US HIGH YIELD BOND COLUMBIA
THREADNEEDLE (LUX) L THREADNEEDLE
FUND FACTSHEET AS AT 28 FEBRUARY 2021 INVESTMENTS

SICAV Hong Kong IMPORTANT NOTE:

m Threadneedle (Lux) - US High Yield Bond (the “Fund”) principally invests in income-producing US Dollar denominated debt
. securities with an emphasis on the high yield market.
Contact Details mIn respect of dividend paying share classes, distributions may at the discretion of the Directors be paid out of capital or
Tel: +852 3798 1212* effectively out of capital (i.e. paying dividends out of gross income while charging all or part of their fees and expenses out of
*Please note that calls and electronic communications capital) of the share classes. Any such distributions may result in an immediate reduction of the net asset value per share.
may be recorded Hnvestors should note that the Fund may invest in one or a combination of the following instruments which may involve
: — embedded leverage: futures, options and swaps and other financial derivative instruments. Investing in any one of the above

HK_Enquiry@columbiathreadneedle.com instruments may involve substantial credit/counterparty, market, volatility and liquidity risk. If the issuers default or such

instruments, or their underlying assets, cannot be realised or perform badly, investors’ entire investment may be lost.
B |nvestors should note that bonds and other debt instruments, in particular those rated below investment grade, are exposed to

higher credit risks of the issuer. In the event that any issuer of bonds or other debt instruments experiences financial or

economic difficulties, the value of the investment may be adversely affected and may become zero.

Fund Manager: Mark Van Holland
Since: Feb-19
Management Co: Threadneedle Ma. Lux. S.A.

Fund Inception Date:  12/12/03 m The investment decision is yours but you should not invest unless the intermediary which sells you the Fund has advised you

Index: ICE BofA US Cash Pay High that the Fund is suitable for you and has explained why, including how investment in the Fund will be consistent with your
Yield Constrained investment objectives.

Fund Currency: UsD H |nvestors should not base their investment decision on this document alone and must refer to the Prospectus of each Fund

Fund Domicile: Luxembourg prior to investing.

XD Date: -

Pay Date: -

Portfolio Size: $213.1m

No. of Securities: 561

All information expressed in USD

US HIGH YIELD BOND - AU USD

ISIN: LU0180519315

Share Class Price: 38.3250

TER: 1.55% (as at 30/09/20)
Performance Fee: No

Investment Objective & Policy

Fund Changes The Fund aims to provide income with the potential to grow the amount you invested over the long term. It looks to outperform the ICE BofA US Cash Pay High Yield

For detailed information on the fund please see the prospectus which | Constrained Index after the deduction of charges. ) ! i e )
is available on https://www.columbiathreadneedle.com/kiids The Fund invests at least two-thirds of its assets in high income bonds priced in US Dollars (which are a type of loan that pay a fixed or variable interest rate) issued by
- : : companies.

The Fund may also invest in asset classes and instruments different from those stated above.

The Fund is actively managed in reference to the ICE BofA US Cash Pay High Yield Constrained Index. The index is broadly representative of the securities in which
the Fund invests, and provides a suitable target benchmark against which Fund performance will be measured and evaluated over time. The fund manager has
discretion to select investments with weightings different to the index, and that are not in the index, and the Fund may display significant divergence from the index.

RatanS/ Awa rds Deviations from the index, including guidelines on the level of risk relative to the index, will be considered as part of the fund manager’s risk monitoring process, to
ensure the overall level of risk is broadly consistent with the index. In line with its active management strategy, there may be significant deviation from the index.

