisté aktiva 30/09/2021 USD  512,289311.69 | Copitalisation](USD) ggfgggg;; i'gg
30/09/2020 USD 324,808,260.12 30/09/2019 1’742
30/09/2019 USD 221,165,202.66 ’
X. . . . Capitalisation | Hedged (i) (PLN) 30/09/2021 2,757
* %
Cista hodnota aktiv na akciu 30/09/2020 4268
Capitalisation | (USD) 30/09/2021 USD 5,587.77 30/09/2019 5517
:g;ggggig 3:3 2’:3323 Capitalisation | Hedged (iv) (EUR) 30/09/2021 4,088
e 30/09/2020 4,725
Capitalisation | Hedged (i) (PLN) 30/09/2021 PLN 19,350.94 30/09/2019 5,949
:g?ggggig f’t: 12’;;222 Capitalisation N Hedged (iv) (EUR) 30/09/2021 26,636
! : 30/09/2020 25,372
Capitalisation | Hedged (iv) (EUR) 30/09/2021 EUR 5,887.71 30/09/2019 20,738
:g;ggggig Etjz Z'Z:ggg Capitalisation P (USD) 30/09/2021 263
T 30/09/2020 328
Capitalisation N Hedged (iv) (EUR) 30/09/2021 EUR 258.47 30/09/2019 458
;gfggggig Eﬂz ;?ig Capitalisation P Hedged (iv) (EUR) 30/09/2021 44
’ 30/09/2020 44
Capitalisation P (USD) 30/09/2021 USD 272.22 30/09/2019 200
23;23;;8?3 3:3 igz:g Capitalisation R Hedged (iv) (EUR) 30/09/2021 38
: 30/09/2020 38
Capitalisation P Hedged (iv) (EUR) 30/09/2021 EUR 248.24 30/09/2019 132
:g;ggggig E32 ;2:;2 Capitalisation X (USD) 30/09/2021 16,582
: 30/09/2020 19,953
Capitalisation R Hedged (iv) (EUR) 30/09/2021 EUR 249.98 30/09/2019 22,757
:g;ggﬁgig Eﬁﬁ ;22;: Capitalisation Z (USD) 30/09/2021 -
: 30/09/2020 1,631
Capitalisation X (USD) 30/09/2021 USD 206.55 30/09/2019 1,631
;g?ggﬁ;gig S:g ;233? Capitalisation Zz (EUR) 30/09/2021 75,856
’ 30/09/2020 39,980
Capitalisation Z (USD) 30/09/2021 USD - 30/09/2019 18,528
:gjggggig Bzg :’3355 Capitalisation Zz Hedged (iv) (EUR) 30/09/2021 1,536
’ ' 30/09/2020 1,634
Capitalisation Zz (EUR) 30/09/2021 EUR 4,894.05 30/09/2019 2,498
:g;ggggig E32 g'igi:g Distribution | (EUR) 30/09/2021 1,603
’ : 30/09/2020 1,527
Capitalisation Zz Hedged (iv) (EUR) 30/09/2021 EUR 5,104.30 30/09/2019 1,469
zg;gg;igig EBE g'g?g 1(9) Distribution P (USD) 30/09/2021 25
T 30/09/2020 25
Distribution | (EUR) 30/09/2021 EUR 3,575.48 30/09/2019 25
30/09/2020 EUR 3,630.94
30/09/2019 EUR 4,224.77 Dividenda
Distribution P (USD) 30/09/2021 USD 614.86 Distribution | (EUR) 14/12/2020 EUR 180.45
30/09/2020 USD 631.07
30/09/2019 USD 681.94 Distribution P (USD) 14/12/2020 USD 28.75

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Bond)

(Vyjadrené v USD)
Statistika (pokracovanie)

Priebeiny poplatok v %*

Capitalisation | (USD) 30/09/2021 0.88%
Capitalisation | Hedged (i) (PLN) 30/09/2021 0.90%
Capitalisation | Hedged (iv) (EUR) 30/09/2021 0.90%
Capitalisation N Hedged (iv) (EUR) 30/09/2021 0.82%
Capitalisation P (USD) 30/09/2021 1.30%
Capitalisation P Hedged (iv) (EUR) 30/09/2021 1.32%
Capitalisation R Hedged (iv) (EUR) 30/09/2021 1.04%
Capitalisation X (USD) 30/09/2021 1.80%
Capitalisation Zz (EUR) 30/09/2021 0.01%
Capitalisation Zz Hedged (iv) (EUR) 30/09/2021 0.03%
Distribution | (EUR) 30/09/2021 0.88%
Distribution P (USD) 30/09/2021 1.30%
Obratovost portfdlia v %* 30/09/2021 79.77%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Bond)

(Vyjadrené v USD)
Uctovna zavierka
Vykaz &istych aktiv k 30/09/2021
Poznamky
Celkové portfélio cennych papierov 2 496,002,726.66
Dlhopisy a ostatné dlZzobné nastroje 481,803,290.04
Nastroje pefiazného trhu 14,199,436.62
Finanéné derivaty spolu 2 190,018.37
Urokové swapy 190,018.37
Hotovost v banke 9,531,201.41
Ostatné aktiva 4,15 12,688,768.83
Celkové aktiva 518,412,715.27
BeZné pasiva 4,15 (3,676,195.66)
Finan¢né derivaty spolu 2 (2,447,207.92)
Menové forwardy (2,447,207.92)
Celkové pasiva (6,123,403.58)
Cisté aktiva na konci roka 512,289,311.69

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 20,889,296.74
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 20,818,721.71
Bankové uroky 3,927.94
Uroky zo swapov 66,647.09
Celkové vydavky (999,554.99)
Spravcovsky poplatok 5 (620,792.54)
Pevny servisny poplatok 6 (141,087.81)
Poplatky za dodatoéné funkcionality triedy akcii 7 (14,025.89)
Dan z upisovania 9 (50,807.27)
Bankové uroky (21,035.73)
Uroky zo swapov (148,160.31)
Ostatné naklady 11 (3,645.44)
Cisty prijem z investicii 19,889,741.75
Realizované zisky z investi¢ného portfélia 2 9,065,776.60
Realizované straty z investi¢ného portfdlia 2 (9,993,863.12)
Realizované zisky z finan¢nych derivatov 7,095,786.24
Realizované straty z finan¢nych derivatov (8,608,113.96)
Realizované zisky z prevodu mien 6,488,599.43
Realizované straty z prevodu mien (6,304,861.47)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (15,387,354.68)
investi¢ného portfdlia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (353,035.14)
finanénych derivatov
Vysledok operacii 1,892,675.65
Upisy 240,979,431.87
Spatné odkupy (55,056,296.99)
Distribucia (334,758.96)
Cisté aktiva na zatiatku roka 324,808,260.12
Cisté aktiva na konci roka 512,289,311.69

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Bond)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 96,000,000 Tg;;a'//\?ongERAl BOND - OFZ 7.700% RUB 1,360,076.67 0.27
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 195,450,000 RUSSIAN FEDERAL BOND - OFZ 7.750% RUB 2,747,728.82 054
. 16/09/2026
inom regulovanom trhu 140,460,000 RUSSIAN FEDERAL BOND - OFZ 7.950% RUB 1,994,428.99 0.39
07/10/2026
A - L. . 360,540,000 RUSSIAN FEDERAL BOND - OFZ 8.150% RUB 5,173,932.82 101
Dlhopisy a ostatné dlZzobné nastroje 03/02/2027
— 286,510,000 RUSSIAN FEDERAL BOND - OFZ 8.500% RUB 4,298,986.17 0.84
Cina 17/09/2031
79,000,000 CHINA GOVERNMENT BOND 1.990% 09/04/2025  CNY 11,945,399.03 2.32 45,431,634.06  8.87
12,800,000 CHINA GOVERNMENT BOND 2.360% 02/07/2023  CNY 1,976,779.74 0.39 Juina Afrika
o
46,500,000 CHINA GOVERNMENT BOND 2.680% 21/05/2030  CNY 7,023,825.02 137 122 200,000 REPUBLIC OF SOUTH AFRICA GOVERNMENT nr o 118.343.32 178
20,000,000 CHINA GOVERNMENT BOND 2.850% 04/06/2027 ~ CNY 3,100,968.59 0.61 T BOND 10.500% 21/12/2026 (.
30,000,000 CHINA GOVERNMENT BOND 2.940% 17/10/2024  CNY 4,690,772.68 0.92 64,200,000 REPUBLIC OF SOL;TH/AFR'CA GOVERNMENT ZAR 3,591,125.51 0.70
BOND 7.000% 28/02/2031
27,000,000 CHINA GOVERNMENT BOND 3.120% 05/12/2026 ~ CNY 4,258,698.01 0.83 83,400,000 REPUBLIC OF SOUTH AFRICA GOVERNMENT 2R 5,150,254.22 1o
39,210,000 CHINA GOVERNMENT BOND 3.190% 11/04/2024  CNY 6,169,719.70 1.20 BOND 8.000% 31/01/2030
REPUBLIC OF SOUTH AFRICA GOVERNMENT
12,000,000 CHINA GOVERNMENT BOND 3.250% 22/11/2028  CNY 1,901,673.13 0.37 88,960,677 ZAR 5,286,684.39 1.03
6 22/11/ BOND 8.250% 31/03/2032
31,500,000 CHINA GOVERNMENT BOND 3.290% 23/05/2029  CNY 5,009,890.12 0.98 82,700,000 REPUBLIC OF SOUTH AFRICA GOVERNMENT ZAR 4,604,859.90 0.90
27,000,000 CHINA GOVERNMENT BOND 3.810% 14/09/2050 ~ CNY 4,440,658.75 0.87 ggyu%fié??s?)ﬂ%ﬁ?éh GOVERNMENT
38,686,683 ZAR 2,117,496.63 0.41
50,518,384.77  9.86 BOND 8.750% 28/02/2048
. 130,000,000 REPUBLIC OF SOUTH AFRICA GOVERNMENT ZAR 7,129,109.01 139
Indonézia BOND 8.750% 31/01/2044
80,430,000 REPUBLIC OF SOUTH AFRICA GOVERNMENT ZAR 4,573,314.70 0.89
64,000,000,000 INDONESIA TREASURY BOND 5.500% 15/04/2026  IDR 4,521,200.22 0.88 BOND 9.000% 31/01/2040
123,220,000,000 INDONESIA TREASURY BOND 6.125% 15/05/2028  IDR 8,792,380.17 1.71 41,571,187.68 8.11
73,000,000,000 INDONESIA TREASURY BOND 6.500% 15/02/2031  IDR 5,151,771.61 1.01 Brazili
razilia
30,900,000,000 INDONESIA TREASURY BOND 6.500% 15/06/2025  IDR 2,269,548.99 0.44
1 INDONESIA TREASURY BOND 7.000% 15/05/2022  IDR 0.00 0.00 27,300,000 BRAZIL LETRAS DO TESOURO NACIONAL ZCP BRL 4,712,942.26 0.92
01/07/2022*
1 INDONESIA TREASURY BOND 7.000% 15/05/2027  IDR 0.00 0.00 74,400,000 BRAZIL LETRAS DO TESOURO NACIONAL ZCP BRL 11,601,378.69 227
90,000,000,000 INDONESIA TREASURY BOND 7.000% 15/09/2030  IDR 6,637,689.24 1.30 01/07/2023*
BRAZIL DO TE L SERIE
35,000,000,000 INDONESIA TREASURY BOND 7.500% 15/05/2038 DR 2,562,59624 050 33,600,000 13’2[;0;‘2;2]51/2);320“*0 NACIONALSERIEF  gR| 6,369,488.41 124
.000%
56,500,000,000 INDONESIA TREASURY BOND 7.500% 15/08/2032  IDR 4,220,790.41 0.82 41,000,000 BRAZIL NOTAS DO TESOURO NACIONAL SERIEF  gg| 7,673,113.54 150
19,000,000,000 INDONESIA TREASURY BOND 8.250% 15/05/2029 DR 1,500,640.32 0.29 10.000% 01/01/2025*
36,000,000 BRAZIL NOTAS DO TESOURO NACIONAL SERIEF  gg. 6.613.779.95 129
28,610,000,000 INDONESIA TREASURY BOND 8.250% 15/05/2036  IDR 2,253,119.57 0.44 T 10.000% 01/01/2027% i
67,738,000,000 INDONESIA TREASURY BOND 8.375% 15/03/2034  IDR 5,407,465.55 1.06 20,000,000 BRAZILNOTAS DO TESOURO NACIONAL SERIEF  gRr|_ 3,604,397.81 0.70
10.000% 01/01/2029*
13,470,000,000 INDONESIA TREASURY BOND 8.750% 15/05/2031  IDR 1,102,452.18 0.22 3,200,000 BRAZIL NOTAS DO TESOURO NACIONAL SERIEF gl s67.278.3 011
36,019,000,000 INDONESIA TREASURY BOND 9.000% 15/03/2029  IDR 2,959,761.25 0.58 10.000% 01/01/2031
47,379,415.75  9.25 41,142,379.05  8.03
Mexiko Malajzia
106,968,900 MEXICAN BONOS 10.000% 05/12/2024 MXN 5,714,370.43 112 9,300,000 1""4‘;;2}’25:)’;?0"“””“ BOND 3.478% MYR 2,280,608.82 0.45
92,000,000 MEXICAN BONOS 5.750% 05/03/2026 MXN 4,277,596.44 0.83 11,500,000 MALAYSIA GOVERNMENT BOND 3.502% MYR 2,798,672.22 0.55
143,000,000 MEXICAN BONOS 6.500% 09/06/2022 MXN 7,007,134.13 137 31/05/2027
89,400,000 MEXICAN BONOS 6.750% 09/03/2023 MXN 4,405,574.43 0.86 14,000,000 MALAYSIA GOVERNMENT BOND 3.733% MYR 3,436,450.53 067
et : BasGias - 15/06/2028
88,200,000 MEXICAN BONOS 7.500% 03/06/2027 MXN 4,372,998.93 0.85 5,600,000 MALAYSIA GOVERNMENT BOND 3.800% MYR 1,380,627.25 027
17/08/2023
61,688,600 MEXICAN BONOS 7.750% 13/11/2042 MXN 2,975,066.17 0.58
6 13/11/ 10,800,000 MALAYSIA GOVERNMENT BOND 3.828% MYR 2555,828.53 0.50
76,004,800 MEXICAN BONOS 7.750% 29/05/2031 MXN 3,796,596.05 0.74 T 050772034 2
47,200,000 MEXICAN BONOS 8.000% 07/11/2047 MXN 2,320,015.97 0.45 9,100,000 MALAYSIA GOVERNMENT BOND 3.885% MYR 2,249,838.16 0.44
15/08/2029
107,245,200 MEXICAN BONOS 8.500% 18/11/2038 MXN 5,560,092.72 1.09 7,423,000 MALAYSIA GOVERNMENT BOND 3.900% VR L855,764.84 036
111,620,000 MEXICAN BONOS 8.500% 31/05/2029 MXN 5,821,340.09 114 30/11/2026
5,390,000 MALAYSIA GOVERNMENT BOND 4.065% MYR 1,248,396.92 0.24
46,250,785.36  9.03 15/06/2080
Rusko 14,365,000 MALAYSIA GOVERNMENT BOND 4.181% MYR 3,583,691.57 0.70
15/07/2024
106,648,000 RUSSIAN FEDERAL BOND - OFZ 6.500% RUB 144506633 0.8 8,979,000 MALAYSIA GOVERNMENT BOND 4.232% MYR 2,281,91699 045
/0%, /442,006 - 30/06/2031
28/02/2024
348,223,000 RUSSIAN FEDERAL BOND - OFZ 7.000% RUB 4,775,502.90 093 3,000 ’ig‘;é’;}’;‘)‘;:o"ERNMENT BOND 4.352% MYR 762.63 0.00
16/08/2023
433,700,000 RUSSIAN FEDERAL BOND - OFZ 7.050% RUB 5,033,005.87 116 7,666,000 MALAYSIA GOVERNMENT BOND 4.762% MYR 199479116 039
700, ,933,005. . 07/04/2037
19/01/2028
139,205,000 RUSSIAN FEDERAL BOND - OFZ 7.250% RUB 1895.970.63 037 17,400,000 MALAYSIA GOVERNMENT INVESTMENT ISSUE MYR 4,284,111.50 083
25000 0/05/2034 +892,9/0. - 3.726% 31/03/2026
48,000,000 RUSSIAN FEDERAL BOND - OFZ 7.400% RUB 66195714 013 17,370,000 MALAYSIA GOVERNMENT INVESTMENT ISSUE MYR 4,326,576.82 084
T 07/12/2022 o : 4.094% 30/11/2023
142,631,000 RUSSIAN FEDERAL BOND - OFZ 7.400% RUB 107079142 038 11,400,000 MALAYSIA GOVERNMENT INVESTMENT ISSUE MYR 2,874,217.50 0.56
B 2 07/2024 270,791 - 4.258% 26/07/2027
930,000,000 RUSSIAN FEDERAL BOND - OFZ 7.650% RUB 13,174,186.30 2.57
10/04/2030

* Hruba cena dlhopisu/swapu (vratane drokovych vynosov).

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

10,840,000

8,766,109
44,311,000
157,000,000
37,000,000
22,189,000
39,800,000
75,000,000
89,150,000
74,164,000
113,284,000
131,824,000
27,855,000

57,960,000

6,200,000
7,800,000
37,200,000
14,400,000
20,300,000

12,700,000

3,000,000,000
344,000,000

15,825,800,000
9,088,300,000
10,419,800,000
13,600,000,000
3,300,000,000
23,000,000,000
8,600,000,000

99,130,000
103,500,000
150,000,000

64,500,000

63,360,000

22,000,000

* Hruba cena dlhopisu/swapu (vratane drokovych vynosov).

NN (L) Emerging Markets Debt (Local Bond)

(Vyjadrené v USD)

Nézov

MALAYSIA GOVERNMENT INVESTMENT ISSUE
4.467% 15/09/2039

Thajsko

THAILAND GOVERNMENT BOND 1.250%
12/03/2028
THAILAND GOVERNMENT BOND 1.585%
17/12/2035
THAILAND GOVERNMENT BOND 2.000%
17/12/2031
THAILAND GOVERNMENT BOND 2.125%
17/12/2026
THAILAND GOVERNMENT BOND 2.400%
17/12/2023
THAILAND GOVERNMENT BOND 2.875%
17/06/2046
THAILAND GOVERNMENT BOND 2.875%
17/12/2028
THAILAND GOVERNMENT BOND 3.300%
17/06/2038
THAILAND GOVERNMENT BOND 3.400%
17/06/2036
THAILAND GOVERNMENT BOND 3.650%
20/06/2031
THAILAND GOVERNMENT BOND 3.775%
25/06/2032
THAILAND GOVERNMENT BOND 4.675%
29/06/2044
THAILAND GOVERNMENT BOND 4.875%
22/06/2029

Pol'sko

POLAND GOVERNMENT BOND 0.250%
25/10/2026
POLAND GOVERNMENT BOND 1.250%
25/10/2030
POLAND GOVERNMENT BOND 2.500%
25/01/2023
POLAND GOVERNMENT BOND 2.750%
25/04/2028
POLAND GOVERNMENT BOND 2.750%
25/10/2029
POLAND GOVERNMENT BOND 5.750%
23/09/2022

Kolumbia

COLOMBIA GOVERNMENT INTERNATIONAL BOND

4.375% 21/03/2023

COLOMBIA GOVERNMENT INTERNATIONAL BOND

9.850% 28/06/2027
COLOMBIAN TES 10.000% 24/07/2024

COLOMBIAN TES 6.000% 28/04/2028
COLOMBIAN TES 7.000% 30/06/2032
COLOMBIAN TES 7.250% 18/10/2034
COLOMBIAN TES 7.250% 26/10/2050
COLOMBIAN TES 7.500% 26/08/2026
COLOMBIAN TES 7.750% 18/09/2030

Ceska republika

CZECH REPUBLIC GOVERNMENT BOND 0.450%
25/10/2023
CZECH REPUBLIC GOVERNMENT BOND 0.950%
15/05/2030
CZECH REPUBLIC GOVERNMENT BOND 1.000%
26/06/2026
CZECH REPUBLIC GOVERNMENT BOND 2.000%
13/10/2033
CZECH REPUBLIC GOVERNMENT BOND 2.500%
25/08/2028
CZECH REPUBLIC GOVERNMENT BOND 4.200%
04/12/2036

Mena

MYR

THB
THB
THB
THB

THB

THB
THB
THB

THB

THB

PLN
PLN
PLN
PLN
PLN

PLN

cop

cop

cop
cop
cop
cop

cop

CZK
CzK
CzK
CzK
CzK

CzZK

Trhova hodnota

v Usb

2,651,962.64

39,804,218.08

255,626.48
1,196,983.55
4,692,085.90
1,153,171.23

682,063.79
1,231,487.27
2,419,041.02
2,929,416.91
2,479,915.78
3,874,091.19
4,594,064.88
1,112,447.68
2,122,643.27

28,743,038.95

1,462,375.85
1,835,113.27
9,625,347.52
3,862,332.66
5,415,945.28

3,373,960.81

25,575,075.39

801,605.51
106,028.06

4,635,990.45
2,244,559.29
2,586,738.00
3,385,353.40
768,800.94
6,252,355.23
2,303,449.13
23,084,880.01

4,400,203.87
4,315,452.64
6,525,792.01
2,908,806.50
2,974,612.31
1,267,868.84

22,392,736.17

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.52

7.77

0.05
0.23
0.92
0.23
0.13
0.24
0.47
0.57
0.48
0.76

0.90

0.41

5.61

0.36
1.87
0.75
1.06
0.66

4.99

0.16
0.02

0.90
0.44
0.50
0.66
0.15
123
0.45

4.51

0.86
0.84
1.27
0.57
0.58

0.25

4.37

Mnoizstvo/
Nominalna
hodnota

1,690,000,000
270,000,000
535,000,000
840,000,000
245,000,000
510,000,000
600,000,000
530,000,000

600,000,000

4,830,000
7,500,000
9,510,000
15,200,000

24,830,000

2,860,000,000
2,985,000,000
1,405,000,000

760,000,000

580,000,000

10,860,000

8,100,000
27,200,000
11,000,000

41,700,000

4,370,000
12,200,000
12,160,000

5,748,000

28,000,000,000

80,000,000
68,000,000

Nézov

Madarsko

HUNGARY GOVERNMENT BOND 1.000%
26/11/2025
HUNGARY GOVERNMENT BOND 2.250%
20/04/2033
HUNGARY GOVERNMENT BOND 3.000%

21/08/2030
HUNGARY GOVERNMENT BOND 3.000%
27/10/2027
HUNGARY GOVERNMENT BOND 3.000%

27/10/2038
HUNGARY GOVERNMENT BOND 3.250%
22/10/2031
HUNGARY GOVERNMENT BOND 6.000%
24/11/2023
HUNGARY GOVERNMENT BOND 6.750%
22/10/2028
HUNGARY GOVERNMENT BOND 7.000%
24/06/2022

Rumunsko

ROMANIA GOVERNMENT BOND 3.650%
24/09/2031
ROMANIA GOVERNMENT BOND 4.750%

24/02/2025
ROMANIA GOVERNMENT BOND 5.000%
12/02/2029
ROMANIA GOVERNMENT BOND 5.800%
26/07/2027
ROMANIA GOVERNMENT BOND 5.850%
26/04/2023

Chile

BONOS DE LA TESORERIA DE LA REPUBLICA EN
PESOS 4.500% 01/03/2026*

BONOS DE LA TESORERIA DE LA REPUBLICA EN
PESOS 4.700% 01/09/2030*

BONOS DE LA TESORERIA DE LA REPUBLICA EN
PESOS 5.000% 01/03/2035*

BONOS DE LA TESORERIA DE LA REPUBLICA EN
PESOS 6.000% 01/01/2043*

BONOS TESORERIA 4.000% 01/03/2023*

Turecko

TURKEY GOVERNMENT BOND 10.500%
11/08/2027
TURKEY GOVERNMENT BOND 10.600%
11/02/2026
TURKEY GOVERNMENT BOND 11.000%

02/03/2022

TURKEY GOVERNMENT BOND 12.600%
01/10/2025

TURKEY GOVERNMENT BOND 8.000%
12/03/2025

Peru

ALICORP SAA 6.875% 17/04/2027
PERU GOVERNMENT BOND 5.940% 12/02/2029
PERU GOVERNMENT BOND 6.150% 12/08/2032

Mena

HUF
HUF

HUF

HUF
HUF
HUF

HUF

RON
RON
RON
RON

RON

CLP
CLP
CLP
CLP

CLP

TRY

TRY
TRY

TRY

PEN
PEN
PEN

PERUVIAN GOVERNMENT INTERNATIONAL BOND  pgy

6.950% 12/08/2031

Nadnarodné a medzinarodné spoloénosti

EUROPEAN INVESTMENT BANK 5.750%
24/01/2025

Srbska republika

SERBIA TREASURY BONDS 4.500% 11/01/2026
SERBIA TREASURY BONDS 4.500% 20/08/2032

IDR

RSD
RSD

Trhova hodnota
v USD

5,141,199.23

785,121.08
1,717,146.03
2,733,812.84

722,129.88
1,656,637.61
2,111,318.12
2,125,515.31

2,014,727.28

19,007,607.38

1,063,763.09
1,827,549.25
2,342,527.24
3,903,418.26
6,074,963.14

15,212,220.98

3,444,423.71
3,464,942.50
1,611,027.46

966,796.36

712,681.61
10,199,871.64

900,440.36
713,746.46
2,982,347.12
1,054,589.34
3,530,146.48

9,181,269.76

1,045,500.16
2,961,051.74
2,814,546.20
1,440,650.94

8,261,749.04

2,006,364.28

2,006,364.28

847,934.00
723,468.52

NN (L)

1.01

0.15

0.34

0.14
0.32
0.41

0.41

3.71

0.21
0.36
0.46
0.76
1.18

2,97

0.67
0.68
0.31
0.19

0.14
1.99

0.18

0.58
0.21
0.68

1.79

0.20
0.58
0.55
0.28

1.61

0.40

0.40

0.17
0.14
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Bond)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
Mnoizstvo/ N&zov Mena Trhové hodnota % Obdrzat (%) Zaplatit (%) Datum Mena Teoretickd Hodnota swapu
Nominalna v USD col splatnosti hodnota v USD
hodnota
1.500 Floati 23/07/2026 KRW 8,780,000,000.00 106,006.78
1,000,000 SERBIA TREASURY BONDS 5.875% 08/02/2028  RSD 1166841  0.00 oating /07/ ( )
1,583,070.93  0.31 190,018.37
Juzna Kérea
14,000,000,000 EXPORT-IMPORT BANK OF KOREA 7.250% IDR 1,034,182.55 0.20
07/12/2024
1,034,182.55 0.20
Filipiny Obdrzat Zaplatit Datum Zévazky  Nerealizovany
splatnosti v USD zisk alebo
11,000,000 PHILIPPINE GOVERNMENT INTERNATIONALBOND  ppyp 216,688.91 0.04 (strata)
3.900% 26/11/2022
20,000,000 PHILIPPINE GOVERNMENT INTERNATIONAL BOND  piyp 1466,012.47 0.09 v UsD
6.250% 14/01/2036
682,701.38  0.13 ;
Lo . Menové forwardy
Dominikanska republika
7,884,348.52 USD 2,320,000,000.00 HUF 18/11/2021 7,884,348.52 411,949.52
23,350,000 DOMINICAN REPUBLIC INTERNATIONALBOND  pop 443,454.00 0.09
8.900% 15/02/2023 5,405,813.64 USD 4,103,000,000.00 CLP 20/10/2021 5,405,813.64 362,645.39
10,000,000 DOMINICAN REPUBLIC INTERNATIONALBOND  pop 214,206.21 0.04
9.750% 05/06/2026 11,556,858.97 USD 173,000,000.00 ZAR 18/11/2021 11,556,858.97 131,004.84
657,660.21  0.13 3,360,462.41 USD 13,200,000.00 PLN 18/11/2021 3,360,462.41 37,024.70
Uruguaj 1,116,817.18 USD 5,900,000.00 BRL 19/10/2021 1,116,817.18 36,754.91
8,000,000 URUGUAY GOVERNMENT INTERNATIONAL BOND - yyy 189,281.71 0.04 30,400,000.00 CNY 4,654,209.60 USD 19/11/2021 4,654,209.60 36,569.32
8.250% 21/05/2031
19,000,000 URUGUAY GOVERNMENT INTERNATIONALBOND  yyy 462,731.84 0.09 858,093.03 USD 3,600,000.00 RON 07/10/2021 858,093.03 15,276.45
8.500% 15/03/2028
652,013.55 0.13 311,523.93 USD 4,500,000.00 ZAR 10/12/2021 311,523.93 15,260.02
357,790.05 USD 5,200,000.00 ZAR 08/11/2021 357,790.05 13,851.96
480,372,446.97 93.77
196,600,000.00 INR 2,634,589.88 USD 14/10/2021 2,634,589.88 12,558.90
Nastroje pefiazného trhu 393,237.17 USD 12,900,000.00 THB 18/10/2021 393,237.17 12,018.91
Spojené staty americké 688,529.58 USD 2,800,000.00 PEN 19/10/2021 688,529.58 11,545.52
8,000,000 UNITED STATES TREASURY BILL ZCP 04/11/2021  USD 7,999,460.80 1.56 398,007.52 USD 8,000,000.00 MXN 08/11/2021 398,007.52 10,721.01
6,200,000 UNITED STATES TREASURY BILL ZCP 07/10/2021 usbD 6,199,975.82 1.21 718,757.67 USD 2,814,602.66 PLN 19/10/2021 718,757.67 10,028.79
14,199,436.62  2.77 895,036.52 USD 768,945.04 EUR 19/10/2021 895,036.52 3,604.22
14,199,436.62  2.77 6,500,000.00 CNY 1,000,446.35 USD 30/11/2021 1,000,446.35 1,495.88
, o . . . . Y e . 1,626,545.22  USD 10,500,000.00 CNH  12/10/2021 1,626,545.22 670.21
Ostatné prevoditelné cenné papiere a nastroje periazného trhu
25822 EUR 301.43 USD 01/10/2021 301.43 (2.17)
. - A . 1,549.86 EUR 1,800.24 USD 04/10/2021 1,800.24 4.03
Dlhopisy a ostatné dlZzobné nastroje 110/ @03
Peru 50,000,000.00 RUB 683,657.84 USD 03/11/2021 683,657.84 (602.40)
700,000 PERUVIAN GOVERNMENT INTERNATIONAL BOND  peyy 174.550.98 003 1,430,000.00 TRY 166,281.62 USD 18/10/2021 166,281.62 (6,502.46)
6.350% 12/08/2028
5.428,000 PERUVIAN GOVERNMENT INTERNATIONAL BOND ey 125629208 025 9,700,000.00 CZK 451,688.22 USD 18/10/2021 451,688.22 (8,324.77)
6.900% 12/08/2037 5,200,000.00 ZAR 359,222.55 USD 08/11/2021 359,222.55 (15,284.46)
1,430,843.07 0.28
22,500,000.00 ZAR 1,497,622.89 USD 10/12/2021 1,497,622.89 (16,303.32)
1,430,843.07 0.28 2,780,982.20 USD  10,800,000,000.00 COP 14/03/2022 2,780,982.20 (16,993.87)
3,600,000.00 RON 859,811.29 USD 07/10/2021 859,811.29 (16,994.71)
Celkové portfélio cennych papierov 496,002,726.66  96.82 2,700,000.00 PLN 700,723.74 USD 16/12/2021 700,723.74 (20,998.63)
) L. L. 4,659,717.96 USD 30,400,000.00 CNY 19/11/2021 4,659,717.96 (31,060.96)
Financné derivaty k 30/09/2021
8,111,996.93 USD 597,200,000.00 RUB 03/11/2021 8,111,996.93 (46,417.29)
8,423,004.84 USD 55,000,000.00 CNY 30/11/2021 8,423,004.84 (54,967.85)
Obdrzat (%) Zaplatit (%) Déatum Mena Teoreticka Hodnota swapu
} 52,400,000.00 MXN 2,563,163.79 USD 14/03/2022 2,563,163.79 (72,891.89)
splatnosti hodnota v UsD
- A 64,000,000.00 MXN 3,172,163.38 USD 08/11/2021 3,172,163.38 (73,871.33)
Urokové swapy
9,100,000,000.00 KRW 7,768,614.80 USD 30/11/2021 7,768,614.80 (87,059.99)
Floating 1595  23/07/2031 KRW 9,150,000,000.00 226,902.46
Floating 1485 29/06/2031 THB 164,000,000.00 97,394.48 13,430,000.00 PEN 3,369,250.66 USD 19/10/2021 3,369,250.66 (122,144.95)
1.013 Floating ~ 12/05/2026 THB 160,000,000.00 (5,652.23) 311,000,000.00 THB 9,318,835.10 USD 18/10/2021 9,318,835.10 (128,224.41)
0.955 Floating ~ 29/06/2026 THB 156,000,000.00 (22,619.56)

* Hruba cena dlhopisu/swapu (vratane drokovych vynosov).

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Bond)

(Vyjadrené v USD)
Finanéné derivaty k 30/09/2021 (pokra¢ovanie)

Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v USD zisk alebo
(strata)
v USD
18,200,000.00 BRL 3,506,382.94 USD 19/10/2021 3,506,382.94 (174,665.43)
201,500,000.00 THB 6,165,519.06 USD 29/10/2021 6,165,519.06 (211,268.39)
2,320,000,000.00 HUF 7,765,240.17 USD 18/11/2021 7,765,240.17 (292,841.14)
67,270,000.00 PLN 17,377,007.58 USD 18/11/2021 17,377,007.58 (440,064.02)
173,000,000.00 ZAR 11,966,295.44 USD 18/11/2021 11,966,295.44 (540,441.31)
20,133,884.06 EUR 23,888,867.43 USD 19/10/2021 23,888,867.43 (547,804.64)
56,933,670.15 PLN 14,980,593.61 USD 19/10/2021 14,980,593.61 (644,454.05)

184,399,812.95  (2,447,207.92)

Financné derivaty spolu (2,257,189.55)

Suhrn cistych aktiv 30/09/2021

ol
Celkové portfélio cennych papierov 496,002,726.66 96.82
Finanéné derivaty spolu (2,257,189.55) (0.44)
Hotovost v banke 9,531,201.41 1.86
Ostatné aktiva a pasiva 9,012,573.17 1.76
Celkové ¢isté aktiva 512,289,311.69 100.00

* Hruba cena dlhopisu/swapu (vratane drokovych vynosov).

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Currency)

(Vyjadrené v USD)

Statistika
Cisté aktiva 30/09/2021 USD 44,449,058.08 Distribution R (USD) 30/09/2021 USD 30.75
30/09/2020 USD 52,790,927.05 30/09/2020 USD 30.95
30/09/2019 USD 101,420,548.96 30/09/2019 USD 32.63
Cista hodnota aktiv na akciu** Distribution X (M) (USD) 30/09/2021 USD 67.69
30/09/2020 USD 68.33
Capitalisation | (USD) 30/09/2021 USD 57.76 30/09/2019 USD 72.19
30/09/2020 USD 56.18
30/09/2019 USD 56.69 Distribution Z Hedged (iv) (EUR) 30/09/2021 EUR 3,712.99
30/09/2020 EUR 3,753.69
Capitalisation | Hedged (iv) (EUR) 30/09/2021 EUR 44.09 30/09/2019 EUR 4,066.57
30/09/2020 EUR 43.12
30/09/2019 EUR 45.06 Pocet akcii
Capitalisation N (USD) 30/09/2021 USD 55.81 Capitalisation | (USD) 30/09/2021 209,466
30/09/2020 USD 54.24 30/09/2020 223,366
30/09/2019 USD 54.69 30/09/2019 505,267
Capitalisation N Hedged (iv) (EUR) 30/09/2021 EUR 41.68 Capitalisation | Hedged (iv) (EUR) 30/09/2021 20,970
30/09/2020 EUR 40.72 30/09/2020 59,491
30/09/2019 EUR 42.46 30/09/2019 328,495
Capitalisation P (USD) 30/09/2021 USD 53.66 Capitalisation N (USD) 30/09/2021 1,647
30/09/2020 USD 52.41 30/09/2020 1,683
30/09/2019 USD 53.11 30/09/2019 3,032
Capitalisation P Hedged (i) (SGD) 30/09/2021 SGD 9.71 Capitalisation N Hedged (iv) (EUR) 30/09/2021 6,065
30/09/2020 SGD - 30/09/2020 8,132
30/09/2019 SGD 8.48 30/09/2019 8,228
Capitalisation P Hedged (iv) (EUR) 30/09/2021 EUR 39.97 Capitalisation P (USD) 30/09/2021 69,680
30/09/2020 EUR 39.25 30/09/2020 83,626
30/09/2019 EUR 41.16 30/09/2019 102,844
Capitalisation R (USD) 30/09/2021 USD 54.27 Capitalisation P Hedged (i) (SGD) 30/09/2021 895
30/09/2020 USD 52.86 30/09/2020 -
30/09/2019 USD 53.42 30/09/2019 226
Capitalisation X (USD) 30/09/2021 USD 48.33 Capitalisation P Hedged (iv) (EUR) 30/09/2021 112,969
30/09/2020 USD 47.44 30/09/2020 161,038
30/09/2019 USD 48.32 30/09/2019 315,139
Capitalisation X Hedged (iv) (EUR) 30/09/2021 EUR 209.40 Capitalisation R (USD) 30/09/2021 10,202
30/09/2020 EUR 206.68 30/09/2020 12,820
30/09/2019 EUR 217.77 30/09/2019 17,479
Capitalisation Zz Hedged (iv) (EUR) 30/09/2021 EUR 5,055.85 Capitalisation X (USD) 30/09/2021 89,309
30/09/2020 EUR 4,902.43 30/09/2020 115,909
30/09/2019 EUR 5,077.89 30/09/2019 164,183
Distribution N (USD) 30/09/2021 USD 30.78 Capitalisation X Hedged (iv) (EUR) 30/09/2021 2,024
30/09/2020 USD 30.96 30/09/2020 3,957
30/09/2019 USD 32.67 30/09/2019 3,518
Distribution P (USD) 30/09/2021 USD 30.73 Capitalisation Zz Hedged (iv) (EUR) 30/09/2021 1,586
30/09/2020 USD 30.92 30/09/2020 1,691
30/09/2019 USD 32.59 30/09/2019 2,486

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Currency)

(Vyjadrené v USD)

Statistika (pokracovanie)
Priebeiny poplatok v %*
Pocet akcii
Capitalisation | (USD) 30/09/2021 0.89%
Distribution N (USD) 30/09/2021 8,392
30/09/2020 8 884 Capitalisation | Hedged (iv) (EUR) 30/09/2021 0.91%
30/09/2019 9,683
Capitalisation N (USD) 30/09/2021 0.81%
Distribution P (USD) 30/09/2021 7,168
30/09/2020 8278 | Capitalisation N Hedged (iv) (EUR) 30/09/2021 0.83%
30/09/2019 9,335
Capitalisation P (USD) 30/09/2021 1.31%
Distribution R (USD) 30/09/2021 15,036 o ]
30/09/2020 15,186 Capitalisation P Hedged (i) (SGD) 30/09/2021 1.33%
30/09/2019 30,870
Capitalisation P Hedged (iv) (EUR) 30/09/2021 1.33%
Distribution X (M) (USD) 30/09/2021 4,300
30/09/2020 6.065 Capitalisation R (USD) 30/09/2021 1.03%
30/09/2019 11,441
Capitalisation X (USD) 30/09/2021 1.81%
Distribution Z Hedged (iv) (EUR) 30/09/2021 1,401
30/09/2020 1519 Capitalisation X Hedged (iv) (EUR) 30/09/2021 1.83%
30/09/2019 2,385
Capitalisation Zz Hedged (iv) (EUR) 30/09/2021 0.04%
Dividenda Distribution N (USD) 30/09/2021 0.81%
Distribution N (USD) 14/12/2020 USD 1.10 Distribution P (USD) 30/09/2021 1.31%
Distribution P (USD) 14/12/2020 USD 0.95 Distribution R (USD) 30/09/2021 1.03%
Distribution R (USD) 14/12/2020 USD 1.05 Distribution X (M) (USD) 30/09/2021 1.81%
Distribution X (M) (USD) 02/09/2021 USD 011 Distribution Z Hedged (iv) (EUR) 30/09/2021 0.12%
Distribution X (M) (USD) 03/08/2021 USD 0.11 , .
Obratovost portfélia v %* 30/09/2021 91.95%
Distribution X (M) (USD) 02/07/2021 USD 0.11
Distribution X (M) (USD) 02/06/2021 USD 0.15
Distribution X (M) (USD) 04/05/2021 USD 0.15
Distribution X (M) (USD) 07/04/2021 USD 0.15
Distribution X (M) (USD) 02/03/2021 USD 0.18
Distribution X (M) (USD) 02/02/2021 USD 0.18
Distribution X (M) (USD) 05/01/2021 USD 0.18
Distribution X (M) (USD) 02/12/2020 USD 0.21
Distribution X (M) (USD) 03/11/2020 USD 0.21
Distribution X (M) (USD) 02/10/2020 USD 0.21
Distribution Z Hedged (iv) (EUR) 14/12/2020 EUR 158.55

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Currency)

(Vyjadrené v USD)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky
Celkové portfélio cennych papierov 2 33,188,281.59
Podniky kolektivneho investovania 3,833,232.25
Dlhopisy a ostatné dlZzobné nastroje 21,255,509.39
Nastroje pefiazného trhu 8,099,539.95
Financné derivaty spolu 2 48,866.53
Urokové swapy 48,866.53
Hotovost v banke 13,581,219.43
Ostatné aktiva 4,15 11,699,046.01
Celkové aktiva 58,517,413.56
Beiné pasiva 4 (13,386,424.74)
Financné derivaty spolu 2 (681,930.74)
Swap kreditného zlyhania (7,185.52)
Menové forwardy (674,745.22)
Celkové pasiva (14,068,355.48)
Cisté aktiva na konci roka 44,449,058.08

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 2,564,454.12
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 2,550,982.44
Bankové uroky 8,320.62
Uroky zo swapov 5,151.06
Celkové vydavky (471,320.21)
Spravcovsky poplatok 5 (315,320.87)
Pevny servisny poplatok 6 (74,716.14)
Poplatky za dodatoéné funkcionality triedy akcii 7 (5,681.86)
Dan z upisovania 9 (11,106.20)
Bankové uroky (1,347.39)
Uroky zo swapov (63,147.75)
Cisty prijem z investicii 2,093,133.91
Realizované zisky z investi¢éného portfdlia 2 2,931,582.54
Realizované straty z investi¢ného portfélia 2 (3,482,865.24)
Realizované zisky z finanénych derivatov 4,782,791.76
Realizované straty z finanénych derivatov (3,533,384.41)
Realizované zisky z prevodu mien 718,467.76
Realizované straty z prevodu mien (710,182.44)
Zmeny Eistych nerealizovanych ziskov alebo (strat) z (1,290,926.75)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (421,733.51)
finanénych derivatov
Vysledok operacii 1,086,883.62
Upisy 7,276,100.38
Spatné odkupy (16,370,834.29)
Distribucia (334,018.68)
Cisté aktiva na zaciatku roka 52,790,927.05
Cisté aktiva na konci roka 44,449,058.08

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L)

NN (L) Emerging Markets Debt (Local Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na Cina
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 100,000 CHINA GOVERNMENT BOND 3.190% 11/04/2024  CNY 15,735.07 0.08
inom regulovanom trhu 15,735.07  0.04
Dlhopisy a ostatné dlZzobné nastroje 19,224,119.95 43.26
Singapur Nastroje peniainého trhu
SINGAPORE GOVERNMENT BOND 1.250% — .. —
4,000,000 e 6 SGD 2,946,375.96 6.63 Spojené &taty americké
SINGAPORE GOVERNMENT BOND 1.750%
2,690,000 01/04/2022 seb 1,994,939.29 449 2,800,000 UNITED STATES TREASURY BILL ZCP 04/11/2021  USD 2,799,811.28 6.30
4,941,315.25 11.12 2,500,000 UNITED STATES TREASURY BILL ZCP 12/11/2021  USD 2,499,860.30 5.62
i 2,800,000 UNITED STATES TREASURY BILL ZCP 28/10/2021  USD 2,799,868.37 6.30
Mexiko
8,099,539.95 18.22
28,000,000 MEXICAN BONOS 6.500% 09/06/2022 MXN 1,372,026.26 3.09
53,800,000 MEXICAN BONOS 7.250% 09/12/2021 MXN 2,629,213.06 5.91 8,099,539.95 18.22
4,001,239.32  9.00 . e w2 . . < . v v,
i Ostatné prevoditel'né cenné papiere a nastroje pefiazného trhu
Juzna Kérea
3,400,000,000 KOREA TREASURY BOND 1.250% 10/12/2022 KRW 2,881,756.21 6.48 Dlhopisy a ostatné dlZzobné nastroje
2,881,756.21  6.48 Malajzia
Brazilia 8,480,000 MALAYSIA GOVERNMENT BOND 3.620% MYR 2,031,389.44 457
30/11/2021
BRAZIL LETRAS DO TESOURO NACIONAL ZCP
4,800,000 eyl BRL 865,894.68 1.95 2,031,380.44  4.57
5,000,000 BRAZIL LETRAS DO TESOURO NACIONAL ZCP BRL 883,017.45 1.99
01/04/2022
4,800,000 BRAZIL LETRAS DO TESOURO NACIONAL ZCP BRL 880,681.09 1.98 2,031,389.44 457
01/10/2021 . . . .
262959322 5.92 Podniky kolektivneho investovania
,629,593. .
Ceska republika
otvorené podielové fondy
35,000,000 CZECH REPUBLIC GOVERNMENT BOND 0.100% 7k 1,588,374.43 358
17/04/2022 Luxembursko
1,588,374.43  3.58 693 NN (L) EMERGING MARKETS DEBT SHORT UsD 383323225  8.62
Rumunsko DURATION (HARD CURRENCY) - Z CAP USD
3,833,232.25 8.62
1,920,000 ROMANIA GOVERNMENT BOND 3.400% RON 451,403.21 102
08/03/2022
1,350,000 ROMANIA GOVERNMENT BOND 4.000% RON 316,510.26 071 3,833,23225  8.62
27/10/2021
767,913.47 173 | (Celkové portfélio cennych papierov 33,188,281.59 74.67
Izrael
390,000 ISRAEL GOVERNMENT BOND - FIXED 1.250% ILs 123,800.51 0.28 Financné derivéty k 30/09/2021
30/11/2022
1,800,000 'SRAEL GOVERNMENT BOND - FIXED 5.500% ILs 588,627.31 132
31/01/2022 Nazov Predat/ Urokovd Datum Mena Teoretickd Hodnota swapu
712/427.82  1.60 Nakup miera  splatnosti hodnota v UsD
%
Rusko (%)
48,000,000 RUSSIAN FEDERAL BOND - OFZ 7.650% RUB 679,958.00 153 Swapy kreditného zlyhania
10/04/2030
CDS REPUBLICOF  Nakup 1.000 20/12/2026  USD 620,000.00 33,490.78
679,958.00 1.53 PoIIPLALCO
Madarsko 1.000%
20/06/2025
201,000,000 HUNGARY GOVERNMENT BOND 2.500% HUF 649,031.47 1.46 | CDSREPUBLICOF  Ngakup 1.000 20/12/2026  USD 590,000.00 1,800.19
27/10/2021 PERU 1.000%
649,031.47 1.46 20/12/2022
’ CDSREPUBLICOF  Ngkup 1.000 20/12/2026  USD 580,000.00 (3,748.68)
- CHILE 1.000%
Indonézia 20/06/2025
5,000,000,000 INDONESIA TREASURY BOND 6.125% 15/05/2028  IDR 356,775.69 0.80 C'SESPZ;?:’CLEi Nakup 1000 20/12/2026  USD 570,000.00 (15,542.90)
356,775.69 0.80 CHINA 1.000%
20/06/2027

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt (Local Currency)

(Vyjadrené v USD)

Finanéné derivaty k 30/09/2021 (pokra¢ovanie)
Nazov Predat/  Urokova Datum  Mena Teoreticka Hodnota swapu Obdrsat Zaplatit Datum Zévizky  Nerealizovany
Nakup m(ie;a splatnosti hodnota vUsb splatnosti v USD zisk alebo
0,
(strata)
CDSREPUBLICOF  Nakup 1.000 20/12/2026  USD 560,000.00 (23,184.91) v USD
KOREA 1.000%
20/06/2024 220,933.59 USD 858,000,000.00 COP  14/03/2022 220,933.59 (1,350.06)
(7,185.52)
122,735.26 USD 400,000.00 ILS 12/01/2022 122,735.26 (1,386.62)
. » , L 6,000,000.00 PHP 118,795.41 USD 03/12/2021 118,795.41 (2,086.60)
Obdrzat (%) Zaplatit (%) Déatum Mena Teoreticka Hodnota swapu
splatnosti hodnota v USD 3,100,000.00 CZK 145,025.58 USD 07/12/2021 145,025.58 (3,593.40)
1,500,000,000.00 COP 396,639.67 USD 03/12/2021 396,639.67 (4,844.39)
5,680,000.00 MXN 280,465.97 USD 08/11/2021 280,465.97 (5,492.55)
Urokové swapy 4,100,000.00 MXN 200,552.89 USD  14/03/2022 200,552.89 (5,703.37)
Floating 1345 17/06/2026 PLN 6,600,000.00 37,688.57 34,500,000.00 TWD 1,249,803.07 USD 03/12/2021 1,249,803.07 (6,044.40)
Floatin, 1.595  23/07/2031 KRW 850,000,000.00 21,078.37
€ 107/ 130,000,000.00 CLP 165,554.48 USD 19/11/2021 165,554.48 (6,217.78)
1.500 Floating  23/07/2026 KRW 820,000,000.00 (9,900.41)
42,000,000.00 INR 569,118.80 USD 03/12/2021 569,118.80 (6,707.93)
48,866.53
1,104,904.55 USD 7,200,000.00 CNY 04/11/2021 1,104,904.55 (7,614.38)
39,500,000.00 TWD 1,428,623.30 USD 15/10/2021 1,428,623.30 (8,912.36)
905,000.00 PEN 228,997.98 USD 19/10/2021 228,997.98 (10,187.06)
8,200,000.00 TRY 926,911.03 USD 18/10/2021 926,911.03 (10,694.86)
ObdrZat Zaplatit Datum_ Zavazky Nere;’_‘"zo"any 28,000,000.00 THB 838,690.22 USD 18/10/2021 838,690.22 (11,239.74)
splatnosti v USD zisk alebo
(strata) 1,180,000.00 BRL 228,319.34 USD 19/10/2021 228,319.34 (12,306.89)
v UsD 40,000,000.00 PHP 794,849.38 USD 25/10/2021 794,849.38 (13,436.81)
345,300,000.00 CLP 439,934.26 USD 20/10/2021 439,934.26 (15,511.64)
Menové forwardy 138,000,000.00 HUF 464,212.04 USD 06/10/2021 464,212.04 (19,010.75)
243,200,000.00 INR 3,226,183.29 USD 14/10/2021 3,226,183.29 48,417.85 2,468,600,000.00 KRW 2,105,031.90 USD 30/11/2021 2,105,031.90 (21,220.23)
456,214.99 USD 345,300,000.00 CLP 20/10/2021 456,214.99 31,792.37 1,600,000.00 PEN 411,639.10 USD 18/10/2021 411,639.10 (24,784.14)
63,000,000.00 RUB 841,062.50 USD 13/10/2021 841,062.50 23,079.62 45,230,000.00 THB 1,375,640.90 USD 08/11/2021 1,375,640.90 (39,195.19)
12,000,000.00 CNY 1,839,163.02 USD 18/10/2021 1,839,163.02 17,832.25 8,700,000.00 TRY 1,006,347.60 USD 08/11/2021 1,006,347.60 (45,228.51)
12,900,000.00 CNY 1,980,418.76 USD 12/10/2021 1,980,418.76 16,911.32 15,800,000.00 ZAR 1,092,875.54 USD 18/11/2021 1,092,875.54 (49,358.23)
11,900,000,000.00 IDR 817,207.79 USD 15/11/2021 817,207.79 10,340.82 9,650,000.00 PLN 2,541,662.28 USD 08/12/2021 2,541,662.28 (112,258.49)
7,600,000.00 CNY 1,167,166.65 USD 04/11/2021 1,167,166.65 7,158.89 14,867,890.13 EUR 17,640,796.72 USD 19/10/2021 17,640,796.72 (404,561.72)
317,505.27 USD 268,265.16 EUR 19/10/2021 317,505.27 6,507.46 29.968.722.66 (674,745.22)
,968,722. ,745.
253,912.66 USD 3,800,000.00 ZAR 18/11/2021 253,912.66 2,940.14 N Y . .
Financné derivaty spolu (633,064.21)
107,000,000.00 RUB 1,446,135.51 USD 16/12/2021 1,446,135.51 2,903.88
6,300,000,000.00 IDR 436,609.80 USD 08/11/2021 436,609.80 1,869.17 Sdhrn (:ist\'/ch aktiv 30/09/2021
40,176.78 USD 160,000.00 PEN 18/10/2021 40,176.78 1,491.28 %
b
24,977.99 USD 500,000.00 MXN 08/11/2021 24,977.99 772.58 ¢ol
25,798.65 USD 7,800,000.00 HUF 06/10/2021 25,798.65 635.10 Celkové portfélio cennych papierov 33,188,281.59 74.67
25,729.16 USD 100,000.00 PLN 08/12/2021 25,729.16 553.99 Finanéné derivaty spolu (633,064.21) (1.42)
,064. .
17,659.82 USD 14,000,000.00 CLP 19/11/2021 17,659.82 500.48
Hotovost v banke 13,581,219.43 30.55
23,797.16 USD 100,000.00 RON 04/10/2021 23,797.16 381.79 , . .
Ostatné aktiva a pasiva (1,687,378.73) (3.80)
302,251.68 USD 410,000.00 SGD 01/10/2021 302,251.68 248.14
Celkové cisté aktiva 44,449,058.08 100.00
149,612.75 USD 11,100,000.00 INR 14/10/2021 149,612.75 155.22
23,684.96 USD 485,000.00 MXN 05/10/2021 23,684.96 82.44
98,816.26 USD 7,200,000.00 RUB 13/10/2021 98,816.26 55.81
69,320.28 USD 620,000.00 TRY 18/10/2021 69,320.28 45.40
97,669.60 USD 5,000,000.00 PHP 25/10/2021 97,669.60 (6.97)
64,912.02 USD 933,000,000.00 IDR 08/11/2021 64,912.02 (24.63)
8,738.38 SGD 6,501.32 USD 19/10/2021 6,501.32 (64.88)
92,775.15 USD 600,000.00 CNY 12/10/2021 92,775.15 (123.92)
100,000.00 PEN 24,397.98 USD 03/12/2021 24,397.98 (252.72)

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt Short Duration (Hard Currency)

(Vyjadrené v USD)

Statistika
Cisté aktiva 30/09/2021 USD  102,935,994.80
30/09/2020 USD  102,061,065.87

30/09/2019 USD 122,619,134.20

Cista hodnota aktiv na akciu**

Capitalisation | (USD) 30/09/2021 USD 5,435.84
30/09/2020 USD 5,359.65
30/09/2019 USD 5,207.37
Capitalisation P Hedged (i) (EUR) 30/09/2021 EUR 246.63
30/09/2020 EUR 246.71
30/09/2019 EUR 246.19
Capitalisation Z (USD) 30/09/2021 USD 5,530.41
30/09/2020 USD 5,425.72
30/09/2019 USD 5,246.27

Pocet akcii

Capitalisation | (USD) 30/09/2021 62
30/09/2020 75
30/09/2019 60
Capitalisation P Hedged (i) (EUR) 30/09/2021 9
30/09/2020 29
30/09/2019 29
Capitalisation Z (USD) 30/09/2021 18,551
30/09/2020 18,735
30/09/2019 23,312

Priebeiny poplatok v %*

Capitalisation | (USD) 30/09/2021 0.66%
Capitalisation P Hedged (i) (EUR) 30/09/2021 1.25%
Capitalisation Z (USD) 30/09/2021 0.16%
Obratovost portfélia v %* 30/09/2021 76.56%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L)

Vyrocna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt Short Duration (Hard Currency)

Uétovna zavierka

Vykaz &istych aktiv k 30/09/2021

Celkové portfélio cennych papierov
Dlhopisy a ostatné dlZzobné nastroje
Financné derivaty spolu
Swap kreditného zlyhania
Futurity
Hotovost v banke
Marzové vklady
Ostatné aktiva
Celkové aktiva
Beiné pasiva
Financné derivaty spolu
Menové forwardy
Celkové pasiva
Cisté aktiva na konci roka

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021

Celkové prijmy
Uroky z dlhopisov a ostatnych dlzobnych nastrojov
Bankové uroky
Ostatné prijmy

Celkové vydavky
Spravcovsky poplatok
Pevny servisny poplatok
Dan z upisovania
Bankové uroky
Uroky zo swapov

Cisty prijem z investicif
Realizované zisky z investiéného portfdlia
Realizované straty z investicného portfdlia
Realizované zisky z finanénych derivatov
Realizované straty z finan¢nych derivatov
Realizované zisky z prevodu mien
Realizované straty z prevodu mien
Zmeny Cistych nerealizovanych ziskov alebo (strat) z
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z
finanénych derivatov

Vysledok operacii
Upisy

Spatné odkupy

Cisté aktiva na za&iatku roka

Cisté aktiva na konci roka

(Vyjadrené v USD)

Poznamky
2 97,484,498.96
97,484,498.96
2 109,704.98
89,814.38
19,890.60
4,437,126.22
23,201.59
4 9,047,958.04
111,102,489.79
4,15 (8,166,432.55)
2 (62.44)
(62.44)
(8,166,494.99)
102,935,994.80

Poznamky
2 4,378,654.98
4,271,200.13
2,704.42
10 104,750.43
(230,075.79)
5 (1,885.30)
6 (155,741.97)
9 (10,376.97)
(147.89)
(61,923.66)
4,148,579.19
2 1,536,560.21
2 (1,974,977.14)
23,668.94
(301,214.81)
20.07
(20.07)
(1,317,679.07)

(142,637.55)

1,972,299.77
2,359.98
(1,099,730.82)
102,061,065.87
102,935,994.80

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt Short Duration (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Nézov

Mena

Trhova hodnota
v USD

%
col

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

inom regulovanom trhu

Dlhopisy a ostatné dlZzobné nastroje

200,000

400,000
750,000
200,000
250,000

250,000

2,000,000
450,000

200,000
200,000

600,000
200,000

660,000
800,000
250,000
300,000
400,000

1,000,000
270,000
300,000

200,000
500,000
358,076
200,000

474,146

1,400,000
400,000
400,000

168,032
250,000

200,000
200,000
600,000
200,000

200,000

300,000

500,000
200,000
200,000

700,000

Kajmanie ostrovy

AAC TECHNOLOGIES HOLDINGS INC 2.625%
02/06/2026
ABQ FINANCE LTD 3.500% 22/02/2022 EMTN

AGILE GROUP HOLDINGS LTD 5.750% 02/01/2025

AMBER CIRCLE FUNDING LTD 3.250% 04/12/2022
CCBL CAYMAN 1 CORP LTD 1.990% 21/07/2025
EMTN

CCBL CAYMAN 1 CORP LTD 3.500% 16/05/2024
EMTN

CDBL FUNDING 1 3.000% 24/04/2023 EMTN
CENTRAL CHINA REAL ESTATE LTD 7.250%
13/08/2024

CENTRAL CHINA REAL ESTATE LTD 7.650%
27/08/2023

CENTRAL CHINA REAL ESTATE LTD 7.750%
24/05/2024

CHINA AOYUAN GROUP LTD 6.200% 24/03/2026
CHINA HONGQIAO GROUP LTD 6.250%

08/06/2024
CHINA OVERSEAS FINANCE CAYMAN V LTD

3.950% 15/11/2022
CHINA OVERSEAS FINANCE CAYMAN VII LTD

4.250% 26/04/2023
CHINA SCE GROUP HOLDINGS LTD 7.000%

02/05/2025
CHINA SCE GROUP HOLDINGS LTD 7.250%

19/04/2023
CIFI HOLDINGS GROUP CO LTD 6.450%

07/11/2024
DIB SUKUK LTD 1.500% 22/06/2026

DIB SUKUK LTD 3.625% 06/02/2023

FANTASIA HOLDINGS GROUP CO LTD 10.875%
09/01/2023

HPHT FINANCE 21 LTD 2.000% 19/03/2026
INDUSTRIAL SENIOR TRUST 5.500% 01/11/2022

INTEROCEANICA IV FINANCE LTD ZCP 30/11/2025
KAISA GROUP HOLDINGS LTD 11.650%

01/06/2026
PERU ENHANCED PASS-THROUGH FINANCE LTD

ZCP 02/06/2025
QIB SUKUK LTD 3.982% 26/03/2024 EMTN

QNB FINANCE LTD 3.500% 28/03/2024 EMTN
RED SUN PROPERTIES GROUP LTD 7.300%

13/01/2025

SPARC EM SPC PANAMA METRO LINE 2 SP ZCP
05/12/2022

SUN HUNG KAI PROPERTIES CAPITAL MARKET LTD
3.625% 16/01/2023 EMTN

SUNAC CHINA HOLDINGS LTD 6.650% 03/08/2024

TIMES CHINA HOLDINGS LTD 5.550% 04/06/2024

TIMES CHINA HOLDINGS LTD 6.200% 22/03/2026
YUZHOU GROUP HOLDINGS CO LTD 8.375%
30/10/2024

YUZHOU GROUP HOLDINGS CO LTD 8.500%

04/02/2023
ZHENRO PROPERTIES GROUP LTD 7.100%

10/09/2024

Panenské ostrovy

ARCOS DORADOS HOLDINGS INC 6.625%

27/09/2023

BAIC FINANCE INVESTMENT CO LTD 2.000%
16/03/2024

BLUESTAR FINANCE HOLDINGS LTD 3.375%
16/07/2024

CMHI FINANCE BVI CO LTD 4.375% 06/08/2023

usb

usb
usb
usb
usb

uso

usb
usb

usb

usb

uso
usb

usb

usb

uso

usb

usb

usb
uso

usb
usb
usb
usb

usb

usb
usb
usb

usb

usb

usb
usp
usb
usob

usb

uso

usb

usb

usb

usb

200,010.20

403,511.08
705,919.94
206,235.65
251,567.33

264,281.10

2,048,239.16
274,500.00

128,755.22
122,871.63

461,285.17
203,175.47

679,383.26
835,404.21
236,241.78
292,524.30
401,423.57

997,588.89
279,214.62
96,100.33

202,186.75
515,844.76
330,106.65
152,561.40

453,550.98

1,498,075.98
423,867.70
331,980.17

165,831.25
258,398.43

161,135.75
185,403.34
543,199.81
154,175.59

170,161.68
263,807.53

14,898,520.68

540,974.85
201,373.95
209,338.79

740,308.77

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

0.19

0.39
0.69
0.20
0.24

0.26

1.98
0.27

0.13
0.12

0.45
0.20

0.81
0.23
0.28
0.39

0.97
0.27
0.09

0.20
0.50
0.32
0.15

0.44

1.45
0.41
0.32

0.25

0.16
0.18
0.53
0.15

0.17
0.26

14.47

0.53
0.20
0.20

0.72

Mnoizstvo/
Nominalna
hodnota

300,000
200,000
200,000
200,000
250,000
200,000
200,000
300,000

200,000
200,000

700,000

200,000
850,000
200,000
400,000

200,000
1,000,000
610,000

3,400,000

300,000
1,275,000
250,000
400,000
355,000
900,000

1,000,000

4,500,000

330,000
300,000
718,000
600,000
1,000,000
740,000
200,000

450,000

200,000
521,000

1,250,000
1,000,000

Nézov

CNPC GENERAL CAPITAL LTD 3.400% 16/04/2023
EASY TACTIC LTD 5.750% 13/01/2022

EASY TACTIC LTD 5.875% 13/02/2023

EASY TACTIC LTD 8.125% 27/02/2023

EASY TACTIC LTD 8.625% 27/02/2024

FORTUNE STAR BVI LTD 5.000% 18/05/2026

FORTUNE STAR BVI LTD 5.950% 19/10/2025
GREENLAND GLOBAL INVESTMENT LTD 5.900%
12/02/2023 EMTN

HONG SENG LTD 9.875% 27/08/2022

HORSE GALLOP FINANCE LTD 1.700% 28/07/2025

EMTN

IS HONG KONG INVESTMENT LTD 2.900%
30/12/2022

LEVC FINANCE LTD 1.375% 25/03/2024

NEW METRO GLOBAL LTD 4.625% 15/10/2025

OCEAN LAUREL CO LTD 2.375% 20/10/2025
POLY REAL ESTATE FINANCE LTD 3.875%

25/03/2024

SHANGHAI PORT GROUP BVI DEVELOPMENT CO
LTD 2.875% 18/06/2024

STATE GRID OVERSEAS INVESTMENT BVI LTD

2.750% 04/05/2022

TALENT YIELD INVESTMENTS LTD 4.500%
25/04/2022

1MDB GLOBAL INVESTMENTS LTD 4.400%
09/03/2023

Spojené arabské emiraty

ABU DHABI GOVERNMENT INTERNATIONAL
BOND 2.125% 30/09/2024
ABU DHABI GOVERNMENT INTERNATIONAL

BOND 2.500% 16/04/2025
ABU DHABI GOVERNMENT INTERNATIONAL

BOND 3.875% 16/04/2050 EMTN
ABU DHABI NATIONAL ENERGY CO PJSC 3.875%

06/05/2024
EMIRATES DEVELOPMENT BANK PJSC 1.639%

15/06/2026 EMTN
EMIRATES DEVELOPMENT BANK PJSC 3.516%

06/03/2024 EMTN
NBK SPC LTD 2.750% 30/05/2022

Saudska Arabia

SAUDI GOVERNMENT INTERNATIONAL BOND
2.875% 04/03/2023 EMTN

Turecko

ISTANBUL METROPOLITAN MUNICIPALITY 6.375%
09/12/2025
TURK IHRACAT KREDI BANKASI AS 5.750%

06/07/2026
TURKEY GOVERNMENT INTERNATIONAL BOND

4.750% 26/01/2026
TURKEY GOVERNMENT INTERNATIONAL BOND

5.750% 22/03/2024
TURKEY GOVERNMENT INTERNATIONAL BOND

6.350% 10/08/2024
TURKEY GOVERNMENT INTERNATIONAL BOND

6.375% 14/10/2025
TURKIYE VAKIFLAR BANKASI TAO 5.750%

30/01/2023 EMTN
YAPI VE KREDI BANKASI AS 6.100% 16/03/2023

Mexiko

BBVA BANCOMER SA/TEXAS 6.750% 30/09/2022
ORBIA ADVANCE CORP SAB DE CV 1.875%
11/05/2026

PETROLEOS MEXICANOS 11/03/2022 FRN

PETROLEOS MEXICANOS 4.875% 18/01/2024

Mena

usb
usb
usb
usb
usb
usb
usb
usb

usb
usb

uso

usb
usb
usb
usb

usb
usb
usob

usb

usb
usb
usop
usb
uso
usb

usb

usb

usb
usb
usb
usb
usb
usb
usb

usob

usb
usb

usb
usb

Trhova hodnota
v USD

311,460.50
180,441.08
145,152.25
145,385.15
164,963.42
197,650.42
203,949.80
222,179.60

190,938.21
198,922.84

713,430.43

200,258.41
784,419.60
197,470.28
417,244.36

208,975.69
1,012,095.85
621,991.58

3,424,530.86

11,233,456.69

311,343.32
1,342,753.10
250,946.00
430,687.88
356,588.38
958,148.62

1,012,485.25
4,662,952.55

4,635,043.74

4,635,043.74

325,329.75
295,087.83
693,602.47
613,073.68
1,034,924.40
759,207.58
204,989.41

463,699.68
4,389,914.80

210,230.86
521,836.19

1,257,339.34
1,038,267.97

NN (L)

0.30
0.18
0.14
0.14
0.16
0.19
0.20
0.22

0.19
0.19

0.69

0.19
0.76
0.19
0.41

0.98
0.60
3.33

10.91

0.30
131
0.24
0.42
0.35
0.93

0.98
4.53

4.50

4.50

0.29
0.67
0.60

1.00

0.20

0.45
4.26

0.20
0.51

1.22
1.01
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt Short Duration (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nomindlna v USD col Nomindlna v USD col
hodnota hodnota
400,000 PETROLEOS MEXICANOS 6.875% 16/10/2025 usp 438,358.14 0.43 700,000 SBERBANK OF RUSSIA VIA SB CAPITAL SA 5.250%  ysp 737,929.67 0.71
400,000 TRUST FIBRA UNO 5.250% 15/12/2024 UsD 441,675.60 0.43 23/05/2023
1,929,825.69 1.87
3,907,708.10 3.80
P Egypt
Brazilia
744,000 EGYPT GOVERNMENT INTERNATIONAL BOND UsD 699,530.23 0.67
1,000,000 g‘;ﬁgz ?I/Goi/AzcoTzueAL SA/CAYMAN ISLANDS usp 972,953.96 0.95 3.875% 16/02/2026
. 230,000 EGYPT GOVERNMENT INTERNATIONAL BOND UsD 234,374.46 023
400,000 23/"&‘;‘/’2%?43;’3?; SA/CAYMAN 4.750% usD 425,614.13 0.41 5.250% 06/10/2025
650,000 EGYPT GOVERNMENT INTERNATIONAL BOND UsD 677,433.52 0.66
595,000 BRAZILIAN GOVERNMENT INTERNATIONAL BOND 5 608,156.14 0.59 5.750% 29/05/2024
2.875% 06/06/2025 300,000 EGYPT GOVERNMENT INTERNATIONAL BOND usD 315,449.08 0.31
500,000 BRF SA 4.750% 22/05/2024 usD 527,271.79 051 6.200% 01/03/2024
400,000 CENTRAIS ELETRICAS BRASILEIRAS SA 3.625% UsD 399,283.66 0.39 1,926,787.29  1.87
04/02/2025
500,000 ITAU UNIBANCO HOLDING SA/CAYMAN ISLAND  yspy 507,086.29 0.49 Chile
3.250% 24/01/2025
3,440,365.97 3.34 300,000 CORP NACIONAL DEL COBRE DE CHILE 3.000% UsD 305,285.55 030
17/07/2022
frsko 800,000 CORP NACIONAL DEL COBRE DE CHILE 3.875% UsD 801,950.92 0.77
03/11/2021
1,320,000 CREDIT BANK OF MOSCOW 3.875% 21/09/2026  USD 1,304,167.72 127 762,000 fg/%’;;“zﬁcz';m“ DEL COBRE DE CHILE 4.500% UsD 809,378.99 0.79
750,000 METALLOINVEST FINANCE DAC 4.850% UsD 806.279.29 078
000 270572024 - 1,916,615.46  1.86
800,000 SOVCOMBANK 3.400% 26/01/2025 UsD 805,706.86 078 Hongkong
2,916,153.87 2.83
900,000 BOCOM LEASING MANAGEMENT HONG KONG CO  yspy 907,750.31 0.88
Katar LTD 4.000% 22/01/2022 EMTN
200,000 CITIC LTD 2.450% 25/02/2025 EMTN UsD 204,625.06 0.20
TAR GOVERNMENT INTERNATIONAL BOND
1,000,000 ;1/;75% o one UsD 1,063,353.15 1.03 200,000 FAR EAST HORIZON LTD 2.625% 03/03/2024 UsD 200,376.22 0.19
- EMTN
TAR GOVERNMENT INTERNATIONAL BOND
1,550,000 ?275% 23/04/2023 usb 1,630,628.09 1.59 200,000 FAR EAST HORIZON LTD 3.375% 18/02/2025 usD 201,832.55 0.20
- EMTN
2,693,981.24  2.62 500,000 YANGO JUSTICE INTERNATIONAL LTD 7.500% UsD 325,021.51 0.32
17/02/2025
Bermudy 1,839,605.65 1.79
600,000 BERMUDA GOVERNMENT INTERNATIONAL BOND 5y 625,748.63 061 Nigéri
4.138% 03/01/2023 igeria
BERMUDA GOVERNMENT INTERNATIONAL BOND
600,000 BERMI AP usD 653,410.33 0.63 800,000 NIGERIA GOVERNMENT INTERNATIONALBOND s 843,037.04 0.82
-854% 6.375% 12/07/2023
1,000,000 CBQ FINANCE LTD 2.000% 12/05/2026 EMTN usb 1,005,279.56 0.98 200,000 NIGERIA GOVERNMENT INTERNATIONAL BOND Usb 442,279.00 0.43
200,000 CHINA OIL & GAS GROUP LTD 4.700% 30/06/2026 USD 204,037.30 0.20 7.625% 21/11/2025
200,000 CHINA OIL & GAS GROUP LTD 5.500% 25/01/2023 USD 204,190.63 0.20 506,000 SEPLAT ENERGY PLC7.750% 01/04/2026 usb 526,796.43 051
2,692,666.45 2.62 1,812,112.47 1.76
Indonézia Nadnarodné a medzinarodné spolocnosti
400,000 BANK MANDIRI PERSERO TBK PT 4.750% UsD 44328248 043 333,000 AFRICAN EXPORT-IMPORT BANK/THE 2.634% usD 340397.20  0.33
: 1282 - 17/05/2026
13/05/2025 EMTN
200,000 BANK NEGARA INDONESIA 3.750% 30/03/2026  ysp 20561619  0.20 660,000 AFRICAN EXPORT-IMPORT BANK/THE 5.250% usD 71223505 0.69
000 CTN /616. - 11/10/2023 EMTN
1,000,000 PERTAMINA PERSERO PT 1.400% 09/02/2026 usp 98315180 096 750,000 CORP ANDINA DE FOMENTO 3.250% 11/02/2022  USD 75750476 074
1,000,000 PERUSAHAAN PENERBIT SBSN INDONESIA Il Usp 1,001,585.24 0.97 1,810,137.01 1.76
1.500% 09/06/2026 |
2,633,635.71 256 Oman
paki 200,000 OMAN GOVERNMENT INTERNATIONAL BOND UsD 203,745.72 0.20
akistan 4.125% 17/01/2023
750,000 PAKISTAN GOVERNMENT INTERNATIONAL BOND 5 74630582 073 400,000 OMAN GOVERNMENT INTERNATIONALBOND  ysp 400,64016  0.40
6.000% 08/04/2026 EMTN S éSC’Ei/,ﬁﬁ}?m INTERNATIONAL BOND
900,000 PAKISTAN GOVERNMENT INTERNATIONAL BOND  y5p 961,601.97 0.92 735,000 usb 763,711.38 0.74
000 &.250% 15/04/2024 /601 - 4.875% 01/02/2025 EMTN
750,000 THIRD PAKISTAN INTERNATIONAL SUKUK CO UsD 76603526 0.75 400,000 OMAN SOVEREIGN SUKUK CO 4.397% usp 412,61956 040
LTD/THE 5.625% 05/12/2022 01/06/2024
2,474,843.05  2.40 1,789,716.82  1.74
Dominikanska republika Peru
1350,000 BANCO DE RESERVAS DE LA REPUBLICA so La16333.37 138 1,400,000 PERUVIAN GOVERNMENT INTERNATIONAL BOND jsp 1,430,719.70 139
350, ,416,333. . .
DOMINICANA 7.000% 01/02/2023 2.392% 23/01/2026
550,000 DOMINICAN REPUBLIC INTERNATIONAL BOND UsD 601,107.67 0.58 1,430,719.70  1.39
5.500% 27/01/2025
2,017,441.04  1.96 Holandsko
Luxembursko 215,000 MDGH - GMTN BV 2.500% 07/11/2024 UsD 224,801.48 0.22
595,000 SABIC CAPITAL Il BV 4.000% 10/10/2023 UsD 632,417.78 0.61
400,000 AEGEA FINANCE SARL 5.750% 10/10/2024 UsD 410,975.95 0.40
700,000 GAZPROM PISC VIA GAZ CAPITAL SA 5.150% UsD 780,920.07 0.76
11/02/2026

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt Short Duration (Hard Currency)

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

500,000

300,000

285,000
600,000

500,000

700,000

1,100,000

400,000

600,000
600,000

500,000

600,000

300,000

646,250

650,000

300,000

400,000

450,000

800,000

800,000

250,000

Nézov

VEON HOLDINGS BV 4.000% 09/04/2025

Singapur

GLOBAL PRIME CAPITAL PTE LTD 5.950%
23/01/2025

LMIRT CAPITAL PTE LTD 7.250% 19/06/2024
OVERSEA-CHINESE BANKING CORP LTD 4.250%
19/06/2024 EMTN

Gruzinsko

GEORGIA INTERNATIONAL BOND 2.750%
22/04/2026
TBC BANK JSC 5.750% 19/06/2024 EMTN

Ghana

GHANA GOVERNMENT INTERNATIONAL BOND
ZCP 07/04/2025

GHANA GOVERNMENT INTERNATIONAL BOND
8.125% 18/01/2026

Cina
SHOUGANG GROUP CO LTD 4.000% 23/05/2024

ZHEJIANG EXPRESSWAY CO LTD 1.638%
14/07/2026

Juzna Afrika

REPUBLIC OF SOUTH AFRICA GOVERNMENT
INTERNATIONAL BOND 4.875% 14/04/2026
REPUBLIC OF SOUTH AFRICA GOVERNMENT
INTERNATIONAL BOND 5.875% 16/09/2025

Trinidad a Tobago

TRINIDAD & TOBAGO GOVERNMENT
INTERNATIONAL BOND 4.375% 16/01/2024
TRINIDAD PETROLEUM HOLDINGS LTD 6.000%
08/05/2022

Bielorusko

DEVELOPMENT BANK OF THE REPUBLIC OF
BELARUS JSC 6.750% 02/05/2024

REPUBLIC OF BELARUS INTERNATIONAL BOND
5.875% 24/02/2026

Kolumbia

COLOMBIA GOVERNMENT INTERNATIONAL BOND

4.000% 26/02/2024
ECOPETROL SA 4.125% 16/01/2025

Kena

REPUBLIC OF KENYA GOVERNMENT
INTERNATIONAL BOND 6.875% 24/06/2024

Izrael

ENERGEAN ISRAEL FINANCE LTD 4.500%
30/03/2024

Ukrajina

UKRAINE GOVERNMENT INTERNATIONAL BOND
7.750% 01/09/2023

Mena

usb

usb

usb
usb

usb

usb

usb
usb

usb

usb

usb

usb

usb

uso

usb

usb

Trhova hodnota
v USD

524,902.22
1,382,121.48

309,544.10

296,462.74
649,248.17

1,255,255.01

506,356.48

748,826.53
1,255,183.01

848,591.17
405,037.78

1,253,628.95

632,335.44
593,957.95

1,226,293.39

534,911.39
672,232.20

1,207,143.59

314,798.13

648,738.81

963,536.94

611,925.66

282,030.15

893,955.81

418,529.08

468,506.12
887,035.20

876,134.10

876,134.10

816,361.21

816,361.21

267,231.12

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

col

0.51
1.34

0.30

0.29
0.63

1.22

0.49

0.73
1.22

0.39

1.22

0.61
0.58

1.19

0.52

0.65

117

0.31

0.94

0.60

0.87

0.41

0.45
0.86

0.85

0.85

0.79

0.79

0.26

Mnoizstvo/
Nominalna
hodnota

300,000

200,000

202,000

510,000

300,000

400,000

680,000

610,000

400,000
200,000

500,000

430,000

400,000

400,000

150,000

300,000

350,000

300,000

Nézov

UKRAINE GOVERNMENT INTERNATIONAL BOND

7.750% 01/09/2025
UKRAINE GOVERNMENT INTERNATIONAL BOND

8.994% 01/02/2024

Spojené kralovstvo

UKRAINE RAILWAYS VIA RAIL CAPITAL MARKETS

PLC 7.875% 15/07/2026
UKRAINE RAILWAYS VIA RAIL CAPITAL MARKETS

PLC 8.250% 09/07/2024

Namibia

NAMIBIA INTERNATIONAL BONDS 5.250%
29/10/2025
NAMIBIA INTERNATIONAL BONDS 5.500%
03/11/2021

Ostrov Mauricius

GREENKO INVESTMENT CO 4.875% 16/08/2023

Jordansko

JORDAN GOVERNMENT INTERNATIONAL BOND
4.950% 07/07/2025

JuZna Kérea

KB KOOKMIN CARD 1.500% 13/05/2026
MIRAE ASSET SECURITIES CO LTD 2.625%
30/07/2025

Kuvajt

KUWAIT INTERNATIONAL GOVERNMENT BOND
2.750% 20/03/2022

Paraguaj

BANCO CONTINENTAL SAECA 2.750% 10/12/2025

Malajzia

PETRONAS CAPITAL LTD 7.875% 22/05/2022

Kostarika

INSTITUTO COSTARRICENSE DE ELECTRICIDAD
6.950% 10/11/2021

El Salvador
EL SALVADOR GOVERNMENT INTERNATIONAL

BOND 5.875% 30/01/2025
EL SALVADOR GOVERNMENT INTERNATIONAL

BOND 7.750% 24/01/2023

Jersey

WEST CHINA CEMENT LTD 4.950% 08/07/2026

Azerbajdzan

Mena

usb

usb

usb

usb

usb

usb

usb

usb
usop

usb

usb

usp

usb

usb

usp

usb

REPUBLIC OF AZERBAIJAN INTERNATIONAL BOND  ysp

4.750% 18/03/2024

Trhova hodnota
v USD

325,605.53

220,030.14

812,866.79

204,702.80

531,777.19

736,479.99

321,089.40

400,994.42

722,083.82

683,584.35
683,584.35

636,301.87

636,301.87

397,379.48
205,157.34

602,536.82

504,963.78

504,963.78

427,577.88
427,577.88

418,432.24
418,432.24

400,877.74

400,877.74

114,767.79

252,886.56

367,654.35

340,937.05
340,937.05

320,858.94

320,858.94

NN (L)

0.32

0.21

0.79

0.20

0.52

0.72

0.31
0.39

0.70

0.66
0.66

0.62

0.62

0.39
0.20

0.59

0.49

0.49

0.42
0.42

0.41
0.41

0.39

0.39

0.11

0.25

0.36

0.33
0.33

0.31

0.31
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Debt Short Duration (Hard Currency)
(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

MnoiZstvo/ Nazov Mena Trhovéhodnota % Obdrzat Zaplatit Datum Zavazky  Nerealizovany
Nominalna v USD col splatnosti v USD zisk alebo
hodnota (strata)
v UsSD
Svédsko
300,000 POWSZECHNA KASA OSZCZEDNOSCI BANK POLSKI  j5py 31121284 030 Menovy forward

SA VIA PKO FINANCE AB 4.630% 26/09/2022

2,293.33 EUR 2,721.08 USD 19/10/2021 2,721.08 (62.44)
311,212.84  0.30
. 2,721.08 62.44
Thajsko ( )
300,000 INDORAMA VENTURES GLOBAL SERVICES LTD usD 304,963.54 0.30
4.375% 12/09/2024
304,963.54 0.30 - . .
Mno¥stvo Nazov Mena Zavazky Nerealizovany
India v USD zisk alebo
(strata)
300,000 ADANI GREEN ENERGY LTD 4.375% 08/09/2024 usb 300,628.08 0.29 v USD
300,628.08 0.29
Spojené taty americké Futuritny kontrakt na trokové sadzby
300,000 WIPRO IT SERVICES LLC 1.500% 23/06/2026 UsD 298,423.18 0.29
(37) US 5YR NOTE (CBT) 31/12/2021 UsD 4,541,460.96 19,890.60
298,423.18 0.29
Rusko 4,541,460.96 19,890.60
200,000 RUSSIAN FOREIGN BOND - EUROBOND 4.750%  (sp 225,263.03 022
27/05/2026 Financné derivaty spolu 109,642.54

225,263.03  0.22
97,484,498.96 9470 Suhrn cistych aktiv 30/09/2021

Celkové portfélio cennych papierov 97,484,498.96 94.70 col
Celkové portfélio cennych papierov 97,484,498.96 94.70
Finanéné derivaty k 30/09/2021 Finan&né derivaty spolu 109,642.54 0.11

. Hotovost v banke 4,437,126.22 431
Nazov Predat/  Urokova Datum  Mena Teoreticka Hodnota swapu

Nakup m(ie)ra splatnosti hodnota vUSD | Ostatné aktiva a pasiva 904,727.08 0.88

o,

Celkové cisté aktiva 102,935,994.80 100.00
Swapy kreditného zlyhania

CDS REPUBLICOF  Ngkup 1.000 20/06/2024  USD 1,000,000.00 74,584.72
TURKEY 5.000%

20/06/2024

CDS REPUBLICOF  Nakup 1.000 20/12/2024  USD 750,000.00 67,110.35
TURKEY 5.000%

20/06/2024

CDS REPUBLICOF  Ngkup 1.000 20/12/2025  USD 500,000.00 59,519.51
TURKEY 5.000%

20/06/2024

CDS REPUBLICOF  Nakup 1.000 20/06/2024  USD 700,000.00 52,209.30
TURKEY 5.000%

20/06/2024

CDS PEOPLE'S  N3kup 1.000 20/12/2026  USD 1,000,000.00 (27,268.25)
REPUBLIC OF

CHINA 1.000%
20/06/2027

CDSPEOPLE'S  N3kup 1.000 20/12/2026  USD 2,000,000.00 (54,536.50)
REPUBLIC OF

CHINA 1.000%
20/06/2027

CDS PEOPLE'S  N3kup 1.000 20/12/2026  USD 3,000,000.00 (81,804.75)
REPUBLIC OF

CHINA 1.000%
20/06/2027

89,814.38

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Enhanced Index Sustainable Equity

(Vyjadrené v USD)

Statistika
Cisté aktiva 30/09/2021 USD 700,781,355.34 Distribution R (USD) 30/09/2021 USD 276.21
30/09/2020 USD 197,163,900.26 30/09/2020 USD 237.22
30/09/2019 USD 136,783,161.88 30/09/2019 USD 218.66
Cista hodnota aktiv na akciu** Pocet akcii
Capitalisation | (EUR) 30/09/2021 EUR 5,726.31 Capitalisation | (EUR) 30/09/2021 13,607
30/09/2020 EUR - 30/09/2020 -
30/09/2019 EUR - 30/09/2019 -
Capitalisation | (USD) 30/09/2021 USD 4,893.76 Capitalisation | (USD) 30/09/2021 400
30/09/2020 USD 4,135.23 30/09/2020 735
30/09/2019 USD 3,710.07 30/09/2019 128
Capitalisation | Hedged (i) (PLN) 30/09/2021 PLN 19,462.29 Capitalisation | Hedged (i) (PLN) 30/09/2021 7,197
30/09/2020 PLN 16,625.59 30/09/2020 4,366
30/09/2019 PLN 15,166.83 30/09/2019 1,523
Capitalisation N (EUR) 30/09/2021 EUR 383.25 Capitalisation N (EUR) 30/09/2021 1,453
30/09/2020 EUR 320.37 30/09/2020 1,326
30/09/2019 EUR 309.43 30/09/2019 2,112
Capitalisation P (EUR) 30/09/2021 EUR 363.57 Capitalisation P (EUR) 30/09/2021 3,158
30/09/2020 EUR 304.68 30/09/2020 3,220
30/09/2019 EUR 295.02 30/09/2019 4,100
Capitalisation P (USD) 30/09/2021 USD 2,449.00 Capitalisation P (USD) 30/09/2021 10,034
30/09/2020 USD 2,076.54 30/09/2020 10,223
30/09/2019 USD 1,869.32 30/09/2019 20,761
Capitalisation R (USD) 30/09/2021 USD 293.91 Capitalisation R (USD) 30/09/2021 2,675
30/09/2020 USD 248.59 30/09/2020 2,903
30/09/2019 USD 223.22 30/09/2019 3,714
Capitalisation X (HUF) 30/09/2021 HUF 60,695.17 Capitalisation X (HUF) 30/09/2021 334
30/09/2020 HUF 51,679.17 30/09/2020 517
30/09/2019 HUF 46,383.85 30/09/2019 702
Capitalisation X (USD) 30/09/2021 USD 2,225.27 Capitalisation X (USD) 30/09/2021 3,402
30/09/2020 USD 1,895.82 30/09/2020 2,991
30/09/2019 USD 1,714.81 30/09/2019 4,076
Capitalisation X Hedged (i) (EUR) 30/09/2021 EUR 230.75 Capitalisation X Hedged (i) (EUR) 30/09/2021 8
30/09/2020 EUR - 30/09/2020 -
30/09/2019 EUR - 30/09/2019 -
Capitalisation Y (USD) 30/09/2021 USD 205.87 Capitalisation Y (USD) 30/09/2021 10,811
30/09/2020 USD 177.20 30/09/2020 10,161
30/09/2019 USD 161.93 30/09/2019 14,657
Capitalisation Z (EUR) 30/09/2021 EUR 131,932.67 Capitalisation Z (EUR) 30/09/2021 3,486
30/09/2020 EUR 110,076.97 30/09/2020 1,096
30/09/2019 EUR 106,121.89 30/09/2019 659
Distribution P (USD) 30/09/2021 USD 1,551.26 Distribution P (USD) 30/09/2021 1,361
30/09/2020 USD 1,332.92 30/09/2020 1,423
30/09/2019 USD 1,225.09 30/09/2019 1,923

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Enhanced Index Sustainable Equity

(Vyjadrené v USD)
Statistika (pokracovanie)

