Report 28 Mar 2026

LUX IM Nordea European Covered Bond FX

Categoria Morningstar™ Benchmark Morningstar Benchmark Dichiarato Morningstar Rating™
Obbligazionari Corporate EUR Morningstar Eurozone Corporate Bond GR  N/A *
EUR
Usato nel Report
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The investment objective of the Sub-fund is to provide 124
capital preservation and attractive return over the 16
medium to long-term by investing in a diversified and 108
flexibly managed portfolio focused on European \Nw_\/_,_/wv—d_/ 100
covered bonds. The portfolio construction process 9
combines a macrogconomic country assessment of the 84
covered bonds' market and an analysis of the target
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terms of relative value and fair value spreads. - - 4,64 n 1,04 e Fondo
97 2,74 142 Benchmark e
Indici
1,72 2,83 1,28 Categoria
Misure di Rischio Rend. Cumulati % Fondo  Bmk Cat  Rendimenti 01 02 03 04
3Y Alpha 118 3YSharpeRatio 012 3-pesi A55 421 122 Trimestrali %
3Y Beta 0,66 3Y Std Dev 243 6-Mesi 1,02 0,99 0,99 2026 B N _ N
3Y R-Squared 7050 3YRisk Basso  1.Anno 019 1,46 150 2025 004 102 020 044
3Y Info Ratio -119 5YRisk 3-Anni Ann.ti 183 386 418 2024 045 -051 275 -024
3YTracking Error 1,69 10Y Risk 5-Anni Ann.ti 2023 063 011 -098 490
Basati su Morningstar Eurozone Corporate Bond GR EUR (dove applicabile) 10-Anni Annii 2022 : } R 0’32
Rendimenti aggiornati al 27/03/2026
Portafoglio 31/01/2026
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Sensibilita ai Tassi
Titoli principali Fixed Income Sector Weightings % Fondo Scadenze % Fondo
Nome Settore % Governativo 2573 dala3 1842
Short-Term Euro BTP Future... - 494 [&] Societario 0,03 da3a5s 24,09
Long-Term Euro BTP Future... - 443 B3 Cartolarizzazioni 7745 daba7 19,86
Euro Schatz Future Mar 26 - 434 EA Enti Locali 0,00 da7a10 121
Mediobanca - Banca di... - 3,58 B Liquidita ed equivalenti 2314 da10a15 2,04
Oberoesterreichische... — 354 Derivati -0,06 da15a20 0,42
. . da20a30 3,90
Caisse Francaise de... - 352 0 '
Nordea 1 - Active Rates... - 314 Coupon Range % Fondo oltre 30 148
UniCredit S.p.A. 3.5% - 2711 Ocoupon 0,00
Long Gilt Future Mar 26 — 263  Daladcedole 92,06
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