MOORNNGSTAR
Jkok

For more information on the methodology of the Morningstar rating
please visit www.morningstar.com
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Performance (%) - Periods over 1 Year Annualised (USD)
1M 3M G YID 1YR 2YR 3YR 5YR 10YR SI
Share Class (Net) 0.0 14 4.1 -0.1 6.9 6.7 54 6.1 5.2 -
Index (Gross) 0.3 2.6 6.0 0.7 8.5 7.2 6.2 8.8 6.4 -
Since Inception Returns from: 13/12/03

Performance (%) - Calendar Years (USD)

2020 2019 2018 2017 2016 2015 2014 2013 2012 2011
Share Class (Net) 5.0 154 46 5.8 105 -1.0 34 35 134 5.2
Index (Gross) 6.1 144  -23 75 173 43 35 6.3 14.7 55

HKD/USD based investors are exposed to currency fluctuations where funds are denominated in currencies other than HKD/USD

Past performance is not a guide to future performance. The performance data does not take account of the commissions and costs incurred on the issue and
redemption of units. The value of investments and any income is not guaranteed and can go down as well as up and may be affected by exchange rate
fluctuations. This means that an investor may not get back the amount invested. Index returns assume reinvestment of dividends and capital gains and unlike

fund returns do not reflect fees or exp The index is d and cannot be invested directly. All returns assume income is reinvested for a local
taxpayer, bid to bid performance (which means performance does not include the effect of any initial charges). All data: Source Copyright © 2021 Morningstar
UK Limited.

Source: FactSet For Columbia Threadneedle use only:LU9048



Top 10 Holdings (%) Weightings (%)

Issuer Name Weight il Rating Fund Index Diff jjll Sector Fund Index Diff
Cco Holdings Llc/ Cco Holdings Capital Corp. 23 BB 446 521 -7.5 Energy 139 137 0.2
Occidental Petroleum Corporation 20 B 39.1 332 59 Media 111 92 19
Bausch Health Companies Inc 1.8 CCC 124 118 0.6 Basic Industry 93 87 06
Transdigm Inc. 1.7 BBB 1.9 08 1.1 Healthcare 9.2 8.9 0.3
Ford Motor Credit Company Lic 1.7 NR 05 03 0.2 Services 71 50 22
Csc Holdings Lic 15 N/A 04 14 -11 Leisure 66 65 0.1
Tenet Healthcare Corporation 14 C - 01 -0.1 Consumer Goods 59 49 10
Targa Resources Partners Lp/Targa Resources Fina... 14 CC - 0.2 -02 Telecommunications 5.6 69 -1.3
Freeport-Mcmoran Inc 13 D - 0.0 0.0 Capital Goods 51 66 -14
Post Holdings Inc. 12  Cash 1.1 - 1.1 Automotive 4.1 38 03
Other 210 258 4.9
Cash 1.1 - 11
Share Classes Available Risk Analysis - 5YR
Share Class Cur Tax OCF  Sup Eé‘ﬁ;y MinInv.  Launch ISIN SEDOL  BBID  Hedged Volatity F“ '“d
AEC  Inc EUR Gross 1.55% 30/09/20 3.00% 2500 251012  LU0713424926 ~  THUHAECLX  Yes Relative Volatility 09 -
AEH Acc  EUR Gross 1.55% 30/09/20 3.00% 2,500 12/12/03  LU0180519406  B67PX99  AMEHIAE LX Yes Tracking Error 1.6 --
ASH Acc SGD Gross 155% 30/09/20 3.00% 2500 230312  LU0G40471321 ~  THUMASHLX  Yes Sharpe Ratio 0.9 -
AU Acc USD Gross 155% 300920 300% 2500 12712103 LU0180519315 B5SXLK2 AMEHBALX  No 'B'E‘t’;mat"’” Ratio 88 =
AU Acc EUR Gross 155% 30009120 300% 2500 15112/03  LUOT57433510 BS77W36 AMEHBELX  No Sortino Ratio 13 -
AUP Inc  USD Gross 1.55% 30/09/20 3.00% 2,500 17/07/06  LU0259967718  B4KBTN6 AMEXAUP LX No Jensen Alpha -0.3 --
DEC  Inc EUR Gross 1.75% 30/09/20 1.00% 2,500  26/11/12  LU0849392773 BQ3BG6Y THUHZUULX  Yes Annualised Alpha -0.1 -
DEH Acc EUR Gross 1.75% 30/09/20 1.00% 2,500 12/12/03  LU0180519828  B6QHV70 AMEHIDE LX Yes Alpha 0.0 -
Max Drawdown -11.7 -13.1
DU Acc  USD Gross 1.75% 30/09/20 1.00% 2,500 12/12/03  LU0180519661 B4LCZ30 AMEHIBD LX No R2 95.9 _
DU Acc  EUR Gross 1.75% 30/09/20 1.00% 2,500 12/12/03  LU0757433601 B8F67F2 THUHDUE LX No - -
Effective Duration 4.1 3.8
Average Rating BB- B+