Pocet akcii
Distribution R (USD) 30/09/2021 3,328

30/09/2020 3,485

30/09/2019 3,693
Dividenda
Distribution P (USD) 14/12/2020 USD 20.25
Distribution R (USD) 14/12/2020 USD 4.15
Priebeiny poplatok v %*
Capitalisation | (EUR) 30/09/2021 0.26%
Capitalisation | (USD) 30/09/2021 0.26%
Capitalisation | Hedged (i) (PLN) 30/09/2021 0.28%
Capitalisation N (EUR) 30/09/2021 0.35%
Capitalisation P (EUR) 30/09/2021 0.60%
Capitalisation P (USD) 30/09/2021 0.60%
Capitalisation R (USD) 30/09/2021 0.35%
Capitalisation X (HUF) 30/09/2021 1.10%
Capitalisation X (USD) 30/09/2021 1.10%
Capitalisation X Hedged (i) (EUR) 30/09/2021 1.09%
Capitalisation Y (USD) 30/09/2021 2.10%
Capitalisation Z (EUR) 30/09/2021 0.16%
Distribution P (USD) 30/09/2021 0.60%
Distribution R (USD) 30/09/2021 0.35%
Obratovost portfélia v %* 30/09/2021 48.68%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Enhanced Index Sustainable Equity

(Vyjadrené v USD)
Uétovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 697,822,144.79

Akcie 697,820,588.12

Dlhopisy a ostatné dlZzobné nastroje 1,556.67
Financné derivaty spolu 2 94,582.78

Opcné listy a prava odberu 94,582.78
Hotovost v banke 2,149,939.63
Ostatné aktiva 4,15 3,238,646.14
Celkové aktiva 703,305,313.34
Kratkodobé bankové tvery (1,137.01)
Beiné pasiva 4 (906,459.62)
Financné derivaty spolu 2 (1,616,361.37)

Menové forwardy (1,616,361.37)
Celkové pasiva (2,523,958.00)
Cisté aktiva na konci roka 700,781,355.34

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 12,447,021.88
Dividendy 12,447,021.88
Celkové vydavky (1,312,456.79)
Spravcovsky poplatok 5 (300,796.12)
Pevny servisny poplatok 6 (893,912.86)
Poplatky za dodatoéné funkcionality triedy akcii 7 (6,266.54)
Dan z upisovania 9 (79,281.99)
Bankové uroky (13,593.64)
Uroky z dlhopisov a ostatnych dlzobnych néstrojov (22.81)
Ostatné naklady 11 (18,582.83)
Cisty prijem z investicii 11,134,565.09
Realizované zisky z investiéného portfdlia 2 34,811,598.43
Realizované straty z investicného portfdlia 2 (8,040,669.07)
Realizované zisky z finanénych derivatov 74,703.57
Realizované straty z finan¢nych derivatov (987,651.97)
Realizované zisky z prevodu mien 5,954,078.37
Realizované straty z prevodu mien (6,542,271.14)
Zmeny ¢istych nerealizovanych ziskov alebo (strat) z (729,960.99)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (595,154.18)
finanénych derivatov
Vysledok operacii 35,079,238.11
Upisy 549,044,452.22
Spatné odkupy (80,461,733.11)
Distribucia (44,502.14)
Cisté aktiva na zagiatku roka 197,163,900.26
Cisté aktiva na konci roka 700,781,355.34

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Enhanced Index Sustainable Equity

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 12,000 SILERGY CORP WD 1,762,831.00 0.25
zoznam oficialne kétovanych cennych papierov a/alebo obchodované na 993,000 SINO BIOPHARMACEUTICAL LTD HKD 82157626 0.12
f 22 LTD D 173,621, .02
inom regulovanom trhu 322,000 SSY GROUP LT HK| 73,621.73 0.0
83,000 SUNAC CHINA HOLDINGS LTD HKD 176,462.44 0.03
116,200 SUNNY OPTICAL TECHNOLOGY GROUP CO LTD HKD 3,047,910.18 0.43
Akcie 81,300 TAL EDUCATION GROUP ADR usD 393,492.00 0.06
Kajmanie ostrovy 551,100 TENCENT HOLDINGS LTD HKD 32,566,724.98 4.65
36,000 TINGYI CAYMAN ISLANDS HOLDING CORP HKD 66,763.20 0.01

151,000 AAC TECHNOLOGIES HOLDINGS INC HKD 718,458.76 0.10
338,800 TONGCHENG-ELONG HOLDINGS LTD HKD 816,637.11 0.12

50,000 AGILE GROUP HOLDINGS LTD HKD 46,619.48 0.01
487,000 TOPSPORTS INTERNATIONAL HOLDINGS LTD HKD 555,117.69 0.08
1,485,000 ALIBABA GROUP HOLDING LTD HKD 27,045,320.78 387 64,000 UNI-PRESIDENT CHINA HOLDINGS LTD HKD 60,738.53 0.01

177,000 ANTA SPORTS PRODUCTS LTD HKD 3,327,862.75 0.47
56,000 VINDA INTERNATIONAL HOLDINGS LTD HKD 164,961.25 0.02
7,700 AUTOHOME INCADR usb 361,361.00 0.05 52,700 VIPSHOP HOLDINGS LTD ADR usD 587,078.00 0.08

29,500 BAIDU INC ADR usD 4,535,625.00 0.65
6,000 WEIBO CORP ADR usb 284,940.00 0.04

17,600 BAOZUN INC AD D ,528. X

7,600 BAOZUNINC ADR us 308,528.00 0.04 198,000 WEIMOB INC HKD 286,048.95 0.04

6,100 BEIGENE LTD ADR usD 2,214,300.00 0.32
382,051 WUXI BIOLOGICS CAYMAN INC HKD 6,189,819.06 0.88

,000 BOSIDENG INTERNATIONAL HOLDINGS LTD HKD ,069.97 X
888,000 BOSIDENG N OLDINGS 630,069.9 0.09 765,985 XINYI SOLAR HOLDINGS LTD HKD 1,565,738.52 0.22
122,220 CHAILEASE HOLDING CO LTD TWD 1,075,953.88 0.15

336,671 YADEA GROUP HOLDINGS LTD HKD 548,477.63 0.08
59,000 CHINA AOYUAN GROUP LTD HKD 31,057.03 0.00
103,000 YIHAI INTERNATIONAL HOLDING LTD HKD 571,863.54 0.08
253,000 CHINA EDUCATION GROUP HOLDINGS LTD HKD 434,849.66 0.06 83,000 ZHEN DING TECHNOLOGY HOLDING LTD WO 293,758.65 0.08
185,000 CHINA EVERGRANDE GROUP HKD 69,897.21 0.01
139,000 ZHONGSHENG GROUP HOLDINGS LTD HKD 1,116,216.47 0.16
EIHE LTD D 1 . .
366,000 CHINA FEIHE LT HK 615,945.84 0.09 251,000 3SBIO INC HKD 245,924.19 0.04
219,000 CHINA LESSO GROUP HOLDINGS LTD HKD 350,045.73 0.05
11,373 360 DIGITECH INC - ADR usD 231,099.36 0.03
47, HINA LITERATURE LTD HKD 2,125.81 X
600 ¢ v 362,125.8 0.05 4,500 51J0B INC ADR usD 312,885.00 0.04
161,000 CHINA MEDICAL SYSTEM HOLDINGS LTD HKD 292,806.23 0.04 143,905,063.68 20.53
149,796 CHINA MEIDONG AUTO HOLDINGS LTD HKD 750,141.27 0.11 P :
470,000 CHINA MENGNIU DAIRY CO LTD HKD 3,018,803.72 0.43 Taiwan
110,000 CHINA OVERSEAS PROPERTY HKD 91,010.46 0.01
57,000 ACCTON TECHNOLOGY CORP TWD 536,471.77 0.08
468,000 CHINA RESOURCES LAND LTD HKD 1,969,007.27 0.28 537,000 ACER INC WD 47562618 0.07
628,000 CHINA YUHUA EDUCATION CORP LTD HKD 304,030.77 0.04
153,493 ADVANTECH CO LTD TWD 2,004,923.05 0.29
790, IFI HOLDINGS GROUP CO LTD HKD ,252.1 X
90,000 CIFI HOLDINGS GROUP CO 536,252.16 0.08 104,000 ASUSTEK COMPUTER INC TWD 1,211,436.36 0.17
700,219 COUNTRY GARDEN HOLDINGS CO LTD HKD 721,931.26 0.10
1,058,000 AU OPTRONICS CORP TWD 668,261.82 0.10
176,000 COUNTRY GARDEN SERVICES HOLDINGS COLTD ~ HKD 1,386,289.31 0.20
132,000 CATCHER TECHNOLOGY CO LTD TWD 791,234.13 0.11
745,500 DALIFOODS GROUP COLTD HKD 448,757.36 0.06 404,000 CATHAY FINANCIAL HOLDING CO LTD TWD 837,097.80 0.12
144,000 ENN ENERGY HOLDINGS LTD HKD 2,368,064.90 0.34
1,989,000 CHINA STEEL CORP TWD 2,583,792.78 0.36
898,000 GEELY AUTOMOBILE HOLDINGS LTD HKD 2,570,513.85 0.37 98,000 CHUNGHWA TELECOM €O LTD WD 387,520.37 0.06
202,000 GENSCRIPT BIOTECH CORP HKD 776,137.58 0.11
674,000 COMPAL ELECTRONICS INC TWD 569,230.52 0.08
46, REENTOWN SERVICE GROUP CO LTD HKD 49,488. .01
6,000 G OWN SERVICE GROUP CO 9,488.38 00 778,000 CTBC FINANCIAL HOLDING CO LTD TWD 637,575.11 0.09
113,000 HAITIAN INTERNATIONAL HOLDINGS LTD HKD 348,064.40 0.05
342,000 DELTA ELECTRONICS INC TWD 3,084,202.73 0.44
168,000 HANSOH PHARMACEUTICAL GROUP CO LTD HKD 426,030.36 0.06
19,000 ECLAT TEXTILE CO LTD TWD 412,722.90 0.06
4,900 HUYAINC - ADR usb 40,866.00 0.01 1,135,785 E.SUN FINANCIAL HOLDING CO LTD TWD 1,068,976.48 0.14
144,000 INNOVENT BIOLOGICS INC HKD 1,392,436.93 0.20
210,000 EVERGREEN MARINE CORP TAIWAN LTD TWD 946,904.35 0.14
25,900 1QIVHINC ADR usb 207,977.00 0.03 79,480 FENG TAY ENTERPRISE CO LTD TWD 611,522.71 0.09
259,031 JINXIN FERTILITY GROUP LTD HKD 384,836.12 0.05
315,349 FIRST FINANCIAL HOLDING CO LTD TWD 254,480.37 0.04
228,2 LD LTD D 1,983. .01
8,285 KAISA GROUP HOLDINGS HK 61,983.97 0.0 139,000 FOXCONN TECHNOLOGY €O LTD TWD 349,692.56 0.05
393,500 KINGBOARD LAMINATES HOLDINGS LTD HKD 649,122.52 0.09 576,400 FUBON FINANCIAL HOLDING CO LTD WO 1582 106.10 023
399,000 KINGDEE INTERNATIONAL SOFTWARE GROUP CO  {kp 1331,210.41 0.19 g BT :

T T 33,718 HIWIN TECHNOLOGIES CORP TWD 373,455.39 0.05
150,800 KINGSOFT CORP LTD HKD 599,693.07 0.09 1,599,000 HON HAI PRECISION INDUSTRY CO LTD TWD 6,008,333.54 0.85
329,000 KWG PROPERTY HOLDING LTD HKD 320,661.37 0.05 1,036,000 INNOLUX CORP TWD 630,267.55 0.09
817,000 LEE & MAN PAPER MANUFACTURING LTD HKD 599,573.98 0.09 219,000 INVENTEC CORP TWD 202,199.50 0.03
288,000 LI NING CO LTD HKD 3,325,250.00 0.47 12,000 LARGAN PRECISION CO LTD TWD 940,462.82 0.13
280,000 LOGAN GROUP CO LTD HKD 291,909.69 0.04 428,000 LITE-ON TECHNOLOGY CORP ADR TWD 957,282.37 0.14
246,500 LONGFOR GROUP HOLDINGS LTD HKD 1,133,385.00 0.16 170,000 MEDIATEK INC TWD 5,505,715.57 0.79
412,200 MEITUAN - B HKD 13,018,685.80 1.86 825,000 MEGA FINANCIAL HOLDING CO LTD TWD 946,233.35 0.14

72,600 MICROPORT SCIENTIFIC CORP HKD 408,194.58 0.06 118,000 MICRO-STAR INTERNATIONAL CO LTD TWD 546,849.79 0.08
42,700 NETEASE INC ADR usD 3,646,580.00 0.52 8,000 MOMO.COM INC TWD 463,789.88 0.07
11,600 NOAH HOLDINGS LTD ADR usD 430,708.00 0.06 45,000 NAN YA PRINTED CIRCUIT BOARD CORP TWD 700,515.97 0.10
49,100 PINDUODUO INC - ADR usD 4,451,897.00 0.64 389,000 NANYA TECHNOLOGY CORP TWD 917,384.27 0.13
41,100 PING AN HEALTHCARE AND TECHNOLOGY CO LTD  HKD 266,353.51 0.04 82,000 NOVATEK MICROELECTRONICS CORP TWD 1,203,133.94 0.17
278,000 SEAZEN GROUP LTD HKD 221,819.08 0.03 376,000 PEGATRON CORP TWD 901,527.37 0.13
52,500 SHIMAO GROUP HOLDINGS LTD HKD 95,883.73 0.01 263,000 POU CHEN CORP TWD 317,647.76 0.05

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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hodnota hodnota
237,000 POWERTECH TECHNOLOGY INC TWD 886,300.33 0.13 24,100 CONTEMPORARY AMPEREX TECHNOLOGY COLTD  cNH 1,957,293.79 0.28
95,000 PRESIDENT CHAIN STORE CORP WD 951,914.42 0.14 698,79 cgsco SHIPPING ENERGY TRANSPORTATION CO ey 739,462.21 011
68,000 REALTEK SEMICONDUCTOR CORP WD 1,205,782.13 0.17 LTD
212,000 SYNNEX TECHNOLOGY INTERNATIONAL CORP TWD 396,025.03 0.06 583,700 COSCO SHIPPING HOLDINGS CO LTD - H HKD 892,606.65 013
2,412,000 TAIWAN SEMICONDUCTOR MANUFACTURING CO Tyyp 50,063,541.43 713 12,000 DONG-E-E-JIAQ CO LTD - A CNH 64,919.27 0.01
Lo 956,000 DONGFENG MOTOR GROUP CO LTD - H HKD 850,959.31 0.12
195,000 UNIMICRON TECHNOLOGY CORP WD 921,138.24 013 24,200 EVE ENERGY CO LTD - A NH 37021871 0.05
632,000 UNI-PRESIDENT ENTERPRISES CORP TWD 1,544,735.24 0.22 58,900 FOCUS MEDIA INFORMATION TECHNOLOGY CO ey 67.735.15 0.01
1,391,000 UNITED MICROELECTRONICS CORP WD 3,185,835.70 0.44 LTD - A
190,000 VANGUARD INTERNATIONAL SEMICONDUCTOR  Typ 1,030,107.40 0.15 405,251 FOXCONN INDUSTRIAL INTERNET CO LTD CNH 727,455.50 0.10
CORP 26,200 GANFENG LITHIUM CO LTD - A CNH 659,485.45 0.09
51,000 WIN SEMICONDUCTORS CORP WD 565,780.72 0.08 58,995 GANFENG LITHIUM CO LTD - H KD 1,045,724.74 015
414,000 WINBOND ELECTRONICS CORP WD 392,611.03 0.06 183,000 GEM COLTD- A oNH 316,059.69 0.05
526,000 WISTRON CORP WD 51764821 0.07 182,000 GF SECURITIES CO LTD - H HKD 31654629  0.05
15,000 WIWYNN CORP WD 46701065 0.07 6,300 GIGADEVICE SEMICONDUCTOR BEING INC-A  CNH 141,10003  0.02
57,000 YAGEO CORP TWD 902,618.86 0.13 86,500 GOERTEK INC- A CNH 575,929.85 0.08
142,000 YANG MING MARINE TRANSPORT CORP WD 607,256.99 0.09 6.600 GOTION HIGH-TECH CO LTD - A oNH 4841973 0.01
569,880 YUANTA FINANCIAL HOLDING CO LTD TWD 503,728.63 0.07 36,000 GUANGDONG HAID GROUP CO LTD - A NH 374,833.68 0.05
103,770,621.17 14.81 81,700 GUANGDONG HONGDA BLASTING CO LTD - A CNH 342,411.28 0.05
Eina 7,500 GUANGDONG KINLONG HARDWARE PRODUCTS ¢y 159,158.33 0.02
CoLTD-A
1,625,700 AGRICULTURAL BANK OF CHINA LTD - A CNH 738,352.94 011 782,000 GUANGZHOU AUTOMOBILE GROUP COLTD-H  HKD 689,066.70 0.10
3,916,000 AGRICULTURAL BANK OF CHINA LTD -H HKD 1,344,137.26 0.19 28,400 fTUDANfZHOU TINCI MATERIALS TECHNOLOGY CO - cNH 667,391.81 0.10
35,250 A-LIVING SMART CITY SERVICES CO LTD HKD 125,056.13 0.02 151,800 HAIER CO LTD -A CNH 613,224.75 0.09
2,232,000 ALUMINUM CORP OF CHINA LTD - H HKD 1,683,741.96 0.24 302,000 HAIER SMART HOME CO LTD - A HKD 1,061,733.14 0.15
242,500 ANHUI CONCH CEMENT CO LTD - H HKD 1,304,449.05 0.19 436,800 HAITONG SECURITIES CO LTD HKD 308,876.31 0.06
97,500 ANHUI CONCH CEMENT CO LTD-A CNH 614,527.03 009 64,000 HANGZHOU ROBAM APPLIANCES CO LTD - A CNH 33417418  0.05
83,091 AVARY HOLDING SHENZHEN COLTD - A CNH 427,824.37 0.06 31,200 HANGZHOU TIGERMED CONSULTING COLTD-H  HKD 662,129.88 0.09
1,020,500 BANK OF CHINALTD - A CNH 480,827.22 0.07 18,053 HEFEI MEIYA OPTOELECTRONIC TECHNOLOGY INC  cnH 106,060.07 0.02
9,569,000 BANK OF CHINA LTD - H HKD 3,382,529.92 0.47 -A
1,576,000 BANK OF COMMUNICATIONS CO LTD - H HKD 932,533.09 0.3 39400 O [NVESTMENT & CNH 16525030 0.02
100,300 BANK OF NINGBO CO LTD - A CNH 544,631.15 0.08 368,200 HUATAI SECURITIES CO LTD - H HKD 566,831.95 0.08
302,000 BEUING CAPITAL INTERNATIONAL AIRPORTCO  pkp 177,535.72 0.03 157,480 HUAYU AUTOMOTIVE SYSTEMS CO LTD - A CNH 555,158.85 0.08
15,020 BTE',)J,N% SHIUI INFORMATION TECHNOLOGY CO e 5912152 0.01 541,467 HUNAN VALIN STEEL CO LTD - A CNH 554,576.81 0.08
LTD - A 15,820 HUNDSUN TECHNOLOGIES INC - A CNH 139,986.35 0.02
10,400 fﬁgm/f TIANTAN BIOLOGICAL PRODUCTS CORP cNH 51,427.48 0.01 38,700 IFLYTEK CO LTD - A CNH 316,258.97 0.05
21,700 BYD CO LTD - H oNH 836,419.03 012 1,196,000 INDUSTRIAL & COMMERCIAL BANK OF CHINALTD ey 860,980.46 012
89,500 BYD COLTD - H HKD 2,785,450.18 0.40 6,241,000 INDUSTRIAL & COMMERCIAL BANK OF CHINALTD  kp 3,461,052.65 0.48
5,000 CHANGCHUN HIGH & NEW TECHNOLOGY CNH 250,336.19 0.04 -H
INDUSTRY GROUP INC - A 224,800 INDUSTRIAL BANK CO LTD - A CNH 635,511.79 0.09
532,000 CHINA BOHAI BANK CO LTD -H HKD 207,133.96 0.03 140,700 INNER MONGOLIA YILI INDUSTRIALGROUP CO e 819,429.63 012
380,000 CHINA CITIC BANK CORP LTD - H HKD 171,313.80 0.02 LTD-A
11,126,000 CHINA CONSTRUCTION BANK CORP - H HKD 7,951,321.50 112 174,000 JIANGSU EXPRESSWAY COLTD - H HKD 175,829.73 0.03
713,000 CHINA EVERBRIGHT BANK CO LTD - H HKD 251.124.03 0.04 19,600 JIANGSU HENGLI HYDRAULIC CO LTD - A CNH 256,094.33 0.04
360,000 CHINA GALAXY SECURITIES CO LTD - H HKD 208,865.53 0.03 9700 L%'\ILJ;E\EETSCL:ELN-ZUSTRIAL AP COMMERCIRL cxw ez oo
15,600 CHINA INTERNATIONAL CAPITAL CORP LTD - A CNH 137,895.05 0.02 13,100 JUEWEI FOOD COLTD-A CNH 129,416.03 0.02
135,200 CHINA INTERNATIONAL CAPITAL CORP LTD - H HKD 354,108.28 0.05 137,900 KINGFA SCI & TECH CO LTD - A CNH 312,514.80 0.04
1,172,000 CHINA LIFE INSURANCE CO LTD - H HKD 1,918,335.45 0.27 106,500 LENS TECHNOLOGY CO LTD - A CNH 344,181.48 0.05
136,100 CHINA MERCHANTS BANK CO LTD - A CNH 1,060,707.18 0.15 58,000 LIAONING CHENG DA CO LTD - A CNH 221,310.06 0.03
498,000 CHINA MERCHANTS BANK CO LTD - H HKD 3,957,648.44 0.56 78,460 LONGI GREEN ENERGY TECHNOLOGY COLTD-A  CNH 999,708.01 0.14
205,000 CHINA MINSHENG BANKING CORP LTD - H HKD 82,179.65 0.01 95,000 MIDEA GROUP CO LTD - A CNH 1,021,431.07 0.15
2,157,000 CHINA MOLYBDENUM CO LTD - H HKD 1,339,855.64 0.19 50,900 MUYUAN FOODS CO LTD - A CNH 408,095.08 0.06
838,000 CHINA NATIONAL BUILDING MATERIALCO LTD-H HKD 1,131,229.44 0.16 32,900 NARITECHNOLOGY CO LTD - A CNH 182,510.36 0.03
450,200 CHINA PACIFIC INSURANCE GROUP CO LTD - H HKD 1,334,819.56 0.19 7,100 NAURA TECHNOLOGY GROUP CO LTD - A CNH 401,095.37 0.06
78,000 CHINA SOUTHERN AIRLINES CO LTD HKD 43,955.51 0.01 166,900 NEW CHINA LIFE INSURANCE CO LTD - H HKD 491,643.45 0.07
22,896 CHINA TOURISM GROUP DUTY FREE CORP LTD-A CNH 919,621.64 013 83,400 NEW HOPE LIUHE CO LTD - A CNH 190,164.13 0.03
5,176,000 CHINA TOWER CORP LTD - H HKD 676,176.90 0.09 40,000 NINESTAR CORP - A CNH 230,795.22 0.03
55,100 CHINA VANKE CO LTD - A CNH 181,389.13 0.03 1,887,000 PEOPLE'S INSURANCE CO GROUP - H HKD 584,862.01 0.08
248,300 CHINA VANKE CO LTD - H HKD 677,364.47 0.10 37,809 PHARMARON BELING CO LTD - H HKD 902,140.40 0.13
181,960 CHONGQING CHANGAN AUTOMOBILE CO LTD-A  CNH 469,427.59 0.07 1,036,000 PICC PROPERTY & CASUALTY CO LTD - H HKD 1,001,781.05 0.14
13,000 CHONGQING ZHIFEI BIOLOGICAL PRODUCTSCO  cNH 319,292.99 0.05 221,100 PING AN BANK CO LTD - A CNH 612,414.18 0.09
403,000 gT[?c SECURITIES CO LTD - H HKD 1,024,030.27 0.15 51,300 ZING AN INSURANCE GROUP CO OF CHINALTD - cNH 383,247.98 0.05
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708,500 PING AN INSURANCE GROUP CO OF CHINALTD - 1kp 4,831,984.74 0.69 357,800 ZOOMLION HEAVY INDUSTRY SCIENCE AND HKD 319,403.14 0.05
H TECHNOLOGY CO LTD
25,000 POLY PROPERTY SERVICES CO LTD HKD 148,567.59 0.02 140,400 ZTE CORP HKD 460,334.12 0.07
662,892 POSTAL SAVINGS BANK OF CHINA CO LTD - A CNH 520,214.82 0.07 72,700 360 SECURITY TECHNOLOGY INC CNH 133,421.88 0.02
1,024,000 POSTAL SAVINGS BANK OF CHINA CO LTD - H HKD 705,583.37 0.10 95,463,463.62 13.62
236,200 SAIC MOTOR CORP LTD - A CNH 696,200.74 0.10 indi
133,500 SANY HEAVY INDUSTRY CO LTD - A CNH 524,655.93 0.07 ndia
12,000 SEAZEN HOLDINGS CO LTD - A CNH 69,108.80 0.01 46,838 AMBUJA CEMENTS LTD INR 251,965.57 0.04
404,000 SHANDONG WEIGAO GROUP MEDICAL POLYMER - pkp 720,255.66 0.10 5,797 APOLLO HOSPITALS ENTERPRISE LTD INR 348,680.56 0.05
coLm-H 52,743 ASIAN PAINTS LTD INR 2,301,732.68 0.33
13,860 SHANGHAI BAOSIGHT SOFTWARE CO LTD - A CNH 141,313.41 0.02
101,500 SHANGHAI FOSUN PHARMACEUTICAL GROUP CO  1ikp 520,636.54 0.07 11,620 AUROBINDO PHARMA LTD INR 113,001.72 0.02
LTD-H 25,841 AVENUE SUPERMARTS LTD INR 1,472,381.40 0.21
43,500 SHANGHAI INTERNATIONAL AIRPORT COLTD-A  CNH 297,357.40 0.04 189,159 AXIS BANK LTD INR 1,049,033.64 0.28
24,200 SHANGHAI PHARMACEUTICALS HOLDING COLTD  ykp 46,363.34 0.01 18,903 BAJAI AUTO LTD INR 973,725.28 014
125,096 SHANGHAI PUDONG DEVELOPMENT BANK CO CNH 173,925.05 0.02 21,586 BAJAJ FINANCE LTD INR 2,224,964.02 0.32
;LiNgHAI PUTAILAI NEW ENERGY TECHNOLOGY 2153 BAIAJFINSERV LTD INR 31482168 007
39766 - A CNH 105661451 015 80,074 BERGER PAINTS INDIA LTD INR 87028381  0.12
23,200 SHANGHAI YUYUAN TOURIST MART GROUP CO  ¢cnH 36,592.32 0.01 283,678 BHARAT PETROLEUM CORP LTD INR 1,643,979.78 0.23
LTD-A 255,681 BHARTI AIRTEL LTD INR 2,360,912.63 034
40,200 SHENGYI TECHNOLOGY CO LTD - A CNH 134,511.90 0.02
16,430 BRITANNIA INDUSTRIES LTD INR 871,715.97 0.12
7,275 SHENZHEN GOODIX TECHNOLOGY CO LTD - A CNH 124,500.35 0.02
6,116 COLGATE-PALMOLIVE INDIA LTD INR 137,601.33 0.02
35,950 SHENZHEN INOVANCE TECHNOLOGY COLTD-A  CNH 349,877.21 0.05 16644 DABUR INDIA LTD NR 652557 36 0.09
5,400 SHENZHEN KANGTAI BIOLOGICAL PRODUCTSCO ¢y 91.870.40 0.01 g 1220 :
LTD ! 99,476 DLF LTD INR 557,312.58 0.08
10,800 SHENZHEN MINDRAY BIO-MEDICAL ELECTRONICS - cNH 643,034.42 0.09 15,098 DR REDDY'S LABORATORIES LTD INR 990,862.12 0.14
COLTD-A
322,800 SHENZHEN OVERSEAS CHINESE TOWN COLTD-A CNH 373,500.81 0.05 24,881 EICHER MOTORS LTD INR 932,037.38 0.13
13,200 SHENZHEN SC NEW ENERGY TECHNOLOGY CORP - ey 28017984 0.00 58,112 GODREJ CONSUMER PRODUCTS LTD INR 807,098.81 0.12
A 170,677 HCL TECHNOLOGIES LTD INR 2,934,440.54 0.42
156,800 SINOPHARM GROUP CO LTD - H HKD 407,669.47 0.06 101,809 HDFC LIFE INSURANCE CO LTD INR 987,333.14 0.14
17,300 SUNGROW POWER SUPPLY CO LTD - A CNH 396,549.76 0.06 20,778 HERO MOTOCORP LTD INR 790,801.17 011
402,800 SUNING.COM COLTD - A CNH 310,503.32 0.04 362,986 HINDALCO INDUSTRIES LTD INR 2,379,304.58 0.34
6,681 THUNDER SOFTWARE TECHNOLOGY COLTD-A  CNH 129,207.38 0.02 259,534 HINDUSTAN PETROLEUM CORP LTD INR 1,045,817.39 015
33,500 TA'AN”N ZHONGHUAN SEMICONDUCTOR COLTD - cNH 237,383.08 0.03 113,965 HINDUSTAN UNILEVER LTD INR 4,123,912.38 0.59
64,500 TONGWEI CO LTD - A CNH 507,568.75 0.07 150,451 HOUSING DEVELOPMENT FINANCE CORP LTD INR 5,547,250.41 0.79
4,200 TOPCHOICE MEDICAL CORP - A CNH 195957.19  0.03 483,571 ICICI BANK LTD INR 4559,065.52 065
325,000 TRAVELSKY TECHNOLOGY LTD - H HKD 624,368.10 0.09 26,386 ICICI LOMBARD GENERAL INSURANCE CO LTD INR 561,218.49 0.08
3,200 UNIGROUP GUOXIN MICROELECTRONICS COLTD ¢ 102,229.62 0.01 42,369 1CICI PRUDENTIAL LIFE INSURANCE CO LTD INR 382,435.17 0.05
A 1,445,554 INDIAN OIL CORP LTD INR 2,430,966.61 0.34
. 3::\S/'E:ES':T?SIEI\T‘(F)IEIPCI;L?)LJ:TRIAL SHANGHAI CO o oo o 67,986 INDRAPRASTHA GAS LTD INR 487,094.07 007
89,200 T CNH 1s0987.22 003 4,989 INDUS TOWERS LTD INR 20519.13 000
4,000 WALVAX BIOTECHNOLOGY CO LTD - A CNH 39,040.54 0.01 3,895 INFO EDGE INDIA LTD INR 336,663.75 0.05
38,300 WEICHAI POWER CO LTD - A CNH 101,529.51 0.01 384,344 INFOSYS LTD INR 8,670,426.43 1.24
341,000 WEICHAI POWER CO LTD - H HKD 706,641.24 0.10 200,630 JSW STEEL LTD INR 1,800,166.51 0.26
122,660 WENS FOODSTUFFS GROUP CO LTD - A CNH 274,187.54 0.04 78,624 KOTAK MAHINDRA BANK LTD INR 2,112,153.48 0.30
12,600 WILL SEMICONDUCTOR CO LTD SHANGHAI - A CNH 472,232.05 0.07 11,767 LUPIN LTD INR 149,724.76 0.02
17,300 WINGTECH TECHNOLOGY CO LTD - A CNH 250,309.00 0.04 106,486 MAHINDRA & MAHINDRA LTD INR 1,151,406.66 0.16
107,147 WUHAN GUIDE INFRARED CO LTD - A CNH 386,990.89 0.06 27,040 MARICO LTD INR 198,670.94 0.03
82,180 WUXI APPTEC CO LTD - H HKD 1,916,647.15 0.27 499 MRF LTD INR 532,853.74 0.08
41,600 WUXI LEAD INTELLIGENT EQUIPMENT COLTD-A  CNH 448,693.10 0.06 6,478 MUTHOOT FINANCE LTD INR 126,163.67 0.02
125,200 XINJIANG GOLDWIND SCIENCE & TECHNOLOGY  pkp 262,074.87 0.04 5,647 NESTLE INDIA LTD INR 1,473,167.34 0.21
COLTD-H 8,053 PIRAMAL ENTERPRISES LTD INR 281,019.97 0.04
27,850 YEALINK NETWORK TECHNOLOGY CORPLTD-A  CNH 349,562.46 0.05
461,228 POWER GRID CORP OF INDIA LTD INR 1,173,062.95 0.17
7,500 YIFENG PHARMACY CHAIN CO LTD - A CNH 60,340.44 0.01
371,501 RELIANCE INDUSTRIES LTD INR 12,534,873.79 1.79
143,600 YONGHUI SUPERSTORES CO LTD - A CNH 86,959.43 0.01
46,274 SBI LIFE INSURANCE CO LTD INR 755,807.09 0.11
52,830 YONYOU NETWORK TECHNOLOGY CO LTD - A CNH 270,382.30 0.04
2,319 SHREE CEMENT LTD INR 895,714.42 0.13
21,485 YUNNAN BAIYAO GROUP CO LTD - A CNH 324,568.24 0.05
13,200 ZHANGZHOU PIENTZEHUANG PHARMACEUTICAL  cyyy 771.208.26 011 4,924 SHRIRAM TRANSPORT FINANCE CO LTD INR 85,934.55 0.01
COLTD-A 116,510 STATE BANK OF INDIA INR 709,005.62 0.10
23,200 ZHEJIANG JINGSHENG MECHANICAL & CNH 230,628.38 0.03 100,147 SUN PHARMACEUTICAL INDUSTRIES LTD INR 1,099,679.30 0.16
ELECTRICAL CO LTD - A
8700 ZHEJIANG SANHUA INTELLIGENT CONTROLS CO e 30,589.17 0.00 42,206 TATA CONSUMER PRODUCTS LTD INR 460,841.58 0.07
LTD 266,883 TATA MOTORS LTD INR 1,194,803.73 0.17
34,900 ZHEJIANG SUPOR CO LTD - A CNH 251,832.34 0.04 134,329 TATA STEEL LTD INR 2320337.15 033
76,400 ZHONGAN ONLINE P&C INSURANCE COLTD-H  HKD 313,608.25 0.04 94.999 TECH MAHINDRA LTD INR 1763.467.34 0.25
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50,958 TITAN CO LTD INR 1,480,468.59 0.21 5,719 SK TELECOM CO LTD KRW 1,560,337.63 0.22
264,949 WIPRO LTD INR 2,261,968.31 0.32 41,305 S-OIL CORP KRW 3,826,033.66 0.55
89,793,208.59 12.81 33,336 WOORI FINANCIAL GROUP INC KRW 327,033.99 0.05
s 82,461,754.73 11.77
Juzna Kérea
4,429 AMOREPACIFIC CORP KRW 665,728.85 0.09 Brazilia
12,458 AMOREPACIFIC GROUP KRW 514,565.68 0.07 99,100 ALPARGATAS SA - PREF BRL 960,281.89 0.14
3,830 BGF RETAIL CO LTD KRW 549,891.03 0.08 82,300 ATACADAO SA BRL 268,246.44 0.04
8,050 CELLTRION HEALTHCARE CO LTD KRW 741,594.80 0.11 430,690 BANCO BRADESCO SA BRL 1,411,683.72 0.20
12,377 CELLTRION INC KRW 2,704,619.83 0.39 418,120 BANCO BRADESCO SA - PREF BRL 1,598,384.92 0.23
1,883 CJ CHEILIEDANG CORP KRW 649,318.39 0.09 100,900 BANCO DO BRASIL SA BRL 535,155.72 0.08
5,479 CJ CORP KRW 455,839.25 0.07 108,500 BANCO SANTANDER BRASIL SA BRL 704,297.20 0.10
7,712 CJENM CO LTD KRW 983,210.19 0.14 88,100 BB SEGURIDADE PARTICIPACOES SA BRL 322,559.60 0.05
975 CJLOGISTICS CORP KRW 125,617.32 0.02 62,500 BRASKEM SA -PREF A BRL 680,641.96 0.10
14,030 COWAY CO LTD KRW 876,627.42 0.13 101,100 BRF SA BRL 502,633.38 0.07
7,411 DONGBU INSURANCE CO LTD KRW 396,905.76 0.06 883,400 B3 SA - BRASIL BOLSA BALCAO BRL 2,065,465.69 0.30
14,724 DOOSAN BOBCAT INC KRW 496,571.52 0.07 176,500 CCR SA BRL 378,984.75 0.05
2,471 E-MART INC KRW 342,288.35 0.05 416,724 CIA ENERGETICA DE MINAS GERAIS - PREF BRL 1,072,995.17 0.15
12,908 FILA KOREA LTD KRW 463,587.23 0.07 723,800 CIA PARANAENSE DE ENERGIA BRL 967,032.61 0.14
662 GREEN CROSS CORP/SOUTH KOREA KRW 184,797.03 0.03 266,200 CPFLENERGIA SA BRL 1,315,635.45 0.19
18,502 GS ENGINEERING & CONSTRUCTION CORP KRW 666,052.21 0.10 285,800 HAPVIDA PARTICIPACOES E INVESTIMENTOS BRL 712,808.46 0.10
47,649 HANA FINANCIAL GROUP INC KRW 1,861,766.65 0.27 96,000 HYPERA SA BRL 566,250.07 0.08
35,112 HANKOOK TIRE & TECHNOLOGY CO LTD KRW 1,278,777.99 0.18 602,100 ITAU UNIBANCO HOLDING SA - PREF BRL 3,196,746.68 0.46
93,216 HANON SYSTEMS KRW 1,228,452.25 0.17 196,800 KLABIN SA BRL 874,401.81 0.12
26,358 HMM CO LTD KRW 747,990.06 0.11 114,200 LOCALIZA RENT A CAR SA BRL 1,141,601.79 0.16
4,940 HONAM PETROCHEMICAL CORP KRW 1,004,610.14 0.14 166,500 LOJAS RENNER SA BRL 1,051,759.07 0.15
16,787 [‘TYEL)JNDA' ENGINEERING & CONSTRUCTION CO  kRwy 726,590.45 0.10 589,400 MAGAZINE LUIZA SA BRL 1,551,138.03 0.22
15,876 HYUNDAI HEAVY INDUSTRIES HOLDINGS CO LTD  KRW 864,965.62 0.12 145,300 NATURA 8CO HOLDING SA BRL 1,215,166.55 0.7
12,788 HYUNDAI MOBIS CO LTD KRW 2,724,436.08 0.39 171,100 RAIA DROGASIL SA BRL 733,837.47 0-10
34,530 HYUNDAI STEEL CO RW 1,376,797.40 0.20 70,800 REDE D'OR SAO LUIZ SA BRL 882,385.07 0.13
55,643 INDUSTRIAL BANK OF KOREA KRW 491,986.64 0.07 138,700 RUMO SA BRL 427,384.06 0.06
36,666 KAKAO CORP KRW 3,643,334.25 0.52 125,000 SUZANO SA BRL 1,250,711.15 018
51,366 KB FINANCIAL GROUP INC KRW 2,391,962.43 0.34 66,600 TELEFONICA BRASIL SA BRL 523,985.02 0.07
6,074 KOREA INVESTMENT HOLDINGS CO LTD KRW 441,406.84 0.06 163,400 TOTVS SA BRL 1,082,556.11 0.15
11,895 KOREA SHIPBUILDING & OFFSHORE ENGINEERING gy 1,021,687.53 0.15 594,000 ULTRAPAR PARTICIPACOES SA BRL 1,606,849.09 0.23
coLTD 230,900 VIA S/A BRL 326,715.30 0.05
20,027 KOREAN AIR LINES CO LTD KRW 568,328.29 0.08 317,900 WEG SA BRL 2,312,095.47 0.33
6,841 LG CHEM LTD KRW 4,470,280.62 0.64 32,240,389.70  4.60
91,193 LG DISPLAY CO LTD KRW 1,455,205.05 0.20
19,614 LG ELECTRONICS INC KRW 2,105,861.62 0.30 Rusko
1,735 LG HOUSEHOLD & HEALTH CARE LTD KRW 1,953,369.31 0.28 1,726,420 ALROSA PJSC UsD 3,155,160.31 0.45
303 LG HOUSEHOLD & HEALTH CARE LTD - PREF KRW 163,806.50 0.02 29,044,500 INTER RAO UES PJSC UsD 1,854,375.15 0.26
7,011 LG INNOTEK CO LTD KRW 1,230,947.42 0.18 65,248 MAGNIT PISC UsD 1,099,428.80 0.16
28,019 LG UPLUS CORP KRW 353,913.69 0.05 71,800 MOBILE TELESYSTEMS PJSC ADR usp 692,152.00 0.10
10,558 LOTTE SHOPPING CO LTD KRW 911,295.02 0.13 304,370 MOSCOW EXCHANGE MICEX-RTS PJSC usD 727,335.03 0.10
66,865 MIRAE ASSET SECURITIES CO LTD KRW 487,607.32 0.07 1,201,160 NOVOLIPETSK STEEL PJSC UsD 3,580,458.57 0.51
13,421 NAVER CORP KRW 4,385,004.84 0.63 1,646,710 SBERBANK OF RUSSIA PJSC usD 7,710,362.24 1.10
2,139 NCSOFT CORP KRW 1,086,129.40 0.15 178,197 SEVERSTAL PAO usp 3,720,873.82 0.53
2,610 NETMARBLE CORP KRW 259,343.87 0.04 1,610,210,000 VTB BANK PJSC usb 1,146,469.52 0.17
18,197 SAMSUNG C&T CORP KRW 1,892,431.76 0.27 23,686,615.44  3.38
18,323 SAMSUNG ELECTRO-MECHANICS CO LTD KRW 2,738,724.92 0.39
38,359 SAMSUNG ENGINEERING CO LTD KRW 825,299.64 0.12 Juzna Afrika
5,677 SAMSUNG FIRE & MARINE INSURANCE COLTD ~ KRW 1,123,415.03 0.16 50,951 ABSA GROUP LTD ZAR 517,028.19 0.07
138,141 SAMSUNG HEAVY INDUSTRIES CO LTD KRW 721,220.00 0.09 59,787 ASPEN PHARMACARE HOLDINGS LTD ZAR 1,076,642.87 0.15
18,041 SAMSUNG LIFE INSURANCE CO LTD KRW 1,115,090.57 0.16 65,455 BID CORP LTD ZAR 1,403,551.85 0.20
8,031 SAMSUNG SDI CO LTD KRW 4,855,651.90 0.69 49,303 BIDVEST GROUP LTD/THE ZAR 642,298.97 0.09
11,310 SAMSUNG SDS COLTD KRW 1,528,590.36 0.22 10,202 CAPITEC BANK HOLDINGS LTD ZAR 1,233,529.96 0.18
7,499 SAMSUNG SECURITIES CO LTD KRW 302,476.99 0.04 16,765 CLICKS GROUP LTD ZAR 309,447.69 0.04
68,902 SHINHAN FINANCIAL GROUP CO LTD KRW 2,344,048.90 0.33 83,192 DISCOVERY LTD ZAR 756,884.08 0.11
72,415 SKHYNIXINC KRW 6,280,861.75 0.90 647,520 FIRSTRAND LTD ZAR 2,776,438.36 0.40
13,298 SKINNOVATION CO LTD KRW 2,967,465.49 0.42 743,291 GROWTHPOINT PROPERTIES LTD ZAR 706,484.63 0.10

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

145



NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Enhanced Index Sustainable Equity

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
176,033 IMPALA PLATINUM HOLDINGS LTD ZAR 2,008,613.17 0.29 1,684,684 POLSKIE GORNICTWO NAFTOWE | PLN 2,742,158.61 0.38
GAZOWNICTWO SA
3,283 MULTICHOICE GROUP ZAR 2491327 0.00 39,601 POWSZECHNA KASA OSZCZEDNOSCI BANK POLSKI  py 42121404 006
44,592 NEDBANK GROUP LTD ZAR 518,861.78 0.07 SA
149,017 NORTHAM PLATINUM HOLDINGS LTD ZAR 1,776,120.20 0.25 9,766,302.58 1.39
937,060 OLD MUTUAL LTD ZAR 1,032,042.82 0.15 -
Indonézia
43,015 RAND MERCHANT INVESTMENT HOLDINGS LTD ~ ZAR 107,501.76 0.02
20,614 REMGRO LTD ZAR 186,135.72 0.03 1,352,300 BANK CENTRAL ASIA TBK PT IDR 3,297,089.75 0.47
291,831 SANLAM LTD 7AR 1,239,369.56 0.18 1,531,300 BANK MANDIRI PERSERO TBK PT IDR 656,032.08 0.09
80,272 SASOL LTD ZAR 1,522,900.43 0.22 350,600 BANK NEGARA INDONESIA PERSERO TBK PT IDR 131,274.40 0.02
188,290 STANDARD BANK GROUP LTD ZAR 1,791,915.07 0.26 7,728,159 BANK RAKYAT INDONESIA PERSERO TBK PT IDR 2,072,652.31 0.30
128,040 VODACOM GROUP LTD ZAR 1,225,847.90 017 9,068,500 BARITO PACIFIC TBK PT IDR 609,610.51 0.10
20857028.28 2.98 2,218,600 KALBE FARMA TBK PT IDR 221,006.34 0.03
,857,028. .
671,100 SEMEN INDONESIA PERSERO TBK PT IDR 383,345.85 0.05
Mexiko 5,839,600 TELKOM INDONESIA PERSERO TBK PT IDR 1,501,063.77 0.21
3,556,500 AMERICA MOVIL SAB DE CV MXN 3,162,756.70 0.44 827,500 UNILEVER INDONESIA TBK PT IDR 227,695.67 0.03
66,900 ARCA CONTINENTAL SAB DE CV MXN 409,257.56 0.06 9,099,770.68 1.30
2,544,600 CEMEX SAB DE CV MXN 1,846,722.29 0.25 L.
Malajzia
108,000 FIBRA UNO ADMINISTRACION SA DE CV MXN 123,484.14 0.02
210,700 FOMENTO ECONOMICO MEXICANO SABDECV ~ MXN 1,836,503.64 0.26 128,600 CIMB GROUP HOLDINGS BHD MYR 146,393.89 0.02
48,200 GRUPO AEROPORTUARIO DEL PACIFICO SABDE  \ixn 563,070.41 0.08 5,341,000 DIALOG GROUP BHD MYR 3,040,006.88 0.44
v
28,350 GRUPO AEROPORTUARIO DEL SURESTE SABDE  ixn 531342.57 0.08 160,700 DIGI.COM BHD MYR 170,306.00 0.02
T ov-s g 42,400 FRASER & NEAVE HOLDINGS BHD MYR 269,607.02 0.04
60,500 GRUPO CARSO SAB DE CV MXN 210,407.90 0.03 199,500 HAP SENG CONSOLIDATED BHD MYR 377,714.90 0.05
249,100 GRUPO FINANCIERO BANORTE SAB DE CV MXN 1,604,002.97 0.23 161,500 HARTALEGA HOLDINGS BHD MYR 236,538.42 0.03
148,000 GRUPO TELEVISA SAB MXN 327,199.98 0.05 37,700 HONG LEONG BANK BHD MYR 169,690.39 0.02
39,400 INDUSTRIAS PENOLES SAB DE CV MXN 467,499.23 0.07 151,300 IHH HEALTHCARE BHD MYR 241,416.98 0.03
342,700 ORBIA ADVANCE CORP SAB DE CV MXN 883,918.96 0.13 696,200 101 CORP BHD MYR 625,071.19 0.10
713,000 WAL-MART DE MEXICO SAB DE CV MXN 2,427,625.40 0.35 302,708 MALAYAN BANKING BHD MYR 580,328.44 0.08
14,393,791.75  2.05 246,300 MAXIS BHD MYR 275,100.48 0.04
i 13,900 NESTLE MALAYSIA BHD MYR 440,602.48 0.06
Thajsko
1,624,900 PUBLIC BANK BHD MYR 1,574,980.46 0.23
120,100 ADVANCED INFO SERVICE PCL THB 693,646.30 0.10 167,844 SUPERMAX CORP BHD MYR 95,533.97 0.01
892,900 AIRPORTS OF THAILAND PCL THB 1,604,987.50 0.23 79,400 TELEKOM MALAYSIA BHD MYR 107,782.79 0.02
5,048,800 ASSET WORLD CORP PCL THB 693,287.01 0.11 8,351,074.29  1.19
1,379,900 BANGKOK DUSIT MEDICAL SERVICES PCL THB 927,089.05 0.13 Spoiend bské emirat
68,600 BERLI JUCKER PCL THB 66,707.87 0.01 pojene arabske emiraty
593,800 BTS GROUP HOLDINGS PCL THB 164,477.70 0.02 206,795 ABU DHABI COMMERCIAL BANK PJSC AED 421,680.18 0.06
797,500 CENTRAL RETAIL CORP PCL THB 787,253.32 0.11 642,862 ABU DHABI NATIONAL OIL CO FOR DISTRIBUTION - AEp 728,068.80 0.10
PISC
856,500 CP ALL PCL THB 1,602,655.18 0.23
434,656 ALDAR PROPERTIES PJSC AED 482,799.91 0.07
55,500 DELTA ELECTRONICS THAI THB 768,652.13 0.11
652,593 EMAAR PROPERTIES PJSC AED 724,876.32 0.11
444,500 ENERGY ABSOLUTE PCL THB 802,263.17 0.11 467,866 EMIRATES TELECOMMUNICATIONS GROUP CO gp 3,059,537.81 0.4
1,571,200 HOME PRODUCT CENTER PCL THB 629,664.75 0.09 PISC
540,700 INDORAMA VENTURES PCL THB 709,014.93 0.10 440,778 FIRST ABU DHABI BANK PJSC AED 2,133,600.00 0.30
93,700 INTOUCH HOLDINGS PCL THB 222,266.74 0.03 7,550,563.02 1.08
80,500 KRUNGTHAI CARD PCL THB 129,873.04 0.02
Hongkong
104,400 KRUNGTHAI CARD PCL THB 168,431.62 0.02
1,803,400 LAND & HOUSES PCL THB 422,472.26 0.06 180,000 CHINA MERCHANTS HOLDINGS INTERNATIONAL - Hkp 307,995.97 0.04
T T : COLTD
803,258 MINOR INTERNATIONAL PCL THB 745,597.80 011 254,500 CHINA OVERSEAS LAND & INVESTMENT LTD HKD 578,239.14 0.08
85,300 OSOTSPA PCL THB 85,460.80 0.01 463,500 CHINA RESOURCES PHARMACEUTICAL GROUP HKD 227,360.28 0.03
155,200 SIAM CEMENT PCL/THE - REG THB 1,838,470.93 0.26 LTD
75,000 SIAM COMMERCIAL BANK PCL/THE THB 269,624.96 004 169,200 g:::’; i:::;’:‘TGIO':iL:RC’::‘ﬁE;E“?WLEE'J’EEEo LD HKD 25657724 004
408,000 HKD 206,406.50 0.03
219,200 THAI UNION GROUP PCL THB 140,164.90 0.02 HOLDINGS CO LTD
13,472,061.96 1.92 1,260,880 CSPC PHARMACEUTICAL GROUP LTD HKD 1,508,296.51 0.22
Polsko 420,000 FOSUN INTERNATIONAL LTD HKD 509,407.53 0.07
1,222,000 LENOVO GROUP LTD HKD 1,309,974.30 0.19
6,858 BANK POLSKA KASA OPIEKI SA PLN 177,958.30 0.03 594,000 SHENZHEN INVESTMENT LTD HKD 149,110.62 0.02
1,415 CD PROJEKT SA PLN 68,340.45 0.01 127,500 SINOTRUK HONG KONG LTD HKD 189,423.68 0.03
60,335 KGHM POLSKA MIEDZ SA PLN 2,395,168.46 0.34 303,000 WHARF HOLDINGS LTD/THE HKD 1,003,157.83 0.14
278 LPP SA PLN 1,036,046.58 0.15 6,245,949.60  0.89
141,643 POLSKI KONCERN NAFTOWY ORLEN SA PLN 2,925,416.14 0.42
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L)

NN (L) Emerging Markets Enhanced Index Sustainable Equity

(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Katar Grécko
199,881 OOREDOO QPSC QAR 402,891.15 0.06 225,770 ALPHA SERVICES AND HOLDINGS SA EUR 286,513.47 0.04
373,498 QATAR FUEL QSC QAR 1,840,305.99 0.26 500,641 EUROBANK ERGASIAS SERVICES AND HOLDINGS  gyRr 469,976.48 0.07
S
507,916 QATAR NATIONAL BANK QPSC QAR 2,671,406.59 0.38 41,085 HELLENIC TELECOMMUNICATIONS EUR 772,322.76 0.1
4,914,603.73  0.70 ORGANIZATION SA
. 1,528,812.71 0.22
Chile
Holandsko
203,046 EMPRESAS CMPC SA cp 381,992.47 0.05
378,755 EMPRESAS COPEC SA CLP 3,138,415.60 0.45 35,777 X5 RETAIL GROUP NV - GDR REG usb 1,161,679.19 0.17
7,405,968 ENEL AMERICAS SA CLP 874,819.71 0.13 1,161,679.19 0.17
4,832,612 ENEL CHILE SA cLp 228,481.04 0.03
Madarsko
47,710 FALABELLA SA cLp 166,826.40 0.02
479053522 0.68 11,912 OTP BANK NYRT HUF 699,465.54 0.10
,790,535. .
13,790 RICHTER GEDEON NYRT HUF 377,508.18 0.05
Kuvajt 1,076,973.72  0.15
349,414 AGILITY PUBLIC WAREHOUSING CO KSC KWD 1,141,156.47 0.16 Egypt
827,821 KUWAIT FINANCE HOUSE KWD 2,256,196.49 0.32
555,018 MOBILE TELECOMMUNICATIONS CO KSC KWD 1,102,306.97 0.16 276,010 COMMERCIAL INTERNATIONAL BANK EGYPT SAE  EGP 749,019.50 0.11
4,499,659.93  0.64 749,019.50 0.11
Bermudy Ceska republika
566,000 ALIBABA HEALTH INFORMATION TECHNOLOGY  pkp 811,896.29 0.12 16,195 KOMERCNI BANKA AS czK 656,548.05 0.10
LTD
1,226,000 BEIJING ENTERPRISES WATER GROUP LTD HKD 480,482.89 0.07 656,548.05  0.10
698,000 BRILLIANCE CHINA AUTOMOTIVE HOLDINGS LTD ~ HKD 652,595.95 0.09 Ostrov Man
246,000 CHINA RESOURCES GAS GROUP LTD HKD 1,288,618.92 0.18
90,076 NEPI ROCKCASTLE PLC ZAR 625,891.99 0.09
2,204,000 CHINA YOUZAN LTD HKD 276,632.98 0.04 625891.99  0.09
4,600 CREDICORP LTD usD 510,324.00 0.07 e :
2,655,000 GOME RETAIL HOLDINGS LTD HKD 248,229.62 0.04 Singapur
101,392 SHENZHEN INTERNATIONAL HOLDINGS LTD HKD 130,118.03 0.02
65,200 BOC AVIATION LTD HKD 544,454.11 0.08
4, . B
»398,898.68  0.63 544,454.11  0.08
Filipiny
697,820,588.12 99.58
60,950 AYALA CORP PHP 973,297.53 0.14
1,500,690 AYALA LAND INC PHP 982,620.13 0.15 . J— T .
Dlhopisy a ostatné dlZzobné nastroje
261,740 BANK OF THE PHILIPPINE ISLANDS PHP 416,688.04 0.06
306,680 BDO UNIBANK INC PHP 662,964.75 0.09 India
INTERNATIONAL CONTAINER TERMINAL SERVICES
190890 1 PHP 727,558.04 0.10 397,213 BRITANNIA INDUSTRIES LTD 5.500% 03/06/2024  INR 1,556.67 0.00
158,550 UNIVERSAL ROBINA CORP PHP 421,148.79 0.06 1,556.67 0.00
4,184,277.28 0.60
1,556.67 0.00
Turecko
81,908 BIM BIRLESIK MAGAZALAR AS TRY 589,123.58 0.08 Celkové portfélio cenn\'/ch papierov 697,822,144.79 99.58
46,083 FORD OTOMOTIV SANAYI AS TRY 866,755.13 0.12
258,179 KOC HOLDING AS TRY 657,344.06 0.10 . . . .
248,278 TURKCELL ILETISIM HIZMETLERI AS TRY 428,410.02 0.06 Financné der“’aty k 30/09/2021
128,755 TURKIYE SISE VE CAM FABRIKALARI AS TRY 118,693.58 0.02
2,660,326.37  0.38 Obdrzat Zaplatit Datum Zavazky  Nerealizovany
Kolumbia splatnosti v USD zisk alebo
(strata)
49,780 BANCOLOMBIA SA cop 430,424.69 0.06 v USD
92,003 BANCOLOMBIA SA - PREF cop 796,472.92 0.11
216,881 INTERCONEXION ELECTRICA SA ESP cop 1,291,523.90 0.19 B
2,518,421.51 0.36 Menové forwardy
22522 USD 1,458.00 CNH 08/10/2021 225.22 0.62
Luxembursko /10/ (0.62)
1,889.03 EUR 2,241.37 USD 19/10/2021 2,241.37 (51.43)
35,275 ALLEGRO.EU SA PLN 513,858.04 0.07
6,900 GLOBANT SA Usb 1,938,969.00 0.28 143,735,430.66 PLN 37,809,500.25 USD 19/10/2021 37,809,500.25 (1,616,309.32)
2,452,827.04  0.35 37,811,966.84  (1,616,361.37)
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets Enhanced Index Sustainable Equity

(Vyjadrené v USD)

Finanéné derivaty k 30/09/2021

Mnoistvo/ Nazov MenaTrhova hodnota
Nominalna v UsSD
hodnota
Prava odberu
45,730 SAMSUNG HEAVY INDUSTRIES RIGHTS 31/12/2049 KRW 41,326.94
18,262 BHARTI AIRTEL LTD RIGHTS 21/10/2021 INR 37,603.72
210 HYUNDAI ENGINEERING AND CONSTRUCTION CO KRW 14,182.32
LTD RIGHTS 22/10/2021
93,112.98
Opcné listy
29,690 BTS GROUP HOLDINGS PCL 05/09/2022 THB 1,469.80
118,760 BTS GROUP HOLDINGS PCL 31/12/2026 THB 0.00
59,380 BTS GROUP HOLDINGS PCL 31/12/2024 THB 0.00
1,469.80
Financné derivaty spolu (1,521,778.59)
Suhrn &istych aktiv 30/09/2021

%
col
Celkové portfélio cennych papierov 697,822,144.79 99.58
Finanéné derivaty spolu (1,521,778.59) (0.22)
Hotovost v banke 2,149,939.63 0.31
Kratkodobé bankové tvery (1,137.01) 0.00
Ostatné aktiva a pasiva 2,332,186.52 0.33
Celkové ¢isté aktiva 700,781,355.34 100.00
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets High Dividend

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 189,300,228.00 Capitalisation Zz (EUR) 30/09/2021 EUR 7,316.38
30/09/2020 EUR 205,342,749.48 30/09/2020 EUR 6,296.11
30/09/2019 EUR 459,590,128.09 30/09/2019 EUR 5,978.53
Cista hodnota aktiv na akciu** Distribution N (EUR) 30/09/2021 EUR 944.23
30/09/2020 EUR 843.36
Capitalisation | (EUR) 30/09/2021 EUR 8,132.66 30/09/2019 EUR 838.01
30/09/2020 EUR 7,058.70
30/09/2019 EUR 6,760.61 Distribution P (EUR) 30/09/2021 EUR 867.74
30/09/2020 EUR 781.80
Capitalisation | (USD) 30/09/2021 USD 83.60 30/09/2019 EUR 783.62
30/09/2020 USD 73.42
30/09/2019 USD 65.38 Distribution R (EUR) 30/09/2021 EUR 257.15
30/09/2020 EUR 229.92
Capitalisation | Hedged (i) (CZK) 30/09/2021 CzZK 190,540.91 30/09/2019 EUR 228.69
30/09/2020 CzK 164,954.78
30/09/2019 CzZK 158,318.95 Distribution X (M) (USD) 30/09/2021 USD 236.34
30/09/2020 USD 217.56
Capitalisation | Hedged (i) (PLN) 30/09/2021 PLN 34,509.03 30/09/2019 USD 204.75
30/09/2020 PLN 29,874.25
30/09/2019 PLN 28,423.22 Distribution Y (M) (USD) 30/09/2021 USD 227.50
30/09/2020 USD 211.75
Capitalisation N (EUR) 30/09/2021 EUR 339.91 30/09/2019 USD 201.37
30/09/2020 EUR 295.59
30/09/2019 EUR 283.64 Potet akeii
Capitalisation N (USD) 30/09/2021 USD 126.60 Capitalisation | (EUR) 30/09/2021 4,052
30/09/2020 USD 111.39 30/09/2020 6,310
30/09/2019 USD 99.37 30/09/2019 9,083
Capitalisation P (EUR) 30/09/2021 EUR 318.04 Capitalisation | (USD) 30/09/2021 242,074
30/09/2020 EUR 278.92 30/09/2020 270,854
30/09/2019 EUR 269.92 30/09/2019 302,595
Capitalisation P (USD) 30/09/2021 USD 118.40 Capitalisation | Hedged (i) (CZK) 30/09/2021 1,158
30/09/2020 USD 105.06 30/09/2020 1,158
30/09/2019 USD 94.53 30/09/2019 1,158
Capitalisation R (EUR) 30/09/2021 EUR 283.52 Capitalisation | Hedged (i) (PLN) 30/09/2021 2,308
30/09/2020 EUR 246.79 30/09/2020 1,637
30/09/2019 EUR 237.06 30/09/2019 1,970
Capitalisation X (EUR) 30/09/2021 EUR 1,186.87 Capitalisation N (EUR) 30/09/2021 208,469
30/09/2020 EUR 1,046.13 30/09/2020 252,785
30/09/2019 EUR 1,017.46 30/09/2019 228,506
Capitalisation X (USD) 30/09/2021 USD 65.41 Capitalisation N (USD) 30/09/2021 2,037
30/09/2020 USD 58.33 30/09/2020 2,823
30/09/2019 USD 52.75 30/09/2019 2,772
Capitalisation X Hedged (i) (CZK) 30/09/2021 CzZK 1,284.45 Capitalisation P (EUR) 30/09/2021 19,661
30/09/2020 CzZK 1,129.00 30/09/2020 20,756
30/09/2019 CzZK 1,100.52 30/09/2019 21,908
Capitalisation Y (USD) 30/09/2021 USD 263.89 Capitalisation P (USD) 30/09/2021 152,032
30/09/2020 USD 237.70 30/09/2020 173,640
30/09/2019 USD 217.10 30/09/2019 195,594

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets High Dividend

(Vyjadrené v EUR)
Statistika (pokracovanie)
Pocet akcii
Distribution X (M) (USD) 03/08/2021 USD 0.68
Capitalisation R (EUR) 30/09/2021 92
30/09/2020 184 Distribution X (M) (USD) 02/07/2021 USD 0.68
30/09/2019 184
Distribution X (M) (USD) 02/06/2021 USD 0.68
Capitalisation X (EUR) 30/09/2021 1,328
30/09/2020 669 Distribution X (M) (USD) 04/05/2021 USD 0.68
30/09/2019 4,166
Distribution X (M) (USD) 08/04/2021 USD 0.68
Capitalisation X (USD) 30/09/2021 19,899
30/09/2020 26,952 Distribution X (M) (USD) 02/03/2021 USD 0.68
30/09/2019 33,779
Distribution X (M) (USD) 02/02/2021 USD 0.68
Capitalisation X Hedged (i) (CZK) 30/09/2021 83,129
30/09/2020 106,188 Distribution X (M) (USD) 05/01/2021 USD 0.68
30/09/2019 121,726
Distribution X (M) (USD) 02/12/2020 USD 0.68
Capitalisation Y (USD) 30/09/2021 7,383
30/09/2020 680 Distribution X (M) (USD) 03/11/2020 USD 0.68
30/09/2019 767
Distribution X (M) (USD) 06/10/2020 USD 0.68
Capitalisation Zz (EUR) 30/09/2021 743
30/09/2020 2,967 Distribution Y (M) (USD) 02/09/2021 USD 0.67
30/09/2019 43,016
Distribution Y (M) (USD) 03/08/2021 USD 0.67
Distribution N (EUR) 30/09/2021 1,625
30/09/2020 1,412 Distribution Y (M) (USD) 02/07/2021 USD 0.67
30/09/2019 1,328
Distribution Y (M) (USD) 02/06/2021 USD 0.67
Distribution P (EUR) 30/09/2021 4,874
30/09/2020 3,672 Distribution Y (M) (USD) 04/05/2021 USD 0.67
30/09/2019 2,904
Distribution Y (M) (USD) 08/04/2021 USD 0.67
Distribution R (EUR) 30/09/2021 173
30/09/2020 330 Distribution Y (M) (USD) 02/03/2021 USD 0.67
30/09/2019 330
Distribution Y (M) (USD) 02/02/2021 USD 0.67
Distribution X (M) (USD) 30/09/2021 531
30/09/2020 263 Distribution Y (M) (USD) 05/01/2021 USD 0.67
30/09/2019 501
Distribution Y (M) (USD) 02/12/2020 USD 0.67
Distribution Y (M) (USD) 30/09/2021 164
30/09/2020 859 Distribution Y (M) (USD) 03/11/2020 USD 0.67
30/09/2019 1,096
Distribution Y (M) (USD) 06/10/2020 USD 0.67
Dividenda
Distribution N (EUR) 14/12/2020 EUR 24.50
Priebeiny poplatok v %*
Distribution P (EUR) 14/12/2020 EUR 22.85
Capitalisation | (EUR) 30/09/2021 0.86%
Distribution R (EUR) 14/12/2020 EUR 6.70
Capitalisation | (USD) 30/09/2021 0.86%
Distribution X (M) (USD) 02/09/2021 USD 0.68
Capitalisation | Hedged (i) (CZK) 30/09/2021 0.88%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets High Dividend

(Vyjadrené v EUR)
Statistika (pokracovanie)
Capitalisation | Hedged (i) (PLN) 30/09/2021 0.88%
Capitalisation N (EUR) 30/09/2021 1.05%
Capitalisation N (USD) 30/09/2021 1.05%
Capitalisation P (EUR) 30/09/2021 1.90%
Capitalisation P (USD) 30/09/2021 1.90%
Capitalisation R (EUR) 30/09/2021 1.15%
Capitalisation X (EUR) 30/09/2021 2.40%
Capitalisation X (USD) 30/09/2021 2.40%
Capitalisation X Hedged (i) (CZK) 30/09/2021 2.42%
Capitalisation Y (USD) 30/09/2021 3.40%
Capitalisation Zz (EUR) 30/09/2021 0.01%
Distribution N (EUR) 30/09/2021 1.05%
Distribution P (EUR) 30/09/2021 1.90%
Distribution R (EUR) 30/09/2021 1.15%
Distribution X (M) (USD) 30/09/2021 2.40%
Distribution Y (M) (USD) 30/09/2021 3.39%
Obratovost portfélia v %* 30/09/2021 191.00%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).

151



NN (L)

Vyrocna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets High Dividend

Uétovna zavierka

Vykaz &istych aktiv k 30/09/2021

Celkové portfélio cennych papierov
Akcie
Dlhopisy a ostatné dlZzobné nastroje
Hotovost v banke
Ostatné aktiva
Celkové aktiva
Beiné pasiva
Finanéné derivaty spolu
Menové forwardy
Celkové pasiva
Cisté aktiva na konci roka

Poznamky
2

(Vyjadrené v EUR)

187,920,885.90
187,917,973.41
2,912.49
1,058,025.48
1,027,444.94
190,006,356.32
(367,567.34)
(338,560.98)
(338,560.98)
(706,128.32)
189,300,228.00

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021

Celkové prijmy
Dividendy
Uroky z dlhopisov a ostatnych dlZobnych nastrojov
Celkové vydavky
Spravcovsky poplatok
Pevny servisny poplatok
Poplatky za dodatoéné funkcionality triedy akcii
Dan z upisovania
Bankové uroky
Ostatné naklady
Cisty prijem z investicii
Realizované zisky z investi¢ného portfélia
Realizované straty z investi¢ného portfdlia
Realizované zisky z finanénych derivatov
Realizované straty z finan¢nych derivatov
Realizované zisky z prevodu mien
Realizované straty z prevodu mien
Zmeny Cistych nerealizovanych ziskov alebo (strat) z
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z
finanénych derivatov

Vysledok operacii
Upisy

Spatné odkupy

Distribucia

Cisté aktiva na zagiatku roka

Cisté aktiva na konci roka

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.

Poznamky
2

O N o v

11

4,600,514.90
4,597,126.66
3,388.24
(2,302,704.08)
(1,591,612.16)
(623,643.49)
(6,014.25)
(66,380.07)
(10,105.78)
(4,948.33)
2,297,810.82
57,642,232.03
(25,089,559.75)
237,793.95
(91,419.06)
2,503,502.51
(2,621,461.39)
(3,120,132.70)

390,705.49

32,149,471.90
43,168,284.65
(91,216,372.63)
(143,905.40)
205,342,749.48
189,300,228.00
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

000000000 000000000000000 0000000000000000
(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na India

zoznam oficialne kétovanych cennych papierov a/alebo obchodované na 55,000 ADANI GREEN ENERGY LTD INR 72080340 039
inom regulovanom trhu 25,200 ADANI TOTAL GAS LTD INR 413,706.90 0.22
84,884 ASIAN PAINTS LTD INR 3,196,326.88 1.69
Akcie 32,200 AUROBINDO PHARMA LTD INR 270,190.50 0.14
- - 17,500 BAJAJAUTO LTD INR 777,819.91 0.41
Kajmanie ostrovy 1,500 BAJAI FINSERV LTD INR 30948482 016
50,168 ALIBABA GROUP HOLDING LTD ADR usD 6,408,708.23 3.39 50,656 BERGER PAINTS INDIA LTD INR 475,045.90 0.25
172,300 ANTA SPORTS PRODUCTS LTD HKD 2,795,198.89 1.48 148,500 BHARAT PETROLEUM CORP LTD INR 742,561.74 0.39
313,000 CHINA AOYUAN GROUP LTD HKD 142,163.33 0.08 27,800 BRITANNIA INDUSTRIES LTD INR 1,272,675.05 0.67
554,000 CHINA HONGQIAO GROUP LTD HKD 613,449.55 0.31 79,900 CIPLA LTD/INDIA INR 910,513.47 0.48
54,900 CHINA LESSO GROUP HOLDINGS LTD HKD 75,716.11 0.04 32,300 EICHER MOTORS LTD INR 1,044,006.78 0.55
321,000 CHINA MEDICAL SYSTEM HOLDINGS LTD HKD 503,726.47 0.27 55,200 HAVELLS INDIA LTD INR 880,752.79 0.47
140,400 CHINA MEIDONG AUTO HOLDINGS LTD HKD 606,659.84 0.32 13,400 HDFC ASSET MANAGEMENT CO LTD INR 451,777.04 0.24
316,000 CHINA STATE CONSTRUCTION INTERNATIONAL HKD 238,162.21 0.13 203,800 HDFC LIFE INSURANCE CO LTD INR 1,705,363.71 0.90
HOLDINGS LTD 17,600 IPCA LABORATORIES LTD INR 49462172 026

354,000 CHINA YUHUA EDUCATION CORP LTD HKD 147,875.58 0.07
128,700 MAHINDRA & MAHINDRA LTD INR 1,200,743.01 0.63

135,000 HAITIAN INTERNATIONAL HOLDINGS LTD HKD 358,798.18 0.19
28,200 MUTHOOT FINANCE LTD INR 473,890.25 0.25

17,500 INNOVENT BIOLOGICS INC HKD 146,011.27 0.08
3,216 NESTLE INDIA LTD INR 723,911.76 0.38

68,200 JD.COM INC ADR usD 4,251,061.74 2.25
199,300 PETRONET LNG LTD INR 551,591.11 0.29

177,000 JIUMAOJIU INTERNATIONAL HOLDINGS LTD HKD 460,644.16 0.24
36,241 PIDILITE INDUSTRIES LTD INR 1,003,441.28 0.53

14,700 JOYY INC ADR usD 695,457.96 0.37
2,700 SHREE CEMENT LTD INR 899,845.35 0.48

55,200 KUAISHOU TECHNOLOGY - B HKD 504,482.34 0.27
11,300 TATA CONSUMER PRODUCTS LTD INR 106,461.16 0.06

148,000 LEE & MAN PAPER MANUFACTURING LTD HKD 93,716.86 0.05
180,700 TATA STEEL LTD INR 2,693,238.17 1.42

56,000 LI AUTO INC - ADR usD 1,270,322.27 0.67
4,500 TORRENT PHARMACEUTICALS LTD INR 160,321.59 0.08

75,000 LI NING CO LTD HKD 747,185.40 0.39
68,100 UNITED SPIRITS LTD INR 673,558.61 0.36

19,316 MEITUAN - B HKD 526,394.88 0.28
242,600 WIPRO LTD INR 1,787,106.05 0.95

52,100 NETEASE INC ADR usD 3,839,112.99 2.03
68,300 NIO INC ADR usD 2,099,770.48 1.11 23,948,758.95 12.65

9,000 SILERGY CORP TWD 1,140,794.02 0.60 Juzna Kérea

61,300 SUNNY OPTICAL TECHNOLOGY GROUP CO LTD HKD 1,387,368.44 0.73
2,500 CJENM CO LTD KRW 275,013.88 0.15

162,400 TENCENT HOLDINGS LTD HKD 8,280,660.87 437
1,900 CJ LOGISTICS CORP KRW 211,219.38 0.11

69,500 WUXI BIOLOGICS CAYMAN INC HKD 971,575.86 0.51
14,000 COWAY CO LTD KRW 754,780.49 0.40

31,800 XIAOMI CORP - B HKD 75,028.52 0.04
1,162 DLE&C CO LTD KRW 113,135.70 0.06

39,200 XPENG INC - ADR usD 1,202,095.00 0.64
2,200 DOUZONE BIZON CO LTD KRW 153,615.41 0.08

18,500 ZAI LAB LTD ADR usD 1,682,311.58 0.89
12,300 GS HOLDINGS KRW 399,932.67 0.21
41,264,453.03  21.80 18,700 HANKOOK TIRE & TECHNOLOGY CO LTD KRW 587,646.90 0.31
Taiwan 36,200 HMM CO LTD KRW 886,394.80 0.47
7,900 HOTEL SHILLA CO LTD KRW 497,088.49 0.26
126,600 ACCTON TECHNOLOGY CORP TWD 1,028,113.40 0.54 18,900 HYUNDAI ENGINEERING & CONSTRUCTION CO CRW 705.852.00 057

286,000 CATHAY FINANCIAL HOLDING CO LTD TWD 511,323.99 0.27 LTD

160,680 CHINA LIFE INSURANCE CO LTD/TAIWAN TWD 143,883.63 0.08 4,700 HYUNDAI GLOVIS CO LTD KRW 568,592.10 0.30
2,453,000 CTBC FINANCIAL HOLDING CO LTD TWD 1,734,541.13 0.92 64,000 INDUSTRIAL BANK OF KOREA KRW 488,267.71 0.26
14,000 ECLAT TEXTILE CO LTD TWD 262,402.70 0.14 2,119 KOREAZINC CO LTD KRW 774,439.81 0.41
295,100 EVERGREEN MARINE CORP TAIWAN LTD TWD 1,148,130.68 0.61 76,400 MERITZ SECURITIES CO LTD KRW 274,781.37 0.15
63,000 FORMOSA PETROCHEMICAL CORP TWD 192,976.22 0.10 5,100 NAVER CORP KRW 1,437,774.01 0.76
75,650 HIGHWEALTH CONSTRUCTION CORP TWD 105,350.61 0.06 6,300 ORION CORP/REPUBLIC OF KOREA KRW 537,857.39 0.28
119,400 MEDIATEK INC TWD 3,336,602.51 1.76 11,200 POSCO KRW 2,685,472.38 1.42
57,000 MEGA FINANCIAL HOLDING CO LTD TWD 56,409.79 0.03 9,300 SAMSUNG ELECTRO-MECHANICS €O LTD KRW 1,199,416.54 0.63
11,000 NOVATEK MICROELECTRONICS CORP TWD 139,260.55 0.07 156,066 SAMSUNG ELECTRONICS CO LTD KRW 8,402,629.89 4.44
20,400 PHISON ELECTRONICS CORP TWD 237,477.84 0.13 38,832 SAMSUNG ENGINEERING CO LTD KRW 720,890.65 0.38
110,000 REALTEK SEMICONDUCTOR CORP TWD 1,683,014.70 0.89 15,700 SAMSUNG SECURITIES CO LTD KRW 546,416.61 0.29
223,000 TAIWAN MOBILE CO LTD TWD 681,008.80 0.36 9,600 SEEGENE INC KRW 423,397.85 0.22
694,647 TAIWAN SEMICONDUCTOR MANUFACTURING CO - twp 12,440,668.67 6.57 2,000 SK CHEMICALS CO LTD KRW 412,702.47 0.22
L0 4,700 S-1 CORP KRW 285,491.29 0.15

13,500 WAN HAI LINES LTD TWD 84,830.05 0.04
12,370 YUHAN CORP KRW 552,756.10 0.29

20,000 WIWYNN CORP TWD 537,280.17 0.28
297,500 YANG MING MARINE TRANSPORT CORP TWD 1,097,757.58 0.58 23,895,565.89  12.62

25,421,033.02 13.43 Cina

2,212,900 AGRICULTURAL BANK OF CHINA LTD -H HKD 655,387.31 0.35
232,000 ANHUI CONCH CEMENT CO LTD - H HKD 1,076,808.96 0.57

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets High Dividend

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

656,000

7,235,800
1,077,000
612,100
643,000

1,146,180
178,800
7,103,469

339,100
58,500
2,357,000
27,800

251,000
618,000

47,800
12,800
1,024,410
119,412

102,132
176,471
980,194

31,300
150,200
92,400

1,059,900
155,500
222,200

15,800
22,494
12,000
21,900

54,900
17,338
7,700
44,811
41,100
137,000
37,700
99,000
108,300

253,900
404,500
51,000
322,600
16,800
22,800
507,500

Nézov

CHINA COMMUNICATIONS SERVICES CORP LTD -
H

CHINA CONSTRUCTION BANK CORP - H

CHINA MOLYBDENUM CO LTD - H

CHINA VANKE COLTD - H

CHONGQING RURAL COMMERCIAL BANK CO LTD
-H

COSCO SHIPPING HOLDINGS CO LTD - H

FUYAO GLASS INDUSTRY GROUP CO LTD
INDUSTRIAL & COMMERCIAL BANK OF CHINA LTD
-H

JIANGXI COPPER CO LTD - H

NEW CHINA LIFE INSURANCE CO LTD - H
PEOPLE'S INSURANCE CO GROUP - H

PING AN INSURANCE GROUP CO OF CHINA LTD -
H

SHANDONG GOLD MINING COLTD -H
WEICHAI POWER CO LTD - H

Rusko

LUKOIL PJSC

MOBILE TELESYSTEMS PJSC ADR
SBERBANK OF RUSSIA PJSC
TATNEFT PJSC

Brazilia

BANCO SANTANDER BRASIL SA
BB SEGURIDADE PARTICIPACOES SA
B3 SA - BRASIL BOLSA BALCAO
CCRSA

EQUATORIAL ENERGIA SA
HYPERA SA

ITAUSA SA

MAGAZINE LUIZA SA

NATURA &CO HOLDING SA
PORTO SEGURO SA

SUL AMERICA SA

TOTVS SA

WEG SA

Juzna Afrika

BID CORP LTD

BIDVEST GROUP LTD/THE

CAPITEC BANK HOLDINGS LTD

CLICKS GROUP LTD

IMPALA PLATINUM HOLDINGS LTD

RAND MERCHANT INVESTMENT HOLDINGS LTD
TIGER BRANDS LTD

VODACOM GROUP LTD

WOOLWORTHS HOLDINGS LTD/SOUTH AFRICA

Malajzia

DIGI.COM BHD

HARTALEGA HOLDINGS BHD

HONG LEONG BANK BHD

KOSSAN RUBBER INDUSTRIES

NESTLE MALAYSIA BHD

PETRONAS DAGANGAN BHD

PRESS METAL ALUMINIUM HOLDINGS

Mena

HKD

HKD
HKD
HKD
HKD

HKD
HKD
HKD

HKD
HKD
HKD
HKD

HKD
HKD

RUB
usb
RUB
RUB

BRL
BRL

BRL
BRL
BRL
BRL

BRL
BRL
BRL
BRL

ZAR
ZAR

ZAR

MYR
MYR
MYR
MYR

MYR

Trhova hodnota
v EUR

313,176.33

4,461,923.41
577,243.25
1,440,798.90
201,804.41

1,512,371.73
822,969.81
3,399,067.67

526,883.36
148,691.14
630,342.22
163,593.41

382,229.61
1,105,015.51

17,418,307.03

3,928,075.67
106,468.79
4,138,727.09
747,862.88

8,921,134.43

572,035.99
557,497.21
1,977,460.98
57,990.47
602,940.35
470,266.78
1,869,719.84
353,106.73
1,603,428.27
123,747.85
90,759.60
68,598.54
137,434.14

8,484,986.75

1,015,765.04
194,893.86
803,323.35
713,680.13
404,649.79
295,427.90
404,904.55
817,826.92
366,830.12

5,017,301.66

232,173.17
511,190.73
198,071.21
153,131.90
459,490.67

89,580.21
598,600.81

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.17

2.35
0.30
0.76
0.11

0.80
0.43
1.80

0.28
0.08
0.33
0.09

0.20
0.58

9.20

2.08
0.06
2.18
0.39

4.71

0.30
0.29
1.04
0.03
0.32
0.25
0.98
0.19
0.85
0.07
0.05
0.04
0.07

4.48

0.54
0.10
0.42
0.38
0.21
0.17
0.21
0.43
0.19

2.65

0.12
0.27
0.10
0.08
0.24
0.05
0.32

Mnoizstvo/
Nominalna
hodnota

1,482,600
249,200
406,784

1,296,500

70,400

1,309,000
760,200
619,800

5,318,000

8,745,200

1,923,600

607,600

899,400
456,322
884,500

38,500

45,000
224,000

447,500

235,000
1,846,000
118,500

174,700
341,400
122,805

61,800
209,500

1,012,600

846,000
672,000

2,068,300
113,200

79,700
2,045,000
197,200

Nézov

PUBLIC BANK BHD
SIME DARBY BHD
SUPERMAX CORP BHD
TOP GLOVE CORP BHD

Spojené Staty americké

YUM CHINA HOLDINGS INC

Indonézia

ACE HARDWARE INDONESIA TBK PT
ASTRA INTERNATIONAL TBK PT
INDOFOOD CBP SUKSES MAKMUR TBK PT
KALBE FARMA TBK PT

TELKOM INDONESIA PERSERO TBK PT
UNILEVER INDONESIA TBK PT

Spojené arabské emiraty

ABU DHABI NATIONAL OIL CO FOR DISTRIBUTION
PJSC
ALDAR PROPERTIES PJSC

DUBAI ISLAMIC BANK PJSC

EMAAR PROPERTIES PJSC
EMIRATES TELECOMMUNICATIONS GROUP CO
PJSC

Hongkong

BYD ELECTRONIC INTERNATIONAL CO LTD
CHINA MERCHANTS HOLDINGS INTERNATIONAL
COLTD

CHINA RESOURCES PHARMACEUTICAL GROUP
LTD

CITICLTD

LENOVO GROUP LTD
SINOTRUK HONG KONG LTD

Katar

BARWA REAL ESTATE CO
MASRAF AL RAYAN QSC
QATAR FUEL QSC

QATAR ISLAMIC BANK SAQ
QATAR NATIONAL BANK QPSC

Bermudy

ALIBABA HEALTH INFORMATION TECHNOLOGY
LTD
BRILLIANCE CHINA AUTOMOTIVE HOLDINGS LTD

HENGTEN NETWORKS GROUP LTD

Mexiko

AMERICA MOVIL SAB DE CV
WAL-MART DE MEXICO SAB DE CV

Thajsko

CARABAO GROUP PCL
LAND & HOUSES PCL
MUANGTHAI CAPITAL PCL

Mena

MYR
MYR
MYR
MYR

usb

IDR
IDR
IDR
IDR
IDR
IDR

AED

AED
AED
AED
AED

HKD
HKD

HKD

HKD
HKD
HKD

HKD

HKD
HKD

MXN

THB

THB

Trhova hodnota
v EUR

1,239,960.38
116,242.04
199,779.60
767,280.81
4,565,501.53

3,529,871.00
3,529,871.00

99,923.66
251,313.33
311,073.50
457,098.02

1,939,639.77
456,706.12
3,515,754.40

593,755.61

862,004.79
530,607.32
847,724.30
217,235.28

3,051,327.30

136,507.42
330,716.49

189,405.76

215,549.66
1,707,491.55
151,906.98
2,731,577.86

130,329.35
362,375.80
522,099.28
267,279.68
950,752.36

2,232,836.47

1,253,306.65

682,487.36
171,546.80
2,107,340.81

1,587,054.34
332,562.95
1,919,617.29

243,172.16
413,365.99
292,063.40

0.65
0.06
0.11
0.41

241

1.86
1.86

0.05
0.13
0.16
0.25
1.03
0.24

1.86

0.46
0.28
0.45
0.11

161

0.07
0.17

0.10

0.11
0.91
0.08

1.44

0.07
0.20
0.28
0.14
0.50

119

0.66

0.36
0.09

111

0.83
0.18

1.01

0.13
0.23
0.15
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Emerging Markets High Dividend

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie) Finanéné derivaty k 30/09/2021
MnoiZstvo/ Nazov Mena Trhova hodnota % Obdrzat Zaplatit Datum Zavazky  Nerealizovany
Nominalna v EUR col splatnosti v EUR zisk alebo
hodnota (strata)
v EUR
411,200 PTT OIL & RETAIL BUSINESS PCL THB 287,514.73 0.15
330,100 PTT PCL THB 327,328.95 0.17 Menové forwardy
243,100 SRI TRANG GLOVES THAILAND PCL THB 193,156.48 0.10
332,587,832.27 (CzZK 13,086,132.21 EUR 19/10/2021 13,086,132.21 26,413.64
1,756,601.71  0.93
246,448.94 EUR 1,120,485.76 PLN 19/10/2021 246,448.94 3,073.69
Luxembursko
10,963.88 EUR 278,623.00 CZK 19/10/2021 10,963.88 (21.06)
7,100 GLOBANT SA usb 1,721,533.28 0.92
81,913,684.14 PLN 18,160,098.99 EUR 19/10/2021 18,160,098.99 (368,027.25)
1,721,533.28  0.92
. 31,503,644.02 (338,560.98)
Chile
14,264,100 BANCO SANTANDER CHILE cp 615,691.96 0.33 Financné derivaty spolu (338,560.98)
109,500 EMPRESAS CMPC SA cp 177,750.06 0.09
48,700 EMPRESAS COPEC SA cp 348,190.02 018 | Suhrn Cistych aktiv 30/09/2021
8,500 SOCIEDAD QUIMICA Y MINERA DE CHILESA-B  CLP 395,155.95 0.21 o
b
1,536,787.99  0.81 ol
Madarsko Celkové portfélio cennych papierov 187,920,885.90 99.27
20,080 OTP BANK NYRT HUF 1,017,373.99 0.54 Finanéné derivéty spolu (338,560.98) (0.18)
20,500 RICHTER GEDEON NYRT HUF 484,229.50 0.25
1,501,603.49 079 | Hotovostv banke 1,058,025.48 0.56
Turecko Ostatné aktiva a pasiva 659,877.60 0.35
160,300 ASELSAN ELEKTRONIK SANAYI VE TICARET AS TRY 235,707.77 0.12 Celkové ¢isté aktiva 189,300,228.00 100.00
69,400 BIM BIRLESIK MAGAZALAR AS TRY 430,699.95 0.23
19,500 FORD OTOMOTIV SANAYI AS TRY 316,464.91 0.17
34,700 TURKIYE PETROL RAFINERILERI AS TRY 386,214.51 0.20
1,369,087.14  0.72
Egypt
422,154 COMMERCIAL INTERNATIONAL BANK EGYPT SAE ~ EGP 988,494.85 0.52
988,494.85 0.52
Grécko
28,000 OPAP SA EUR 374,640.00 0.20

374,640.00 0.20
Ceska republika

100,000 MONETA MONEY BANK AS czx 348,222.49 0.19
348,222.49  0.19

Filipiny
85,510 JOLLIBEE FOODS CORP PHP 295,635.04 0.16
295,635.04 0.16

187,917,973.41 99.27

Dlhopisy a ostatné dlZobné nastroje

India
861,300 BRITANNIA INDUSTRIES LTD 5.500% 03/06/2024 INR 2,912.49 0.00
2,912.49  0.00
2,912.49  0.00
Celkové portfélio cennych papierov 187,920,885.90 99.27

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Energy

(Vyjadrené v USD)

Statistika . »
Pocet akcii
Cisté aktiva 30/09/2021 USD 138,971,377.51 Capitalisation | (USD) ggfgggg;; 18':;2
30/09/2020 USD 97,344,259.64 20/09/2019 o on
30/09/2019 USD 89,201,433.96 g
_ . . Capitalisation P (EUR) 30/09/2021 19,694
*%
Cista hodnota aktiv na akciu 30/09/2020 22945
Capitalisation | (USD) 30/09/2021 USD 1,082.07 30/09/2019 7,345
:gﬁggggig E:g ) ig;'zg Capitalisation P (USD) 30/09/2021 13,946
T 30/09/2020 17,479
Capitalisation P (EUR) 30/09/2021 EUR 172.30 30/09/2019 17,225
:g?ggggig E3§ ;ggig Capitalisation R (EUR) 30/09/2021 558
: 30/09/2020 856
Capitalisation P (USD) 30/09/2021 USD 922.34 30/09/2019 2%
:gﬁggggig 3:3 ) ggg‘?g Capitalisation R (USD) 30/09/2021 2,522
033 30/09/2020 2,787
Capitalisation R (EUR) 30/09/2021 EUR 204.11 30/09/2019 3312
zg;ggggig E3§ gg‘ﬁ Capitalisation X (EUR) 30/09/2021 13,025
’ 30/09/2020 14,921
Capitalisation R (USD) 30/09/2021 USD 189.61 30/09/2019 5,268
23;23;;8?3 3:3 ;é;;; Capitalisation X (HUF) 30/09/2021 8,727
: 30/09/2020 6,011
Capitalisation X (EUR) 30/09/2021 EUR 595.85 30/09/2019 2,948
:gfggggig 232 giz'g Capitalisation X (USD) 30/09/2021 66,419
: 30/09/2020 86,603
Capitalisation X (HUF) 30/09/2021 HUF 46,840.80 30/09/2019 32,799
:g;ggﬁgig :3:2 ;2'2233; Capitalisation X Hedged (i) (CZK) 30/09/2021 52,328
239 30/09/2020 62,185
Capitalisation X (USD) 30/09/2021 USD 832.89 30/09/2019 16,275
zgﬁggggig 3:3 :fé“z‘? Capitalisation Y (USD) 30/09/2021 178,270
: 30/09/2020 123,918
Capitalisation X Hedged (i) (CZK) 30/09/2021 CZK 4,257.44 30/09/2019 64,512
:gjggggig gi g’ggi'sf Distribution P (USD) 30/09/2021 1,902
/094 30/09/2020 2,533
Capitalisation Y (USD) 30/09/2021 USD 154.76 30/09/2019 1,944
:gfggggig 3:3 13;'2; Distribution R (USD) 30/09/2021 1,681
: 30/09/2020 2,015
Distribution P (USD) 30/09/2021 USD 3,409.84 30/09/2019 2,601
30/09/2020 USD 2,181.62
30/09/2019 USD 3,990.10 | Dividenda
Distribution R (USD) 30/09/2021 USD 174.81 Distribution P (USD) 14/12/2020 USD 73.95
30/09/2020 USD 111.96
30/09/2019 USD 20484 | Distribution R (USD) 14/12/2020 USD 5.00

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Energy

(Vyjadrené v USD)
Statistika (pokracovanie)

Priebeiny poplatok v %*

Capitalisation | (USD) 30/09/2021 0.81%
Capitalisation P (EUR) 30/09/2021 1.80%
Capitalisation P (USD) 30/09/2021 1.80%
Capitalisation R (EUR) 30/09/2021 1.05%
Capitalisation R (USD) 30/09/2021 1.05%
Capitalisation X (EUR) 30/09/2021 2.30%
Capitalisation X (HUF) 30/09/2021 2.30%
Capitalisation X (USD) 30/09/2021 2.30%
Capitalisation X Hedged (i) (CZK) 30/09/2021 2.32%
Capitalisation Y (USD) 30/09/2021 3.30%
Distribution P (USD) 30/09/2021 1.80%
Distribution R (USD) 30/09/2021 1.05%
Obratovost portfdlia v %* 30/09/2021 (23.03%)

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Energy

(Vyjadrené v USD)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 138,312,281.19

Akcie 138,312,281.19
Hotovost v banke 2,215,427.73
Ostatné aktiva 4 8,671,986.48
Celkové aktiva 149,199,695.40
Beiné pasiva 4 (10,023,393.58)
Financné derivaty spolu 2 (204,924.31)

Menové forwardy (204,924.31)
Celkové pasiva (10,228,317.89)
Cisté aktiva na konci roka 138,971,377.51

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 5,036,735.95
Dividendy 4,883,104.13
Ostatné prijmy 10 153,631.82
Celkové vydavky (2,801,611.75)
Spravcovsky poplatok 5 (2,240,843.49)
Pevny servisny poplatok 6 (498,301.42)
Poplatky za dodatoéné funkcionality triedy akcii 7 (2,086.49)
Dan z upisovania 9 (59,843.74)
Bankové uroky (536.61)
Cisty prijem z investicii 2,235,124.20
Realizované zisky z investi¢éného portfélia 2 17,608,779.25
Realizované straty z investi¢ného portfdlia 2 (7,975,106.96)
Realizované zisky z finanénych derivatov 129,369.63
Realizované zisky z prevodu mien 821,826.19
Realizované straty z prevodu mien (765,122.71)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 45,601,836.22
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 227,032.44
finanénych derivatov
Vysledok operacii 57,883,738.26
Upisy 148,827,636.29
Spatné odkupy (164,893,132.05)
Distribucia (191,124.63)
Cisté aktiva na zaciatku roka 97,344,259.64
Cisté aktiva na konci roka 138,971,377.51

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Energy
(Vyjadrené v USD)

Portfélio cennych papierov k 30/09/2021

MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna v UsD col Nominalna v UsD col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 17,700 IWATANI CORP IPY 1,039,146.83 075
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 2,823,150.94  2.03
inom regulovanom trhu Finsko
45,400 NESTE OYJ EUR 2,576,621.64 1.85
Akcie 2,576,621.64  1.85
Spojené Staty americké -
poj \ Australia

100,400 BAKER HUGHES CO - A usb 2,482,892.00 1.79
48,500 AMPOL LTD AUD 976,284.49 0.70

84,700 CHENIERE ENERGY INC usb 8,272,649.00 5.95
45,600 WOODSIDE PETROLEUM LTD AUD 784,245.43 0.56
127,667 CHEVRON CORP usb 12,951,817.15 9.32 92,300 WORLEY LTD AUD 658,761.48 0.8
100,256 CONOCOPHILLIPS usb 6,794,349.12 4.89 2.419,291.40 1.74

30,300 DEVON ENERGY CORP usb 1,075,953.00 0.77 it *

84,413 EOG RESOURCES INC usb 6,775,831.51 4.88 Portugalsko
168, EXXON MOBIL D ,929,227. 1

68,807 EXXON MOBIL CORP us 9,929,227.74 714 148,107 GALP ENERGIA SGPS SA - B EUR 1,682,156.33 121

91,500 HALLIBURTON CO usb 1,978,230.00 1.42 168215633 121

27,000 HESS CORP usD 2,108,970.00 1.52 PEm ST :

11,400 HOLLYFRONTIER CORP usb 377,682.00 0.27 Svédsko

56,700 MARATHON PETROLEUM CORP usb 3,504,627.00 2.52

32,800 LUNDIN ENERGY AB SEK 1,225,236.18 0.88
128,200 OCCIDENTAL PETROLEUM CORP usb 3,792,156.00 2.73 122523618  0.88

61,600 ONEOK INC usb 3,572,184.00 2.57 PeETET .

