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Computation of Reportable Income
Danske Invest SICAV - Global Inflation Linked Bond Short Duration
Schedule A: Computation of Excess Reportable Income

A.1 Computation of Reportable Income

Class RI
EUR
Ref

Figure equivalent to total comprehensive income for the period

Net increase/(decrease) in net assets as a result of operations C1 33,032
Adjustments arising from investments of the fund

Adjustments for capital items under Regs 64-65 B.1 (33,952)

Adjustment for effective interest under Reg 66 B.2 Nil

Adjustment for income from wholly owned subsidiaries under Reg 67 B.3 Nil

Adjustments for income from other offshore funds under Regs 68-71 B.4 Nil

Total adjustments (33,952)
Adjusted figure (920)
Adjustments for funds operating equalisation under Reg 72

Equalisation adjustments B.5 7
Total adjusted figure (913)
Reportable income for the period Nil

A.2 Computation of Reported Income per unit

Reported income of the fund Al Nil

Distributions to participants in respect of the period A.3 Nil

Excess reportable income per Reg 94(1) Nil

Number of units in issue at the period end 134,499

Excess per unit to be treated as additional distributions Nil

A.3 Distributions to participants in respect of the period

No distributions were paid in respect of the period 1 January 2019 to 31 December 2019.

Printed at 17:49 on 01/06/2021



Computation of Reportable Income

Danske Invest SICAV - Global Inflation Linked Bond Short Duration
Schedule B: Adjustments required in calculating reportable income

B.1

B.2

B.3

B.4

B.5

Adjustments for capital items and miscellaneous items

The following items require to be adjusted for as Capital Items under Regs 64 and/or 65:

Item Reason for adjustment

Net realised profit / (loss) on sale of investments
Net realised profit / (loss) on forward foreign exchange contracts
Net realised profit / (loss) on foreign exchange

Deduct capital gains
Add back capital losses
Deduct capital gains

Change in net unrealised appreciation/(depreciation) on:

-investments

-forward foreign exchange contracts

Adjustments for capital items and miscellaneous items under Regs 64-65

Deduct capital gains
Deduct capital gains

Adjustment for effective interest

The fund does not operate effective interest on interest bearing securities in line with the UK SORP.

Therefore, we have calculated an adjustment, the total of which is shown below
Adjustment for effective interest under Reg 66
Adjustment for income from wholly owned subsidiaries

The Fund had no subsidiaries meeting the definition of a wholly owned subsidiary in the period.
Adjustment for wholly owned subsidiaries

Adjustment for income from other offshore funds

The Fund has no holding in offshore funds, therefore no adjustment is required.
Adjustments for income from other offshore funds under Regs 68-71

Adjustment for funds operating equalisation, and choice of equalisation or income adjustment

The fund has elected to apply equalisation. The adjustment required is shown below.
Adjustments for funds operating equalisation under Reg 72

Class RI
EUR

Ref

C.1 (58,123)
C.1 69,231
C.1 (11,261)
C.1 (16,167)
C.1 (17,632)
A.l (33,952)
A.l -
A.l -
A.l -
A.l 7
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Computation of Reportable Income
Danske Invest SICAV - Global Inflation Linked Bond Short Duration
Schedule C: Analysis of accounts

C.1 Analysis of accounts Ref.
Non-reporting
Class RI Total
shares
EUR EUR EUR
Income
Interest on bonds, net 6,867 482,275 489,142
Bank interest, net 34 2,007 2,041
Income on securities lending 231 15,394 15,625
Total Income 7,132 499,676 506,808
Expenses
Management fees 5,104 425,867 430,971
Subscription tax 118 18,913 19,031
Operating and administrative fee 2,807 132,224 135,031
Interest paid 23 1,594 1,617
Total expenses 8,052 578,598 586,650
Net Income/(loss) from investments (920) (78,922) (79,842)
Net realised profit / (loss) on sale of investments B.1 58,123 3,213,499 3,271,622
Net realised profit / (loss) on forward foreign exchange contracts B.1 (69,231) (4,340,355) (4,409,586)
Net realised profit / (loss) on foreign exchange B.1 11,261 486,598 497,859
Net realised profit/(loss) (767) (719,180) (719,947)
Change in net unrealised appreciation/(depreciation) on:
-investments B.1 16,167 3,378,736 3,394,903
-forward foreign exchange contracts B.1 17,632 73,760 91,392
Net increase/(decrease) in net assets as a result of operations Al 33,032 2,733,316 2,766,348
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Computation of Reportable Income
Danske Invest SICAV - Global Inflation Linked Bond Short Duration
Schedule D: Summary of information reported to investors

D.1 Figures reported to investors

The following summarises the information required to be reported to investors in compliance with Regulation
92(1)

The table is set out according to the sub-sections of Regulation 92(1), as follows:
a) Amount actually distributed to participants per share
b) Excess of reported income per share over amount actually distributed
c¢) Dates on which distributions were made
d) Fund distribution date
e) The fund remains a reporting fund at the date reports are made

ccy (a) (b) (© (d) (e)

Class RI EUR Nil Nil N/A 30 June 2020 Yes
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Computation of Reportable Income

Danske Invest SICAV - Global Inflation Linked Bond Short Duration

Schedule DER: Adjustments for derivatives

DER.1 Derivatives

The fund held the following derivative contracts during the period. Differences between the treatment per accounts and the
corresponding UK accounting treatment under the IMA SORP are summarised below and any adjustments required are made in
Schedule C to break down the returns and treat capital and revenue elements correctly.

. Adjustment
. Corresponding UK . .

. Accounting treatment per . required in

Derivative type ) . accounting .
financial statements computation of
treatment )
reportable income
Forward foreign exchange contracts Capital Capital No
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