The Share Class currency, unless indicated as a Hedged Share Class, is a translated price using exchange rates at the official valuation point of the fund. This is  Ex post risk calculations are based on monthly gross global
intended as a way to access a Share Class in your chosen currency and does not reduce your overall exposure to foreign currency. The fund currency indicates the  close returns.
highest currency exposure of the fund unless the currency breakdown is detailed in the Weightings % table on page 2.

Monthly Gross Returns since:Dec 2008

Important Information

Threadneedle (Lux) is an investment company with variable capital (Société d'investissement & capital variable, or "SICAV") formed under the laws of the Grand Duchy of Luxembourg. The
SICAV issues, redeems and exchanges shares of different classes, which are listed on the Luxembourg Stock Exchange. The management company of the SICAV is Threadneedle
Management Luxembourg S.A, who is advised by Threadneedle Asset Management Ltd. and/or selected sub-advisors.

This material is for information only and does not constitute an offer or solicitation of an order to buy or sell any securities or other financial instruments, or to provide investment advice or
services. The dealing price may include a dilution adjustment where the fund experiences large inflows and outflows of investment. Further details are available in the Prospectus.

Subscriptions to a Fund may only be made on the basis of the current Prospectus and the Key Facts Statement (KFS), as well as the latest annual or interim reports, which can be obtained free
of charge on request, and the applicable terms & conditions. Please refer to the ‘Risk Factors’ section of the Prospectus for all risks applicable to investing in any fund and specifically this Fund.
The above documents are available from our appointed distributors or our website at www.columbiathreadneedle.hk

Portfolio positions are based on gross asset valuations at global close (not official NAV time). Historic Yield reflects distributions declared over the past 12 months. Distribution Yield reflects the
amount that may be expected to be distributed over the next 12 months. Underlying Yield reflects the annualised income net of expenses of the fund. Yields shown do not include any
preliminary charge and investors may be subject to tax on their distributions.

Columbia Threadneedle Investments is the global brand name of the Columbia and Threadneedle group of companies.

Issued by Threadneedle Portfolio Services Hong Kong Limited RFIKEEIREABHIR/ E]. Unit 3004, Two Exchange Square, 8 Connaught Place, Hong Kong, which is licensed by the
Securities and Futures Commission (“SFC”) to conduct Type 1 regulated activities (CE:AQA779). Registered in Hong Kong under the Companies Ordinance (Chapter 622), No. 1173058. Any
fund mentioned in this document is authorised by the SFC. SFC authorisation is not a recommendation or endorsement of a scheme nor does it guarantee the commercial merits of a scheme or
its performance. It does not mean the scheme is suitable for all investors nor is it an endorsement of its suitability for any particular investor or class of investors. The contents of this document
have not been reviewed by any regulatory authority in Hong Kong.

Source: ICE BofAML, used with permission. ICE BOFAML IS LICENSING THE ICE BOFAML INDICES “AS IS", MAKES NO WARRANTIES REGARDING SAME, DOES NOT GUARANTEE THE SUITABILITY, QUALITY, ACCURACY, TIMELINESS, AND/OR COMPLETENESS OF THE ICE BOAML
INDICES OR ANY DATA INCLUDED IN, RELATED TO, OR DERIVED THEREFROM, ASSUMES NO LIABILITY IN CONNECTION WITH THEIR USE, AND DOES NOT SPONSOR, ENDORSE, OR RECOMMEND Threadneedle Asset Management Limited, OR ANY OF ITS PRODUCTS OR SERVICES.
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