62,119 PHILLIPS 66 usb 4,350,193.57 3.13 Nova Guinea

22,435 PIONEER NATURAL RESOURCES CO usb 3,735,651.85 2.69

300,700 OIL SEARCH LTD AUD 950,715.96 0.68

21,900 TARGA RESOURCES CORP usD 1,077,699.00 0.78 95071596  0.68

26,971 VALERO ENERGY CORP usb 1,903,343.47 1.37 e .
134,680 WILLIAMS COS INC usb 3,493,599.20 251 Nérsko

78,177,055.61  56.25 27,400 EQUINOR ASA NOK 698,869.89 0.50
Spojené kralovstvo 698,869.89  0.50
1,520,878 BP PLC GBP 6,978,449.68 5.03 Nemecko
4 ROYAL DUTCH SHELL PLC - A BP 1,237,444. .

35453 RO UTCH S ¢ e 3 3 0-89 9,700 VERBIO VEREINIGTE BIOENERGIE AG EUR 639,659.26 0.46
267,537 ROYAL DUTCH SHELL PLC - A EUR 6,025,124.80 434 639.659.26 0.6
116,821 ROYAL DUTCH SHELL PLC - B SHS EUR 2,591,358.78 1.86 ’ : ‘

16,832,377.59 12.12 Luxembursko
Francuzsko 49,700 TENARIS SA EUR 523,697.51 0.38
6,200 GAZTRANSPORT ET TECHNIGAZ SA EUR 465,260.47 0.33 523,697.51 0.38
139,179 TOTALENERGIES SE EUR 6,667,397.48 4.80 138312 281.19 99.53
,312,281. E
7,132,657.95 5.13
Taliansko Celkové portfélio cennych papierov 138,312,281.19 99.53

510,900 ENISPA EUR 6,836,473.72 4.92

6,836473.72 492 | Financné derivaty k 30/09/2021

Spanielsko
442,082 REPSOL SA EUR 5,788,540.76 417 Obdrzat Zaplatit Datum Zavizky  Nerealizovany
5,788,540.76 417 splatnosti v USD zisk alebo
(strata)
Kanada v USD
48,600 GIBSON ENERGY INC CAD 892,320.32 0.64
163,200 PARKLAND CORP/CANADA CAD 4,584,826.93 3.30 Menové forwardy
8,400 PEMBINA PIPELINE CORP CAD 266,219.36 0.19
5,743,366.61 4.13 84,958.62 USD 1,833,827.88 CZK 19/10/2021 84,958.62 1,141.60
217,342,421.93  CZK 10,139,928.89 USD 19/10/2021 10,139,928.89 (206,065.91)
Curacao
143,806 SCHLUMBERGER NV usD 4,262,409.84 3.08 10,224,887.51 (204,924.31)
4,262,409.84  3.08 Financné derivaty spolu (204,924.31)
Japonsko
21,500 IDEMITSU KOSAN CO LTD PY 565,990.95 0.41
155,600 INPEX CORP PY 1,218,013.16 0.87

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Energy

(Vyjadrené v USD)

Suhrn éistych aktiv 30/09/2021
%
col
Celkové portfélio cennych papierov 138,312,281.19 99.53
Financné derivaty spolu (204,924.31) (0.15)
Hotovost v banke 2,215,427.73 1.59
Ostatné aktiva a pasiva (1,351,407.10) (0.97)
Celkové cisté aktiva 138,971,377.51 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Covered Bond

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 19,230,415.10
30/09/2020 EUR 25,469,910.57
30/09/2019 EUR 36,522,556.86
Cista hodnota aktiv na akciu**
Capitalisation | (EUR) 30/09/2021 EUR 6,313.62
30/09/2020 EUR 6,409.46
30/09/2019 EUR 6,402.32
Capitalisation Z (EUR) 30/09/2021 EUR 6,480.10
30/09/2020 EUR 6,557.23
30/09/2019 EUR 6,530.96
Capitalisation Zz (EUR) 30/09/2021 EUR 259,597.74
30/09/2020 EUR 262,591.57
30/09/2019 EUR 261,375.56
Distribution N (EUR) 30/09/2021 EUR 277.96
30/09/2020 EUR 282.40
30/09/2019 EUR 282.33
Pocet akcii
Capitalisation | (EUR) 30/09/2021 74
30/09/2020 101
30/09/2019 1,626
Capitalisation Z (EUR) 30/09/2021 0.31
30/09/2020 6
30/09/2019 6
Capitalisation Zz (EUR) 30/09/2021 70
30/09/2020 92
30/09/2019 97
Distribution N (EUR) 30/09/2021 1,698
30/09/2020 1,796
30/09/2019 2,135
Priebeiny poplatok v %*
Capitalisation | (EUR) 30/09/2021 0.37%
Capitalisation Z (EUR) 30/09/2021 0.07%
Capitalisation Zz (EUR) 30/09/2021 0.01%
Distribution N (EUR) 30/09/2021 0.45%
Obratovost portfélia v %* 30/09/2021 42.20%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Covered Bond

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 18,860,266.87

Podniky kolektivneho investovania 14,401.81

Dlhopisy a ostatné dlZzobné nastroje 18,845,865.06
Finanéné derivaty spolu 2 15,089.97

Futurity 15,089.97
Hotovost v banke 157,299.72
Marzové vklady 4,375.50
Ostatné aktiva 4 391,309.14
Celkové aktiva 19,428,341.20
Beiné pasiva 4 (197,926.10)
Celkové pasiva (197,926.10)
Cisté aktiva na konci roka 19,230,415.10

Vykaz operacii a zmien v ¢istych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 176,787.98
Uroky z dlhopisov a ostatnych dlzobnych néstrojov 174,307.73
Uroky zo swapov 2,480.25

Celkové vydavky (8,378.44)
Spravcovsky poplatok 5 (2,740.22)
Pevny servisny poplatok 6 (1,506.75)
Dan z upisovania 9 (2,437.18)
Bankové uroky (1,694.29)

Cisty prijem z investicii 168,409.54
Realizované zisky z investi¢éného portfdlia 2 236,782.74
Realizované straty z investi¢ného portfélia 2 (12,770.10)
Realizované zisky z finanénych derivatov 94,237.28
Realizované straty z finanénych derivatov (37,775.86)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (690,439.24)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (30,354.85)
finanénych derivatov

Vysledok operacii (271,910.49)

Upisy 176,636.21

Spitné odkupy (6,144,221.19)

Cisté aktiva na zaciatku roka 25,469,910.57

Cisté aktiva na konci roka 19,230,415.10

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Nézov

Mena

NN (L) Euro Covered Bond

(Vyjadrené v EUR)

Trhova hodnota
v EUR

%
col

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

inom regulovanom trhu

Dlhopisy a ostatné dlZzobné nastroje

100,000
200,000

400,000
200,000

100,000
100,000
100,000
100,000
200,000
200,000

300,000
200,000
100,000
250,000
200,000
100,000
200,000
600,000
200,000
100,000
300,000
200,000

200,000

100,000
400,000

100,000
100,000
100,000

200,000
200,000

200,000

200,000
200,000

200,000

100,000
150,000
200,000

Francuzsko

AXA BANK EUROPE SCF 0.010% 22/01/2027
EMTN

AXA BANK EUROPE SCF 0.750% 06/03/2029
EMTN

AXA HOME LOAN SFH SA 0.050% 05/07/2027
BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.750% 08/06/2026 EMTN

BPCE SA 0.250% 14/01/2031

BPCE SFH SA 0.010% 27/05/2030 EMTN

BPCE SFH SA 0.125% 03/12/2030

BPCE SFH SA 0.625% 22/09/2027

BPCE SFH SA 0.625% 29/05/2031
CAISSE DE REFINANCEMENT DE L'HABITAT SA

0.010% 08/10/2029

CAISSE DE REFINANCEMENT DE L'HABITAT SA
0.125% 30/04/2027 EMTN

CAISSE FRANCAISE DE FINANCEMENT LOCAL

1.250% 11/05/2032 EMTN

CAISSE FRANCAISE DE FINANCEMENT LOCAL
1.500% 28/06/2038

CAISSE FRANCAISE DE FINANCEMENT LOCAL
5.375% 08/07/2024 EMTN

CIE DE FINANCEMENT FONCIER SA 2.000%
07/05/2024 EMTN

CIE DE FINANCEMENT FONCIER SA 3.875%
25/04/2055 EMTN

CREDIT AGRICOLE HOME LOAN SFH SA 0.375%

24/03/2023 EMTN
CREDIT AGRICOLE HOME LOAN SFH SA 0.750%
05/05/2027 EMTN
CREDIT AGRICOLE HOME LOAN SFH SA 1.375%

03/02/2032 EMTN

CREDIT MUTUEL - HOME LOAN SFH SA 1.000%
30/01/2029 EMTN

CREDIT MUTUEL - HOME LOAN SFH SA 2.500%
11/09/2023 EMTN

LA BANQUE POSTALE HOME LOAN SFH SA 0.625%
23/06/2027 EMTN

SOCIETE GENERALE SFH SA 0.500% 30/01/2025

Spanielsko

AYT CEDULAS CAJAS GLOBAL FTA 3.750%
14/12/2022

AYT CEDULAS CAJAS GLOBAL FTA 4.250%
25/10/2023

CAIXABANK SA 10/07/2026 FRN EMTN
CAIXABANK SA 4.125% 24/03/2036
DEUTSCHE BANK SA ESPANOLA 1.125%
20/01/2023 EMTN

PITCH1 5.125% 20/07/2022

PROGRAMA CEDULAS TDA FONDO DE

TITULIZACION DE ACTIVOS 4.250% 10/04/2031
PROGRAMA CEDULAS TDA FONDO DE

TITULIZACION DE ACTIVOS 4.250% 28/03/2027

Kanada

BANK OF NOVA SCOTIA/THE 0.010% 18/03/2025
BANK OF NOVA SCOTIA/THE 0.375% 10/03/2023

EMTN

CANADIAN IMPERIAL BANK OF COMMERCE
0.040% 09/07/2027 EMTN

HSBC BANK CANADA 0.010% 14/09/2026
NATIONAL BANK OF CANADA 0.010% 25/03/2028
ROYAL BANK OF CANADA 0.010% 21/01/2027
EMTN

EUR

EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR
EUR
EUR

EUR
EUR

EUR

EUR
EUR

EUR

EUR
EUR
EUR

100,824.51
211,032.63

403,918.52
206,293.40

96,987.07
99,392.02
100,030.63
104,463.18
208,830.84
199,571.67

304,713.54
221,661.04
116,764.88
289,942.80
212,503.64
185,606.94
202,540.26
630,395.45
224,033.05
107,427.81
317,279.25
208,861.61

205,598.66
4,958,673.40

104,943.04
437,804.56

102,307.38
151,678.57
101,920.73

208,762.48
275,871.49

247,185.01

1,630,473.26

202,104.74
202,418.62

201,516.75

100,763.75
150,372.46
201,371.29

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

0.52

2.10
1.07

0.50
0.52
0.52
0.54
1.09
1.04

1.58

1.15

1.51
111
0.97

1.05

116
0.56
1.65
1.09

1.07
25.79

0.55
2.27

0.53
0.79
0.53

1.09
1.43

8.48

1.05
1.05

1.05

0.52
0.78
1.05

Mnoizstvo/
Nominalna
hodnota

300,000

200,000

100,000
233,000
380,000
150,000

200,000

100,000
300,000

100,000
200,000
100,000
100,000
100,000

200,000
200,000

200,000
200,000

300,000

100,000
300,000

200,000
100,000

200,000

300,000
218,000
100,000

540,000

400,000
200,000

315,000

333,000
150,000
100,000

200,000

Nézov

ROYAL BANK OF CANADA 0.050% 19/06/2026
EMTN
TORONTO-DOMINION BANK/THE ZCP 09/02/2024

Noérsko

DNB BOLIGKREDITT AS 0.010% 08/10/2027
DNB BOLIGKREDITT AS 0.010% 21/01/2031

DNB BOLIGKREDITT AS 0.250% 18/04/2023 EMTN
SPAREBANK 1 BOLIGKREDITT AS 0.010%
22/09/2027

SPAREBANK 1 BOLIGKREDITT AS 0.125%
05/11/2029 EMTN

SR-BOLIGKREDITT AS 0.010% 10/03/2031 EMTN

SR-BOLIGKREDITT AS 0.750% 17/10/2025 EMTN

Holandsko

ABN AMRO BANK NV 0.400% 17/09/2041 EMTN
ABN AMRO BANK NV 1.375% 12/01/2037
ACHMEA BANK NV 0.010% 16/06/2025

AEGON BANK NV 0.010% 16/11/2025 EMTN
COOPERATIEVE RABOBANK UA 0.010%

27/11/2040 EMTN
COOPERATIEVE RABOBANK UA 0.875%

01/02/2029
COOPERATIEVE RABOBANK UA 1.250%

31/05/2032 EMTN
DE VOLKSBANK NV 0.500% 30/01/2026 EMTN

NIBC BANK NV 0.250% 09/09/2026 EMTN

Rakusko

BAWAG PSK BANK FUER ARBEIT UND
WIRTSCHAFT UND OESTERREICHISCHE
POSTSPARKASSE AG 0.010% 21/01/2028 EMTN
ERSTE GROUP BANK AG 0.100% 15/01/2030
EMTN

ERSTE GROUP BANK AG 0.250% 26/06/2024
EMTN

ERSTE GROUP BANK AG 16/11/2028 FRN EMTN
UNICREDIT BANK AUSTRIA AG 0.625%

20/03/2029 EMTN
UNICREDIT BANK AUSTRIA AG 2.375%

22/01/2024 EMTN

Nemecko

COMMERZBANK AG 0.500% 09/06/2026 EMTN

DZ HYP AG 0.010% 12/11/2027 EMTN
SANTANDER CONSUMER BANK AG 0.050%
14/02/2030

UNICREDIT BANK AG 0.625% 20/11/2025 EMTN

Spojené kralovstvo

LLOYDS BANK PLC 4.875% 13/01/2023 EMTN
NATIONWIDE BUILDING SOCIETY 0.750%
26/10/2022 EMTN

SANTANDER UK PLC 0.100% 12/05/2024 EMTN

Australia

COMMONWEALTH BANK OF AUSTRALIA 0.875%
19/02/2029 EMTN

NATIONAL AUSTRALIA BANK LTD 0.010%
06/01/2029

WESTPAC BANKING CORP 0.010% 22/09/2028
EMTN

WESTPAC BANKING CORP 0.500% 17/05/2024
GMTN

Mena

EUR

EUR

EUR
EUR
EUR
EUR

EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR

EUR

EUR
EUR

EUR
EUR

EUR
EUR
EUR

EUR

EUR
EUR

EUR

EUR
EUR
EUR

EUR

Trhova hodnota
v EUR

303,151.16

201,805.50
1,563,504.27

100,676.58
230,197.06
384,214.75
151,020.92

200,833.50

98,470.61
312,209.62
1,477,623.04

97,130.98
227,658.08
100,963.44
100,894.01

90,467.58

213,110.59
221,631.16

206,490.97
198,982.72
1,457,329.53

301,880.48

100,312.82
305,216.42

197,197.64
104,674.30

212,889.82

1,222,171.48

310,451.19
219,901.69
99,937.63

560,355.45
1,190,645.96

427,261.25
202,656.12

318,610.35
948,527.72

352,749.99
149,451.67
99,753.61

204,437.47

NN (L)

1.58

1.05
8.13

0.52
1.20
2.00
0.79

1.04

0.51
1.62
7.68

0.51
1.18
0.53
0.52
0.47

1.15

1.07
1.03
7.58

1.58

0.52
1.59

1.03
0.54

6.37

1.61
114
0.52

2.92
6.19

222
1.05

1.66
4.93

1.83
0.78
0.52

1.06
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Covered Bond
(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nomindlna vEUR col Nomindlna v EUR col
hodnota hodnota
100,000 WESTPAC BANKING CORP 1.375% 17/05/2032 EUR 111,391.79 0.58 $védsko
GMTN
917,784.53  4.77 100,000 STADSHYPOTEK AB 0.010% 30/09/2030 EMTN EUR 98,866.43 0.51

Juzna Kérea 98,866.43  0.51

200,000 HANA BANK 0.010% 26/01/2026 EUR 201,008.60 1.05 18,845,865.06 98.00
118,000 KOOKMIN BANK 0.052% 15/07/2025 EUR 118,946.54 0.62
200,000 KOREA HOUSING FINANCE CORP 0.010% EUR 201,158.98 1.05 Podniky kolektivneho investovania
07/07/2025
200,000 KOREA HOUSING FINANCE CORP 0.100% EUR 201,872.97 1.04
18/06/2024 otvorené podielové fondy
722,987.09 3.76
Luxembursko
Taliansko
15 NN (L) LIQUID EUR - Z CAP EUR EUR 14,401.81 0.08
100,000 BANCO BPM SPA 0.625% 08/06/2023 EMTN EUR 101,650.19 0.53 14,401.81  0.08
200,000 CREDIT AGRICOLE ITALIA SPA 0.250% 30/09/2024 gy 203,349.26 1.06 ’
EMTN
100,000 INTESA SANPAOLO SPA 2.125% 26/05/2025 EUR 107,222.17 056 14,401.81  0.08
EMTN
100,000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO  guR 104,300.42 054 . — . -
SPA 1.125% 12/08/2024 EMTN Celkové portfdlio cennych papierov 18,860,266.87 98.08
100,000 UNICREDIT SPA 0.325% 19/01/2026 EMTN EUR 100,013.26 0.52
616,535.30 3.21
Novy Zéland Finanéné derivaty k 30/09/2021
100,000 ANZ NEW ZEALAND INT'L LTD/LONDON 0.200%  EyR 99,516.42 0.52
23/09/2027 EMTN
100,000 ASB FINANCE LTD/LONDON 0.250% 21/05/2031  gyR 99,796.63 0.52 Mnojstvo Nazov Mena Zavazky Nerealizovany
200,000 BNZ INTERNATIONAL FUNDING LTD/LONDON EUR 20449846 1.06 VEUR Zisk alebo
0.500% 03/07/2024 (strata)
100,000 WESTPAC SECURITIES NZ LTD/LONDON 0.010%  gyR 99,680.18 0.52 v EUR
08/06/2028 EMTN
503,491.69  2.62 Futuritné kontrakty na trokové sadzby
Belgicko
200,000 ARGENTA SPAARBANK NV 0.010% 11/02/2031 EUR 197,869.47 102 (1) EURO-BOBL FUTURE 08/12/2021 EUR 134,930.00 40.00
EMTN (3) EURO-BUND FUTURE 08/12/2021 EUR 509,460.00 8,339.97
200,000 ING BELGIUM SA 0.010% 20/02/2030 EUR 199,111.56 1.04 (1) EURO-BUXL 30Y BOND 08/12/2021  EUR 203,340.00 7,020.00
396,981.03 2.06 6 EURO-SCHATZ FUTURE 08/12/2021 EUR 673,230.00 (310.00)
Japonsko
1,520,960.00 15,089.97
191,000 SUMITOMO MITSUI BANKING CORP 0.010% EUR 191,890.91 1.00
10/09/2025 EMTN N ., .
200,000 SUMITOMO MITSUI TRUST BANK LTD 0.010% EUR 198,748.55 1.03 Financné derivaty spolu 15,089.97
15/10/2027 EMTN
390,639.46  2.03 ) o i
. Suhrn &istych aktiv 30/09/2021
Singapur
%
150,000 UNITED OVERSEAS BANK LTD 0.010% 01/12/2027 EUR 150,340.06 0.78 COT
100,000 UNITED OVERSEAS BANK LTD 0.100% 25/05/2029 EUR 100,034.52 0.52
GMTN Celkové portfélio cennych papierov 18,860,266.87 98.08
250,374.58  1.30 —
L . Financné derivéty spolu 15,089.97 0.08
Spojené Staty americké .
Hotovost v banke 157,299.72 0.82
200,000 GOLDMAN SACHS GROUP INC/THE 30/04/2024  gyg 200,416.20 1.04
FRN EMTN Ostatné aktiva a pasiva 197,758.54 1.02
200,416.20  1.04 —
Celkové cisté aktiva 19,230,415.10 100.00

Svajciarsko
200,000 UBS AG/LONDON 0.500% 31/03/2031 EMTN EUR 198,307.50  1.03
198,307.50 1.03
Dansko

100,000 JYSKE REALKREDIT AS 0.010% 01/10/2027 EUR 100,532.59 0.52
100,532.59  0.52

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Credit

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 1,653,937,068.83 Pocet akcii
30/09/2020 EUR 1,409,318,660.36
30/09/2019 EUR 816,767,339.92 Capitalisation Q (EUR) 30/09/2021 28,922
30/09/2020 20,848
Cista hodnota aktiv na akciu** 30/09/2019 11,671
Capitalisation | (EUR) 30/09/2021 EUR 2,238.65 Capitalisation R (EUR) 30/09/2021 4,369
30/09/2020 EUR 2,193.49 30/09/2020 5,434
30/09/2019 EUR 2,170.71 30/09/2019 57,846
Capitalisation P (EUR) 30/09/2021 EUR 194.42 Capitalisation V (EUR) 30/09/2021 1,180
30/09/2020 EUR 191.37 30/09/2020 1,213
30/09/2019 EUR 190.25 30/09/2019 1,687
Capitalisation Q (EUR) 30/09/2021 EUR 5,499.14 Capitalisation X (EUR) 30/09/2021 23,650
30/09/2020 EUR 5,382.31 30/09/2020 25,634
30/09/2019 EUR 5,320.56 30/09/2019 26,704
Capitalisation R (EUR) 30/09/2021 EUR 197.32 Capitalisation Z (EUR) 30/09/2021 48,048
30/09/2020 EUR 193.47 30/09/2020 27,947
30/09/2019 EUR 191.54 30/09/2019 27,675
Capitalisation V (EUR) 30/09/2021 EUR 159.89 Distribution | (EUR) 30/09/2021 63,132
30/09/2020 EUR 157.27 30/09/2020 74,239
30/09/2019 EUR 156.25 30/09/2019 11,000
Capitalisation X (EUR) 30/09/2021 EUR 184.97 Distribution P (EUR) 30/09/2021 5,160
30/09/2020 EUR 182.53 30/09/2020 6,524
30/09/2019 EUR 181.92 30/09/2019 7,540
Capitalisation Z (EUR) 30/09/2021 EUR 7,858.32 Distribution (HY) Z Hedged (i) (CZK) 30/09/2021 3,752
30/09/2020 EUR 7,672.16 30/09/2020 3,375
30/09/2019 EUR 7,565.18 30/09/2019 -
Distribution | (EUR) 30/09/2021 EUR 5,480.32 ..
30/09/2020 EUR 538056 | Dividenda
30/09/2019 EUR 5335.87 Distribution | (EUR) 14/12/2020 EUR 11.05
Distribution P (EUR) 30/09/2021 EUR 1,682.37 L .
30/09/2020 EUR 1656.00 Distribution (HY) Z Hedged (i) (CZK) 30/07/2021 CzZK 340.10
30/09/2019 EUR 1,646.32 Distribution (HY) Z Hedged (i) (CZK) 29/01/2021 CZK 317.63
Distribution (HY) Z Hedged (i) (CZK) 30/09/2021 CZK 156,623.13
30/09/2020 CzK 152,831.09
30/09/2019 CZK -
Priebeiny poplatok v %*
Pocet akcii
Capitalisation | (EUR) 30/09/2021 0.49%
Capitalisation | (EUR) 30/09/2021 321,513
30/09/2020 Ss5gis | Capitalisation P (EUR) 30/09/2021 0.95%
30/09/2019 192,093
Capitalisation Q (EUR) 30/09/2021 0.38%
Capitalisation P (EUR) 30/09/2021 73,441 o
30/09/2020 107,387 Capitalisation R (EUR) 30/09/2021 0.56%
30/09/2019 215,614
Capitalisation V (EUR) 30/09/2021 0.88%
Capitalisation X (EUR) 30/09/2021 1.20%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Credit

(Vyjadrené v EUR)
Statistika (pokracovanie)
Capitalisation Z (EUR) 30/09/2021 0.13%
Distribution | (EUR) 30/09/2021 0.49%
Distribution P (EUR) 30/09/2021 0.95%
Distribution (HY) Z Hedged (i) (CZK) 30/09/2021 0.15%
Obratovost portfélia v %* 30/09/2021 79.77%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Credit

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz &istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 1,659,447,812.16

Podniky kolektivneho investovania 31,088,579.12

Dlhopisy a ostatné dlZzobné nastroje 1,628,359,233.04
Financné derivaty spolu 2 46,545.52

Menové forwardy 46,545.52
Hotovost v banke 8,237,932.84
Marzové vklady 1,015,157.63
Ostatné aktiva 4,15 34,242,966.60
Celkové aktiva 1,702,990,414.75
Kratkodobé bankové tvery (5,478,660.31)
Beiné pasiva 4,15 (42,430,398.96)
Financné derivaty spolu 2 (1,144,286.65)

Swap kreditného zlyhania (978,806.98)

Urokové swapy (159,660.97)

Futurity (5,818.70)
Celkové pasiva (49,053,345.92)
Cisté aktiva na konci roka 1,653,937,068.83

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 17,394,152.99
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 16,980,209.16
Uroky zo swapov 407,623.89
Ostatné prijmy 10 6,319.94
Celkové vydavky (6,847,521.83)
Spravcovsky poplatok 5 (4,294,143.73)
Pevny servisny poplatok 6 (1,825,489.40)
Poplatky za dodatoéné funkcionality triedy akcii 7 (4,636.32)
Darni z upisovania 9 (163,378.90)
Bankové uroky (14,766.39)
Uroky zo swapov (545,107.09)
Cisty prijem z investicii 10,546,631.16
Realizované zisky z investi¢éného portfélia 2 36,877,663.32
Realizované straty z investi¢ného portfdlia 2 (2,175,281.44)
Realizované zisky z finanénych derivatov 9,369,014.55
Realizované straty z finan¢nych derivatov (8,779,702.65)
Realizované zisky z prevodu mien 240,730.35
Realizované straty z prevodu mien (250,491.21)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (14,692,044.79)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 513,264.05
finanénych derivatov
Vysledok operacii 31,649,783.34
Upisy 496,292,664.47
Spatné odkupy (282,403,312.98)
Distribucia (920,726.36)
Cisté aktiva na zatiatku roka 1,409,318,660.36
Cisté aktiva na konci roka 1,653,937,068.83

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Credit

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 1,205,000 S;\/ISU/%;‘ZF'NANCE EUROPE BV 1.625% EUR 1,323,482.47 0.08
" P , , . P 4,
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 1,576,000 HEIMSTADEN BOSTAD TREASURY BV 0.750% EUR 1,537,956.42 0.09
: 06/09/2029 EMTN
inom regulovanom trhu 200,000 HEIMSTADEN BOSTAD TREASURY BV 1.375% EUR 207,442.44 0.01
03/03/2027 EMTN
Dlhobi tatné dlzobné néstroi 3,400,000 HEINEKEN NV 1.000% 04/05/2026 EMTN EUR 3,553,682.45 0.21
OpISy a ostatné dizobné nastroje 1,900,000 [BERDROLA INTERNATIONAL BV FRN PERP EUR 1,917,632.48 0.12
Holandsko 5,500,000 IBERDROLA INTERNATIONAL BV FRN PERP EUR 5,678,750.00 0.34
8,200,000 ABERTIS INFRAESTRUCTURAS FINANCE BV FRN EUR 8,423,477.88 0.52 1,300,000 ING GROEP NV 11/04/2028 FRN EMTN EUR 1,358,946.20 0.08
PERP 1,000,000 ING GROEP NV 15/02/2029 FRN EMTN EUR 1,054,191.30 0.06
2,000,000 ABN AMRO BANK NV 0.500% 23/09/2029 EMTN  EUR 1,983,228.88 0.12 3,700,000 ING GROEP NV 18/02/2029 FRN EUR 3625,232.99 0.22
AGCO INTERNATIONAL HOLDINGS BV 0.800%
4474000 110/2028 EUR 4,496,472.05 027 400,000 ING GROEP NV 22/03/2030 FRN EUR 420,902.74 0.03
1,146,000 AKELIUS RESIDENTIAL PROPERTY FINANCING BV giR 1,168,433.23 0.07 6,100,000 ING GROEP NV 26/05/2031 FRN EMTN EUR 6,471,059.58 0.39
1.125% 11/01/2029 EMTN 212 KONINKLIJKE AHOLD DELHAIZE NV 1.750% EUR 2.300163.54 14
9,600,000 ARGENTUM NETHERLANDS BV FOR GIVAUDAN SA  gR 10,030,567.01 0.62 120,000 02/04/2027 v +300,163.5 o
1.125% 17/09/2025
3 850,000 ARGENTUM NETHERLANDS BV FOR ZURICH cUR 438013383 027 2,210,000 KONINKLIJKE DSM NV 0.625% 23/06/2032 EMTN ~ EUR 2,234,371.31 0.14
7 INSURANCE CO LTD 01/10/2046 FRN EMTN [ 2,000,000 KONINKLIJKE DSM NV 2.375% 03/04/2024 EMTN ~ EUR 2,121,624.54 0.13
3,339,000 ASML HOLDING NV 0.250% 25/02/2030 EUR 3,319,659.04 0.20 3,000,000 KONINKLIJKE PHILIPS NV 0.500% 22/05/2026 EUR 3,069,248.04 0.19
3,738,000 ASML HOLDING NV 0.625% 07/05/2029 EUR 3,849,073.44 0.23 1,200,000 KONINKLUKE PHILIPS NV 1.375% 02/05/2028 EUR 1,288,777.22 0.08
7,183,000 ATRADIUS FINANCE BV 23/09/2044 FRN EUR 8,017,958.31 0.48 1,200,000 LINDE FINANCE BV 0.550% 19/05/2032 EMTN EUR 1,214,746.40 0.07
1,600,000 BAYER CAPITAL CORP BV 1.500% 26/06/2026 EUR 1,691,817.60 0.10 2,598,000 LYBINTERNATIONAL FINANCE I BV 0.875% EUR 2,677,475.96 0.16
17/09/2026
7,700,000 BRENNTAG FINANCE BV 0.500% 06/10/2029 EUR 7,653,469.13 0.47
EMTN 3,900,000 L";’:‘E:tiﬁ '[’)“STEC"‘IAZT;E::/;L;(;L/ZL’:? EUR 3,708,030.30 0.22
380,000 BRENNTAG FINANCE BV 1.125% 27/09/2025 EUR 395,358.34 0.02 .
% 27/09/ 1,000,000 NATURGY FINANCE BV 0.750% 28/11/2029 EMTN  EUR 1,025,830.87 0.06
400,000 CITYCON TREASURY BV 1.625% 12/03/2028 EUR 408,363.52 0.02
EMTN 3,400,000 NATURGY FINANCE BV 0.875% 15/05/2025 EMTN  EUR 3,509,256.59 0.21
1,340,000 CONTI-GUMMIFINANCE BV 2.125% 27/11/2023  gyR 1,402,158.34 0.08 4,400,000 NATURGY FINANCE BV 1.250% 15/01/2026 EMTN ~ EUR 4,622,699.75 0.28
EMTN
1,500,000 COOPERATIEVE RABOBANK UA 3.875% EUR 1,610,032.80 0.10 1,000,000 NATURGY FINANCE BV 1.250% 19/04/2026 EMTN EUR 1,050,868.85 0.06
25/07/2023 2,000,000 NATURGY FINANCE BV 1.375% 19/01/2027 EMTN  EUR 2,125,750.54 0.13
372,000 CRH FUNDING BV 1.875% 09/01/2024 EMTN EUR 387,822.13 0.02 800,000 NIBC BANK NV 0.875% 08/07/2025 EMTN EUR 822,990.67 0.05
1,364,000 CTP NV 0.500% 21/06/2025 EMTN EUR 1,371,413.82 0.08 650,000 NIBC BANK NV 1.125% 19/04/2023 EMTN EUR 663,451.82 0.04
1,000,000 CTP NV 0.625% 27/11/2023 EMTN EUR 1,012,881.81 0.06 450,000 NIBC BANK NV 1.500% 31/01/2022 EMTN EUR 452,668.48 0.03
4,137,000 CTP NV 0.750% 18/02/2027 EMTN EUR 4,151,509.66 0.25 7,446,000 REPSOL INTERNATIONAL FINANCE BV FRN PERP  EUR 7,467,609.04 0.45
1,000,000 CTP NV 1.250% 21/06/2029 EMTN EUR 1,005,103.04 0.06 2,000,000 REPSOL INTERNATIONAL FINANCE BV 0.250% EUR 2,007,731.78 012
02/08/2027 EMTN
2,367,000 CTP NV 1.500% 27/09/2031 EMTN EUR 2,342,105.08 0.14 5 296,000 SAGAX EURO MTN NL BV 0.750% 26/01/2028 cUR » 281 816.64 o1
646,000 CTP NV 2.125% 01/10/2025 EMTN EUR 689,112.70 0.04 T EMTN e
3,852,000 DANFOSS FINANCE | BV 0.375% 28/10/2028 EUR 3,821,656.14 0.23 170,000 SIEMENS FINANCIERINGSMAATSCHAPPL NV EUR 179,853.25 0.01
EMTN 1.000% 06/09/2027 EMTN
300,000 DE VOLKSBANK NV 0.010% 16/09/2024 EMTN EUR 302,108.33 0.02 1,495,000 SIGNIFY NV 2.000% 11/05/2024 EUR 1,568,892.32 0.09
3,600,000 DE VOLKSBANK NV 22/10/2030 FRN EMTN EUR 3,777,402.06 0.23 2,170,000 SIGNIFY NV 2.375% 11/05/2027 EUR 2,395,258.11 0.14
4,900,000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE  gyR 5,028,046.80 0.30 5,850,000 STELLANTIS NV 3.375% 07/07/2023 EUR 6,161,674.90 0.37
BV 0.875% 30/01/2024 EMTN
4,800,000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE ¢ 5,046,331.25 031 6,000,000 TELEFONICA EUROPE BV FRN PERP EUR 6,120,000.00 0.37
BV 1.125% 22/05/2026 EMTN 13,000,000 TELEFONICA EUROPE BV FRN PERP EUR 13,430,615.64 0.82
923,000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE  gyR 1,000,593.41 0.06 3,770,000 TENNET HOLDING BV FRN PERP EUR 3,973,041.46 0.24
BV 1.500% 03/04/2028 EMTN
2,000,000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE  gyR 2,397,022.88 0.14 4,857,000 VITERRA FINANCE BV 0.375% 24/09/2025 EMTN  EUR 4,857,752.79 0.29
BV 3.250% 17/01/2028 EMTN 2,137,000 VITERRA FINANCE BV 1.000% 24/09/2028 EMTN  EUR 2,123,894.04 0.13
2,355,000 DIGITAL DUTCH FINCO BV 1.000% 15/01/2032 EUR 2,308,207.75 0.14 1.100,000 VOLKSWAGEN INTERNATIONAL FINANCE NV FRN  guR 1.167.375.00 0.07
200,000 DIGITAL DUTCH FINCO BV 1.250% 01/02/2031 EUR 203,226.92 0.01 PERP
VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
375,000 DIGITAL DUTCH FINCO BV 1.500% 15/03/2030 EUR 393,895.17 0.02 3,350,000 0 EUR 3,382,357.65 0.20
1,848,000 DIGITAL INTREPID HOLDING BV 0.625% EUR 1,767,550.26 0.11 10,700,000 VOLKSWAGEN INTERNATIONAL FINANCE NV FRN g 11,822.070.59 0.72
15/07/2031 e PERP e
6,065,000 EDP FINANCE BV 1.125% 12/02/2024 EMTN EUR 6,256,808.05 0.38 11,800,000 VOLKSWAGEN INTERNATIONAL FINANCE NV FRN  gyR 12,106,710.08 0.74
9 PERP
4,428,000 EDP FINANCE BV 1.875% 13/10/2025 EMTN EUR 4,760,979.00 0.29 100,000 VOLKSWAGEN INTERNATIONAL FINANCE NV cUR 138 126.56 001
2,000,000 EDP FINANCE BV 2.625% 18/01/2022 EMTN EUR 2,018,055.66 0.12 " 4125% 16/11/2038 .
5,018,000 ELM BV FOR FIRMENICH INTERNATIONALSAFRN  gyR 5,394,674.87 0.33 2,300,000 VONOVIA FINANCE BV 0.625% 07/10/2027 EMTN  EUR 2,330,997.77 0.14
PERP
9,550,000 ELM BV FOR SWISS REINSURANCE CO LTD FRN EUR 10,254,312.50 0.63 1,500,000 VONOVIA FINANCE BV 0.750% 15/01/2024 EUR 1,530,937.43 0.09
PERP 5,600,000 VONOVIA FINANCE BV 1.000% 09/07/2030 EMTN  EUR 5,740,502.99 0.35
o
6,500,000 ?/EOLGF/'ZND’;’;CEE’\/:%ERNAT'ONA" NV0.500% EUR 6,471,948.15 039 600,000 VONOVIA FINANCE BV 1.625% 07/10/2039 EMTN EUR 607,236.85  0.04
7,549,000 ENEL FINANCE INTERNATIONAL NV 0.875% EUR 7,346,217.25 0.44 700,000 VONOVIA FINANCE BV 2.250% 15/12/2023 EMTN  EUR 737,889.81 0.04
EL/EOL%ZNO:SCEEN:EERNAT|0NAL NV 1.125% 600,000 WOLTERS KLUWER NV 2.500% 13/05/2024 EUR 638,721.33 0.04
3,600,000 . EUR 3,777,682.43 0.23
16/09/2026 EMTN 1,000,000 WOLTERS KLUWER NV 2.875% 21/03/2023 EUR 1,046,803.71 0.06
11,600,000 ENEXIS HOLDING NV 0.875% 28/04/2026 EMTN  EUR 12,085,717.06 0.74 1,200,000 ZF EUROPE FINANCE BV 2.000% 23/02/2026 EUR 1,210,500.00 0.07
5,200,000 E-ON INTERNATIONAL FINANCE BV 5.750% EUR 7,930,756.81 0.48 317,769,178.40 19.21
14/02/2033 EMTN
540,000 GIVAUDAN FINANCE EUROPE BV 1.000% EUR 566,230.32 0.03
22/04/2027

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

168



Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Credit

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

2,649,000
5,000,000
3,818,000
2,515,000
2,000,000
6,295,000
1,500,000

800,000

800,000
1,000,000
1,200,000
2,500,000
1,550,000
3,645,000
1,306,000
3,000,000
1,000,000

440,000
4,785,000

350,000
2,000,000
2,042,000
1,800,000
6,265,000
3,100,000
6,067,000

112,000
9,586,000

2,000,000
500,000
4,450,000

10,400,000
8,000,000
3,335,000
3,500,000
4,000,000

810,000

13,790,000
2,500,000
2,695,000
7,000,000
2,500,000
4,600,000
4,000,000
1,322,000
6,900,000

555,000
9,295,000

9,822,000

11,745,000
12,860,000
900,000

1,238,000

472,000

Nézov

Spojené Staty americké

AMERICAN TOWER CORP 0.400% 15/02/2027
AMERICAN TOWER CORP 0.875% 21/05/2029
AMERICAN TOWER CORP 0.950% 05/10/2030
APPLE INC ZCP 15/11/2025

AT&T INC 1.050% 05/09/2023

AT&T INC 1.600% 19/05/2028

AT&T INC 1.800% 05/09/2026

AT&T INC 1.950% 15/09/2023

AT&T INC 2.050% 19/05/2032

AT&T INC 2.350% 05/09/2029

AT&T INC 2.600% 17/12/2029

AT&T INC 3.150% 04/09/2036

AUTOLIV INC 0.750% 26/06/2023

BANK OF AMERICA CORP 07/02/2025 FRN EMTN
BANK OF AMERICA CORP 22/03/2031 FRN EMTN
BANK OF AMERICA CORP 24/08/2028 FRN EMTN
BANK OF AMERICA CORP 31/03/2029 FRN EMTN
BERKSHIRE HATHAWAY INC ZCP 12/03/2025
CELANESE US HOLDINGS LLC 1.250% 11/02/2025
CHUBB INA HOLDINGS INC 0.300% 15/12/2024
CITIGROUP INC 06/07/2026 FRN EMTN
CITIGROUP INC 08/10/2027 FRN EMTN
CITIGROUP INC 24/07/2026 FRN EMTN
COCA-COLA CO/THE 1.125% 09/03/2027
DIGITAL EURO FINCO LLC 1.125% 09/04/2028
ELI LILLY & CO 1.125% 14/09/2051

EQUINIX INC 1.000% 15/03/2033

EQUITABLE FINANCIAL LIFE GLOBAL FUNDING
0.600% 16/06/2028 EMTN

GENERAL ELECTRIC CO 0.875% 17/05/2025
GENERAL ELECTRIC CO 4.125% 19/09/2035 EMTN
GOLDMAN SACHS GROUP INC/THE 1.000%
18/03/2033 EMTN

GOLDMAN SACHS GROUP INC/THE 1.375%
15/05/2024 EMTN

GOLDMAN SACHS GROUP INC/THE 30/04/2024
FRN EMTN

INTERNATIONAL BUSINESS MACHINES CORP
0.300% 11/02/2028

INTERNATIONAL BUSINESS MACHINES CORP

0.950% 23/05/2025
INTERNATIONAL BUSINESS MACHINES CORP

1.250% 29/01/2027
INTERNATIONAL FLAVORS & FRAGRANCES INC

1.800% 25/09/2026

JPMORGAN CHASE & CO 11/03/2027 FRN EMTN
JPMORGAN CHASE & CO 18/05/2028 FRN EMTN
JPMORGAN CHASE & CO 24/02/2028 FRN EMTN
MCDONALD'S CORP 0.250% 04/10/2028 GMTN
MMS USA HOLDINGS INC 0.625% 13/06/2025
MORGAN STANLEY 1.750% 11/03/2024 GMTN
MORGAN STANLEY 1.750% 30/01/2025 GMTN
MORGAN STANLEY 23/10/2026 FRN EMTN
MORGAN STANLEY 29/10/2027 FRN

NASDAQ INC 0.875% 13/02/2030

NEW YORK LIFE GLOBAL FUNDING 0.250%
04/10/2028 GMTN

NEW YORK LIFE GLOBAL FUNDING 0.250%
23/01/2027 GMTN

PARKER-HANNIFIN CORP 1.125% 01/03/2025
PEPSICO INC 0.500% 06/05/2028 EMTN
PROLOGIS EURO FINANCE LLC 0.250%
10/09/2027

PROLOGIS EURO FINANCE LLC 0.500%
16/02/2032

PROLOGIS EURO FINANCE LLC 0.625%
10/09/2031

Mena

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR

EUR

EUR

Trhova hodnota
v EUR

2,640,178.33
5,029,271.60
3,802,416.87
2,534,356.32
2,046,621.18
6,740,674.54
1,612,974.29

829,950.46

885,456.90
1,130,594.47
1,379,359.72
3,035,548.78
1,571,235.91
3,773,196.58
1,302,894.92
3,029,737.95
1,200,431.63

441,555.14
4,953,957.82

353,509.55
2,082,636.86
2,059,625.67
1,892,355.34
6,624,235.85
3,191,396.59
5,783,135.02

111,322.34
9,638,690.31

2,054,333.26
675,178.59
4,459,032.74

10,653,126.43
8,016,648.08
3,344,192.76
3,629,804.78
4,234,356.72
869,028.62

14,333,570.08
2,681,216.78
2,702,634.42
6,941,163.11
2,548,953.88
4,816,961.90
4,239,072.52
1,387,116.96
6,941,074.32
563,359.23
9,258,803.88

9,905,926.63

12,127,997.29
13,136,257.62
901,422.35

1,201,814.49

467,879.76

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.16
0.30
0.23
0.15
0.12
0.41
0.10
0.05
0.05
0.07
0.08
0.18
0.09
0.23
0.08
0.18
0.07
0.03
0.30
0.02
0.13
0.12
0.11
0.40
0.19
0.35
0.01
0.59

0.12
0.04
0.27

0.65
0.48

0.20

0.26
0.05

0.88
0.16
0.16
0.42
0.15
0.29
0.26
0.08
0.42
0.03
0.56

0.61

0.74
0.80
0.05

0.07

0.03

Mnoizstvo/
Nominalna
hodnota

1,500,000
2,500,000
2,000,000
2,338,000
3,887,000
3,000,000
2,000,000

2,566,000
4,100,000

2,100,000
300,000
7,600,000

1,600,000
2,200,000
2,400,000
9,200,000
4,500,000
5,900,000
300,000
300,000
500,000

2,100,000

818,000
6,100,000
1,000,000
7,800,000

500,000

600,000
1,200,000
1,200,000
5,400,000
1,200,000
1,400,000
2,000,000
4,500,000
3,600,000
3,500,000
1,700,000

800,000
4,000,000
7,400,000
2,700,000

900,000

600,000

1,400,000
1,900,000
600,000
3,200,000
700,000
6,000,000

Nézov

THERMO FISHER SCIENTIFIC INC 1.950%

24/07/2029
VERIZON COMMUNICATIONS INC 0.750%
22/03/2032
VERIZON COMMUNICATIONS INC 0.875%

02/04/2025
VERIZON COMMUNICATIONS INC 0.875%

08/04/2027
VERIZON COMMUNICATIONS INC 1.125%

19/09/2035
VERIZON COMMUNICATIONS INC 1.250%

08/04/2030
VERIZON COMMUNICATIONS INC 1.300%

18/05/2033
WELLS FARGO & CO 0.500% 26/04/2024 EMTN
WELLS FARGO & CO 1.000% 02/02/2027 EMTN

Francuzsko

ALSTOM SA ZCP 11/01/2029

ARKEMA SA 3.125% 06/12/2023 EMTN
BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.010% 11/05/2026 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.100% 08/10/2027 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.250% 19/07/2028

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.250% 29/06/2028 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.625% 03/11/2028 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.750% 08/06/2026 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA

0.750% 17/07/2025 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
2.375% 24/03/2026 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
2.500% 25/05/2028 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
3.000% 28/11/2023 EMTN

BNP PARIBAS SA 04/06/2026 FRN

BNP PARIBAS SA 1.000% 17/04/2024 EMTN
BNP PARIBAS SA 13/04/2027 FRN EMTN

BNP PARIBAS SA 14/10/2027 FRN EMTN

BNP PARIBAS SA 15/01/2032 FRN EMTN

BNP PARIBAS SA 1.625% 02/07/2031 EMTN
BNP PARIBAS SA 19/01/2030 FRN EMTN

BNP PARIBAS SA 19/02/2028 FRN EMTN

BNP PARIBAS SA 20/11/2030 FRN EMTN

BNP PARIBAS SA 23/01/2027 FRN EMTN

BPCE SA 0.125% 04/12/2024

BPCE SA 0.250% 14/01/2031

BPCE SA 0.250% 15/01/2026

BPCE SA 0.375% 05/10/2023 EMTN

BPCE SA 0.625% 15/01/2030

BPCE SA 0.625% 28/04/2025

BPCE SA 30/11/2027 FRN EMTN

CAPGEMINI SE 2.500% 01/07/2023

CARREFOUR SA 2.625% 15/12/2027 EMTN

CCR RE SA 15/07/2040 FRN

CIE DE SAINT-GOBAIN 2.375% 04/10/2027
COVIVIO 1.625% 23/06/2030

CREDIT AGRICOLE ASSURANCES SA 27/09/2048
FRN

CREDIT AGRICOLE SA 0.375% 20/04/2028 EMTN
CREDIT AGRICOLE SA 0.375% 21/10/2025 EMTN
CREDIT AGRICOLE SA 05/06/2030 FRN EMTN
CREDIT AGRICOLE SA 2.000% 25/03/2029 EMTN
CREDIT AGRICOLE SA 21/09/2029 FRN EMTN
CREDIT AGRICOLE SA 22/04/2026 FRN EMTN

Mena

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

Trhova hodnota

v EUR

1,662,683.66
2,473,700.58
2,065,193.38
2,420,099.06
3,853,792.12
3,165,084.96
2,075,476.64

2,606,207.53
4,246,231.13

236,336,717.20

2,036,528.82
317,701.76
7,579,147.12

1,591,549.62
2,160,756.60
2,393,991.65
9,256,320.38
4,641,601.59
6,079,410.33
326,928.63
335,564.73
536,028.27

2,131,112.87

843,021.95
6,075,210.76
1,026,898.98
7,913,209.04

526,290.21

591,376.90
1,202,211.64
1,290,533.15
5,818,993.88
1,212,184.62
1,357,818.94
2,017,428.24
4,565,816.91
3,643,953.84
3,581,788.74
1,754,544.48

833,334.26
4,565,193.28
8,104,012.69
3,050,702.41

974,559.63

735,594.86

1,387,202.45
1,924,708.06
624,383.46
3,460,002.27
695,201.84
6,186,098.88

NN (L)

0.10

0.15
0.12

0.15

0.19
0.13

0.16
0.26

14.29

0.12
0.02
0.46

0.13
0.14
0.57

0.28

0.02
0.02
0.03

0.13
0.05
0.37
0.06
0.48
0.03
0.04
0.07
0.08
0.35
0.07
0.08
0.12
0.28
0.22
0.22
0.11
0.05
0.28
0.49
0.18
0.06
0.04

0.08
0.12
0.04
0.21
0.04
0.37
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

000000000 000000000000000 0000000000000000
(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
1,300,000 CREDIT AGRICOLE SA/LONDON 0.500% EUR 1,323,165.86 0.08 2,199,000 COVESTRO AG 0.875% 03/02/2026 EMTN EUR 2,268,577.83 0.14
24/06/2024 EMTN
1,400,000 CREDIT AGRICOLE SA/LONDON 1.000% EUR 147458328 009 323,000 COVESTRO AG 1.375% 12/06/2030 EMTN EUR 344,725.37 0.02
03/07/2029 EMTN 988,000 DEUTSCHE BANK AG 10/06/2026 FRN EMTN EUR 1,035,945.93 0.06
.
1,000,000 iz;g:;zﬁgz';aﬁf“ LONDON 1.250% EUR 1,057,811.52 0.06 2,700,000 DEUTSCHE BANK AG 1.625% 20/01/2027 EMTN  EUR 2,843,565.40 017
1,900,000 CREDIT AGRICOLE SA/LONDON 1.375% EUR 2,030,897.25 012 1,400,000 DEUTSCHE BANK AG 17/02/2032 FRN EUR 1,418,538.37 0.09
gi/El%Z’OWZlZTE'\SLTgRKEA SA 0.010% 28/01/2026 800,000 DEUTSCHE BANK AG 19/11/2030 FRN EMTN EUR 842,671.22 0.05
2,000,000 200 R EUR 1,996,582.38 012 1,415,000 E.ON SE 1.000% 07/10/2025 EMTN EUR 1,470,743.33 0.09
1,000,000 CREDIT MUTUEL ARKEA SA 0.875% 07/05/2027  gyR 1,068,238.18 012 3,400,000 EUROGRID GMBH 1.500% 18/04/2028 EMTN EUR 3,663,325.04 0.22
EMTN 5
600,000 CREDIT MUTUEL ARKEA SA 25/10/2029 FRN R 62633238 - 2,400,000 EUROGRID GMBH 1.875% 10/06/2025 EMTN EUR 2,559,464.66 0.15
EMTN 1,000,000 EVONIK INDUSTRIES AG 02/09/2081 FRN EUR 1,001,250.00 0.06
4,100,000 ELO SACA 2.875% 29/01/2026 EMTN EUR 4,526,272.12 0.27 3,260,000 HEIDELBERGCEMENT AG 1.500% 07/02/2025 EUR 3,415,729.61 0.21
5,300,000 ESSILORLUXOTTICA SA 0.125% 27/05/2025 EMTN  EUR 5,360,476.29 032 EMTN
8,041,000 LANXESS AG ZCP 08/09/2027 EMTN EUR 7,925,931.92 0.48
900,000 EUTELSAT SA 1.500% 13/10/2028 EUR 917,096.46 0.06
21,064,000 MAHLE GMBH 2.375% 20/05/2022 EMTN EUR 21,340,719.03 1.28
10,600,000 FAURECIA SE 3.125% 15/06/2026 EUR 10,851,329.92 0.67 2,000,000 MUENCHENER RUECKVERSICHERUNGS- cUR 207962012 o13
2,105,000 FIRMENICH PRODUCTIONS PARTICIPATIONS SAS  £UR 2,239,350.87 014 GESELLSCHAFT AG IN MUENCHEN 26/05/2042
1.375% 30/10/2026 FRN EMTN
3,900,000 HOLDING D'INFRASTRUCTURES DE TRANSPORT - EyR 3,867,115.04 0.23 5500000 MUENCHENER RUECKVERSICHERUNGS- GBP 6.637,894.74 0.40
SASU 0.625% 14/09/2028 EMTN " GESELLSCHAFT AG IN MUENCHEN 26/05/2042 T '
2,000,000 HOLDING D'INFRASTRUCTURES DE TRANSPORT gy 2,018,878.88 0.12 FRN EMITN
SASU 0.625% 27/03/2023 EMTN MUENCHENER RUECKVERSICHERUNGS-
5,400,000 EUR 6,231,117.19 038
2,900,000 HSBC CONTINENTAL EUROPE SA 0.100% EUR 2,877,887.30 017 1400, ESELLSCHAFT AG IN MUENCHEN 26/05/204 1231,
03/08/2027 EMTN GESELLSC G IN MUENCHEN 26/05/2049
s
500,000 ;‘f}’éfg’g”;;”&“ EUROPE SA 0.250% EUR 506,613.04  0.03 3,800,000 O2 TELEFONICA DEUTSCHLAND FINANZIERUNGS gy 401290439 024
2,200,000 ICADE SANTE SAS 1.375% 17/09/2030 EUR 2,305,427.52 0.14 GMBH 1.750% 05/07/2025
200/ : 205,887 " 13,500,000 SCHAEFFLER AG 2.750% 12/10/2025 EMTN EUR 14,375,265.75 0.86
5
5,000,000 IMERYS $A 1.500% 15/01/2027 EMTN EUR 528095285 0.32 700,000 SCHAEFFLER AG 2.875% 26/03/2027 EMTN EUR 759,70681  0.05
3,200,000 ORANGE SA FRN PERP EUR 3,556,000.00 0.22 200,000 SCHAEFFLER AG 3.375% 12/10/2028 EMTN EUR 224,000.00 0.01
200,000 ORANGE SA FRN PERP EMTN EUR 237,568.04 0.0 2,565,000 SYMRISE AG 1.250% 29/11/2025 EUR 2,682,764.05  0.16
2,000,000 ORANGE SA ZCP 04/09/2026 EMTN EUR 1,997,755.44 0.12 3,063,000 SYMRISE AG 1.375% 01/07/2027 FUR 323110173 0.20
N
2,500,000 ORANGE SA 1.125% 15/07/2024 EMTN EUR 2,586,842.03 0.16 800,000 VANTAGE TOWERS AG 0.375% 31/03/2027 EMTN  EUR 799,678.44 0.05
7,200,000 ORANGE SA 1.625% 07/04/2032 EMTN EUR 7,970,495.47 0.48 5,300,000 VOLKSWAGEN BANK GMBH 1875% 31/01/2024 i 6,055,094.90 037
2,000,000 PSA BANQUE FRANCE SA 0.625% 21/06/2024 EUR 2,033,953.32 0.12 EMTN
1,250,000 PSA BANQUE FRANCE SA 0.750% 19/04/2023 EUR 1267.761.76 0.08 3,100,000 VOLKSWAGEN BANK GMBH 2.500% 31/07/2026  gyR 3,425,721.28 0.21
T EmTN o EMTN
2,470,000 RCI BANQUE SA 0.750% 10/04/2023 EMTN EUR 2,495,467.92 0.15 8,230,000 Xg/;'is/‘g’&ii“’\;"‘i““c'“ SERVICESAG3.375%  EuR 9,689,199.74 0.59
2,319,000 RCI BANQUE SA 1.375% 08/03/2024 EMTN EUR 2,389,631.94 0.14 3,000,000 VOLKSWAGEN LEASING GMBH ZCP 19/07/2024  guR 2,999,593.59 018
5,730,000 RCI BANQUE SA 2.000% 11/07/2024 EMTN EUR 6,006,829.14 0.36 EMTN
2,800,000 VOLKSWAGEN LEASING GMBH 0.375% EUR 2.806,734.11 017
2,200,000 SOCIETE GENERALE SA 1.250% 12/06/2030 EUR 2,265,443.00 0.14 A 0/07/2026 EMTN /806,
5,400,000 SOCIETE GENERALE SA 21/04/2026 FRN EMTN EUR 5,571,979.47 0.34 5,076,000 VOLKSWAGEN LEASING GMBH 0.625% EUR 5,048,983.35 031
19/07/2029 EMTN
1,700,000 TEREGA SA 0.875% 17/09/2030 EUR 1,711,445.71 0.10 1,000,000 VOLKSWAGEN LEASING GMBH 1.000% cUR 101614782 006
1,600,000 TEREGA SASU 0.625% 27/02/2028 EUR 1,592,073.70 0.10 16/02/2023 EMTN
2,400,000 TOTALENERGIES SE FRN PERP EMTN EUR 2,529,496.92 0.15 15,000 g“‘)/'b';s/"z";‘z‘iEENMLTECS'NG GMBH 1.125% EUR 15,421.78 0.00
2,500,000 TOTALENERGIES SE FRN PERP EMTN EUR 2,584,375.00 0.16 4,396,000 VOLKSWAGEN LEASING GMBH 1.500% EUR 4644,477.13 0.28
3,000,000 TOTALENERGIES SE FRN PERP EMTN EUR 3,065,929.83 0.19 19/06/2026 EMTN
VOLKSWAGEN LEASING GMBH 1.625%
6,910,000 TOTALENERGIES SE FRN PERP EMTN EUR 7,074,975.97 043 1,750,000 15/08/2025 EMTN ’ EUR 1,846,941.37 0.11
700,000 UNIBAIL-RODAMCO-WESTFIELD SE FRN PERP EUR 698,368.57 0.04 200,000 VOLKSWAGEN LEASING GMBH 2.375% EUR 204,973.63 0.01
2,200,000 UNIBAIL-RODAMCO-WESTFIELD SE 0.875% EUR 2,167,694.58 013 06/09/2022 EMTN
29/03/2032 EMTN 3,200,000 VONOVIA SE 0.250% 01/09/2028 EMTN EUR 3,143,176.38 0.19
X g 3
2,300,000 gz"“/'f;/';gzi’:n“ﬁﬁo WESTFIELD SE 1.375% EUR 2,386686.70 0.4 5,400,000 VONOVIA SE 0.625% 14/12/2029 EMTN EUR 5,398,166.11  0.33
100,000 UNIBAIL-RODAMCO-WESTFIELD SE 2.250% EUR 110,525.93 001 4,100,000 VONOVIA SE 0.750% 01/09/2032 EMTN EUR 3,996,588.57 0.24
14/05/2038 EMTN 1,500,000 VONOVIA SE 1.000% 16/06/2033 EUR 1,491,663.80 0.09
2,000,000 ﬁgﬂi Emig::imim 22 ;RSI\(‘)Z;RIPS/OUZOSZ EUR 205500000 0.12 1,500,000 ZF FINANCE GMBH 3.000% 21/09/2025 EMTN  EUR 1,578,750.00  0.10
2,000,000 -800% EUR 2,019,436.26 0.12
EMTN 164,629,133.06  9.95
1,000,000 VEOLIA ENVIRONNEMENT SA 1.250% 15/04/2028  gyR 1,063,191.36 0.06
EMTN Luxembursko
990,000 WPP FINANCE SA 2.375% 19/05/2027 EMTN EUR 1,105,908.52 0.07
5,500,000 ARCELORMITTAL SA 1.750% 19/11/2025 EMTN  EUR 5,791,212.08 035
235,122,766.46  14.22 400,000 AROUNDTOWN SA 1.450% 09/07/2028 EMTN EUR 418,403.66 0.03
Nemecko 500,000 AROUNDTOWN SA 1.625% 31/01/2028 EMTN EUR 528,154.70 0.03
300,000 AROUNDTOWN SA 1.875% 19/01/2026 EMTN EUR 320,937.38 0.02
ALBEMARLE NEW HOLDING GMBH 1.625% g g
2130000 0 112028 8 EUR 551231671 033 2,000,000 CNH INDUSTRIAL FINANCE EUROPE SA1.625% gy 212540474 013
03/07/2029 EMTN
900,000 ALSTRIA OFFICE REIT-AG 1.500% 15/11/2027 EUR 936,424.20 0.06 1410,000 CNH INDUSTRIAL FINANCE EUROPE SA1750% g 1505,548.96 009
9,400,000 BAYER AG 0.750% 06/01/2027 EUR 9,587,135.29 058 25/03/2027 EMTN
866,000 COMMERZBANK AG 0.500% 04/12/2026 EMTN  EUR 878,349.87 0.05 2,800,000 CNH INDUSTRIAL FINANCE EUROPE SA 1.875%  EuR 2,986,290.33 0.18
19/01/2026 EMTN
1,300,000 COMMERZBANK AG 0.875% 22/01/2027 EMTN  EUR 1,319,398.61 0.08 7,895,000 DH EUROPE FINANCE Il SARL 0.750% 18/09/2031  EUR 7,956,192.17 0.49
1,800,000 COMMERZBANK AG 1.000% 04/03/2026 EMTN  EUR 1,868,633.89 0.11

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Credit

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

2,200,000
3,300,000

1,900,000
1,100,000
2,400,000
2,329,000
1,702,000

5,540,000
1,976,000

2,660,000
2,727,000
1,000,000
1,456,000
2,334,000
7,302,000
200,000
800,000
7,630,000
1,875,000
974,000
200,000
268,000
6,600,000

1,409,000

945,000
5,067,000
2,000,000

900,000

820,000

1,430,000
10,440,000
900,000
1,200,000
2,450,000
1,200,000
1,195,000

1,000,000
4,600,000
1,600,000

1,003,000
2,000,000
7,450,000
1,000,000
3,263,000
1,500,000

Nézov

GRAND CITY PROPERTIES SA FRN PERP EMTN
GRAND CITY PROPERTIES SA 0.125% 11/01/2028
EMTN

GRAND CITY PROPERTIES SA 1.375% 03/08/2026
EMTN

GRAND CITY PROPERTIES SA 1.500% 22/02/2027
EMTN

HANNOVER FINANCE LUXEMBOURG SA
30/06/2043 FRN

HARMAN FINANCE INTERNATIONAL SCA 2.000%

27/05/2022

HEIDELBERGCEMENT FINANCE LUXEMBOURG SA
1.125% 01/12/2027 EMTN

HOLCIM FINANCE LUXEMBOURG SA FRN PERP
HOLCIM FINANCE LUXEMBOURG SA 0.500%
23/04/2031

HOLCIM FINANCE LUXEMBOURG SA 0.500%

29/11/2026 EMTN

HOLCIM FINANCE LUXEMBOURG SA 0.625%
19/01/2033 EMTN

HOLCIM FINANCE LUXEMBOURG SA 1.750%
29/08/2029 EMTN

JOHN DEERE CASH MANAGEMENT SARL 2.200%
02/04/2032 EMTN

LOGICOR FINANCING SARL 0.875% 14/01/2031
EMTN

LOGICOR FINANCING SARL 1.625% 15/07/2027

LOGICOR FINANCING SARL 2.250% 13/05/2025
EMTN

LOGICOR FINANCING SARL 3.250% 13/11/2028
EMTN

MEDTRONIC GLOBAL HOLDINGS SCA 0.375%

15/10/2028
MEDTRONIC GLOBAL HOLDINGS SCA 0.750%

15/10/2032
MEDTRONIC GLOBAL HOLDINGS SCA 2.250%

07/03/2039
PROLOGIS INTERNATIONAL FUNDING Il SA

0.875% 09/07/2029 EMTN
PROLOGIS INTERNATIONAL FUNDING Il SA

1.625% 17/06/2032 EMTN
REPSOL EUROPE FINANCE SARL 0.875%

06/07/2033 EMTN

SEGRO CAPITAL SARL 0.500% 22/09/2031
SELP FINANCE SARL 1.500% 20/12/2026
SES SA 1.625% 22/03/2026 EMTN

TRATON FINANCE LUXEMBOURG SA 0.125%

24/03/2025 EMTN
TRATON FINANCE LUXEMBOURG SA 1.250%

24/03/2033 EMTN

Spojené kralovstvo

ANGLO AMERICAN CAPITAL PLC 1.625%
11/03/2026 EMTN

AVIVA PLC 03/07/2044 FRN EMTN

AVIVA PLC 04/12/2045 FRN EMTN

BARCLAYS PLC 02/04/2025 FRN EMTN
BARCLAYS PLC 07/02/2028 FRN EMTN
BARCLAYS PLC 09/06/2025 FRN EMTN
BARCLAYS PLC 09/08/2029 FRN

BP CAPITAL MARKETS PLC 1.231% 08/05/2031
EMTN

BP CAPITAL MARKETS PLC 1.953% 03/03/2025
EMTN

COCA-COLA EUROPACIFIC PARTNERS PLC 1.500%
08/11/2027

COCA-COLA EUROPACIFIC PARTNERS PLC 1.750%
27/03/2026

DIAGEO FINANCE PLC 1.000% 22/04/2025 EMTN
FCE BANK PLC 1.134% 10/02/2022 EMTN

FCE BANK PLC 1.615% 11/05/2023 EMTN

FCE BANK PLC 2.727% 03/06/2022 EMTN

HSBC HOLDINGS PLC 24/09/2029 FRN

HSBC HOLDINGS PLC 3.000% 30/06/2025 EMTN

Mena

EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR

EUR
EUR
EUR

EUR

EUR
EUR
EUR

EUR

EUR
EUR

EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR
GBP
EUR
EUR

Trhova hodnota
v EUR

2,167,000.00
3,192,226.09

1,994,640.43
1,161,142.28
2,602,782.17
2,350,557.50
1,782,162.99

5,796,225.00
1,916,734.66

2,705,421.50
2,613,389.33
1,089,311.41
1,710,626.87
2,258,087.28
7,688,161.38

213,655.63

925,167.29
7,672,740.59
1,887,273.71
1,130,871.94

205,484.81

287,556.00
6,580,240.72

1,379,011.70

994,244.71
5,376,462.92
2,001,250.80

906,942.28

92,221,516.01

863,312.14

1,568,671.62
11,593,925.16
974,265.73
1,228,248.67
2,494,552.47
1,185,974.75
1,246,670.08

1,068,865.37
4,921,862.18
1,717,224.96

1,042,171.83
2,007,168.06
7,591,194.11
1,175,514.85
3,249,497.05
1,652,368.40

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.13
0.19

0.12

0.07

0.14
0.11

0.35
0.12

0.16

0.07
0.10
0.14

0.46

0.06
0.46
0.11

0.07

0.02
0.40

0.08
0.06
0.33
0.12

0.05

5.58

0.09
0.70
0.06
0.07
0.15
0.07
0.08

0.06

0.30

0.06
0.12
0.46
0.07
0.20
0.10

Mnoizstvo/
Nominalna
hodnota

616,000
2,200,000
600,000
1,000,000
1,500,000
400,000

400,000
1,757,000
545,000
2,419,000
3,110,000

1,900,000

4,700,000
900,000

2,063,000

1,170,000
7,695,000

4,200,000

5,600,000
9,103,000
4,000,000
2,800,000

170,000
710,000
16,000,000
1,000,000

6,922,000
3,000,000
3,243,000
13,075,000

3,200,000

1,300,000
4,000,000
600,000
4,500,000
900,000
400,000
800,000
1,200,000
200,000
2,300,000

1,900,000

Nézov

LLOYDS BANK CORPORATE MARKETS PLC 0.375%

28/01/2025 EMTN

LLOYDS BANK CORPORATE MARKETS PLC 2.375%
09/04/2026 EMTN

LLOYDS BANKING GROUP PLC 01/04/2026 FRN
EMTN

LLOYDS BANKING GROUP PLC 12/11/2025 FRN
EMTN

LLOYDS BANKING GROUP PLC 15/01/2024 FRN

EMTN

NATIONWIDE BUILDING SOCIETY 25/07/2029 FRN
EMTN

NATWEST GROUP PLC 02/03/2026 FRN EMTN

NATWEST GROUP PLC 04/03/2025 FRN EMTN
NATWEST GROUP PLC 14/09/2032 FRN EMTN

NATWEST GROUP PLC 26/02/2030 FRN EMTN
NATWEST MARKETS PLC 0.125% 18/06/2026
EMTN

NATWEST MARKETS PLC 2.750% 02/04/2025
EMTN

RENTOKIL INITIAL PLC 0.500% 14/10/2028 EMTN
SANTANDER UK GROUP HOLDINGS PLC 1.125%
08/09/2023

SANTANDER UK GROUP HOLDINGS PLC
13/09/2029 FRN EMTN

STANDARD CHARTERED PLC 09/09/2030 FRN
TESCO CORPORATE TREASURY SERVICES PLC

0.875% 29/05/2026 EMTN
TESCO CORPORATE TREASURY SERVICES PLC

2.750% 27/04/2030 EMTN

Japonsko

ASAHI GROUP HOLDINGS LTD 0.155% 23/10/2024
ASAHI GROUP HOLDINGS LTD 0.336% 19/04/2027

ASAHI GROUP HOLDINGS LTD 0.541% 23/10/2028
MITSUBISHI UFJ FINANCIAL GROUP INC 0.339%
19/07/2024

NISSAN MOTOR CO LTD 2.652% 17/03/2026

NISSAN MOTOR CO LTD 3.201% 17/09/2028

SOFTBANK GROUP CORP 3.375% 06/07/2029
SUMITOMO MITSUI FINANCIAL GROUP INC
0.632% 23/10/2029 EMTN

TAKEDA PHARMACEUTICAL CO LTD 0.750%
09/07/2027

TAKEDA PHARMACEUTICAL CO LTD 1.000%
09/07/2029

TAKEDA PHARMACEUTICAL CO LTD 1.375%
09/07/2032

TAKEDA PHARMACEUTICAL CO LTD 2.250%
21/11/2026

TAKEDA PHARMACEUTICAL CO LTD 3.000%
21/11/2030

Spanielsko

ABERTIS INFRAESTRUCTURAS SA 0.625%
15/07/2025 EMTN

ABERTIS INFRAESTRUCTURAS SA 1.625%
15/07/2029 EMTN

ABERTIS INFRAESTRUCTURAS SA 2.375%
27/09/2027 EMTN

ABERTIS INFRAESTRUCTURAS SA 3.000%
27/03/2031 EMTN

BANCO BILBAO VIZCAYA ARGENTARIA SA
04/06/2025 FRN GMTN

BANCO BILBAO VIZCAYA ARGENTARIA SA 1.375%
14/05/2025 GMTN

BANCO BILBAO VIZCAYA ARGENTARIA SA
16/01/2030 FRN GMTN

BANCO BILBAO VIZCAYA ARGENTARIA SA
24/03/2027 FRN GMTN

BANCO DE SABADELL SA 0.875% 22/07/2025
EMTN

BANCO DE SABADELL SA 1.625% 07/03/2024

EMTN
BANCO SANTANDER SA 0.200% 11/02/2028
EMTN

Mena

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR

EUR

EUR
EUR

GBP

EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR

EUR

EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR

Trhova hodnota
v EUR

624,369.41
2,424,163.35
671,502.01
1,014,377.26
1,515,888.41
419,294.40

421,015.80
1,841,016.00
543,380.82
2,417,708.74
3,096,820.63

2,082,981.95

4,727,415.34
922,956.19

2,040,397.88

1,237,227.49
7,911,473.97

5,127,455.76

84,620,932.84

5,635,498.85
9,137,738.69
4,026,425.88
2,837,501.58

184,513.43
797,872.80
15,165,477.12
1,003,189.35

7,114,297.38
3,100,501.35
3,389,949.31
14,412,207.45

3,827,886.88

70,633,060.07

1,324,375.57
4,212,398.40
660,127.54
5,249,667.15
926,208.39
419,622.57
809,327.91
1,197,801.68
204,296.45
2,390,233.16

1,884,523.32

NN (L)

0.04

0.15
0.04
0.06
0.09
0.03

0.03
0.11
0.03
0.15
0.19

0.13

0.29
0.06

0.12

0.07
0.48

0.31

5.12

0.34
0.55
0.24
0.17

0.01
0.05
0.93
0.06

0.43

0.19

0.87

0.23

4.27

0.08
0.25
0.04
0.32
0.06
0.03
0.05
0.07
0.01

0.14
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Euro Credit

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
1,600,000 BANCO SANTANDER SA 0.250% 19/06/2024 EUR 1,618,232.64 0.10 2,800,000 CRH SMW FINANCE DAC 1.250% 05/11/2026 EUR 2,959,060.78 018
EMTN EMTN
1,400,000 BANCO SANTANDER SA 24/06/2029 FRN EMTN  EUR 1,403,506.45 0.08 3,284,000 FRESENIUS FINANCE IRELAND PLC 0.875% EUR 3,262,839.12 0.20
01/10/2031 EMTN
500,000 CAIXABANK SA 0.375% 03/02/2025 EMTN EUR 506,563.57 0.03 1,550,000 GE CAPITAL EUROPEAN FUNDING UNLIMITED CO  gq 1,902,407.80 012
1,700,000 CAIXABANK SA 0.750% 09/07/2026 EUR 1,745,433.52 0.11 4.625% 22/02/2027 EMTN
900,000 CAIXABANK SA 0.750% 18/04/2023 EMTN EUR 914,302.36 0.06 918,000 ;‘;‘/"gﬁ";'gg;?” IRELAND FINANCE DAC 1.750% EUR 928,355.08 0.06
1,600,000 CAIXABANK SA 09/02/2029 FRN EMTN EUR 1,579,595.31 0.10 2,255,000 KERRY GROUP FINANCIAL SERVICES UNLTD CO EUR 2,270,594.25 014
3,400,000 CAIXABANK SA 10/07/2026 FRN EMTN EUR 3,478,450.95 0.21 géﬁé'f\:/oér%gi@?’f:ml“ SERVICES UNLTD CO
5,100,000 CAIXABANK SA 1.125% 17/05/2024 EMTN EUR 5,267,693.87 032 7000000 75% 10/05/2025 EUR 7,634,657.03 045
4,500,000 CAIXABANK SA 1.125% 27/03/2026 EMTN EUR 4,696,180.52 0.28 13,727,000 PARTNERRE IRELAND FINANCE DAC 1.250% EUR 14,340,586.60 0.86
15/09/2026
1,900,000 CAIXABANK SA 14/07/2028 FRN EMTN EUR 1,981,163.44 0.12 3,000,000 SMURFIT KAPPA ACQUISITIONS ULC 2.875% cUR 332075490 020
1,500,000 CAIXABANK SA 17/04/2030 FRN EMTN EUR 1,579,658.51 0.10 15/01/2026
700,000 CAIXABANK SA 1.750% 24/10/2023 EMTN EUR 727,440.73 0.04 2,795,000 S'V}UR/F'T KAPPA TREASURY ULC 1.000% EUR 2,779,631.27 0.17
22/09/2033
2,000,000 CAIXABANK SA 18/06/2031 FRN EMTN EUR 2,024,741.14 0.12 1,700,000 SMURFIT KAPPA TREASURY ULC 1.500% EUR 1,804,765.20 0.1
3,000,000 'BERDROLA FINANZAS SA 1.250% 28/10/2026 EUR 3,187,438.59 019 15/09/2027
EMTN
500,000 MERLIN PROPERTIES SOCIMI SA 1.875% EUR 498,705.99 0.03 48,240,196.58  2.92
04/12/2034 Eoixs
100,000 RED ELECTRICA FINANCIACIONES SAU 0.375% EUR 101,676.56 0.01 Svajtiarsko
24/07/2028 EMTN CREDIT SUISSE AG/LONDON 0.250% 01/09/2028
500,000 RED ELECTRICA FINANCIACIONES SAU 1.250%  guR 53147098 0.03 1,400,000 2 / 109/ EUR 136905135 008
13/03/2027 EMTN CREDIT SUISSE AG/LONDON 1.500% 10/04/2026
600,000 SANTANDER CONSUMER FINANCE SA 0.375% EUR 608011.00  0.04 1,500,000 200 / 4 10/04/ EUR 158631885  0.10
27/06/2024 EMTN
1,600,000 SANTANDER CONSUMER FINANCE SA 0.500% EUR 1,624,322.08 0.10 8,013,000 CREDIT SUISSE GROUP AG 02/04/2026 FRN EMTN  EUR 8,830,815.99 0.53
14/11/2026 EMTN 473,000 CRE[L'T SUISSE GROUP AG 0.650% 10/09/2029 EUR 466,411.23 0.03
EMTI
53,353,170.44 3.23 4,950,000 CREDIT SUISSE GROUP AG 14/01/2028 FRN EMTN  EUR 4,950,503.66 0.30
Taliansko 3,900,000 CREDIT SUISSE GROUP AG 17/07/2025 FRN EMTN  EUR 4,013,629.89 0.24
2,500,000 AEROPORTI DI ROMA SPA 1.625% 02/02/2029 FUR 2,618,328.60 016 2,300,000 CREDIT SUISSE GROUP AG 24/06/2027 FRN EMTN  EUR 2,357,101.80 0.14
EMTN 11,441,000 UBS AG/LONDON 0.010% 31/03/2026 EMTN EUR 11,412,602.87 0.69
4,000,000 ENEL SPA FRN PERP EUR 4,422,404.12 0.27 7,100,000 UBS AG/LONDON 0.500% 31/03/2031 EMTN EUR 7,039,916.11 0.43
1,300,000 ENEL SPA 24/05/2080 FRN EUR 1,415,042.63 0.09 1,800,000 UBS GROUP AG 29/01/2026 FRN EMTN EUR 1,811,603.05 0.11
3,000,000 ENEL SPA 24/11/2078 FRN PERP EUR 3,126,963.81 0.19 43,837,954.80  2.65
2,523,000 FCA BANK SPA/IRELAND 0.125% 16/11/2023 EUR 2,533,133.91 015
EMTN Finsko
2,047,000 FCA BANK SPA/IRELAND 0.250% 28/02/2023 EUR 2,963,542.87 0.18
EMTN y J05/ 2,880,000 ELENIA VERKKO OYJ 0.375% 06/02/2027 EMTN EUR 2,893,082.34 0.17
FCA BANK SPA/IRELAND 0.500% 18/09/2023
2,130,000 o0 : EUR 2,152,101.03 013 6,500,000 FINGRID OY) 3.500% 03/04/2024 EMTN EUR 7,105,493.33 043
260,000 FCA BANK SPA/IRELAND 0.625% 24/11/2022 EUR 1264,187.43 0.03 525,000 KOJAMO OYJ 1.875% 27/05/2027 EMTN EUR 563,945.08 0.03
EMTN 1,630,000 METSO OUTOTEC OYJ 0.875% 26/05/2028 EMTN  EUR 1,654,272.67 0.10
4,700,000 INTESA SANPAOLO SPA 04/03/2029 FRN EMTN  EUR 5,261,767.27 0.32 1300000 OP CORPORATE BANK PLC 0.100% 16/11/2027 EUR 1293.031.74 0.08
1,197,000 INTESA SANPAOLO SPA 0.750% 04/12/2024 EUR 1,226,622.34 0.07 2 EMTN e
EMTN OP CORPORATE BANK PLC 0.125% 01/07/2024
1,100,000 INTESA SANPAOLO SPA 0.750% 16/03/2028 EUR 1,113,637.49 0.07 6,000,000 EMTN EUR 6.055,562.66 0.37
EMTN
1 EB L 2 E 16. .
1000000 INTESA SANPAOLO SPA 1.000% 04/07/2024 cUR L 099.181.05 006 5,318,000 OP CORPORATE BANK PLC 09/06/2030 FRN UR 5,508,916.63 0.33
T EMTN e 4,328,000 SAMPO OYJ 03/09/2052 FRN EMTN EUR 4,599,137.73 0.28
3,600,000 INTESA SANPAOLO SPA 1.000% 19/11/2026 EUR 3,713,394.78 0.22 4,739,000 SAMPO OYJ 23/05/2049 FRN EUR 5,402,829.12 0.33
EMTN
3,700,000 INTESA SANPAOLO SPA 1.750% 04/07/2029 EUR 3,982,940.48 0.24 1,200,000 SATO OYJ 1.375% 24/02/2028 EUR 1,248,224.14 0.08
EMTN 639,000 STORA ENSO OYJ 0.625% 02/12/2030 EMTN EUR 639,361.39 0.04
750,000 INTESA SANPAOLO SPA 4.000% 23/09/2029 usb 707,088.93 0.04 4,555,000 UPM-KYMMENE OYJ 0.125% 19/11/2028 EMTN  EUR 4,478,646.13 0.27
850,000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO gy 873,378.00 0.05
SPA 1.000% 08/09/2027 EMTN 41,446,502.96  2.51
2,717,000 UNICREDIT SPA 05/07/2029 FRN EMTN EUR 2,748,558.80 0.17 Evédsko
2,500,000 UNICREDIT SPA 0.850% 19/01/2031 EMTN EUR 2,464,917.48 0.15
1,813,000 UNICREDIT SPA 16/06/2026 FRN EMTN EUR 1,875,043.85 0.11 645,000 ATLAS COPCO AB 0.625% 30/08/2026 EMTN EUR 665,478.02 0.04
FASTIGHETS AB BALDER 1.125% 29/01/2027
1,400,000 UNICREDIT SPA 22/07/2027 FRN EMTN EUR 1,496,899.38 0.09 1,000,000 7o /0 EUR 1,021,969.65 0.06
3,045,000 UNICREDIT SPA 25/06/2025 FRN EMTN EUR 3,138,176.91 0.19 300,000 FASTIGHETS AB BALDER 1.250% 28/01/2028 EUR 304,941.31 0.02
EMTN
49,327,311.17 2.98
roeh 550,000 FASTIGHETS AB BALDER 1.875% 23/01/2026 EUR 581,164.30 0.04
irsko 2,600,000 HEIMSTADEN BOSTAD AB FRN PERP EUR 2,535,813.72 0.15
7,750,000 SCANIA CV AB 2.250% 03/06/2025 EMTN EUR 8,350,205.88 0.51
1,500,000 AIB GROUP PLC 1.250% 28/05/2024 EMTN EUR 1,551,938.24 0.09 /06/
1500,000 SKANDINAVISKA ENSKILDA BANKEN AB 0.050%  guR 1513,549.91 0.09
1,576,000 AIB GROUP PLC 17/11/2027 FRN EMTN EUR 1,582,243.34 0.10 T 01/07/2024 EMTN T
447,000 BANK OF IRELAND GROUP PLC 08/07/2024 FRN  gyR 453,488.41 0.03 1,700,000 SVENSKA HANDELSBANKEN AB 0.125% EUR 1,720,467.93 0.10
EMTN 18/06/2024 EMTN
1,634,000 BANK OF IRELAND GROUP PLC 10/05/2027 FRN  gyR 1,627,888.77 0.10 5,300,000 SVENSKA HANDELSBANKEN AB 02/03/2028 FRN gy 5,398,120.70 033
EMTN EMTN
1,362,000 BANK OF IRELAND GROUP PLC 1.375% EUR 1,400,732.39 0.08 1,958,000 SVENSKA HANDELSBANKEN AB 1.000% EUR 2,039,976.74 012
29/08/2023 EMTN 15/04/2025 EMTN
400,000 CRH FINANCE DAC 3.125% 03/04/2023 EUR 420,253.40 0.03

