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 KEY INVESTOR INFORMATION 
This document provides you with key investor information about this fund. It is not marketing material. The 
information is required by law to help you understand the nature and the risks of investing in this fund. 
You are advised to read it so you can make an informed decision about whether to invest.  
Management Company: Nykredit Portefølje Administration A/S. 
 
Capital Four – High Grade Structured Credit, Inst (I) - C - EUR, a sub-fund of InvestIn SICAV (ISIN: LU2209061675) 

 

Lower risk Higher risk 

Typically lower rewards Typically higher rewards 

 

1 2 3 4 5 6 7 
 
The above risk scale shows the relationship between 
the risk and reward potential of various investments. 
Category 1 is not a risk-free investment. 
 
The position of the sub-fund in the risk scale is 
dependent on the fluctuations in the sub-fund’s net 
asset value per unit over the past five years. 
Large fluctuations equal a high risk and a position on 
the right- hand side of the risk scale. Small fluctuations 
equal a lower risk and a position on the left-hand side of 
the risk scale. 

The sub-fund was set up less than five years ago. 
Therefore, we included benchmark return deviations 
when deciding the categorization of the sub-fund in the 
risk scale. 
Investment in the sub-fund is therefore suitable for 
investors with a medium to long-term investment 
horizon.  
Any investor is advised to seek guidance prior to 
investing in the sub-fund as any investment in the sub-
fund may result in a loss of the principal.  
The risk of investing in the sub-fund is considered low 
to medium. As shown in the KIIDs issued for the sub-
fund, on a risk scale from 1 to 7, with 7 being the 
highest risk  
category, the sub-fund is expected to be in risk category 
2. 
 
Investors should carefully read section 5 (Risk Factors) 
of the Prospectus before investing in the Sub-Fund.  

 

 

Investment Objectives 

The Sub-Fund aims at generating attractive risk adjusted returns by 

investing mainly in high grade rated collateralized loan obligation 

notes (“CLO Notes” or “CLO”), rated A- or above at the time of 

investment.  

A CLO is a securitised asset, which receives interest and principal 

payments generated from a pool of corporate loan and debt 

instruments. The issue of CLO securities involves a form of 

securitisation, where principal and interest payments from multiple 

corporate loans and debt instruments are pooled together, packaged 

into securities, which have various tranches. Each tranche has a 

varying priority and rate at which its holders are paid out when 

income is received by the CLO from the underlying loans. 

The Sub-Fund is actively managed. The Sub-Fund references the 

ICE BofA 1-3 year AAA-A Euro Corporate Index (EUR hedged) 

(ER71) (the “Benchmark”) only for the purposes of comparing the 

performance of the sub-fund with the Benchmark. 

The Sub-Fund’s investment manager has full discretion over the 

composition of the assets in the Sub-Fund.  

 

Therefore, the performance of the Sub-Fund may deviate materially 

from the performance of the Benchmark. 

The investments of the Sub-Fund will not be components of the 

Benchmark. 

As an investor in the sub-fund, you are offered asset management 

and risk diversification of your investments. The sub-fund pursues 

an active investment strategy. We strive to pick the CLOs expected 

to give you the best return relative to the risks involved. This means 

that the sub-fund return may deviate upwards or downwards from 

the market return. 

The sub-fund is an accumulating sub-fund. This means that it does 

not distribute dividends. 

Recommendation: this sub-fund may not be appropriate for 

investors planning to realise their investments within five years. 

You may sell your investment shares on a daily basis realizing your 

investment at the current market price. 

For more information about the Fund’s investment policy, see 

Section 4 “Investment policy and specific restrictions” in the Fund’s 

Prospectus. 
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Investors should be aware that the value of any 
investment in the Sub-Fund may be affected by credit 
risk, leverage risk, liquidity risk, sector risk, issuer 
specific risk, risk related to the investment approach, 
foreign exchange risk as well as cash deposit risk. 
In addition to the above-mentioned risks, CLO note 
investing further exposes investors to:  
Manager selection risk, subordination risk, liquidity Risk, 
interest rate risk and coverage test risk. 

The risk factors mentioned above are not considered 
exhaustive and other factors may affect the value of an 
investment. Also, note that different areas of the 
financial markets may react differently to these factors. 
 
The risk scale does not allow for unforeseeable events 
such as sudden devaluations, political events and 
interventions, or interest rate changes. 

 

 
 

 
 

 
The share class has not launched and therefore no past performance data is available. 
 

PRACTICAL INFORMATION 

This Fund is authorised in Luxembourg and regulated by the Commission de Surveillance du Secteur Financier Nykredit Portefølje Administration A/S is 

authorised in Denmark and regulated by the Danish FSA (Finanstilsynet). This key investor information is accurate as at xx xxxxx 2020. 

Depositary: The Bank of New York Mellon SA / NV, Luxembourg 

Branch 

Further information about the InvestIn SICAV including the 

Prospectus, the annual and semi-annual reports are available in 

English and certain other languages, together with daily prices, free 

of charge from InvestIn.SICAV@nykredit.com 

The Management Company, Nykredit Portefølje Administration A/S 

may be held liable solely on the basis of any statement contained in 

this document that is misleading, inaccurate or inconsistent with the 

relevant parts of the prospectus of InvestIn SICAV. 

The Management Company appointed Capital Four AIFM A/S as 

investment manager of the Sub-Fund.  
Remuneration policies: Details of the up-to-date remuneration 
policies of the Management Company, including, but not limited to, a 
description of how the remuneration and benefits are determined 
and governed by the Management Company, are available at 
https://www.nykredit.com/aboutnykredit/info/company/remuneration-

Taxes: the Fund is subject to the tax law and regulation of 

Luxembourg, which may have an impact on the personal tax 

position of the investor. 

You may exchange your investment in share(s) of this Fund for 

investment in share(s) of another Fund of InvestIn Sicav. 

You can find detailed information in the Prospectus of InvestIn 

SICAV. 

 

PAST PERFORMANCE 

CHARGES FOR THE FUND 

 
Investors should carefully read section 5 (General Risk 
Factors) of the Prospectus before investing in the Sub-
Fund. Investors should also consider the following 
additional risks, which are specific to the Sub-Fund. 
Investors should be aware that the value of any 
investment in the Sub-Fund may be affected by credit 
risk, leverage risk, liquidity risk, sector risk, issuer 
specific risk, risk related to the investment approach, 
foreign exchange risk as well as cash deposit risk. 
In addition to the above-mentioned risks, CLO note 
investing further exposes investors to: 
Manager Selection Risk: The ability by Capital Four to  

Entry charge None
Exit charge None 

Ongoing charge 0.37%

Performance fee None

One-off charges taken before or after you invest

This is the maximum that might be taken out of your 
money before the proceeds of your investment are 
paid out.

Charges taken from the fund over a year

Charges taken from the fund under certain 
conditions

The charges you pay are used to pay the costs of 
running the fund, including the costs of marketing and 
distributing it. These charges reduce the potential 
growth of your investment. 
The entry and exit charges shown are maximum 
figures, and in some cases investors may pay less. 
Actual charges should be confirmed with your financial 
adviser or distributor. 
Ongoing charges are estimated and this figure may 
vary from year to year. 
For more information about charges, please see “Fees 
and Expenses” in the Fund’s Prospectus. 


