Notice

Nordea Bank Abp

ISSUANCE
By
Nordea Bank Abp
of
Instruments listed in Annex 1

Issued pursuant to the Structured Note Programme (the “Notes”)

Credit Event

On 15 August 2024 ISDA’s (International Swaps and Derivatives Association, Inc.) Credit
Derivatives Determinations Committee resolved that a Bankruptcy Credit Event has occurred in
relation to the Reference Entity Avon Products, Inc.

Nordea Bank Abp has determined, based on the above, that a Credit Event under the Terms and
Conditions of the Notes has occurred in relation to Entity Avon Products, Inc, which is a Reference
Entity in the Notes stated in Annex 1 and Annex 2.

The credit event determination date is 13 August 2024 and the Market Recovery Value for the
relevant Reference Entity has been determined to 34,00 %.

As the Credit Event related to Avon Products, Inc may reduce the redemption amount and the amount
on which the interest amount is calculated (if any), holdings, trading lots and pool factors at Clearing
System(s) and/or listing venue(s) are updated where applicable and feasible, see Annex 1. For
information regarding the Notes where Market Recovery Value is Applicable, see Annex 2.

Capitalized terms used in this notice have the same meaning as in the Final Terms and the Base
Prospectus for the Notes.

For further information regarding the determination of the redemption amount and the amount on
which the interest is calculated (if any), reference is made to the Final Terms of the respective Notes.

7 October 2024

Nordea Bank Abp



Annex 1

New redepmtion
amount per
Principal
Amount of the
Notes (and the
amount on which

Number | Adjusted | the interestis
Series of Credit | Portfolio | calculated, if

ISIN Number | Name Events Loss any)

F14000384326 C049 €049 Luottotodistus USA High Yield 15-35 14 0% 100%
F14000384334 C050 C050 Luottotodistus USA High Yield 15-35 Kertyvé 14 0% 140%
F14000384649 C133 C133 Luottotodistus USA High Yield 15-25 Kertyvé 1/2025 14 0% 176%
F14000384672 C147 C147 Luottotodistus USA High Yield 15-25 Kertyva USD 1/2025 14 0% 190%
F14000384730 C149 C149 Luottotodistus USA High Yield 15-35 Kertyva 1/2025 14 0% 146%
F14000384748 C148 C148 Luottotodistus USA High Yield 15-25 EUR 1/2025 14 0% 100%
F14000384805 C157 C157 Luottotodistus USA HY 10-25 TRP USD 1/2025 14 26.667% | 253%
F14000384821 C160 C160 Luottotodistus USA High Yield 22-37 Cpn EUR 1/2025 14 0% 100%
F14000384896 Cc184 C184 Luottotodistus USA High Yield 15-35 7/2025 12 0% 100%
F14000384904 C185 C185 Luottotodistus USA High Yield 15-35 Kertyva 7/2025 12 0% 175%
F14000385182 C235 €235 Luottotodistus USA High Yield 15-35 1/2026 4 0% 100%
F14000385190 C236 C236 Luottotodistus USA High Yield 15-35 Kertyva 1/2026 4 0% 135%
F14000387055 C724 C724 Luottotodistus USA High Yield 10-25 Kertyvd USD 4 0% 330%
F14000387121 C748 C748 Luottotodistus USA High Yield 16-36 Kiinted Kuponki 4 0% 100%
NO0010865595 | C066 RC329 Nordea Kredittbevis Nord—Amerika High Yield 15-35 XIiI 14 0% 100%
NO0010865603 | C067 PP19 — Nordea Kredittbevis Nord—Amerika High Yield 25-35 11 14 0% 100%
NO0010876295 | C137 PP23 Nordea Kreditthevis Nord—Amerika High Yield 13-33 XIV 12 0% 100%
SE0012257533 CO057 PB 32 Kreditbevis USA High Yield 15-35 14 0% 100%
SE0012257574 C063 2110 Kreditbevis USA High Yield 14 0% 100%
SE0013233996 C131 Kreditbevis USA High Yield 15-35 | 12 0% 135%
SE0013234028 Cl44 NDA KC HY USA Kvart 3887 12 0% 100%




