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o, Sector Weight' (%) Sector Return Year to Date?
Sector Returns (%)
Finance Gov Guar 0.9 0.82
'Average weight year to date Covered Bonds 63.5 0.98
2Approximation by geometrically Local Government 17.9 1.03
smoothed return Senior Bank/Finance 6.4 1.63
Subordinated Debt 1.2 2.23
Real Estate 5.3 173
Industrials 3.3 1.69
Utilities 0.8 176
Hybrid 0.7 3.57
Total 100 114
. Description Market # of Coupon? Modified Credit Spread®  Yield®
I N d ex P rOfl | e (TTM/Sector) Weight (%) Amount’ Issues (%) Duration Duration (bps) (%)
0-1Year 289 1.47 0.40 0.49 4 2.24
In NOK billions
2Par weighted 1-2 Years 3N 2.57 0.92 1.42 14 2.47
3Credit Duration Weighted 2-3 Years 323 2.98 1.66 2.28 19 2.67
3-5 Years 402 2.88 2.60 3.562 27 2.85
5-7 Years 63 2.88 4.23 4.82 33 3n
7-9 Years 10 2.90 5.84 6.39 39 3.30
> 9 Years 28 3.46 9.34 9.69 59 3.73
Finance Gov Guar 18 2.32 254 2.67 18 292
Cov. Bonds 202 2.52 2.08 243 16 2.78
Local Gov 349 213 1.81 2.38 1 2.66
Sr Bank/fin 309 2.99 0.56 1.85 52 271
Sub Bank/Fin 32 3.82 0.34 3.01 106 313
Real Estate 340 3.18 1.07 2.40 63 3.00
Utilities 125 3.15 0.78 2.00 63 2.89
Industry 34 3.27 1.42 2.99 79 3.16
Hybrid 17 4.84 0.52 3.09 184 3.96
Total 1426 2.58 179 2.39 24 2.80
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July 2026 % Nordic Bond Pricing Factsheet
TO 10 I ssuers Issuer Name Sector Weight (%) Market Valuel # Issues
p Stadshypotek AB (publ) Covered Bonds 13.2 512.9 23

In NOK billions Kommuninvest i Sverige AB Local Government 1n7 454.6 19
Nordea Hypotek AB Covered Bonds 101 3931 20

Swedbank Hypotek AB Covered Bonds 8.0 309.4 1

Skandinaviska Enskilda Banken AB Covered Bonds 7.3 284.8 10

Lansforsakringar Hypotek AB (publ) Covered Bonds 6.1 238.4 20

AB Sveriges Sakerstillda Obligationer (publ)  Covered Bonds 5.4 209.9 23

Danske Hypotek AB (publ) Covered Bonds 3.3 129.6 6

Landshypotek Bank AB (publ) Covered Bonds 24 93.6 26

Skandiabanken AB (publ) Covered Bonds 19 72.3 16

69.4 2698.6 174

Sector Weights (%)
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Design Criteria and Calculation Methodology

Coupon:

Currency:

Maturity:

Minimum Issue Size:
Listing Status:
Redemption:

Credit Rating:
Call/Put:

Security Type:
Weighting:
Rebalancing:

Cash Reinvestment:

Pricing:

Calculation Frequency:

Settlement Date:

Base Date;

Disclaimer

Fixed and float.
SEK.

At least one month to expected maturity at the rebalancing date.

MSEK 300.
Listing required.
Bullet.

Required, BBB-/Baa3 or above.

Allowed.

No convertibles or structured notes.

Market capitalization.

Once a month at month end.

Cash that has accrued intra—-month earns no reinvestment return and is stripped out of
the index at month—end.

NBP Evaluated prices.

Daily.

Daily — Same day settlement (T+0), except of the rebalancing date in December; then
settlement is assumed to be on the last calendar day of the month.

September 30, 2023.
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