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
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NN (L)

000000000 000000000000000 0000000000000000
(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
4,473,000 TELEFONAKTIEBOLAGET LM ERICSSON 1.00% EUR 4,501,813.32 0.27 3,400,000 ISLANDSBANKI HF 19/01/2024 FRN GMTN EUR 3,447,395.86 0.21
26/05/2029 EMTN 2863350148 173 5,200,000 LANDSBANKINN HF 0.500% 20/05/2024 EMTN  EUR 5,250,067.42 0.32
[t it ’ 2,000,000 LANDSBANKINN HF 1.000% 30/05/2023 EMTN  EUR 2,034,970.54 0.12
Belgicko 13,959,147.54  0.84
1,405,000 ANHEUSER-BUSCH INBEV SA/NV 1.150% EUR 1,478,974.09 0.09 Austrilia
22/01/2027 EMTN
1,000,000 ANHEUSER-BUSCH INBEV SA/NV 2.750% EUR 1,196,054.50 0.07 1,000,000 AUSTRALIA & NEW ZEALAND BANKING GROUP  EyR 1,015,141.29 0.06
17/03/2036 EMTN LTD 0.625% 21/02/2023 EMTN
7,070,000 ’S%i;’;;sf;’;g: INBEV SA/NV 2.875% EUR 8525450.56 052 1,981,000 TELSTRA CORP LTD 1.000% 23/04/2030 EUR 2,066,07329  0.12
TRANSURBAN FINANCE CO PTY LTD 1.750%
2,500,000 BELFIUS BANK SA 0.010% 15/10/2025 EMTN EUR 2,501,906.65 0.15 3,000,000 7 /03/2028 EMTN ; EUR 3,228,004.29 0.20
1,000,000 KBC GROUP NV 03/12/2029 FRN EMTN EUR 1,003,881.32 0.06 3,100,000 TRANSURBAN FINANCE CO PTY LTD 1.875% EUR 3,264,245.94 0.20
16/09/2024 EMTN
5,000,000 KBC GROUP NV 07/12/2031 FRN EMTN EUR 4,971,733.40 0.30 196,000 WESTPAC BANKING CORP 0.875% 17/04/2027  guR 70448730 oot
600,000 KBC GROUP NV 18/09/2029 FRN EMTN EUR 623,832.00 0.04 S EMTN g
1,700,000 SOLVAY SA FRN PERP EUR 1,812,605.71 0.11 3,153,000 WESTPAC BANKING CORP 13/05/2031 FRN EUR 3,154,436.82 0.19
400,000 SOLVAY SA 1.625% 02/12/2022 EUR 407,102.52 0.02 12,932,388.93  0.78
22,521,540.75 1.36 .
Singapur
Bermudy 10,240,000 DBS GROUP HOLDINGS LTD 11/04/2028 FRN EUR 10,474,445.72 0.63
MTN
17,947,000 BACARDI LTD 2.750% 03/07/2023 EUR 18,808,387.44 114 G
10,474,445.72 0.63
18,808,387.44 1.14
. Nérsko
Rakusko
5500000 ERSTE GROUP BANK AG 0.375% 16/04/2024 R s 55508181 oot 900,000 DNB BANK ASA 01/03/2027 FRN EMTN EUR 904,790.67 0.05
P EMTN Gaakt 4,320,000 DNB BANK ASA 0.250% 09/04/2024 EUR 4,380,991.83 0.27
1,700,000 ERSTE GROUP BANK AG 08/09/2031 FRN EMTN  EUR 1,764,615.30 0.11 1,000,000 DNB BANK ASA 20/03/2028 FRN EUR 1,016,649.27 0.06
1,000,000 ERSTE GROUP BANK AG 0.875% 13/05/2027 EUR 1,038,432.98 0.06 4,021,000 SPAREBANK 1 SR-BANK ASA 15/07/2027 FRN EUR 4,00,975.06 024
EMTN EMTN
4,400,000 ERSTE GROUP BANK AG 10/06/2030 FRN EMTN ~ EUR 4,456,063.04 0.28 10,312,406.83  0.62
2,400,000 ERSTE GROUP BANK AG 16/11/2028 FRN EMTN  EUR 2,366,371.70 0.14
2,100,000 RAIFFEISEN BANK INTERNATIONAL AG 0.250% EUR 2,121,371.97 013 Madarsko
22/01/2025 EMTN MOL HUNGARIAN OIL & GAS PLC 1.500%
1,300,000 RAIFFEISEN BANK INTERNATIONALAG 0.375%  gyR 1,319,129.81 0.08 2,570,000 08/10/2027 st EUR 2,653,851.24 0.16
25/09/2026 EMTN MOL HUNGARIAN OIL & GAS PLC 2.625%
24, 625% EUR 771,509. 2
400,000 RAIFFEISEN BANK INTERNATIONAL AG EUR 436,856.05 0.03 3,624,000 o u 3,771,509.59 0.23
18/06/2032 FRN
6,425,360.83 0.39
17,057,922.66 1.04
Dansko
Portugalsko
1,500,000 BRISA CONCESSAO RODOVIARIA SA 1.875% EUR 1603,003.16 010 1,742,000 CARLSBERG BREWERIES AS 0.375% 30/06/2027  EUR 1,762,057.41 011
30/04/2025 EMTN 3,000,000 CARLSBERG BREWERIES AS 0.875% 01/07/2029  EuR 3,097,004.97 0.18
500,000 BRISA-CONCESSAO RODOVIARIA SA 2.000% EUR 515,999.77 0.03 EMTN
22/03/2023 EMTN 1,130,000 JYSKE BANK AS 15/10/2025 FRN EMTN EUR 1,142,014.45 0.07
4,000,000 BRISA-CONCESSAO RODOVIARIA SA 2.375% EUR 5,475,226.19 033
10/05/2027 EMTN 6,001,076.83  0.36
1,000,000 EDP - ENERGIAS DE PORTUGAL SA 1.625% EUR 1,071,829.33 0.06 . .
15/04/2027 EMTN Kajmanie ostrovy
EDP - ENERGIAS DE PORTUGAL SA 30/04/2079
2,000,000 o0 /04/. EUR 2170,793.86 013 3,134,000 XLIT LTD 29/06/2047 FRN EUR 351888739 021
5,300,000 GALP ENERGIA SGPS SA 2.000% 15/01/2026 EUR 5,576,738.18 0.34 3,518,887.39 0.21
EMTN
16,413,590.49 0.99 Mexiko
Novy Zéland 3,000,000 AMERICA MOVIL SAB DE CV 06/09/2073 FRN EUR 3,342,370.32 0.20
1,341,000 ANZ NEW ZEALAND INT'L LTD/LONDON 0.200%  EUR 1,334,515.14 0.08 3,342,370.32  0.20
23/09/2027 EMTN d
1,000,000 ANZ NEW ZEALAND INT'LLTD/LONDON 1.125%  gyR 1,978,155.09 012 Kanada
20/03/2025 EMTN FAIRFAX FINANCIAL HOLDINGS LTD 2.750%
4,600,000 ASB FINANCE LTD 0.250% 08/09/2028 EMTN EUR 4548,884.25 0.7 2580000 /0372028 FR 27910 0
2,805,000 BNZ INTERNATIONAL FUNDING LTD/LONDON EUR 2,850,228.63 017 286779970  0.17
0.375% 14/09/2024 GMTN P .
1,405,000 BNZ INTERNATIONAL FUNDING LTD/LONDON EUR 1,424,476.95 0.09 Jerse
0.500% 13/05/2023 GMTN Y
2,291,000 WESTPAC SECURITIES NZ LTD/LONDON 0.100%  gyR 2,264,292.16 0.14 552,000 HEATHROW FUNDING LTD 1.875% 12/07/2032  gyR 584,054.56 0.04
13/07/2027 EMTN
14,400,552.22  0.87 1,400,000 HEATHROW FUNDING LTD 1.875% 14/03/2034 EUR 1,463,121.25 0.08
EMTN
Island 2,047,175.81  0.12
700,000 ARION BANKI HF 0.625% 27/05/2024 EMTN EUR 708,784.29 0.04
955,000 ARION BANKI HF 1.625% 01/12/2021 EMTN EUR 957,714.59 0.06
1,550,000 ISLANDSBANKI HF 1.125% 12/04/2022 GMTN EUR 1,560,214.84 0.09

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Euro Credit

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
Mnoistvo/ N&zov Mena Trhovd hodnota % Obdrzat (%) Zaplatit (%) Datum Mena Teoretickd Hodnota swapu
Nominalna v EUR col splatnosti hodnota v EUR
hodnota
_— . Floati 4190  19/06/2026 EUR 3,000,000.00 628,960.86,
Ceska republika oating 106/ { )
(159,660.97)
1,045,000 EP INFRASTRUCTURE AS 2.045% 09/10/2028 EUR 1,104,238.11 0.07
1,104,238.11  0.07
1,628,359,233.04 98.45
Podniky kolektivneho investovania Obdrzat Zaplatit Datum Zavazky  Nerealizovany
splatnosti v EUR zisk alebo
otvorené podielové fondy (strata)
EUR
Luxembursko v
31,380 NN (L) LIQUID EUR - Z CAP EUR EUR 31,088,579.12 1.88 i f
31,088,579.12  1.88 Menové forwardy
592,808,346.43 CZK 23,324,866.11 EUR 19/10/2021 23,324,866.11 47,085.19
31,088,579.12 1.88
13,456,986.10 EUR 11,582,000.00 GBP 31/12/2021 13,456,986.10 6,404.39
. . . . 856,717.90 EUR 1,003,000.00 USD 31/12/2021 856,717.90 6,944.06!
Celkové portfélio cennych papierov 1,659,447,812.16 100.33 2 { )
37,638,570.11 46,545.52
Finanéné derivaty k 30/09/2021
Nazov Predat / l.'Jro_kové Datum ) Mena Teoreticka Hodnota swapu Mno3stvo N&zov Mena Zavazky Nerealizovany
Nakup miera splatnosti hodnota v EUR v EUR zisk alebo
(%) (strata)
a2 . v EUR
Swapy kreditného zlyhania
CDS GLENCORE  predat 5000  20/06/2022  EUR 5,000,000.00 167,645.45 Futuritné kontrakty na tGrokové sadzby
INTERNATIONAL
AG 5.000%
20/06/2022 (544) EURO-BOBL FUTURE 08/12/2021 EUR 73,401,920.00 430,872.94
cos RENA;’;;Q Nékup 1000  20/12/2025  EUR 4,200,000.00 102,644.51 (95) EURO-BUND FUTURE 08/12/2021 EUR 16,132,900.00 36,072.27
20/12/2025 90 EURO-BUXL 30Y BOND 08/12/2021 EUR 18,300,600.00 (639,000.00)
CDS HANNOVER  predat 1.000 20/06/2026  EUR 4,800,000.00 89,287.44 688 EURO-SCHATZ FUTURE 08/12/2021 EUR 77,197,040.00 (55,040.00)
RUEC';S/EOE'/OZ%% (36) LONG GILT FUTURE 29/12/2021 GBP 5,241,689.24 162,925.86
CDS HANNOVER  predat 1.000 20/06/2026  EUR 4,200,000.00 78,126.51 (16) US LONG BOND (CBT) 21/12/2021 UsD 2,198,110.36 58,350.23
RUECK SE 1.000%
20/06/2026
CDS HANNOVER  predat 1.000 20/06/2026  EUR 2,100,000.00 39,063.26 192,472,259.60 (5,818.70)
RUECK SE 1.000%
20/06/2026 . %z s
CDS MICHELIN - pregat 1.000 20/12/2023  EUR 870,000.00 16,976.88 Financné derivaty spolu (1,097,741.13)
LUXEMBOURG
SCS 2.7500% . T P
20/06/2019 Suhrn ¢istych aktiv 30/09/2021
CDSANGLO  Nakup 5.000 20/06/2022  EUR 5,000,000.00 (174,093.65) o
AMERICAN PLC %
5.000% col
20/06/2022 R . . N
CDXITRAXX  Nakup 5.000 20/12/2026  EUR 11,000,000.00 (1,298,457.38) Celkové portfélio cennych papierov 1,659,447,812.16 100.33
EUROPE
CROSSOVER Financné derivaty spolu (1,097,741.13) (0.07)
SERIES 36 N
VERSION 1 Hotovost v banke 8,237,932.84 0.50
(978,806.98) | Kratkodobé bankové tvery (5,478,660.31) (0.33)
) ) Ostatné aktiva a pasiva (7,172,274.73) (0.43)
Obdrzat (%) Zaplatit (%) Datum Mena Teoreticka Hodnota swapu . .
splatnosti hodnota v EUR Celkové cisté aktiva 1,653,937,068.83 100.00
Urokové swapy
0.897 Floating ~ 13/10/2027 EUR 5,500,000.00 336,597.09
0.201 Floating ~ 13/03/2022 EUR 40,000,000.00 132,702.80

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) EURO Equity

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 355,011,920.22 Pocet akcii
30/09/2020 EUR 288,818,746.58
30/09/2019 EUR 400,701,058.98 Capitalisation V (EUR) 30/09/2021 520,117
30/09/2020 447,118
Cista hodnota aktiv na akciu** 30/09/2019 680,890
Capitalisation | (EUR) 30/09/2021 EUR 227.82 Capitalisation X (EUR) 30/09/2021 6,542
30/09/2020 EUR 173.93 30/09/2020 6,626
30/09/2019 EUR 188.69 30/09/2019 7,403
Capitalisation | Hedged (i) (CZK) 30/09/2021 CzZK 182,668.93 Distribution P (EUR) 30/09/2021 30,633
30/09/2020 CzK 139,186.97 30/09/2020 37,285
30/09/2019 CzZK 152,161.68 30/09/2019 43,170
Capitalisation P (EUR) 30/09/2021 EUR 193.41 Distribution R (EUR) 30/09/2021 1,250
30/09/2020 EUR 149.01 30/09/2020 1,293
30/09/2019 EUR 163.13 30/09/2019 1,385
Capitalisation R (EUR) 30/09/2021 EUR 293.49 -
30/09/2020 EUR 22465 | Dividenda
30/09/2019 EUR 244.33 Distribution P (EUR) 14/12/2020 EUR 0.85
Capitalisation V (EUR) 30/09/2021 EUR 313.30 L
30/09/2020 EUR 241.16 Distribution R (EUR) 14/12/2020 EUR 3.25
30/09/2019 EUR 263.77
Capitalisation X (EUR) 30/09/2021 EUR 174.11 .
30/09/2020 EUR 134.81 PriebeZny poplatok v %*
30/09/2019 EUR 148.32
Capitalisation | (EUR) 30/09/2021 0.69%
Distribution P (EUR) 30/09/2021 EUR 126.39
30/09/2020 EUR 98.17 Capitalisation | Hedged (i) (CZK) 30/09/2021 0.71%
30/09/2019 EUR 109.28
Capitalisation P (EUR) 30/09/2021 1.60%
Distribution R (EUR) 30/09/2021 EUR 275.29
30/09/2020 EUR 213.76 Capitalisation R (EUR) 30/09/2021 0.95%
30/09/2019 EUR 237.77
Capitalisation V (EUR) 30/09/2021 1.51%
Pocet akcii
Capitalisation X (EUR) 30/09/2021 2.10%
Capitalisation | (EUR) 30/09/2021 524,229 o
30/09/2020 692 162 Distribution P (EUR) 30/09/2021 1.60%
30/09/2019 779,475
Distribution R (EUR) 30/09/2021 0.95%
Capitalisation | Hedged (i) (CZK) 30/09/2021 4,808
30/09/2020 4,895 Obratovost portfélia v %* 30/09/2021 149.39%
30/09/2019 5,021
Capitalisation P (EUR) 30/09/2021 167,478
30/09/2020 203,356
30/09/2019 232,329
Capitalisation R (EUR) 30/09/2021 778
30/09/2020 1,402
30/09/2019 1,593

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) EURO Equity

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 354,521,931.41

Akcie 354,521,931.41
Financné derivaty spolu 2 69,777.16

Menové forwardy 69,777.16
Hotovost v banke 1,035,124.26
Ostatné aktiva 4 24,700,918.10
Celkové aktiva 380,327,750.93
Beiné pasiva 4 (25,315,830.71)
Celkové pasiva (25,315,830.71)
Cisté aktiva na konci roka 355,011,920.22

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 9,949,472.41
Dividendy 9,844,700.20
Ostatné prijmy 10 104,772.21
Celkové vydavky (3,998,352.70)
Spravcovsky poplatok 5 (3,224,487.74)
Pevny servisny poplatok 6 (702,313.78)
Poplatky za dodatoéné funkcionality triedy akcii 7 (6,631.17)
Dan z upisovania 9 (50,464.27)
Bankové uroky (14,455.74)
Cisty prijem z investicii 5,951,119.71
Realizované zisky z investi¢éného portfélia 2 47,319,934.28
Realizované straty z investi¢ného portfdlia 2 (11,744,788.54)
Realizované zisky z finanénych derivatov 1,196,959.27
Realizované zisky z prevodu mien 10,660.20
Realizované straty z prevodu mien (10,313.20)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 47,400,267.30
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 886,459.98
finanénych derivatov
Vysledok operacii 91,010,299.00
Upisy 105,127,126.89
Spatné odkupy (129,909,585.65)
Distribucia (34,666.60)
Cisté aktiva na zaciatku roka 288,818,746.58
Cisté aktiva na konci roka 355,011,920.22

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Nézov

Mena

NN (L) EURO Equity

(Vyjadrené v EUR)

Trhova hodnota
v EUR

%
col

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

inom regulovanom trhu

Akcie

21,817
107,319
160,393
153,838

3,602
176,009
380,049
234,134

13,598

24,656

35,722
368,600
167,354

4,114

33,174

329,219

23,687
138,311
159,962
214,938
697,673
880,867

21,590

21,329

11,275
136,737
110,507

68,099

28,934

1,085,335
49,201
35,178
38,021
286,387
368,593

30,781
338,586

810,258
4,542,359
206,990

349,807

Francuzsko

AIR LIQUIDE SA

AMUNDI SA

BNP PARIBAS SA

BOUYGUES SA

CAPGEMINI SE

COMPAGNIE DE SAINT-GOBAIN
CREDIT AGRICOLE SA

ENGIE SA

KERING SA

L'OREAL SA

LVMH MOET HENNESSY LOUIS VUITTON SE
REXEL SA

SANOFI

TELEPERFORMANCE
TOTALENERGIES SE

VIVENDI SE

Nemecko

ALLIANZ SE - REG
COVESTRO AG

DAIMLER AG - REG
DEUTSCHE POST AG - REG
DEUTSCHE TELEKOM AG - REG
E.ON SE

LEG IMMOBILIEN SE
MERCK KGAA

RWE AG

SAP SE

SIEMENS AG - REG
SIEMENS HEALTHINEERS AG
VOLKSWAGEN AG - PREF

Holandsko

AEGON NV

ASML HOLDING NV

ASR NEDERLAND NV

HEINEKEN NV

ING GROEP NV

KONINKLIJKE AHOLD DELHAIZE NV
PROSUS NV

STELLANTIS NV

Taliansko

ENISPA
INTESA SANPAOLO SPA
UNICREDIT SPA

Spanielsko

BANCO BILBAO VIZCAYA ARGENTARIA SA

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR

3,023,399.86
7,823,555.10
8,892,187.92
5,522,784.20
648,900.30
10,250,764.16
4,540,065.35
2,655,547.83
8,376,368.00
8,798,493.60
22,151,212.20
6,179,579.00
13,903,770.32
1,399,171.40
1,371,247.29
3,590,133.20
109,127,179.73

4,615,175.08
8,207,374.74
12,272,284.64
11,709,822.24
12,136,719.51
9,309,002.46
2,638,298.00
4,002,386.85
344,451.25
15,981,820.56
15,683,153.44
3,825,801.82
5,602,779.76

106,329,070.35

4,848,191.45
31,778,925.90
1,390,234.56
3,429,494.20
3,599,311.82
10,591,519.86
2,123,581.19
5,612,401.54

63,373,660.52

9,355,238.87
11,144,677.81
2,380,385.00
22,880,301.68

1,999,846.62

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

0.85
2.20
2.50
1.56
0.18
2.89
1.28
0.75
2.36
2.48
6.24
174
3.92
0.39
0.39
1.01

30.74

1.30
231
3.46
3.30
3.42
2.61
0.74
113
0.10
4.50
4.42
1.08
1.58

29.95

1.37
8.95
0.39
0.97
1.01
2.98
0.60
1.58

17.85

2.64
3.13
0.67

6.44

0.56

NN (L)

MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna vEUR col
hodnota
1,373,972 BANCO SANTANDER SA EUR 4,309,463.18 1.22
592,872 IBERDROLA SA EUR 5,148,500.45 1.45
145,110 INDUSTRIA DE DISENO TEXTIL SA EUR 4,617,400.20 130
57,975 REPSOL SA EUR 655,001.55 0.18
16,730,212.00 4.71
Luxembursko
72,779 APERAM SA EUR 3,484,658.52 0.98
260,274 ARCELORMITTAL SA EUR 6,886,850.04 1.94
89,587 TENARIS SA EUR 814,525.00 0.23
11,186,033.56  3.15
Rakusko
66,622 ERSTE GROUP BANK AG EUR 2,535,633.32 0.71
127,868 OMV AG EUR 6,672,152.24 1.89
39,106 WIENERBERGER AG EUR 1,139,548.84 0.32
10,347,334.40 2.92
irsko
68,617 CRH PLC EUR 2,783,105.52 0.78
146,696 SMURFIT KAPPA GROUP PLC EUR 6,657,064.48 1.88
9,440,170.00 2.66
Finsko
30,282 KESKO OYJ - B EUR 903,614.88 0.25
81,253 UPM-KYMMENE OYJ EUR 2,495,279.63 0.71
3,398,894.51 0.96
Belgicko
39,913 AGEAS SA/NV EUR 1,709,074.66 0.48
1,709,074.66 0.48
354,521,931.41 99.86
Celkové portfélio cennych papierov 354,521,931.41 99.86
Finanéné derivaty k 30/09/2021
Obdrzat Zaplatit Datum Zavizky  Nerealizovany
splatnosti v EUR zisk alebo
(strata)
v EUR
Menové forwardy
885,782,733.16 CZK 34,852,349.42 EUR 19/10/2021 34,852,349.42 70,355.41
117,694.44 EUR 2,999,879.45 CZK 19/10/2021 117,694.44 (578.25)
34,970,043.86 69,777.16
Financné derivaty spolu 69,777.16
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) EURO Equity

(Vyjadrené v EUR)

Suhrn éistych aktiv 30/09/2021
%
col
Celkové portfélio cennych papierov 354,521,931.41 99.86
Financné derivaty spolu 69,777.16 0.02
Hotovost v banke 1,035,124.26 0.29
Ostatné aktiva a pasiva (614,912.61) (0.17)
Celkové cisté aktiva 355,011,920.22 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR  1,243,629,109.61 Pocet akcii
30/09/2020 EUR  1,212,390,936.42
30/09/2019 EUR  1,260,604,625.33 Capitalisation O (EUR) 30/09/2021 2,452
30/09/2020 2,489
Cista hodnota aktiv na akciu** 30/09/2019 2,683
Capitalisation | (EUR) 30/09/2021 EUR 623.78 Capitalisation P (EUR) 30/09/2021 119,430
30/09/2020 EUR 630.50 30/09/2020 107,663
30/09/2019 EUR 632.64 30/09/2019 107,238
Capitalisation N (EUR) 30/09/2021 EUR 594.75 Capitalisation V (EUR) 30/09/2021 1,533,085
30/09/2020 EUR 601.49 30/09/2020 1,553,084
30/09/2019 EUR 603.87 30/09/2019 1,375,738
Capitalisation O (EUR) 30/09/2021 EUR 598.02 Capitalisation X (EUR) 30/09/2021 21,253
30/09/2020 EUR 603.89 30/09/2020 22,496
30/09/2019 EUR 605.37 30/09/2019 27,688
Capitalisation P (EUR) 30/09/2021 EUR 580.68 Capitalisation Z (EUR) 30/09/2021 25,006
30/09/2020 EUR 589.04 30/09/2020 24,708
30/09/2019 EUR 593.14 30/09/2019 21,739
Capitalisation V (EUR) 30/09/2021 EUR 161.07 Distribution O (EUR) 30/09/2021 1,279
30/09/2020 EUR 163.28 30/09/2020 1,659
30/09/2019 EUR 164.30 30/09/2019 1,801
Capitalisation X (EUR) 30/09/2021 EUR 570.14 Distribution P (EUR) 30/09/2021 14,256
30/09/2020 EUR 578.92 30/09/2020 17,345
30/09/2019 EUR 583.53 30/09/2019 19,260
Capitalisation Z (EUR) 30/09/2021 EUR 7,262.75 Distribution R (EUR) 30/09/2021 222,163
30/09/2020 EUR 7,314.63 30/09/2020 249,521
30/09/2019 EUR 7,313.12 30/09/2019 306,981
Distribution O (EUR) 30/09/2021 EUR 1,301.01
30/09/2020 EUR 1,313.78 Priebezny poplatok v %*
30/09/2019 EUR 1,318.22
Capitalisation | (EUR) 30/09/2021 0.49%
Distribution P (EUR) 30/09/2021 EUR 1,282.40
30/09/2020 EUR 1,300.83 ' (ypitalisation N (EUR) 30/09/2021 0.55%
30/09/2019 EUR 1,309.90
Capitalisation O (EUR) 30/09/2021 0.40%
Distribution R (EUR) 30/09/2021 EUR 32.73
30/09/2020 EUR 3310 | (gpitalisation P (EUR) 30/09/2021 0.85%
30/09/2019 EUR 33.24
Capitalisation V (EUR) 30/09/2021 0.78%
Pocet akcii
Capitalisation X (EUR) 30/09/2021 0.95%
Capitalisation | (EUR) 30/09/2021 1,122,162
30/09/2020 1,049,409 Capitalisation Z (EUR) 30/09/2021 0.13%
30/09/2019 1,185,704
Distribution O (EUR) 30/09/2021 0.40%
Capitalisation N (EUR) 30/09/2021 8,334
30/09/2020 9,114 Distribution P (EUR) 30/09/2021 0.85%
30/09/2019 10,380
Distribution R (EUR) 30/09/2021 0.56%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)

Statistika (pokracovanie)

Obratovost portfélia v %* 30/09/2021 10.63%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpoveda sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nformaciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky
Celkové portfélio cennych papierov 2 1,186,766,834.88
Podniky kolektivneho investovania 121,213,640.97
Dlhopisy a ostatné dlZzobné nastroje 1,065,553,193.91
Financné derivaty spolu 2 9,024,146.07
Swap kreditného zlyhania 4,506,927.72
Urokové swapy 3,249,351.47
Swapy na celkovy vynos 810,811.86
Futurity 457,055.02
Hotovost v banke 42,620,944.76
Marzové vklady 9,754,107.41
Ostatné aktiva 4,15 48,489,778.83
Celkové aktiva 1,296,655,811.95
Beiné pasiva 4,15 (53,026,702.34)
Celkové pasiva (53,026,702.34)
Cisté aktiva na konci roka 1,243,629,109.61

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 15,838,872.60
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 9,423,232.69
Uroky zo swapov 6,411,826.33
Ostatné prijmy 10 3,813.58

Celkové vydavky (7,008,459.74)
Spravcovsky poplatok 5 (4,832,513.56)
Pevny servisny poplatok 6 (1,529,627.09)
Dani z upisovania 9 (156,376.45)
Bankové uroky (489,942.64)

Cisty prijem z investicii 8,830,412.86
Realizované zisky z investi¢ného portfdlia 2 76,721,124.34
Realizované straty z investicného portfdlia 2 (102,744.23)

Realizované zisky z finanénych derivatov
Realizované straty z finan¢nych derivatov
Realizované zisky z prevodu mien

Zmeny Cistych nerealizovanych ziskov alebo (strat) z
investi¢ného portfélia

75,752,732.27
(150,671,291.49)
9,794.51
(33,127,509.78)

Zmeny Cistych nerealizovanych ziskov alebo (strat) z 8,592,235.69
finanénych derivatov
Vysledok operacii (13,995,245.83)
Upisy 225,536,130.03
Spatné odkupy (180,302,711.01)

Cisté aktiva na zadiatku roka

Cisté aktiva na konci roka

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.

1,212,390,936.42
1,243,629,109.61
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
Mnozstvo/ Nazov Mena Trhové hodnota % MnoZstvo/ Nazov Mena Trhové hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 200,000 COVIVIO 1.625% 23/06/2030 EUR 216,568.81 0.02
zoznam oficialne kétovanych cennych papierov a/alebo obchodované na 100,000 CREDIT AGRICOLE ASSURANCES 54 27/09/2048  eun 12259914 001
inom regulovanom trhu 400,000 CREDIT AGRICOLE HOME LOAN SFH SA0.500%  EuR 411,572.32 0.03
03/04/2025 EMTN
1,000,000 CREDIT AGRICOLE HOME LOAN SFH SA 0.500% EUR 1,033,109.94 0.08
. Pa— P . 19/02/2026 EMTN
Dlhopisy a ostatné dlzobné nastroje 1,200,000 CREDIT AGRICOLE HOME LOAN SFHSA 0.875%  gUR 1,276,973.42 0.10
Franctzsko 11/08/2028 EMTN
700,000 CREDIT AGRICOLE SA 0.375% 21/10/2025 EMTN  EUR 709,102.97 0.06
300,000 ﬁingoi%T/czglzsi E“EITD:VELOPPEMENT EPIC EuR 324,379.67 0.03 800,000 CREDIT AGRICOLE SA 2.000% 25/03/2029 EMTN  EUR 865,000.57 0.07
1125%
200,000 AGENCE FRANCE LOCALE 0.375% 20/03/2022 EUR 200,745.56 0.02 200,000 CREDIT AGRICOLE SA 21/09/2029 FRN EMTN EUR 198,629.10 0.02
EMTN 600,000 CREDIT AGRICOLE SA 22/04/2026 FRN EMTN EUR 618,609.89 0.05
500,000 APRR SA 1.250% 06/01/2027 EMTN EUR 533,203.70 0.04 400,000 CREDIT AGRICOLE SA/LONDON 0.750% EUR 409,709.19 0.03
600,000 AXA BANK EUROPE SCF 0.750% 06/03/2029 EUR 633,097.90 0.05 05/12/2023 EMTN
EMTN 300,000 CREDIT AGRICOLE SA/LONDON 1.250% EUR 317,343.46 0.03
1,300,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA EUR 1,296,433.06 0.10 14/04/2026 EMTN
0.010% 11/05/2026 EMTN 500,000 CREDIT AGRICOLE SA/LONDON 1.375% EUR 962,003.96 0.08
300,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA EUR 294,648.63 0.02 03/05/2027 EMTN
0.250% 19/07/2028 1,100,000 CREDIT MUTUEL - HOME LOAN SFH SA 0.625% EUR 1,142,167.98 0.09
500,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA EUR 498,748.26 0.04 02/02/2026 EMTN
0.250% 29/06/2028 EMTN 500,000 CREDIT MUTUEL - HOME LOAN SFH SA 1.000% EUR 537,139.03 0.04
500,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA EUR 503,060.89 0.04 30/01/2029 EMTN
0.625% 03/11/2028 EMTN 300,000 CREDIT MUTUEL - HOME LOAN SFH SA 2.500% EUR 317,279.25 0.03
300,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA EUR 309,440.11 0.02 11/09/2023 EMTN
0.750% 08/06/2026 EMTN 200,000 CREDIT MUTUEL ARKEA SA 0.875% 07/05/2027 EUR 207,182.97 0.02
1,500,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA EUR 1,545,612.80 0.12 EMTN
0.750% 17/07/2025 EMTN 100,000 CREDIT MUTUEL ARKEA SA 25/10/2029 FRN EUR 104,388.73 0.01
100,000 BANQUE FEDERATIVE DU CREDIT MUTUEL SA EUR 108,976.21 0.01 EMTN
2.375% 24/03/2026 EMTN 800,000 DANONE SA 0.709% 03/11/2024 EMTN EUR 822,078.97 0.07
500,000 BNP PARIBAS SA 04/06/2026 FRN EUR 507,407.83 0.04 1,600,000 ESSILORLUXOTTICA SA 0.125% 27/05/2025 EMTN  EUR 1,618,256.99 0.13
600,000 BNP PARIBAS SA 13/04/2027 FRN EMTN EUR 597,561.71 0.05 200,000 EUTELSAT SA 1.500% 13/10/2028 EUR 203,799.21 0.02
1,100,000 BNP PARIBAS SA 15/01/2032 FRN EMTN EUR 1,115,965.38 0.09 410,244 FCT CREDIT AGRICOLE HABITAT 2017 2017-1 A EUR 410,946.49 0.03
600,000 BNP PARIBAS SA 19/02/2028 FRN EMTN EUR 601,105.82 0.05 §Z4Oc6n<gng2:22|c0LE HABITAT 2020 20201 A
900,000 BNP PARIBAS SA 23/01/2027 FRN EMTN EUR 969,832.31 0.08 1,300,000 27/07/2055 FRN i EUR 1,323,562.31 011
978,133 BPCE HOME LOANS FCT 2018 2018-1 A EUR 983,052.40 0.08 21,780 FCT TITRISOCRAM 2017 2017-1 A 25/07/2036 EUR 21,791.96 0.00
31/10/2053 FRN FRN
888,330 BPCE HOME LOANS FCT 2020 2020-1 A EUR 900,385.00 0.07 3,580,000 FRANCE GOVERNMENT BOND OAT ZCP EUR 3,595,576.51 0.29
31/10/2054 FRN 25/11/2029
200,000 BPCE SA 0.125% 04/12/2024 EUR 202,030.77 0.02 3,520,000 FRANCE GOVERNMENT BOND OAT 0.250% EUR 3,637,856.78 0.29
9 25/11/2026
500,000 BPCE SA 0.250% 14/01/2031 EUR 484,935.34 0.04 4,000,000 FRANCE GOVERNMENT BOND OAT 0.500% FUR 153.612.80 033
200,000 BPCE SA 0.375% 05/10/2023 EMTN EUR 202,925.20 0.02 ’ 25/05/2025 T
1,600,000 BPCE SA 0.625% 15/01/2030 EUR 1,619,535.04 0.13 4,140,000 FRANCE GOVERNMENT BOND OAT 0.750% EUR 4,411,769.60 035
25/05/2028
500,000 BPCE SFH SA 0.010% 08/11/2026 EMTN EUR 505,012.35 0.04 4,000,000 FRANCE GOVERNMENT BOND OAT 0.750% EUR 4266,728.20 034
500,000 BPCE SFH SA 0.625% 29/05/2031 EUR 522,077.11 0.04 25/11/2028
9
1,500,000 BPCE SFH SA 1.750% 27/06/2024 EMTN EUR 1,587,944.18 0.13 7,230,000 ;';?o"‘siiﬁzc;VERNMENT BOND OAT 1.000% EUR 7,781,125.98 0.63
300,000 BPIFRANCE SACA 0.500% 25/05/2025 EMTN EUR 309,509.72 0.02 18,283,000 FRANCE GOVERNMENT BOND OAT 1.000% EUR 19,432,563.92 156
3,500,000 CAISSE D'AMORTISSEMENT DE LA DETTE SOCIALE  gyR 3,449,013.37 0.28 25/11/2025
ZCP 25/11/2030 1,365,367 FRANCE GOVERNMENT BOND OAT 1.500% EUR 1,551,732.50 0.12
3,400,000 CAISSE D'AMORTISSEMENT DE LA DETTE SOCIALE  gyR 3,648,393.90 0.29 25/05/2031
4.125% 25/04/2023 EMTN 2,240,000 FRANCE GOVERNMENT BOND OAT 1.750% EUR 2,329,886.72 0.19
700,000 CAISSE DE REFINANCEMENT DE L'HABITAT SA EUR 698,500.85 0.06 25/05/2023
0.010% 08/10/2029 14,286,448 FRANCE GOVERNMENT BOND OAT 1.750% EUR 17,951,070.35 1.44
1,000,000 CAISSE DE REFINANCEMENT DE L'HABITAT SA EUR 1,010,053.56 0.08 25/05/2066
0.010% 27/11/2026 10,980,000 FRANCE GOVERNMENT BOND OAT 1.750% EUR 11,796,112.33 0.95
1,500,000 CAISSE DE REFINANCEMENT DE L'HABITAT SA EUR 1,647,143.31 013 25/11/2024
3.600% 08/03/2024 EMTN 50,104,000 FRANCE GOVERNMENT BOND OAT 2.000% EUR 64,344,934.66 517
600,000 CAISSE FRANCAISE DE FINANCEMENT LOCAL EUR 664,983.13 0.05 25/05/2048
1.250% 11/05/2032 EMTN 4,900,000 FRANCE GOVERNMENT BOND OAT 3.000% EUR 5,001,650.60 0.40
400,000 CAISSE FRANCAISE DE FINANCEMENT LOCAL EUR 467,059.54 0.04 25/04/2022
1.500% 28/06/2038 3,700,000 FRANCE GOVERNMENT BOND OAT 3.500% EUR 4,374,370.44 0.35
1,500,000 CAISSE FRANCAISE DE FINANCEMENT LOCAL EUR 1,739,656.77 014 25/04/2026
5.375% 08/07/2024 EMTN 9,140,000 FRANCE GOVERNMENT BOND OAT 4.000% EUR 14,412,671.32 116
300,000 CAPGEMINI SE 1.000% 18/10/2024 EUR 309,662.83 0.02 §;£ 1N06/é063§\/ERNMENT BOND OAT 4.250%
1,500,000 CAPGEMINI SE 2.500% 01/07/2023 EUR 1,562,501.73 0.13 1,300,000 25/10/2023 ’ EUR 1,433,064.72 0.12
1,500,000 CCR RE SA 15/07/2040 FRN EUR 1,642,705.28 0.13 1,000,000 FRANCE GOVERNMENT BOND OAT 4.500% EUR 1,723,063.76 0.14
600,000 CIE DE FINANCEMENT FONCIER SA 0.200% EUR 604,061.65 0.05 25/04/2041
16/09/2022 EMTN 5,850,000 ;gf&iiéﬁVERNMENT BOND OAT 4.750% EUR 9,302,042.12 0.75
800,000 CIE DE FINANCEMENT FONCIER SA 0.375% EUR 818,444.23 0.07
11/12/2024 6,679,061 FR//\NC/E GOVERNMENT BOND OAT 5.750% EUR 10,788,679.69 0.87
1,000,000 CIE DE FINANCEMENT FONCIER SA 0.875% EUR 1,064,090.20 0.09 25/10/2032
11/09/2028 1,050,000 E';ZNOC/EOGZC;VERNMENT BOND OAT 6.000% EUR 1,331,813.26 0.11
300,000 CIE DE FINANCEMENT FONCIER SA 2.000% EUR 318,755.47 0.03
07/05/2024 EMTN 1,253,006 HARMONY FRENCH HOME LOANS FCT2019-1A  EyR 1,267,360.74 0.10
100,000 CIE DE FINANCEMENT FONCIER SA 3.875% EUR 185,606.94 0.01 27/11/2024 FRN
25/04/2055 EMTN 600,032 HARMONY FRENCH HOME LOANS FCT 2020-2 EUR 608,459.93 0.05
700,000 CIE DE SAINT-GOBAIN 2.375% 04/10/2027 EUR 790,922.85 0.06 2020-2 A 27/10/2020 FRN

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

1,900,000
500,000
400,000

200,000
400,000
2,000,000
800,000

600,000
1,000,000
400,000
400,000
406,000
500,000

500,000
300,000

300,000
403,165

300,000
400,000
800,000

500,000

1,100,000
1,000,000
400,000
620,000
795,000
978,000
1,200,000
300,000

100,000
100,000

195,000

200,000
200,000

200,000
1,000,000
500,000

38,146,529
3,240,000
5,400,000
2,790,000
4,040,000
5,841,000
4,528,000

450,000

38,300,000
1,000,000
450,000

Nézov

HARMONY FRENCH HOME LOANS FCT 2021-1

2021-1 A 27/05/2061 FRN

HSBC CONTINENTAL EUROPE SA 0.100%
03/09/2027 EMTN

HSBC CONTINENTAL EUROPE SA 0.250%
17/05/2024 EMTN

ICADE SANTE SAS 1.375% 17/09/2030

IMERYS SA 1.500% 15/01/2027 EMTN

KERING SA 1.250% 10/05/2026 EMTN

LVMH MOET HENNESSY LOUIS VUITTON SE
0.375% 11/02/2031

ORANGE SA FRN PERP EMTN

ORANGE SA 1.375% 16/01/2030 EMTN
ORANGE SA 1.625% 07/04/2032 EMTN
PERNOD RICARD SA 0.500% 24/10/2027

RCI BANQUE SA 1.375% 08/03/2024 EMTN
REGION OF ILE DE FRANCE 0.500% 14/06/2025

EMTN
RTE RESEAU DE TRANSPORT D'ELECTRICITE SADIR

1.000% 19/10/2026 EMTN
RTE RESEAU DE TRANSPORT D'ELECTRICITE SADIR

1.875% 23/10/2037 EMTN

SANEF SA 1.875% 16/03/2026

SAPPHIREONE MORTGAGES FCT 2016-3 2016-3 A
27/06/2061 FRN

SOCIETE GENERALE SA 0.875% 01/07/2026 EMTN
SOCIETE GENERALE SA 1.250% 12/06/2030
SOCIETE GENERALE SFH SA 0.250% 11/09/2023
EMTN

SOCIETE GENERALE SFH SA 0.500% 02/06/2025
EMTN

SOCIETE GENERALE SFH SA 0.500% 30/01/2025
TEREGA SA 0.875% 17/09/2030

TEREGA SASU 0.625% 27/02/2028
TOTALENERGIES SE FRN PERP EMTN
TOTALENERGIES SE FRN PERP EMTN
TOTALENERGIES SE FRN PERP EMTN

TOTALENERGIES SE FRN PERP EMTN
UNIBAIL-RODAMCO-WESTFIELD SE 0.875%

29/03/2032 EMTN
UNIBAIL-RODAMCO-WESTFIELD SE 1.375%
04/12/2031 EMTN
UNIBAIL-RODAMCO-WESTFIELD SE 1.750%
01/07/2049 EMTN

WPP FINANCE SA 2.375% 19/05/2027 EMTN

Nemecko

ADIDAS AG 0.625% 10/09/2035

ALBEMARLE NEW HOLDING GMBH 1.625%
25/11/2028

ALSTRIA OFFICE REIT-AG 1.500% 15/11/2027

BAYER AG 0.750% 06/01/2027
BAYERISCHE LANDESBODENKREDITANSTALT
1.875% 25/01/2023
BUNDESREPUBLIK DEUTSCHLAND
BUNDESANLEIHE 0.250% 15/02/2027
BUNDESREPUBLIK DEUTSCHLAND
BUNDESANLEIHE 0.250% 15/02/2029
BUNDESREPUBLIK DEUTSCHLAND
BUNDESANLEIHE 0.500% 15/02/2026
BUNDESREPUBLIK DEUTSCHLAND
BUNDESANLEIHE 0.500% 15/02/2028
BUNDESREPUBLIK DEUTSCHLAND

BUNDESANLEIHE 0.500% 15/08/2027
BUNDESREPUBLIK DEUTSCHLAND
BUNDESANLEIHE 4.000% 04/01/2037
BUNDESREPUBLIK DEUTSCHLAND

BUNDESANLEIHE 4.750% 04/07/2034
BUNDESREPUBLIK DEUTSCHLAND

BUNDESANLEIHE 5.500% 04/01/2031
BUNDESSCHATZANWEISUNGEN ZCP 10/06/2022

COMMERZBANK AG 0.125% 09/01/2024 EMTN
COMMERZBANK AG 0.500% 09/06/2026 EMTN

Mena

EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR

EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR

EUR
EUR

EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR

EUR

EUR
EUR
EUR

Trhova hodnota
v EUR

1,925,689.29
496,187.47
405,290.43

209,584.32
422,476.23
2,118,717.30
809,223.22

630,122.76
1,083,979.79
442,805.30
409,652.67
418,365.92
514,814.86

522,239.78
341,219.29

321,000.41
403,528.33

307,305.32
411,898.73
810,952.70

515,016.53

1,130,792.62
1,006,732.77
398,018.42
634,802.48
812,471.40
1,030,769.99
1,326,000.00
295,594.72

103,768.99
96,995.16

217,830.47
267,898,993.86

198,807.21
214,070.55

208,094.27
1,019,908.01
515,530.38

39,805,664.21
3,399,123.92
5,668,939.55
2,965,846.56
4,283,315.38
9,453,833.73
7,397,199.39
697,624.79

38,475,959.39
1,012,813.27
465,676.79

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.15
0.04
0.03

0.02
0.03
0.17
0.07

0.05
0.09
0.04
0.03
0.03
0.04

0.04
0.03

0.03
0.03

0.02
0.03
0.07

0.09
0.08
0.03
0.05
0.07
0.08
0.11
0.02

0.01
0.01

0.02
21.54

0.02
0.02

0.02
0.08
0.04

3.21

0.47
0.24
0.34
0.77
0.60
0.06

3.10
0.08
0.04

Mnoizstvo/
Nominalna
hodnota

400,000
500,000
208,000
308,000
508,000
508,000
800,000
400,000

400,000

222,000
200,000
300,000
100,000
500,000

1,400,000

700,000
2,000,000
500,000
500,000

165,000
1,500,000
1,000,000

100,000

44,591
500,000
250,000
250,000

955,000
238,000
430,000
985,000
600,000
300,000

1,600,000
1,000,000
200,000
284,000
404,000
1,000,000
101,000
110,000
150,000
950,000
763,000
667,000

700,000
300,000
900,000

Nézov

COMMERZBANK AG 0.875% 22/01/2027 EMTN
COMMERZBANK AG 1.000% 04/03/2026 EMTN
COMMERZBANK AG 1.500% 28/08/2028 EMTN
CONTINENTAL AG ZCP 12/09/2023

COVESTRO AG 0.875% 03/02/2026 EMTN
COVESTRO AG 1.375% 12/06/2030 EMTN
DEUTSCHE BAHN FINANCE GMBH FRN PERP

DEUTSCHE BAHN FINANCE GMBH 2.500%

12/09/2023 EMTN
DEUTSCHE BAHN FINANCE GMBH 3.000%

08/03/2024 EMTN

DEUTSCHE BANK AG 10/06/2026 FRN EMTN
DEUTSCHE BANK AG 1.625% 20/01/2027 EMTN
DEUTSCHE BANK AG 17/02/2032 FRN

DEUTSCHE BANK AG 19/11/2030 FRN EMTN
DEUTSCHE TELEKOM AG 1.750% 25/03/2031
EMTN

ENBW ENERGIE BADEN-WUERTTEMBERG AG
31/08/2081 FRN

EUROGRID GMBH 1.500% 18/04/2028 EMTN

EUROGRID GMBH 1.625% 03/11/2023 EMTN

HANNOVER RUECK SE 08/10/2040 FRN
LAND BADEN-WUERTTEMBERG 0.625%
09/02/2027

LANXESS AG 1.000% 07/10/2026 EMTN

MERCK KGAA 09/09/2080 FRN

MERCK KGAA 12/12/2074 FRN

MUENCHENER RUECKVERSICHERUNGS-
GESELLSCHAFT AG IN MUENCHEN 26/05/2049
FRN

RED & BLACK AUTO GERMANY 5 UG
HAFTUNGSBESCHRANKT -5 A 15/01/2027 FRN
SANTANDER CONSUMER BANK AG 0.750%

17/10/2022 EMTN

STATE OF NORTH RHINE-WESTPHALIA GERMANY
1.875% 15/03/2024 EMTN

STATE OF NORTH RHINE-WESTPHALIA GERMANY
4.375% 29/04/2022

SYMRISE AG 1.250% 29/11/2025

SYMRISE AG 1.375% 01/07/2027
UNICREDIT BANK AG 0.250% 15/01/2032
UNICREDIT BANK AG 0.625% 20/11/2025 EMTN

VANTAGE TOWERS AG 0.375% 31/03/2027 EMTN
VOLKSWAGEN BANK GMBH 1.250% 01/08/2022
EMTN

VOLKSWAGEN BANK GMBH 1.250% 10/06/2024
EMTN

VOLKSWAGEN BANK GMBH 1.875% 31/01/2024
EMTN

VOLKSWAGEN BANK GMBH 2.500% 31/07/2026
EMTN

VOLKSWAGEN FINANCIAL SERVICES AG 0.125%
12/02/2027 EMTN

VOLKSWAGEN FINANCIAL SERVICES AG 0.625%
01/04/2022 EMTN

VOLKSWAGEN FINANCIAL SERVICES AG 1.500%
01/10/2024 EMTN

VOLKSWAGEN FINANCIAL SERVICES AG 2.250%
16/10/2026 EMTN

VOLKSWAGEN FINANCIAL SERVICES AG 3.375%
06/04/2028 EMTN

VOLKSWAGEN LEASING GMBH ZCP 19/07/2024
EMTN

VOLKSWAGEN LEASING GMBH 0.500%
20/06/2022 EMTN

VOLKSWAGEN LEASING GMBH 0.625%
19/07/2029 EMTN

VOLKSWAGEN LEASING GMBH 1.000%
16/02/2023 EMTN

VONOVIA SE 0.250% 01/09/2028 EMTN
VONOVIA SE 0.625% 14/12/2029 EMTN

VONOVIA SE 0.750% 01/09/2032 EMTN

Mena

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

Trhova hodnota

v EUR

405,968.80
519,064.97
223,864.77
308,876.28
524,073.46
542,168.70
819,000.00
422,053.84

432,725.00

232,773.28
210,634.47
303,972.51
105,333.90
560,648.69

1,383,497.86

754,213.98
2,069,513.32
522,396.39
522,890.15

172,683.45
1,543,268.75
1,091,304.46

115,391.06

44,645.28
505,555.10
264,474.08
257,099.11

998,845.87
251,061.77
433,295.56
1,022,129.85
599,758.83
303,892.02

1,652,997.34
1,043,981.88
221,014.28
280,012.72
405,995.78
1,043,713.66
110,990.15
129,503.28
149,979.68
955,729.06
758,938.99
677,770.60

687,569.83
299,898.12
877,299.93

143,544,878.26

NN (L)

0.03
0.04
0.02
0.02
0.04
0.04
0.07
0.03

0.03

0.02
0.02
0.02
0.01
0.05

0.11

0.06
0.17
0.04
0.04

0.01
0.12
0.09
0.01

0.00
0.04
0.02
0.02

0.08
0.02
0.03
0.08
0.05
0.02

0.13
0.08
0.02

0.02

0.08
0.01
0.01
0.01
0.08
0.06
0.05

0.06
0.02
0.07
11.54
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Taliansko 100,000 BANCO BILBAO VIZCAYA ARGENTARIA SA EUR 102,912.04 0.01
04/06/2025 FRN GMTN
500,000 CREDIT AGRICOLE ITALIA SPA 0.625% 13/01/2026  gyR 517,932.03 0.04 200,000 BANCO BILBAO VIZCAYA ARGENTARIA SA EUR 202,331.98 0.02
EMTN 16/01/2030 FRN GMTN
200,000 CREDIT AGRICOLE ITALIA SPA 1.000% 30/09/2031  gyg 215,784.55 0.02 300,000 BANCO BILBAO VIZCAYA ARGENTARIA SA EUR 299,450.42 0.02
EMTN 24/03/2027 FRN GMTN
1,200,000 ENEL SPA 24/05/2080 FRN EUR 1,306,193.20 0.11 600,000 BANCO DE SABADELL SA 1.625% 07/03/2024 EUR 623,539.09 0.05
EMTN
600,000 ENI SPA 1.000% 14/03/2025 EMTN EUR 621,380.72 0.05 400,000 BANCO SANTANDER SA 0.200% 11/02/2028 EUR 396,741.75 0.03
523,000 FCA BANK SPA/IRELAND ZCP 16/04/2024 EMTN  EUR 523,390.90 0.04 EMTN
138,000 FCA BANK SPA/IRELAND 0.125% 16/11/2023 EUR 138.554.29 0.01 400,000 BANCO SANTANDER SA 0.250% 19/06/2024 EUR 404,558.16 0.03
, /554 - EMTN
EMTN
758,000 FCA BANK SPA/IRELAND 0.250% 28/02/2023 EUR 763,260.62  0.06 400,000 BANCO SANTANDER SA 0.875% 09/05/2031 EUR 427,26851  0.03
X ,260. i EMTN
EMTN
210,000 FCA BANK SPA/IRELAND 0.625% 24/11/2022 EUR 211,911.65 0.02 600,000 BANKINTER SA 0.875% 03/08/2022 EUR 606,617.74 0.05
B ANPAOLO SPA 0.7505% 04/12/2024 700,000 CAIXABANK SA 0.375% 03/02/2025 EMTN EUR 709,188.99 0.06
375,000 LN o EUR 38428018 003 200,000 CAIXABANK SA 0.750% 09/07/2026 EUR 20534512 0.02
250,000 INTESA SANPAOLO SPA 0.750% 16/03/2028 EUR 253,099.43 0.02 300,000 CAIXABANK SA 0.750% 18/04/2023 EMTN EUR 304,767.45 0.02
EMTN
400,000 INTESA SANPAOLO SPA 1.000% 19/11/2026 cUR 212,595.42 003 300,000 CAIXABANK SA 09/02/2029 FRN EMTN EUR 296,174.12 0.02
EMTN 300,000 CAIXABANK SA 10/07/2026 FRN EMTN EUR 306,922.14 0.02
400,000 'NTE;A SANPAOLO SPA 1.125% 14/07/2025 EUR 421,988.89 0.03 700,000 CAIXABANK SA 1.125% 17/05/2024 EMTN EUR 723,016.81 0.06
EMTI
300,000 INTESA SANPAOLO SPA 1.375% 18/01/2024 FUR 310,560.23 0.02 400,000 CAIXABANK SA 14/07/2028 FRN EMTN EUR 417,087.04 0.03
EMTN 500,000 CAIXABANK SA 17/04/2030 FRN EMTN EUR 526,552.84 0.04
INTESA SANPAOLO SPA 1.750% 04/07/2029
885,000 L ATn /07/ EUR 952,676.30 0.08 600,000 CAIXABANK SA 18/06/2031 FRN EMTN EUR 607,422.34 0.05
300,000 INTESA SANPAOLO SPA 3.625% 05/12/2022 EUR 314,507.21 0.03 500,000 CAIXABANK SA 2.375% 01/02/2024 EMTN EUR 528,745.02 0.04
EMTN 350,000 CAIXABANK SA 4.125% 24/03/2036 EUR 530,874.99 0.04
ITALY BUONI POLIENNALI DEL TESORO 0.950%
.950%
4130,000 2 /09/2027 EUR 4,284,755.56 0.34 450,000 CAIXABANK SA 4.500% 26/04/2022 EUR 462,607.37 0.04
12,605,000 ITALY BUONI POLIENNALI DEL TESORO 1.250%  guR 13,306,048.76 1.08 600,000 CEDULAS TDA 6 FONDO DE TITULIZACION DE EUR 689,457.19 0.06
01/12/2026 ACTIVOS 3.875% 23/05/2025
500,000 TALY BUONI POLIENNALI DEL TESORO 1.350%  gyR 505,011.32 0.04 400,000 DEUTSCHE BANK SA ESPANOLA 0.625% EUR 400,890.72 0.03
15/04/2022 15/12/2021 EMTN
4,972,000 TALY BUONI POLIENNALI DEL TESORO 1.450% EUR 5,062,563.54 0.41 830,811 DRIVER ESPANA SIX FT -6 A 25/09/2030 FRN EUR 834,674.70 0.07
15/09/2022 MERLIN PROPERTIES SOCIMI SA 1.875%
200,000 875% EUR 199,482.40 0.02
7,414,000 gﬁ;\g;&zuogy POLIENNALI DELTESORO 1.650%  EuR 7,955,776.57 0.64 04/12/2034
3,570,000 TALY BUONI POLIENNALI DELTESORO 1.800% £y 3726,395.35 030 600,000 PITCH1 5.125% 20/07/2022 EUR 626,287.43 0.05
01/03/2041 800,000 PROGRAMA CEDULAS TDA FONDO DE EUR 1,103,485.97 0.09
ITALY BUONI POLIENNALI DEL TESORO 2.000% TITULIZACION DE ACTIVOS 4.250% 10/04/2031
3,750,000 01/02/2028 EUR 413381123 033 800,000 RED ELECTRICA FINANCIACIONES SAU 0.375% EUR 81341247 007
ITALY BUONI POLIENNALI DEL TESORO 2.000% 24/07/2028 EMTN
9,630,000 01/12/2025 © B 10,437,559.57 0.84 500,000 SANTANDER CONSUMER FINANCE SA 0.500% EUR 507,600.65 0.04
ITALY BUONI POLIENNALI DEL TESORO 2.200% 14/11/2026 EMTN
4,160,000 01/06/2027 EUR 4/617,090.15 0.37 300,000 SANTANDER CONSUMER FINANCE SA 0.875% EUR 305,988.00 0.02
4,201,000 ITALY BUONI POLIENNALI DEL TESORO 2.500% EUR 4,556,920.36 0.37 30/05/2023 EMTN
01/12/2024 7,100,000 SPAIN GOVERNMENT BOND 1.400% 30/04/2028  EUR 7,758,811.77 0.62
2,380,000 'TALY BUONI POLIENNALI DEL TESORO 2.700%  EuR 2,859,975.10 023 19,753,000 SPAIN GOVERNMENT BOND 1.450% 30/04/2029  EUR 21,761,032.70 1.76
01/03/2047
3,240,000 ITALY BUONI POLIENNALI DEL TESORO 2.800% EUR 3,766,811.04 0.30 3,390,000 SPAIN GOVERNMENT BOND 1.450% 31/10/2027 EUR 3,707,608.63 0.30
01/12/2028 " 7,001,000 SPAIN GOVERNMENT BOND 1.600% 30/04/2025  EUR 7,513,942.83 0.60
ITALY BUONI POLIENNALI DEL TESORO 3.850
3,180,000 01/09/2049 ° EWR 4,640,797.43 037 6,565,000 SPAIN GOVERNMENT BOND 1.850% 30/07/2035  EUR 7,529,584.29 0.61
5,042,000 TALY BUONI POLIENNALI DEL TESORO 4.500%  gyR 5,625,969.13 0.45 8,832,000 SPAIN GOVERNMENT BOND 1.950% 30/04/2026  EUR 9,742,995.54 0.79
01/03/2024 .
12142000 ALY BUGNI POLIENNALI DEL TESORO 4750% £ 15,257 026,15 Lo7 3,200,000 SPAIN GOVERNMENT BOND 2.150% 31/10/2025  EUR 3,531,642.98 0.28
T 01/08/2023 s 3,510,000 SPAIN GOVERNMENT BOND 2.350% 30/07/2033  EUR 4,223,168.54 034
7,570,000 'TALY BUONI POLIENNALI DEL TESORO 4.750% EUR 12,085,765.79 0.97 4,000,000 SPAIN GOVERNMENT BOND 2.750% 31/10/2024  EUR 4,401,113.64 0.35
01/09/2044
11,006,000 ITALY BUONI POLIENNALI DEL TESORO 5.000%  £ug 16.106,633.08 130 3,073,000 SPAIN GOVERNMENT BOND 2.900% 31/10/2046  EUR 4,208,690.70 034
01/08/2034 1,598,000 SPAIN GOVERNMENT BOND 3.450% 30/07/2066  EUR 2,454,012.79 0.20
"
6,383,000 'oTlA/Lo\;fZUogg' POLIENNALIDELTESORO 5.750%  EUR 9,653,04045 078 400,000 SPAIN GOVERNMENT BOND 4.650% 30/07/2025  EUR 47811196  0.04
400,000 MEDIOBANCA BANCA DI CREDITO FINANZIARIO  EUR 417,201.69 0.03 4,571,000 SPAIN GOVERNMENT BOND 4.700% 30/07/2041  EUR 7,615,175.11 0.61
SPALI2SY éZE/LOEST/TngZci EMTN eo 175 4,776,000 SPAIN GOVERNMENT BOND 4.800% 31/01/2024  EUR 5,372,121.02 0.43
560,000 25/09/2030 EMTN : EUR 550,415.10 0.04 400,000 SPAIN GOVERNMENT BOND 5.150% 31/10/2044  EUR 729,640.85 0.06
356,000 UNICREDIT SPA 05/07/2029 FRN EMTN EUR 360,135.05 0.03 6,951,000 SPAIN GOVERNMENT BOND 5.750% 30/07/2032  EUR 10,847,623.42 0.87
600,000 UNICREDIT SPA 0.850% 19/01/2031 EMTN EUR 591,580.19 0.05 9,040,000 SPAIN GOVERNMENT BOND 5.850% 31/01/2022  EUR 9,231,588.34 0.75
292,000 UNICREDIT SPA 25/06/2025 FRN EMTN EUR 300,935.19 0.02 900,000 WIZINK MASTER CREDIT CARDS FT 2019-2 A EUR 900,256.09 0.07
28/03/2033 FRN
136,190,339.42  10.95 129,280,443.51 10.40
Spanielsko Holandsko
ABERTIS INFRAESTRUCTURAS SA 3.000%
1,400,000 27/03/2031 EMTN ° EUR 1,633,229.78 013 700,000 ABN AMRO BANK NV 1.125% 23/04/2039 EUR 774,939.51 0.06
500,000 AUTONOMOUS COMMUNITY OF MADRID SPAIN EUR 560,771.95 0.05 110,000 AKELIUS RESIDENTIAL PROPERTY FINANCING BV EUR 112,153.28 0.01
2.146% 30/04/2027 1.125% 11/01/2029 EMTN
800,000 AYT CEDULAS CAJAS X FONDO DE TITULIZACION  gyg 915,917.13 0.07 270,000 ALLIANDER NV FRN PERP EUR 280,564.03 0.02
DE ACTIVOS 3.750% 30/06/2025

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

800,000

170,000
1,530,000
1,600,000
1,425,000

210,000

130,000
1,543,596

1,500,000
800,000

700,000

200,000
795,000
400,000
135,000
531,000

399,000

200,000
400,000
200,000
1,500,000
585,416
1,200,000

1,000,000

380,000
100,000
317,000

726,739
668,588
389,438
551,682
309,645

969,000
335,000
1,850,000

1,255,000
370,000
200,000

1,300,000
245,000
210,000
653,562

1,008,355

1,800,000

1,100,000
600,000
287,000

400,000
500,000

Nézov

ARGENTUM NETHERLANDS BV FOR GIVAUDAN SA
1.125% 17/09/2025
ASR NEDERLAND NV 02/05/2049 FRN

ATRADIUS FINANCE BV 23/09/2044 FRN

BAYER CAPITAL CORP BV 1.500% 26/06/2026
BMW FINANCE NV 0.625% 06/10/2023 EMTN
BMW FINANCE NV 1.250% 05/09/2022 EMTN

BRENNTAG FINANCE BV 1.125% 27/09/2025
BUMPER NL 2020-1 BV -2020-NL1 A 24/06/2031
FRN

COCA-COLA HBC FINANCE BV 0.625% 21/11/2029
COOPERATIEVE RABOBANK UA 0.625%

26/04/2026 EMTN
COOPERATIEVE RABOBANK UA 0.875%

01/02/2029
CTP NV 0.625% 27/11/2023 EMTN

CTP NV 0.750% 18/02/2027 EMTN
CTP NV 1.500% 27/09/2031 EMTN

CTP NV 2.125% 01/10/2025 EMTN

DANFOSS FINANCE | BV 0.375% 28/10/2028
EMTN

DANFOSS FINANCE Il BV 0.750% 28/04/2031
EMTN

DE VOLKSBANK NV 0.010% 16/09/2024 EMTN
DE VOLKSBANK NV 0.500% 30/01/2026 EMTN
DE VOLKSBANK NV 0.750% 24/10/2031 EMTN
DE VOLKSBANK NV 22/10/2030 FRN EMTN

DELFT 2020 BV 2020-1 A 17/10/2042 FRN
DEUTSCHE TELEKOM INTERNATIONAL FINANCE
BV 0.875% 30/01/2024 EMTN

DEUTSCHE TELEKOM INTERNATIONAL FINANCE
BV 1.500% 03/04/2028 EMTN

DIGITAL DUTCH FINCO BV 1.000% 15/01/2032

DIGITAL DUTCH FINCO BV 1.500% 15/03/2030
DIGITAL INTREPID HOLDING BV 0.625%
15/07/2031

DUTCH PROPERTY FINANCE 2017-1 BV 2017-1 A
28/01/2048 FRN

DUTCH PROPERTY FINANCE 2018-1 BV 2018-1 A
28/04/2051 FRN

DUTCH PROPERTY FINANCE 2019-1 BV 2019-1 A
28/10/2052 FRN

DUTCH PROPERTY FINANCE 2020-1 BV 2020-1 A
28/07/2054 FRN

DUTCH RESIDENTIAL MORTGAGE PORTFOLIO I
BV -2 A 26/09/2048 FRN

EDP FINANCE BV 0.375% 16/09/2026 EMTN

EDP FINANCE BV 1.875% 13/10/2025 EMTN
ELM BV FOR SWISS REINSURANCE CO LTD FRN
PERP

ENEL FINANCE INTERNATIONAL NV 0.500%
17/06/2030 EMTN

ENEL FINANCE INTERNATIONAL NV 1.000%
16/09/2024 EMTN

ENEL FINANCE INTERNATIONAL NV 1.125%
16/09/2026 EMTN

E.ON INTERNATIONAL FINANCE BV 5.750%
14/02/2033 EMTN

GIVAUDAN FINANCE EUROPE BV 1.000%
22/04/2027

GIVAUDAN FINANCE EUROPE BV 1.625%
22/04/2032

GREEN APPLE 2017-1 NHG 2017-1 A 17/03/2056

FRN

GREEN APPLE 2018-1 NHG BV 2018-1 A
17/01/2057 FRN

GREEN APPLE 2021-1 BV 2021-1 A 17/07/2028
FRN

GREEN STORM 2018 BV 2018-GRN A 22/05/2065
FRN

GREEN STORM 2021 BV 2021-GRN A 22/02/2068
FRN

HEIMSTADEN BOSTAD TREASURY BV 0.750%
06/09/2029 EMTN

IBERDROLA INTERNATIONAL BV FRN PERP

IBERDROLA INTERNATIONAL BV FRN PERP

Mena

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

Trhova hodnota
v EUR

835,880.58

190,764.64
1,707,848.56
1,691,817.60
1,451,499.53

213,295.71

135,254.17
1,557,904.67

1,516,352.22
831,768.13

745,887.05

202,576.36
797,788.30
395,793.00
144,009.62
526,817.08

398,080.60

201,405.55
412,981.94
211,719.51
1,573,917.53
585,468.50
1,231,358.40

1,084,066.53

372,449.66
105,038.71
303,199.91

728,175.39
669,514.46
390,650.82
553,421.56
310,514.99

980,025.93
360,191.50
1,986,437.50

1,249,583.83
382,252.65
209,871.25
1,982,689.20
256,900.79
230,648.40
658,344.43
1,016,087.01
1,849,175.77
1,108,528.87
616,744.67
280,072.01

403,712.10
501,911.69

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.07

0.02
0.14
0.14
0.12
0.02
0.01
0.13

0.12
0.07

0.06

0.02
0.06
0.03
0.01
0.04

0.03

0.02
0.03
0.02
0.13
0.05
0.10

0.09

0.03
0.01
0.02

0.06
0.05
0.03

0.04

0.08
0.03
0.16

0.10

0.02
0.16
0.02
0.02
0.05
0.08
0.15
0.09
0.05
0.02

0.03
0.04

Mnoizstvo/
Nominalna
hodnota

600,000
1,300,000
500,000
500,000
200,000
1,100,000
410,000

1,070,000
1,200,000
1,800,000

748,000

519,000
600,000

200,000
1,000,000
200,000

200,000
2,690,000
800,000
6,778,000
5,900,000
500,000
1,164,511
2,364,000
750,000
1,232,000
3,333,000

200,000
400,000
250,000
150,000
800,000
700,000

500,000

1,167,165
155,000

1,290,000
764,000
1,900,000

2,100,000
1,300,000
560,000
895,635

200,000
300,000

400,000
400,000
1,800,000

200,000

Nézov

IBERDROLA INTERNATIONAL BV FRN PERP
IBERDROLA INTERNATIONAL BV FRN PERP
ING BANK NV 0.750% 18/02/2029 EMTN
ING GROEP NV 18/02/2029 FRN

ING GROEP NV 22/03/2030 FRN

ING GROEP NV 26/05/2031 FRN EMTN
KONINKLIJKE AHOLD DELHAIZE NV 0.250%
26/06/2025

KONINKLIJKE DSM NV 0.625% 23/06/2032 EMTN
KONINKLIJKE PHILIPS NV 1.375% 02/05/2028

LINDE FINANCE BV 0.550% 19/05/2032 EMTN
LYB INTERNATIONAL FINANCE Il BV 0.875%
17/09/2026

LYB INTERNATIONAL FINANCE Il BV 1.625%
17/09/2031

MONDELEZ INTERNATIONAL HOLDINGS
NETHERLANDS BV 0.625% 09/09/2032

NATURGY FINANCE BV 1.250% 19/04/2026 EMTN

NATURGY FINANCE BV 1.375% 19/01/2027 EMTN
NEDERLANDSE WATERSCHAPSBANK NV 0.500%
29/04/2030 EMTN

NEDERLANDSE WATERSCHAPSBANK NV 1.250%

27/05/2036 EMTN

NETHERLANDS GOVERNMENT BOND ZCP
15/07/2030

NETHERLANDS GOVERNMENT BOND 0.250%

15/07/2025
NETHERLANDS GOVERNMENT BOND 0.500%
15/07/2026
NETHERLANDS GOVERNMENT BOND 1.750%
15/07/2023
NETHERLANDS GOVERNMENT BOND 2.250%

15/07/2022
NETHERLANDS GOVERNMENT BOND 2.500%
15/01/2033
NETHERLANDS GOVERNMENT BOND 2.750%

15/01/2047
NETHERLANDS GOVERNMENT BOND 3.750%
15/01/2023
NETHERLANDS GOVERNMENT BOND 3.750%

15/01/2042
NETHERLANDS GOVERNMENT BOND 4.000%

15/01/2037

NIBC BANK NV 0.875% 08/07/2025 EMTN
NIBC BANK NV 1.000% 11/09/2028 EMTN
NIBC BANK NV 1.125% 19/04/2023 EMTN
NIBC BANK NV 1.500% 31/01/2022 EMTN
REN FINANCE BV 2.500% 12/02/2025 EMTN
REPSOL INTERNATIONAL FINANCE BV 0.250%
02/08/2027 EMTN

REPSOL INTERNATIONAL FINANCE BV 2.250%
10/12/2026 EMTN

SAECURE 16 BV -16 A 30/10/2091 FRN
SAGAX EURO MTN NL BV 0.750% 26/01/2028
EMTN

SHELL INTERNATIONAL FINANCE BV 1.500%
07/04/2028 EMTN

SIEMENS FINANCIERINGSMAATSCHAPPIJ NV

0.500% 05/09/2034 EMTN
SILVER ARROW ATHLON NL 2021-1 BV 2021-1 A

26/02/2025 FRN
STORM 2017-1 BV 2017-2 A 22/05/2064 FRN
STORM 2019-1 BV 2019-1 A 22/03/2066 FRN

TENNET HOLDING BV 0.500% 30/11/2040 EMTN
TULIP MORTGAGE FUNDING 2019-1 BV 2019-1 A
18/10/2056 FRN

VAN LANSCHOT KEMPEN NV 0.375% 31/03/2023
VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN

PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV
3.250% 18/11/2030

Mena

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR

EUR
EUR

EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR

EUR

Trhova hodnota
v EUR

612,969.03
1,342,250.00
528,860.91
489,896.35
210,451.37
1,166,912.38
414,694.36

1,081,799.68
1,288,777.22
1,822,119.61

770,882.23

559,661.49
585,251.95

210,173.77
1,062,875.27
207,957.66

222,231.71
2,727,844.53
826,134.55
7,118,424.30
6,162,963.06
511,568.12
1,496,992.26
3,809,057.74
793,393.31
2,099,086.50
5,294,939.65

205,747.67
426,581.54
255,173.78
150,889.49
868,728.61
702,706.12

556,787.86

1,174,747.63
154,042.50

1,395,987.14
759,465.92
1,915,476.77

2,106,244.79
1,315,282.71
507,564.10
899,201.88

202,373.46
347,624.44

403,863.60
410,396.95
1,988,759.54

243,074.65

NN (L)

0.05
0.11
0.04
0.04
0.02
0.09
0.03

0.09
0.10
0.15
0.06

0.05

0.05

0.02
0.09
0.02

0.02

0.22

0.07

0.56

0.04

0.12

0.31

0.06

0.42

0.02
0.03
0.02
0.01
0.07
0.06

0.04

0.09
0.01

0.06

0.15

0.17
0.11
0.04
0.07

0.02
0.03

0.03

0.03

0.02
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
400,000 VOLKSWAGEN INTERNATIONAL FINANCE NV EUR 552,506.22 0.04 794,950 FINGAL SECURITIES RMBS DAC -1 A 28/07/2055  gyR 799,703.57 0.06
4.125% 16/11/2038 FRN
700,000 VONOVIA FINANCE BV 1.000% 09/07/2030 EMTN  EUR 717,562.87 0.06 600,000 FORTUNA CONSUMER LOAN ABS 2021 DAC 2021 gyRr 602,214.00 0.05
A 15/10/2030 FRN
200,000 VONOVIA FINANCE BV 1.125% 14/09/2034 EMTN ~ EUR 198,896.09 0.02
614/09/ 328,505 FROSN-2018 DAC 2018-1 A1 21/05/2028 FRN EUR 328,943.16 0.03
700,000 VONOVIA FINANCE BV 1.500% 14/01/2028 EUR 746,945.89 0.06 900,000 GE CAPITAL EUROPEAN FUNDING UNLIMITED CO  gq 1,104,623.58 0.09
100,000 VONOVIA FINANCE BV 1.625% 07/10/2039 EMTN  EUR 101,206.14 0.01 4.625% 22/02/2027 EMTN
300,000 VONOVIA FINANCE BV 2.250% 07/04/2030 EUR 338,099.78 0.03 1,520,185 GLENBEIGH 2 ISSUER DAC -1X A 24/03/2046 FRN  EUR 1,521,181.87 0.12
200,000 VONOVIA FINANCE BV 2.250% 15/12/2023 EMTN  EUR 210,825.66 0.02 123,000 g:/"é'é‘;'fg;?” IRELAND FINANCE DAC 1.750% EUR 124,387.44 0.01
100,592,988.51  8.09 850,000 HENLEY CLO Ill DAC -3X A 25/01/2034 FRN EUR 850,891.06 0.07
. 3,800,000 IRELAND GOVERNMENT BOND 0.800% EUR 3,824,838.21 031
Belgicko 15/03/2022
200,000 ANHEUSER-BUSCH INBEV SA/NV 2.750% EUR 478.421.80 0.04 1,988,379 IRELAND GOVERNMENT BOND 1.300% EUR 2,228,110.44 0.18
17/03/2036 EMTN 15/05/2033
880,000 'RELAND GOVERNMENT BOND 1.500% EUR 1013,282.25 0.08
200,000 BELFIUS BANK SA 0.010% 15/10/2025 EMTN EUR 200,152.53 0.02 P 15/05/2050 013,
700,000 BELFIUS BANK SA 0.375% 24/10/2023 EMTN EUR 711,647.98 0.06 774,000 'RELAND GOVERNMENT BOND 2.000% EUR 987,209.36 0.08
1,719,000 BELGIUM GOVERNMENT BOND 0.800% EUR 1,808,218.39 0.15 18/02/2045
22/06/2025 2,045,000 |RELAND GOVERNMENT BOND 2.400% EUR 2,472,494.00 0.20
500,000 BELGIUM GOVERNMENT BOND 1.000% EUR 535,240.65 0.04 15/05/2030
22/06/2026 600,000 'RELAND GOVERNMENT BOND 3.400% EUR 659,437.18 0.05
2,999,000 BELGIUM GOVERNMENT BOND 2.150% EUR 4,191,234.73 0.34 18/03/2024
22/06/2066 3,900,000 'RELAND GOVERNMENT BOND 5.400% EUR 4,704,784.38 0.39
BELGIUM GOVERNMENT BOND 2.250% 13/03/2025
6:280,000 B0 EUR 6,600484.73 052 915,407 KANAAL CMBS FINANCE 2019 DAC 2019-1 A EUR 916,277.96  0.07
BELGIUM GOVERNMENT BOND 3.750% 22/08/2028 FRN
1,080,000 22/06/2045 EUR 1,783,873.64 0.14 520,000 KERRY GROUP FINANCIAL SERVICES UNLTD CO EUR 523,596.01 0.04
BELGIUM GOVERNMENT BOND 4.000% 0.625% 20/09/2029
2,929,000 Seona030 EUR 4,128,056.39 033 2,000,000 KERRY GROUP FINANCIAL SERVICES UNLTD CO EUR 2,181,330.58 018
676,000 BELGIUM GOVERNMENT BOND 4.250% EUR 709,031.76 0.06 2.375% 10/09/2025
28/09/2022 893,220 MULCAIR SECURITIES DAC -1 A 24/04/2071 FRN  EUR 895,530.51 0.07
1,402,000 BELGIUM GOVERNMENT BOND 4.500% EUR 1,723,449.52 0.14 418,008 ORANJE EUROPEAN LOAN CONDUITNO 32 DAC-  gyR 219,053.78 0.03
28/03/2026 32 A22/11/2028 FRN
4,830,000 BELGIUM GOVERNMENT BOND 5.000% EUR 7,842,638.79 0.63 1,650,000 PARTNERRE IRELAND FINANCE DAC 1.250% EUR 1,723,753.76 0.14
28/03/2035 15/09/2026
5,791,428 BELGIUM GOVERNMENT BOND 5.500% EUR 8,023,905.99 0.65 873,852 PRIMROSE RESIDENTIAL 2021-1 DAC 2021-1 A EUR 874,654.43 0.07
28/03/2028 24/03/2061 FRN
700,000 BNP PARIBAS FORTIS SA ZCP 24/10/2023 EMTN  EUR 706,181.90 0.06 194,000 SMURFIT KAPPA TREASURY ULC 0.500% EUR 192,896.88 0.02
BNP PARIBAS FORTIS SA 0.500% 23/09/2024 22/09/2029
400,000 "0 EUR 41036215 0.03 248,000 SMURFIT KAPPA TREASURY ULC 1.000% EUR 24663633 002
! 22/09/2033
1,000,000 BUMPER BE NV/SA 2021-BE1 A 23/10/2031 FRN  EUR 1,007,010.00 0.08 571,875 TAURUS 2019-1 FR DAC 2019-1FR A 02/02/2031  gug 57160063 005
900,000 KBC GROUP NV 07/12/2031 FRN EMTN EUR 894,912.01 0.07 RN
500,000 MINISTERIES VAN DE VLAAMSE GEMEENSCHAP  gyR 531,245.03 0.04 147,000 TAURUS 2019-4 FIN DAC 2019-FIN4 A 18/11/2031 gyg 147,258.78 001
1.341% 12/06/2025 EMTN FRN
200,000 MINISTERIES VAN DE VLAAMSE GEMEENSCHAP  guR 240,600.32 0.02 477,628 TAURUS 2020-1 NL DAC 2020-NLIX A 20/02/2030  gyR 478,543.30 0.04
1.875% 02/06/2042 EMTN FRN
42,526,668.31 3.42 38,041,051.61 3.06
irsko Spojené Staty americké
400,000 AIB GROUP PLC 1.250% 28/05/2024 EMTN EUR 413,850.20 0.03 728,000 AMERICAN TOWER CORP 0.400% 15/02/2027 EUR 725,575.62 0.06
644,000 AIB GROUP PLC 17/11/2027 FRN EMTN EUR 646,551.21 0.05 1,120,000 AT&T INC 1.600% 19/05/2028 EUR 1,199,293.96 0.10
840,000 ARBOUR CLO VIl DAC -8X A 15/07/2033 FRN EUR 840,177.16 0.07 785,000 AT&T INC 1.800% 05/09/2026 EUR 844,123.21 0.07
252,557 ARDMORE SECURITIES NO 1 DAC 1 A 15/08/2057  gyR 252,887.93 0.02 415,000 AT&T INC 3.150% 04/09/2036 EUR 503,901.10 0.04
F
128,000 BANK OF IRELAND GROUP PLC 08/07/2024 FRN  gur 12985798 001 400,000 BANK OF AMERICA CORP 07/02/2025 FRN EMTN ~ EUR 414,068.21 0.03
S EMTN e - 500,000 BANK OF AMERICA CORP 0.750% 26/07/2023 EUR 509,635.63 0.04
266,000 BANK OF IRELAND GROUP PLC 10/05/2027 FRN EUR 265,005.15 0.02 EMTN
EMTN 374,000 BANK OF AMERICA CORP 22/03/2031 FRN EMTN  EUR 373,110.80 0.03
500,000 g;‘/":)';z;'z?'é:ﬂ’izemup PLC 1.375% EUR 514,218.94 0.04 300,000 BMW US CAPITAL LLC 1.000% 20/04/2027 EMTN  EUR 315,825.62 0.03
84,323 BLUESTEP MORTGAGE SECURITIES NO 4 DAC-4A g 8432471 001 1,161,000 CELANESE US HOLDINGS LLC 1.250% 11/02/2025  EUR 1,201,994.78 0.10
10/08/2066 FRN 200,000 CELANESE US HOLDINGS LLC 2.125% 01/03/2027  EUR 216,733.92 0.02
CITIZEN IRISH AUTO RECEIVABLES TRUST 2018-1
194,018 18/12/2027 FRN EUR 194,203.87 002 420,000 CITIGROUP INC 06/07/2026 FRN EMTN EUR 437,353.74 0.04
390,000 CITIZEN IRISH AUTO RECEIVABLES TRUST 2020-1  gyR 392,202.69 0.03 447,000 CITIGROUP INC 08/10/2027 FRN EMTN EUR 450,858.31 0.04
A15/12/2029 FRN 200,000 CITIGROUP INC 24/07/2026 FRN EMTN EUR 210,261.70 0.02
444,638 DILOSK RMBS NO 3 DAC -3 A 20/10/2057 FRN EUR 445,367.08 0.04
/10/ 1,500,000 COMCAST CORP 0.750% 20/02/2032 EUR 1,513,289.16 0.12
300,863 EOS EUROPEAN LOAN CONDUIT NO 35 DAC-35X  guRr 301.424.64 0.02
803 23/04/2029 FRN , 1,096,000 EMERSON ELECTRIC CO 1.250% 15/10/2025 EUR 1,150,589.71 0.09
EMTN
FASTNET SECURITIES 12 DAC -12 A 10/10/2056
412,604 C /10/ EUR 412,618.93 0.03 1,351,000 EMERSON ELECTRIC CO 2.000% 15/10/2029 EUR 1,519,608.50 012
236,336 FASTNET SECURITIES 13 DAC-13 A 18/04/2057  gyR 236,712.73 0.02 EMTN
22 ERN g 1,109,000 EQUINIX INC 1.000% 15/03/2033 EUR 1,102,289.97 0.09
671,001 FINANCE IRELAND RMBS NO 1 DAC -1 A EUR 672,954.05 0.05 797,000 EQUITABLE FINANCIAL LIFE GLOBAL FUNDING EUR 801,380.78 0.06
24/06/2058 FRN 0.600% 16/06/2028 EMTN
917,218 FINANCE IRELAND RMBS NO 2 DAC -2 A EUR 920,512.50 0.07 1,200,000 GOLDMAN SACHS GROUP INC/THE 1.375% EUR 1,229,206.90 0.10
24/09/2023 FRN 15/05/2024 EMTN
916,584 FINANCE IRELAND RMBS NO 3 DAC 3 A EUR 924,908.09 0.07 800,000 GOLDMAN SACHS GROUP INC/THE 30/04/2024  gyR 801,664.81 0.06
24/06/2061 FRN FRN EMTN
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
675,000 INTERNATIONAL BUSINESS MACHINES CORP EUR 676,860.60 0.05 700,000 TELEKOM FINANZMANAGEMENT GMBH 1.500%  guR 750,430.49 0.06
0.300% 11/02/2028 07/12/2026
800,000 INTERNATIONAL BUSINESS MACHINES CORP EUR 829,669.66 007 400,000 UNICREDIT BANK AUSTRIA AG 0.625% EUR 418,697.19 0.03
0.950% 23/05/2025 20/03/2029 EMTN
580,000 INTERNATIONAL FLAVORS & FRAGRANCESINC gy 622,267.41 0.05 33,277,704.62  2.68
1.800% 25/09/2026
2,300,000 JPMORGAN CHASE & CO 11/03/2027 FRN EMTN  EUR 2,390,660.71 0.18 Nadnarodné a medzinarodné spolognosti
PMORGAN CHASE 24/02/2028 FRN EMTN  EUR 49,84 .02
300,000 JPMORGAN CHASE & CO 24/02/2028 u 300,849.8: 0.0 400,000 AFRICAN DEVELOPMENT BANK 0.125% R 107 123,65 003
1,080,000 LINDE INC/CT 1.625% 01/12/2025 EUR 1,160,497.56 0.09 " 07/10/2026 ’
1,700,000 METROPOLITAN LIFE GLOBAL FUNDING 10.375%  EUR 1,727,839.37 014 400,000 AFRICAN DEVELOPMENT BANK 0.250% EUR 406,415.78 0.03
09/04/2024 24/01/2024
550,000 MORGAN STANLEY 1.750% 11/03/2024 GMTN ~ EUR 575,941.10 0.05 500,000 EUROFIMA 3.125% 15/11/2022 EMTN EUR 520,199.96 0.04
910,000 MORGAN STANLEY 1.750% 30/01/2025 GMTN EUR 964,389.00 0.08 3,460,000 EUROPEAN INVESTMENT BANK 1.750% EUR 4,356,416.70 0.36
15/09/2045 EMTN
247,000 MORGAN STANLEY 23/10/2026 FRN EMTN EUR 259,166.33 0.02 7,575,000 EURGPEAN INVESTMENT BANK 4.000% EUR 11862,348.57 096
1,400,000 MORGAN STANLEY 29/10/2027 FRN EUR 1,408,333.92 0.11 15/10/2037
125,000 NASDAQ INC 0.875% 13/02/2030 EUR 12688271  0.01 400,000 EUROPEAN STABILITY MECHANISM 1.750% EUR 508,047.58  0.04
! ' 20/10/2045 EMTN
NEW YORK LIFE GLOBAL FUNDING 0.250%
909,000 23/01/2027 GMTN ; EUR 916,767.19 0.07 2,540,000 EUROPEAN UNION ZCP 04/07/2031 EUR 2,537,893.83 0.20
2,010,000 PARKER-HANNIFIN CORP 1.125% 01/03/2025 EUR 2,075,544.87 0.17 2,800,000 EUROPEAN UNION ZCP 04/07/2035 EUR 2,693,340.64 0.22
485,000 PEPSICO INC 0.400% 09/10/2032 EUR 47427036 0.04 2,100,000 EUROPEAN UNION 0.100% 04/10/2040 EUR 1,961,755.26 0.16
265,000 PEPSICO INC 0.875% 16/10/2039 EUR 261,304.15 0.02 150,000 EUROPEAN UNION 0.750% 04/04/2031 EMTN EUR 160,775.76 0.01
400,000 PROCTER & GAMBLE CO 2.000% 05/11/2021 EUR 400,884.95 0.03 300,000 EUROPEAN UNION 1.500% 04/10/2035 EMTN EUR 348,130.92 0.03
285,000 PROLOGIS EURO FINANCE LLC 0.375% EUR 286,847.67 0.02 300,000 EUROPEAN UNION 3.375% 04/04/2032 EMTN EUR 402,576.86 0.03
06/02/2028 200,000 INTERNATIONAL BANK FOR RECONSTRUCTION &  gug 207,835.77 0.02
230,000 PROL‘;G'S EURO FINANCE LLC 0.500% EUR 223,277.33 0.02 DEVELOPMENT 0.500% 16/04/2030
16/02/2032 200,000 INTERNATIONAL BANK FOR RECONSTRUCTION &  gyR 208,862.62 0.02
1,379,000 VE}"Z?N COMMUNICATIONS INC 0.375% EUR 1,369,904.09 0.11 DEVELOPMENT 0.625% 12/01/2033
22/03/2029 NORDIC INVESTMENT BANK 0.125% 10/06/2024
583,000 VERIZON COMMUNICATIONS INC 1.125% EUR 578,019.24 0.05 250,000 N EUR 254,130.01 0.02
Lo/08/2035 26,835,853.91  2.17
200,000 VERIZON COMMUNICATIONS INC 1.250% EUR 211,005.66 0.02 763,653, .
08/04/2030 Luxembursko
700,000 WELLS FARGO & CO 0.500% 26/04/2024 EMTN  EUR 710,968.54 0.06
300,000 WELLS FARGO & CO 1.000% 02/02/2027 EMTN  EUR 310,699.84 0.02 100,000 AROUNDTOWN SA 1.450% 09/07/2028 EMTN EUR 104,600.92 0.01
200,000 WELLS FARGO & CO 2.625% 16/08/2022 EMTN  EUR 205,327.09 0.02 100,000 AROUNDTOWN SA 1.625% 31/01/2028 EMTN EUR 105,630.94 0.01
3458894562 2.78 542,100 CARTESIAN RESIDENTIAL MORTGAGES BLUESA  gUR 544,601.37 0.04
(SRt : BLUE A 18/07/2044 FRN
. 760,500 CARTESIAN RESIDENTIAL MORTGAGES 4SA-4A  pUR 765,384.38 0.06
Rakusko 25/11/2054 FRN
o
2,540,000 AUSTRIA GOVERNMENT BOND ZCP 20/02/2031  EUR 2,535,245.25 0.20 180,000 g’s“/*é;’;fogTE"\;\TLJ'NANCE EUROPE SA 1.750% EUR 192,197.74 0.02
500,000 AUSTRIA GOVERNMENT BOND 0.750% EUR 531,056.67 0.04 1,045,000 CNH INDUSTRIAL FINANCE EUROPE SA 1.875%  pUR 2.074,405.25 017
20/10/2026 T 19/01/2026 EMTN R '
AUSTRIA GOVERNMENT BOND 1.500%
1,000,000 20/02/2047 : EUR 1,222,114.96 0.10 1,298,000 DH EUROPE FINANCE Il SARL 0.750% 18/09/2031  EUR 1,308,060.47 0.11
2,020,000 AUSTRIA GOVERNMENT BOND 1.750% EUR 2,123,573.70 017 2,800,000 EUROPEAN FINANCIAL STABILITY FACILITY 3.375%  gyR 4,061,134.64 0.32
20/10/2023 03/04/2037 EMTN
100,000 AUSTRIA GOVERNMENT BOND 2.400% EUR 127,774.13 001 766,500 FACT MASTER SA 2021-1 A 20/07/2028 FRN EUR 772,364.53 0.06
23/05/2034 400,000 GRAND CITY PROPERTIES SA FRN PERP EMTN EUR 394,000.00 0.03
AUSTRIA GOVERNMENT BOND 3.150% ’ s -
880,000 20/06/2044 ° EUR 1,390,249.85 011 200,000 GRAND CITY PROPERTIES SA 0.125% 11/01/2028  gyR 193,468.25 0.02
AUSTRIA GOVERNMENT BOND 3.400% EMTN
250,000 221172008 d EUR 261,699.00 0.02 200,000 GRAND CITY PROPERTIES SA 1.375% 03/08/2026  gyR 209,962.15 0.02
EMTN
AUSTRIA GOVERNMENT BOND 3.650%
5,410,000 20/04/2022 ° EUR 5,538,565.03 045 200,000 GRAND CITY PROPERTIES SA 1.500% 22/02/2027  gyR 211,116.78 0.02
EMTN
1797.000 AUSTRIA GOVERNMENT BOND 3.800% EUR 3.719.690.48 030
TIT000 12082 1719, 700,000 HANNOVER FINANCE LUXEMBOURG SA EUR 759,144.80 0.06
30/06/2043 FRN
AUSTRIA GOVERNMENT BOND 4.150%
2,008,000 15/03/2037 ° EUR 3,189,767.56 0.26 393,000 HARMAN FINANCE INTERNATIONAL SCA 2.000%  gUR 396,637.66 0.03
27/05/2022
AUSTRIA GOVERNMENT BOND 4.850%
250,000 15/03/2026 . 311,410.36 0.03 400,000 HEIDELBERGCEMENT FINANCE LUXEMBOURG SA  EUR 425,507.82 0.03
3,845,000 AUSTRIA GOVERNMENT BOND 6.250% EUR 5350,167.78 0.43 1.625% 07/04/2026 EMTN
/845,000 1 107/2027 »350,167. - 117,000 HOLCIM FINANCE LUXEMBOURG SA 0.500% EUR 113,490.87 0.01
23/04/2031
900,000 AUSTRIA GOVERNMENT INTERNATIONALBOND  pgp 532,029.19 0.04
6.500% 10/01/2024 555,000 HOLCIM FINANCE LUXEMBOURG SA 0.500% EUR 564,477.04 0.05
29/11/2026 EMTN
ERSTE GROUP BANK AG 0.100% 15/01/2030
400,000 iy % 15/01/. EUR 401,251.27 0.03 727,000 Ho/|_c|;v| FINANCE LUXEMBOURG SA 0.625% EUR 696,712.15 0.06
19/01/2033 EMTN
ERSTE GROUP BANK AG 0.250% 26/06/2024
1,100,000 iy 6 26/06/. EUR 1,119,126.87 0.09 517,000 JO;{N;)EERE CASH MANAGEMENT SARL 2.200%  gyR 607,413.52 0.05
ERSTE GROUP BANK AG 0.375% 16/04/2024 02/04/2032 EMTN
600,000 20N /04/ EUR 609,442.60 0.05 427,000 LOGICOR FINANCING SARL 0.875% 14/01/2031 gy 413,111.94 0.03
EMTN
ERSTE GROUP BANK AG 0.625% 18/01/2027
1,000,000 il 6 18/01/. EUR 1,042,832.77 0.08 683,000 LOGICOR FINANCING SARL 1.625% 15/07/2027  gyg 719,120.00 0.06
EMTN
200,000 ERSTE GROUP BANK AG 08/09/2031 FRN EMTN  EUR 207,601.80 0.02 100,000 LOGICOR FINANCING SARL 2.250% 13/05/2025  gug 106,827,582 001
700,000 ERSTE GROUP BANK AG 10/06/2030 FRN EMTN  EUR 708,919.12 0.06 EMTN
1,100,000 ERSTE GROUP BANK AG 16/11/2028 FRN EMTN  EUR 1,084,587.03 0.09 200,000 LOGICOR FINANCING SARL 3.250% 13/11/2028 gy 231,291.82 0.02
EMTN
100,000 RAIFFEISEN BANK INTERNATIONAL AG 0.375% EUR 101,471.52 0.01 660,000 MEDTRONIC GLOBAL HOLDINGS SCA 0.375% EUR 663.697.09 0.05
25/09/2026 EMTN O 15/10/2028 Gl -
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
1,500,000 MEDTRONIC GLOBAL HOLDINGS SCA 0.750% EUR 1,509,818.97 0.12 600,000 RENTOKIL INITIAL PLC 0.500% 14/10/2028 EMTN  EUR 603,499.83 0.05
15/10/2032
530,000 MEDTRONIC GLOBAL HOLDINGS SCA 1.000% EUR 552,176.72 0.08 475,000 SANTANDER UK PLC 0.050% 12/01/2027 GMTN  EUR 478,503.13 0.04
02/07/2031 500,000 SANTANDER UK PLC 0.375% 20/09/2023 EUR 507,626.12 0.04
407,348 MIRAVET SARL - COMPARTMENT 2020-12020-1A  gyR 408,325.79 0.03 600,000 TESCO CORPORATE TREASURY SERVICES PLC EUR 588,017.74 0.05
26/05/2065 FRN 0.375% 27/07/2029 EMTN
1,056,447 MIRAVET SARL 2019-1 A 26/05/2065 FRN EUR 1,057,601.79 0.09 365,000 TESCO CORPORATE TREASURY SERVICES PLC EUR 375,268.10 0.03
500,000 NESTLE FINANCE INTERNATIONAL LTD 1.750% EUR 510,498.35 0.04 0.875% 29/05/2026 EMTN
12/09/2022 EMTN 1,280,000 VODAFONE GROUP PLC 1.125% 20/11/2025 EUR 1,338,158.77 0.10
129,000 PROLOGIS INTERNATIONAL FUNDING Il SA EUR 138,413.15 0.01 EMTN
1.625% 17/06/2032 EMTN 180,000 VODAFONE GROUP PLC 2.200% 25/08/2026 EUR 198,347.31 0.02
2,300,000 SC GERMANY SA COMPARTMENT CONSUMER EUR 2,323,248.47 018 EMTN
2020-12020-1 A 14/11/2031 FRN 12,192,316.93 0.98
208,000 SEGRO CAPITAL SARL 0.500% 22/09/2031 EUR 203,573.05 0.02
225,000 SELP FINANCE SARL 1.500% 20/12/2026 EUR 236,724.93 0.02 Austrilia
400,000 TRATON FINANCE LUXEMBOURG SA 1.250% EUR 403,085.46 0.03 585,000 AUSTRALIA & NEW ZEALAND BANKING GROUP  gyg 589,995.12 0.05
24/03/2033 EMTN LTD 0.250% 29/11/2022 GMTN
612,000 TYCO ELECTRONICS GROUP SA ZCP 16/02/2029  EUR 594,488.43 0.05 515,000 COMMONWEALTH BANK OF AUSTRALIA 0.500%  EUR 531,688.62 0.04
27/07/2026 EMTN
24,572,315.06  1.98 500,000 COMMONWEALTH BANK OF AUSTRALIA 0.875%  EuR 529,654.65 0.04
Finsk 19/02/2029 EMTN
insko 1,000,000 COMMONWEALTH BANK OF AUSTRALIA3.000%  EyR 1,020,372.86 0.08
1,200,000 ELENIA VERKKO OYJ 0.375% 06/02/2027 EMTN  EUR 1,205,450.98 0.10 03/05/2022 EMTN
1200, 375% 06/02/ 1205,450. - 211,568 LIBERTY FUNDING PTY LTD 2018-1 ALC EUR 21158794 0.02
1,500,000 FINGRID OYJ 3.500% 03/04/2024 EMTN EUR 1,639,729.23 0.13 10/10/2049 FRN
1,370,000 FINLAND GOVERNMENT BOND 0.250% EUR 1,329,370.96 0.11 165,169 LIBERTY SERIES 2017-4 2017-4 A1C 25/04/2049  gyR 165,196.29 0.01
15/09/2040 FRN
500,000 FINLAND GOVERNMENT BOND 0.750% EUR 537,626.16 0.04 513,625 PEPPER RESIDENTIAL SECURITIESTRUSTNO 22 gyR 493,253.28 0.04
15/04/2031 22X A1GE 20/06/2060 FRN
500,000 FINLAND GOVERNMENT BOND 1.500% EUR 517,132.18 0.04 173,391 PEPPER RESIDENTIAL SECURITIESTRUSTNO 25 gyR 172,491.25 0.01
: 15/04/2023 ! 25X A1GE 12/03/2061 FRN
300,000 FINLAND GOVERNMENT BOND 1.625% EUR 306,694.32 0.02 171,000 TOYOTA FINANCE AUSTRALIA LTD 2.280% EUR 192,436.04 0.02
15/09/2022 21/10/2027 EMTN
2,360,000 FINLAND GOVERNMENT BOND 2.000% EUR 2.523.656.30 0.21 1,600,000 TRANSURBAN FINANCE CO PTY LTD 1.875% EUR 1,684,772.10 0.14
T 15/04/2024 o 16/09/2024 EMTN
962,000 FINLAND GOVERNMENT BOND 2.625% EUR 1,390,413.97 0.11 1,000,000 TRANSURBAN FINANCE CO PTY LTD 3.000% EUR 1,177,123.91 0.09
04/07/2042 08/04/2030 EMTN
2,190,000 FINLAND GOVERNMENT BOND 2.750% EUR 2,650,510.66 0.21 816,000 WESTPAC BANKING CORP 0.375% 02/04/2026 EUR 836,080.25 0.07
04/07/2028 EMTN
360,000 OP CORPORATE BANK PLC 0.100% 16/11/2027 EUR 358 070.33 0.03 300,000 WESTPAC BANKING CORP 0.375% 05/03/2023 EUR 303,464.75 0.02
' EMTN ' EMTN
674,000 OP CORPORATE BANK PLC 09/06/2030 FRN EUR 698,196.65 0.06 465,000 WESTPAC BANKING CORP 13/05/2031 FRN EUR 465,211.90 0.04
480,000 SAMPO OYJ 23/05/2049 FRN EUR 547,237.39 0.04 8,373,328.96 0.67
300,000 SATO OYJ 1.375% 24/02/2028 EUR 312,056.03 0.03 P
Novy Zéland
300,000 UPM-KYMMENE OYJ 0.125% 19/11/2028 EMTN  EUR 294,971.21 0.02
240,000 ANZ NEW ZEALAND INT'LLTD/LONDON 0.125%  EyR 244,549.17 0.04
14,311,116.37 115 32/08/2023 EMTN
B 1,000,000 ANZ NEW ZEALAND INT'L LTD/LONDON 0.625%  gyR 1,906,835.55 0.14
Spojené kralovstvo 27/01/2022
100,000 ANGLO AMERICAN CAPITAL PLC 1.625% EUR 105,281.97 0.01 825,000 ASB FINANCE LTD 0.250% 08/09/2028 EMTN EUR 815,832.50 0.07
11/03/2026 EMTN 1,200,000 ASB FINANCE LTD/LONDON 0.250% 21/05/2031  gyR 1,197,559.58 0.10
490,000 AVIVA PLC 04/12/2045 FRN EMTN EUR 544,159.32 0.04 E’l\\fZT:\‘NTERNATIONAL FUNDING LTD/LONDON
595,000 EUR 604,593.95 0.05
480,000 BARCLAYS PLC 09/06/2025 FRN EMTN EUR 488,728.65 0.04 0.375% 14/09/2024 GMTN
1,000,000 COCA-COLA EUROPACIFIC PARTNERS PLC2.625%  EUR 1,052,907.19 0.08 220,000 BNZ INTERNATIONAL FUNDING LTD/LONDON EUR 223,049.77 0.02
06/11/2023 EMTN 0.500% 13/05/2023 GMTN
98,090 GREAT HALL MORTGAGES NO 1PLC 2006-1A2B  guR 97,415.22 0.01 1,000,000 BNZ INTERNATIONAL FUNDING LTD/LONDON EUR 1,032,062.16 0.08
18/06/2038 FRN 0.625% 03/07/2025
800,000 HSBC HOLDINGS PLC 24/09/2029 FRN EUR 796,689.44 0.06 875,000 WESTPAC SECURITIES NZ LTD/LONDON 0.250%  gyR 878,349.67 0.07
128,000 LLOYDS BANK CORPORATE MARKETS PLC0.375%  gyR 129,739.10 0.01 06/04/2022 EMTN
28/01/2025 EMTN 7,102,832.35 0.57
275,000 LLOYDS BANK CORPORATE MARKETS PLC 2.375%  EuR 303,020.42 0.02
09/04/2026 EMTN Svajciarsko
1,250,000 LLOYDS BANK PLC 4.875% 13/01/2023 EMTN EUR 1,335,191.40 0.11
200,000 LLOYDS BANKING GROUP PLC 01/04/2026 FRN EUR 223.834.00 0.02 719,000 CREDIT SUISSE GROUP AG 02/04/2026 FRN EMTN  EUR 792,381.97 0.06
EMTN 172,000 CREDIT SUISSE GROUP AG 0.650% 10/09/2029 EUR 169,604.08 0.01
500,000 LLOYDS BANKING GROUP PLC 12/11/2025 FRN EUR 507,188.63 0.04 EMTN
EMTN 800,000 CREDIT SUISSE GROUP AG 14/01/2028 FRN EMTN  EUR 800,081.40 0.06
NATIONAL WESTMINSTER BANK PLC 0.500%
695,000 15/05/2024 EMTN ; EUR 710,080.30 0.06 700,000 CREDIT SUISSE GROUP AG 17/07/2025 FRN EMTN  EUR 720,395.11 0.06
100,000 NATIONWIDE BUILDING SOCIETY 0.625% EUR 104,186.57 0.01 800,000 CREDIT SUISSE GROUP AG 24/06/2027 FRN EMTN  EUR 819,861.50 0.07
25/03/2027 EMTN 700,000 UBS AG/LONDON 0.010% 31/03/2026 EMTN EUR 698,262.57 0.06
300,000 NATIONWIDE BUILDING SOCIETY 1.125% EUR 322.971.10 0.03 ’ / 010% 31/03/ o :
" 31/05/2028 EMTN g 2,137,000 UBS AG/LONDON 0.500% 31/03/2031 EMTN EUR 2,118,915.59 0.17
210,000 NATIONWIDE BUILDING SOCIETY 1.375% EUR 234,898.43 0.02 805,000 UBS GROUP AG 29/01/2026 FRN EMTN EUR 810,189.14 0.07
29/06/2032 EMTN
507,000 NATWEST GROUP PLC 04/03/2025 FRN EMTN EUR 531,243.66 0.04 6,929,691.36  0.56
506,000 NATWEST GROUP PLC 26/02/2030 FRN EMTN EUR 505,729.90 0.04 Kanada
1 NATWEST MARKETS PLC 2.750% 02/04/2025 EUR 1 ) 01
00,000 EMTN v 09,630.63 00 1,959,000 FAIRFAX FINANCIAL HOLDINGS LTD 2.750% EUR 2,169,957.36 0.16
29/03/2028

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

700,000
800,000

700,000
1,000,000
700,000

1,800,000
300,000

2,105,000

900,000

800,000
700,000
746,000
1,052,000
1,800,000
295,000

400,000
1,900,000

1,320,000

2,450,000

1,500,000

400,000
300,000
535,000

200,000
385,000

1,695,000

500,000
1,540,000

800,000

164,000
1,000,000
900,000

Nézov

ROYAL BANK OF CANADA 0.050% 19/06/2026
EMTN

ROYAL BANK OF CANADA 0.625% 10/09/2025
GMTN

ROYAL BANK OF CANADA 0.875% 17/06/2022
TORONTO-DOMINION BANK/THE ZCP 09/02/2024
TORONTO-DOMINION BANK/THE 0.250%
27/04/2022

Japonsko

ASAHI GROUP HOLDINGS LTD 0.541% 23/10/2028
TAKEDA PHARMACEUTICAL CO LTD 1.375%
09/07/2032

TAKEDA PHARMACEUTICAL CO LTD 2.250%
21/11/2026

TAKEDA PHARMACEUTICAL CO LTD 3.000%
21/11/2030

Noérsko

DNB BANK ASA 0.050% 14/11/2023 EMTN

DNB BANK ASA 01/03/2027 FRN EMTN

DNB BANK ASA 0.250% 09/04/2024

DNB BOLIGKREDITT AS 0.010% 21/01/2031

DNB BOLIGKREDITT AS 0.250% 07/09/2026 EMTN
STATKRAFT AS 1.125% 20/03/2025 EMTN

Portugalsko

BANCO COMERCIAL PORTUGUES SA 0.750%
31/05/2022

BRISA-CONCESSAO RODOVIARIA SA 2.375%
10/05/2027 EMTN

PORTUGAL OBRIGACOES DO TESOURO OT 4.100%
15/04/2037

Pol'sko

POLAND GOVERNMENT INTERNATIONAL BOND
1.500% 09/09/2025 EMTN
POLAND GOVERNMENT INTERNATIONAL BOND
2.000% 08/03/2049 EMTN

Svédsko

ESSITY AB 0.500% 03/02/2030

FASTIGHETS AB BALDER 1.875% 23/01/2026
SKANDINAVISKA ENSKILDA BANKEN AB 0.375%
09/02/2026

SVENSKA HANDELSBANKEN AB 0.125%
18/06/2024 EMTN

SVENSKA HANDELSBANKEN AB 1.000%
15/04/2025 EMTN

TELEFONAKTIEBOLAGET LM ERICSSON 1.00%
26/05/2029 EMTN

Singapur

DBS BANK LTD 0.375% 23/01/2024

DBS GROUP HOLDINGS LTD 11/04/2028 FRN
GMTN

UNITED OVERSEAS BANK LTD 0.250% 11/09/2023
EMTN

Island

ARION BANKI HF 1.625% 01/12/2021 EMTN
ISLANDSBANKI HF 1.125% 12/04/2022 GMTN
ISLANDSBANKI HF 19/01/2024 FRN GMTN

Mena

EUR
EUR
EUR

EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR

EUR

EUR

EUR
EUR
EUR

EUR
EUR

EUR

EUR
EUR

EUR
EUR
EUR

Trhova hodnota
v EUR

707,352.70
827,898.26

706,854.82
1,009,027.52
702,989.53

6,124,080.19

1,811,891.65
313,593.83

2,320,282.73
1,076,593.19

5,522,361.40

806,877.98
703,726.08
756,532.39
1,039,344.67
1,838,817.83
306,542.57

5,451,841.52

403,286.64
2,123,046.89
1,983,204.38

4,509,537.91

2,615,986.28

1,856,497.40

4,472,483.68

400,016.48
316,998.71
549,565.34

202,407.99
401,119.02

1,705,918.53

3,576,026.07

508,380.47
1,575,258.44

809,992.35

2,893,631.26

164,466.17
1,006,590.22
912,545.96

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.06
0.07

0.06
0.08
0.06

0.49

0.14
0.03

0.09

0.44

0.06
0.06
0.06
0.08
0.16
0.02

0.44

0.03

0.16

0.36

0.21

0.36

0.03
0.03
0.04

0.02
0.03

0.14

0.29

0.04
0.12

0.07

0.23

0.01
0.08
0.07

NN (L)

MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col
hodnota
700,000 LANDSBANKINN HF 0.500% 20/05/2024 EMTN EUR 706,739.85 0.06
2,790,342.20 0.22
Jersey
300,000 EURO-DM SECURITIES LTD ZCP 08/04/2026 DEM 152,245.38 0.01
550,000 GLENCORE FINANCE EUROPE LTD 1.750% EUR 576,189.14 0.05
17/03/2025 EMTN
728,434.52  0.06
Lotyssko
300,000 LATVIA GOVERNMENT INTERNATIONAL BOND EUR 308,905.87 0.03
0.375% 07/10/2026
200,000 LATVIA GOVERNMENT INTERNATIONAL BOND EUR 229,892.46 0.02
1.375% 16/05/2036
538,798.33 0.05
Dansko
210,000 JYSKE BANK AS 15/10/2025 FRN EMTN EUR 212,232.77 0.02
300,000 JYSKE REALKREDIT AS 0.500% 01/10/2026 EUR 309,989.35 0.02
522,222.12 0.04
Kajmanie ostrovy
360,000 XLIT LTD 29/06/2047 FRN EUR 404,211.70 0.03
404,211.70 0.03
Izrael
100,000 'SRAEL GOVERNMENT INTERNATIONAL BOND EUR 107,581.61 0.01
1.500% 18/01/2027 EMTN
250,000 'SRAEL GOVERNMENT INTERNATIONAL BOND EUR 268,181.78 0.02
2.875% 29/01/2024 EMTN
375,763.39 0.03
Litva
300,000 LITHUANIA GOVERNMENT INTERNATIONAL BOND  gyyr 375,000.00 0.03
2.125% 22/10/2035 EMTN
375,000.00 0.03
Guernsey
300,000 CREDIT SUISSE GROUP FUNDING GUERNSEY LTD  EyR 302,358.76 0.02
1.250% 14/04/2022 EMTN
302,358.76  0.02
Ceska republika
200,000 EP INFRASTRUCTURE AS 2.045% 09/10/2028 EUR 211,337.44 0.02
211,337.44 0.02
Slovensko
50,000 SLOVAKIA GOVERNMENT BOND 1.875% EUR 60,277.81 0.00
09/03/2037
60,277.81 0.00
1,065,118,176.96 85.65
Ostatné prevoditelné cenné papiere a nastroje periazného trhu
Dlhopisy a ostatné dlZzobné nastroje
Nadnarodné a medzinarodné spolocnosti
400,000 INTERNATIONAL BANK FOR RECONSTRUCTION & gy 201,872.34 0.03
DEVELOPMENT 0.500% 20/12/2022 EMTN
401,872.34 0.03
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Fixed Income

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

B i . MnoiZstvo Nazov Datum Mena Teoretickd Nerealizovany zisk
M"O_ZSt,"o/ Nazov Mena Trhové hodnota % splatnosti hodnota alebo (strata)
Nominalna v EUR col v EUR

hodnota L.
Swap na celkovy vynos
Francizsko 281,757 TRS BARCLAYS EURO 17/11/2021  EUR 75,000,000.00 810,811.86
33,126 FCT GINKGO COMPARTMENT SALES FINANCE EUR 33,144.61 0.00 AGGREGATE BOND INDEX
2017-12017-SF1 A 25/11/2044 FRN 810,811.86

33,144.61 0.00

435,016.95 0.03

Podniky kolektivneho investovania

Mnoistvo Nazov Mena Zavazky Nerealizovany
otvorené podielové fondy vEUR zisk alebo
(strata)
Luxembursko VEUR
10,274 NN (L) AAA ABS - Z CAP EUR EUR 53,511,204.34 4.30
4,964 NN (L) EUROPEAN ABS - Z CAP EUR EUR 27,152,931.08 218 Futuritné kontrakty na trokové sadzby
40,930 NN (L) LIQUID EUR - Z CAP EUR EUR 40,549,505.55 3.27
121,213,640.97 9.75 1,168 EURO-BTP FUTURE 08/12/2021 EUR 177,477,600.00 (2,615,194.63)
975 EURO-BUND FUTURE 08/12/2021 EUR 165,574,500.00 118,389.37
121,213,640.97  9.75 (280) EURO-BUXL 30Y BOND 08/12/2021  EUR 56,935,200.00 1,898,389.79
(1,068) EURO-OAT FUTURE 08/12/2021 EUR 177,234,600.00 1,055,470.49
Celkové portfélio cennych papierov 1,186,766,834.88 95.43
577,221,900.00 457,055.02
Financné derivaty k 30/09/2021 Financné derivaty spolu 9,024,146.07
Nazov Predat/  Urokova Datum Mena Teoretickd Hodnota swapu , .. L
Nakup miera  splatnosti hodnota veur | Suhrn Eistych aktiv 30/09/2021
(%) %
s . ol
Swapy kreditného zlyhania
lkové foli nnych ierov 1,186,766,834.88 95.43
CDXITRAXX  predat 1.000 20/12/2026  EUR 86,350,000.00 2,254,754.79 Celkové portfdlio cennych papiero
EUROPE SERIES . . s
36 VERSION 1 Financné derivaty spolu 9,024,146.07 0.73
CDXITRAXX  predat 1.000 20/06/2026  EUR 86,350,000.00 2,252,172.93 Hotovost v banke 42,620,944.76 3.43
EUROPE . -
CROSOVER Ostatné aktiva a pasiva 5,217,183.90 0.41
VERSION 1 Celkové ¢isté aktiva 1,243,629,109.61 100.00

4,506,927.72

Obdrzat (%) Zaplatit (%) Détum Mena Teoreticka Hodnota swapu
splatnosti hodnota v EUR

Urokové swapy

1.456 Floating 03/11/2035 EUR 6,600,000.00 1,004,886.63
Floating 0.078 15/04/2031 EUR 105,706,000.00 604,124.59
1.539 Floating 01/08/2037 EUR 3,400,000.00 593,050.41
0.960 Floating 27/11/2024 EUR 10,000,000.00 412,302.90
0.525 Floating 13/05/2026 EUR 10,545,000.00 363,835.29
0.503 Floating 13/03/2024 EUR 13,700,000.00 304,687.18
1.068 Floating 11/02/2036 EUR 3,100,000.00 303,994.12
0.570 Floating 01/08/2024 EUR 8,500,000.00 226,472.22
0.726 Floating 11/08/2036 EUR 3,900,000.00 188,399.37
0.196 Floating 02/11/2023 EUR 10,000,000.00 130,662.10
0.062 Floating 24/10/2029 EUR 12,000,000.00 21,686.28
-0.046 Floating 17/10/2029 EUR 25,400,000.00 (174,886.62)
0.277 Floating 02/08/2051 EUR 12,060,000.00 (729,863.00)
3,249,351.47

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

Statistika

Cisté aktiva

Cista hodnota aktiv na akciu**

Capitalisation | (EUR)

Capitalisation N (EUR)

Capitalisation P (EUR)

Capitalisation P (USD)

Capitalisation P Hedged (i) (CHF)

Capitalisation P Hedged (i) (USD)

Capitalisation R (EUR)

Capitalisation R Hedged (i) (CHF)

Capitalisation R Hedged (i) (USD)

Capitalisation U (EUR)

Capitalisation V (EUR)

Capitalisation X (EUR)

Distribution | (EUR)

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

NN (L) Euro High Dividend

(Vyjadrené v EUR)

EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

usb
usb
usb

CHF
CHF
CHF

usb
usb
usb

EUR
EUR
EUR

CHF
CHF
CHF

usb
usD
usb

EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

754,916,345.16
547,488,734.49
767,775,771.30

800.67
612.06
655.47

726.36
555.72
595.65

676.09
521.97
564.54

142.28
111.14
111.75

327.00
252.49
273.18

408.45
311.79
328.46

387.57
296.99
318.81

381.07
292.16
313.95

436.26
330.77
345.98

8,479.91
6,474.50
6,925.46

278.16
214.55
231.85

610.18
473.44
514.62

567.54
445.81
492.68

Distribution N (EUR)

Distribution P (EUR)

Distribution R (EUR)

Distribution X (M) (EUR)

Distribution X (M) Hedged (i) (AUD)

Distribution X (M) Hedged (i) (USD)

Distribution Y (M) (EUR)

Distribution Y (M) Hedged (i) (AUD)

Distribution Y (M) Hedged (i) (USD)

Pocet akcii

Capitalisation | (EUR)

Capitalisation N (EUR)

Capitalisation P (EUR)

Capitalisation P (USD)

Capitalisation P Hedged (i) (CHF)

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).
Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia

tejto spravy.

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

30/09/2021
30/09/2020
30/09/2019

EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

AUD
AUD
AUD

usb
usb
usb

EUR
EUR
EUR

AUD
AUD
AUD

usb
usb
usb

NN (L)

1,499.27
1,178.76
1,303.88

1,395.27
1,107.02
1,235.78

328.88
258.96
286.87

306.03
244.68
274.98

319.12
253.94
287.33

329.25
259.27
282.55

268.60
217.25
246.94

282.33
227.26
259.41

307.26
244.51
269.09

391,599
354,741
456,456

440
751
1,042

171,176
200,180
227,181

1,725
3,329
5,926

20
58
390

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do

vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.
Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro High Dividend

(Vyjadrené v EUR)
Statistika (pokracovanie)
Pocet akcii Pocet akcii
Capitalisation P Hedged (i) (USD) 30/09/2021 9,790 Distribution Y (M) (EUR) 30/09/2021 22,876
30/09/2020 25,489 30/09/2020 22,116
30/09/2019 24,130 30/09/2019 18,843
Capitalisation R (EUR) 30/09/2021 41,859 Distribution Y (M) Hedged (i) (AUD) 30/09/2021 19,494
30/09/2020 34,942 30/09/2020 1,329
30/09/2019 45,712 30/09/2019 4,659
Capitalisation R Hedged (i) (CHF) 30/09/2021 4,127 Distribution Y (M) Hedged (i) (USD) 30/09/2021 93,061
30/09/2020 4,430 30/09/2020 4,604
30/09/2019 5,247 30/09/2019 9,018
Capitalisation R Hedged (i) (USD) 30/09/2021 22,824 -
30/09/2020 15469 | Dividenda
30/09/2019 9,518 Distribution | (EUR) 14/12/2020 EUR 12.95
Capitalisation U (EUR) 30/09/2021 427 T
30/09/2020 672 Distribution N (EUR) 14/12/2020 EUR 34.20
30/09/2019 581 Distribution P (EUR) 14/12/2020 EUR 32.20
Capitalisation V (EUR) 30/09/2021 594,251 L
30/09/2020 503,067 Distribution R (EUR) 14/12/2020 EUR 7.50
30/09/2019 779,182 Distribution X (M) (EUR) 02/09/2021 EUR 0.70
Capitalisation X (EUR) 30/09/2021 45,043 L
30/09/2020 51.736 Distribution X (M) (EUR) 03/08/2021 EUR 0.70
30/09/2019 60,254 Distribution X (M) (EUR) 02/07/2021 EUR 0.70
Distribution | (EUR) 30/09/2021 31,988 .
30/09/2020 49914 Distribution X (M) (EUR) 02/06/2021 EUR 0.70
30/09/2019 83,378 Distribution X (M) (EUR) 04/05/2021 EUR 0.70
Distribution N (EUR) 30/09/2021 718 —
30/09/2020 611 Distribution X (M) (EUR) 08/04/2021 EUR 0.70
30/09/2019 579 Distribution X (M) (EUR) 02/03/2021 EUR 0.70
Distribution P (EUR) 30/09/2021 18,916 L
30/09/2020 21,638 Distribution X (M) (EUR) 02/02/2021 EUR 0.70
30/09/2019 22,846 Distribution X (M) (EUR) 05/01/2021 EUR 0.70
Distribution R (EUR) 30/09/2021 13,759 o
30/09/2020 9,603 Distribution X (M) (EUR) 02/12/2020 EUR 0.70
30/09/2019 12,984 Distribution X (M) (EUR) 03/11/2020 EUR 0.70
Distribution X (M) (EUR) 30/09/2021 7,896 T
30/09/2020 8315 Distribution X (M) (EUR) 06/10/2020 EUR 0.70
30/09/2019 933 Distribution X (M) Hedged (i) (AUD) 02/09/2021 AUD 0.67
Distribution X (M) Hedged (i) (AUD) 30/09/2021 15,654 T .
30/09/2020 16,498 Distribution X (M) Hedged (i) (AUD) 03/08/2021 AUD 0.67
30/09/2019 20,799 Distribution X (M) Hedged (i) (AUD) 02/07/2021 AUD 0.67
Distribution X (M) Hedged (i) (USD) 30/09/2021 31,891 L .
30/09/2020 25,532 Distribution X (M) Hedged (i) (AUD) 02/06/2021 AUD 0.67
30/09/2019 39,340

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro High Dividend

(Vyjadrené v EUR)
Statistika (pokracovanie)
Distribution X (M) Hedged (i) (AUD) 04/05/2021 AUD 0.67 Distribution Y (M) (EUR) 05/01/2021 EUR 0.65
Distribution X (M) Hedged (i) (AUD) 08/04/2021 AUD 0.67 Distribution Y (M) (EUR) 02/12/2020 EUR 0.65
Distribution X (M) Hedged (i) (AUD) 02/03/2021 AUD 0.67 Distribution Y (M) (EUR) 03/11/2020 EUR 0.65
Distribution X (M) Hedged (i) (AUD) 02/02/2021 AUD 0.67 Distribution Y (M) (EUR) 06/10/2020 EUR 0.65
Distribution X (M) Hedged (i) (AUD) 05/01/2021 AUD 0.67 Distribution Y (M) Hedged (i) (AUD) 02/09/2021 AUD 0.62
Distribution X (M) Hedged (i) (AUD) 02/12/2020 AUD 0.67 Distribution Y (M) Hedged (i) (AUD) 03/08/2021 AUD 0.62
Distribution X (M) Hedged (i) (AUD) 03/11/2020 AUD 0.67 Distribution Y (M) Hedged (i) (AUD) 02/07/2021 AUD 0.62
Distribution X (M) Hedged (i) (AUD) 06/10/2020 AUD 0.67 Distribution Y (M) Hedged (i) (AUD) 02/06/2021 AUD 0.62
Distribution X (M) Hedged (i) (USD) 02/09/2021 USD 0.65 Distribution Y (M) Hedged (i) (AUD) 04/05/2021 AUD 0.62
Distribution X (M) Hedged (i) (USD) 03/08/2021 USD 0.65 Distribution Y (M) Hedged (i) (AUD) 08/04/2021 AUD 0.62
Distribution X (M) Hedged (i) (USD) 02/07/2021 USD 0.65 Distribution Y (M) Hedged (i) (AUD) 02/03/2021 AUD 0.62
Distribution X (M) Hedged (i) (USD) 02/06/2021 USD 0.65 Distribution Y (M) Hedged (i) (AUD) 02/02/2021 AUD 0.62
Distribution X (M) Hedged (i) (USD) 04/05/2021 USD 0.65 Distribution Y (M) Hedged (i) (AUD) 05/01/2021 AUD 0.62
Distribution X (M) Hedged (i) (USD) 08/04/2021 USD 0.65 Distribution Y (M) Hedged (i) (AUD) 02/12/2020 AUD 0.62
Distribution X (M) Hedged (i) (USD) 02/03/2021 USD 0.65 Distribution Y (M) Hedged (i) (AUD) 03/11/2020 AUD 0.62
Distribution X (M) Hedged (i) (USD) 02/02/2021 USD 0.65 Distribution Y (M) Hedged (i) (AUD) 06/10/2020 AUD 0.62
Distribution X (M) Hedged (i) (USD) 05/01/2021 USD 0.65 Distribution Y (M) Hedged (i) (USD) 02/09/2021 USD 0.64
Distribution X (M) Hedged (i) (USD) 02/12/2020 USD 0.65 Distribution Y (M) Hedged (i) (USD) 03/08/2021 USD 0.64
Distribution X (M) Hedged (i) (USD) 03/11/2020 USD 0.65 Distribution Y (M) Hedged (i) (USD) 02/07/2021 USD 0.64
Distribution X (M) Hedged (i) (USD) 06/10/2020 USD 0.65 Distribution Y (M) Hedged (i) (USD) 02/06/2021 USD 0.64
Distribution Y (M) (EUR) 02/09/2021 EUR 0.65 Distribution Y (M) Hedged (i) (USD) 04/05/2021 USD 0.64
Distribution Y (M) (EUR) 03/08/2021 EUR 0.65 Distribution Y (M) Hedged (i) (USD) 08/04/2021 USD 0.64
Distribution Y (M) (EUR) 02/07/2021 EUR 0.65 Distribution Y (M) Hedged (i) (USD) 02/03/2021 USD 0.64
Distribution Y (M) (EUR) 02/06/2021 EUR 0.65 Distribution Y (M) Hedged (i) (USD) 02/02/2021 USD 0.64
Distribution Y (M) (EUR) 04/05/2021 EUR 0.65 Distribution Y (M) Hedged (i) (USD) 05/01/2021 USD 0.64
Distribution Y (M) (EUR) 08/04/2021 EUR 0.65 Distribution Y (M) Hedged (i) (USD) 02/12/2020 USD 0.64
Distribution Y (M) (EUR) 02/03/2021 EUR 0.65 Distribution Y (M) Hedged (i) (USD) 03/11/2020 USD 0.64
Distribution Y (M) (EUR) 02/02/2021 EUR 0.65 Distribution Y (M) Hedged (i) (USD) 06/10/2020 USD 0.64

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro High Dividend

(Vyjadrené v EUR)
Statistika (pokracovanie)

Priebeiny poplatok v %*

Capitalisation | (EUR) 30/09/2021 0.81%
Capitalisation N (EUR) 30/09/2021 0.90%
Capitalisation P (EUR) 30/09/2021 1.80%
Capitalisation P (USD) 30/09/2021 1.79%
Capitalisation P Hedged (i) (CHF) 30/09/2021 1.82%
Capitalisation P Hedged (i) (USD) 30/09/2021 1.82%
Capitalisation R (EUR) 30/09/2021 1.05%
Capitalisation R Hedged (i) (CHF) 30/09/2021 1.07%
Capitalisation R Hedged (i) (USD) 30/09/2021 1.07%
Capitalisation U (EUR) 30/09/2021 0.69%
Capitalisation V (EUR) 30/09/2021 1.71%
Capitalisation X (EUR) 30/09/2021 2.30%
Distribution | (EUR) 30/09/2021 0.81%
Distribution N (EUR) 30/09/2021 0.90%
Distribution P (EUR) 30/09/2021 1.80%
Distribution R (EUR) 30/09/2021 1.05%
Distribution X (M) (EUR) 30/09/2021 2.30%
Distribution X (M) Hedged (i) (AUD) 30/09/2021 2.32%
Distribution X (M) Hedged (i) (USD) 30/09/2021 2.32%
Distribution Y (M) (EUR) 30/09/2021 3.30%
Distribution Y (M) Hedged (i) (AUD) 30/09/2021 3.33%
Distribution Y (M) Hedged (i) (USD) 30/09/2021 3.33%
Obratovost portfélia v %* 30/09/2021 215.79%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro High Dividend

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 727,187,300.37

Akcie 727,187,300.37
Financné derivaty spolu 2 1,062,305.12

Menové forwardy 1,062,305.12
Hotovost v banke 46,521,570.77
Ostatné aktiva 4 14,197,109.66
Celkové aktiva 788,968,285.92
Beiné pasiva 4,15 (34,051,940.76)
Celkové pasiva (34,051,940.76)
Cisté aktiva na konci roka 754,916,345.16

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 18,359,083.08
Dividendy 18,359,083.08
Celkové vydavky (9,440,097.79)
Spravcovsky poplatok 5 (7,557,787.45)
Pevny servisny poplatok 6 (1,617,446.88)
Poplatky za dodatoéné funkcionality triedy akcii 7 (6,445.45)
Dani z upisovania 9 (163,672.32)
Bankové uroky (94,745.69)
Cisty prijem z investicii 8,918,985.29
Realizované zisky z investi¢ného portfdlia 2 124,093,268.08
Realizované straty z investicného portfdlia 2 (14,826,463.64)
Realizované zisky z finanénych derivatov 681,861.50
Realizované straty z finan¢nych derivatov (51,216.48)
Realizované zisky z prevodu mien 212,322.21
Realizované straty z prevodu mien (220,439.88)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 55,490,168.32
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 671,080.68
finanénych derivatov
Vysledok operacii 174,969,566.08
Upisy 284,267,539.17
Spéatné odkupy (249,838,468.84)
Distribucia (1,971,025.74)
Cisté aktiva na zaciatku roka 547,488,734.49
Cisté aktiva na konci roka 754,916,345.16

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

000000000 000000000000000 0000000000000000
(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna vEUR col Nominalna vEUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 266,450 UNILEVER PLC EUR 12,428,560.25 1.65
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 27,024,052.04  3.57
inom regulovanom trhu Finsko
1,737,575 NORDEA BANK ABP EUR 19,533,818.15 2.58
Akcie 237,258 UPM-KYMMENE OYJ EUR 7,286,193.18 0.97
Francuzsko 26,820,011.33  3.55
113,222 AMUNDI SA EUR 8,253,883.80 1.09 irsko
466,608 BNP PARIBAS SA EUR 25,868,747.52 3.43
271,442 CRH PLC EUR 11,009,687.52 1.46
62,361 CAPGEMINI SE EUR 11,234,334.15 1.49
100,711 CIE GENERALE DES ETABLISSEMENTS MICHELN gy 13.472.420.80 17 249,828 SMURFIT KAPPA GROUP PLC EUR 11,337,194.64 1.50
SCA 22,346,882.16 2.96
353,384 COMPAGNIE DE SAINT-GOBAIN EUR 20,581,084.16 2.73 )
Belgicko
1,135,666 ENGIE SA EUR 12,880,723.77 1.70
31,267 KERING SA EUR 19,260,472.00 2.55 127,577 UCBSA EUR 12,349,453.60 1.64
60,549 LVMH MOET HENNESSY LOUIS VUITTON SE EUR 37,546,434.90 4.97 12,349,453.60 1.64
128,570 PERNOD RICARD SA EUR 24,518,299.00 3.25 Spanielsk
575,055 REXEL SA EUR 9,640,797.08 1.28 panielsko
285,540 SANOFI EUR 23,722,663.20 3.14 987,820 IBERDROLA SA EUR 8,578,228.88 1.14
235,246 SCOR SE EUR 5,897,617.22 0.78 8,578,228.88 1.14
145,774 SOCIETE GENERALE SA EUR 3,964,323.93 0.53 L bursk
623,553 TOTALENERGIES SE EUR 25,774,563.26 3.41 uxembursko
203,139 VINCI SA EUR 18,312,980.85 2.43 136,519 APERAM SA EUR 6,536,529.72 0.87
260,831,345.64 34.55 6,536,529.72 0.87
Nemecko Portugalsko
43,535 ALLIANZ SE - REG EUR 8,482,359.40 112 1,256,147 EDP - ENERGIAS DE PORTUGAL SA EUR 5,696,626.65 0.75
206,742 COVESTRO AG EUR 12,268,070.28 1.63 5,696,626.65 0.75
147,911 DAIMLER AG - REG EUR 11,347,731.92 1.50
44,018 DEUTSCHE BOERSE AG EUR 6,184,529.00 0.82 727,187,300.37 96.33
279,674 DEUTSCHE POST AG - REG EUR 15,236,639.52 2.02
1,197,869 DEUTSCHE TELEKOM AG - REG EUR 20,838,129.12 2.77 Celkové portfélio cennych papierov 727,187,300.37 96.33
1,225,103 E.ON SE EUR 12,946,888.50 173
233,170 EVONIK INDUSTRIES AG EUR 6,358,545.90 0.84 . .. L
702,320 INFINEON TECHNOLOGIES AG EUR 24,949,918.00 a3 | Financné derivaty k 30/09/2021
36,439 LEG IMMOBILIEN SE EUR 4,452,845.80 0.59
19,760 MERCK KGAA EUR 3,707,964.00 0.49 - " X o ' .
Obdrzat Zaplatit Datum Zavazky  Nerealizovany
64,200 MUENCHENER EUR 15,208,980.00 2.01 latnosti EUR isk aleb
RUECKVERSICHERUNGSGESELLSCHAFT AG IN splatnosti v zZisk alebo
MUENCHEN - REG (strata)
186,930 SAP SE EUR 21,848,378.40 2.89 v EUR
265,897 SIEMENS AG - REG EUR 37,736,102.24 5.00
321,377 SIEMENS HEALTHINEERS AG EUR 18,054,959.86 2.39 ;
106,185 STROEER SE & CO KGAA EUR 7,570,99050  1.00 Menové forwardy
227,193,032.44 30.10 54,261,739.65 USD 45,756,676.44 EUR 19/10/2021 45,756,676.44 1,049,253.08
Holandsko 11,029,070.11 AUD 6,854,362.32 EUR 19/10/2021 6,854,362.32 18,240.24
1,389,388 AEGON NV EUR 6,206,396.20 0.82 1,608,528.34 CHF 1,484,349.21 EUR 19/10/2021 1,484,349.21 3,612.56
193,083 AIRBUS SE EUR 22,223,853.30 2.94 346,407.45 USD 296,746.86 EUR 01/10/2021 296,746.86 2,150.81
173,691 HEINEKEN NV EUR 15,666,928.20 2.08
34,534.06 AUD 21,372.07 EUR 05/10/2021 21,372.07 151.95
551,941 KONINKLIKE AHOLD DELHAIZE NV EUR 15,860,024.64 2.10
1,815,587 STELLANTIS NV EUR 30,095,170.11 3.99 7,660.77 USD 6,595.30 EUR 04/10/2021 6,595.30 14.80
90,052,372.45 11.93 3,906.50 EUR 6,301.76 AUD 01/10/2021 3,906.50 (21.27)
Taliansko 24,153.92 EUR 28,055.98 USD 05/10/2021 24,153.92 (53.70)
10,177,474 INTESA SANPAOLO SPA EUR 24,970,432.46 331 895172 EUR 10,449.79 USD  01/10/2021 8,951.72 (64.88)
1,285,942 UNICREDIT SPA EUR 14,788,333.00 1.96 122,355.90 EUR 142,122.49 USD 04/10/2021 122,355.90 (274.49)
39,758,765.46  5.27 197,920.94 EUR 318,499.69 AUD 19/10/2021 197,920.94 (547.45)
Spojené kralovstvo
751,106 ROYAL DUTCH SHELL PLC - A EUR 14,595,491.79 1.92

PriloZzené poznamky tvoria neoddelitefnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro High Dividend

(Vyjadrené v EUR)
Finanéné derivaty k 30/09/2021 (pokraéovanie)
Obdrzat Zaplatit Datum Zavazky  Nerealizovany
splatnosti v EUR zisk alebo
(strata)
v EUR
676,946.20 EUR 796,552.70 USD 19/10/2021 676,946.20 (10,156.53)

55,454,337.38 1,062,305.12

Finanéné derivaty spolu 1,062,305.12

Suhrn ¢istych aktiv 30/09/2021

ol
Celkové portfdlio cennych papierov 727,187,300.37 96.33
Financné derivaty spolu 1,062,305.12 0.14
Hotovost v banke 46,521,570.77 6.16
Ostatné aktiva a pasiva (19,854,831.10) (2.63)
Celkové cisté aktiva 754,916,345.16 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Income

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 35,129,220.87 Pocet akcii
30/09/2020 EUR 37,441,683.20
30/09/2019 EUR 52,761,830.82 Distribution R (EUR) 30/09/2021 644
30/09/2020 1,225
Cista hodnota aktiv na akciu** 30/09/2019 2,594
Capitalisation P (EUR) 30/09/2021 EUR 385.17 Distribution X (EUR) 30/09/2021 1,194
30/09/2020 EUR 300.14 30/09/2020 1,212
30/09/2019 EUR 340.77 30/09/2019 1,082
Capitalisation R (EUR) 30/09/2021 EUR 277.20 -
30/09/2020 EUR 214.39 Dividenda
30/09/2019 EUR 241.59 Distribution P (EUR) 14/12/2020 EUR 8.30
Capitalisation X (EUR) 30/09/2021 EUR 1,435.50 .
30/09/2020 EUR 1124.23 Distribution P (Q) (EUR) 27/09/2021 EUR 2.24
30/09/2019 EUR 1,282.79 Distribution P (Q) (EUR) 25/06/2021 EUR 2.16
Distribution P (EUR) 30/09/2021 EUR 127.17 L
30/09/2020 EUR 107.02 Distribution P (Q) (EUR) 26/03/2021 EUR 1.95
30/09/2019 EUR 13049 Distribution P (Q) (EUR) 28/12/2020 EUR 1.87
Distribution P (Q) (EUR) 30/09/2021 EUR 128.22 L
30/09/2020 EUR 106.73 Distribution R (EUR) 14/12/2020 EUR 15.45
30/09/2019 EUR 13048 Distribution X (EUR) 14/12/2020 EUR 31.75
Distribution R (EUR) 30/09/2021 EUR 214.56
30/09/2020 EUR 180.68
30/09/2019 EUR 220.39
Priebeiny poplatok v %*
Distribution X (EUR) 30/09/2021 EUR 526.53
30/09/2020 EUR 442.71 Capitalisation P (EUR) 30/09/2021 1.80%
30/09/2019 EUR 539.71
Capitalisation R (EUR) 30/09/2021 1.05%
Pocet akcii
Capitalisation X (EUR) 30/09/2021 2.30%
Capitalisation P (EUR) 30/09/2021 43,670
30/09/2020 56,985 Distribution P (EUR) 30/09/2021 1.80%
30/09/2019 66,935
Distribution P (Q) (EUR) 30/09/2021 1.80%
Capitalisation R (EUR) 30/09/2021 713
30/09/2020 998 Distribution R (EUR) 30/09/2021 1.05%
30/09/2019 2,256
Distribution X (EUR) 30/09/2021 2.30%
Capitalisation X (EUR) 30/09/2021 889
30/09/2020 947 Obratovost portfélia v %* 30/09/2021 166.56%
30/09/2019 1,043
Distribution P (EUR) 30/09/2021 125,377
30/09/2020 170,037
30/09/2019 205,277
Distribution P (Q) (EUR) 30/09/2021 972
30/09/2020 972
30/09/2019 972

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Income

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky
Celkové portfélio cennych papierov 2 34,412,924.94
Akcie 34,194,539.99
Podniky kolektivneho investovania 218,384.95
Hotovost v banke 135,451.42
Marzové vklady 884,384.10
Ostatné aktiva 4 2,588,176.19
Celkové aktiva 38,020,936.65
Beiné pasiva 4 (2,720,059.30)
Financné derivaty spolu 2 (171,656.48)
Opcie (22,269.15)
Futurity (149,387.33)
Celkové pasiva (2,891,715.78)
Cisté aktiva na konci roka 35,129,220.87

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 1,015,888.54
Dividendy 1,004,437.02
Ostatné prijmy 10 11,451.52
Celkové vydavky (669,952.46)
Spravcovsky poplatok 5 (555,400.79)
Pevny servisny poplatok 6 (91,608.40)
Dan z upisovania 9 (18,167.17)
Bankové uroky (4,776.10)
Cisty prijem z investicii 345,936.08
Realizované zisky z investi¢ného portfdlia 2 6,121,818.08
Realizované straty z investicného portfdlia 2 (1,486,204.27)
Realizované zisky z finanénych derivatov 1,832,795.13
Realizované straty z finanénych derivatov (1,957,650.34)
Realizované zisky z prevodu mien 76.59
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 4,425,549.02
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (156,446.21)
finanénych derivatov
Vysledok operacii 9,125,874.08
Upisy 708,837.52
Spatné odkupy (10,734,141.38)
Distribucia (1,413,032.55)
Cisté aktiva na zaciatku roka 37,441,683.20
Cisté aktiva na konci roka 35,129,220.87

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Income

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna vEUR col Nominalna vEUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na Spanielsko
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 33,867 BANCO BILBAO VIZCAYA ARGENTARIA SA EUR 193,617.64 0.55
inom regulovanom trhu 132,995 BANCO SANTANDER SA EUR 417,138.82 1.19
1,520 ENDESA SA EUR 26,478.40 0.08
Akcie 57,388 IBERDROLA SA EUR 498,357.39 1.42
- 14,046 INDUSTRIA DE DISENO TEXTIL SA EUR 446,943.72 127
Francizsko 5,612 REPSOL SA EUR 6340438  0.18
2,088 AIR LIQUIDE SA EUR 289,355.04 0.82 1,645,940.35 4.69
9,895 AMUNDI SA EUR 721,345.50 2.05
15,525 BNP PARIBAS SA EUR 860,706.00 2.45 Luxembursko
14,891 BOUYGUES SA EUR 534,586.90 152 7,041 APERAM SA EUR 337,123.08 0.96
349 CAPGEMINI SE EUR 62,872.35 0.18 25,193 ARCELORMITTAL SA EUR 666,606.78 1.89
18,359 COMPAGNIE DE SAINT-GOBAIN EUR 1,069,228.16 3.04 8,918 TENARIS SA EUR 81,082.46 0.23
36,786 CREDIT AGRICOLE SA EUR 439,445.56 1.26 1,084,812.32 3.08
22,663 ENGIE SA EUR 257,043.75 0.73 .
1,316 KERING SA EUR 810,656.00 231 Rakusko
2,307 L'OREAL SA EUR 823,252.95 234 6,437 ERSTE GROUP BANK AG EUR 244,992.22 0.70
3,431 LVMH MOET HENNESSY LOUIS VUITTON SE EUR 2,127,563.10 6.06 11,704 OMV AG EUR 610,714.72 173
320 PUBLICIS GROUPE SA EUR 18,643.20 0.05 3,994 WIENERBERGER AG EUR 116,385.16 033
34,941 REXEL SA EUR 585,785.87 1.67 972,092.10 2.76
15,835 SANOFI EUR 1,315,571.80 3.74 o
398 TELEPERFORMANCE EUR 135,359.80 0.39 Irsko
3,211 TOTALENERGIES SE EUR 132,726.69 0.38 7,195 CRH PLC EUR 291,829.20 0.83
419 VINCI SA EUR 37,772.85 0.11 13,687 SMURFIT KAPPA GROUP PLC EUR 621,116.06 177
31,867 VIVENDI SE EUR 347,509.64 0.99 912,945.26  2.60
10,569,425.16 30.09 Finsko
Nemecko 2,931 KESKO OYJ-B EUR 87,461.04 0.25
2,293 ALLIANZ SE - REG EUR 446,768.12 127 7,865 UPM-KYMMENE OYJ EUR 241,534.15 0.69
13,112 COVESTRO AG EUR 778,066.08 221 328,995.19 0.94
15,067 DAIMLER AG - REG EUR 1,155,940.24 3.29 .
21,414 DEUTSCHE POST AG - REG EUR 1,166,634.72 3.32 Belgicko
65,856 DEUTSCHE TELEKOM AG - REG EUR 1,145,630.98 3.27 3,864 AGEAS SA/NV EUR 165,456.48 0.47
82,427 E.ON SE EUR 871,088.54 2.49 165,456.48  0.47
2,090 LEG IMMOBILIEN SE EUR 255,398.00 0.73
2,065 MERCK KGAA EUR 387,497.25 1.10 34,194,539.99 97.34
13,380 SAPSE EUR 1,563,854.40 4.45 ) . ) )
10,379 SIEMENS AG - REG EUR 1,472,987.68  4.19 Podniky kolektivneho investovania
6,592 SIEMENS HEALTHINEERS AG EUR 370,338.56 1.05
2,843 VOLKSWAGEN AG - PREF EUR 550,518.52 1.57 otvorené podielové fondy
10,164,723.09 28.94 Luxembursko
Holandsko 220 NN (L) LIQUID EUR - Z CAP EUR EUR 218,384.95 0.62
105,056 AEGON NV EUR 469,285.15 1.33 218,384.95 0.62
4,762 ASML HOLDING NV EUR 3,075,775.80 8.76
3,508 ASR NEDERLAND NV EUR 142,192.96 0.40 218,384.95  0.62
3,654 HEINEKEN NV EUR 329,590.80 0.94
27,706 ING GROEP NV EUR 34820901 099 | Celkové portfélio cennych papierov 34,412,924.94 97.96
35,908 KONINKLIKE AHOLD DELHAIZE NV EUR 1,031,816.38 2.94
3,049 PROSUS NV EUR 210,350.51 0.60
35,559 STELLANTIS NV EUR 589,425.98 1.68
6,196,646.59 17.64
Taliansko
78,430 ENISPA EUR 905,552.78 2.58
427,534 INTESA SANPAOLO SPA EUR 1,048,954.67 2.98
17,304 UNICREDIT SPA EUR 198,996.00 0.57
2,153,503.45  6.13

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Income

(Vyjadrené v EUR)
Finanéné derivaty k 30/09/2021
Mnozstvo Nazov Mena Zavazky Trhova hodnota
v EUR v EUR
Opcie

(600) CALL EURO STOXX 50 INDEX 29/09/2021 EUR 2,428,848.00 0.00

4215.00
(500) CALL EURO STOXX 50 INDEX 06/10/2021 EUR 2,024,040.00 (1,943.77)

4165.00
(500) CALL EURO STOXX 50 INDEX 13/10/2021 EUR 2,024,040.00 (8,732.29)

4135.00
(400) CALL EURO STOXX 50 INDEX 20/10/2021 EUR 1,619,232.00 (10,593.09)

4141.00
8,096,160.00 (22,269.15)
Mnoistvo Nazov Mena Zavazky Nerealizovany
v EUR zisk alebo
(strata)
v EUR

Kontrakty futures na akciové indexy

172 EURO STOXX 50 17/12/2021 EUR 6,962,560.00 (149,387.33)
6,962,560.00 (149,387.33)
Financné derivaty spolu (171,656.48)

Suhrn cistych aktiv 30/09/2021

ol
Celkové portfélio cennych papierov 34,412,924.94 97.96
Finanéné derivaty spolu (171,656.48) (0.49)
Hotovost v banke 135,451.42 0.39
Ostatné aktiva a pasiva 752,500.99 2.14
Celkové ¢isté aktiva 35,129,220.87 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Liquidity

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 50,894,213.86 Pocet akcii
30/09/2020 EUR 66,249,710.57
30/09/2019 EUR 65,830,285.30 Capitalisation R (EUR) 30/09/2021 16,500
30/09/2020 24,282
Cista hodnota aktiv na akciu** 30/09/2019 25,946
Capitalisation | (EUR) 30/09/2021 EUR 4,868.65 Capitalisation S (EUR) 30/09/2021 63
30/09/2020 EUR 4,897.29 30/09/2020 73
30/09/2019 EUR 4,913.20 30/09/2019 73
Capitalisation N (EUR) 30/09/2021 EUR 252.89 Capitalisation X (EUR) 30/09/2021 25,915
30/09/2020 EUR 254.45 30/09/2020 39,029
30/09/2019 EUR 255.36 30/09/2019 29,555
Capitalisation P (EUR) 30/09/2021 EUR 253.14 Distribution N (EUR) 30/09/2021 38
30/09/2020 EUR 254.71 30/09/2020 59
30/09/2019 EUR 255.61 30/09/2019 81
Capitalisation R (EUR) 30/09/2021 EUR 253.14 Distribution P (EUR) 30/09/2021 723
30/09/2020 EUR 254.70 30/09/2020 1,876
30/09/2019 EUR 255.61 30/09/2019 2,263
Capitalisation S (EUR) 30/09/2021 EUR 5,132.66 Distribution R (EUR) 30/09/2021 5,733
30/09/2020 EUR 5,162.84 30/09/2020 7,293
30/09/2019 EUR 5,179.58 30/09/2019 6,660
Capitalisation X (EUR) 30/09/2021 EUR 250.54
30/09/2020 EUR 252.09 Priebesny poplatok v %*
30/09/2019 EUR 252.98
Capitalisation | (EUR) 30/09/2021 0.14%
Distribution N (EUR) 30/09/2021 EUR 995.11
30/09/2020 EUR 1,00131 | capitalisation N (EUR) 30/09/2021 0.17%
30/09/2019 EUR 1,004.87
Capitalisation P (EUR) 30/09/2021 0.17%
Distribution P (EUR) 30/09/2021 EUR 996.25
30/09/2020 EUR 1,002.40 | (onitalisation R (EUR) 30/09/2021 0.17%
30/09/2019 EUR 1,005.96
Capitalisation S (EUR) 30/09/2021 0.14%
Distribution R (EUR) 30/09/2021 EUR 996.22
30/09/2020 EUR 1,002.38 | cpitalisation X (EUR) 30/09/2021 0.17%
30/09/2019 EUR 1,005.94
Distribution N (EUR) 30/09/2021 0.17%
Pocet akcii
Distribution P (EUR) 30/09/2021 0.17%
Capitalisation | (EUR) 30/09/2021 375
30/09/2020 424 Distribution R (EUR) 30/09/2021 0.17%
30/09/2019 423
Capitalisation N (EUR) 30/09/2021 20,071 Obratovost portfélia v %* 30/09/2021 (32.53%)
30/09/2020 23,258
30/09/2019 14,630
Capitalisation P (EUR) 30/09/2021 104,803
30/09/2020 128,007
30/09/2019 142,681

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Liquidity

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 46,475,605.78

Podniky kolektivneho investovania 2,433,882.41

Dlhopisy a ostatné dlZzobné nastroje 5,513,994.64

Nastroje pefiazného trhu 38,527,728.73
Hotovost v banke 4,641,985.26
Ostatné aktiva 4 58,211.52
Celkové aktiva 51,175,802.56
BeZné pasiva 4 (281,588.70)
Celkové pasiva (281,588.70)
Cisté aktiva na konci roka 50,894,213.86

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové vydavky (342,854.10)
Spravcovsky poplatok 5 (5,710.47)
Pevny servisny poplatok 6 (84,964.61)
Dan z upisovania 9 (5,283.84)
Bankové uroky (26,714.95)
Uroky z dlhopisov a ostatnych dlzobnych néstrojov (209,084.55)
Ostatné naklady 11 (11,095.68)

Cista strata z investicii (342,854.10)
Realizované zisky z investi¢ného portfélia 2 269.06
Realizované straty z investicného portfdlia 2 (6,681.22)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 654.60
investi¢ného portfélia

Vysledok operacii (348,611.66)

Upisy 8,862,329.70

Spatné odkupy (23,869,214.75)

Cisté aktiva na zaciatku roka 66,249,710.57

Cisté aktiva na konci roka 50,894,213.86

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Liquidity

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna vEUR col Nominalna vEUR col
hodnota hodnota

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na Luxembursko
zoznam oficialne kétovan?ch cenn?ch papierov a/alebo obchodované na 1,500,000 NDUSTRIAL AND COMMERCIAL BANK OF CHINA  gR 1,502,841.98 2.95

inom regulovanom trhu 2CP 28/02/2022 (1)

1,502,841.98  2.95

Dlhopisy a ostatné dlzobné nastroje Holandsko

Luxembursko 1,000,000 KONINKLIKE FRIES ZCP 25/11/2021 EUR 1,000,681.83 197
1,000,681.83  1.97

2,500,000 PURPLE PROTECTED ASSET SA 12/04/2022 FRN  EUR 2,493,950.00 4.90
2,493,950.00  4.90 38,527,728.73 75.70
Holandsko . . . .
Podniky kolektivneho investovania
2,000,000 ING GROEP NV 0.750% 09/03/2022 EMTN EUR 2,010,618.18 3.95

2,010,618.18  3.95 otvorené podielové fondy

Spojené kralovstvo

Luxembursko
1,000,000 BARCLAYS PLC 1.500% 01/04/2022 EMTN EUR 1,009,426.46 1.99 2,457 NN (L) LIQUID EUR - Z CAP EUR EUR 2433,882.41 4.78
1,009,426.46  1.99 2,433,882.41 4.78
5,513,994.64 10.84 2,433,882.41 4.78
Nastroje penainého trhu . . . R
i€ p Celkové portfélio cennych papierov 46,475,605.78 91.32
Francuzsko
2,000,000 BNP PARIBAS SA ZCP 01/12/2021 EUR 2,001,845.78 393 | Sihrn &istych aktiv 30/09/2021
500,000 BNP PARIBAS SA 23/11/2021 EUR 500,402.68 0.98
1,500,000 CDC HABITAT SA ZCP 03/01/2022 EUR 1,503,302.00 2.95 %
2,000,000 LEGRAND FRANCE SA ZCP 25/10/2021 EUR 2,000,686.36 3.93 col
2,000,000 METROPOLE DE LYON ZCP 31/01/2022 EUR 2,003,660.90 3.94 Celkové portfdlio cennych papierov 46,475,605.78 91.32
2,500,000 REGION NORD PAS ZCP 20/10/2021 EUR 2,500,720.10 4.92 .
10/ Hotovost v banke 4,641,985.26 9.12
2,000,000 SAGESS ZCP 25/11/2021 EUR 2,000,957.28 3.93
2,000,000 VEOLIA ENVIRONNEMENT SA ZCP 27/10/2021 EUR 2,000,757.46 3.93 Ostatné aktiva a pasiva (223,377.18) (0.44)
14,512,332.56 2851  (cqlkové Eisté aktiva 50,894,213.86 100.00
Spojené kralovstvo
2,000,000 LAND SECURITIES GROUP PLC ZCP 19/10/2021  EUR 2,000,525.94 3.93
2,500,000 LONDON STOCK ZCP 27/10/2021 EUR 2,500,856.50 491
1,500,000 MITSUI & CO ZCP 06/10/2021 EUR 1,500,285.89 2.95
2,500,000 QATAR NATIONAL BANK (Q.P.5.C.) ZCP EUR 2,504,232.88 4.92

26/01/2022 (1)
8,505,901.21 16.71

Nemecko
2,500,000 DEUTSCHE BANK AG ZCP 29/11/2021 EUR 2,500,962.25 4.91
1,000,000 DEUTSCHE BOERSE ZCP 25/10/2021 EUR 1,000,336.51 1.97
2,000,000 RWE AG ZCP 29/11/2021 EUR 2,001,426.08 3.93
5,502,724.84 10.81
Belgicko
1,000,000 BRUSSELS MUNICIPALITIES REGIONAL FUND ZCP gijR 1,001,859.01 197
25/02/2022
1,500,000 BRUSSELS MUNICIPALITIES REGIONAL FUND ZCP guR 1,500,535.58 2.95
27/10/2021
2,000,000 VLAAMSE GEMEENSCHAP ZCP 15/10/2021 EUR 2,000,401.88 3.93

4,502,796.47 8.85
Spojené staty americké

1,000,000 DANAHER CORP ZCP 13/10/2021 EUR 1,000,162.36 1.97
2,000,000 FIDELITY NATIONAL INFORMATION SERVICES INC  gyR 2,000,287.48 3.93
ZCP 11/10/2021

3,000,449.84 5.90

(1) Kratkodoby vkladovy certifikat.

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Long Duration Bond

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 917,543,409.85
30/09/2020 EUR 834,905,317.72
30/09/2019 EUR 918,068,468.70
Cista hodnota aktiv na akciu**
Capitalisation | (EUR) 30/09/2021 EUR 9,786.88
30/09/2020 EUR 10,253.37
30/09/2019 EUR 10,108.41
Capitalisation N (EUR) 30/09/2021 EUR 555.05
30/09/2020 EUR 580.97
30/09/2019 EUR 572.23
Capitalisation P (EUR) 30/09/2021 EUR 536.61
30/09/2020 EUR 564.18
30/09/2019 EUR 558.14
Capitalisation X (EUR) 30/09/2021 EUR 526.95
30/09/2020 EUR 554.61
30/09/2019 EUR 549.29
Pocet akcii
Capitalisation | (EUR) 30/09/2021 31,104
30/09/2020 25,296
30/09/2019 28,750
Capitalisation N (EUR) 30/09/2021 1,094,078
30/09/2020 979,878
30/09/2019 1,087,740
Capitalisation P (EUR) 30/09/2021 4,936
30/09/2020 6,164
30/09/2019 5,733
Capitalisation X (EUR) 30/09/2021 6,111
30/09/2020 5,009
30/09/2019 3,295
Priebeiny poplatok v %*
Capitalisation | (EUR) 30/09/2021 0.49%
Capitalisation N (EUR) 30/09/2021 0.40%
Capitalisation P (EUR) 30/09/2021 0.85%
Capitalisation X (EUR) 30/09/2021 0.95%
Obratovost portfélia v %* 30/09/2021 (5.26%)

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Long Duration Bond

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 909,912,821.26

Podniky kolektivneho investovania 75,561,455.99

Dlhopisy a ostatné dlZzobné nastroje 834,351,365.27
Financné derivaty spolu 2 1,684,969.86

Swap kreditného zlyhania 1,684,969.86
Hotovost v banke 99,778.19
Marzové vklady 2,356,556.99
Ostatné aktiva 4,15 7,475,511.00
Celkové aktiva 921,529,637.30
Beiné pasiva 4 (1,960,201.25)
Financné derivaty spolu 2 (2,026,026.20)

Urokové swapy (1,409,449.11)

Futurity (616,577.09)
Celkové pasiva (3,986,227.45)
Cisté aktiva na konci roka 917,543,409.85

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 13,424,930.11
Uroky z dlhopisov a ostatnych dlzobnych néstrojov 11,459,431.94
Uroky zo swapov 1,964,798.17
Ostatné prijmy 10 700.00

Celkové vydavky (3,806,836.67)
Spravcovsky poplatok 5 (2,260,009.67)
Pevny servisny poplatok 6 (1,232,926.86)
Dari z upisovania 9 (306,731.87)
Bankové uroky (7,168.27)

Cisty prijem z investicii 9,618,093.44
Realizované zisky z investi¢ného portfélia 2 23,474,142.49
Realizované straty z investicného portfdlia 2 (120,430.37)
Realizované zisky z finanénych derivatov 17,928,208.66
Realizované straty z finan¢nych derivatov (25,771,812.03)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (61,930,571.40)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (1,606,913.21)
finanénych derivatov

Vysledok operacii (38,409,282.42)

Upisy 252,626,449.35

Spatné odkupy (131,579,074.80)

Cisté aktiva na zaciatku roka 834,905,317.72

Cisté aktiva na konci roka 917,543,409.85

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

000000000 000000000000000 0000000000000000
(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 300,000 MUTUELLE ASSURANCE DES COMMERCANTSET  EyR 301,866.88 0.03
., , L . A , INDUSTRIELS DE FRANCE ET DES CADRES ET SAL
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 21/06/2052 FRN
inom regulovanom trhu 400,000 ORANGE SA 1.375% 04/09/2049 EMTN EUR 405,842.18 0.04
300,000 ORANGE SA 1.375% 16/01/2030 EMTN EUR 325,193.94 0.04
. - L. . 200,000 RTE RESEAU DE TRANSPORT D'ELECTRICITE SADIR  EyR 227,479.52 0.02
Dlhopisy a ostatné dlZzobné nastroje 1.875% 23/10/2037 EMTN
- 1,400,000 RTE RESEAU DE TRANSPORT D'ELECTRICITE SADIR  gyR 1,612,772.84 0.18
Francuzsko 2.000% 18/04/2036 EMTN
100,000 SANOFI 1.875% 21/03/2038 EMTN EUR 119,303.83 0.01
1,100,000 APRR SA 1.625% 13/01/2032 EMTN EUR 1,241,926.66 0.14
3,500,000 SNCF RESEAU 3.300% 18/12/2042 EMTN EUR 5,054,423.85 0.55
1,300,000 APRR SA 1.875% 06/01/2031 EMTN EUR 1,491,244.50 0.16
5,480,000 SNCF RESEAU 5.000% 10/10/2033 EMTN EUR 8,348,505.56 0.91
200,000 BNP PARIBAS SA 0.625% 03/12/2032 EMTN EUR 194,206.77 0.02 2,500,000 TOTALENERGIES CAPITAL INTERNATIONAL SA EUR 2,722,008.83 030
600,000 BNP PARIBAS SA 1.625% 02/07/2031 EMTN EUR 631,548.25 0.07 1.535% 31/05/2039 EMTN
400,000 BPCE SFH SA 0.375% 18/03/2041 EUR 388,087.43 0.04 500,000 TOTALENERGIES SE FRN PERP EMTN EUR 488,809.74 0.05
400,000 CAISSE FRANCAISE DE FINANCEMENT LOCAL EUR 1443,322.09 0.05 300,000 UNIBAIL-RODAMCO-WESTFIELD SE 1.375% EUR 311,306.96 0.03
1.250% 11/05/2032 EMTN 04/12/2031 EMTN
500,000 CAISSE FRANCAISE DE FINANCEMENT LOCAL EUR 558,352.53 0.06 200,000 UNIBAIL-RODAMCO-WESTFIELD SE 1.750% EUR 193,990.31 0.02
1.250% 22/01/2035 EMTN 01/07/2049 EMTN
325,000 CIE DE FINANCEMENT FONCIER SA 3.875% EUR 603,222.55 0.07 900,000 UNIBAIL-RODAMCO-WESTFIELD SE 2.250% EUR 994,733.33 0.11
25/04/2055 EMTN 14/05/2038 EMTN
200,000 CIE GENERALE DES ETABLISSEMENTS MICHELIN - gyR 194,459.09 0.02 245,819,105.70 26.79
SCA 0.250% 02/11/2032
200,000 CNP ASSURANCES 30/06/2051 FRN EMTN EUR 214,815.00 0.02 Taliansko
600,000 CREDIT AGRICOLE HOME LOAN SFH SA 0.875% EUR 640,293.94 0.07
06/05/2034 EMTN 200,000 ::AETL:\:T AGRICOLE ITALIA SPA 1.000% 30/09/2031 iR 215,784.55 0.02
300,000 CREDIT AGRICOLE HOME LOAN SFH SA 1.250% EUR 331,621.56 0.04
24/03/2031 EMTN 300,000 CREDIT AGRICOLE ITALIA SPA 1.750% 15/01/2038  gyR 358,131.61 0.04
200,000 CREDIT AGRICOLE HOME LOAN SFH SA 1.375% EUR 224,033.05 0.02 EMTN
03/02/2032 EMTN 320,000 ITALGAS SPA 1.000% 11/12/2031 EMTN EUR 325,965.08 0.04
300,000 CREDIT AGRICOLE HOME LOAN SFH SA 1.500% EUR 347,525.52 0.04 1,241,000 'TALY BUONI POLIENNALI DEL TESORO 1.500% EUR 1,208,190.11 013
03/02/2037 EMTN 30/04/2045
800,000 CREDIT AGRICOLE HOME LOAN SFH SA 1.500% EUR 933,671.25 0.10 5,400,000 'TALY BUONI POLIENNALI DEL TESORO 1.650% EUR 5,794,603.92 0.63
28/09/2038 EMTN 01/03/2032
200,000 CREDIT AGRICOLE SA 0.875% 14/01/2032 EMTN  EUR 201,797.27 0.02 3,252,000 ITALY BUONIPOLIENNALI DEL TESORO 1.700% EUR 3,172,451.10 0.35
1/09/2051
2,300,000 ELECTRICITE DE FRANCE SA 2.000% 09/12/2049  gyR 2,444,837.81 0.27 o
EMTN 1,795,000 Iongsz:)?;T POLIENNALI DEL TESORO 1.800% EUR 1,873,635.75 0.20
700,000 ENGIE SA 1.500% 13/03/2035 EMTN EUR 754,768.24 0.08 3,154,000 ITALY BUONI POLIENNALI DEL TESORO 2.250% FUR 3,626,120.54 0.40
3,751,000 FRANCE GOVERNMENT BOND OAT 0.500% EUR 3,671,111.35 0.40 01/09/2036
25/05/2040 ITALY BUONI POLIENNALI DEL TESORO 2.450%
5,007,000 -450% EUR 5,781,828.29 0.63
529,000 FRANCE GOVERNMENT BOND OAT 0.500% EUR 408,164.29 0.04 01/09/2033
25/05/2072 ITALY BUONI POLIENNALI DEL TESORO 2.450%
6,000,000 450% EUR 6,887,316.06 0.75
1,300,000 FRANCE GOVERNMENT BOND OAT 0.500% EUR 1,241,172.66 0.14 01/09/2050
25/06/2044 ITALY BUONI POLIENNALI DEL TESORO 2.700%
5,536,000 -700% EUR 6,652,446.28 0.73
8,700,000 FRANCE GOVERNMENT BOND OAT 0.750% EUR 8,286,021.74 0.90 01/03/2047
25/05/2052 ITALY BUONI POLIENNALI DEL TESORO 2.800%
3,660,000 . EUR 4,310,202.00 0.47
9,000,000 FRANCE GOVERNMENT BOND OAT 1.250% EUR 10,031,440.41 1.09 01/03/2067
25/05/2034 ITALY BUONI POLIENNALI DEL TESORO 2.950%
3,839,000 :950% EUR 4,743,285.05 0.52
9,603,000 FRANCE GOVERNMENT BOND OAT 1.250% EUR 10,817,612.59 118 01/09/2038
25/05/2036 ITALY BUONI POLIENNALI DEL TESORO 3.100%
2,626,000 . EUR 3,311,474.10 0.36
6,000,000 FRANCE GOVERNMENT BOND OAT 1.500% EUR 6,818,968.80 0.74 01/03/2040
25/05/2031 ITALY BUONI POLIENNALI DEL TESORO 3.250%
4,772,000 :250% EUR 6,274,551.91 0.68
16,850,000 FRANCE GOVERNMENT BOND OAT 1.500% EUR 19,522,288.01 214 01/09/2046
25/05/2050 ITALY BUONI POLIENNALI DEL TESORO 3.350%
4,500,000 -350% EUR 5,712,867.77 0.62
9,000,000 FRANCE GOVERNMENT BOND OAT 1.750% EUR 11,308,593.51 123 01/03/2035
25/05/2066 ITALY BUONI POLIENNALI DEL TESORO 3.450%
4,161,000 450% EUR 5,669,437.94 0.62
5,598,000 FRANCE GOVERNMENT BOND OAT 1.750% EUR 6,779,263.26 0.74 01/03/2048
25/06/2039 ITALY BUONI POLIENNALI DEL TESORO 3.850%
1,950,000 -850% EUR 2,845,772.01 031
37,175,000 FRANCE GOVERNMENT BOND OAT 2.000% EUR 47,741,157.31 521 01/09/2049
25/05/2048 ITALY BUONI POLIENNALI DEL TESORO 4.000%
8,438,000 ! EUR 11,580,169.53 1.26
7,000,000 FRANCE GOVERNMENT BOND OAT 3.250% EUR 10,874,752.91 119 01/02/2037
25/05/2045 ITALY BUONI POLIENNALI DEL TESORO 4.750%
4,309,000 -750% EUR 6,879,466.95 0.75
5,600,000 FRANCE GOVERNMENT BOND OAT 4.000% EUR 10,544,570.23 115 01/09/2044
25/04/2055 ITALY BUONI POLIENNALI DEL TESORO 5.000%
11,224,000 : EUR 16,425,663.24 178
904,000 FRANCE GOVERNMENT BOND OAT 4.000% EUR 1,778,857.83 0.19 01/08/2034
25/04/2060 ITALY BUONI POLIENNALI DEL TESORO 5.000%
7,122,000 :000% EUR 11,124,099.79 121
8,398,265 FRANCE GOVERNMENT BOND OAT 4.000% EUR 13,243,045.20 1.44 01/08/2039
25/10/2038 ITALY BUONI POLIENNALI DEL TESORO 5.000%
5,786,000 -000% EUR 9,142,769.13 1.00
10,500,000 FRANCE GOVERNMENT BOND OAT 4.500% EUR 18,092,169.48 1.97 01/09/2040
25/04/2041 ITALY BUONI POLIENNALI DEL TESORO 5.750%
8,480,000 -750% EUR 12,824,343.26 1.40
7,660,000 FRANCE GOVERNMENT BOND OAT 4.750% EUR 12,180,109.85 133 01/02/2033
25/04/2035
11,000,000 FRANCE GOVERNMENT BOND OAT 5.750% EUR 17.768,28757 194 136,740,575.97  14.90
25/10/2032 Epanielsk
400,000 GECINA SA 0.875% 30/06/2036 EMTN EUR 40058491 004 panieisko
300,000 GECINA SA 2.000% 30/06/2032 EMTN EUR 346,034.30 0.04 700,000 ABERTIS INFRAESTRUCTURAS SA 3.000% EUR 816,614.89 0.09
27/03/2031 EMTN
100,000 KLEPIERRE SA 1.625% 13/12/2032 EMTN EUR 107,651.09 0.01 300,000 BANCO SANTANDER SA 0.875% 09/05/2031 EUR 320.451.38 0.03
900,000 LVMH MOET HENNESSY LOUIS VUITTON SE EUR 910,376.12 0.10 T EMTN e :
0.375% 11/02/2031 200,000 BANCO SANTANDER SA 2.000% 27/11/2034 EUR 241,71654 003

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Euro Long Duration Bond

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
1,000,000 CAIXABANK SA 4.125% 24/03/2036 EUR 1,516,785.68 0.17 145,000 DIGITAL DUTCH FINCO BV 1.000% 15/01/2032 EUR 142,118.95 0.02
100,000 MERLIN PROPERTIES SOCIMI SA 1.875% EUR 99,741.20 0.01 300,000 DIGITAL DUTCH FINCO BV 1.250% 01/02/2031 EUR 304,840.38 0.03
04/12/2034 DIGITAL INTREPID HOLDING BV 0.625%
- E 2 . .
1,200,000 PROGRAMA CEDULAS TDA FONDO DE EUR 1,655,228.95 0.18 300,000 15/07/2031 UR 86,939.98 0.03
TITULIZACION DE ACTIVOS 4.250% 10/04/2031 200,000 ENBW INTERNATIONAL FINANCE BV 1.875% EUR 299.606.82 0.09
2,867,000 SPAIN GOVERNMENT BOND 0.850% 30/07/2037  EUR 2,842,968.98 031 " 31/10/2033 EMTN .
5,000,000 SPAIN GOVERNMENT BOND 1.000% 31/10/2050  EUR 4,596,604.40 0.50 388,000 EN/EL F/'NANCE INTERNATIONAL NV 0.875% EUR 384,051.26 0.04
28/09/2034 EMTN
6,500,000 SPAIN GOVERNMENT BOND 1.200% 31/10/2040  EUR 6,681,008.69 0.73
110/ 125,000 ENEXIS HOLDING NV 0.750% 02/07/2031 EMTN  EUR 129,157.68 0.01
"
2,500,000 SPAIN GOVERNMENT BOND 1.450% 31/10/2071  EUR 2,224,036.08 0.24 1,100,000 E-ON INTERNATIONAL FINANCE BV 5.750% EUR 1,677.660.09 0.18
6,383,000 SPAIN GOVERNMENT BOND 1.850% 30/07/2035  EUR 7,320,843.34 0.80 14/02/2033 EMTN
)
4,000,000 SPAIN GOVERNMENT BOND 2.700% 31/10/2048  EUR 5,325,239.36 0.58 100,000 ?;‘/’gf/';gng'NANCE EUROPE BV 1.625% EUR 109,832.57 0.01
6,200,000 SPAIN GOVERNMENT BOND 2.900% 31/10/2046  EUR 8,491,338.22 0.93 300,000 KONINKLUIKE DSM NV 0.625% 23/06/2032 EMTN  EUR 303,308.32 0.03
3,750,000 SPAIN GOVERNMENT BOND 3.450% 30/07/2066  EUR 5,758,790.96 0.63 461,000 LYB INTERNATIONAL FINANCE 11 BV 1.625% EUR 497 117.43 0.05
6,448,000 SPAIN GOVERNMENT BOND 4.200% 31/01/2037  EUR 9,655,605.51 1.05 ﬁééor?ééfzrlws GOVERNMENT BOND 2CP
5,530,000 SPAIN GOVERNMENT BOND 4.700% 30/07/2041  EUR 9,212,84584  1.00 1393000 1 o1/2038 EUR 149992671 0.16
6,211,000 SPAIN GOVERNMENT BOND 4.900% 30/07/2040  EUR 10,483,715.16 1.14 2,532,000 NETHERLANDS GOVERNMENT BOND ZCP EUR 2,273,966.51 0.25
9 15/01/2052
4,688,000 SPAIN GOVERNMENT BOND 5.150% 31/10/2044  EUR 8,551,390.79 0.93 3,026,000 NETHERLANDS GOVERNMENT BOND 0.500% EUR 3,193773.76 035
13,250,000 SPAIN GOVERNMENT BOND 5.750% 30/07/2032  EUR 20,677,745.69 2.25 15/01/2040
1,400,000 TELEFONICA EMISIONES SA 1.957% 01/07/2039  EUR 1,536,954.61 0.17 5,680,000 NE/THE/RLANDS GOVERNMENT BOND 2.500% EUR 7,301,705.21 0.80
15/01/2033
108,009,626.27 11.77 4,485,904 NETHERLANDS GOVERNMENT BOND 2.750% EUR 722803188  0.79
15/01/2047
Luxembursko 4,525,000 NETHERLANDS GOVERNMENT BOND 3.750% EUR 7,709,713.01 0.84
15/01/2042
200,000 DH EUROPE FINANCE Il SARL 0.750% 18/09/2031  EUR 201,550.15 0.02 5,000,000 NETHERLANDS GOVERNMENT BOND 4.000% EUR 7943,203.80 0.87
500,000 DH EUROPE FINANCE I SARL 1.350% 18/09/2039 ~ EUR 503,371.99 0.05 éa/EOL{/&OTgNATIONAL FINANCE BY 1.250%
1,300,000 DH EUROPE FINANCE Il SARL 1.800% 18/09/2049  EUR 1,370,036.15 0.15 1,000,000 11/11/2032 EMTN o EUR 1,053,422.12 0.11
2,290,000 EUROPEAN FINANCIAL STABILITY FACILITY 1.200% gyR 2,590,872.45 0.28 347,000 SIEMENS FINANCIERINGSMAATSCHAPPLI NV EUR 344,940.67 0.04
17/02/2045 EMTN 0.500% 05/09/2034 EMTN
1,122,000 EUROPEAN FINANCIAL STABILITY FACILITY 1.375%  gyR 1,323,210.03 0.14 385,000 SIEMENS FINANCIERINGSMAATSCHAPPL) NV EUR 419,510.92 0.05
31/05/2047 EMTN 1.250% 28/02/2031
6,645,000 EUROPEAN FINANCIAL STABILITY FACILITY 1.450% EyR 7,766,957.95 0.85 238,000 SIEMENS FINANCIERINGSMAATSCHAPPLI NV EUR 261,132.19 0.03
05/09/2040 EMTN 1.375% 06/09/2030 EMTN
8,005,000 EUROPEAN FINANCIAL STABILITY FACILITY 1.700%  gyR 9,832,102.75 1.08 1,500,000 TENNET HOLDING BV 1.500% 03/06/2039 EMTN ~ EUR 1,621,437.27 0.18
13/02/2043 EMTN
5,505,000 EUROPEAN FINANCIAL STABILITY FACILITY 2.000% guR 787628051 0.86 1,270,000 TENNET HOLDING BV 1.875% 13/06/2036 EMTN  EUR 1,448,997.83 0.16
28/02/2056 EMTN 300,000 VOLKSWAGEN INTERNATIONAL FINANCE NV EUR 372,826.51 0.04
11,400,000 EUROPEAN FINANCIAL STABILITY FACILITY 2.350%  gyR 15,751,190.53 173 3.300% 22/03/2033 EMTN
29/07/2044 EMTN 1,000,000 VOLKSWAGEN INTERNATIONAL FINANCE NV EUR 1,381,265.55 0.15
5,000,000 EUROPEAN FINANCIAL STABILITY FACILITY 3.375% gyR 7,252,026.15 0.79 4.125% 16/11/2038
03/04/2037 EMTN 400,000 VONOVIA FINANCE BV 1.125% 14/09/2034 EMTN  EUR 397,792.19 0.04
HOLCIM FINANCE LUXEMBOURG SA 0.62
228,000 1;02/2033 EMCTN v OURG SA 0.625% EUR 218,501.20 0.02 300,000 VONOVIA FINANCE BV 1.625% 07/10/2039 EMTN  EUR 303,618.42 0.03
106,000 JOHN DEERE CASH MANAGEMENT SARL 2.200%  gyR 124,537.40 0.01 56,760,899.13  6.19
02/04/2032 EMTN
1,800,000 MEDTRONIC GLOBAL HOLDINGS SCA 1.500% EUR 1,876,744.98 0.20 Belgicko
02/07/2039
600,000 MEDTRONIC GLOBAL HOLDINGS SCA 1.750% EUR 631,142.17 007 1,900,000 ANHEUSER-BUSCH INBEV SA/NV 2.750% EUR 2,272,503.55 0.25
02/07/2049 17/03/2036 EMTN
128,000 PROLOGIS INTERNATIONAL FUNDING Il SA EUR 137,340.18 0.01 2,000,000 BELGIUM GOVERNMENT BOND 0.400% EUR 1,921,079.38 021
1.625% 17/06/2032 EMTN 22/06/2040
300,000 TRATON FINANCE LUXEMBOURG SA 1.250% EUR 302,314.09 0.03 1,600,000 BELGIUM GOVERNMENT BOND 0.650% EUR 1,328,090.50 014
24/03/2033 EMTN 22/06/2071
5,200,000 BELGIUM GOVERNMENT BOND 1.250% EUR 5,845,823.83 0.65
57,758,178.68  6.29 22/04/2033
1,184,000 BELGIUM GOVERNMENT BOND 1.450% EUR 1,361,678.78 0.15
Holandsko 22/06/2037
9
1,000,000 ABN AMRO BANK NV 1.000% 13/04/2031 EMTN  EUR 1,083,135.52 0.12 3,800,000 ;‘;/Lgs";z"f')‘l‘iOVERNMENT BOND 1.600% EUR 4,471,987.52 0.49
400,000 ABN AMRO BANK NV 1.125% 12/01/2032 EUR 438,256.84 0.05 2,171,000 BELGIUM GOVERNMENT BOND 1.700% EUR 2,612,835.23 0.28
700,000 ABN AMRO BANK NV 1.125% 23/04/2039 EUR 774,939.51 0.08 éé{%‘lsl/le\l/l)SGOOVERNMENT BOND 1.900%
300,000 ABN AMRO BANK NV 1.250% 10/01/2033 EMTN  EUR 33343555 0.04 2382000 2 106/2038 - EUR 291445699 0.32
1,100,000 ABN AMRO BANK NV 1.375% 12/01/2037 EUR 1,252,119.46 0.14 1,667,000 BELGIUM GOVERNMENT BOND 2.150% EUR 2,329,706.00 0.25
22/06/2066
200,000 ABN AMRO BANK NV 1.450% 12/04/2038 EUR 231,264.37 0.03 1816600 BELGIUM GOVERNMENT BOND 2.250% EUR 2 518822.08 027
100,000 ARGENTUM NETHERLANDS BV FOR GIVAUDAN SA  EyR 113,444.34 0.01 R 2/06/2057 1OL88s :
2.000% 17/09/2030 BELGIUM GOVERNMENT BOND 3.000%
1,631,882 -000% EUR 2,188,901.99 0.24
300,000 COOPERATIEVE RABOBANK UA 0.010% EUR 271,402.74 0.03 22/06/2034
27/11/2040 EMTN BELGIUM GOVERNMENT BOND 3.750%
3,246,379 -750% EUR 5,362,157.33 0.58
500,000 COOPERATIEVE RABOBANK UA 0.750% EUR 521,503.86 0.06 22/06/2045
21/06/2039 BELGIUM GOVERNMENT BOND 4.000%
2,099,000 -000% EUR 2,958,275.98 0.32
200,000 COOPERATIEVE RABOBANK UA 1.250% EUR 221,631.16 0.02 28/03/2032
31/05/2032 EMTN BELGIUM GOVERNMENT BOND 4.250%
4,571,000 -250% EUR 7,620,452.24 0.83
400,000 COOPERATIEVE RABOBANK UA 1.500% EUR 465,708.20 0.05 28/03/2041
26/04/2038 EMTN 5,504,947 BELGIUM GOVERNMENT BOND 5.000% EUR 8,938,573.69 0.98
400,000 DE VOLKSBANK NV 0.125% 19/11/2040 EMTN EUR 371,113.74 0.04 28/03/2035
750,000 DEUTSCHE TELEKOM INTERNATIONAL FINANCE  gyR 1,292,955.81 0.14 54,645,345.05 5.96
BV 7.500% 24/01/2033 EMTN

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Long Duration Bond

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

4,320,000
2,500,000
8,260,000
4,897,568
2,760,000
3,400,000

767,000
400,000
600,000
300,000
300,000
900,000

720,000
6,081,000
1,400,000
1,300,000

145,000
200,000
400,000
300,000

10,000,000
2,459,000
5,546,000
2,600,000
5,700,000
1,500,000

643,000

2,000,000

665,000
438,000

1,611,000
950,000
830,000

2,166,000

1,689,000

1,504,000

2,355,000
717,000

3,957,000

300,000

Nézov

Nemecko

BUNDESREPUBLIK DEUTSCHLAND

BUNDESANLEIHE ZCP 15/05/2035
BUNDESREPUBLIK DEUTSCHLAND
BUNDESANLEIHE ZCP 15/08/2050
BUNDESREPUBLIK DEUTSCHLAND

BUNDESANLEIHE 4.000% 04/01/2037
BUNDESREPUBLIK DEUTSCHLAND

BUNDESANLEIHE 4.250% 04/07/2039
BUNDESREPUBLIK DEUTSCHLAND

BUNDESANLEIHE 4.750% 04/07/2034
BUNDESREPUBLIK DEUTSCHLAND

BUNDESANLEIHE 4.750% 04/07/2040
DAIMLER AG 0.750% 11/03/2033 EMTN
DZ HYP AG 0.375% 10/11/2034 EMTN
HANNOVER RUECK SE 08/10/2040 FRN
HANNOVER RUECK SE 30/06/2042 FRN
ING-DIBA AG 1.250% 09/10/2033 EMTN

MERCK FINANCIAL SERVICES GMBH 0.875%

05/07/2031 EMTN
STATE OF NORTH RHINE-WESTPHALIA GERMANY

ZCP 12/10/2035
STATE OF NORTH RHINE-WESTPHALIA GERMANY

1.000% 16/10/2046 EMTN
STATE OF NORTH RHINE-WESTPHALIA GERMANY

1.375% 15/01/2120 EMTN
STATE OF NORTH RHINE-WESTPHALIA GERMANY

1.750% 11/07/2068
UNICREDIT BANK AG 0.250% 15/01/2032

VONOVIA SE 0.750% 01/09/2032 EMTN
VONOVIA SE 1.500% 14/06/2041
VONOVIA SE 1.625% 01/09/2051 EMTN

Mena

EUR
EUR

EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR

EUR

EUR
EUR
EUR
EUR

Nadnarodné a medzinarodné spoloénosti

EUROPEAN INVESTMENT BANK 0.050%
27/01/2051

EUROPEAN INVESTMENT BANK 0.875%
13/09/2047 EMTN

EUROPEAN INVESTMENT BANK 1.750%
15/09/2045 EMTN

EUROPEAN INVESTMENT BANK 3.000%
14/10/2033 EMTN

EUROPEAN INVESTMENT BANK 4.000%
15/10/2037

EUROPEAN STABILITY MECHANISM 0.875%
18/07/2042 EMTN

EUROPEAN STABILITY MECHANISM 1.850%
01/12/2055 EMTN

EUROPEAN UNION 0.300% 04/11/2050

Rakusko

AUSTRIA GOVERNMENT BOND ZCP 20/10/2040
AUSTRIA GOVERNMENT BOND 0.700%
20/04/2071

AUSTRIA GOVERNMENT BOND 0.750%
20/03/2051

AUSTRIA GOVERNMENT BOND 0.850%
30/06/2020

AUSTRIA GOVERNMENT BOND 1.500%
02/11/2086

AUSTRIA GOVERNMENT BOND 1.500%
20/02/2047

AUSTRIA GOVERNMENT BOND 2.100%
20/09/2117

AUSTRIA GOVERNMENT BOND 2.400%
23/05/2034

AUSTRIA GOVERNMENT BOND 3.150%
20/06/2044

AUSTRIA GOVERNMENT BOND 3.800%
26/01/2062

AUSTRIA GOVERNMENT BOND 4.150%
15/03/2037

UNICREDIT BANK AUSTRIA AG 0.050%
21/09/2035

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR
EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Trhova hodnota
v EUR

4,323,153.60
2,309,732.28
13,369,057.80
8,580,643.06
4,508,893.62
6,402,783.07

769,703.39
401,679.82
626,875.66
301,006.89
335,120.00
939,483.72

680,494.14
6,630,456.60
1,519,243.12
1,702,169.40

146,111.29
194,955.54
395,629.05
280,474.28
54,417,666.33

8,516,757.30
2,632,416.20
6,982,857.51
3,462,091.33
8,926,123.68
1,601,401.07

885,306.68

1,852,430.68
34,859,384.45

606,029.11
414,295.27

1,659,395.63

847,279.83
1,064,370.14
2,647,101.00
2,719,208.08
1,921,722.86
3,720,498.17
1,484,150.29
6,285,811.86

286,015.10

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.47
0.25

1.46

0.49
0.70

0.08
0.04
0.07
0.03
0.04
0.10

0.07

0.17
0.19

0.02
0.02
0.04
0.03

5.93

0.93

0.76
0.38
0.97

0.17

0.20
3.80

0.07
0.05

0.18
0.09
0.12

0.29

0.21
0.40
0.16

0.68

Mnoizstvo/
Nominalna
hodnota

200,000

2,000,000
700,000
520,000

3,000,000
400,000
355,000
490,000

1,073,000
400,000
600,000
300,000

500,000
253,000
389,000
300,000
300,000

300,000

500,000
1,156,000
2,044,464
2,300,000
1,721,612
3,163,000

100,000

1,045,000
1,200,000
1,360,000

848,000
1,142,000
1,532,000

581,000

4,500,000

4,000,000

Nézov

VERBUND AG 0.900% 01/04/2041

Spojené Staty americké

AT&T INC 3.150% 04/09/2036

AT&T INC 3.375% 15/03/2034

CHUBB INA HOLDINGS INC 2.500% 15/03/2038
COCA-COLA CO/THE 1.625% 09/03/2035

ELI LILLY & CO 2.125% 03/06/2030

EQUINIX INC 1.000% 15/03/2033

GOLDMAN SACHS GROUP INC/THE 1.000%
18/03/2033 EMTN

JPMORGAN CHASE & CO 04/11/2032 FRN EMTN

PEPSICO INC 0.875% 16/10/2039

PROCTER & GAMBLE CO 1.875% 30/10/2038
PROLOGIS EURO FINANCE LLC 1.500%

10/09/2049

THERMO FISHER SCIENTIFIC INC 1.500%
01/10/2039 EMTN

THERMO FISHER SCIENTIFIC INC 2.875%

24/07/2037
VERIZON COMMUNICATIONS INC 1.125%
19/09/2035
VERIZON COMMUNICATIONS INC 1.850%

18/05/2040
VERIZON COMMUNICATIONS INC 2.875%

15/01/2038
WELLS FARGO & CO 0.625% 14/08/2030

irsko

GE CAPITAL EUROPEAN FUNDING UNLIMITED CO
6.025% 01/03/2038 EMTN

IRELAND GOVERNMENT BOND 0.400%
15/05/2035

IRELAND GOVERNMENT BOND 1.300%
15/05/2033

IRELAND GOVERNMENT BOND 1.500%
15/05/2050

IRELAND GOVERNMENT BOND 1.700%

15/05/2037

IRELAND GOVERNMENT BOND 2.000%
18/02/2045

SMURFIT KAPPA TREASURY ULC 1.000%
22/09/2033

Finsko

FINLAND GOVERNMENT BOND 0.125%
15/04/2036
FINLAND GOVERNMENT BOND 0.125%

15/04/2052
FINLAND GOVERNMENT BOND 0.750%
15/04/2031
FINLAND GOVERNMENT BOND 1.125%

15/04/2034

FINLAND GOVERNMENT BOND 1.375%
15/04/2047

FINLAND GOVERNMENT BOND 2.625%
04/07/2042

SAMPO 0YJ 03/09/2052 FRN EMTN

Pol'sko

POLAND GOVERNMENT INTERNATIONAL BOND
2.000% 25/10/2046 EMTN

Rumunsko

ROMANIAN GOVERNMENT INTERNATIONAL
BOND 4.625% 03/04/2049 EMTN

Mena

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR

EUR

EUR
EUR
EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

Trhova hodnota

v EUR

201,054.42
23,856,931.76

2,428,439.02
867,803.29
622,341.29
3,287,788.26
459,776.25
352,852.07
490,994.62

1,102,885.04
394,421.36
707,222.09
293,894.45

512,562.20
311,016.59
385,676.65
319,719.92
366,604.43

297,281.32
13,201,278.85

825,043.89
1,154,787.12
2,290,957.40
2,648,351.33
2,035,069.24
4,034,293.55

99,450.14

13,087,952.67

1,019,216.53
1,051,526.45
1,462,343.14

948,065.42
1,391,944.62
2,214,255.93

617,398.11
8,704,750.20

5,585,676.57

5,585,676.57

4,690,921.64

4,690,921.64

NN (L)

%

col

0.02
2.60

0.27
0.09
0.07
0.37
0.05
0.04
0.05

0.12
0.04
0.08
0.03

0.03
0.04
0.03
0.04

0.03
1.44

0.09
0.13
0.25
0.29
0.22
0.44
0.01

1.43

0.11

0.11

0.10
0.15
0.25

0.07
0.95

0.61

0.61

0.51

0.51
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Long Duration Bond

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Slovinsko 56,681 NN (L) LIQUID EUR - Z CAP EUR EUR 56,154,002.43 6.12
1,087,000 SLOVENIA GOVERNMENT BOND 1.500% EUR 1,230,772.90 013 75,561,455.99  8.24
25/03/2035
1,770,000 SLOVENIA GOVERNMENT BOND 1.750% EUR 2,111,125.27 0.23 75,561,455.99 8.24
03/11/2040
3,341,898.17 0.36
Celkové portfélio cennych papierov 909,912,821.26 99.17
Slovensko
1,482,000 SLOVAKIA GOVERNMENT BOND 1.875% EUR 1,786,634.36 0.19 . v .
09/03/2037 Finanéné derivaty k 30/09/2021
840,000 SLOVAKIA GOVERNMENT BOND 2.000% EUR 1,063,010.65 012
17/10/2047 .
2,849,645.01 0.31 Nazov Predat/  Urokova Datum  Mena Teoreticka Hodnota swapu
Nakup miera  splatnosti hodnota v EUR
Nérsko (%)
2,000,000 EQUINOR ASA 1.625% 17/02/2035 EMTN EUR 2,183,757.86 0.24 _— .
Swapy kreditného zlyhania
2,183,757.86 0.24
L CDXITRAXX  predat 1.000  20/12/2026  EUR 32,283,000.00 842,967.56
Spojené kralovstvo EUROPE
CROSSOVER
1,000,000 BP CAPITAL MARKETS PLC 1.231% 08/05/2031 EUR 1,043,238.56 0.12 SERIES 35
mﬁgwwme BUILDING SOCIETY 1.375% VERSION 1
180,000 . EUR 201,341.51 0.02 CDX ITRAXX ¢
29/06/2032 EMTN o Predat 1.000 20/06/2026  EUR 32,283,000.00 842,002.30
400,000 SWISS RE FINANCE UK PLC 04/06/2052 FRN EMTN  EUR 437,484.20 0.05 CROSSOVER
200,000 VODAFONE GROUP PLC 1.600% 29/07/2031 EUR 215,719.89 0.02 SERIES 35
EMTN VERSION 1
1,897,784.16 0.21 1,684,969.86
Japonsko
500,000 TAKEDA PHARMACEUTICAL CO LTD 1.375% EUR 522,656.39 0.06 Obdrzat (%) Zaplatit (%) Datum Mena Teoreticka Hodnota swapu
09/07/2032 ;
1,000,000 TAKEDA PHARMACEUTICAL CO LTD 3.000% EUR 1,196,214.65 013 splatnosti hodnota vEUR
21/11/2030
1,718,871.04 0.19
Jersey Urokové swapy
1,000,000 HEATHROW FUNDING LTD 1.500% 11/02/2030 EUR 1,032,959.07 0.11 Floating 0.078  15/04/2031 EUR 35,266,000.00 201,550.13
EMTN
0275 Floating ~ 22/08/2029 EUR 9,854,000.00 (230,517.07)
1,032,959.07 0.11 )
0.075 Floating ~ 02/02/2041 EUR 17,259,000.00 (1,380,482.17)

Portugalsko (1,409,449.11)

1,000,000 PORTUGAL OBRIGACOES DO TESOURO OT 1.000% EUR 927,091.68 0.10
12/04/2052

927,091.68 0.10

Australia
800,000 BHP BILLITON FINANCE LTD 1.500% 29/04/2030  EUR 860,076.43 0.09 Mnodstvo Nézov Mena Zavazky Nerealizovany
860,076.43 0.09 v EUR zisk alebo
Svajciarsko (strata)
v EUR
373,000 CREDIT SUISSE GROUP AG 0.625% 18/01/2033  guR 351,379.29 0.04
EMTN o . .
500,000 UBS AG/LONDON 0.500% 31/03/2031 EMTN EUR 495,768.74 0.05 Futuritné kontrakty na drokové sadzby
847,148.03 0.09
<, 5 EURO-BOBL FUTURE 08/12/2021 EUR 674,650.00 (4,000.00)
Svédsko 488 EURO-BTP FUTURE 08/12/2021 EUR 74,151,600.00 (1,102,335.74)
500,000 SVERIGES SAKERSTALLDA OBLIGATIONER AB EUR 553,840.55 0.06 831 EURO-BUND FUTURE 08/12/2021 EUR 141,120,420.00 (444,145.50)
1.250% 19/04/2033 EMTN 35 EURO-BUXL 30Y BOND 08/12/2021  EUR 7,116,900.00 (253,400.00)
553’84055 0.06 (727) EURO-OAT FUTURE 08/12/2021 EUR 120,645,650.00 1,187,049.15
3) EURO-SCHATZ FUTURE 08/12/2021  EUR 336,615.00 255.00
834,351,365.27 90.93 ) 112/
Podniky kolektivneho investovania 344,045,835.00 (616,577.09)
. . , Financné derivaty spolu (341,056.34)
otvorené podielové fondy
Luxembursko
3,548 NN (L) EUROPEAN ABS - Z CAP EUR EUR 19,407,453.56 212

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Long Duration Bond

(Vyjadrené v EUR)

Suhrn éistych aktiv 30/09/2021
%
col
Celkové portfélio cennych papierov 909,912,821.26 99.17
Financné derivaty spolu (341,056.34) (0.04)
Hotovost v banke 99,778.19 0.01
Ostatné aktiva a pasiva 7,871,866.74 0.86
Celkové cisté aktiva 917,543,409.85 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Short Duration

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 164,829,097.50 Poget akcii
30/09/2020 EUR 194,624,193.16
30/09/2019 EUR 234,576,142.06 Distribution R (EUR) 30/09/2021 62
30/09/2020 78
Cista hodnota aktiv na akciu** 30/09/2019 78
Capitalisation | (EUR) 30/09/2021 EUR 5,343.79 Distribution Z (EUR) 30/09/2021 51
30/09/2020 EUR 5,375.20 30/09/2020 66
30/09/2019 EUR 5,396.63 30/09/2019 603
Capitalisation P (EUR) 30/09/2021 EUR 429.78
30/09/2020 EUR 433.60 Priebezny poplatok v %*
30/09/2019 EUR 436.67
Capitalisation | (EUR) 30/09/2021 0.49%
Capitalisation R (EUR) 30/09/2021 EUR 433.51
30/09/2020 EUR 436.37 | (ypitalisation P (EUR) 30/09/2021 0.80%
30/09/2019 EUR 438.41
Capitalisation R (EUR) 30/09/2021 0.56%
Capitalisation Z (EUR) 30/09/2021 EUR 5,020.61
30/09/2020 EUR 503197 | (capitalisation Z (EUR) 30/09/2021 0.13%
30/09/2019 EUR 5,033.86
Distribution P (EUR) 30/09/2021 0.80%
Distribution P (EUR) 30/09/2021 EUR 1,209.15
30/09/2020 EUR 1,220.02 | pigyripution R (EUR) 30/09/2021 0.56%
30/09/2019 EUR 1,228.64
Distribution Z (EUR) 30/09/2021 0.13%
Distribution R (EUR) 30/09/2021 EUR 1,219.82
30/09/2020 EUR 1,227.82
30/09/2019 EUR 1,233.54 Obratovost portfélia v %* 30/09/2021 142.78%
Distribution Z (EUR) 30/09/2021 EUR 250,920.61
30/09/2020 EUR 251,486.95
30/09/2019 EUR 251,572.96
Pocet akcii
Capitalisation | (EUR) 30/09/2021 18,850
30/09/2020 20,269
30/09/2019 9,154
Capitalisation P (EUR) 30/09/2021 6,576
30/09/2020 19,888
30/09/2019 17,968
Capitalisation R (EUR) 30/09/2021 407
30/09/2020 407
30/09/2019 407
Capitalisation Z (EUR) 30/09/2021 9,513
30/09/2020 11,842
30/09/2019 4,856
Distribution P (EUR) 30/09/2021 474
30/09/2020 574
30/09/2019 733

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).

212



Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Short Duration

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 165,472,023.11

Dlhopisy a ostatné dlZzobné nastroje 152,015,134.96

Nastroje pefiazného trhu 13,456,888.15
Hotovost v banke 2,740,991.23
Marzové vklady 73,394.18
Ostatné aktiva 4 2,592,252.38
Celkové aktiva 170,878,660.90
BeZné pasiva 4 (6,026,643.40)
Financné derivaty spolu 2 (22,920.00)

Futurity (22,920.00)
Celkové pasiva (6,049,563.40)
Cisté aktiva na konci roka 164,829,097.50

Vykaz operacii a zmien v ¢istych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové vydavky (1,069,304.99)
Spravcovsky poplatok 5 (430,391.49)
Pevny servisny poplatok 6 (217,605.45)
Dan z upisovania 9 (20,711.24)
Bankové uroky (9,671.39)
Uroky z dlhopisov a ostatnych dlzobnych nastrojov (390,925.42)

Cista strata z investicii (1,069,304.99)
Realizované zisky z investi¢ného portfdlia 2 635,719.12
Realizované straty z investi¢ného portfdlia 2 (7,747.43)
Realizované zisky z finanénych derivatov 101,140.00
Realizované straty z finanénych derivatov (82,789.86)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (347,762.70)
investi¢ného portfdlia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (48,660.00)
finanénych derivatov

Vysledok operacii (819,405.86)

Upisy 23,322,739.30

Spatné odkupy (52,298,429.10)

Cisté aktiva na zatiatku roka 194,624,193.16

Cisté aktiva na konci roka 164,829,097.50

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Short Duration

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na Kanada
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 5,500,000 TORONTO-DOMINION BANK/THE 0.375% EUR 557639346 338
inom regulovanom trhu 25/04/2024 EMTN
5,576,393.46  3.38
Dlhopisy a ostatné dlzobné nastroje Holandsko
Taliansko 2,417,000 BMW FINANCE NV 0.625% 06/10/2023 EMTN EUR 2,461,946.92 1.49
TALY BUON! POLIENNALI DEL TESORO 2CP 1,200,000 ING GROEP NV 0.750% 09/03/2022 EMTN EUR 1,206,370.91 073
26,500,000 EUR 26,630,536.62  16.15
29/11/2022 3,668,317.83 2.22
12,000,000 ITALY BUONI POLIENNALI DEL TESORO ZCP EUR 12,075,836.16 7.33 .
30/01/2024 Australia
2,400,000 TALY BUONI POLIENNALI DEL TESORO 1.750%  guR 2,530,819.78 1.54
01/07/2024 1,350,000 ORIGIN ENERGY FINANCE LTD 3.500% 04/10/2021 EUR 1,350,000.00 0.82
3,500,000 'TALY BUONI POLIENNALI DEL TESORO 3.750% EUR 3,905,060.88 237
01/09/2024 1,350,000.00 0.82
11,000,000 ITALY CERTIFICATI DI CREDITO DEL TESORO ZCP EUR 11,035,200.77 6.69
30/05/2022 151,009,432.43 91.62
56,177,454.21 34.08
$panielsko Nastroje pefiazného trhu
100,893 DRIVER ESPANA FIVE FDT -5 A 21/12/2028 FRN EUR 100,930.00 0.06 Nemecko
20,000,000 SPAIN GOVERNMENT BOND ZCP 31/05/2024 EUR 20,247,600.80  12.29 9,000,000 GERMAN TREASURY BILL ZCP 22/06/2022 EUR 9,045,493.56 5.49
20,348,530.80 12.35 9,045,493.56 5.49
Nemecko Spanielsko
6,000,000 BUNDESSCHATZANWEISUNGEN ZCP 16/06/2023  EUR 6,071,750.28 3.68 4,400,000 SPAIN LETRAS DEL TESORO ZCP 04/03/2022 EUR 4,411,394.59 2.67
7,000,000 VOLKSWAGEN LEASING GMBH 2.375% EUR 7,174,076.91 436

06/09/2022 EMTN 4,411,394.59 2.67

13,245,827.19  8.04 13.456,888.15  8.16

irsko
5,000,000 GERMAN POSTAL PENSIONS SECURITISATION 2 g 5 071,498.35 o8 Ostatné prevoditelné cenné papiere a nastroje periazného trhu

PLC 4.375% 18/01/2022
4,000,000 IRELAND GOVERNMENT BOND 3.400% EUR 4,396,247.84 267 . - L. )

18/03/2024 Dlhopisy a ostatné dlZzobné nastroje
3,200,000 IRELAND GOVERNMENT BOND 3.900% EUR 3,414,464.29 2.07 A

20/03/2023 Francuzsko

12,882,210.48  7.82 1,000,000 CENTRE HSPTL NANCY ZCP 24/10/2022 EUR 1,005,702.53 0.61

Dansko 1,005,702.53 0.61
6,000,000 DANSKE BANK AS 0.250% 28/11/2022 EMTN EUR 6,046,131.24 3.68 1,005,702.53 0.61
3,000,000 NYKREDIT REALKREDIT AS 0.500% 19/01/2022 EUR 3,007,334.07 182 e

EMTN
2,850,000 NYKREDIT REALKREDIT AS 31/10/2031 FRN EUR 2,890,823.57 1.75 ceIkOVé portfélio cenny’ch papierov 165'472’023'11 100.39

11,944,288.88  7.25

Spojené Staty americké

3,000,000 FIDELITY NATIONAL INFORMATION SERVICES INC gy 301327200 183 | Finanéné derivaty k 30/09/2021
0.125% 03/12/2022
4,500,000 FIDELITY NATIONAL INFORMATION SERVICES INC gy 4,566,864.78 277
0.750% 21/05/2023 . , - h ;
3,627,000 GOLDMAN SACHS GROUP INC/THE 1.375% EUR 367994970 223 MnoZstvo Nazov Mena Zavazky Nerealizovany
26/07/2022 EMTN v EUR zisk alebo
11,260,087.38  6.83 (strata)
v EUR
Guernsey
7,870,000 CREDIT SUISSE GROUP FUNDING GUERNSEY LTD  gyR 7,931,878.11 481 Futuritny kontrakt na urokové sadzby
1.250% 14/04/2022 EMTN
7,931,878.11 4.81
191 EURO-SCHATZ FUTURE 08/12/2021  EUR 21,431,155.00 (22,920.00)
Francuzsko
3,000,000 DEXIA CREDIT LOCAL SA 0.625% 03/02/2024 EUR 3,071,839.47 186 21,431,155.00 (22,920.00)
EMTN
FRANCE GOVERNMENT BOND OAT ZCP . ..
3500000 02/2024 EUR 355260462 216 | Finanéné derivaty spolu (22,920.00)

6,624,444.09  4.02

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Short Duration

(Vyjadrené v EUR)

Suhrn éistych aktiv 30/09/2021
%
col
Celkové portfélio cennych papierov 165,472,023.11 100.39
Financné derivaty spolu (22,920.00) (0.01)
Hotovost v banke 2,740,991.23 1.66
Ostatné aktiva a pasiva (3,360,996.84) (2.04)
Celkové cisté aktiva 164,829,097.50 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 1,180,733,751.17 Pocet akcii
30/09/2020 EUR 971,708,644.25
30/09/2019 EUR 968,143,375.05 Capitalisation X (EUR) 30/09/2021 8
30/09/2020 -
Cista hodnota aktiv na akciu** 30/09/2019 -
Capitalisation | (EUR) 30/09/2021 EUR 5,820.73 Capitalisation Z (EUR) 30/09/2021 7,930
30/09/2020 EUR 5,721.40 30/09/2020 6,751
30/09/2019 EUR 5,692.02 30/09/2019 -
Capitalisation N (EUR) 30/09/2021 EUR 27.13 Distribution P (EUR) 30/09/2021 66,550
30/09/2020 EUR 26.66 30/09/2020 28,979
30/09/2019 EUR 26.50 30/09/2019 13,622
Capitalisation P (EUR) 30/09/2021 EUR 254.82 Distribution R (EUR) 30/09/2021 9,050
30/09/2020 EUR 251.40 30/09/2020 6,832
30/09/2019 EUR - 30/09/2019 3,668
Capitalisation T (EUR) 30/09/2021 EUR 5,851.65 -
30/09/2020 EUR 574204 | Dividenda
30/09/2019 EUR 5,702.84 Distribution R (EUR) 14/12/2020 EUR 0.25
Capitalisation X (EUR) 30/09/2021 EUR 249.97
30/09/2020 EUR -
30/09/2019 EUR -
Priebeiny poplatok v %*
Capitalisation Z (EUR) 30/09/2021 EUR 5,096.56
30/09/2020 EUR 4,991.59 Capitalisation | (EUR) 30/09/2021 0.49%
30/09/2019 EUR -
Capitalisation N (EUR) 30/09/2021 0.43%
Distribution P (EUR) 30/09/2021 EUR 272.19
30/09/2020 EUR 268.52 Capitalisation P (EUR) 30/09/2021 0.85%
30/09/2019 EUR 268.12
Capitalisation T (EUR) 30/09/2021 0.32%
Distribution R (EUR) 30/09/2021 EUR 268.09
30/09/2020 EUR 263.95 Capitalisation X (EUR) 30/09/2021 0.91%
30/09/2019 EUR 263.24
Capitalisation Z (EUR) 30/09/2021 0.13%
Pocet akcii
Distribution P (EUR) 30/09/2021 0.85%
Capitalisation | (EUR) 30/09/2021 141,511
30/09/2020 134,006 Distribution R (EUR) 30/09/2021 0.56%
30/09/2019 138,237
Obratovost portfélia v %* 30/09/2021 65.30%
Capitalisation N (EUR) 30/09/2021 4,725,123
30/09/2020 2,065,578
30/09/2019 2,258,507
Capitalisation P (EUR) 30/09/2021 18,220
30/09/2020 2,667
30/09/2019 -
Capitalisation T (EUR) 30/09/2021 27,893
30/09/2020 18,459
30/09/2019 20,485

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky
Celkové portfélio cennych papierov 2 1,155,687,492.49
Dlhopisy a ostatné dlZzobné nastroje 1,155,687,492.49
Financné derivaty spolu 2 557,873.36
Swap kreditného zlyhania 160,469.74
Urokové swapy 71,999.09
Futurity 325,404.53
Hotovost v banke 33,114,621.51
MarZové vklady 371,613.38
Ostatné aktiva 4,15 14,880,418.92
Celkové aktiva 1,204,612,019.66
Beiné pasiva 4,15 (23,870,985.50)
Financné derivaty spolu 2 (7,282.99)
Menové forwardy (7,282.99)
Celkové pasiva (23,878,268.49)

Cisté aktiva na konci roka

1,180,733,751.17

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 11,507,945.86
Uroky z dlhopisov a ostatnych dlzobnych néstrojov 11,445,526.60
Uroky zo swapov 45,895.92
Ostatné prijmy 10 16,523.34

Celkové vydavky (5,237,660.88)
Spravcovsky poplatok 5 (3,537,136.93)
Pevny servisny poplatok 6 (1,371,414.55)
Dani z upisovania 9 (166,459.53)
Bankové uroky (107,943.16)
Uroky zo swapov (54,706.71)

Cisty prijem z investicii 6,270,284.98
Realizované zisky z investi¢éného portfdlia 2 20,858,607.71
Realizované straty z investi¢ného portfdlia 2 (1,556,136.99)
Realizované zisky z finanénych derivatov 6,235,098.43
Realizované straty z finan¢nych derivatov (5,090,315.56)
Realizované zisky z prevodu mien 200,000.07

Realizované straty z prevodu mien

Zmeny Cistych nerealizovanych ziskov alebo (strat) z
investi¢ného portfélia

(162,765.94)
(10,227,873.90)

Zmeny Cistych nerealizovanych ziskov alebo (strat) z 220,229.50
finanénych derivatov
Vysledok operacii 16,747,128.30

Upisy

Spatné odkupy

Distribucia

Cisté aktiva na zaciatku roka

Cisté aktiva na konci roka

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.

400,935,202.93
(208,655,381.31)
(1,843.00)
971,708,644.25
1,180,733,751.17
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NN (L)

Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

Nézov

inom regulovanom trhu

Mena

Trhova hodnota
v EUR

Dlhopisy a ostatné dlZzobné nastroje

%
col

900,000
1,947,000

2,354,000
2,982,000
561,000

2,700,000

700,000
1,080,000
2,300,000

2,000,000
1,300,000

1,355,000
5,070,000
2,040,000
5,200,000

400,000

1,225,000
180,000
700,000

3,147,000

1,600,000
951,000

3,895,000

800,000
2,000,000
5,200,000
3,500,000

1,500,000
1,109,000

1,600,000
1,000,000

355,000
1,183,000

2,935,000
4,530,000
6,988,000
2,574,000
5,217,000

2,400,000
5,200,000

835,000
1,085,000

1,146,000

Holandsko

ABN AMRO BANK NV 0.500% 23/09/2029 EMTN
ADECCO INTERNATIONAL FINANCIAL SERVICES BV

0.125% 21/09/2028 EMTN
ADECCO INTERNATIONAL FINANCIAL SERVICES BV

0.500% 21/09/2031 EMTN

AGCO INTERNATIONAL HOLDINGS BV 0.800%
06/10/2028

AKELIUS RESIDENTIAL PROPERTY FINANCING BV
1.125% 11/01/2029 EMTN

ALLIANDER NV FRN PERP

ALLIANDER NV 0.875% 22/04/2026 EMTN

ALLIANDER NV 2.875% 14/06/2024 EMTN
ARGENTUM NETHERLANDS BV FOR GIVAUDAN SA

1.125% 17/09/2025
ARGENTUM NETHERLANDS BV FOR ZURICH

INSURANCE CO LTD 01/10/2046 FRN EMTN
ARGENTUM NETHERLANDS BV FOR ZURICH

INSURANCE CO LTD 19/02/2049 FRN

ASML HOLDING NV 0.250% 25/02/2030
ATRADIUS FINANCE BV 23/09/2044 FRN
BMW FINANCE NV ZCP 24/03/2023 EMTN
BRENNTAG FINANCE BV 0.500% 06/10/2029
EMTN

CITYCON TREASURY BV 1.625% 12/03/2028
EMTN

CONTI-GUMMI FINANCE BV 1.125% 25/09/2024
CRH FUNDING BV 1.875% 09/01/2024 EMTN
CTP NV 0.625% 27/11/2023 EMTN

CTP NV 0.750% 18/02/2027 EMTN

CTP NV 1.500% 27/09/2031 EMTN

CTP NV 2.125% 01/10/2025 EMTN

DANFOSS FINANCE | BV 0.375% 28/10/2028
EMTN

DE VOLKSBANK NV 0.010% 16/09/2024 EMTN
DE VOLKSBANK NV 0.375% 03/03/2028 EMTN

DE VOLKSBANK NV 22/10/2030 FRN EMTN
DEUTSCHE TELEKOM INTERNATIONAL FINANCE
BV 1.125% 22/05/2026 EMTN

DEUTSCHE TELEKOM INTERNATIONAL FINANCE

BV 1.375% 30/01/2027 EMTN
DEUTSCHE TELEKOM INTERNATIONAL FINANCE

BV 1.500% 03/04/2028 EMTN
DIGITAL DUTCH FINCO BV 1.000% 15/01/2032

DIGITAL DUTCH FINCO BV 1.250% 01/02/2031

DIGITAL DUTCH FINCO BV 1.500% 15/03/2030
DIGITAL INTREPID HOLDING BV 0.625%
15/07/2031

ELM BV FOR FIRMENICH INTERNATIONAL SA FRN
PERP

ELM BV FOR SWISS REINSURANCE CO LTD FRN
PERP

ENEL FINANCE INTERNATIONAL NV 0.500%
17/06/2030 EMTN

ENEL FINANCE INTERNATIONAL NV 0.875%
17/06/2036 EMTN

ENEL FINANCE INTERNATIONAL NV 0.875%
28/09/2034 EMTN

ENEXIS HOLDING NV 0.875% 28/04/2026 EMTN
E.ON INTERNATIONAL FINANCE BV 5.750%
14/02/2033 EMTN

GIVAUDAN FINANCE EUROPE BV 1.000%
22/04/2027

GIVAUDAN FINANCE EUROPE BV 1.625%
22/04/2032

HEIMSTADEN BOSTAD TREASURY BV 0.750%
06/09/2029 EMTN

EUR
EUR

EUR
EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR

EUR

EUR

EUR

EUR

EUR
EUR

EUR

EUR

EUR

892,453.00
1,913,765.76

2,312,449.00
2,996,978.02
571,981.71

2,805,640.34

730,090.09
1,173,120.16
2,403,156.68

2,277,472.12
1,453,716.47

1,347,151.24
5,659,341.31
2,051,230.16
5,168,576.56

408,363.52

1,263,901.79

187,655.87

709,017.27
3,158,037.44
1,583,172.00
1,014,467.77
3,864,317.41

805,622.22
1,977,048.12
5,456,247.42
3,679,616.54

1,603,497.35
1,202,229.78

1,568,209.09
1,016,134.60

372,887.43
1,131,499.98

3,155,315.01
4,864,087.50
6,957,842.10
2,504,856.70
5,163,905.70

2,500,493.18
7,930,756.81

875,559.84
1,191,683.38

1,118,336.33

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

0.08
0.16

0.20

0.25

0.05

0.24
0.06
0.10
0.20

0.19

0.12

0.11
0.48
0.17
0.44

0.03

0.11
0.02
0.06
0.27
0.13
0.09
0.33

0.07
0.17
0.46
0.31

0.14

0.13
0.09
0.03
0.10

0.41

0.60

0.21

0.44

0.21
0.67

0.07

0.10

0.09

Mnoizstvo/
Nominalna
hodnota

900,000

1,500,000
2,100,000
6,000,000
1,500,000
3,000,000
1,700,000
2,500,000
3,360,000
5,500,000
2,800,000
1,900,000
3,200,000
1,286,000

397,000

3,000,000
3,200,000
600,000
800,000
1,200,000
3,219,000

1,823,000
1,987,000

1,195,000
1,600,000
6,154,000
5,000,000
5,835,000
1,818,000
1,000,000

300,000
1,500,000
4,400,000
4,200,000

300,000

600,000

900,000
1,800,000

3,600,000
4,200,000
600,000
100,000
2,966,000
1,800,000

2,318,000
2,000,000
2,695,000
6,045,000
2,800,000
1,800,000
3,300,000

Nézov

HEIMSTADEN BOSTAD TREASURY BV 1.375%
03/03/2027 EMTN

IBERDROLA INTERNATIONAL BV FRN PERP
IBERDROLA INTERNATIONAL BV FRN PERP
IBERDROLA INTERNATIONAL BV FRN PERP

ING GROEP NV 11/04/2028 FRN EMTN

ING GROEP NV 15/02/2029 FRN EMTN

ING GROEP NV 18/02/2029 FRN

ING GROEP NV 26/05/2031 FRN EMTN
KONINKLUKE DSM NV 0.625% 23/06/2032 EMTN
KONINKLUKE PHILIPS NV 0.500% 22/05/2026
KONINKLUKE PHILIPS NV 0.750% 02/05/2024
KONINKLUKE PHILIPS NV 1.375% 02/05/2028
LINDE FINANCE BV 0.550% 19/05/2032 EMTN
LYB INTERNATIONAL FINANCE Il BV 0.875%
17/09/2026

LYB INTERNATIONAL FINANCE 11 BV 1.625%
17/09/2031

NATURGY FINANCE BV 0.750% 28/11/2029 EMTN
NATURGY FINANCE BV 1.250% 15/01/2026 EMTN
NIBC BANK NV 0.875% 08/07/2025 EMTN

NIBC BANK NV 1.125% 19/04/2023 EMTN

NIBC BANK NV 1.500% 31/01/2022 EMTN
RECKITT BENCKISER TREASURY SERVICES
NEDERLAND BV 0.750% 19/05/2030

SAGAX EURO MTN NL BV 0.750% 26/01/2028
EMTN

SIEMENS FINANCIERINGSMAATSCHAPPLI NV
0.500% 05/09/2034 EMTN

SIGNIFY NV 2.000% 11/05/2024

SIGNIFY NV 2.375% 11/05/2027

STELLANTIS NV 3.375% 07/07/2023
TELEFONICA EUROPE BV FRN PERP

TENNET HOLDING BV FRN PERP

TENNET HOLDING BV 1.500% 03/06/2039 EMTN
UNILEVER FINANCE NETHERLANDS BV 0.500%

29/04/2024 EMTN
VOLKSWAGEN INTERNATIONAL FINANCE NV FRN

PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV
1.500% 21/01/2041 EMTN

VOLKSWAGEN INTERNATIONAL FINANCE NV
1.875% 30/03/2027

VOLKSWAGEN INTERNATIONAL FINANCE NV

4.125% 16/11/2038
VOLKSWAGEN INTERNATIONAL FINANCE 2.625%

16/11/2027
VONOVIA FINANCE BV 0.625% 07/10/2027 EMTN

VONOVIA FINANCE BV 1.000% 09/07/2030 EMTN
VONOVIA FINANCE BV 1.500% 14/01/2028
VONOVIA FINANCE BV 2.250% 15/12/2023 EMTN
WOLTERS KLUWER NV 0.750% 03/07/2030

ZF EUROPE FINANCE BV 2.000% 23/02/2026

Spojené staty americké

AMERICAN TOWER CORP 0.400% 15/02/2027
AMERICAN TOWER CORP 0.875% 21/05/2029
AMERICAN TOWER CORP 0.950% 05/10/2030
AT&T INC 1.600% 19/05/2028
AT&T INC 2.050% 19/05/2032
AT&T INC 2.350% 05/09/2029
AT&T INC 2.600% 17/12/2029

Mena

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

Trhova hodnota

v EUR

933,490.98

1,532,422.58
2,119,488.53
6,195,000.00
1,568,014.85
3,162,573.90
1,665,647.59
2,652,073.60
3,397,053.21
5,626,954.74
2,864,436.32
2,040,563.94
3,239,323.74
1,325,340.30

428,103.30

3,077,492.61
3,361,963.46
617,243.00
816,556.08
1,207,115.95
3,300,676.33

1,811,738.56
1,975,207.83

1,254,064.43
1,766,088.93
6,481,871.34
5,165,621.40
6,149,256.47
1,965,181.97
1,021,561.91

332,923.69
1,738,122.18
4,514,366.47
4,640,438.92

292,651.27

650,140.82
1,243,139.00
2,039,946.34

3,648,518.24
4,305,377.24
640,239.33
105,412.83
3,030,043.41
1,815,750.00

208,741,082.36

2,310,280.62
2,011,708.64
2,684,000.38
6,472,975.00
3,099,099.16
2,035,070.05
3,793,239.22

0.08

0.13
0.18
0.52
0.13
0.27
0.14
0.22
0.29
0.48
0.24
0.17
0.27
0.11

0.04

0.26
0.28
0.05
0.07
0.10
0.28

0.15
0.17

0.11
0.15
0.56
0.44
0.52
0.17
0.09

0.03

0.38
0.39
0.02

0.06

0.17

0.31
0.36
0.05
0.01
0.26
0.15

17.68

0.20
0.17
0.23
0.55
0.26
0.17
0.32
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

2,300,000
10,500,000
9,005,000
600,000

1,471,000
700,000

2,335,000

178,000
2,880,000
2,280,000
1,495,000

500,000
3,835,000

500,000
2,000,000
2,000,000
4,551,000
6,136,000

937,000
8,862,000

1,100,000
800,000
2,071,000

2,700,000
600,000
3,500,000
2,695,000
750,000
1,397,000

12,400,000
1,900,000
1,045,000
1,710,000

578,000

2,600,000
850,000
3,700,000
1,998,000
5,900,000
630,000
100,000

6,500,000
7,020,000

955,000
3,135,000
1,800,000
1,800,000

745,000

872,000
2,218,000
3,448,000

1,694,000

Nézov

AT&T INC 3.150% 04/09/2036

AUTOLIV INC 0.750% 26/06/2023

BANK OF AMERICA CORP 07/02/2025 FRN EMTN
BANK OF AMERICA CORP 0.750% 26/07/2023
EMTN

BANK OF AMERICA CORP 22/03/2031 FRN EMTN
BANK OF AMERICA CORP 2.375% 19/06/2024
EMTN

BANK OF AMERICA CORP 24/08/2028 FRN EMTN
CELANESE US HOLDINGS LLC 1.125% 26/09/2023
CELANESE US HOLDINGS LLC 1.250% 11/02/2025
CITIGROUP INC 06/07/2026 FRN EMTN
CITIGROUP INC 08/10/2027 FRN EMTN
CITIGROUP INC 24/07/2026 FRN EMTN
COCA-COLA CO/THE 1.125% 09/03/2027
COCA-COLA CO/THE 1.250% 08/03/2031
COCA-COLA CO/THE 1.625% 09/03/2035
COMCAST CORP 0.750% 20/02/2032

ELI LILLY & CO 1.125% 14/09/2051

EMERSON ELECTRIC CO 2.000% 15/10/2029
EMTN

EQUINIX INC 1.000% 15/03/2033

EQUITABLE FINANCIAL LIFE GLOBAL FUNDING
0.600% 16/06/2028 EMTN

GENERAL ELECTRIC CO 0.875% 17/05/2025

GENERAL ELECTRIC CO 4.125% 19/09/2035 EMTN
GOLDMAN SACHS GROUP INC/THE 0.250%
26/01/2028 EMTN

GOLDMAN SACHS GROUP INC/THE 1.000%
18/03/2033 EMTN

GOLDMAN SACHS GROUP INC/THE 1.375%
15/05/2024 EMTN

GOLDMAN SACHS GROUP INC/THE 30/04/2024
FRN EMTN

INTERNATIONAL BUSINESS MACHINES CORP
0.300% 11/02/2028

INTERNATIONAL BUSINESS MACHINES CORP
0.950% 23/05/2025

INTERNATIONAL FLAVORS & FRAGRANCES INC
1.800% 25/09/2026

JPMORGAN CHASE & CO 11/03/2027 FRN EMTN

JPMORGAN CHASE & CO 18/05/2028 FRN EMTN
JPMORGAN CHASE & CO 24/02/2028 FRN EMTN

LINDE INC/CT 1.625% 01/12/2025
METROPOLITAN LIFE GLOBAL FUNDING | 0.500%
25/05/2029 EMTN

MMS USA HOLDINGS INC 0.625% 13/06/2025

MORGAN STANLEY 1.750% 11/03/2024 GMTN
MORGAN STANLEY 1.750% 30/01/2025 GMTN
MORGAN STANLEY 23/10/2026 FRN EMTN
MORGAN STANLEY 29/10/2027 FRN

NASDAQ INC 0.875% 13/02/2030

NATIONAL GRID NORTH AMERICA INC 1.000%
12/07/2024 EMTN

NEW YORK LIFE GLOBAL FUNDING 0.250%

04/10/2028 GMTN
NEW YORK LIFE GLOBAL FUNDING 0.250%

23/01/2027 GMTN
PEPSICO INC 0.400% 09/10/2032

PEPSICO INC 0.500% 06/05/2028 EMTN
PROCTER & GAMBLE CO/THE 1.200% 30/10/2028

PROCTER & GAMBLE CO/THE 4.875% 11/05/2027
PROLOGIS EURO FINANCE LLC 0.375%
06/02/2028

PROLOGIS EURO FINANCE LLC 0.500%
16/02/2032

THERMO FISHER SCIENTIFIC INC 1.950%
24/07/2029

VERIZON COMMUNICATIONS INC 0.375%
22/03/2029

VERIZON COMMUNICATIONS INC 0.875%
08/04/2027

Mena

EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR

Trhova hodnota
v EUR

2,792,704.87
10,643,856.20
9,321,710.62
611,562.75

1,467,502.62
748,093.50

2,358,146.04

182,177.46
2,981,692.48
2,374,206.02
1,507,904.20

525,654.26
4,054,899.36

532,801.10
2,191,858.84
2,017,718.88
4,338,066.17
6,901,789.61

931,330.66
8,910,710.78

1,129,883.29
1,080,285.74
2,038,391.01

2,705,480.54
614,603.45
3,507,283.54
2,702,428.63
777,815.31
1,498,806.15

12,888,779.48
2,037,724.75
1,047,960.29
1,837,454.47
583,271.36

2,650,912.03
890,090.79
3,921,142.08
2,096,414.29
5,935,121.52
639,488.85
102,811.39

6,474,688.03
7,079,984.22

933,872.57
3,202,345.85
1,935,710.23
2,290,855.19

749,829.88

846,512.30
2,458,554.90
3,425,256.92

1,753,484.95

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.24
0.90
0.79
0.05

0.12
0.06

0.20
0.02
0.25
0.20
0.13
0.04
0.34
0.05
0.19
0.17
0.37
0.58

0.08
0.75

0.10
0.09
0.17

0.23
0.05
0.30
0.23
0.07
0.13

1.09
0.17
0.09
0.16
0.05

0.22
0.08
0.33
0.18
0.50
0.05
0.01

0.55
0.60

0.08
0.27
0.16
0.19
0.06

0.07
0.21
0.29

0.15

Mnoizstvo/
Nominalna
hodnota

3,887,000

6,000,000

2,900,000
100,000
5,600,000

600,000
1,500,000
5,900,000
5,700,000
6,700,000
1,000,000

500,000

2,500,000
3,700,000
2,000,000
5,800,000
1,200,000
3,400,000
2,600,000
1,500,000

800,000
1,900,000

500,000
4,900,000
2,600,000

300,000

400,000
1,100,000
2,600,000
5,400,000
2,200,000

900,000
1,200,000

800,000

2,400,000
4,800,000
3,900,000
2,300,000
1,000,000

500,000
3,500,000
2,600,000

300,000
1,000,000
1,000,000
1,000,000

400,000

2,900,000
3,800,000

Nézov

VERIZON COMMUNICATIONS INC 1.125%

19/09/2035
VERIZON COMMUNICATIONS INC 1.250%

08/04/2030

Francuzsko

ALSTOM SA ZCP 11/01/2029

ARKEMA SA 3.125% 06/12/2023 EMTN
BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.010% 11/05/2026 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.100% 08/10/2027 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.250% 19/07/2028

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.625% 03/11/2028 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.750% 08/06/2026 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA
0.750% 17/07/2025 EMTN

BANQUE FEDERATIVE DU CREDIT MUTUEL SA

1.250% 03/06/2030
BANQUE FEDERATIVE DU CREDIT MUTUEL SA

2.375% 24/03/2026 EMTN

BNP PARIBAS SA 04/06/2026 FRN

BNP PARIBAS SA 13/04/2027 FRN EMTN

BNP PARIBAS SA 14/10/2027 FRN EMTN

BNP PARIBAS SA 15/01/2032 FRN EMTN

BNP PARIBAS SA 15/07/2025 FRN EMTN

BNP PARIBAS SA 19/02/2028 FRN EMTN

BNP PARIBAS SA 20/11/2030 FRN EMTN

BNP PARIBAS SA 23/01/2027 FRN EMTN

BPCE SA 0.125% 04/12/2024

BPCE SA 0.250% 14/01/2031

BPCE SA 0.250% 15/01/2026

BPCE SA 0.625% 15/01/2030

BPCE SA 30/11/2027 FRN EMTN

CAPGEMINI SE 1.625% 15/04/2026
CARREFOUR SA 1.000% 17/05/2027 EMTN
CARREFOUR SA 1.750% 04/05/2026 EMTN
CARREFOUR SA 2.625% 15/12/2027 EMTN

CCR RE SA 15/07/2040 FRN

CIE DE SAINT-GOBAIN 2.375% 04/10/2027
COVIVIO 1.625% 23/06/2030

CREDIT AGRICOLE ASSURANCES SA FRN PERP
CREDIT AGRICOLE ASSURANCES SA 27/09/2048
FRN

CREDIT AGRICOLE SA 0.375% 20/04/2028 EMTN
CREDIT AGRICOLE SA 0.375% 21/10/2025 EMTN
CREDIT AGRICOLE SA 2.000% 25/03/2029 EMTN

CREDIT AGRICOLE SA 22/04/2026 FRN EMTN
CREDIT AGRICOLE SA/LONDON 0.500%
24/06/2024 EMTN

CREDIT AGRICOLE SA/LONDON 0.750%
05/12/2023 EMTN

CREDIT AGRICOLE SA/LONDON 1.250%
14/04/2026 EMTN

CREDIT AGRICOLE SA/LONDON 1.375%
03/05/2027 EMTN

CREDIT AGRICOLE SA/LONDON 1.375%
13/03/2025 EMTN

CREDIT AGRICOLE SA/LONDON 1.875%
20/12/2026 EMTN

CREDIT MUTUEL ARKEA SA 0.010% 28/01/2026
EMTN

CREDIT MUTUEL ARKEA SA 0.875% 07/05/2027
EMTN

CREDIT MUTUEL ARKEA SA 25/10/2029 FRN
EMTN

ELO SACA 2.875% 29/01/2026 EMTN

ESSILORLUXOTTICA SA 0.125% 27/05/2025 EMTN

Mena

EUR

EUR

EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

Trhova hodnota

v EUR

3,853,792.12

6,330,169.92

179,821,965.53

2,812,349.33
105,900.59
5,584,634.72

596,831.11
1,473,243.14
5,936,118.50
5,879,362.01
6,903,737.15
1,046,461.31

544,881.05

2,537,039.13
3,684,963.90
2,053,797.96
5,884,181.08
1,217,004.11
3,406,266.30
2,796,155.15
1,616,387.19

808,123.08
1,842,754.27

504,357.06
4,959,826.06
2,683,420.97

320,900.99

417,694.37
1,182,733.16
2,967,375.63
5,913,738.99
2,485,757.52

974,559.63
1,365,701.38

980,793.15

2,378,061.34
4,862,420.35
4,216,877.77
2,371,337.90
1,017,819.89

512,136.49
3,702,340.32
2,779,122.55

313,905.68
1,082,872.28

998,291.19
1,035,914.83

417,554.92

3,201,509.55
3,843,360.36

NN (L)

0.33

0.54

15.23

0.24
0.01
0.47

0.05
0.12
0.50
0.50
0.57
0.09
0.05

0.21
0.31
0.17
0.50
0.10
0.29
0.24
0.14
0.07
0.16
0.04
0.42
0.23
0.03
0.04
0.10
0.25
0.50
0.21
0.08
0.12
0.08

0.20
0.41
0.36
0.20
0.09

0.04
0.31
0.24
0.03
0.09
0.08
0.09
0.04

0.27
0.33
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
1,000,000 ESSILORLUXOTTICA SA 0.500% 05/06/2028 EMTN  EUR 1,025,835.01 0.09 1,700,000 MUENCHENER RUECKVERSICHERUNGS- EUR 1,767,677.10 0.15
1,000,000 EUTELSAT SA 1.500% 13/10/2028 EUR 1,018,996.07 0.09 f:;Eék:f;AFT AG IN MUENCHEN 26/05/2042
4,650,000 FAURECIA SE 3.125% 15/06/2026 EUR 4,760,253.22 0.40 3,700,000 MUENCHENER RUECKVERSICHERUNGS- GBP 4,465,492.82 038
2,370,000 FAURECIA SE 3.750% 15/06/2028 EUR 2,466,519.51 0.21 GESELLSCHAFT AG IN MUENCHEN 26/05/2042
FRN EMTN
490,000 ;'E%E/'\“S%%ZR;;EZUSCT'ONS PARTICIPATIONS SAS gUR 521,274.07 0.04 3,800,000 MUENCHENER RUECKVERSICHERUNGS- EUR 4.384,860.24 037
1000000 HSBC CONTINENTAL EUROPE SA 0.100% EUR 992.374.93 0.08 GESELLSCHAFT AG IN MUENCHEN 26/05/2049
T 03/09/2027 EMTN l g';NTELEFONICA DEUTSCHLAND FINANZIERUNGS
4,300,000 EUR 4,540,918.12 0.38
1,400,000 ICADE SANTE SAS 1.375% 17/09/2030 EUR 1,467,090.24 0.12 GMBH 1.750% 05/07/2025
1,000,000 IMERYS SA 1.000% 15/07/2031 EUR 990,974.29 0.08 1,300,000 SANTANDER CONSUMER BANK AG 0.750% EUR 1,314,443.26 011
2,000,000 IMERYS SA 1.500% 15/01/2027 EMTN EUR 2,112,381.14 0.18 17/10/2022 EMTN
7,7 CHAEFFLER AG 2.750% 12/10/2025 EMTN EUR 199,225, .7
1,700,000 KERING SA 0.750% 13/05/2028 EMTN EUR 1,765,541.44 0.15 +700,000 G 2.750% 12/10/2025 v 8,199,225.65 0.70
400,000 LA POSTE SA 1.375% 21/04/2032 EMTN FUR 969.130.62 0.08 800,000 SCHAEFFLER AG 2.875% 26/03/2027 EMTN EUR 868,236.35 0.07
1,500,000 LVMH MOET HENNESSY LOUIS VUITTON SE EUR 1,517,293.53 013 3,475,000 SYMRISE AG 1.250% 29/11/2025 EUR 3,634,543.89 031
0.375% 11/02/2031 1,659,000 SYMRISE AG 1.375% 01/07/2027 EUR 1,750,048.24 0.15
400,000 ORANGE SA FRN PERP EMTN EUR 475,136.08 0.04 2,150,000 VOLKSWAGEN FINANCIAL SERVICES AG 3.375%  puR 2,531,200.42 0.21
1,000,000 ORANGE SA ZCP 04/09/2026 EMTN EUR 998,877.72 0.08 S‘gf’:s/‘,zv%éEE,\‘“"LTE’XSING GMBH 0,625
1 -625% E . .2
1,900,000 ORANGE SA 1.125% 15/07/2024 EMTN EUR 1,965,999.94 0.17 3,100,000 19/07/2029 EMTN UR 3,083,50047 0-26
3,500,000 ORANGE SA 1.375% 16/01/2030 EMTN EUR 3,793,929.27 0.32 2,700,000 VONOVIA SE 0.250% 01/09/2028 EMTN EUR 2,652,055.07 0.22
2,400,000 ORANGE SA 1.375% 20/03/2028 EMTN EUR 2,579,846.66 0.22 3,100,000 VONOVIA SE 0.625% 14/12/2029 EMTN EUR 3,098,947.21 0.26
4,800,000 ORANGE SA 1.625% 07/04/2032 EMTN EUR 5,313,663.65 0.45 3,100,000 VONOVIA SE 0.750% 01/09/2032 EMTN EUR 3,021,810.87 0.26
600,000 ORANGE SA 1.875% 12/09/2030 EMTN EUR 675,896.77 0.06 500,000 VONOVIA SE 1.000% 16/06/2033 EUR 497,221.27 0.04
1,200,000 PERNOD RICARD SA 0.500% 24/10/2027 EUR 1,228,958.00 0.10 900,000 ZF FINANCE GMBH 2.750% 25/05/2027 EMTN EUR 932,482.29 0.08
2,200,000 PSA BANQUE FRANCE SA 0.625% 21/06/2024 EUR 2,237,348.65 0.19 300,000 ZF FINANCE GMBH 3.000% 21/09/2025 EMTN EUR 315,750.00 0.03
PSA BANQUE FRANCE SA 0.750% 19/04/2023
350,000 PSA B Q /04/ EUR 354,973.29 0.03 88,000,293.46  7.45
1,600,000 SOCIETE GENERALE SA 1.250% 12/06/2030 EUR 1,647,594.91 0.14 Luxembursko
1,100,000 SOCIETE GENERALE SA 21/04/2026 FRN EMTN EUR 1,135,032.86 0.10
o
2,200,000 TOTALENERGIES SE FRN PERP EUR 2,205.500,00 0.19 200,000 AROUNDTOWN SA 1.450% 09/07/2028 EMTN EUR 209,201.83 0.02
500,000 TOTALENERGIES SE FRN PERP EMTN EUR 488.809.74 0.00 800,000 AROUNDTOWN SA 1.625% 31/01/2028 EMTN EUR 845,047.51 0.07
1000,000 CNH INDUSTRIAL FINANCE EUROPE SA ZCP EUR 1000,812.75 0.08
1,200,000 TOTALENERGIES SE FRN PERP EMTN EUR 1,240,500.00 0.11 U 01/04/2024 e
2,440,000 TOTALENERGIES SE FRN PERP EMTN EUR 2,696,200.00 0.23 700,000 CNH INDUSTRIAL FINANCE EUROPE SA 1.750% EUR 747,435.65 0.06
25/03/2027 EMTN
3,850,000 TOTALENERGIES SE FRN PERP EMTN EUR 3,941,918.60 0.33 6,990,000 CNH INDUSTRIAL FINANCE EUROPE SA 1.875% EUR 7,455,060.50 062
6,600,000 TOTALENERGIES SE FRN PERP EMTN EUR 6,956,116.53 0.58 19/01/2026 EMTN
200,000 UNIBAIL-RODAMCO-WESTFIELD SE FRN PERP EUR 199,533.88 0.02 2,794,000 DH EUROPE FINANCE Il SARL 0.750% 18/09/2031  EUR 2,815,655.60 0.24
2,100,000 UNIBAIL-RODAMCO-WESTFIELD SE 0.875% EUR 2,069,163.01 018 2,200,000 GRAND CITY PROPERTIES SA FRN PERP EMTN EUR 2,167,000.00 0.18
29/03/2032 EMTN GRAND CITY PROPERTIES SA 0.125% 11/01/2028
200,000 UNIBAIL-RODAMCO-WESTFIELD SE 1.375% EUR 207,537.97 0.02 2,400,000 EMTN EUR 2,321,618.98 0.20
04/12/2031 EMTN GRAND CITY PROPERTIES SA 1.375% 03/08/2026
100,000 UNIBAIL-RODAMCO-WESTFIELD SE 1.750% EUR 96,995.16 0.01 700,000 EMTN EUR 734,867.53 0.06
01/07/2049 EMTN 1,200,000 GRAND CITY PROPERTIES SA 1.500% 22/02/2027  gyR 1,266,700.67 011
200,000 VALEO 0.625% 11/01/2023 EMTN EUR 201,423.07 0.02 EMTN
390,000 WPP FINANCE SA 2.375% 19/05/2027 EMTN EUR 435,660.93 0.04 3,600,000 ;‘(‘;/"(‘)’;g‘l’)i'; ilr:‘n?NCE LUXEMBOURG A EUR 3,904,173.25 033
176,974,856.17 14.99 2,930,000 HEIDELBERGCEMENT FINANCE LUXEMBOURG SA  EUR 3,068,000.92 0.26
1.125% 01/12/2027 EMTN
Nemecko 4,145,000 HOLCIM FINANCE LUXEMBOURG SA FRN PERP EUR 4,336,706.25 0.37
4,800,000 ALBEMARLE NEW HOLDING GMBH 1.625% EUR 5,137,693.25 0.45 1,217,000 ;‘;;‘3;‘;';3”1“/\“55 LUXEMBOURG SA 0.500% EUR 1,180,499.03 0.10
25/11/2028 365,000 HOLCIM FINANCE LUXEMBOURG SA 0.500% EUR 2405,384.15 0.20
800,000 ALSTRIA OFFICE REIT-AG 1.500% 15/11/2027 EUR 832,377.06 0.07 283000 o/11/2026 EMTN /405,384, -
267,000 COMMERZBANK AG 0.500% 04/12/2026 EMTN  EUR 270,807.64 0.02 1,591,000 HOLCIM FINANCE LUXEMBOURG SA 0.625% EUR 1,524,716.70 013
5 19/01/2033 EMTN
1,100,000 COMMERZBANK AG 0.875% 22/01/2027 EMTN  EUR 1,116,414.21 0.09 1605000 JOHN DEERE CASH MANAGEMENT SARL2.200%  £UR 1 890,383.67 o6
1,400,000 COMMERZBANK AG 1.000% 04/03/2026 EMTN  EUR 1,453,381.92 0.12 P 02/04/2032 EMTN o
1,007,000 COMMERZBANK AG 1.500% 28/08/2028 EMTN  EUR 1,083,806.82 0.09 1,622,000 LOGICOR FINANCING SARL 0.875% 14/01/2031  gyR 1,569,244.89 0.13
EMTN
1,441,000 CONTINENTAL AG ZCP 12/09/2023 EUR 1,445,099.75 0.12 4,889,000 LOGICOR FINANCING SARL 1.625% 15/07/2027 gy 5,147,551.49 0.4
1,742,000 COVESTRO AG 0.875% 03/02/2026 EMTN EUR 1,797,118.05 0.15 EMTN
542,000 COVESTRO AG 1.375% 12/06/2030 EMTN EUR 57845558 0.05 200,000 thGT'SOR FINANCING SARL 3.250% 13/11/2028  guR 231,201.82  0.02
700,000 DEUTSCHE BAHN FINANCE GMBH FRN PERP EUR 716,625.00 0.06 5,635,000 MEDTRONIC GLOBAL HOLDINGS SCA 0.375% EUR 5,666,565.30 0.48
3,000,000 DEUTSCHE BAHN FINANCE GMBH FRN PERP EUR 3,007,607.40 0.25 %ASE/[l)%Z(%i GLOBAL HOLDINGS SCA 0.750%
4,000,000 EUROGRID GMBH 1.500% 18/04/2028 EMTN EUR 4,309,794.16 0.37 5,080,000 15/10/2032 R EUR 5/113,253.58 0.43
3,700,000 EVONIK INDUSTRIES AG 02/09/2081 FRN EUR 3,704,625.00 0.31 1,000,000 MEDTRONIC GLOBAL HOLDINGS SCA 1.375% EUR 1,013,520.84 0.09
15/10/2040
5,920,000 LANXESS AG ZCP 08/09/2027 EMTN EUR 5,835,283.79 0.50 500,006 MEDTRONIC GLOBAL HOLDINGS SCA 1.500% cUR 2085 272.90 o8
2,300,000 MERCK FINANCIAL SERVICES GMBH 0.875% EUR 2,400,902.84 0.20 OO 0270772039 /082,272, -
05/07/2031 EMTN 180,000 PROLOGIS INTERNATIONAL FUNDING Il SA EUR 193,134.63 0.02
6,200,000 MERCK KGAA 09/09/2080 FRN EUR 6,378,844.15 0.55 1.625% 17/06/2032 EMTN
800,000 MERCK KGAA 12/12/2074 FRN EUR 873,043.57 0.07 1,074,000 SEGRO CAPITAL SARL 0.500% 22/09/2031 EUR 1,051,141.64 0.09
300,000 SELP FINANCE SARL 0.875% 27/05/2029 EUR 300,657.61 0.03

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

880,000
6,567,000
900,000

2,041,000

8,480,000
800,000
500,000

1,900,000

2,226,000
2,300,000
1,669,000
1,028,000

2,010,000
1,419,000
200,000

300,000
500,000

400,000
2,159,000
654,000
2,986,000
700,000

1,700,000
500,000

1,875,000

1,595,000
2,175,000

4,433,000

4,800,000

1,500,000
3,800,000
2,140,000

4,699,000
1,975,000
1,655,000

3,100,000
457,000

1,250,000
1,460,000
1,920,000
2,600,000

500,000

850,000
1,782,000
775,000

Nézov

SELP FINANCE SARL 1.500% 20/12/2026

SES SA 1.625% 22/03/2026 EMTN

TRATON FINANCE LUXEMBOURG SA 1.250%
24/03/2033 EMTN

TYCO ELECTRONICS GROUP SA ZCP 16/02/2029

Spojené kralovstvo

AVIVA PLC 04/12/2045 FRN EMTN

BARCLAYS PLC 07/02/2028 FRN EMTN
COCA-COLA EUROPACIFIC PARTNERS PLC 1.125%

12/04/2029
COCA-COLA EUROPACIFIC PARTNERS PLC 2.750%

06/05/2026
DIAGEO FINANCE PLC 1.000% 22/04/2025 EMTN

FCE BANK PLC 1.615% 11/05/2023 EMTN

HSBC HOLDINGS PLC 24/09/2029 FRN
LLOYDS BANK CORPORATE MARKETS PLC 0.375%

28/01/2025 EMTN

LLOYDS BANK CORPORATE MARKETS PLC 2.375%
09/04/2026 EMTN

LLOYDS BANKING GROUP PLC 01/04/2026 FRN
EMTN

LONDON STOCK EXCHANGE GROUP PLC 0.875%
19/09/2024 EMTN

MONDI FINANCE PLC 1.625% 27/04/2026 EMTN
NATIONWIDE BUILDING SOCIETY 25/07/2029 FRN
EMTN

NATWEST GROUP PLC 02/03/2026 FRN EMTN

NATWEST GROUP PLC 04/03/2025 FRN EMTN
NATWEST GROUP PLC 14/09/2032 FRN EMTN

NATWEST GROUP PLC 26/02/2030 FRN EMTN
NATWEST MARKETS PLC 2.750% 02/04/2025
EMTN

RENTOKIL INITIAL PLC 0.500% 14/10/2028 EMTN
SANTANDER UK GROUP HOLDINGS PLC 1.125%
08/09/2023

SANTANDER UK GROUP HOLDINGS PLC
13/09/2029 FRN EMTN

STANDARD CHARTERED PLC 09/09/2030 FRN
TESCO CORPORATE TREASURY SERVICES PLC
0.875% 29/05/2026 EMTN

TESCO CORPORATE TREASURY SERVICES PLC

2.500% 02/05/2025 EMTN
TESCO CORPORATE TREASURY SERVICES PLC

2.750% 27/04/2030 EMTN

Taliansko

ENEL SPA FRN PERP

ENEL SPA 24/05/2080 FRN

FCA BANK SPA/IRELAND 0.125% 16/11/2023
EMTN

FCA BANK SPA/IRELAND 0.250% 28/02/2023
EMTN

FCA BANK SPA/IRELAND 0.500% 13/09/2024
EMTN

FCA BANK SPA/IRELAND 0.500% 18/09/2023
EMTN

INTESA SANPAOLO SPA 04/03/2029 FRN EMTN
INTESA SANPAOLO SPA 0.750% 04/12/2024
EMTN

INTESA SANPAOLO SPA 0.750% 16/03/2028
EMTN

INTESA SANPAOLO SPA 1.000% 19/11/2026
EMTN

INTESA SANPAOLO SPA 1.750% 04/07/2029
EMTN

INTESA SANPAOLO SPA 1.750% 20/03/2028

EMTN
INTESA SANPAOLO SPA 2.125% 30/08/2023
EMTN
INTESA SANPAOLO SPA 4.000% 23/09/2029

ITALGAS SPA 0.250% 24/06/2025 EMTN
ITALGAS SPA 1.000% 11/12/2031 EMTN

Mena

EUR
EUR
EUR

EUR

EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR

EUR
EUR

GBP

EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR

EUR

usb
EUR
EUR

Trhova hodnota
v EUR

925,857.50
6,968,074.21
906,942.28

1,982,599.50
71,028,372.48

9,417,287.87
818,832.45
524,028.54

2,121,011.34

2,312,935.70
2,343,590.13
1,662,093.34
1,041,967.13

2,214,803.78
1,588,102.24
205,706.98

319,370.45
524,118.00

421,015.80
2,262,238.78
652,056.98
2,984,406.07
767,414.40

1,709,916.19
512,753.44

1,854,457.59

1,686,647.73
2,236,186.60

5,390,606.97
5,859,949.44

51,431,497.94

1,658,401.55
4,136,278.45
2,148,595.55

4,725,377.65
2,002,202.19
1,672,172.40

3,470,527.35
468,309.45

1,265,497.15
1,505,987.88
2,066,823.17
2,785,731.26

522,636.39

801,367.46
1,793,476.90
789,446.67

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.08
0.59
0.08

0.17
6.02

0.80
0.07
0.04

0.20
0.20
0.14
0.09

0.13
0.02

0.03
0.04

0.04
0.19
0.06
0.25
0.06

0.14
0.04

0.16

0.14
0.19

0.46

4.36

0.14
0.35
0.18

0.40
0.17
0.14

0.29
0.04

0.11
0.13
0.18
0.24
0.04

0.07
0.15
0.07

Mnoizstvo/
Nominalna
hodnota

675,000

500,000
1,400,000
2,049,000
2,250,000

250,000

500,000

500,000
1,000,000
1,734,000

1,600,000
2,364,000
654,000

1,253,000
637,000

9,893,000
4,063,000
2,549,000

554,000
1,850,000
9,300,000
2,500,000

656,000

1,193,000

400,000
1,200,000
2,300,000
1,400,000
1,400,000
1,900,000

1,200,000
4,000,000
1,400,000
3,400,000

700,000
1,600,000
4,900,000
1,500,000
1,100,000
2,400,000
1,000,000

200,000

700,000

600,000
800,000

2,600,000

Nézov

MEDIOBANCA BANCA DI CREDITO FINANZIARIO
SPA 1.000% 08/09/2027 EMTN
SNAM SPA 1.000% 12/09/2034 EMTN

SNAM SPA 1.375% 25/10/2027 EMTN
UNICREDIT SPA 05/07/2029 FRN EMTN
UNICREDIT SPA 0.850% 19/01/2031 EMTN
UNICREDIT SPA 1.000% 18/01/2023 EMTN
UNICREDIT SPA 16/06/2026 FRN EMTN
UNICREDIT SPA 20/01/2026 FRN EMTN
UNICREDIT SPA 22/07/2027 FRN EMTN
UNICREDIT SPA 25/06/2025 FRN EMTN

irsko

AIB GROUP PLC 1.250% 28/05/2024 EMTN

AIB GROUP PLC 17/11/2027 FRN EMTN

BANK OF IRELAND GROUP PLC 08/07/2024 FRN
EMTN

BANK OF IRELAND GROUP PLC 10/05/2027 FRN
EMTN

BANK OF IRELAND GROUP PLC 1.375%
29/08/2023 EMTN

CCEP FINANCE IRELAND DAC ZCP 06/09/2025

CCEP FINANCE IRELAND DAC 0.875% 06/05/2033
FRESENIUS FINANCE IRELAND PLC 0.875%
01/10/2031 EMTN

HAMMERSON IRELAND FINANCE DAC 1.750%
03/06/2027

KERRY GROUP FINANCIAL SERVICES UNLTD CO
0.625% 20/09/2029

KERRY GROUP FINANCIAL SERVICES UNLTD CO
2.375% 10/09/2025

SMURFIT KAPPA ACQUISITIONS ULC 2.875%
15/01/2026

SMURFIT KAPPA TREASURY ULC 0.500%
22/09/2029

SMURFIT KAPPA TREASURY ULC 1.000%
22/09/2033

Spanielsko

BANCO BILBAO VIZCAYA ARGENTARIA SA
04/06/2025 FRN GMTN

BANCO BILBAO VIZCAYA ARGENTARIA SA
16/01/2030 FRN GMTN

BANCO BILBAO VIZCAYA ARGENTARIA SA
24/03/2027 FRN GMTN

BANCO DE SABADELL SA 1.625% 07/03/2024
EMTN

BANCO SANTANDER SA 0.200% 11/02/2028
EMTN

BANCO SANTANDER SA 0.250% 19/06/2024
EMTN

BANCO SANTANDER SA 24/06/2029 FRN EMTN

CAIXABANK SA 0.375% 03/02/2025 EMTN
CAIXABANK SA 0.750% 09/07/2026
CAIXABANK SA 0.750% 18/04/2023 EMTN
CAIXABANK SA 09/02/2029 FRN EMTN
CAIXABANK SA 10/07/2026 FRN EMTN
CAIXABANK SA 1.125% 17/05/2024 EMTN
CAIXABANK SA 1.125% 27/03/2026 EMTN
CAIXABANK SA 14/07/2028 FRN EMTN
CAIXABANK SA 17/04/2030 FRN EMTN
CAIXABANK SA 1.750% 24/10/2023 EMTN

CAIXABANK SA 18/06/2031 FRN EMTN
MERLIN PROPERTIES SOCIMI SA 1.750%
26/05/2025 EMTN

MERLIN PROPERTIES SOCIMI SA 1.875%
04/12/2034

SANTANDER CONSUMER FINANCE SA 0.375%
27/06/2024 EMTN

SANTANDER CONSUMER FINANCE SA 0.500%
14/11/2026 EMTN

Mena

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR

Trhova hodnota
v EUR

693,564.88

504,053.65
1,487,302.03
2,072,799.77
2,218,425.73

253,763.62

517,110.83

512,046.46
1,069,213.84
1,787,060.35

42,928,172.63

1,655,400.78
2,373,365.01
663,493.11

1,248,313.73
655,114.93

9,903,579.18
4,040,271.37
2,532,575.19

560,249.14
1,862,793.51
10,143,187.20
2,767,295.75
652,269.88
1,186,440.11

40,244,348.89

411,648.17
1,213,991.87
2,295,786.56
1,454,924.53
1,388,596.13
1,921,651.26

1,203,005.53
4,052,508.52
1,437,415.84
3,454,031.13

691,072.95
1,636,918.10
5,061,117.64
1,565,393.51
1,146,989.36
2,527,453.61
1,039,201.04

202,474.11

738,309.96

598,447.19
810,681.46

2,639,523.38

NN (L)

0.06

0.04
0.13
0.18
0.19
0.02
0.04
0.04
0.09
0.15
3.64

0.14
0.20
0.06

0.11
0.06

0.83
0.34
0.21

0.05
0.16
0.86
0.23
0.06

0.10

3.41

0.03

0.19
0.12
0.12
0.16

0.10
0.35
0.12
0.29
0.06
0.14
0.44
0.13
0.10
0.21
0.09
0.02
0.06

0.05
0.07

0.22
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
300,000 SANTANDER CONSUMER FINANCE SA 0.875% EUR 305,988.00 0.03 2,223,000 ANHEUSER-BUSCH INBEV SA/NV 2.875% EUR 2,680,633.18 0.23
30/05/2023 EMTN 02/04/2032 EMTN
1,100,000 TELEFONICA EMISIONES SA 1.069% 05/02/2024  gyR 1,130,384.73 0.10 1,300,000 BELFIUS BANK SA 0.010% 15/10/2025 EMTN EUR 1,300,991.46 0.11
EMTN
1,000,000 TELEFONICA EMISIONES SA 1.528% 17/01/2025  gup 1,055,154.42 0.09 2,500,000 KBC GROUP NV 03/12/2029 FRN EMTN EUR 2,509,703.30 0.21
EMTN 3,600,000 KBC GROUP NV 07/12/2031 FRN EMTN EUR 3,579,648.05 0.30
39,982,669.00 3.39 1,000,000 KBC GROUP NV 0.750% 31/05/2031 EMTN EUR 999,160.74 0.08
1,900,000 KBC GROUP NV 11/03/2027 FRN EMTN EUR 1,915,754.52 0.16
Japonsko
1,400,000 SOLVAY SA FRN PERP EUR 1,492,734.11 0.13
3,300,000 ASAHI GROUP HOLDINGS LTD 0.336% 19/04/2027 EUR 3,312,593.39 0.28
300, 6 19/04/ 312, 23,127,352.51  1.96
5,425,000 ASAHI GROUP HOLDINGS LTD 0.541% 23/10/2028 EUR 5,460,840.10 0.46
1,500,000 MITSUBISHI UFJ FINANCIAL GROUP INC0.339%  EUR 1,520,090.13 013 Rakusko
19/07/2024
3,000,000 TAKEDA PHARMACEUTICAL CO LTD 0.750% EUR 308334183 0.26 2,000,000 ERSTE GROUP BANK AG 0.375% 16/04/2024 EUR 2,031,47532 017
09/07/2027 EMTN
3,000,000 TAKEDA PHARMACEUTICAL CO LTD 1.375% EUR 4,076,719.80 035 600,000 ERSTE GROUP BANK AG 08/09/2031 FRN EMTN  EUR 622,805.40 0.05
‘OI'Z{(?[{:%?;-{ZARMACEUTICAL €O LTD 2.250% 3,600,000 ERSTE GROUP BANK AG 10/06/2030 FRN EMTN  EUR 3,645,869.76 0.31
9,520,000 21/11/2026 o EUR 10,493,630.20 089 7,900,000 ERSTE GROUP BANK AG 16/11/2028 FRN EMTN  EUR 7,789,306.86 0.66
2,500,000 TAKEDA PHARMACEUTICAL CO LTD 3.000% EUR 2,990,536.63 0.25 1,000,000 MONDI FINANCE EUROPE GMBH 2.375% EUR 1,119,255.20 0.09
21/11/2030 01/04/2028 EMTN
400,000 RAIFFEISEN BANK INTERNATIONAL AG 0.375% EUR 405,386.10 0.03
30,937,752.08  2.62 25/08/2026 EMTN
s 1,200,000 RAIFFEISEN BANK INTERNATIONAL AG 1.000% EUR 1,231,931.20 0.10
Svédsko 04/12/2023 EMTN
RAIFFEISEN BANK INTERNATIONAL AG
2,300,000 ESSITY AB 0.500% 03/02/2030 EUR 2,300,094.76 0.19 300,000 /06/2032 FRN EUR 327,642.04 003
4,200,000 ESSITY AB 1.125% 05/03/2025 EMTN EUR 4,359,243.67 0.37 1,250,000 VOESTALPINE AG 2.250% 14/10/2021 EMTN EUR 1,249,893.46 0.11
1,7 ESSITY AB 1.125% 27/03/2024 EMTN EUR 1,750,325.32 1!
,700,000 ESS| 5% 27/03/20 u ,750,325.3 0.15 18,424,065.34  1.55
300,000 ESSITY AB 1.625% 30/03/2027 EMTN EUR 322,648.08 0.03
475,000 FASTIGHETS AB BALDER 1.125% 29/01/2027 EUR 1485,435.58 0.04 Australia
EMTN
TOYOTA FINANCE AUSTRALIA LTD 2.280%
100,000 FASTIGHETS AB BALDER 1.875% 14/03/2025 EUR 105,176.02 0.01 3,747,000 0 /10/2027 EMTN 3 EUR 4,216,712.53 036
200,000 FASTIGHETS AB BALDER 1.875% 23/01/2026 EUR 211,332.47 0.02 4,145,000 TRANSURBAN FINANCE CO PTY LTD 1.750% EUR 4,460,025.93 038
29/03/2028 EMTN
2,500,000 HEIMSTADEN BOSTAD AB FRN PERP EUR 2,438,282.43 0.21 100,000 TRANSURBAN FINANCE CO PTY LTD 1.875% cUR 105.298.26 001
6,250,000 SCANIA CV AB 2.250% 03/06/2025 EMTN EUR 6,734,037.00 0.57 " 16/09/2024 EMTN .
3,000,000 SVENSKA HANDELSBANKEN AB 02/03/2028 FRN gy 3,055,540.02 0.26 2,500,000 TRANSURBAN FINANCE CO PTY LTD 3.000% EUR 2,942,809.78 0.25
EMTN 08/04/2030 EMTN
1,699,000 SVENSKA HANDELSBANKEN AB 1.000% EUR 1,770,133.04 0.15 2,422,000 WESTPAC BANKING CORP 0.875% 17/04/2027 EUR 2,526,878.75 0.21
15/04/2025 EMTN EMTN
6,779,000 TELEFONAKTIEBOLAGET LM ERICSSON 1.00% EUR 6,822,667.67 0.57 1,629,000 WESTPAC BANKING CORP 13/05/2031 FRN EUR 1,629,742.34 0.14
26/05/2029 EMTN
15,881,467.59 1.35
30,354,916.06 2.57 e
Coixs Portugalsko
Svajciarsko g
4,500,000 BRISA-CONCESSAO RODOVIARIA SA 2.000% EUR 4,643,997.93 0.39
9,300,000 UBS AG/LONDON 0.010% 31/03/2026 EMTN EUR 9,276,916.94 0.79 T 22/03/2023 EMTN e
12,311,000 UBS AG/LONDON 0.500% 31/03/2031 EMTN EUR 12,206,817.92 1.03 6,500,000 BRISA-CONCESSAO RODOVIARIA SA 2.375% EUR 7,263,055.15 0.61
10/05/2027 EMTN
1,000,000 UBS GROUP AG 1.500% 30/11/2024 EUR 1,035,666.22 0.09 2,800,000 EDP - ENERGIAS DE PORTUGAL SA 20/07/2080 EUR 2,835,000,00 0.2
3,535,000 UBS GROUP AG 29/01/2026 FRN EMTN EUR 3,557,787.10 0.30 FRN
26.077188.18  2.21 1,000,000 ENERGIAS DE PORTUGAL SA 02/08/2081 FRN EUR 1,013,708.13 0.09
,077,188. .
; 15,755,761.21 1.33
Finsko
Jersey
4,800,000 FINGRID OYJ 3.500% 03/04/2024 EMTN EUR 5,247,133.54 0.45
1,355,000 METSO OUTOTEC OYJ 0.875% 26/05/2028 EMTN ~ EUR 1,375,177.59 0.12 11,760,000 APTIV PLC 1.500% 10/03/2025 EUR 12,285,624.61 1.04
3,600,000 OP CORPORATE BANK PLC 0.100% 16/11/2027 EUR 3,580,703.28 0.31 12,285,624.61 1.04
EMTN
2,194,000 OP CORPORATE BANK PLC 09/06/2030 FRN EUR 2,272,764.78 0.19 Island
1,055,000 SAMPO OYJ 03/09/2052 FRN EMTN EUR 1,121,092.95 0.09
/09/ 300,000 ARION BANKI HF 0.625% 27/05/2024 EMTN EUR 303,764.69 0.03
3,337,000 SAMPO OYJ 23/05/2049 FRN EUR 3,804,439.92 0.32
759,000 ARION BANKI HF 1.625% 01/12/2021 EMTN EUR 761,157.46 0.06
1,865,000 SATO OYJ 1.375% 24/02/2028 EUR 1,939,948.34 0.16
6 24/02/ 3,720,000 ISLANDSBANKI HF 19/01/2024 FRN GMTN EUR 3,771,856.65 0.32
1,606,000 STORA ENSO OYJ 0.625% 02/12/2030 EMTN EUR 1,606,908.29 0.14
4,000,000 LANDSBANKINN HF 0.500% 20/05/2024 EMTN EUR 4,038,513.40 0.34
3,275,000 UPM-KYMMENE OYJ 0.125% 19/11/2028 EMTN  EUR 3,220,102.32 0.27
6 19/11/ 1,755,000 LANDSBANKINN HF 1.000% 30/05/2023 EMTN EUR 1,785,686.65 0.15
1,000,000 UPM-KYMMENE OYJ 0.500% 22/03/2031 EMTN  EUR 984,202.13 0.08
10,660,978.85  0.90
25,152,473.14 2,13
. Kanada
Belgicko
4,667,000 FAIRFAX FINANCIAL HOLDINGS LTD 2.750% EUR 5,169,571.73 0.43
5,405,000 AN/HEl/JSER-BUSCH INBEV SA/NV 1.150% EUR 5,689,576.49 0.49 29/03/2028
22/01/2027 EMTN
1 500,000 ANHEUSER_BUSCH INBEV SA/NV 2.000% cUR > 002.307.06 o017 300,000 MAGNA INTERNATIONAL INC 1.500% 25/09/2027 ~ EUR 322,902.49 0.03
T 17/03/2028 EMTN a 4,390,000 MAGNA INTERNATIONAL INC 1.900% 24/11/2023  EUR 4,573,877.39 0.39
800,000 ANHEUSER-BUSCH INBEV SA/NV 2.750% EUR 956,843.60 0.08 10,066,351.61  0.85
17/03/2036 EMTN

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
Mnostvo/ Nazov Mena Trhova hodnota % Nézov Prekdat/ U::il:::a sp?:::cr,:ti Mena Teﬁc:z:gl;: Hodnota S\\,NSS:
ina ¢ Néku
Nominalna v EUR col p (%)
hodnota
CDS HANNOVER  predat 1.000 20/06/2026  EUR 1,400,000.00 26,042.17
RUECK SE 1.000%
P 20/06/2026
Novy Zéland
160,469.74
993,000 ANZ NEW ZEALAND INT'L LTD/LONDON 0.200%  gyR 988,198.01 0.08
23/09/2027 EMTN
ANZ NEW ZEALAND INT'L LTD/LONDON 1.125% " - . -
1,500,000 20/03/2025 EMTN / © EUR 1,561,701.39 013 Obdrzat (%)  Zaplatit (%) Datum Mena Teoreticki ~ Hodnota swapu
1,000,000 ASB FINANCE LTD 0.250% 08/09/2028 EMTN EUR 988,887.88 0.08 splatnosti hodnota VEUR
1,805,000 BNZ INTERNATIONAL FUNDING LTD/LONDON EUR 1,834,104.34 016
0.375% 14/09/2024 GMTN
2,075,000 BNZ INTERNATIONAL FUNDING LTD/LONDON EUR 2,103,764.90 0.18
0.500% 13/05/2023 GMTN ' 2
1,509,000 WESTPAC SECURITIES NZ LTD/LONDON 0.100%  EUR 1,491,408.50 013 Urokové swapy
13/07/2027
/07/ 8.068.065.02 076 0.789 Floating ~ 20/12/2027 EUR 1,000,000.00 55,411.24
RN : 0.201 Floating ~ 13/03/2022 EUR 5,000,000.00 16,587.85
Noérsko 71,999.09
6,300,000 DNB BANK ASA 01/03/2027 FRN EMTN EUR 6,333,534.71 0.53
600,000 NORSK HYDRO ASA 1.125% 11/04/2025 EUR 619,521.79 0.05
1,723,000 SPAREBANK 1 SR-BANK ASA 15/07/2027 FRN EUR 1,718,275.81 015
EMTN
8,671,332.31 0.73
Dénsko Obdrzat Zaplatit Datum Zévazky  Nerealizovany
splatnosti v EUR zisk alebo
3,742,000 CARLSBERG BREWERIES AS 0.375% 30/06/2027  EUR 3,785,085.43 0.32 (strata)
490,000 EQRTLSBERG BREWERIES AS 0.625% 09/03/2030  gyR 495,216.04 0.04 VEUR
1,000,000 CARLSBERG BREWERIES AS 0.875% 01/07/2029  gyR 1,032,334.99 0.09
EMTN
1,395,000 JYSKE BANK AS 15/10/2025 FRN EMTN EUR 1,409,832.00 0.12 Menové forwardy
6,722,468.46  0.57 16,337,306.29 EUR 14,061,000.00 GBP 31/12/2021  16,337,306.29 7,775.17
Singapur 1,857,788.07 EUR 2,175,000.00 USD 31/12/2021 1,857,788.07 (15,058.16)
5,930,000 meup HOLDINGS LTD 11/04/2028 FRN EUR 6,065,767.88 051 18,195,094.36 (7,282.99)
6,065,767.88 0.51
Bermudy
4,800,000 BACARDI LTD 2.750% 03/07/2023 EUR 5030,381.66  0.43 Mnoistvo Nazov Mena Zav:zd(; Nerea}hl:ml/a;y
v zisk alebo
5,030,381.66 0.43
(strata)
Kajmanie ostrovy v EUR
2,095,000 XLIT LTD 29/06/2047 FRN EUR 2,352,287.52 0.20 s . .
/06/ Futuritné kontrakty na tGrokové sadzby
2,352,287.52  0.20
1155.687492.49 97.88 (300) EURO-BOBL FUTURE 08/12/2021 EUR 40,479,000.00 235,510.00
,155,687,492. .
(171) EURO-BUND FUTURE 08/12/2021 EUR 29,039,220.00 322,349.90
Ikové foli “ch " 62 EURO-BUXL 30Y BOND 08/12/2021 EUR 12,607,080.00 (440,200.00)
Celkové portfélio cennych papierov 1,155,687,492.49 97.88 490 EURO-SCHATZ FUTURE 08/12/2021  EUR 54,980,450.00 (39,200.00)
(49) LONG GILT FUTURE 29/12/2021 GBP 7,134,521.45 221,760.20
Finanéné derivaty k 30/09/2021 (6) US LONG BOND (CBT) 21/12/2021 usD 824,291.38 21,881.34
(5) US 5YR NOTE (CBT) 31/12/2021 usD 529,540.48 3,303.09
Nazov Predat/  Urokova Datum  Mena Teoreticka Hodnota swapu
Nakup miera  splatnosti hodnota v EUR 145,594,103.31 325,404.53
(%)
Financné derivaty spolu 550,590.37
Swapy kreditného zlyhania
CDS HANNOVER  predat 1.000 20/06/2026  EUR 3,000,000.00 55,804.65
RUECK SE 1.000%
20/06/2026
CDS HANNOVER  predat 1.000 20/06/2026  EUR 2,800,000.00 52,084.34
RUECK SE 1.000%
20/06/2026
CDS MICHELIN  pregat 1.000 20/12/2023  EUR 1,360,000.00 26,538.58
LUXEMBOURG
SCS 2.7500%
20/06/2019

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit

(Vyjadrené v EUR)

Suhrn éistych aktiv 30/09/2021
%
col
Celkové portfélio cennych papierov 1,155,687,492.49 97.88
Financné derivaty spolu 550,590.37 0.05
Hotovost v banke 33,114,621.51 2.80
Ostatné aktiva a pasiva (8,618,953.20) (0.73)
Celkové cisté aktiva 1,180,733,751.17 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit (excluding Financials)

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 508,800,479.02 Pocet akcii
30/09/2020 EUR 537,277,019.53
30/09/2019 EUR 543,888,725.40 Capitalisation N (EUR) 30/09/2021 6,430
30/09/2020 9,282
Cista hodnota aktiv na akciu** 30/09/2019 9,737
Capitalisation | (EUR) 30/09/2021 EUR 8,534.04 Capitalisation O (EUR) 30/09/2021 23,322
30/09/2020 EUR 8,422.97 30/09/2020 197,023
30/09/2019 EUR 8,388.65 30/09/2019 275,624
Capitalisation | Duration Hedged (EUR) 30/09/2021 EUR - Capitalisation P (EUR) 30/09/2021 121,997
30/09/2020 EUR - 30/09/2020 116,670
30/09/2019 EUR 5,047.94 30/09/2019 4,218
Capitalisation N (EUR) 30/09/2021 EUR 416.61 Capitalisation R (EUR) 30/09/2021 1,492
30/09/2020 EUR 410.93 30/09/2020 1,810
30/09/2019 EUR 409.01 30/09/2019 56,154
Capitalisation O (EUR) 30/09/2021 EUR 416.95 Capitalisation X (EUR) 30/09/2021 45,055
30/09/2020 EUR 410.93 30/09/2020 27,459
30/09/2019 EUR 408.88 30/09/2019 10,844
Capitalisation P (EUR) 30/09/2021 EUR 404.25 Distribution P (EUR) 30/09/2021 3,688
30/09/2020 EUR 400.42 30/09/2020 4,418
30/09/2019 EUR 400.27 30/09/2019 3,906
Capitalisation R (EUR) 30/09/2021 EUR 408.65 Distribution P Duration Hedged (EUR) 30/09/2021 -
30/09/2020 EUR 403.61 30/09/2020 3,835
30/09/2019 EUR 402.00 30/09/2019 28,141
Capitalisation X (EUR) 30/09/2021 EUR 320.42 Distribution R (EUR) 30/09/2021 659
30/09/2020 EUR 317.71 30/09/2020 683
30/09/2019 EUR 317.89 30/09/2019 125
Distribution P (EUR) 30/09/2021 EUR 1,257.75 -
30/09/2020 EUR 124580 | Dividenda
30/09/2019 EUR 1,245.17 Distribution R (EUR) 14/12/2020 EUR 0.85
Distribution P Duration Hedged (EUR) 30/09/2021 EUR -
30/09/2020 EUR 251.07
30/09/2019 EUR 249.07
Priebeiny poplatok v %*
Distribution R (EUR) 30/09/2021 EUR 1,265.78
30/09/2020 EUR 1,251.01 Capitalisation | (EUR) 30/09/2021 0.49%
30/09/2019 EUR 1,248.52
Capitalisation N (EUR) 30/09/2021 0.43%
Pocet akcii
Capitalisation O (EUR) 30/09/2021 0.39%
Capitalisation | (EUR) 30/09/2021 49,984
30/09/2020 46184 | Capitalisation P (EUR) 30/09/2021 0.85%
30/09/2019 42,520
Capitalisation R (EUR) 30/09/2021 0.56%
Capitalisation | Duration Hedged (EUR) 30/09/2021 -
30/09/2020 _ Capitalisation X (EUR) 30/09/2021 0.95%
30/09/2019 6,099
Distribution P (EUR) 30/09/2021 0.85%
Distribution R (EUR) 30/09/2021 0.56%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit (excluding Financials)

(Vyjadrené v EUR)

Statistika (pokracovanie)

Obratovost portfélia v %* 30/09/2021 57.01%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpoveda sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nformaciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit (excluding Financials)

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 498,357,805.40

Dlhopisy a ostatné dlZzobné nastroje 498,357,805.40
Financné derivaty spolu 2 290,475.59

Swap kreditného zlyhania 20,489.34

Futurity 269,986.25
Hotovost v banke 7,780,880.06
Marzové vklady 223,411.31
Ostatné aktiva 4,15 10,631,658.12
Celkové aktiva 517,284,230.48
Beiné pasiva 4,15 (8,429,222.96)
Financné derivaty spolu 2 (54,528.50)

Urokové swapy (37,910.14)

Menové forwardy (16,618.36)
Celkové pasiva (8,483,751.46)
Cisté aktiva na konci roka 508,800,479.02

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 5,745,971.17
Uroky z dlhopisov a ostatnych dlzobnych néstrojov 5,658,135.48
Uroky zo swapov 62,385.69
Ostatné prijmy 10 25,450.00
Celkové vydavky (2,853,124.84)
Spravcovsky poplatok 5 (2,035,407.37)
Pevny servisny poplatok 6 (665,639.77)
Dari z upisovania 9 (92,931.01)
Bankové uroky (59,146.69)
Cisty prijem z investicii 2,892,846.33
Realizované zisky z investi¢ného portfélia 2 12,828,209.25
Realizované straty z investicného portfdlia 2 (3,901,060.78)
Realizované zisky z finanénych derivatov 2,622,890.96
Realizované straty z finan¢nych derivatov (2,607,450.20)
Realizované zisky z prevodu mien 86,302.95
Realizované straty z prevodu mien (83,325.57)
Zmeny ¢istych nerealizovanych ziskov alebo (strat) z (5,500,511.35)
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 289,023.90
finanénych derivatov
Vysledok operacii 6,626,925.49
Upisy 111,800,306.62
Spitné odkupy (146,903,208.22)
Distribucia (564.40)
Cisté aktiva na zaciatku roka 537,277,019.53
Cisté aktiva na konci roka 508,800,479.02

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L)

Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit (excluding Financials)

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

Nézov

inom regulovanom trhu

Mena

(Vyjadrené v EUR)

Trhova hodnota
v EUR

Dlhopisy a ostatné dlZzobné nastroje

%
col

1,947,000
1,216,000
1,491,000

205,000
2,165,000
1,730,000
2,100,000
1,600,000

400,000

1,419,000

454,000
3,640,000
2,600,000

2,275,000
1,749,000
1,328,000

999,000
3,000,000
1,250,000

200,000
1,285,000
3,092,000
4,728,000

2,890,000
1,700,000
300,000

4,100,000
385,000
340,000

700,000
1,500,000
4,000,000
2,900,000

670,000

1,930,000
3,000,000
4,955,000
3,000,000

140,000

3,000,000
3,700,000
1,000,000

300,000

2,108,000

Holandsko

ADECCO INTERNATIONAL FINANCIAL SERVICES BV

0.125% 21/09/2028 EMTN
ADECCO INTERNATIONAL FINANCIAL SERVICES BV

0.500% 21/09/2031 EMTN
AGCO INTERNATIONAL HOLDINGS BV 0.800%

06/10/2028
AKZO NOBEL NV 1.625% 14/04/2030 EMTN

ALLIANDER NV FRN PERP
ALLIANDER NV 0.375% 10/06/2030 EMTN
ALLIANDER NV 0.875% 22/04/2026 EMTN

ALLIANDER NV 2.875% 14/06/2024 EMTN
ARGENTUM NETHERLANDS BV FOR GIVAUDAN SA
2.000% 17/09/2030

ASML HOLDING NV 0.250% 25/02/2030

ASML HOLDING NV 0.625% 07/05/2029

BMW FINANCE NV ZCP 24/03/2023 EMTN
BRENNTAG FINANCE BV 0.500% 06/10/2029
EMTN

BRENNTAG FINANCE BV 1.125% 27/09/2025

CONTI-GUMMI FINANCE BV 1.125% 25/09/2024
DANFOSS FINANCE | BV 0.375% 28/10/2028
EMTN

DANFOSS FINANCE Il BV 0.750% 28/04/2031
EMTN

DEUTSCHE TELEKOM INTERNATIONAL FINANCE
BV 0.875% 30/01/2024 EMTN

DEUTSCHE TELEKOM INTERNATIONAL FINANCE

BV 1.500% 03/04/2028 EMTN
DEUTSCHE TELEKOM INTERNATIONAL FINANCE

BV 3.250% 17/01/2028 EMTN

ELM BV FOR FIRMENICH INTERNATIONAL SA FRN
PERP

ENEL FINANCE INTERNATIONAL NV 0.500%

17/06/2030 EMTN
ENEL FINANCE INTERNATIONAL NV 0.875%

28/09/2034 EMTN
ENEXIS HOLDING NV 0.750% 02/07/2031 EMTN

ENEXIS HOLDING NV 0.875% 28/04/2026 EMTN
E.ON INTERNATIONAL FINANCE BV 1.500%

31/07/2029 EMTN

E.ON INTERNATIONAL FINANCE BV 5.750%
14/02/2033 EMTN

GIVAUDAN FINANCE EUROPE BV 1.000%

22/04/2027
GIVAUDAN FINANCE EUROPE BV 1.625%

22/04/2032

IBERDROLA INTERNATIONAL BV FRN PERP
IBERDROLA INTERNATIONAL BV FRN PERP
IBERDROLA INTERNATIONAL BV FRN PERP
KONINKLIJKE AHOLD DELHAIZE NV 0.250%

26/06/2025
KONINKLIJKE AHOLD DELHAIZE NV 1.750%

02/04/2027

KONINKLIJKE DSM NV 0.625% 23/06/2032 EMTN
KONINKLIJKE PHILIPS NV 0.500% 22/05/2026
KONINKLIJKE PHILIPS NV 1.375% 02/05/2028
LINDE FINANCE BV 0.550% 19/05/2032 EMTN
LYB INTERNATIONAL FINANCE Il BV 1.625%
17/09/2031

NATURGY FINANCE BV 0.750% 28/11/2029 EMTN
NATURGY FINANCE BV 0.875% 15/05/2025 EMTN
RELX FINANCE BV 0.500% 10/03/2028

SIEMENS FINANCIERINGSMAATSCHAPPI NV

0.250% 20/02/2029 EMTN
SIEMENS FINANCIERINGSMAATSCHAPPIJ NV

0.500% 05/09/2034 EMTN

EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR

EUR

EUR

EUR

EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR

EUR

1,913,765.76
1,194,536.10
1,498,489.01

224,394.30
2,249,707.90
1,745,185.68
2,190,270.26
1,737,955.79

453,777.35

1,410,780.53

467,490.46
3,660,038.13
2,584,288.28

2,366,947.97
1,804,542.22
1,317,538.77

996,698.05
3,078,396.00
1,355,083.16

239,702.29
1,381,458.19
3,078,655.95
4,679,882.34

2,986,125.59
1,771,182.67
324,569.10

6,253,096.71
403,701.24
373,430.74

715,130.54
1,513,920.38
4,130,000.00
2,933,204.04

726,938.48

1,951,283.54
3,069,248.04
5,321,575.95
3,036,866.01

150,968.42

3,077,492.61
3,818,896.87
1,012,400.02

301,671.45

2,095,489.74

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

0.38

0.29

0.04
0.44
0.34
0.43
034
0.09

0.28
0.09
0.72
0.51

0.47
0.35
0.26

0.20

0.27

0.05

0.27

0.61

0.92

0.59
0.35
0.06

1.23

0.08

0.07

0.14
0.30
0.81
0.58

0.38
0.60
1.04
0.60
0.03

0.60
0.75
0.20
0.06

0.41

Mnoizstvo/
Nominalna
hodnota

1,695,000

950,000
3,414,000
2,000,000
1,255,000
1,019,000
2,000,000

400,000
400,000
1,200,000
1,200,000
1,200,000
1,300,000
1,800,000
500,000
400,000
700,000

2,741,000
1,100,000

828,000
2,000,000
1,573,000
3,135,000
1,000,000
2,500,000
4,100,000
1,000,000
2,000,000
4,098,000

280,000
2,956,000
1,000,000
2,045,000
2,022,000
4,171,000

537,000
1,200,000
1,350,000

2,000,000
3,720,000
1,693,000

1,500,000

500,000
3,295,000
2,500,000
1,700,000

2,069,000
500,000

1,827,000

Nézov

SIGNIFY NV 2.000% 11/05/2024
SIGNIFY NV 2.375% 11/05/2027
STELLANTIS NV 3.375% 07/07/2023
TELEFONICA EUROPE BV FRN PERP
TENNET HOLDING BV FRN PERP

TENNET HOLDING BV 1.500% 03/06/2039 EMTN
UNILEVER FINANCE NETHERLANDS BV 1.000%
14/02/2027 EMTN

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN

PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV FRN
PERP

VOLKSWAGEN INTERNATIONAL FINANCE NV
1.500% 21/01/2041 EMTN

VOLKSWAGEN INTERNATIONAL FINANCE NV
4.125% 16/11/2038

VOLKSWAGEN INTERNATIONAL FINANCE 2.625%
16/11/2027

WOLTERS KLUWER NV 0.750% 03/07/2030

ZF EUROPE FINANCE BV 2.000% 23/02/2026

Spojené staty americké

AMERICAN TOWER CORP 0.400% 15/02/2027
AMERICAN TOWER CORP 0.875% 21/05/2029
AMERICAN TOWER CORP 0.950% 05/10/2030
AT&T INC 1.600% 19/05/2028

AT&T INC 2.350% 05/09/2029

AT&T INC 2.450% 15/03/2035

AT&T INC 2.600% 17/12/2029

AT&T INC 3.150% 04/09/2036

AT&T INC 4.250% 01/03/2027

AUTOLIV INC 0.750% 26/06/2023

CELANESE US HOLDINGS LLC 1.125% 26/09/2023
CELANESE US HOLDINGS LLC 1.250% 11/02/2025
COCA-COLA CO/THE 1.250% 08/03/2031
COCA-COLA CO/THE 1.625% 09/03/2035

ELI LILLY & CO 1.125% 14/09/2051

EMERSON ELECTRIC CO 2.000% 15/10/2029
EMTN

GENERAL ELECTRIC CO 4.125% 19/09/2035 EMTN
ILLINOIS TOOL WORKS INC 0.625% 05/12/2027
INTERNATIONAL BUSINESS MACHINES CORP
0.300% 11/02/2028

INTERNATIONAL BUSINESS MACHINES CORP
0.950% 23/05/2025

INTERNATIONAL BUSINESS MACHINES CORP
1.250% 29/01/2027

INTERNATIONAL FLAVORS & FRAGRANCES INC
1.800% 25/09/2026

MMS USA HOLDINGS INC 0.625% 13/06/2025
PEPSICO INC 0.400% 09/10/2032

PEPSICO INC 0.500% 06/05/2028 EMTN
PROCTER & GAMBLE CO/THE 4.875% 11/05/2027
THERMO FISHER SCIENTIFIC INC 1.950%
24/07/2029

VERIZON COMMUNICATIONS INC 0.375%
22/03/2029

VERIZON COMMUNICATIONS INC 0.875%
02/04/2025

VERIZON COMMUNICATIONS INC 0.875%
08/04/2027

Mena

EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
usb
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR

Trhova hodnota

v EUR

1,778,777.58
1,048,615.30
3,595,890.27
2,066,248.56
1,322,590.72
1,101,496.39
2,111,024.76

424,500.00
463,499.25
1,325,839.69
1,331,694.76
1,353,438.40
1,396,148.69
1,846,786.28
487,752.12
552,506.22
793,312.46

2,800,185.10
1,109,625.00
114,506,708.18

825,242.60
2,011,708.64
1,566,579.82
3,356,952.29
1,130,594.47
2,819,619.08
4,712,812.36
1,214,219.51
1,953,308.60
4,154,145.02

286,571.29
3,060,376.03
1,065,602.20
2,241,175.66
1,927,393.94
4,691,552.23

725,141.80
1,232,139.56
1,353,721.21

2,074,174.16
3,937,951.75
1,816,377.10

1,529,372.33

488,938.52
3,365,782.96
3,181,743.33
1,884,374.81

2,055,352.83
516,298.35

1,891,155.25

0.35
0.21
0.71
0.41
0.26
0.22
0.41

0.08
0.09
0.26
0.26
0.27
0.27
0.36

0.10

0.16

0.55
0.22
22,51

0.16
0.40
0.31
0.66
0.22
0.55
0.93
0.24
0.38
0.82
0.06
0.60
0.21
0.44
0.38
0.91

0.14
0.24
0.27

0.41
0.77
0.36

0.30
0.10
0.66
0.63
0.37

0.40
0.10

0.37
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit (excluding Financials)

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

1,749,000
1,000,000
3,000,000

300,000

3,380,000

4,085,000
1,015,000
1,015,000
2,200,000
1,800,000
2,800,000
2,000,000
1,600,000

640,000

900,000

2,565,000
1,000,000

5,900,000

1,700,000
1,500,000
3,900,000

3,200,000
1,800,000
1,685,000
1,000,000
3,884,000

170,000
500,000
4,650,000
1,364,000
1,000,000

600,000

1,800,000
1,000,000
3,100,000

600,000

600,000
1,700,000
1,000,000
1,600,000
1,200,000
2,300,000
2,650,000

840,000

1,650,000

3,000,000
2,600,000

Nézov

VERIZON COMMUNICATIONS INC 1.125%
19/09/2035

VERIZON COMMUNICATIONS INC 1.250%
08/04/2030

VERIZON COMMUNICATIONS INC 1.300%
18/05/2033

VF CORP 0.625% 25/02/2032

Nemecko

ALBEMARLE NEW HOLDING GMBH 1.625%
25/11/2028

CONTINENTAL AG ZCP 12/09/2023

COVESTRO AG 0.875% 03/02/2026 EMTN
COVESTRO AG 1.375% 12/06/2030 EMTN
DEUTSCHE BAHN FINANCE GMBH FRN PERP
E.ON SE 0.750% 18/12/2030 EMTN

EUROGRID GMBH 1.500% 18/04/2028 EMTN
EUROGRID GMBH 1.875% 10/06/2025 EMTN
EVONIK INDUSTRIES AG 02/09/2081 FRN
HEIDELBERGCEMENT AG 1.500% 07/02/2025
EMTN

HEIDELBERGCEMENT AG 2.250% 03/06/2024
EMTN

LANXESS AG ZCP 08/09/2027 EMTN

MERCK FINANCIAL SERVICES GMBH 0.500%
16/07/2028 EMTN

MERCK FINANCIAL SERVICES GMBH 0.875%
05/07/2031 EMTN

MERCK KGAA 09/09/2080 FRN

MERCK KGAA 12/12/2074 FRN

02 TELEFONICA DEUTSCHLAND FINANZIERUNGS
GMBH 1.750% 05/07/2025

SCHAEFFLER AG 2.750% 12/10/2025 EMTN
SCHAEFFLER AG 3.375% 12/10/2028 EMTN
SYMRISE AG 1.250% 29/11/2025

VANTAGE TOWERS AG 0.375% 31/03/2027 EMTN
VOLKSWAGEN FINANCIAL SERVICES AG 0.125%
12/02/2027 EMTN

VOLKSWAGEN FINANCIAL SERVICES AG 1.375%
16/10/2023 EMTN

VOLKSWAGEN FINANCIAL SERVICES AG 1.500%
01/10/2024 EMTN

VOLKSWAGEN FINANCIAL SERVICES AG 3.375%
06/04/2028 EMTN

VOLKSWAGEN LEASING GMBH 0.625%
19/07/2029 EMTN

VOLKSWAGEN LEASING GMBH 1.000%
16/02/2023 EMTN

ZF FINANCE GMBH 3.000% 21/09/2025 EMTN

Francuzsko

ALSTOM SA ZCP 11/01/2029

ARKEMA SA 3.125% 06/12/2023 EMTN
CAPGEMINI SE 2.500% 01/07/2023

CARREFOUR SA 1.000% 17/05/2027 EMTN
CARREFOUR SA 1.750% 04/05/2026 EMTN
CARREFOUR SA 2.625% 15/12/2027 EMTN

CIE DE SAINT-GOBAIN 2.375% 04/10/2027

ELO SACA 2.875% 29/01/2026 EMTN
ESSILORLUXOTTICA SA 0.125% 27/05/2025 EMTN
ESSILORLUXOTTICA SA 0.500% 05/06/2028 EMTN
FAURECIA SE 3.125% 15/06/2026

FIRMENICH PRODUCTIONS PARTICIPATIONS SAS
1.375% 30/10/2026

FIRMENICH PRODUCTIONS PARTICIPATIONS SAS
1.750% 30/04/2030

IMERYS SA 1.500% 15/01/2027 EMTN

KERING SA 0.750% 13/05/2028 EMTN

Mena

EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR

EUR

EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR

EUR

EUR

EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR

Trhova hodnota
v EUR

1,734,057.73
1,055,028.32
3,113,214.96

294,142.39
69,266,821.10

3,617,792.33

4,096,622.11
1,047,115.28
1,083,270.14
2,252,250.00
1,838,886.44
3,016,855.91
2,132,887.22
1,602,000.00

670,572.68

952,001.95

2,528,294.41
1,020,326.27

6,158,837.72

1,749,037.91
1,636,956.69
4,118,507.13

3,407,470.40
2,016,000.00
1,762,361.57

999,598.05
3,829,469.73

175,121.90
521,856.83
5,474,456.72
1,356,740.21
1,016,147.82

631,500.00
60,712,937.42

1,745,596.13
1,059,005.85
3,229,170.24

626,541.55

645,127.18
1,940,207.14
1,129,889.78
1,766,350.10
1,213,692.74
2,359,420.52
2,712,832.48

893,612.70

1,809,958.00

3,168,571.71
2,700,239.85

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

%
col

0.34
0.21
0.61

0.06
13.61

0.71

0.81
0.21
0.21
0.44
0.36
0.59
0.42
0.31
0.13

0.19

0.50
0.20

0.34
0.32
0.81

0.67
0.40
0.35
0.20
0.75

0.03

0.10

0.27
0.20

0.12
11.93

0.34
0.21
0.63
0.12
0.13
0.38
0.22
0.35
0.24
0.46
0.53
0.18

0.36

0.62
0.53

Mnoizstvo/
Nominalna
hodnota

2,400,000
1,200,000
1,600,000
1,000,000
4,900,000
1,000,000
1,500,000
1,700,000
1,000,000

1,450,000

700,000
3,300,000
500,000
2,945,000
5,174,000
190,000

5,415,000

3,816,000
1,985,000
790,000

1,855,000
1,045,000
1,222,000
1,655,000
2,700,000
1,300,000
1,600,000
2,000,000

3,283,000
600,000

1,837,000

2,104,000
5,725,000
4,000,000

6,315,000

2,000,000

4,571,000
1,950,000
1,900,000
1,008,000

1,738,000
1,635,000

4,500,000

Nézov

KERING SA 1.250% 10/05/2026 EMTN
KERING SA 1.500% 05/04/2027 EMTN
ORANGE SA FRN PERP EMTN

ORANGE SA ZCP 04/09/2026 EMTN
ORANGE SA 1.125% 15/07/2024 EMTN
ORANGE SA 1.375% 20/03/2028 EMTN
ORANGE SA 1.625% 07/04/2032 EMTN

PERNOD RICARD SA 0.500% 24/10/2027

PSA BANQUE FRANCE SA 0.625% 10/10/2022
EMTN

PSA BANQUE FRANCE SA 0.750% 19/04/2023
EMTN

SOLVAY FINANCE SACA FRN PERP

TOTALENERGIES SE FRN PERP
TOTALENERGIES SE FRN PERP EMTN
TOTALENERGIES SE FRN PERP EMTN
TOTALENERGIES SE FRN PERP EMTN

WPP FINANCE SA 2.375% 19/05/2027 EMTN

Luxembursko

CNH INDUSTRIAL FINANCE EUROPE SA 1.875%
19/01/2026 EMTN
DH EUROPE FINANCE I SARL 0.750% 18/09/2031

HOLCIM FINANCE LUXEMBOURG SA FRN PERP
HOLCIM FINANCE LUXEMBOURG SA 0.500%
23/04/2031

HOLCIM FINANCE LUXEMBOURG SA 0.500%
29/11/2026 EMTN

HOLCIM FINANCE LUXEMBOURG SA 0.625%
19/01/2033 EMTN

JOHN DEERE CASH MANAGEMENT SARL 2.200%
02/04/2032 EMTN

MEDTRONIC GLOBAL HOLDINGS SCA 0.375%
15/10/2028

MEDTRONIC GLOBAL HOLDINGS SCA 0.750%

15/10/2032

MEDTRONIC GLOBAL HOLDINGS SCA 1.375%
15/10/2040

MEDTRONIC GLOBAL HOLDINGS SCA 1.500%
02/07/2039

MEDTRONIC GLOBAL HOLDINGS SCA 1.625%
07/03/2031

SES SA 1.625% 22/03/2026 EMTN

TRATON FINANCE LUXEMBOURG SA 1.250%
24/03/2033 EMTN

TYCO ELECTRONICS GROUP SA ZCP 16/02/2029

Japonsko

ASAHI GROUP HOLDINGS LTD 0.336% 19/04/2027

ASAHI GROUP HOLDINGS LTD 0.541% 23/10/2028
TAKEDA PHARMACEUTICAL CO LTD 1.375%
09/07/2032

TAKEDA PHARMACEUTICAL CO LTD 2.250%
21/11/2026

TAKEDA PHARMACEUTICAL CO LTD 3.000%
21/11/2030

irsko

CCEP FINANCE IRELAND DAC ZCP 06/09/2025
CCEP FINANCE IRELAND DAC 0.875% 06/05/2033

CRH FINANCE DAC 3.125% 03/04/2023

CRH SMW FINANCE DAC 1.250% 05/11/2026
EMTN

FRESENIUS FINANCE IRELAND PLC 0.875%
01/10/2031 EMTN

KERRY GROUP FINANCIAL SERVICES UNLTD CO
0.625% 20/09/2029

KERRY GROUP FINANCIAL SERVICES UNLTD CO
2.375% 10/09/2025

Mena

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

EUR

EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR

EUR
EUR

EUR

Trhova hodnota

v EUR

2,542,460.76
1,295,009.93
1,900,544.32

998,877.72
5,070,210.37
1,074,936.11
1,660,519.89
1,741,023.84
1,009,706.66

1,470,603.64

785,106.32
3,308,250.00
516,875.00
3,015,311.76
5,453,173.78
212,245.07

59,055,071.14

5,775,272.19

3,845,576.86
2,076,806.25
766,305.86

1,886,675.52
1,001,463.83
1,435,704.69
1,664,270.73
2,717,674.15
1,317,577.09
1,668,217.76
2,199,385.78

3,483,506.57
604,628.18

1,784,436.69
32,227,502.15

2,112,029.24
5,762,822.04
4,181,251.08

6,960,848.19
2,392,429.30

21,409,379.85

4,575,888.04
1,939,091.60
1,996,203.63
1,065,261.88

1,726,800.97
1,646,306.70

4,907,993.81

NN (L)

0.50
0.25
0.37
0.20
1.01
0.21
0.33
0.34
0.20

0.29

0.15
0.65
0.10
0.59
1.08
0.04

11.61

1.13

0.76
0.41
0.15

0.37

0.20

0.33
0.53
0.26
0.33
0.43

0.68
0.12

0.35
6.33

0.42
113
0.82

1.37
0.47

4.21

0.91
0.38
0.39
0.21

0.34
0.32

0.96
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit (excluding Financials)

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
1,820,000 SMURFIT KAPPA ACQUISITIONS ULC 2.875% EUR 2,014,591.31 0.40 200,000 ESSITY AB 1.625% 30/03/2027 EMTN EUR 215,098.72 0.04
15/01/2026
716,000 SMURFIT KAPPA TREASURY ULC 0.500% EUR 11192871 014 950,000 SCANIA CV AB 2.250% 03/06/2025 EMTN EUR 1,023,573.62 0.20
" 22/09/2029 g 2,389,000 TELEFONAKTIEBOLAGET LM ERICSSON 1.00% EUR 2,404,389.01 0.47
516,000 SMURFIT KAPPA TREASURY ULC 1.000% EUR 513,162.70 0.10 26/05/2029 EMTN
22/09/2033 9,992,145.80 1.96
21,097,229.35 4.15 R
Belgicko
Taliansko 4,205,000 ANHEUSER-BUSCH INBEV SA/NV 1.150% EUR 4,426,395.77 0.87
22/01/2027 EMTN
1,700,000 ENEL SPA FRN PERP EUR 1,879,521.75 0.37
I S 1100,000 ANHEUSER-BUSCH INBEV SA/NV 2.750% EUR 1315,659.95 0.26
3,500,000 ENEL SPA 24/05/2080 FRN EUR 3,809,730.16 0.75 T 17/03/2036 EMTN e
977,000 FCA BANK SPA/IRELAND 0.125% 16/11/2023 EUR 980,024.23 019 2,900,000 ANHEUSER-BUSCH INBEV SA/NV 2.875% EUR 3,497,002.35 0.69
EMTN 02/04/2032 EMTN
4,740,000 E('\ZAATZANK SPA/IRELAND 0.500% 13/09/2024 EUR 4,805,285.25 0.95 0,239,058.07 1.82
1,630,000 FCA BANK SPA/IRELAND 0.625% 24/11/2022 EUR 1,644,838.05 0.32 Jersey
EMTN
2,477,000 ITALGAS SPA 0.250% 24/06/2025 EMTN EUR 2,492,953.02 0.49 7,008,000 APTIV PLC 1.500% 10/03/2025 EUR 7,321,229.36 1.44
1,000,000 ITALGAS SPA 1.000% 11/12/2031 EMTN EUR 1,018,640.87 0.20 7,321,229.36  1.44
1,300,000 SNAM SPA 1.000% 12/09/2034 EMTN EUR 1,310,539.48 0.26 .
1,500,000 SNAM SPA 1.375% 25/10/2027 EMTN EUR 1,593,537.89 031 Spanielsko
19,535,970.70 3.84 1,500,000 TELEFONICA EMISIONES SA 1.069% 05/02/2024  gyR 1,541,433.72 0.30
EMTN
Spojené kralovstvo 3,200,000 TELEFONICA EMISIONES SA 1.460% 13/04/2026  gyR 3,406,560.64 0.67
EMTN
1,761,000 COCA-COLA EUROPACIFIC PARTNERS PLC0.700%  EUR 1,761,355.63 035 1,300,000 TELEFONICA EMISIONES SA 1.528% 17/01/2025  gyR 1,371,700.75 027
12/09/2031 EMTN
1,814,000 COCA-COLA EUROPACIFIC PARTNERS PLC1.125% gy 1,901,175.52 037 6,319,695.11 1.24
12/04/2029
1,400,000 COCA-COLA EUROPACIFIC PARTNERS PLC2.625%  £UR 1,474,070.07 0.29 Dinsko
06/11/2023 EMTN
1,426,000 DIAGEO FINANCE PLC 1.000% 22/04/2025 EMTN  EUR 1,481,691.96 0.29 3,542,000 CARLSBERG BREWERIES AS 0.375% 30/06/2027 EUR 3,582,782.62 0.70
1,100,000 FCE BANK PLC 1.615% 11/05/2023 EMTN EUR 1,120,847.45 0.22 730,000 CARLSBERG BREWERIES AS 0.625% 09/03/2030  gyR 737,770.83 015
1,900,000 RENTOKIL INITIAL PLC 0.500% 14/10/2028 EMTN  EUR 1,911,082.80 0.38 EMTN
3,135,000 TESCO CORPORATE TREASURY SERVICES PLC EUR 3,223,193.10 0.63 4,320,553.45  0.85
0.875% 29/05/2026 EMTN ,
1,448,000 TESCO CORPORATE TREASURY SERVICES PLC GBP 1,760,793.80 0.35 Finsko
2.500% 02/05/2025 EMTN
4,000,000 TESCO CORPORATE TREASURY SERVICES PLC GBP 4,883,291.20 0.96 735,000 METSO OUTOTEC OYJ 0.875% 26/05/2028 EMTN  EUR 745,945.04 0.15
2.750% 27/04/2030 EMTN 961,000 STORA ENSO OYJ 0.625% 02/12/2030 EMTN EUR 961,543.50 0.19
19,517,501.53  3.84 2,580,000 UPM-KYMMENE OYJ 0.125% 19/11/2028 EMTN  EUR 2,536,752.36 0.49
Australia 4,244,240.90 0.83
1,883,000 TELSTRA CORP LTD 1.000% 23/04/2030 EUR 1,963,864.72 0.39 Bermudy
2,200,000 Ig'fg';: ;ziztg’/\z;igﬁi{ :50/ iozzgzofMTN EUR 2,256,383.47 044 3,300,000 BACARDI LTD 2.750% 03/07/2023 EUR 3,458,387.39 0.68
5,631,000 -280% EUR 6,336,885.04 1.25
21/10/2027 EMTN 3,458,387.39 0.68
1,055,000 TRANSURBAN FINANCE CO PTY LTD 1.750% EUR 2,103,582.80 0.41 )
29/03/2028 EMTN Noérsko
2,000,000 TRANSURBAN FINANCE CO PTY LTD 1.875% EUR 2,105,965.12 041
’ 16/09/2024 EMTN ’ 450,000 NORSK HYDRO ASA 1.125% 11/04/2025 EUR 464,641.34 0.09
3,500,000 TRANSURBAN FINANCE CO PTY LTD 3.000% EUR 4,119,933.69 0.81 2,800,000 STATNETT SF 0.875% 08/03/2025 EMTN EUR 2,888,005.65 0.57
08/04/2030 EMTN 335264699  0.66
18,886,614.84  3.71 (i .
Portugalsko Mexiko
500,000 BRISA CONCESSAO RODOVIARIA SA 1.875% EUR 534,334.30 0.1 500,000 AMERICA MOVIL SAB DE CV 3.259% 22/07/2023  EUR 530,935.68 0.11
30/04/2025 EMTN 500,000 AMERICA MOVIL SAB DE CV 4.750% 28/06/2022  EUR 518,647.70 0.10
1,800,000 BRISA-CONCESSAO RODOVIARIA SA 2.000% EUR 1,960,799.13 039
22/03/2023 EMTN 1,049,583.38  0.21
6,400,000 BRISA-CONCESSAO RODOVIARIA SA 2.375% EUR 7,151,315.84 1.40
10/05/2027 EMTN 498,357,805.40 97.95
1,000,000 EDP - ENERGIAS DE PORTUGAL SA 1.625% EUR 1,071,829.33 0.21
15/04/2027 EMTN
EDP - ENERGIAS DE PORTUGAL SA 20/07/2080 < 0 . .
2,100,000 0 /07/ EUR 2,126,250.00 041 Celkové portfélio cennych papierov 498,357,805.40 97.95
12,844,528.69 2.52
Svédsko
635,000 ATLAS COPCO AB 0.625% 30/08/2026 EMTN EUR 655,160.53 0.13
3,333,000 ESSITY AB 0.250% 08/02/2031 EUR 3,214,658.34 0.63
200,000 ESSITY AB 0.500% 03/02/2030 EUR 200,008.24 0.04
1,700,000 ESSITY AB 1.125% 05/03/2025 EMTN EUR 1,764,455.77 035
500,000 ESSITY AB 1.125% 27/03/2024 EMTN EUR 514,801.57 0.10

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euro Sustainable Credit (excluding Financials)

(Vyjadrené v EUR)
Finanéné derivaty k 30/09/2021 Suhrn éistych aktiv 30/09/2021
) %
Nazov Predat/  Urokova Datum  Mena Teoreticka Hodnota swapu c¢ol
4 i | i hi EUR L . , R
Nakup "'E"i)'a splatnosti odnota VEUR | Celkové portfélio cennych papierov 498,357,805.40 97.95
o . Finanéné derivaty spolu 235,947.09 0.05
Swap kreditného zlyhania Y SP !
Hotovost v banke 7,780,880.06 1.53
CDS MICHELIN  pregat 1.000 20/12/2023  EUR 1,050,000.00 20,489.34 Alnd
LUXEMBOURG 5 P P
S5 2.7500% Ostatné aktiva a pasiva 2,425,846.47 0.47
20/06/2019 Celkové &isté aktiva 508,800,479.02 100.00
20,489.34
Obdrzat (%) Zaplatit (%) Déatum Mena Teoreticka Hodnota swapu
splatnosti hodnota v EUR
Urokové swapy
0.201 Floating  13/03/2022 EUR 20,000,000.00 66,351.40
Floating 2.747 06/12/2022 usD 4,000,000.00 (104,261.54)
(37,910.14)
Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v EUR zisk alebo
(strata)
v EUR
Menové forwardy
7,079,383.20 EUR 6,093,000.00 GBP 31/12/2021 7,079,383.20 3,369.18
2,465,946.74 EUR 2,887,000.00 USD 31/12/2021 2,465,946.74 (19,987.54)
9,545,329.94 (16,618.36)
Mnozstvo Nazov Mena Zavazky Nerealizovany
v EUR zisk alebo
(strata)
v EUR
Futuritné kontrakty na urokové sadzby
(32) EURO-BOBL FUTURE 08/12/2021 EUR 4,317,760.00 23,250.00
(148) EURO-BUND FUTURE 08/12/2021 EUR 25,133,360.00 298,522.10
36 EURO-BUXL 30Y BOND 08/12/2021  EUR 7,320,240.00 (255,600.00)
171 EURO-SCHATZ FUTURE 08/12/2021  EUR 19,187,055.00 (13,680.00)
(44) LONG GILT FUTURE 29/12/2021 GBP 6,406,509.06 199,131.60
(11) US 10YR NOTE (CBT) 21/12/2021 usb 1,249,150.63 16,906.48
(4) US 10YR ULTRA FUTURE 21/12/2021  USD 501,315.85 9,787.96
12 US 5YR NOTE (CBT) 31/12/2021 usb 1,270,897.15 (8,331.89)
65,386,287.69 269,986.25
Finanéné derivaty spolu 235,947.09

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) Euromix Bond

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 293,630,997.74 Pocet akeii
30/09/2020 EUR 299,499,945.22
30/09/2019 EUR 473,967,911.50 Capitalisation V (EUR) 30/09/2021 318,486
30/09/2020 936,632
Cista hodnota aktiv na akciu** 30/09/2019 1,727,381
Capitalisation | (EUR) 30/09/2021 EUR 3,592.80 Capitalisation X (EUR) 30/09/2021 12,935
30/09/2020 EUR 3,655.46 30/09/2020 16,600
30/09/2019 EUR 3,720.49 30/09/2019 35,716
Capitalisation N (EUR) 30/09/2021 EUR 174.34 Distribution P (EUR) 30/09/2021 33,523
30/09/2020 EUR 177.31 30/09/2020 44,251
30/09/2019 EUR 180.36 30/09/2019 56,799
Capitalisation P (EUR) 30/09/2021 EUR 168.90 Distribution R (EUR) 30/09/2021 4,644
30/09/2020 EUR 172.46 30/09/2020 4,644
30/09/2019 EUR 176.16 30/09/2019 23,986
Capitalisation R (EUR) 30/09/2021 EUR 170.75
30/09/2020 EUR 173.79 Priebeny poplatok v %*
30/09/2019 EUR 177.00
Capitalisation | (EUR) 30/09/2021 0.49%
Capitalisation V (EUR) 30/09/2021 EUR 110.34
30/09/2020 EUR 11259 | capitalisation N (EUR) 30/09/2021 0.45%
30/09/2019 EUR 114.93
Capitalisation P (EUR) 30/09/2021 0.85%
Capitalisation X (EUR) 30/09/2021 EUR 165.33
30/09/2020 EUR 168.98 | (capitalisation R (EUR) 30/09/2021 0.55%
30/09/2019 EUR 172.76
Capitalisation V (EUR) 30/09/2021 0.78%
Distribution P (EUR) 30/09/2021 EUR 55.13
30/09/2020 EUR 56.29 | (apitalisation X (EUR) 30/09/2021 0.95%
30/09/2019 EUR 57.49
Distribution P (EUR) 30/09/2021 0.85%
Distribution R (EUR) 30/09/2021 EUR 55.73
30/09/2020 EUR 56.74 | Distribution R (EUR) 30/09/2021 0.56%
30/09/2019 EUR 57.77
Pocet akcii Obratovost portfélia v %* 30/09/2021 (0.33%)
Capitalisation | (EUR) 30/09/2021 67,906
30/09/2020 48,472
30/09/2019 64,887
Capitalisation N (EUR) 30/09/2021 9,381
30/09/2020 10,709
30/09/2019 65,751
Capitalisation P (EUR) 30/09/2021 51,042
30/09/2020 54,076
30/09/2019 63,973
Capitalisation R (EUR) 30/09/2021 80
30/09/2020 430
30/09/2019 488

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) Euromix Bond

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 291,301,080.06

Podniky kolektivneho investovania 17,058,323.37

Dlhopisy a ostatné dlZzobné nastroje 274,242,756.69
Hotovost v banke 96,574.34
Marzové vklady 1,247,509.85
Ostatné aktiva 4 1,622,588.86
Celkové aktiva 294,267,753.11
BeZné pasiva 4 (146,654.37)
Financné derivaty spolu 2 (490,101.00)

Futurity (490,101.00)
Celkové pasiva (636,755.37)
Cisté aktiva na konci roka 293,630,997.74

Vykaz operacii a zmien v ¢istych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové vydavky (2,403,922.17)
Spravcovsky poplatok 5 (1,204,272.79)
Pevny servisny poplatok 6 (332,806.43)
Dan z upisovania 9 (31,432.56)
Bankové uroky (3,209.16)
Uroky z dlhopisov a ostatnych dlzobnych nastrojov (832,201.23)

Cista strata z investicii (2,403,922.17)
Realizované zisky z investi¢ného portfdlia 2 2,019,026.76
Realizované straty z investicného portfdlia 2 (80,671.51)
Realizované zisky z finanénych derivatov 665,419.19
Realizované straty z finan¢nych derivatov (960,658.17)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (3,660,652.14)
investi¢ného portfdlia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (536,373.63)
finanénych derivatov

Vysledok operacii (4,957,831.67)

Upisy 82,887,856.03

Spatné odkupy (83,798,971.84)

Cisté aktiva na zatiatku roka 299,499,945.22

Cisté aktiva na konci roka 293,630,997.74

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

000000000 000000000000000 0000000000000000
(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 6,321,000 :‘E/TOHE/EEZ'(;‘DS GOVERNMENT BOND 0.500% EUR 6,638,471.53 2.25
" P , , . P 5/07,
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 4,500,000 NETHERLANDS GOVERNMENT BOND 0.750% EUR 4,814,643.74 164
: 15/07/2027
inom regulovanom trhu 4,000,000 NETHERLANDS GOVERNMENT BOND 0.750% EUR 4,303,289.60 147
15/07/2028
X - L X 3,000,000 NETHERLANDS GOVERNMENT BOND 2.000% EUR 3,226,006.68 110
Dlhopisy a ostatné dlZzobné nastroje 15/07/2024
2,950,000 NETHERLANDS GOVERNMENT BOND 2.250% EUR 3,018,251.88 1.03
Nemecko 15/07/2022
2,576,000 NETHERLANDS GOVERNMENT BOND 3.750% EUR 2,725,041.56 0.93
9,500,000 BUNDESOBLIGATION ZCP 05/04/2024 EUR 9,672,881.95 3.29 15/01/2023
1,815,000 BUNDESOBLIGATION ZCP 07/10/2022 EUR 1,828,014.68 0.62 770,000 NE/THE/R'-ANDS GOVERNMENT BOND 5.500% EUR 1,059,129.49 0.36
15/01/2028
4,442,000 BUNDESOBLIGATION ZCP 08/04/2022 EUR 4,457,831.69 152 4,247,000 NETHERLANDS GOVERNMENT BOND 7.500% EUR 468,788,681 160
4,000,000 BUNDESOBLIGATION ZCP 10/10/2025 EUR 4,104,629.60 1.40 15/01/2023
3,674,000 BUNDESOBLIGATION ZCP 13/10/2023 EUR 3,729,680.79 1.27 53,982,768.38 18.38
10,135,000 BUNDESOBLIGATION ZCP 14/04/2023 EUR 10,246,779.62 3.49
1,679,000 BUNDESOBLIGATION ZCP 18/10/2024 EUR 171527565  0.58 274,242,756.69  93.40
8,306,000 BUNDESREPUBLIK DEUTSCHLAND EUR 8,546,889.03 2.91 . . . .
BUNDESANLEIHE ZCP 15/08/2026 Podniky kolektivneho investovania
3,660,000 BUNDESREPUBLIK DEUTSCHLAND EUR 3,768,659.32 128
BUNDESANLEIHE ZCP 15/11/2027
3,130,000 BUNDESREPUBLIK DEUTSCHLAND EUR 3,220,162.87 110 5 . 4
BUNDESANLEIHE ZCP 15/11/2028 otvorené podielové fondy
5,000,000 BUNDESREPUBLIK DEUTSCHLAND EUR 9,391,443.66 3.20 Luxembursko
BUNDESANLEIHE 0.250% 15/02/2027
6,984,846 BUNDESREPUBLIK DEUTSCHLAND EUR 7,327,887.99 2.50 17,218 NN (L) LIQUID EUR - Z CAP EUR EUR 17,058,323.37 5.81
BUNDESANLEIHE 0.250% 15/02/2029
5,470,000 BUNDESREPUBLIK DEUTSCHLAND EUR 5,732,488.73 1.95 17,058,323.37 5.81
BUNDESANLEIHE 0.250% 15/08/2028
12,090,000 BUNDESREPUBLIK DEUTSCHLAND EUR 12,582,428.00 4.30
BUNDESANLEIHE 0.500% 15/02/2025 17,058,323.37 5.81
10,500,000 BUNDESREPUBLIK DEUTSCHLAND EUR 11,022,938.01 3.75
BUNDESANLEIHE 0.500% 15/02/2026 P . . .
8,000,000 BUNDESREPUBLIK DEUTSCHLAND EUR 8,504,219.52 2.90 Celkové portfélio cennych papierov 291,301,080.06 99.21
BUNDESANLEIHE 0.500% 15/02/2028
6,400,000 BUNDESREPUBLIK DEUTSCHLAND EUR 6,785,450.11 231
BUNDESANLEIHE 0.500% 15/08/2027
4,730,000 BUNDESREPUBLIK DEUTSCHLAND EUR 4,064,750.23 1.69 . v . ..
BUNDESANLEIHE 1.000% 15/08/2024 Financné derivaty k 30/09/2021
8,200,000 BUNDESREPUBLIK DEUTSCHLAND EUR 8,733,000.10 2.97
BUNDESANLEIHE 1.000% 15/08/2025
7,251,000 BUNDESREPUBLIK DEUTSCHLAND EUR 7,400,274.60 252 . . Zavizk Nerealizovany
BUNDESANLEIHE 1.500% 04/09/2022 Mnozstvo Nazov Mena 4 . v
12,000,000 BUNDESREPUBLIK DEUTSCHLAND EUR 12,369,092.40 4.2 VEUR zisk alebo
BUNDESANLEIHE 1.500% 15/02/2023 (strata)
7,773,000 BUNDESREPUBLIK DEUTSCHLAND EUR 8,054,446.88 274 v EUR
BUNDESANLEIHE 1.500% 15/05/2023
7,500,000 BUNDESREPUBLIK DEUTSCHLAND EUR 7,939,938.53 270
BUNDESANLEIHE 1.500% 15/05/2024 Futuritné kontrakty na trokové sadzby
11,650,000 BUNDESREPUBLIK DEUTSCHLAND EUR 11,866,714.93 4.05
BUNDESANLEIHE 1.750% 04/07/2022
5,583,000 BUNDESREPUBLIK DEUTSCHLAND EUR 5,915,900.44 2.01 58 EURO-BOBL FUTURE 08/12/2021 EUR 7,825,940.00 (46,400.00)
BUNDESANLEIHE 1.750% 15/02/2024
6,680,000 BUNDESREPUBLIK DEUTSCHLAND EUR 6,726,603.69 229 242 EURO-BUND FUTURE 08/12/2021 EUR 41,096,440.00 (457,216.00)
BUNDESANLEIHE 2.000% 04/01/2022 (159) EURO-SCHATZ FUTURE 08/12/2021  EUR 17,840,595.00 13,515.00
7,200,000 BUNDESREPUBLIK DEUTSCHLAND EUR 7,572,440.38 258
BUNDESANLEIHE 2.000% 15/08/2023
3,620,000 BUNDESREPUBLIK DEUTSCHLAND EUR 4,918,728.79 1.68 66,762,975.00 (490,101.00)
BUNDESANLEIHE 4.750% 04/07/2028
5,770,000 BUNDESREPUBLIK DEUTSCHLAND EUR 6,685,944.80 2.28 - v . ..
BUNDESANLEIHE 6.250% 04/01/2024 Financné derivéty spolu (490,101.00)
5,000,000 BUNDESREPUBLIK DEUTSCHLAND EUR 7,061,657.75 2.40
BUNDESANLEIHE 6.500% 04/07/2027
5,330,000 BUNDESREPUBLIK DEUTSCHLAND 5.625% EUR 7,412,824.57 252 | Suhrn €istych aktiv 30/09/202 1
04/01/2028
220,259,988.31 75.02 %
col
Holandsko
3 i y i 291,301,080.06 99.21
5,100,000 NETHERLANDS GOVERNMENT BOND ZCP EUR 5,181,011.82 175 Celkové portfélio cennych papierov hind
15/01/2024 : X P
4,400,000 NETHERLANDS GOVERNMENT BOND ZCP fUR 1,508.296.45 1o Financné derivaty spolu (490,101.00) (0.17)
15/01/2027 ,
3,220,000 NETHERLANDS GOVERNMENT BOND ZCP EUR 36530080 111 | Hotovostv banke 96,574.34 0.03
15/07/2030 . . .
2,760,000 NETHERLANDS GOVERNMENT BOND ZCP EUR 2,781,214.82 0.95 Ostatné aktiva a pasiva 2,723,444.34 0.93
15/07/2031 A R
4,400,000 NETHERLANDS GOVERNMENT BOND 0.250% EUR 454374006 155 | Celkové Cisté aktiva 293,630,997.74 100.00
15/07/2025
3,100,000 NETHERLANDS GOVERNMENT BOND 0.250% EUR 3,219,581.07 110
15/07/2029

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European ABS

(Vyjadrené v EUR)

Statistika
Cisté aktiva 30/09/2021 EUR  266,634,309.02
30/09/2020 EUR  247,264,205.01

30/09/2019 EUR 248,716,946.33

Cista hodnota aktiv na akciu**

Capitalisation | (EUR) 30/09/2021 EUR 5,273.51
30/09/2020 EUR 5,133.48
30/09/2019 EUR 5,170.59
Capitalisation N (EUR) 30/09/2021 EUR 26.16
30/09/2020 EUR 25.43
30/09/2019 EUR 25.58
Capitalisation Z (EUR) 30/09/2021 EUR 5,469.97
30/09/2020 EUR 5,301.87
30/09/2019 EUR 5,317.29

Pocet akcii

Capitalisation | (EUR) 30/09/2021 648
30/09/2020 614
30/09/2019 735
Capitalisation N (EUR) 30/09/2021 4,807,329
30/09/2020 3,896,641
30/09/2019 3,693,627
Capitalisation Z (EUR) 30/09/2021 25,129
30/09/2020 27,353
30/09/2019 28,293

Priebeiny poplatok v %*

Capitalisation | (EUR) 30/09/2021 0.49%
Capitalisation N (EUR) 30/09/2021 0.35%
Capitalisation Z (EUR) 30/09/2021 0.06%
Obratovost portfélia v %* 30/09/2021 79.99%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European ABS

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 277,029,756.93

Podniky kolektivneho investovania 2,900,464.46

Dlhopisy a ostatné dlZzobné nastroje 274,129,292.47
Financné derivaty spolu 2 2,181.20

Menové forwardy 2,181.20
Ostatné aktiva 4 11,996,711.45
Celkové aktiva 289,028,649.58
Kratkodobé bankové tvery (243,039.79)
BeZné pasiva 4,15 (22,151,300.77)
Celkové pasiva (22,394,340.56)
Cisté aktiva na konci roka 266,634,309.02

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 4,095,507.77
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 4,095,507.77

Celkové vydavky (510,220.12)
Spravcovsky poplatok 5 (182,968.59)
Pevny servisny poplatok 6 (246,054.11)
Dan z upisovania 9 (70,017.58)
Bankové uroky (11,179.84)

Cisty prijem z investicii 3,585,287.65
Realizované zisky z investi¢ného portfdlia 2 1,137,299.97
Realizované straty z investicného portfdlia 2 (1,248,627.60)
Realizované zisky z finanénych derivatov 3,800,720.28
Realizované straty z finan¢nych derivatov (6,768,482.33)
Realizované zisky z prevodu mien 314,730.57
Realizované straty z prevodu mien (226,417.52)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 7,565,672.04
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z (9,869.85)
finanénych derivatov

Vysledok operacii 8,150,313.21

Upisy 29,332,223.75

Spatné odkupy (18,112,432.95)

Cisté aktiva na zagiatku roka 247,264,205.01

Cisté aktiva na konci roka 266,634,309.02

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Nézov

Mena

NN (L) European ABS

(Vyjadrené v EUR)

Trhova hodnota
v EUR

%
col

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

inom regulovanom trhu

Dlhopisy a ostatné dlZzobné nastroje

2,815,000
2,000,000
1,730,000

3,290,677
900,000
3,280,000

1,458,000
4,750,000
1,750,000

3,400,000
2,464,000
3,168,000
4,500,000

4,559,564
3,200,000

1,576,179
650,000
600,000

600,000
2,850,000

5,000,000
5,000,000
2,480,000
2,480,000
2,000,000

2,000,000

2,000,000
0.04

2,147,298
2,000,000

821,655
1,500,000
4,705,433
3,024,000
1,286,000

1,632,100
2,700,000

3,100,000

1,485,000

2,881,000

irsko

ARBOUR CLO VIII DAC -8X C 15/07/2033 FRN

CAIRN CLO V DAC 2015-5X CR 20/07/2030 FRN
CITIZEN IRISH AUTO RECEIVABLES TRUST 2020-1
D 15/12/2029 FRN

DILOSK RMBS -3 B 20/10/2057 FRN

DUNEDIN PARK CLO DAC -1X B1 22/10/2032 FRN
FAIR OAKS LOAN FUNDING Il DAC -3X C
15/10/2033 FRN

FASTNET SECURITIES 13 DAC - 13 C 18/04/2057

FRN

FASTNET SECURITIES 13 DAC -13 D 18/04/2057
FRN

FINANCE IRELAND RMBS NO 3 DAC 3 D

24/06/2061 FRN
FINANCE IRELAND RMBS -1 B 24/06/2058 FRN

FINANCE IRELAND RMBS -1 C 24/06/2058 FRN

FINANCE IRELAND RMBS -1 D 24/06/2058 FRN
FORTUNA CONSUMER LOAN ABS 2021 DAC 2021
C15/10/2030 FRN

GLENBEIGH 2 ISSUER DAC -1X A 24/03/2046 FRN
GLENBEIGH 2 ISSUER 2021-2 DAC 2021-2X A
24/12/2024 FRN

GRAND CANAL SECURITIES -2 A 24/12/2058 FRN

HARVEST CLO IX DAC-9X CR 15/02/2030 FRN
HAUS EUROPEAN LOAN CONDUIT NO 39 DAC 39X
C 28/06/2026 FRN

HAUS EUROPEAN LOAN CONDUIT NO 39 DAC 39X
D 28/06/2026 FRN

HAYFIN EMERALD CLO 1l DAC -3X C 15/10/2032
FRN

HENLEY CLO IIl DAC -3X A 25/01/2034 FRN
INVESCO EURO CLO V DAC -5X D 15/01/2034 FRN
MULCAIR SECURITIES DAC -1 B 24/04/2071 FRN

MULCAIR SECURITIES DAC -1 C 24/04/2071 FRN
NORTHWOODS CAPITAL 19 EURO DAC 2019-19X
B125/11/2033 FRN

NORTHWOODS CAPITAL 19 EURO DAC 2019-19X
D 25/11/2033 FRN

OCP EURO CLO 2017-2X B DAC 15/01/2032 FRN
ORANJE EUROPEAN LOAN CONDUIT NO 32 DAC -

32 A22/11/2028 FRN

ORANJE EUROPEAN LOAN CONDUIT NO 32 DAC -
32C22/11/2028 FRN

PALMER SQUARE EUROPEAN LOAN FUNDING

2020-1A B 15/01/2030 FRN
PEMBROKE PROPERTY FINANCE DAC -1 A

01/06/2037 FRN
PEPPER IBERIA UNSECURED 2019 DAC 2019-1 C

07/04/2028 FRN
PRIMROSE RESIDENTIAL 2021-1 DAC 2021-1 A

24/03/2061 FRN

PRIMROSE RESIDENTIAL 2021-1 DAC 2021-1 C
24/03/2061 FRN

PRIMROSE RESIDENTIAL 2021-1 DAC 2021-1 D
24/03/2061 FRN

TAURUS DAC -2019-1FR C 02/02/2031 FRN
TAURUS 2019-4 FIN DAC 2019-FIN4 B 18/11/2031
F

RN
TORO EUROPEAN CLO 4 DAC -1X CRE 15/07/2030
FRN

Spojené kralovstvo

ATLAS FUNDING 2021-1 PLC 2021-1 B 25/07/2058
FRN
CASTELL PLC -2020-1 B 25/09/2052 FRN

EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR

EUR
EUR

EUR
EUR
EUR

EUR

EUR

EUR
EUR
EUR
EUR
EUR

EUR

EUR
EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR

EUR
EUR

EUR

GBP

GBP

2,815,972.86
2,000,224.80
1,798,791.62

3,297,487.66
900,285.75
3,271,576.96

1,461,029.04
4,756,650.38
1,749,633.95

3,413,678.37
2,473,032.83
3,178,725.01
4,500,000.00

4,562,554.63
3,218,055.90

1,576,467.78
636,220.72
599,294.78

599,201.51
2,850,974.70

5,005,241.50
5,037,500.00
2,486,180.66
2,482,966.58
2,003,015.40

2,004,871.80

1,992,039.60
0.04

2,151,960.57
2,001,402.80

822,646.47
1,503,252.50
4,709,752.25
3,032,946.23
1,288,258.22

1,638,707.35
2,686,763.39

3,100,000.00

93,607,364.61

1,747,226.11

3,418,281.62

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

1.06
0.75
0.67

1.24
0.34
1.23

0.55
1.78
0.66

1.28
0.93
1.19
1.69

1.71
1.21

0.59
0.24
0.22

0.22
1.07

1.88
1.89
0.93
0.93
0.75

0.75

0.75
0.00

0.81
0.75
0.31
0.56

1.77

0.48

0.61
1.01

116

35.11

0.66

1.28

Mnoizstvo/
Nominalna
hodnota

1,720,000
3,990,000
2,997,000
2,644,000
6,965,770

1,848,991
3,386,983

3,866,467
2,899,885
1,499,962
1,230,000

1,000,000
1,739,830

621,368

952,000
3,250,000
1,380,000
2,000,000
1,063,402
3,333,172
2,004,104
3,150,000
1,300,000
2,563,132
2,000,000
2,465,065
1,098,000

2,400,000
2,500,000

2,745,000

2,350,000

3,500,000
1,750,000
3,489,101
1,000,000

2,023,157
4,200,000
2,200,000

1,600,000

3,700,000

4,825,629
5,000,000

Nézov

CASTELL 2020-1 PLC -2020-1 C 25/09/2052 FRN
CHESTER B1 ISSUER PLC B1 C 17/04/2023 FRN
CHESTER B1 ISSUER PLC B1 D 17/04/2023 FRN

CMF 2020-1 PLC 2020-1 D 16/03/2024 FRN
EUROSAIL 2006-3NC PLC 2006-3X B1A
10/09/2044 FRN

GENESIS MORTGAGE FUNDING 2019-1 PLC 2019-

1D 1.600% 22/01/2033 FRN
GENESIS MORTGAGE FUNDING 2019-1 PLC 2019-

1E 15/06/2056 FRN
GRIFONAS FINANCE NO 1 PLC A 28/08/2039 FRN
HOPS HILL NO 1 PLC -1 C 27/05/2054 FRN

HOPS HILLNO 1 PLC -1 D 27/05/2054 FRN
LANEBROOK MORTGAGE TRANSACTION 2021
2021-1 D 20/07/2058 FRN

LONDON WALL MORTGAGE CAPITAL PLC 2016-
FL1C 15/08/2048 FRN

LONDON WALL MORTGAGE CAPITAL PLC 2018-
FL1 C 15/05/2050 FRN

LONDON WALL MORTGAGE CAPITAL PLC 2018-
FL1 D 15/05/2050 FRN

NEWDAY FUNDING 2019-2 PLC 2019-2X D
15/09/2027 FRN

PRECISE MORTGAGE FUNDING PLC -2019-1B D
12/12/2055 FRN

PRECISE MORTGAGE FUNDING 2018-1B PLC

2018-1B C 12/12/2054 FRN

RESIDENTIAL MORTGAGE SECURITIES PLC -32X D
20/06/2070 FRN

RMAC SECURITIES NO 1 PLC 2006-NS1X B1C
16/08/2005 FRN

RMAC SECURITIES NO 1 PLC 2006-NS2X M1C
12/06/2044 FRN

RMAC SECURITIES PLC -2006-NS1X M1C
12/06/2044 FRN

STRATTON MORTGAGE FUNDING 2021-3 PLC

2021-3 C 12/06/2024 FRN

STRATTON MORTGAGE FUNDING 2021-3 PLC
2021-3 D 12/06/2024 FRN

TOWD POINT MORTGAGE FUNDING PLC -2019-

V2X A 20/02/2054 FRN
TOWD POINT MORTGAGE FUNDING 2019 -

GRANITE4 D PLC 20/10/2051 FRN
TRINIDAD MORTGAGE SECURITIES 2018-1 PLC

2018-1 D 24/01/2059 FRN
TUDOR ROSE MORTGAGES 2020-1 PLC -2020-1 D

20/06/2048 FRN

TWIN BRIDGES PLC 2017-1 C 12/09/2044 FRN
TWIN BRIDGES 2019-2 PLC 2019-2 D 12/09/2044
F

TWIN BRIDGES 2021-1 PLC 2021-1 D 12/03/2026
E

TWIN BRIDGES 2021-2 PLC 2021-2 D 12/09/2026
FRN

Luxembursko

CARTESIAN RESIDENTIAL MORTAGAGES -4 C
25/11/2054 FRN

CARTESIAN RESIDENTIAL MORTGAGES -4 D
25/11/2054 FRN

MIRAVET SARL - COMPARTMENT 2020-1 2020-1 A
26/05/2065 FRN

MIRAVET SARL - COMPARTMENT 2020-1 2020-1 B
26/05/2065 FRN

MIRAVET SARL 2019-1 A 26/05/2065 FRN

MIRAVET SARL 2019-1 B 26/05/2065 FRN
SC GERMANY SA COMPARTMENT CONSUMER

2020-1 2020-1 C 14/11/2031 FRN
SC GERMANY SA COMPARTMENT CONSUMER

2020-1 2020-1 D 14/11/2031 FRN
SILVER ARROW S.A. COMPARTMENT -10 D

15/03/2027 FRN

Spanielsko

AUTONORIA SPAIN 2019-SP D 25/12/2035 FRN
AUTONORIA SPAIN 2021 FT 2021-SP D
31/01/2039 FRN

Mena

GBP
GBP
GBP
GBP
EUR

GBP
GBP

EUR
GBP
GBP
GBP

GBP
GBP
GBP
GBP
GBP
GBP
GBP
EUR

EUR

GBP
GBP
GBP
GBP
GBP
GBP

GBP
GBP

GBP

GBP

EUR
EUR
EUR
EUR

EUR
EUR
EUR

EUR

EUR

EUR
EUR

Trhova hodnota

v EUR

2,038,582.17
4,652,987.59
3,481,452.46
3,068,356.10
6,924,407.01

2,168,425.01
3,933,681.07

3,771,972.88
3,409,036.83
1,763,930.34
1,433,310.25

1,167,007.02
2,022,041.35

724,566.45
1,122,889.97
3,878,421.43
1,608,908.81
2,376,169.37
1,040,265.18
3,199,347.46
1,930,881.25
3,677,900.80
1,513,787.44
2,996,054.22
2,328,067.13
2,865,639.09
1,282,087.46

2,805,804.20
2,939,158.14

3,250,304.28
2,734,032.38

87,274,982.87

3,531,796.73
1,770,133.30
3,497,477.84

989,289.25

2,025,368.69
4,157,430.19
2,221,127.35

1,622,211.62
3,733,373.78

23,548,208.75

4,868,906.89
5,012,379.90

NN (L)

0.76
1.75
131
1.15
2.60

0.81
1.48

1.41
1.28
0.66
0.54

0.44
0.76
0.27

0.42

0.60
0.89
0.39

1.20

1.38
0.57
112
0.87
1.07
0.48

1.05
1.10

1.22
1.03

32.72

1.32

0.66

0.37

0.76
1.57
0.83

0.61
1.40

8.83

1.83
1.88
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European ABS

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie) Finanéné derivaty k 30/09/2021
MnoiZstvo/ Nazov Mena Trhova hodnota % Obdrzat Zaplatit Datum Zavazky  Nerealizovany
Nominalna v EUR col splatnosti v EUR zisk alebo
hodnota (strata)
v EUR
2,801,788 FT SANTANDER CONSUMER SPAIN AUTO -2020-1  gyRr 2,811,618.13 1.05
€ 20/03/2033 FRN M 5 f d
4,600,000 FTA SANTANDER CONSUMER SPAIN AUTO 2021-1  gyR 4,533,029.57 170 enove forwaray
2021-1 C 22/06/2035 FRN
2,422,774 SABADELL CONSUMO FDT -1 B 24/03/2031 FRN  EUR 2,427,09554 091 1,561,699.15 GBP 1812,569.67 EUR 29/10/2021  1,812,569.67 3,524.29
19,653,030.03  7.37 72,184,273.75 EUR 62,074,000.00 GBP 29/10/2021  72,184,273.75 (1,343.09)
Taliansko 73,996,843.42 2,181.20
1,780,206 ASSET-BACKED EUROPEAN SECURITISATION EUR 1,792,896.09 0.67 Finanéné derivaty spolu 2,181.20
TRANSACT 17 C 15/04/2032 FRN
1,772,989 AUTOFLORANCE -1 C 25/12/2042 FRN EUR 1,791,199.29 0.67
2,176,497 AUTOFLORENCE -1 D 25/12/2042 FRN EUR 2,210,946.01 0.83 Suhrn (“:ist\'/ch aktiv 30/09/202 1
3,400,000 AUTOFLORENCE 2 SRL 2 C 21/12/2044 FRN EUR 3,401,814.95 1.28
2,700,000 CORDUSIO RMBS 3 D - UBCASA 1 SRL -3 D EUR 2,664,642.61 1.00 %
31/12/2042 FRN col
4,704,637 PELMO SRL 1A 15/12/2036 FRN EUR 4,743,962.50 1.78 . e , .
/12 Celkové portfélio cennych papierov 277,029,756.93 103.90
16,605,461.45 6.23
| Financné derivaty spolu 2,181.20 0.00
Franctzsko
Kratkodobé bankové tvery (243,039.79) (0.09)
3,800,000 CFHL-12014 2014-1 D 28/04/2054 FRN EUR 3,814,852.72 1.43
1,500,000 CFHL-12014 28/04/2054 FRN EUR 1,510,406.24 0.57 Ostatné aktiva a pasiva (10,154,589.32) (3.81)
3,658,141 E-CARAT SA 10FR D 20/12/2028 FRN EUR 3,656,150.87 1.37 s owve oz s
2 .02 100.
3,476,874 FCT AUTONORIA -2019-1 D 25/09/2035 FRN EUR 3,491,615.88 131 celkove Ciste aktIVa 66'634'309 0 00.00
2,000,000 FCT NORIA 2021 2021-1 D 25/10/2049 FRN EUR 1,998,928.50 075
14,471,954.21 5.43
Holandsko
2,500,000 DRYDEN 51 EURO CLO 2017 BV 2017-51X C EUR 2,500,397.50 0.94
15/07/2031 FRN
2,500,000 DUTCH PROPERTY FINANCE BV -2020-1 D EUR 2,539,917.68 0.94
28/07/2054 FRN
2,375,000 DUTCH PROPERTY FINANCE 2020-1 BV 2020-1D  gyR 2,380,571.56 0.89
28/07/2054 FRN
2,339,000 DUTCH PROPERTY FINANCE 2021-1BV 2021-1D gy 2,366,913.06 0.89
28/07/2058 FRN
849,815 E-MAC DE 2006-11 BV DEO6-II B 25/02/2058 FRN EUR 840,144.97 0.32
1,380,000 JUBILEE CLO 2015-XV BV 2015-15X DR EUR 1,375,641.82 052
12/07/2028 FRN
416,479 MAGOI 2019 BV 2019-1 D 27/07/2039 FRN EUR 417,220.87 0.16
416,479 MAGOI 2019 BV 2019-1 E 27/07/2039 FRN EUR 418,462.00 0.16
12,839,269.46  4.82
Nemecko
1,656,353 RED & BLACK AUTO GERMANY 6 UG 6 C EUR 1,659,292.80 0.62
15/10/2028 FRN
2,400,000 RED & BLACK AUTO GERMANY 7 UG 7 D EUR 2,469,293.47 0.93
15/11/2024 FRN
2,000,000 RED & BLACK AUTO GERMANY 8 UG 15/09/2030  gyR 2,000,434.82 0.75
FRN
6,129,021.09 2.30
274,129,292.47 102.81
Podniky kolektivneho investovania
otvorené podielové fondy
Luxembursko
2,928 NN (L) LIQUID EUR - Z CAP EUR EUR 2,900,464.46 1.09
2,900,464.46 1.09
2,900,464.46 1.09
Celkové portfolio cennych papierov 277,029,756.93 103.90

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European Enhanced Index Sustainable Equity

(Vyjadrené v EUR)
Statistika
Capitalisation P (EUR) 30/09/2021 0.55%
Cisté aktiva 30/09/2021 EUR 137,376,357.52 Capitalisation R (EUR) 30/09/2021 0.28%
30/09/2020 EUR 23,794,410.91
30/09/2019 - | Capitalisation X (EUR) 30/09/2021 1.05%
% . . —
Cista hodnota aktiv na akciu Distribution Z (EUR) 30/09/2021 0.11%
Capitalisation | (EUR) 30/09/2021 EUR 6,209.77
30/09/2020 EUR 4,745.34 Obratovost portfélia v %* 30/09/2021 45.50%
30/09/2019 EUR -
Capitalisation P (EUR) 30/09/2021 EUR 308.29
30/09/2020 EUR 236.42
30/09/2019 EUR -
Capitalisation R (EUR) 30/09/2021 EUR 309.94
30/09/2020 EUR 237.00
30/09/2019 EUR -
Capitalisation X (EUR) 30/09/2021 EUR 263.58
30/09/2020 EUR -
30/09/2019 EUR -
Distribution Z (EUR) 30/09/2021 EUR 6,083.98
30/09/2020 EUR 4,749.19
30/09/2019 EUR -
Pocet akcii
Capitalisation | (EUR) 30/09/2021 16,938
30/09/2020 7
30/09/2019 -
Capitalisation P (EUR) 30/09/2021 5,353
30/09/2020 29
30/09/2019 -
Capitalisation R (EUR) 30/09/2021 9
30/09/2020 29
30/09/2019 -
Capitalisation X (EUR) 30/09/2021 473
30/09/2020 -
30/09/2019 -
Distribution Z (EUR) 30/09/2021 5,000
30/09/2020 5,000
30/09/2019 -
Dividenda
Distribution Z (EUR) 14/12/2020 EUR 112.70
Priebeiny poplatok v %*
Capitalisation | (EUR) 30/09/2021 0.19%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L)

Vyrocna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) European Enhanced Index Sustainable Equity

Uétovna zavierka

Vykaz €istych aktiv k 30/09/2021

Poznamky

Celkové portfélio cennych papierov 2
Akcie

Financné derivaty spolu 2

Op¢éné listy a prava odberu
Hotovost v banke
Ostatné aktiva 4
Celkové aktiva
Beiné pasiva 4
Celkové pasiva
Cisté aktiva na konci roka

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2
Dividendy
Celkové vydavky
Spravcovsky poplatok 5
Pevny servisny poplatok 6
Dan z upisovania 9
Bankové uroky
Ostatné naklady 11
Cisty prijem z investicii
Realizované zisky z investi¢ného portfélia 2
Realizované straty z investicného portfdlia 2

Realizované zisky z finanénych derivatov
Realizované zisky z prevodu mien

Realizované straty z prevodu mien

Zmeny Cistych nerealizovanych ziskov alebo (strat) z
investi¢ného portfélia

Zmeny Cistych nerealizovanych ziskov alebo (strat) z
finanénych derivatov

Vysledok operacii
Upisy

Spatné odkupy

Distribucia

Cisté aktiva na zagiatku roka

Cisté aktiva na konci roka

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.

(Vyjadrené v EUR)

136,922,215.85
136,922,215.85
16,707.14
16,707.14
455,063.94
246,693.28
137,640,680.21
(264,322.69)
(264,322.69)
137,376,357.52

3,113,787.11
3,113,787.11
(183,853.01)
(65,093.11)
(103,034.95)
(12,711.27)
(2,351.72)
(661.96)
2,929,934.10
6,149,040.41
(719,498.85)
784.10
234,504.66
(261,143.33)
15,066,527.23

16,707.14

23,416,855.46
119,160,802.70
(28,432,211.55)
(563,500.00)
23,794,410.91
137,376,357.52
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European Enhanced Index Sustainable Equity

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 55,222 UNITED UTILITIES GROUP PLC GBP 622,163.93 0.45
zoznam oficialne kétovanych cennych papierov a/alebo obchodované na 550,721 VODAFONE GROUP PLC GBP 72593788 0.53
f 21, E ETS PL B 1 1. .14
inom regulovanom trhu 40,219 WM MORRISON SUPERMARKETS PLC GBP 37,801.68 0.10
18,164 31 GROUP PLC GBP 270,812.07 0.20
) 28,805,133.03 20.97
Akcie
— Francuzsko
Spojené kralovstvo
1,402 AEROPORTS DE PARIS EUR 155,061.20 0.11
62,439 ABRDN PLC GBP 185,675.54 0.14
5,954 ALSTOM SA EUR 195,588.90 0.14
9,263 ASHTEAD GROUP PLC GBP 608,457.79 0.44
4,227 ARKEMA SA EUR 483,991.50 0.35
26,119 ASTRAZENECA PLC GBP 2,722,109.04 1.98 3.475 ATOS SE EUR 160,371.25 012
2,445 AVEVA GROUP PLC GBP 102,404.56 0.07
37,901 AXASA EUR 912,845.59 0.67
111,593 AVIVA PLC GBP 513,996.75 0.37 939 BIOMERIEUX EUR 92,547.84 0.07
334,423 BARCLAYS PLC GBP 737,687.44 0.54
22,896 BNP PARIBAS SA EUR 1,269,354.24 0.92
24,228 B DEVELOPMENTS PL B 186,149. 1.
4,228 BARRATT DEVELOPMENTS PLC GBP 86,149.78 0-14 2,532 BUREAU VERITAS SA EUR 67,629.72 0.05
3,225 BERKELEY GROUP HOLDINGS PLC GBP 163,664.05 0.12
3,000 CAPGEMINI SE EUR 540,450.00 0.39
,822 BP PLC BP 2,323,305.1 1.
5868 e 323,305.13 69 13,464 CARREFOUR SA EUR 209,297.88 0.15
28,201 BRITISH LAND CO PLC/THE GBP 162,473.69 0.12 4,226 CIE GENERALE DES ETABLISSEMENTS MICHELIN g 561.212.80 041
171,974 BT GROUP PLC GBP 319,725.65 0.23 SCA
5,365 BUNZL PLC GBP 153,235.41 0.11 11,073 COMPAGNIE DE SAINT-GOBAIN EUR 644,891.52 0.47
8,534 BURBERRY GROUP PLC GBP 180,205.14 0.13 1,773 covivio EUR 129,109.86 0.09
6,791 COCA-COLA EUROPACIFIC PARTNERS PLC usD 323,978.07 0.24 21,377 CREDIT AGRICOLE SA EUR 255,369.64 0.19
42,394 COMPASS GROUP PLC GBP 751,670.10 0.55 13,437 DANONE SA EUR 793,454.85 0.58
45,326 DIAGEO PLC GBP 1,901,564.37 1.38 3,031 EDENRED EUR 141,335.53 0.10
125,080 GLAXOSMITHKLINE PLC GBP 2,042,533.30 1.49 2,420 EIFFAGE SA EUR 212,185.60 0.15
1,572 HALMA PLC GBP 51,977.40 0.04 5,078 ESSILORLUXOTTICA SA EUR 840,409.00 0.61
1,762 HARGREAVES LANSDOWN PLC GBP 29,345.07 0.02 1,752 GECINA SA EUR 204,195.60 0.15
338,160 HSBC HOLDINGS PLC GBP 1,534,547.84 1.12 14,247 GETLINK SE EUR 192,833.15 0.14
44,652 INFORMA PLC GBP 285,408.89 0.21 509 HERMES INTERNATIONAL EUR 609,018.50 0.44
9,013 INTERCONTINENTAL HOTELS GROUP PLC GBP 498,711.21 0.36 181 ILIAD SA EUR 32,942.00 0.02
2,453 INTERTEK GROUP PLC GBP 142,037.53 0.10 2,028 IPSEN SA EUR 167,431.68 0.12
40,262 J SAINSBURY PLC GBP 133,686.40 0.10 1,198 KERING SA EUR 737,968.00 0.54
10,432 JD SPORTS FASHION PLC GBP 127,254.73 0.09 4,309 KLEPIERRE SA EUR 83,766.96 0.06
11,827 JOHNSON MATTHEY PLC GBP 369,450.96 0.27 4,487 LEGRAND SA EUR 416,214.12 0.30
42,852 KINGFISHER PLC GBP 167,762.19 0.12 4,290 L'OREAL SA EUR 1,530,886.50 111
23,183 LAND SECURITIES GROUP PLC GBP 187,992.42 0.14 4,384 LVMH MOET HENNESSY LOUIS VUITTON SE EUR 2,718,518.40 1.98
166,168 LEGAL & GENERAL GROUP PLC GBP 543,433.18 0.40 30,139 ORANGE SA EUR 281,859.93 0.22
1,567,273 LLOYDS BANKING GROUP PLC GBP 849,158.59 0.63 978 ORPEA EUR 98,484.60 0.07
5,150 LONDON STOCK EXCHANGE GROUP PLC GBP 446,376.60 0.32 4,789 PERNOD RICARD SA EUR 913,262.30 0.66
71,114 M&G PLC GBP 168,449.91 0.12 4,149 PUBLICIS GROUPE SA EUR 241,720.74 0.18
25,706 MONDI PLC GBP 547,148.02 0.40 10,974 SCHNEIDER ELECTRIC SE EUR 1,579,158.60 1.15
153,296 NATWEST GROUP PLC GBP 401,105.10 0.29 278 SEBSA EUR 33,888.20 0.02
2,505 NEXT PLC GBP 239,328.59 0.17 22,556 SOCIETE GENERALE SA EUR 613,410.42 0.45
662 NMC HEALTH PLC GBP 7,227.43 0.01 3,606 SODEXO SA EUR 273,262.68 0.20
13,416 PEARSON PLC GBP 111,101.25 0.08 21,603 SUEZSA EUR 425,255.06 0.31
6,669 PERSIMMON PLC GBP 207,006.73 0.15 737 TELEPERFORMANCE EUR 250,653.70 0.18
7,966 PHOENIX GROUP HOLDINGS PLC GBP 59,833.14 0.04 47,419 TOTALENERGIES SE EUR 1,960,064.37 1.44
48,377 PRUDENTIAL PLC GBP 818,916.91 0.60 1,375 UBISOFT ENTERTAINMENT SA EUR 71,335.00 0.05
11,666 RECKITT BENCKISER GROUP PLC GBP 791,276.82 0.58 5,340 VALEO EUR 129,495.00 0.09
34,190 RELX PLC GBP 854,022.00 0.62 23,269 VEOLIA ENVIRONNEMENT SA EUR 615,697.74 0.45
32,427 RENTOKIL INITIAL PLC GBP 220,170.92 0.16 10,643 VINCISA EUR 959,466.45 0.70
16,782 SAGE GROUP PLC/THE GBP 138,546.40 0.10 3,954 WORLDLINE SA/FRANCE EUR 261,003.54 0.19
330 SCHRODERS PLC GBP 13,802.28 0.01 23,066,900.16 16.79
11,591 SEGRO PLC GBP 161,148.67 0.12 Eorixs
Svajciarsko
22,204 SMITH & NEPHEW PLC GBP 332,466.34 0.24
668 SPIRAX-SARCO ENGINEERING PLC GBP 116,341.91 0.08 44,052 ABBLTD - REG CHF 1,279,029.09 0.93
4,252 ST JAMES'S PLACE PLC GBP 74,549.45 0.05 3,859 ADECCO GROUP AG - REG CHF 167,834.36 0.12
48,681 STANDARD CHARTERED PLC GBP 246,935.71 0.18 10,367 ALCON INC CHF 729,153.03 0.53
90,703 TAYLOR WIMPEY PLC GBP 164,409.54 0.12 465 BALOISE HOLDING AG CHF 61,204.21 0.04
201,827 TESCO PLC GBP 594,774.54 0.43 148 BARRY CALLEBAUT AG - REG CHF 290,215.80 0.21
43,650 UNILEVER PLC GBP 2,033,876.99 1.48 9,622 CIE FINANCIERE RICHEMONT SA - REG CHF 867,035.65 0.63

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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za rok uzavrety k 30. septembru 2021

NN (L) European Enhanced Index Sustainable Equity

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

Mnoizstvo/
Nominalna
hodnota

7,690
502
286

1,572

51,352
257
12,906
1,185
65

4,606

1,201
268
769

6,501
177

1,497

75,566

3,441

2,527

3,177
8,040
4,079
2,013
2,983
4,369
33,023
10,988
3,296
3,484
80,010
33,051
7,068
12,587
5,991
25
2,871
4,932
4,583
1,440
4,271
3,343

a

1,785
19,134
61

76.
15,527
14,028
951
50,016
7,727
3,333

s ©

13,638
32,

3

Nézov

COCA-COLA HBC AG -DI

GEBERIT AG - REG

GIVAUDAN SA - REG

LOGITECH INTERNATIONAL SA - REG
NESTLE SA - REG

PARTNERS GROUP HOLDING AG
ROCHE HOLDING AG - GENUSSCHEIN
SCHINDLER HOLDING AG - REG

SGS SA - REG

SIKA AG - REG

SONOVA HOLDING AG - REG
STRAUMANN HOLDING AG - REG
SWISS LIFE HOLDING AG - REG
SWISS RE AG

SWISSCOM AG - REG

TEMENOS AG - REG

UBS GROUP AG - REG

VIFOR PHARMA AG

ZURICH INSURANCE GROUP AG

Nemecko

ADIDAS AG

ALLIANZ SE - REG

BAYERISCHE MOTOREN WERKE AG
BECHTLE AG

BEIERSDORF AG

BRENNTAG SE

COMMERZBANK AG

DAIMLER AG - REG

DELIVERY HERO SE

DEUTSCHE BOERSE AG

DEUTSCHE TELEKOM AG - REG
EVONIK INDUSTRIES AG
FRESENIUS MEDICAL CARE AG & CO KGAA
FRESENIUS SE & CO KGAA

GEA GROUP AG

HANNOVER RUECK SE
HELLOFRESH SE

HENKEL AG & CO KGAA

HENKEL AG & CO KGAA - REG
KNORR-BREMSE AG

MERCK KGAA

MUENCHENER
RUECKVERSICHERUNGSGESELLSCHAFT AG IN
MUENCHEN - REG

PUMA AG

SAP SE

SARTORIUS AG

SCOUT24 AG

SIEMENS AG - REG

SIEMENS ENERGY AG

TEAMVIEWER AG

TELEFONICA DEUTSCHLAND HOLDING AG
VONOVIA SE

ZALANDO SE

Holandsko

ABN AMRO BANK NV - CVA
ADYEN NV

Mena

GBP
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF
CHF

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR

Trhova hodnota
v EUR

214,632.01
319,923.70
1,127,464.70
121,063.28
5,353,092.57
348,609.06
4,082,044.59
264,593.45
163,893.86
1,264,478.08
394,583.97
417,322.11
336,798.23
481,895.62
87,982.12
175,991.15
1,048,434.17
386,709.13
896,617.72
20,880,601.66

863,508.60
1,566,513.60
337,578.04
119,370.90
278,791.18
352,054.02
190,047.37
842,999.36
364,043.20
489,502.00
1,391,853.96
901,300.77
430,158.48
522,801.05
237,183.69
38,745.60
229,565.16
367,680.60
367,464.94
133,401.60
801,453.15
791,956.70

172,109.70
2,236,381.92
340,326.20
45,629.56
2,203,591.84
325,870.44
24,145.89
122,939.33
401,031.30
264,373.56

17,754,373.71

169,847.65
792,120.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.

0.16
0.23
0.82
0.09
391
0.25
2.97
0.19
0.12
0.92
0.29
0.30
0.25
0.35
0.06
0.13
0.77
0.28
0.65

15.20

0.63
114
0.25
0.09
0.20
0.26
0.14
0.61
0.26
0.36
1.00
0.66
0.31
0.38
0.17
0.03
0.17
0.27
0.27
0.10
0.58
0.58

0.13
1.63
0.25
0.03
1.60
0.24
0.02
0.08
0.29
0.19

12.92

0.12
0.58

Mnoizstvo/
Nominalna
hodnota

45,418
8,680
1,219
1,133
6,796

22,816
2,943
1,973

30,114
3,385

43,830

20,348

982
4,987

12,325
7,886
2,151

42,143

16,505
2,624

10,184
22,693

9,997
11,416

8,937
20,566
14,897

2,035

7,625
37,978
12,591
25,182
11,438
22,801
18,817
51,557
11,458
58,443
10,873
26,058

1,954
8,795
122,178
310,465
38,016
25,073
7,827
20,790
31,843
53,918
5,392
99,184

Nézov

AEGON NV

AKZO NOBEL NV
ARGENX SE

ASM INTERNATIONAL NV
ASML HOLDING NV

CNH INDUSTRIAL NV
EXOR NV

FERRARI NV

ING GROEP NV
KONINKLIJKE DSM NV
KONINKLUKE KPN NV
KONINKLIKE PHILIPS NV
KONINKLIJKE VOPAK NV
NN GROUP NV

PROSUS NV

QIAGEN NV

RANDSTAD NV
STELLANTIS NV
STMICROELECTRONICS NV
WOLTERS KLUWER NV

Svédsko

ALFA LAVAL AB

ASSA ABLOY AB - B

ATLAS COPCO AB - A

ATLAS COPCO AB - B

ELECTROLUX AB - B

H & M HENNES & MAURITZ AB
HUSQVARNA AB - B

ICA GRUPPEN AB

LUNDIN ENERGY AB

SANDVIK AB

SECURITAS AB - B

SKANDINAVISKA ENSKILDA BANKEN AB - A
SKANSKA AB - B

SVENSKA CELLULOSA AB SCA -B

SVENSKA HANDELSBANKEN AB - A
TELEFONAKTIEBOLAGET LM ERICSSON - B
TELE2 AB - B

TELIA CO AB

VOLVO AB - A SHS

VOLVO AB - B

Spanielsko

AENA SME SA

AMADEUS IT GROUP SA

BANCO BILBAO VIZCAYA ARGENTARIA SA
BANCO SANTANDER SA

CAIXABANK SA

ENAGAS SA

GRIFOLS SA

INDUSTRIA DE DISENO TEXTIL SA
NATURGY ENERGY GROUP SA

REPSOL SA

SIEMENS GAMESA RENEWABLE ENERGY SA
TELEFONICA SA

Mena
v EUR

EUR 202,882.21
EUR 819,218.40
EUR 316,330.50
EUR 383,180.60
EUR 4,389,536.40
EUR 335,395.20
EUR 214,603.56
EUR 357,014.35
EUR 378,472.75
EUR 584,758.75
EUR 118,998.45
EUR 780,142.32
EUR 33,388.00
EUR 225,761.49
EUR 850,301.75
EUR 353,213.94
EUR 124,973.10
EUR 696,286.65
EUR 623,311.33
EUR 240,305.92
12,990,043.32
SEK 330,054.12
SEK 572,297.50
SEK 524,739.52
SEK 504,981.67
SEK 178,314.58
SEK 361,781.63
SEK 154,345.54
SEK 80,704.49
SEK 245,765.61
SEK 753,631.91
SEK 172,675.38
SEK 307,723.55
SEK 248,972.65
SEK 306,737.93
SEK 182,470.00
SEK 503,918.73
SEK 146,740.50
SEK 208,228.21
SEK 213,189.09
SEK 506,452.56
6,503,725.17
EUR 291,732.20
EUR 500,259.60
EUR 698,491.63
EUR 973,773.47
EUR 102,034.94
EUR 481,526.97
EUR 164,993.16
EUR 661,537.80
EUR 692,585.25
EUR 609,165.56
EUR 118,731.84
EUR 401,397.65

5,696,230.07

Trhova hodnota

%

col

0.14
0.60
0.23
0.28
3.20
0.24
0.16
0.26
0.28
0.43
0.09
0.57
0.02
0.16
0.62
0.26
0.09
0.51
0.45
0.17

9.46

0.24
0.42
0.38
0.37
0.13
0.26
0.11
0.06
0.18
0.55
0.13
0.22
0.18
0.22
0.13
0.37
0.11
0.14
0.16
0.37

4.73

0.21
0.36
0.52
0.72
0.07
0.35
0.12
0.48
0.50
0.44
0.09
0.29

4.15
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European Enhanced Index Sustainable Equity

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovd hodnota % MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna vEUR col Nominalna vEUR col
hodnota hodnota
Déansko 12,209 SMURFIT KAPPA GROUP PLC EUR 554,044.42 0.40
2,892 AMBU AS - B DKK 73,836.83 0.05 1,787,469.36  1.30
4,366 CHR HANSEN HOLDING AS DKK 307,900.63 0.22 Jersey
2,888 DEMANT AS DKK 125,681.07 0.09
15,244 EXPERIAN PLC GBP 551,388.34 0.40
4,211 DSV A/S DKK 872,390.87 0.64
4,847 FERGUSON PLC GBP 582,802.51 0.42
1,461 GENMAB AS DKK 551,907.28 0.40
35,037 WPP PLC GBP 407,832.59 0.30
2,669 GN STORE NORD AS DKK 159,760.84 0.12
32,431 NOVO NORDISK AS - B DKK 2,710,165.15 1.98 1,542,023.44 112
1,555 PANDORA AS DKK 163,113.22 0.12 Luxembursko
20,005 VESTAS WIND SYSTEMS AS DKK 692,755.46 0.50
39,457 AROUNDTOWN SA EUR 235,558.29 0.17
5657,511.35  4.12 2,623 EUROFINS SCIENTIFIC SE EUR 290,733.32 0.21
Taliansko 526,291.61 0.38
755 AMPLIFON SPA EUR 31,106.00 0.02 Rakusko
4,876 ASSICURAZIONI GENERALI SPA EUR 89,669.64 0.07
8,533 OMV AG EUR 445,251.94 0.32
3 DIASORIN SPA EUR 544.05 0.00
193,195 ENEL SPA EUR 1,284,939.95 0.93 445,251.94 032
63,251 ENISPA EUR 730,296.05 0.53 Nadnarodné a medzinarodné spoloénosti
143,245 INTESA SANPAOLO SPA EUR 351,451.61 0.26
3,102 UNIBAIL-RODAMCO-WESTFIELD EUR 197,349.24 0.15
2,062 MONCLER SPA EUR 109,327.24 0.08
4,359 NEXI SPA EUR 70,441.44 0.05 197,349.24  0.15
1,840 RECORDATI INDUSTRIA CHIMICA E EUR 92,515.20 0.07 Portugalsko
FARMACEUTICA SPA
137,232 SNAM SPA EUR 658,164.67 0.48 10,821 JERONIMO MARTINS SGPS SA EUR 186,229.41 0.14
150,293 TELECOM ITALIA SPA/MILANO RISP EUR 52,587.52 0.04 186,229.41  0.14
110,422 TERNA - RETE ELETTRICA NAZIONALE EUR 677,549.39 0.49
23,535 UNICREDIT SPA EUR 270,652.50 0.20 136,922,215.85 99.67
4,419,245.26 3.22
Finsko Celkové portfdlio cennych papierov 136,922,215.85 99.67
6,154 KESKO OYJ-B EUR 183,635.36 0.13
. v . .o
4,245 NESTE OY) EUR 207,877.65 0.15 Financné derlvaty k 30/09/2021
100,228 NOKIA OY) EUR 476,985.05 0.35
58,778 NORDEA BANK ABP SEK 655,656.88 0.48 . .
MnoiZstvo/ N&zov MenaTrhova hodnota
5,844 ORION OY)-B EUR 200,157.00 0.15 o
Nominalna v EUR
8,057 SAMPO OYJ - A EUR 345,725.87 0.25
hodnota
30,175 STORA ENSO OYJ - R EUR 436,481.38 0.32 .
Prava odberu
20,510 WARTSILA OYJ EUR 212,381.05 0.15
23,269 VEOLIA ENVIRONNEMENT S.A. RIGHTS 01/10/2021 EUR 16,707.14
2,718,900.24 1.98
Nérsko 16,707.14
3,667 GJENSIDIGE FORSIKRING ASA NOK 70,246.23 0.05 Finan&né derivaty spolu 16,707.14
227,900 NORSK HYDRO ASA NOK 1,475,966.72 1.08
35,484 ORKLA ASA NOK 281,367.27 0.20 . o .
297 SCHIBSTED ASA - A NOK uaser oo | SUhrn istych aktiv 30/09/2021
3,093 SCHIBSTED ASA - B NOK 113,670.47 0.08 %
1,953,469.16  1.42 ol
Belgicko Celkové portfdlio cennych papierov 136,922,215.85 99.67
4,135 AGEAS SA/NV EUR 177,060.70 0.13 Financné derivaty spolu 16,707.14 0.01
2,608 KBC GROUP NV EUR 203,528.32 0.15
Hotovost v banke 455,063.94 0.33
3,019 PROXIMUS SADP EUR 51,745.66 0.04
219 SOFINA SA EUR 75,160.80 0.05 Ostatné aktiva a pasiva (17,629.41) (0.01)
5,575 UCBSA EUR 539,660.00 0.39 S .
Celkové ¢isté aktiva 137,376,357.52 100.00
14,526 UMICORE SA EUR 744,312.24 0.54
1,791,467.72 130
irsko
27,096 CRH PLC EUR 1,099,013.76 0.80
1,864 DCC PLC GBP 134,411.18 0.10

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European Equity

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 201,580,980.03 Pocet akcii
30/09/2020 EUR 143,042,056.03
30/09/2019 EUR 178,286,335.61 Capitalisation P (EUR) 30/09/2021 1,080,407
30/09/2020 1,240,655
Cista hodnota aktiv na akciu** 30/09/2019 1,324,490
Capitalisation | (EUR) 30/09/2021 EUR 90.79 Capitalisation X (EUR) 30/09/2021 54,963
30/09/2020 EUR 68.96 30/09/2020 56,548
30/09/2019 EUR 74.76 30/09/2019 67,126
Capitalisation N (EUR) 30/09/2021 EUR 84.09 Capitalisation X Hedged (i) (CZK) 30/09/2021 14,368
30/09/2020 EUR 64.03 30/09/2020 14,327
30/09/2019 EUR 69.60 30/09/2019 14,692
Capitalisation O (EUR) 30/09/2021 EUR 82.53 Capitalisation Z (EUR) 30/09/2021 2,592
30/09/2020 EUR 62.68 30/09/2020 -
30/09/2019 EUR 67.96 30/09/2019 -
Capitalisation P (EUR) 30/09/2021 EUR 79.83 Distribution P (EUR) 30/09/2021 119,264
30/09/2020 EUR 61.19 30/09/2020 137,803
30/09/2019 EUR 66.94 30/09/2019 154,003
Capitalisation X (EUR) 30/09/2021 EUR 71.74 Distribution R (EUR) 30/09/2021 597
30/09/2020 EUR 55.26 30/09/2020 597
30/09/2019 EUR 60.77 30/09/2019 692
Capitalisation X Hedged (i) (CZK) 30/09/2021 CzZK 17,053.17 -
30/09/2020 CzK 1311176 | Dividenda
30/09/2019 - CZK 14,484.07 Distribution P (EUR) 14/12/2020 EUR 0.50
Capitalisation Z (EUR) 30/09/2021 EUR 5,145.35 .
30/09/2020 EUR i Distribution R (EUR) 14/12/2020 EUR 4.40
30/09/2019 EUR -
Distribution P (EUR) 30/09/2021 EUR 50.79
30/09/2020 EUR 39.40 Priebeiny poplatok v %*
30/09/2019 EUR 44.10
Capitalisation | (EUR) 30/09/2021 0.69%
Distribution R (EUR) 30/09/2021 EUR 292.15
30/09/2020 EUR 226.61 Capitalisation N (EUR) 30/09/2021 0.94%
30/09/2019 EUR 253.44
Capitalisation O (EUR) 30/09/2021 0.69%
Pocet akcii
Capitalisation P (EUR) 30/09/2021 1.60%
Capitalisation | (EUR) 30/09/2021 887,348
30/09/2020 724,131 Capitalisation X (EUR) 30/09/2021 2.10%
30/09/2019 919,980
Capitalisation X Hedged (i) (CZK) 30/09/2021 2.12%
Capitalisation N (EUR) 30/09/2021 5,289
30/09/2020 10,345 Capitalisation Z (EUR) 30/09/2021 0.21%
30/09/2019 7,624
Distribution P (EUR) 30/09/2021 1.60%
Capitalisation O (EUR) 30/09/2021 13,949 o .
30/09/2020 14,552 Distribution R (EUR) 30/09/2021 0.95%
30/09/2019 14,996

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European Equity

(Vyjadrené v EUR)

Statistika (pokracovanie)

Obratovost portfélia v %* 30/09/2021 138.69%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpoveda sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nformaciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European Equity

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 200,706,606.29

Akcie 200,706,606.29
Financné derivaty spolu 2 19,711.62

Menové forwardy 19,711.62
Hotovost v banke 207,590.77
Ostatné aktiva 4 13,575,633.68
Celkové aktiva 214,509,542.36
Beiné pasiva 4 (12,928,562.33)
Celkové pasiva (12,928,562.33)
Cisté aktiva na konci roka 201,580,980.03

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 6,033,473.92
Dividendy 5,997,983.22
Ostatné prijmy 10 35,490.70
Celkové vydavky (2,198,708.36)
Spravcovsky poplatok 5 (1,723,444.95)
Pevny servisny poplatok 6 (405,317.50)
Poplatky za dodatoéné funkcionality triedy akcii 7 (1,771.00)
Dan z upisovania 9 (60,907.20)
Bankové uroky (7,267.71)
Cisty prijem z investicii 3,834,765.56
Realizované zisky z investi¢éného portfélia 2 24,938,055.68
Realizované straty z investi¢ného portfdlia 2 (4,388,736.95)
Realizované zisky z finan¢nych derivatov 311,979.98
Realizované zisky z prevodu mien 541,136.23
Realizované straty z prevodu mien (450,572.01)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 21,198,729.11
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 245,927.17
finanénych derivatov
Vysledok operacii 46,231,284.77
Upisy 74,190,578.91
Spatné odkupy (61,812,619.94)
Distribucia (70,319.74)
Cisté aktiva na zaciatku roka 143,042,056.03
Cisté aktiva na konci roka 201,580,980.03

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L)

NN (L) European Equity

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Nézov

Mena

Trhova hodnota
v EUR

%
col

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

inom regulovanom trhu

Akcie

77,488
1,191,781
65,387
48,291
134,887
170,941
27,196
301,742
234,757
1,282,472
58,566
126,361

44,213
68,001
109,712
316,142
338,599
8,559
65,684
22,302
46,554
17,688

37,365
54,666
57,088
100,606
125,120
12,710
127,929
71,304
93,132

13,036
76,707
4,752
13,348
2,700
373,635
14,324

284,142
18,260
27,408

Spojené kralovstvo

ASTRAZENECA PLC
BARCLAYS PLC

BHP GROUP PLC
BURBERRY GROUP PLC
PERSIMMON PLC
RELX PLC

RIO TINTO PLC

ROYAL DUTCH SHELL PLC- A
TATE & LYLE PLC
TESCO PLC

UNILEVER PLC

31 GROUP PLC

Nemecko

COVESTRO AG

DAIMLER AG - REG

DEUTSCHE POST AG - REG
DEUTSCHE TELEKOM AG - REG
E.ON SE

LEG IMMOBILIEN SE
PROSIEBENSAT.1 MEDIA SE
SAP SE

SIEMENS AG - REG

SIEMENS HEALTHINEERS AG

Francuzsko

AMUNDI SA

BNP PARIBAS SA

BOUYGUES SA

COMPAGNIE DE SAINT-GOBAIN

ENGIE SA

LVMH MOET HENNESSY LOUIS VUITTON SE
REXEL SA

SANOFI

VIVENDI SE

Svajciarsko

LOGITECH INTERNATIONAL SA - REG
NESTLE SA - REG

ROCHE HOLDING AG - GENUSSCHEIN
SONOVA HOLDING AG - REG

SWISS LIFE HOLDING AG - REG

UBS GROUP AG - REG

ZURICH INSURANCE GROUP AG

Holandsko

AEGON NV
ASML HOLDING NV
ASR NEDERLAND NV

GBP
GBP
GBP
GBP
GBP
EUR
GBP
EUR
GBP
GBP
EUR
GBP

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

CHF
CHF
CHF
CHF
CHF
CHF
CHF

EUR
EUR
EUR

8,075,760.38
2,628,891.76
1,436,406.36
1,019,719.54
4,186,912.02
4,273,525.00
1,554,654.57
5,863,450.54
1,889,457.05
3,779,383.80
2,731,811.07
1,883,950.90
39,323,922.99

2,623,599.42
5,217,036.72
5,977,109.76
5,499,606.23
3,578,314.23
1,045,909.80
1,041,748.24
2,606,657.76
6,606,943.68

993,711.84

35,190,637.68

2,723,908.50
3,030,683.04
2,049,459.20
5,859,293.44
1,419,111.04
7,881,471.00
2,144,729.69
5,923,936.32
1,015,604.46

32,048,196.69

1,003,931.85
7,996,176.82
1,503,012.23
4,385,434.52
1,182,516.54
5,183,967.69
5,082,371.26
26,337,410.91

1,269,262.31
11,794,134.00
1,083,164.16

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

4.01
1.30
0.71
0.51
2.08
2.12
0.77
291
0.94
1.86
1.36
0.93

19.50

1.30
2.59
2.97
2.73
1.77
0.52
0.52
1.29
3.28
0.49

17.46

135
1.50
1.02
2.91
0.70
3.91
1.07
2.94
0.50

15.90

0.50
3.97
0.75
218
0.59
2.56
2.52

13.07

0.63
5.85
0.54

MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna vEUR col
hodnota
20,018 HEINEKEN NV EUR 1,805,623.60 0.90
187,134 KONINKLIJKE AHOLD DELHAIZE NV EUR 5,377,295.49 2.67
184,123 STELLANTIS NV EUR 3,052,022.85 151
24,381,502.41 12.10
Dansko
1,042 AP MOLLER - MAERSK AS - B DKK 2,436,164.34 1.21
79,330 NOVO NORDISK AS - B DKK 6,629,379.34 3.29
9,065,543.68  4.50
Finsko
579,402 NORDEA BANK ABP SEK 6,463,113.84 3.21
6,463,113.84 3.21
Noérsko
252,993 EQUINOR ASA NOK 5,567,876.00 2.76
5,567,876.00 2.76
Svédsko
128,406 BOLIDEN AB SEK 3,575,159.37 177
61,708 LUNDIN ENERGY AB SEK 1,988,944.80 0.99
5,564,104.17 2.76
Taliansko
2,169,205 INTESA SANPAOLO SPA EUR 5,322,144.47 2.64
5,322,144.47 2.64
Luxembursko
28,914 APERAM SA EUR 1,384,402.32 0.69
115,104 ARCELORMITTAL SA EUR 3,045,651.84 1.51
4,430,054.16 2.20
Spanielsko
318,437 BANCO SANTANDER SA EUR 998,777.65 0.49
119,924 IBERDROLA SA EUR 1,041,420.02 0.52
31,612 INDUSTRIA DE DISENO TEXTIL SA EUR 1,005,893.84 0.50
3,046,091.51 1.51
Rakusko
68,535 WIENERBERGER AG EUR 1,997,109.90 0.98
1,997,109.90 0.98
irsko
26,052 CRHPLC EUR 1,056,669.12 0.53
20,102 SMURFIT KAPPA GROUP PLC EUR 912,228.76 0.45
1,968,897.88  0.98
200,706,606.29 99.57
Celkové portfélio cennych papierov 200,706,606.29 99.57
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European Equity

(Vyjadrené v EUR)

Finanéné derivaty k 30/09/2021
Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v EUR zisk alebo
(strata)
vEUR

Menové forwardy
247,816,546.03 CZK 9,750,612.58 EUR 19/10/2021 9,750,612.58 19,756.35
21,595.84 EUR 548,893.37 CZK 19/10/2021 21,595.84 (44.73)
9,772,208.42 19,711.62
Financné derivaty spolu 19,711.62
Suhrn ¢istych aktiv 30/09/2021

%
col
Celkové portfdlio cennych papierov 200,706,606.29 99.57
Financné derivaty spolu 19,711.62 0.01
Hotovost v banke 207,590.77 0.10
Ostatné aktiva a pasiva 647,071.35 0.32
Celkové cisté aktiva 201,580,980.03 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European High Dividend

(Vyjadrené v EUR)
Statistika . "
Pocet akcii
Cisté aktiva 30/09/2021 EUR  209,64044570 | Capitalisationl (EUR) 30/09/2021 166,068
30/09/2020 215,817
30/09/2020 EUR 194,649,872.62 30/09/2019 331.170
30/09/2019 EUR 288,337,061.13 ’
X. . . . Capitalisation | Hedged (i) (PLN) 30/09/2021 2,262
*%
Cista hodnota aktiv na akciu 30/09/2020 2238
Capitalisation | (EUR) 30/09/2021 EUR 559.14 30/09/2019 2,725
:g;gg;igig 532 2:33§ Capitalisation N (EUR) 30/09/2021 93,528
’ 30/09/2020 101,022
Capitalisation | Hedged (i) (PLN) 30/09/2021 PLN 50,325.68 30/09/2019 105,639
0092000 PN BN onp e s0j05/2021 S0
! : 30/09/2020 57,524
Capitalisation N (EUR) 30/09/2021 EUR 509.64 30/09/2019 65738
:g;ggggig Etjz 22822 Capitalisation P Hedged (ii) (USD) 30/09/2021 12,300
: 30/09/2020 12,487
Capitalisation P (EUR) 30/09/2021 EUR 474.51 30/09/2019 12,487
zgfgg;igig Eﬂi 3132; Capitalisation R (EUR) 30/09/2021 4,650
’ 30/09/2020 8,064
Capitalisation P Hedged (ii) (USD) 30/09/2021 USD 369.95 30/09/2019 9,722
23;23;;8?3 3:3 giggé Capitalisation S (EUR) 30/09/2021 -
' 30/09/2020 0.24
Capitalisation R (EUR) 30/09/2021 EUR 292.95 30/09/2019 7
:gjggggig E32 ;22;3 Capitalisation V (EUR) 30/09/2021 7,901
: 30/09/2020 15,953
Capitalisation S (EUR) 30/09/2021 EUR - 30/09/2019 45,744
:g;gg;igig Eﬁﬁ 2:3?12 Capitalisation X (EUR) 30/09/2021 14,956
: 30/09/2020 16,362
Capitalisation V (EUR) 30/09/2021 EUR 175.46 30/09/2019 19,207
;g?ggggig ESE iiz;g Capitalisation X Hedged (ii) (USD) 30/09/2021 84
) 30/09/2020 -
Capitalisation X (EUR) 30/09/2021 EUR 436.40 30/09/2019 185
50/09/2020 €L L ion (R soj0sp2001 359
: 30/09/2020 3,155
Capitalisation X Hedged (ii) (USD) 30/09/2021 USD 349.00 30/09/2019 2,597
:gfgzggig 323 302 15_ Distribution P (EUR) 30/09/2021 13,796
: 30/09/2020 17,571
Distribution N (EUR) 30/09/2021 EUR 296.48 30/09/2019 21,030
zg;gg;igig ESE ;gg;g Distribution R (EUR) 30/09/2021 3,019
: 30/09/2020 2,608
Distribution P (EUR) 30/09/2021 EUR 275.82 30/09/2019 2,702
30/09/2020 EUR 225.49
30/09/2019 EUR 258.55 Dividenda
Distribution R (EUR) 30/09/2021 EUR 269.93 Distribution N (EUR) 14/12/2020 EUR 7.50
30/09/2020 EUR 219.02
30/09/2019 EUR 249.21 Distribution P (EUR) 14/12/2020 EUR 7.05

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European High Dividend

(Vyjadrené v EUR)
Statistika (pokracovanie)

Distribution R (EUR) 14/12/2020 EUR 6.85
Priebeiny poplatok v %*

Capitalisation | (EUR) 30/09/2021 0.81%
Capitalisation | Hedged (i) (PLN) 30/09/2021 0.83%
Capitalisation N (EUR) 30/09/2021 0.90%
Capitalisation P (EUR) 30/09/2021 1.80%
Capitalisation P Hedged (ii) (USD) 30/09/2021 1.82%
Capitalisation R (EUR) 30/09/2021 1.05%
Capitalisation V (EUR) 30/09/2021 1.71%
Capitalisation X (EUR) 30/09/2021 2.30%
Capitalisation X Hedged (ii) (USD) 30/09/2021 2.32%
Distribution N (EUR) 30/09/2021 0.90%
Distribution P (EUR) 30/09/2021 1.80%
Distribution R (EUR) 30/09/2021 1.05%
Obratovost portfélia v %* 30/09/2021 156.10%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).

250



Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European High Dividend

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 208,778,965.17

Akcie 208,778,965.17
Hotovost v banke 1,000,785.87
Ostatné aktiva 4,15 5,433,466.97
Celkové aktiva 215,213,218.01
Beiné pasiva 4 (5,121,375.53)
Financné derivaty spolu 2 (451,396.78)

Menové forwardy (451,396.78)
Celkové pasiva (5,572,772.31)
Cisté aktiva na konci roka 209,640,445.70

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 7,731,198.24
Dividendy 7,421,562.67
Ostatné prijmy 10 309,635.57
Celkové vydavky (2,260,609.88)
Spravcovsky poplatok 5 (1,693,338.30)
Pevny servisny poplatok 6 (477,027.20)
Poplatky za dodatoéné funkcionality triedy akcii 7 (5,402.13)
Dan z upisovania 9 (58,456.13)
Bankové uroky (26,386.12)
Cisty prijem z investicii 5,470,588.36
Realizované zisky z investi¢éného portfélia 2 30,893,145.76
Realizované straty z investi¢ného portfdlia 2 (8,620,131.77)
Realizované zisky z finan¢nych derivatov 136.58
Realizované straty z finan¢énych derivatov (310,522.32)
Realizované zisky z prevodu mien 721,133.62
Realizované straty z prevodu mien (672,368.71)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 22,852,113.24
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 96,008.05
finanénych derivatov
Vysledok operacii 50,430,102.81
Upisy 45,214,730.79
Spatné odkupy (80,502,005.83)
Distribucia (152,254.69)
Cisté aktiva na zaciatku roka 194,649,872.62
Cisté aktiva na konci roka 209,640,445.70

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) European High Dividend

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021

Mnoizstvo/
Nominalna
hodnota

Nézov

Mena

Trhova hodnota
v EUR

%
col

Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na

zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na

inom regulovanom trhu

Akcie

65,927
34,119
8,212
57,961
219,677
384,013
38,691
144,499
18,108

27,615
60,228
35,601
14,678

90,488
1,173,068
92,076
1,391,009
63,061
78,354
589,398
103,356

110,990
74,760
31,572
30,033

264,340
17,794

47,507
31,072
10,301
23,589

105,160
313,402
6,581
10,733
11,902
131,000
36,230

42,649

Nemecko

COVESTRO AG

DAIMLER AG - REG

DEUTSCHE BOERSE AG
DEUTSCHE POST AG - REG
DEUTSCHE TELEKOM AG - REG
E.ON SE

EVONIK INDUSTRIES AG

INFINEON TECHNOLOGIES AG
MUENCHENER
RUECKVERSICHERUNGSGESELLSCHAFT AG IN
MUENCHEN - REG

SAP SE

SIEMENS AG - REG
SIEMENS HEALTHINEERS AG
STROEER SE & CO KGAA

Spojené kralovstvo

ASTRAZENECA PLC

HSBC HOLDINGS PLC

MONDI PLC

NATWEST GROUP PLC

RECKITT BENCKISER GROUP PLC
RELX PLC

ROYAL DUTCH SHELL PLC - A
UNILEVER PLC

Svajciarsko

NESTLE SA - REG

NOVARTIS AG - REG

ROCHE HOLDING AG - GENUSSCHEIN
STADLER RAIL AG

UBS GROUP AG - REG

ZURICH INSURANCE GROUP AG

Francuzsko

BNP PARIBAS SA
BOUYGUES SA

CAPGEMINI SE

CIE GENERALE DES ETABLISSEMENTS MICHELIN
SCA

COMPAGNIE DE SAINT-GOBAIN

ENGIE SA

KERING SA

LVMH MOET HENNESSY LOUIS VUITTON SE
PERNOD RICARD SA

REXEL SA

VINCI SA

Holandsko

AIRBUS SE

EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR

GBP
GBP
GBP
GBP
GBP
GBP
GBP
GBP

CHF
CHF
CHF
CHF
CHF
CHF

EUR
EUR
EUR
EUR

EUR
EUR
EUR
EUR
EUR
EUR
EUR

3,912,108.18
2,617,609.68
1,153,786.00
3,157,715.28
3,821,501.09
4,058,249.38
1,055,103.57
5,133,326.98
4,289,785.20

3,227,641.20
8,547,557.76
2,000,064.18
1,046,541.40
44,020,989.90

9,430,613.84
5,323,305.42
1,959,822.65
3,639,630.62
4,277,276.47
1,957,181.63
11,348,659.62
4,815,885.22
42,752,375.47

11,569,943.62
5,312,801.64
9,985,922.18
1,082,839.34
3,667,563.31
6,313,579.60

37,932,649.69

2,633,788.08
1,115,484.80
1,855,725.15
3,132,619.20

6,124,518.40
3,554,605.48
4,053,896.00
6,655,533.30
2,269,711.40
2,196,215.00
3,266,134.50
36,858,231.31

4,908,899.90

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

1.87
1.25
0.55
1.51
1.82
1.93
0.50
2.45
2.05

1.54
4.08
0.95
0.50

21.00

4.50
2.54
0.93
174
2.04
0.93
5.41
2.30

20.39

5.52
2.53
4.76
0.52
1.75
3.01

18.09

1.26
0.53
0.89
1.49

2.92
1.70
1.93
3.17
1.08
1.05
1.56

17.58

MnoiZstvo/ N&zov Mena Trhovdhodnota %
Nominalna vEUR col
hodnota
65,503 HEINEKEN NV EUR 5,908,370.60 2.82
170,919 KONINKLIJKE AHOLD DELHAIZE NV EUR 4,911,357.47 2.34
310,671 STELLANTIS NV EUR 5,149,682.50 2.46
20,878,310.47  9.96
Taliansko
2,129,555 INTESA SANPAOLO SPA EUR 5,224,863.19 2.49
316,854 UNICREDIT SPA EUR 3,643,821.00 174
8,868,684.19 4.23
Finsko
444,262 NORDEA BANK ABP SEK 4,955,654.07 2.36
49,625 UPM-KYMMENE OYJ EUR 1,523,983.75 0.73
6,479,637.82 3.09
Svédsko
300,794 TELE2 AB-B SEK 3,852,213.37 1.84
3,852,213.37 1.84
Norsko
127,482 EQUINOR ASA NOK 2,805,626.91 1.34
2,805,626.91 1.34
Belgicko
23,137 UCBSA EUR 2,239,661.60 1.07
2,239,661.60 1.07
Luxembursko
43,663 APERAM SA EUR 2,090,584.44 1.00
2,090,584.44 1.00
208,778,965.17 99.59
Celkové portfélio cennych papierov 208,778,965.17 99.59

Finanéné derivaty k 30/09/2021

Obdrzat Zaplatit Datum Zévazky  Nerealizovany
splatnosti v EUR zisk alebo
(strata)
v EUR

Menové forwardy
2,829,952.53 USD 2,388,879.59 EUR 19/10/2021 2,388,879.59 52,224.57
1,016,113.12  USD 737,059.86 GBP 19/10/2021 861,109.08 19,218.93
841,386.98 USD 769,571.66 CHF 19/10/2021 712,750.49 13,887.84
194,990.87 USD 1,677,087.85 SEK 19/10/2021 165,168.19 2,821.18
68,675.66 USD 595,217.29 NOK 19/10/2021 57,871.01 428.69
2.17 USD 13.63 DKK 19/10/2021 1.84 0.04
88,480.55 NOK 10,215.68 USD 19/10/2021 8,653.79 (69.65)
152,529.94 EUR 703,219.31 PLN 19/10/2021 152,529.94 (212.90)
72,026.28 GBP 99,657.65 USD 19/10/2021 84,096.34 (2,190.33)
232,063.79 EUR 271,712.87 USD 19/10/2021 232,063.79 (2,314.50)
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European High Dividend

(Vyjadrené v EUR)
Finanéné derivaty k 30/09/2021 (pokra¢ovanie)
Obdrzat Zaplatit Datum Zavdzky  Nerealizovany
splatnosti v EUR zisk alebo
(strata)
v EUR
117,482,772.11 PLN 26,053,050.47 EUR 19/10/2021 26,053,050.47 (535,190.65)

30,716,174.53 (451,396.78)

Finanéné derivaty spolu (451,396.78)

Suhrn ¢istych aktiv 30/09/2021

ol
Celkové portfdlio cennych papierov 208,778,965.17 99.59
Financné derivaty spolu (451,396.78) (0.22)
Hotovost v banke 1,000,785.87 0.48
Ostatné aktiva a pasiva 312,091.44 0.15
Celkové cisté aktiva 209,640,445.70 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European High Yield

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 139,908,509.31 Distribution | (Q) Hedged (ii) (EUR) 30/09/2021 EUR 5,300.80
30/09/2020 EUR 106,174,848.60 30/09/2020 EUR 5,000.87
30/09/2019 EUR 166,487,735.66 30/09/2019 EUR 5,043.73
Cista hodnota aktiv na akciu** Distribution P (EUR) 30/09/2021 EUR 1,372.66
30/09/2020 EUR 1,280.99
Capitalisation | (EUR) 30/09/2021 EUR 6,309.91 30/09/2019 EUR 1,285.21
30/09/2020 EUR 5,731.19
30/09/2019 EUR 5,627.19 Distribution R (EUR) 30/09/2021 EUR 1,376.23
30/09/2020 EUR 1,284.18
Capitalisation | Hedged (i) (USD) 30/09/2021 USD 7,788.04 30/09/2019 EUR 1,288.34
30/09/2020 USD 7,011.63
30/09/2019 USD 6,738.98 Distribution X (EUR) 30/09/2021 EUR 260.78
30/09/2020 EUR 243.43
Capitalisation | Hedged (ii) (CHF) 30/09/2021 CHF 6,259.60 30/09/2019 EUR 244.22
30/09/2020 CHF 5,730.99
30/09/2019 CHF 5,624.72 Distribution Z (M) Hedged (ii) (JPY) 30/09/2021 JPY 10,739.00
30/09/2020  JPY -
Capitalisation | Hedged (i) (EUR) 30/09/2021 EUR 9,995.18 30/09/2019 JPY -
30/09/2020 EUR 9,137.42
30/09/2019 EUR 8,960.53 Potet akeii
Capitalisation N (EUR) 30/09/2021 EUR 477.09 Capitalisation | (EUR) 30/09/2021 553
30/09/2020 EUR 433.00 30/09/2020 255
30/09/2019 EUR 424.78 30/09/2019 2,790
Capitalisation P (EUR) 30/09/2021 EUR 458.82 Capitalisation | Hedged (i) (USD) 30/09/2021 186
30/09/2020 EUR 418.48 30/09/2020 239
30/09/2019 EUR 412.63 30/09/2019 646
Capitalisation P Hedged (ii) (CHF) 30/09/2021 CHF 301.86 Capitalisation | Hedged (ii) (CHF) 30/09/2021 36
30/09/2020 CHF 277.52 30/09/2020 36
30/09/2019 CHF 273.55 30/09/2019 44
Capitalisation P Hedged (i) (USD) 30/09/2021 USD 363.09 Capitalisation | Hedged (i) (EUR) 30/09/2021 3,450
30/09/2020 USD 330.30 30/09/2020 3,232
30/09/2019 USD 318.83 30/09/2019 3,735
Capitalisation R (EUR) 30/09/2021 EUR - Capitalisation N (EUR) 30/09/2021 3,449
30/09/2020 EUR 262.55 30/09/2020 2,387
30/09/2019 EUR 257.84 30/09/2019 13,297
Capitalisation S (EUR) 30/09/2021 EUR 6,527.30 Capitalisation P (EUR) 30/09/2021 12,733
30/09/2020 EUR 5,931.00 30/09/2020 17,422
30/09/2019 EUR 5,825.85 30/09/2019 20,733
Capitalisation X (EUR) 30/09/2021 EUR 440.27 Capitalisation P Hedged (ii) (CHF) 30/09/2021 616
30/09/2020 EUR 403.61 30/09/2020 616
30/09/2019 EUR 399.96 30/09/2019 616
Capitalisation Z (EUR) 30/09/2021 EUR 9,460.75 Capitalisation P Hedged (ii) (USD) 30/09/2021 4,129
30/09/2020 EUR 8,531.49 30/09/2020 5,845
30/09/2019 EUR 8,317.05 30/09/2019 8,783
Capitalisation Zz (EUR) 30/09/2021 EUR 296,222.85 Capitalisation R (EUR) 30/09/2021 -
30/09/2020 EUR 266,726.37 30/09/2020 224
30/09/2019 EUR 259,632.01 30/09/2019 308

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European High Yield

(Vyjadrené v EUR)
Statistika (pokracovanie)
Pocet akcii
Distribution Z (M) Hedged (ii) (JPY) 03/08/2021  JPY 23.19
Capitalisation S (EUR) 30/09/2021 8
30/09/2020 8 Distribution Z (M) Hedged (ii) (JPY) 02/07/2021  JPY 23.19
30/09/2019 8
Distribution Z (M) Hedged (ii) (JPY) 02/06/2021  JPY 31.00
Capitalisation X (EUR) 30/09/2021 4,008
30/09/2020 1,431 Distribution Z (M) Hedged (ii) (JPY) 04/05/2021  JPY 31.00
30/09/2019 1,857
Distribution Z (M) Hedged (ii) (JPY) 07/04/2021  JPY 31.00
Capitalisation Z (EUR) 30/09/2021 6,203
30/09/2020 4,700
30/09/2019 6,342
Priebeiny poplatok v %*
Capitalisation Zz (EUR) 30/09/2021 7
30/09/2020 8 | Capitalisation | (EUR) 30/09/2021 0.88%
30/09/2019 12
Capitalisation | Hedged (i) (USD) 30/09/2021 0.90%
Distribution | (Q) Hedged (ii) (EUR) 30/09/2021 1,223
30/09/2020 943 | (apitalisation | Hedged (ii) (CHF) 30/09/2021 0.90%
30/09/2019 4,383
Capitalisation | Hedged (ii) (EUR) 30/09/2021 0.90%
Distribution P (EUR) 30/09/2021 11,104
30/09/2020 11,040 | (capitalisation N (EUR) 30/09/2021 0.80%
30/09/2019 11,546
Capitalisation P (EUR) 30/09/2021 1.30%
Distribution R (EUR) 30/09/2021 831
30/09/2020 1040 | capitalisation P Hedged (ii) (CHF) 30/09/2021 1.32%
30/09/2019 1,473
Capitalisation P Hedged (ii) (USD) 30/09/2021 1.32%
Distribution X (EUR) 30/09/2021 2,511
30/09/2020 1348 | capitalisation S (EUR) 30/09/2021 0.92%
30/09/2019 2,459
Capitalisation X (EUR) 30/09/2021 1.80%
Distribution Z (M) Hedged (ii) (JPY) 30/09/2021 65,429
30/09/2020 - Capitalisation Z (EUR) 30/09/2021 0.16%
30/09/2019 -
Capitalisation Zz (EUR) 30/09/2021 0.01%
Dividenda
Distribution | (Q) Hedged (ii) (EUR) 30/09/2021 0.90%
Distribution | (Q) Hedged (ii) (EUR) 11/08/2021 EUR 42.00
Distribution P (EUR) 30/09/2021 1.30%
Distribution | (Q) Hedged (ii) (EUR) 12/05/2021 EUR 44.40
Distribution R (EUR) 30/09/2021 0.90%
Distribution | (Q) Hedged (ii) (EUR) 11/02/2021 EUR 4245
Distribution X (EUR) 30/09/2021 1.80%
Distribution | (Q) Hedged (ii) (EUR) 11/11/2020 EUR 37.00
Distribution Z (M) Hedged (ii) (JPY) 30/09/2021 0.18%
Distribution P (EUR) 14/12/2020 EUR 30.55
Obratovost portfélia v %* 30/09/2021 39.73%
Distribution R (EUR) 14/12/2020 EUR 35.80
Distribution X (EUR) 14/12/2020 EUR 4.60
Distribution Z (M) Hedged (ii) (JPY) 02/09/2021  JPY 23.19

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European High Yield

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky
Celkové portfélio cennych papierov 2 135,349,849.32
Akcie 1,295,417.45
Podniky kolektivneho investovania 2,417,472.46
Dlhopisy a ostatné dlzobné nastroje 131,636,959.41
Financné derivaty spolu 2 17,502.23
Menové forwardy 17,502.23
Hotovost v banke 3,930,336.39
Ostatné aktiva 4,15 11,465,987.59
Celkové aktiva 150,763,675.53
Beiné pasiva 4 (10,855,166.22)
Celkové pasiva (10,855,166.22)
Cisté aktiva na konci roka 139,908,509.31

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 6,239,399.00
Dividendy 2,462.50
Uroky z dlhopisov a ostatnych dlzobnych nastrojov 5,992,735.62
Ostatné prijmy 10 244,200.88
Celkové vydavky (909,765.04)
Spravcovsky poplatok 5 (626,042.52)
Pevny servisny poplatok 6 (231,190.17)
Poplatky za dodato¢né funkcionality triedy akcii 7 (10,369.80)
Dan z upisovania 9 (24,519.00)
Bankové uroky (17,643.55)
Cisty prijem z investicii 5,329,633.96
Realizované zisky z investi¢éného portfélia 2 4,004,992.03
Realizované straty z investi¢ného portfdlia 2 (37,632,443.91)
Realizované zisky z finan¢nych derivatov 1,990,832.05
Realizované straty z finan¢énych derivatov (5,773,481.16)
Realizované zisky z prevodu mien 267,066.78
Realizované straty z prevodu mien (343,722.82)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 39,994,422.64
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 3,834,563.00
finanénych derivatov
Vysledok operacii 11,671,862.57
Upisy 79,219,773.07
Spatné odkupy (56,527,386.96)
Distribucia (630,587.97)
Cisté aktiva na zaciatku roka 106,174,848.60
Cisté aktiva na konci roka 139,908,509.31

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyroc€na sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L)

000000000 000000000000000 0000000000000000
(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 1,200,000 AXALTA COATING SYSTEMS DUTCH HOLDING B gyR 1,220,034.67 0.87
o . . . . . BV 3.750% 15/01/2025
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 1,100,000 DIEBOLD NIXDORF DUTCH HOLDING BV 9.000%  gyR 1,194,000.70 0.85
inom regulovanom trhu 15/07/2025
1,100,000 FUGRO NV 4.000% 26/10/2021 EUR 1,099,676.03 0.79
1,212,000 NOBEL BIDCO BV 3.125% 15/06/2028 EUR 1,204,425.00 0.86
Akcie 1,500,000 NOBIAN FINANCE BV 3.625% 15/07/2026 EUR 1,487,549.99 1.06
Franctizsko 633,000 REPSOL INTERNATIONAL FINANCE BV FRN PERP  EUR 693,487.95 0.50
2,000,000 SIGMA HOLDCO BV 5.750% 15/05/2026 EUR 1,908,196.56 137
64,664 VALLOUREC SA EUR 488,213.20 0.35 493 STICHTING AK RABOBANK CERTIFICATEN 19.436% EfyR 708.74 0.00
488,213.20 0.35 PERP STEP-UP
800,000 TELEFONICA EUROPE BV FRN PERP EUR 826,499.42 0.59
Chorvatsko 1,900,000 TELEFONICA EUROPE BV FRN PERP EUR 2,061,108.64 1.48
1,250,000 TEVA PHARMACEUTICAL FINANCE NETHERLANDS  gyR 1,193,750.00 085
245,984 FORTENOVA EQUITY EUR 418,172.80 0.30 11 BY 1.125% 15/10/2024
418,172.80 0.30 835,000 TRIVIUM PACKAGING FINANCE BV 3.750% EUR 854,630.07 0.61
15/08/2026
Spojené Staty americké 1,000,000 VZ VENDOR FINANCING Il BV 2.875% 15/01/2029  EUR 988,918.02 0.71
600,000 ZF EUROPE FINANCE BV 2.500% 23/10/2027 EUR 613,236.26 0.44
20,494 HEXION HOLDINGS CORP usD 389,031.45 0.28
1,000,000 ZF EUROPE FINANCE BV 3.000% 23/10/2029 EUR 1,040,125.05 0.74
389,031.45 0.28
1,300,000 ZIGGO BV 2.875% 15/01/2030 EUR 1,312,677.89 0.94
1295417.45  0.93 19,109,352.37 13.66
Spojené kralovstvo
Dlhopi né dlZobné nastroj
opisy a ostatné dlzobné nastroje 1,600,000 BELLIS ACQUISITION CO PLC 3.250% 16/02/2026  GBP 1,828,902.09 131
Francuzsko 206,000 BELLIS FINCO PLC 4.000% 16/02/2027 GBP 234,333.21 0.17
300,000 ACCOR SA FRN PERP EUR 289,183.16 021 200,000 CARNIVAL PLC 1.000% 28/10/2029 EUR 155,500.00 0.11
400,000 ACCOR SA FRN PERP EUR 413.238.81 0.30 2,400,000 EC FINANCE PLC 2.375% 15/11/2022 EUR 2,407,837.85 172
1,200,000 ALTICE FRANCE SA 2.125% 15/02/2025 EUR 1,164,058.80 0.83 1,091,000 EC FINANCE PLC 3.000% 15/10/2026 EUR 1,099,182.50 079
500,000 ALTICE FRANCE SA 3.375% 15/01/2028 EUR 481,250.00 034 650,000 EG GLOBAL FINANCE PLC 6.250% 30/10/2025 EUR 664,625.00 0.48
245,000 ALTICE FRANCE SA 4.125% 15/01/2029 EUR 242,556.32 017 400,000 FﬁEg;O;::TFT'Qg"LIC;:;E5'17?3?30;2 c()j//zozs usb 354,296.77 025
293,000 ALTICE FRANCE SA/FRANCE 4.000% 15/07/2029  EUR 288,308.42 021 700,000 15/07/2026 R EUR 719,484.06 051
850,000 CASINO GUICHARD PERRACHO 5.250% EUR 855,369.60 0.61 1,500,000 INEOS QUATTRO FINANCE 2 PLC 2.500% EUR 1,513,178.60 1.08
15/04/2027 15/01/2026
400,000 CASINO GUICHARD PERRACHON SA FRN PERP EUR 286,071.70 0.20 300,000 JAGUAR LAND ROVER AUTOMOIVE 4.500% EUR 303,796.47 0.22
EMTN 15/01/2026
3,500,000 CASINO GUICHARD PERRACHON SA 1.865% EUR 3,488,330.65 2.50 650,000 JAGUAR LAND ROVER AUTOMOTIVE PLC 2.200%  gyR 635,375.00 0.45
13/06/2022 EMTN 15/01/2024
400,000 CASINO GUICHARD PERRACHON SA 2.798% EUR 390,118.66 0.28 300,000 JAGUAR LAND ROVER AUTOMOTIVE PLC 5.875%  pyR 319.902.81 0.23
05/08/2026 EMTN ' 15/11/2024 ’
o
400,000 g?;é’;‘gg;;iﬁﬁﬁ PERRACHON SA 4.498% EUR 402,619.54 0.29 1,200,000 MATALAN FINANCE PLC 6.750% 31/01/2023 GBP 1,314,291.16 0.94
MODULAIRE GLOBAL FINANCE PLC 6.500%
600,000 CMA CGM SA 5.250% 15/01/2025 EUR 608,514.02 0.43 1,200,000 7 102/2023 EUR 1,220,945.56 087
930,000 CONSTELLIUM SE 3.125% 15/07/2029 EUR 934,638.88 0.67 591,000 MODULAIRE GLOBAL FINANCE PLC 8.000% Usb 520,396.15 037
9 15/02/2023
900,000 CONSTELLIUM SE 4.250% 15/02/2026 EUR 911,250.00 0.65 1000000 STONEGATE PUB CO FINANCING 2018 PLC 8.250% gpp 197353725 07
1,500,000 CROWN EUROPEAN HOLDINGS SA 2.625% EUR 1,569,375.00 112 000090 3 0772025 1223,537. -
30/09/2024 1500,000 VMED 02 UK FINANCING I PLC 3.250% EUR 1539,948.62 110
1,200,000 ELECTRICITE DE FRANCE SA FRN PERP EUR 1,218,969.94 0.87 S 31/01/2031 o
775,000 FAURECIA SE 2.375% 15/06/2027 EUR 779,018.75 0.56 750,000 WILLIAM HILL LTD 4.750% 01/05/2026 GBP 946,197.12 0.68
800,000 FAURECIA SE 2.375% 15/06/2029 EUR 808,386.48 0.58 17,001,730.26 12.15
500,000 FAURECIA SE 3.125% 15/06/2026 EUR 511,855.19 0.37
Luxembursko
230,000 FAURECIA SE 3.750% 15/06/2028 EUR 239,366.87 0.17
600,000 KAPLA HOLDING SAS 3.375% 15/12/2026 EUR 603,000.00 0.43 800,000 ADLER GROUP SA 1.875% 14/01/2026 EUR 676,000.00 0.48
600,000 LA FINANCIERE ATALIAN SASU 4.000% EUR 589,589.49 0.42 400,000 ADLER GROUP SA 2.250% 14/01/2029 EUR 326,000.00 0.23
15/05/2024 1,000,000 ADLER GROUP SA 2.250% 27/04/2027 EUR 835,000.00 0.60
1,000,000 LOXAM SAS 3.250% 14/01/2025 EUR 1,007,836.79 0.72
1,400,000 ALTICE FINANCING SA 2.250% 15/01/2025 EUR 1,347,500.00 0.96
1,000,000 PAPREC HOLDING SA 3.500% 01/07/2028 EUR 1,012,500.00 0.72
2,000,000 ALTICE FRANCE HOLDING SA 8.000% 15/05/2027  EUR 2,130,397.64 152
1,500,000 PICARD GROUPE SAS 3.875% 01/07/2026 EUR 1,524,025.05 1.09
205,000 QUATRIM SASU 5.875% 15/01/2024 EUR £29150.00 059 1,100,000 ARD FINANCE SA 5.000% 30/06/2027 EUR 1,142,734.30 0.82
g s e - 5500,000 GALAPAGOS HOLDING SA 7.000% 15/06/2022 - gyR 165,000.00 0.12
1,000,000 RUBIS TERMINAL INFRA SAS 5.625% 15/05/2025  EUR 1,050,307.40 0.75 P DEFAULTED g
1,000,000 VALLOUREC SA 8.500% 30/06/2026 EUR 1,025,307.84 0.73 1,200,000 KLEOPATRA FINCO SARL 4.250% 01/03/2026 EUR 1,176,050.54 0.84
23,524,197.36 16.81 450,000 KLEOPATRA HOLDINGS 2 SCA 6.500% 01/09/2026 EUR 424,852.43 0.30
1,300,000 LINCOLN FINANCING SARL 3.625% 01/04/2024  EUR 1,310,643.31 0.94
Holandsko 600,000 MITSUBISHI UFJ INVESTOR SERVICES & BANKING  gyR 304,627.02 0.22
LUXEMBOURG SA 15/12/2050 FRN EMTN
7 ABERTIS INFRAESTRUCTURAS FINANCE BV FRN  EUR 1.250. 4
00,000 PERP v 691,250.00 0-49 1,000,000 MOTION FINCO SARL 7.000% 15/05/2025 EUR 1,051,716.41 0.75
700,000 ABERTIS INFRAESTRUCTURAS FINANCE BV FRN EUR 719,077.38 0.51 315,368 SUMMER BC HOLDCO A SARL 9.250% 31/10/2027 EUR 342,963.16 0.25
PERP 1,400,000 SUMMER BC HOLDCO B SARL 5.750% 31/10/2026 EUR 1,466,500.00 1.05

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

000000000 000000000000000 0000000000000000
(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021 (pokraéovanie)
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
600,000 VIVION INVESTMENTS SARL 3.000% 08/08/2024  EUR 585,000.00 0.42 Jersey
400,000 VIVION INVESTMENTS SARL 3.500% 01/11/2025  EUR 396,168.50 0.28 2,200,000 ADIENT GLOBAL HOLDINGS LTD 3.500% coR 2217,357.76 L8
13,681,153.31 9.78 15/08/2024
. L 450,000 AVIS BUDGET FINANCE PLC 4.125% 15/11/2024  EUR 457,649.26 033
Spojené staty americké 1,250,000 AVIS BUDGET FINANCE PLC 4.750% 30/01/2026  EUR 1,277,25559 091
265,000 AMC ENTERTAINMENT HOLDINGS INC 12.000% usD 221,164.21 0.16 750,000 WHEEL BIDCO LTD 6.750% 15/07/2026 GBP 878,848.32 0.63
15/06/2026
650,000 BOXER PARENT CO INC 6.500% 02/10/2025 EUR 682,663.92 0.49 4,831,110.93  3.45
1,000,000 CHEMOURS CO/THE 4.000% 15/05/2026 EUR 1,020,000.00 073 Spanielsko
613,000 CHEMOURS CO/THE 4.625% 15/11/2029 UsD 516,584.81 0.37
1,200,000 GRIFOLS ESCROW ISSUER SA 3.875% 15/10/2028  EUR 1,214,030.63 0.87
929,000 COTY INC 3.875% 15/04/2026 EUR 951,142.76 0.68 600,000 INTERNATIONAL CONSOLIDATED AIRLINES cUR 585.486.46 0as
2,000,000 COTY INC 4.000% 15/04/2023 EUR 2,016,516.02 1.44 GROUP SA 0.500% 04/07/2023
1,000,000 FORD MOTOR CO 8.500% 21/04/2023 usb 948,450.18 0.68 200,000 INTERNATIONAL CONSOLIDATED AIRLINES EUR 201,750.00 0.14
Ny GROUP SA 2.750% 25/03/2025
250,000 FORD MOTOR CREDIT CO LLC 2.386% 17/02/2026 EUR 257,678.51 0.18 400,000 INTERNATIONAL CONSOLIDATED AIRLINES EUR 405,550.79 0.29
500,000 FORD MOTOR CREDIT CO LLC 2.748% 14/06/2024  ggp 588,348.33 0.42 GROUP SA 3.750% 25/03/2029
EMTN 900,000 LORCA TELECOM BONDCO SA 4.000% 18/09/2027 EUR 905,315.05 0.65
3
500,000 HEXION INC7.875% 15/07/2027 usb 461,449.16 033 475,000 NH HOTEL GROUP SA 4.000% 02/07/2026 EUR 481,257.13 034
1,000,000 KRATON POLYMERS LLC / KRATON POLYMERS EUR 1,029,173.73 074
CAPITAL CORP 5.250% 15/05/2026 3,796,390.06 2.71
3,000,000 NOKIA OF AMERICA CORP 6.450% 15/03/2029  USD 2,922,768.75 2.09 Nadnérodné dzindrodné spoloénosti
228,000 OLYMPUS WATER US HOLDING CORP 3.875% EUR 22834446 0.6 adnarodne a medzinarodne spolocnosti
01/10/2028 ALLIED UNIVERSAL HOLDCO LLC/ALLIED
1,000,000 982,561.89 0.70
1,300,000 RAIN Cll CARBON LLC / CIl CARBON CORP 7.250%  ysp 1,151,191.31 0.82 UNIVERSAL FINANCE CORP/ATLAS LUXCO 4 SARL
01/04/2025 3.625% 01/06/2028
12,995,476.15  9.29 335,000 ALLIED UNIVERSAL HOLDCO LLC/ALLIED cBp 384,006.39 0.27
UNIVERSAL FINANCE CORP/ATLAS LUXCO 4 SARL
Nemecko 4.875% 01/06/2028
1,750,000 ARDAGH PACKAGING FINANCE PLC / ARDAGH EUR 1,750,200.07 125
1,250,000 ADLER PELZER HOLDING GMBH 4.125% EUR 1,186,078.54 0.85 HOLDINGS USA INC 2.125% 15/08/2026
01/04/2024
550,000 APCOA PARKING HOLDINGS GMBH 4.625% EUR 55642937 0.40 3,116,777.35  2.22
15/01/2027 Evadsko
500,000 CONSUS REAL ESTATE AG 4.000% 29/11/2022 EUR 487,797.70 035 v
800,000 DEUTSCHE LUFTHANSA AG 12/08/2075 FRN EUR 785,405.74 056 1,159,000 HEIMSTADEN BOSTAD AB FRN PERP EUR 1,130,387.73 0.81
800,000 DEUTSCHE LUFTHANSA AG 3.000% 29/05/2026  gyR 824,000.00 059 800,000 SAMHALLSBYGGNADSBOLAGET | NORDEN AB FRN g 800,056.01 0.57
EMTN PERP
700,000 DEUTSCHE LUFTHANSA AG 3.750% 11/02/2028  gyg 735,636.19 0.53 500,000 VERISURE HOLDING AB 3.250% 15/02/2027 EUR 502,528.47 0.36
EMTN
900,000 HT TROPLAST GMBH 9.250% 15/07/2025 EUR 987,703.06  0.71 2,432,97221  1.74
1,500,000 IHO VERWALTUNGS GMBH 3.625% 15/05/2025  EUR 1,525,976.87 1.08 Dansko
1,000,000 SCHAEFFLER AG 3.375% 12/10/2028 EMTN EUR 1,120,000.00 0.80
.,
400,000 SGL CARBON SE 4.625% 30/03/2024 EUR 407,290.65 0.29 700,000 DKT FINANCE APS 7.000% 17/06/2023 EUR 713,710.52 051
5
500,000 TUI CRUISES GMBH 6.500% 15/05/2026 EUR 927,000.00 066 1,800,000 DKT FINANCE APS 9.375% 17/06/2023 UsD 1,584,824.51 113
300,000 ZF FINANCE GMBH 2.000% 06/05/2027 EMTN  EUR 301,523.00  0.22 2,298,535.03  1.64
1,000,000 ZF FINANCE GMBH 2.750% 25/05/2027 EMTN EUR 1,036,091.43 074 Panama
10,880,932.55 7.78
644,000 CARNIVAL CORP 10.125% 01/02/2026 EUR 740,032.20 053
Taliansko 1,000,000 CARNIVAL CORP 1.875% 07/11/2022 EUR 993,034.42 071
750,000 ATLANTIA SPA 1.625% 03/02/2025 EMTN EUR 768,750.00 055 1,733,066.62  1.24
846,000 ATLANTIA SPA 1.875% 12/02/2028 EUR 879,840.00 0.63 Mexiko
350,000 ATLANTIA SPA 1.875% 13/07/2027 EMTN EUR 364,462.19 0.26 PETROLEOS MEXICANOS 4.875% 21/02/2028
500,000 AUTOSTRADE PER L'ITALIA SPA 1.750% EUR 516,794.94 037 1,120,000 R EUR 1,131,640.44 0.81
" 26/06/2026 EMTN o ’ EMTN
400,000 AUTOSTRADE PER L'ITALIA SPA 1.875% EUR 417,424.35 0.30 500,000 PETROLEOS MEXICANOS 5.350% 12/02/2028 UsD 425,344.90 030
26/09/2029 EMTN 1,556,985.34 111
2,000,000 AUTOSTRADE PER L'ITALIA SPA 2.000% EUR 2,097,544.72 1.49
15/01/2030 Rakusko
500,000 BANCA MONTE DEI PASCHI DI SIENA SPA 1.875%  guR 502,500.00 036
gi/ruoclﬁzlazoams DEI PASCHI DI SIENA SPA 2.625% 600,000 AMS AG ZCP 05/03/2025 EUR 531,461.12 0.38
1,000,000 625%  EUR 1,022,649.72 073
28/04/2025 EMTN 800,000 AMS AG 0.875% 28/09/2022 UsD 676,607.72 0.48
500,000 BANCO BPM SPA FRN PERP EUR 527,330.50 0.38 300,000 AMS AG 6.000% 31/07/2025 EUR 320,362.07 0.23
1,500,000 PRO-GEST SPA 3.250% 15/12/2024 EUR 1,463,827.46 1.05 1,528,430.91 1.09
495,000 TELECOM ITALIA SPA/MILANO 1.625% EUR 485,041.49 0.35
18/01/2029 EMTN Grécko
500,000 TELECOM ITALIA SPA/MILANO 2.375% EUR 517,500.00 0.37
12/10/2027 EMTN 1,000,000 PIRAEUS FINANCIAL HOLDINGS SA FRN PERP EUR 1,017,941.48 073
300,000 TELECOM ITALIA SPA/MILANO 5.250% EUR 364,734.89 0.26
17/03/2055 EMTN 1,017,941.48 0.73
170,000 VERDE BIDCO SPA 4.625% 01/10/2026 EUR 173,077.32 0.12
10,101,477.58 7.22

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European High Yield

(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Irsko Podniky kolektivneho investovania
670,000 VIRGIN MEDIA VENDOR FINANCING NOTES IIl GBP 794,608.18 0.57
DAC 4.875% 15/07/2028 ¢ podielové fond
794,698.18  0.57 otvorené podielové fondy
Luxembursko
Portugalsko
500,000 TRANSPORTES AEREOS PORTUGUESES SA 5.625%  £UR 74447053 053 2,440 NN (L) LIQUID EUR - Z CAP EUR EUR 2,417,472.46 173
02/12/2024 2,417,472.46 1.73

744,470.53  0.53

2,417,472.46 1.73

Libéria
240,000 ROYAL CARIBBEAN CRUISES LTD 11.500% USD 236,429.22 0.17 " = B X
01/06/2025 Celkové portfdlio cennych papierov 135,349,849.32 96.74
236,429.22 0.17
Panenské ostrovy Finanéné derivaty k 30/09/2021
250,000 HUARONG UNIVERSE INVESTMENT HOLDING LTD gy 204,640.13 0.15
1.625% 05/12/2022 - " . (o ’ ;
: 20464013 0.15 Obdrzat Zaplatit Datum Zavazky  Nerealizovany
e ' splatnosti vEUR zisk alebo
Juina Afrika (strata)
5,246,717 K2016470219 SOUTH AFRICA LTD 3.000% UsD 7,748.75 001 vEUR
31/12/2022
14,695,030 K2016470219 SOUTH AFRICA LTD 8.000% EUR 34,101.87 0.02
31/12/2022 Menové forwardy
41,850.62 0.03
3,025,669.56 USD 2,553,132.12 EUR 19/10/2021 2,553,132.12 56,796.66
Chorvatsko
626,558,859.00 JPY 4,805,175.84 EUR 19/10/2021 4,805,175.84 39,311.47
983,000 AGROKOR BOND CONVERTIBLE ZCP 15/07/2031  EUR 0.01 0.00 80,288,138.00 IpY 52010045 GEP 19/10/2021 619,067.73 5.389.53
0.01 0.00
189,230.99 USD 137,330.33 GBP 19/10/2021 160,368.24 3,500.64
131,628,618.20 94.07 4,680,530.47 EUR 4,021,524.78 GBP 19/10/2021 4,680,530.47 3,087.92
Ostatné prevoditelné cenné papiere a nastroje pefiazného trhu 160,034.75 GBP 185,104.78 EUR  19/10/2021 185,104.78 1,031.92
367,389.49 CHF 339,143.89 EUR 19/10/2021 339,143.89 708.07
Akcie 21,082.99 USD 18,000.00 EUR 31/12/2021 18,000.00 154.11
Juzna Afrika 47,281.04 CHF 37,499.52 GBP 19/10/2021 43,719.04 12135
109,023,205 HOLDCO 2 ORDINARY A SHARES UsD 0.00 0.00 11,079.90 USD 1,229,239.00 JPY 19/10/2021 9,463.13 53.12
20,560,053 HOLDCO 2 ORDINARY B SHARES usb 0.00 0.00 21,034.52 GBP 3,160,079.00 JPY 19/10/2021 24,388.76 31.89
0.00  0.00 1,492.82 GBP 1,869.43 CHF 19/10/2021 1,730.87 6.99
0.00 0.00 665.73 USD 618.99 CHF 19/10/2021 570.30 1.66
19,850.00 JPY 165.00 CHF 19/10/2021 153.13 0.92
Dlhopisy a ostatné dlZobné nastroje 1,400.64 EUR 1,517.35 CHF 19/10/2021 1,400.64 (2.97)
Luxembursko 556.30 CHF 608.32 USD 19/10/2021 514.45 (10.13)
162,859 HELIX HOLDCO SA 10.000% 19/04/2026 EUR 7,317.03 0.01 1211984 EUR 1581,110.00 JPY  19/10/2021 12,119.84 (105.13)
7,317.03 0.01
1,130,982.00 JPY 10,269.79 USD 19/10/2021 8,703.10 (114.04)
Juzna Afrika 18,119.24 GBP 24,781.23 USD 19/10/2021 21,163.92 (301.66)
K2016470260 SOUTH AFRICA LTD 25.000%
6,231,816 31/12/2022 8 usb 1,024.18 0.00 194,506.72 EUR 228,972.99 USD 19/10/2021 194,506.72 (3,004.34)
1,024.18 0.00 5,993,000.00 GBP 6,963,194.41 EUR 31/12/2021 6,963,194.41 (3,313.89)
333131 0.1 10,590,673.25 EUR 12,399,000.00 USD 31/12/2021  10,590,673.25 (85,841.86)
,341. .
31,232,824.63 17,502.23
Finanéné derivaty spolu 17,502.23

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European High Yield

(Vyjadrené v EUR)

Suhrn éistych aktiv 30/09/2021
%
col
Celkové portfélio cennych papierov 135,349,849.32 96.74
Financné derivaty spolu 17,502.23 0.01
Hotovost v banke 3,930,336.39 2.81
Ostatné aktiva a pasiva 610,821.37 0.44
Celkové cisté aktiva 139,908,509.31 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European Participation Equity

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 1,866,523.00
30/09/2020 EUR 34,192,768.73
30/09/2019 EUR 89,994,378.78
Cista hodnota aktiv na akciu**
Capitalisation | (EUR) 30/09/2021 EUR 3,460.93
30/09/2020 EUR 2,236.97
30/09/2019 EUR 2,764.86
Capitalisation P (EUR) 30/09/2021 EUR 31.49
30/09/2020 EUR 20.59
30/09/2019 EUR 25.70
Distribution P (EUR) 30/09/2021 EUR 27.65
30/09/2020 EUR 18.08
30/09/2019 EUR 22.79
Pocet akcii
Capitalisation | (EUR) 30/09/2021 2
30/09/2020 14,621
30/09/2019 31,731
Capitalisation P (EUR) 30/09/2021 56,779
30/09/2020 69,485
30/09/2019 84,003
Distribution P (EUR) 30/09/2021 2,642
30/09/2020 3,112
30/09/2019 4,548
Priebeiny poplatok v %*
Capitalisation | (EUR) 30/09/2021 0.80%
Capitalisation P (EUR) 30/09/2021 1.80%
Distribution P (EUR) 30/09/2021 1.80%
Obratovost portfélia v %* 30/09/2021 131.46%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European Participation Equity

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 1,787,723.37

Akcie 1,787,723.37
Hotovost v banke 17,866.38
Ostatné aktiva 4 72,934.43
Celkové aktiva 1,878,524.18
Beiné pasiva 4 (12,001.18)
Celkové pasiva (12,001.18)
Cisté aktiva na konci roka 1,866,523.00

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky

Celkové prijmy 2 73,827.76
Dividendy 73,827.76

Celkové vydavky (72,059.75)
Spravcovsky poplatok 5 (51,736.76)
Pevny servisny poplatok 6 (12,735.09)
Dan z upisovania 9 (921.95)
Bankové uroky (6,665.95)

Cisty prijem z investicii 1,768.01
Realizované zisky z investi¢ného portfélia 2 2,992,259.61
Realizované straty z investi¢ného portfdlia 2 (11,662,891.42)
Realizované zisky z prevodu mien 56,463.17
Realizované straty z prevodu mien (40,039.97)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 12,796,396.83
investi¢ného portfélia

Vysledok operacii 4,143,956.23

Upisy 3,955.39

Spatné odkupy (36,474,157.35)

Cisté aktiva na zaciatku roka 34,192,768.73

Cisté aktiva na konci roka 1,866,523.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European Participation Equity

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
MnoiZstvo/ N&zov Mena Trhovéd hodnota % MnoiZstvo/ N&zov Mena Trhovéd hodnota %
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 12,002 BPER BANCA EUR 23,199.87 1.25
zoznam oficialne kétovanych cennych papierov a/alebo obchodované na 2,534 ELEN. SPA EUR 3588144 192
: E E X 1.
inom regulovanom trhu 633 INTERPUMP GROUP SPA UR 35,448.00 90
1,124 MARR SPA EUR 23,761.36 127
. 152,052.95 8.15
Akcie
— Belgicko
Spojené kralovstvo
267 AEDIFICA SA EUR 28,782.60 1.54
549 DECHRA PHARMACEUTICALS PLC GBP 30,977.90 1.66
628 BARCO NV EUR 11,775.00 0.63
17,913 ELEMENTIS PLC GBP 31,052.21 1.67
786 BEKAERT SA EUR 28,280.28 152
3,451 HEADLAM GROUP PLC GBP 19,753.68 1.06 205 DIETEREN GROUP EUR 38,735.00 208
2,465 HOWDEN JOINERY GROUP PLC GBP 25,690.11 138
1,851 FAGRON EUR 31,281.90 1.67
9,151 JOHN WOOD GROUP PLC GBP 24,497.57 131
134 XIOR STUDENT HOUSING NV EUR 6,532.50 035
10,865 KIN & CARTA PLC GBP 34,761.65 1.86 145387.28  7.79
16,837 MCBRIDE PLC GBP 14,769.78 0.79 e :
6,571 REDROW PLC GBP 51,037.07 2.73 Rakusko
,813 RENEWI PLC BP 26,882. 1.44
3813 e 6,882.98 615 BAWAG GROUP AG EUR 33,855.75 1.81
4,098 RICARDO PLC GBP 20,262.77 1.09 166 LENZING AG EUR 17.430.00 0.93
9,678 TT ELECTRONICS PLC GBP 29,218.70 157
635 PALFINGER AG EUR 23,907.75 1.28
1,479 UNITE GROUP PLC GBP 18,721.26 1.00
771 POLYTEC HOLDING AG EUR 6,437.85 0.35
1,833 WEIR GROUP PLC/THE GBP 36,072.19 1.93
712 WIENERBERGER AG EUR 20,747.68 1.12
363,697.87 19.49
’ 102,379.03 5.49
Holandsko
Luxembursko
654 ACCELL GROUP NV EUR 25,080.90 134
384 APERAM SA EUR 18,385.92 0.99
634 AMG ADVANCED METALLURGICAL GROUP NV EUR 17,739.32 0.95
672 BEFESA SA EUR 44,284.80 2.37
992 ARCADIS NV EUR 42,834.56 230 368 STABILUS SA EUR 22,282.40 1.19
709 ASR NEDERLAND NV EUR 28,019.68 1.50 8195312 455
186 EURONEXT NV EUR 18,172.20 0.97 e :
951 KENDRION NV EUR 20,494.05 1.10 Spanielsko
NEDAP NV EUR 2,175. 172
350 v 32,175.00 5,209 BANKINTER SA EUR 26,399.21 1.41
850 NXFILTRATION NV EUR 972400 052 605 CONSTRUCCIONES Y AUXILIAR DE FERROCARRILES ()R 2174975 117
681 RHI MAGNESITA NV GBP 25,971.32 1.39 SA
1,121 TKH GROUP NV - DUTCH CERT EUR 54,211.56 291 3,838 LINEA DIRECTA ASEGURADORA SA CIA DE EUR 6,536.11 035
SEGUROS Y REASEGUROS
274,422.59 14.70 4,517 TALGO SA EUR 20,213.58 1.08
Franctzsko 74,898.65  4.01
231 ALTEN SA EUR 2036010 157 Bermudy
500 ANTIN INFRASTRUCTURE PARTNERS SA EUR 14,550.00 0.78 2,813 HISCOX LTD GBP 27,477.68 1.47
174 GAZTRANSPORT ET TECHNIGAZ SA EUR 11,266.50 0.60 4,830 LANCASHIRE HOLDINGS LTD GBP 31,636.86 170
1,281 IPSOS EUR 50,407.35 2.70
59,114.54 3.17
1,009 LECTRA EUR 34,255.55 1.84
1,160 QUADIENT SA EUR 24,128.00 1.29 Svédsko
1,584 REXELSA EUR 26,555.76 143 1,111 ALIMAK GROUP AB SEK 14,420.13 077
745 RUBIS SCA EUR 22,268.05 119 1,728 FABEGE AB SEK 22,581.81 121
322 VERALLIA SA EUR 9,595.60 0.51
37,001.94 1.98
222,386.91 11.91 .
Irsko
Nemecko
2,241 GLANBIA PLC EUR 31,911.84 171
459 DUERR AG EUR 17,083.98 0.92
31,911.84 1.71
199 MORPHOSYS AG EUR 8,159.00 0.44
2,186 PROSIEBENSAT.1 MEDIA SE EUR 34,669.96 1.86 Dansko
2,345 SAF-HOLLAND SE EUR 27,272.35 1.46 306 SCHOUW & CO AS DKK 25,431.62 136
899 SOFTWARE AG EUR 36,247.68 1.94
25,431.62 1.36
1,028 TAG IMMOBILIEN AG EUR 26,028.96 139
1,185 TAKKT AG EUR 16,258.20 0.87 Nérsko
301 VERBIO VEREINIGTE BIOENERGIE AG EUR 17,126.90 0.92 756 BORREGAARD ASA NOK 15,879.58 0.85
Taliansko
8,165 ANIMA HOLDING SPA EUR 33,762.28 1.81

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European Participation Equity
(Vyjadrené v EUR)

Portfélio cennych papierov k 30/09/2021 (pokraéovanie)

MnoiZstvo/ N&zov Mena Trhovd hodnota %
Nominélna v EUR col
hodnota

Svajciarsko
808 SOFTWAREONE HOLDING AG CHF 1535842 0.82
15,358.42 0.82

1,787,723.37 95.78

Celkové portfélio cennych papierov 1,787,723.37 95.78

Suhrn ¢istych aktiv 30/09/2021

ol
Celkové portfdlio cennych papierov 1,787,723.37 95.78
Hotovost v banke 17,866.38 0.96
Ostatné aktiva a pasiva 60,933.25 3.26
Celkové cisté aktiva 1,866,523.00 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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Vyrocna sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European Real Estate

(Vyjadrené v EUR)
Statistika
Cisté aktiva 30/09/2021 EUR 166,015,606.94 Potet akcii
30/09/2020 EUR 149,774,324.26
30/09/2019 EUR 180,399,686.67 Capitalisation P (EUR) 30/09/2021 36,508
30/09/2020 38,141
30/09/2019 41,609
Cista hodnota aktiv na akciu**
Capitalisation R (EUR) 30/09/2021 5,487
Capitalisation | (EUR) 30/09/2021 EUR 1,453.48 30/09/2020 6,897
30/09/2020 EUR 1,224.09 30/09/2019 7,710
30/09/2019 EUR 1,469.82
Capitalisation X (EUR) 30/09/2021 5,629
Capitalisation N (EUR) 30/09/2021 EUR 1,325.51 30/09/2020 6,663
30/09/2020 EUR 1,119.23 30/09/2019 6,470
30/09/2019 EUR 1,347.37
Capitalisation X Hedged (i) (CZK) 30/09/2021 2,965
Capitalisation P (EUR) 30/09/2021 EUR 1,247.93 30/09/2020 2,717
30/09/2020 EUR 1,060.58 30/09/2019 2,911
30/09/2019 EUR 1,285.12
Capitalisation Z (EUR) 30/09/2021 -
Capitalisation R (EUR) 30/09/2021 EUR 271.68 30/09/2020 1,124
30/09/2020 EUR 229.35 30/09/2019 991
30/09/2019 EUR 276.10
Distribution | (EUR) 30/09/2021 2,101
Capitalisation X (EUR) 30/09/2021 EUR 1,124.37 30/09/2020 7,169
30/09/2020 EUR 960.34 30/09/2019 7,029
30/09/2019 EUR 1,169.49
Distribution P (EUR) 30/09/2021 937
Capitalisation X Hedged (i) (CZK) 30/09/2021 CZK 28,461.46 30/09/2020 1,123
30/09/2020 CZK 24,255.59 30/09/2019 1,163
30/09/2019 CZK 29,753.92
Distribution R (EUR) 30/09/2021 4,518
Capitalisation Z (EUR) 30/09/2021 EUR - 30/09/2020 7,635
30/09/2020 EUR 8,732.80 30/09/2019 8,867
30/09/2019 EUR 10,435.65
Distribution | (EUR) 30/09/2021 EUR 755189 | Dividenda
:g;ggggig E32 ::ggg:gi Distribution | (EUR) 14/12/2020 EUR 264.35
Distribution P (EUR) 30/09/2021 EUR 2,697.01 Distribution P (EUR) 14/12/2020 EUR 9530
zgjggggig ESE ;:Sg;:gg Distribution R (EUR) 14/12/2020 EUR 8.45
Distribution R (EUR) 30/09/2021 EUR 241.10
30/09/2020 EUR 211.50
30/09/2019 EUR 264.56 PriebeZny poplatok v %*
Poet akeii Capitalisation | (EUR) 30/09/2021 0.69%
Capitalisation | (EUR) 30/09/2021 60,478 | Capitalisation N (EUR) 30/09/2021 0.95%
30/09/2020 29,331
30/09/2019 25,705 Capitalisation P (EUR) 30/09/2021 1.60%
Capitalisation N (EUR) 30/09/2021 1,445 Capitalisation R (EUR) 30/09/2021 0.93%
30/09/2020 1,360 o
30/09/2019 1,462 Capitalisation X (EUR) 30/09/2021 2.10%
Capitalisation X Hedged (i) (CZK) 30/09/2021 2.12%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiajuca kolisavé stanovenie cien (swing pricing adjustment).
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NN (L) Vyrocna sprava a auditovana uctovna zavierka
za rok uzavrety k 30. septembru 2021

NN (L) European Real Estate

(Vyjadrené v EUR)
Statistika (pokracovanie)
Distribution | (EUR) 30/09/2021 0.69%
Distribution P (EUR) 30/09/2021 1.60%
Distribution R (EUR) 30/09/2021 0.93%
Obratovost portfélia v %* 30/09/2021 33.41%

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).

Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia
tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do
vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.

Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukazovatel obratovosti portfélia (PTR) sa neanualizuje za obdobia kratsie ako jeden rok.

** Oficidlna celkova hodnota Cistych aktiv na akciu popr. zahfiiajuca kolisavé stanovenie cien (swing pricing adjustment).
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Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European Real Estate

(Vyjadrené v EUR)
Uctovna zavierka
Vykaz €istych aktiv k 30/09/2021
Poznamky

Celkové portfélio cennych papierov 2 165,073,660.51

Akcie 165,073,660.51
Financné derivaty spolu 2 6,359.93

Menové forwardy 6,359.93
Hotovost v banke 4,133,639.17
Ostatné aktiva 4 7,169,554.04
Celkové aktiva 176,383,213.65
Beiné pasiva 4 (10,367,606.71)
Celkové pasiva (10,367,606.71)
Cisté aktiva na konci roka 166,015,606.94

Vykaz operacii a zmien v Cistych aktivach za rok uzavrety k

30/09/2021
Poznamky
Celkové prijmy 2 3,791,039.87
Dividendy 3,791,039.87
Celkové vydavky (1,608,372.25)
Spravcovsky poplatok 5 (1,221,715.50)
Pevny servisny poplatok 6 (330,944.02)
Poplatky za dodatoéné funkcionality triedy akcii 7 (598.38)
Dani z upisovania 9 (38,411.64)
Bankové uroky (16,702.71)
Cisty prijem z investicii 2,182,667.62
Realizované zisky z investi¢ného portfdlia 2 26,478,687.84
Realizované straty z investicného portfdlia 2 (12,835,923.43)
Realizované zisky z finanénych derivatov 105,382.84
Realizované zisky z prevodu mien 834,199.54
Realizované straty z prevodu mien (807,111.55)
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 4,946,948.49
investi¢ného portfélia
Zmeny Cistych nerealizovanych ziskov alebo (strat) z 84,136.58
finanénych derivatov
Vysledok operacii 20,988,987.93
Upisy 291,494,624.29
Spatné odkupy (294,188,878.21)
Distribucia (2,053,451.33)
Cisté aktiva na zaciatku roka 149,774,324.26
Cisté aktiva na konci roka 166,015,606.94

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) European Real Estate

(Vyjadrené v EUR)
Portfélio cennych papierov k 30/09/2021
Mnoizstvo/ 4 Trhova hodnota % Mnoizstvo/ 4 Trhova hodnota %
Nazov Mena Nazov Mena
Nominalna v EUR col Nominalna v EUR col
hodnota hodnota
Prevoditel'né cenné papiere a nastroje penazného trhu zaradené na 400 XIOR STUDENT HOUSING NV EUR 19,500.00 0.01
zoznam oficidlne kétovanych cennych papierov a/alebo obchodované na 10,205,281.00  6.15
inom regulovanom trhu Luxembursko
2,600 ADLER GROUP SA EUR 38,220.00 0.02
Akcie 1,339,686 AROUNDTOWN SA EUR 7,997,925.42 4.82
Nemecko 26,153 GRAND CITY PROPERTIES SA EUR 563,335.62 0.34
17,200 SHURGARD SELF STORAGE SA EUR 814,420.00 0.49
222,085 ALSTRIA OFFICE REIT-AG EUR 3,488,955.35 2.10 9413.901.04 5.67
115,718 DEUTSCHE WOHNEN SE EUR 6,123,796.56 3.69 e :
89,633 LEG IMMOBILIEN SE EUR 10,953,152.60 6.60 Nadnarodné a medzinarodné spoloénosti
253,293 TAG IMMOBILIEN AG EUR 6,413,378.76 3.86
99,276 UNIBAIL-RODAMCO-WESTFIELD EUR 6,315,939.12 3.80
312,442 VONOVIA SE EUR 16,215,739.80 9.77 6315039.12  3.80
43,195,023.07 26.02 e ’
e Spanielsko
Spojené kralovstvo
127,542 INMOBILIARIA COLONIAL SOCIMI SA EUR 1,068,801.96 0.64
7,764 BIG YELLOW GROUP PLC BP 1,099,793.52 .
67,764 BIG YELLOW GROU e 099,793.5 066 460,903 MERLIN PROPERTIES SOCIMI SA EUR 4,089,131.42 2.47
239,090 BRITISH LAND CO PLC/THE GBP 1,377,463.06 0.83 515793338 341
78,536 DERWENT LONDON PLC GBP 3,159,596.92 1.90 pEmREE :
582,539 GRAINGER PLC GBP 2,067,106.06 1.25 Rakusko
24,433 GREAT PORTLAND ESTATES PLC GBP 212,199.59 0.13
105,887 IMMOFINANZ AG EUR 2,181,272.20 131
506,600 HAMMERSON PLC GBP 190,608.87 0.11 218127220 131
61,271 LAND SECURITIES GROUP PLC GBP 496,850.42 0.30 P }
27,553 LXIREIT PLC GBP 44,044.69 0.03 Finsko
1,397,652 PRIMARY HEALTH PROPERTIES PLC GBP 2,453,726.79 1.48
30,529 CITYCON OYJ EUR 211,565.97 0.13
57,280 SAFESTORE HOLDINGS PLC GBP 699,063.15 0.42
66,793 KOJAMO OYJ EUR 1,196,262.63 0.72
836,577 SEGRO PLC GBP 11,630,857.64 7.01 1407828.60  0.85
337,285 SHAFTESBURY PLC GBP 2,387,786.68 1.44 P .
1,951,119 TRITAX BIG BOX REIT PLC GBP 4,825,973.49 2.90 Holandsko
237,492 UNITE GROUP PLC GBP 3,006,185.63 1.81
4,369 CTP NV EUR 82,137.20 0.05
33,651,256.51  20.27 16,977 EUROCOMMERCIAL PROPERTIES NV EUR 313,123.79 0.19
Svédsko 1,273 NSINV EUR 40,736.00 0.02
435,996.99 0.26
358,170 CASTELLUM AB SEK 7,577,321.49 4.56 ’
310,264 FABEGE AB SEK 4,054,585.62 2.44
165,073,660.51 99.43
6,121 FASTIGHETS AB BALDER - B SEK 318,633.16 0.19
16,668 HUFVUDSTADEN AB - A SEK 215,518.92 0.13 - — - -
273,152 KUNGSLEDEN AB SEK 3,111,613.02 187 Celkové portfélio cennych papierov 165,073,660.51 99.43
17,101 SAGAX AB-B SEK 461,800.25 0.28
1,564,560 SAMHALLSBYGGNADSBOLAGET | NORDEN AB SEK 7,480,903.36 452 Finanéné derivéty k 30/09/2021
75,572 WIHLBORGS FASTIGHETER AB SEK 1,299,890.01 0.78
24,520,265.83 14.77
; Obdrzat Zaplatit Datum Zavazky  Nerealizovany
Francuzsko splatnosti v EUR zisk alebo
62,787 COVIVIO EUR 4,572,149.34 275 (strata)
51,103 GECINA SA EUR 5,956,054.65 3.59 VEUR
44,823 ICADE EUR 3,041,240.55 1.83
54,700 KLEPIERRE SA EUR 1,063,368.00 0.64 Menové forwardy
184,140 MERCIALYS SA EUR 1,695,929.40 1.03
16,328,741.94 9.84 91,434,999.30 CZK 3,597,759.36 EUR 19/10/2021 3,597,759.36 7,139.86
I 198,213.28 EUR 5,047,282.40 CZK 19/10/2021 198,213.28 (779.93)
Svajciarsko
7! 72.64 B
8,671 ALLREAL HOLDING AG CHF 1,483,762.50 0.89 3,795,972.6 6,359.93
44,909 PSP SWISS PROPERTY AG - REG CHF 4,677,300.26 2.82 Finanéné derivaty spolu 6,359.93
72,144 SWISS PRIME SITE AG - REG CHF 6,099,158.07 3.67
12,260,220.83  7.38
Belgicko
34,950 AEDIFICA SA EUR 3,767,610.00 2.27
30,091 COFINIMMO SA EUR 3,941,921.00 2.37
70,750 WAREHOUSES DE PAUW CVA EUR 2,476,250.00 1.50

PriloZzené poznamky tvoria neoddelitelnu sucast tychto uétovnych vykazov.

268



Vyroc¢na sprava a auditovana uctovna zavierka NN (L)
za rok uzavrety k 30. septembru 2021

NN (L) European Real Estate

(Vyjadrené v EUR)

Suhrn éistych aktiv 30/09/2021
%
col
Celkové portfélio cennych papierov 165,073,660.51 99.43
Financné derivaty spolu 6,359.93 0.00
Hotovost v banke 4,133,639.17 2.49
Ostatné aktiva a pasiva (3,198,052.67) (1.92)
Celkové cisté aktiva 166,015,606.94 100.00

PriloZzené poznamky tvoria neoddelitelnu st&ast tychto uétovnych vykazov.
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NN (L) Vyrocéna sprava a auditovana uctovna zavierka

za rok uzavrety k 30. septembru 2021

NN (L) European Sustainable Equity

(Vyjadrené v EUR)
Statistika . "
Pocet akcii
Cisté aktiva 30/09/2021 EUR  619,815167.41 | Capitalisation] (EUR) ggfgggg;; ;g'ggé
30/09/2020 EUR 480,573,671.27 30/09/2019 33'724
30/09/2019 EUR 390,123,937.98 !
X. . . . Capitalisation | Hedged (ii) (EUR) 30/09/2021 4,162
*%
Cista hodnota aktiv na akciu 30/09/2020 4161
Capitalisation | (EUR) 30/09/2021 EUR 10,844.54 30/09/2019 4161
:g;ggggig 582 3’;22;: Capitalisation N (EUR) 30/09/2021 7,316
e 30/09/2020 4,950
Capitalisation | Hedged (ii) (EUR) 30/09/2021 EUR 7,754.66 30/09/2019 5,753
:g?ggggig ESE g'gi;gg Capitalisation P (EUR) 30/09/2021 180,968
’ : 30/09/2020 61,649
Capitalisation N (EUR) 30/09/2021 EUR 530.00 30/09/2019 44,325
:g;ggggig Etjz :igég Capitalisation P Hedged (i) (CZK) 30/09/2021 2,528
: 30/09/2020 475
Capitalisation P (EUR) 30/09/2021 EUR 503.32 30/09/2019 027
zgfgg;igig Eﬂﬁ :;;:; Capitalisation R (EUR) 30/09/2021 6,110
’ 30/09/2020 27,421
Capitalisation P Hedged (i) (CZK) 30/09/2021 CzK 9,142.76 30/09/2019 2,156
23;23;;8?3 (C:EE ;’gg;gg Capitalisation X (EUR) 30/09/2021 39,102
! ' 30/09/2020 19,678
Capitalisation R (EUR) 30/09/2021 EUR 378.18 30/09/2019 15,919
30/09/2020 EUR 306.89 N
Capitalisation X (USD) 30/09/2021 1,516
30/09/2019 EUR 268.58 30/09/2020 i
Capitalisation X (EUR) 30/09/2021 EUR 540.96 30/09/2019 .
:g;gg;igig ESQ g;g:g Capitalisation Z (EUR) 30/09/2021 15,699
’ 30/09/2020 9,310
Capitalisation X (USD) 30/09/2021 USD 243.10 30/09/2019 5124
;g?ggggig 3:3 : Capitalisation Zz (EUR) 30/09/2021 4,924
30/09/2020 -
Capitalisation Z (EUR) 30/09/2021 EUR 11,958.81 30/09/2019 )
50/09/2020 €L 926 o on (eU) soj05/2021 116505
! : 30/09/2020 131,359
Capitalisation Zz (EUR) 30/09/2021 EUR 5,917.19 30/09/2019 195,033
:gjggggig E32 : Distribution P (EUR) 30/09/2021 62,438
30/09/2020 28,539
Distribution N (EUR) 30/09/2021 EUR 272.83 30/09/2019 6,188
20/09/2020 €UR LS ion s (R soyosy20m1 :
’ 30/09/2020 3,174
Distribution P (EUR) 30/09/2021 EUR 267.64 30/09/2019 .
30/09/2020 EUR 218.85
30/09/2019 EUR 193.24 Dividenda
Distribution R (EUR) 30/09/2021 EUR - Distribution N (EUR) 14/12/2020 EUR 0.45
30/09/2020 EUR 256.00
30/09/2019 EUR - Distribution R (EUR) 14/12/2020 EUR 0.45

* Ukazovatel obratovosti portfélia (PTR) vypocitava administrativny agent (pozri poznamku 17).
Sadzba priebeznych poplatkov zodpovedd sadzbe priebeznych poplatkov uvedenych v poslednom Dokumentu s iklicovymi nforméciami pre investorov (KIID) platnom ku dnu zostavenia

tejto spravy.

Transakcné naklady (pokial boli vynaloZené) st zahrnuté v kipnej/predajnej cene cennych papierov. Tieto naklady, ktoré nie su U¢tované ako ndklady prevadzkové, nie su zahrnuté do

vypoctu priebeznych poplatkov.

Priebezné poplatky a ukazovatel obratovosti portfélia (PTR) sa vypocitaju za obdobie poslednych dvanéstich mesiacov.
Priebezné poplatky za obdobia kratsie ako jeden rok sa anualizuju. Ukaz