Annex 2

New redepmtion
amount per
Principal
Amount of the
Notes (and the
amount on which

Number | Adjusted the interest is
Series of Credit | Portfolio calculated, if

ISIN Number Name Events Loss any)
F14000384375 C062 C062 Luottotodistus USA High Yield 10-20 Market Rec Kertyvd USD 14 20% 139%
F14000384383 C064 C064 Luottotodistus USA High Yield 10-20 Market Rec Kertyvd NOK 14 20% 140%
F14000384391 C065 CO065 Luottotodistus USA High Yield 15-20 Market Rec Kertyvd USD 14 0% 150%
F14000384417 C069 C069 Luottotodistus USA High Yield 10-20 Market Rec Kertyvd EUR 14 20% 128%

CO071 Luottotodistus USA High Yield Kuponki 10-20 Market Recovery

F14000384433 Co71 1/2025 14 20% 80%
F14000384441 Co72 C072 Luottotodistus USA High Yield 15-20 Market Rec Kertyvd NOK 14 0% 153%
F14000384474 C079 C079 Luottotodistus USA High Yield Kertyva 15-20 Market Recovery EUR 14 0% 130%
F14000384532 C106 C106 Luottotodistus USA High Yield 10-20 Kertyva 14 20% 107%
F14000384557 Cl11 C111 Luottotodistus Global High Yield 5-20 Market Recovery Kertyvé 19 22% 117%
F14000384573 Cl14 C114 Luottotodistus USA High Yield 10-20 Market Rec Kertyvda USD 14 20% 115%
F14000384581 Cl17 C117 CLN Global HY 10-15 1/25 EUR 19 0% 100%
F14000384607 C121 C121 Luottotodistus Global HY Kertyvé 10-15 Market Rec EUR 19 0% 165%
F14000384656 C134 C134 Luottotodistus USA High Yield 0-10 Kertyva USD 1/2025 14 100% 0%
F14000384664 C140 C140 Luottotodistus USA HY 10-20 Market Rec Kertyva USD 14 20% 142%
F14000384706 Ci141 C141 Luottotodistus USA High Yield 10-20 Market Rec Kertyvd EUR 14 20% 129%
F14000384722 C150 C150 Luottotodistus USA High Yield 10-20 Market Rec EUR 1/2025 14 20% 80%
F14000384797 C155 C155 Luottotodistus USA HY 10-20 Market Rec Kertyva NOK 1/2025 14 20% 136%
F14000384888 C182 C182 Luottotodistus Global HY Kertyvé 10-15 Market Rec EUR 17 0% 275%
F14000385018 C200 C200 Luottotodistus Maailma High Yield 15-25% Kertyva 17 0% 140%
F14000385208 C237 C237 Luottotodistus Maailma High Yield 10-20% Kertyvé 1/2026 6 0% 135%
F14000385257 C246 C246 Luottotodistus Global High Yield 5-15 Kuponki 1/26 EUR 6 0% 100%
F14000385265 Cc247 C247 Luottotodistus Global HY 5-15% Kertyvd MR 6 0% 180%
F14000385273 C249 C249 Luottotodistus Global HY 5-15% Kertyva 1/2026 6 0% 180%
F14000385299 C255 C255 Luottotodistus Maailma High Yield 5-15 MR Kertyva USD 6 0% 244%
F14000385398 C282 C282 Luottotodistus USA HY 5-15 USD Kertyva 2026 4 0% 185%
F14000385463 C294 C294 Luottotodistus USA High Yield 5-15 Kertyva 1/2026 4 0% 180%
F14000385489 C296 C296 Luottotodistus USA High Yield 10-20 Kertyva 1/2026 4 0% 131%
F14000385505 C298 C298 Luottotodistus Maailma High Yield 0-50 Kertyvéa 1/2026 6 4% 121%
F14000385521 C300 C300 Luottotodistus Maailma High Yield 15-25 Kertyva 1/2026 6 0% 114%
F14000385570 C323 C323 Luottotodistus USA High Yield 5-20 Kertyva USD 2026 4 0% 165%
F14000385711 C353 C353 Luottotodistus USA High Yield 5-15 Kertyva 1/2026 4 0% 180%
F14000385737 C355 C355 Luottotodistus USA High Yield 10-20 Kertyva 1/2026 4 0% 131%
F14000385752 C357 C357 Luottotodistus Maailma High Yield 0-50 Kertyva 1/2026 6 4% 120%
F14000385778 C359 C359 Luottotodistus Maailma High Yield 15-25 Kertyvé 1/2026 6 0% 114%
F14000385869 C376 C376 Luottotodistus Maailma Kertyva 2026 5 0% 130%
F14000385877 C377 C377 Luottotodistus Maailma 2026 5 0% 100%
F14000385893 C381 C381 Luottotodistus Maailma 5-20 Kertyvd USD 2026 5 0% 165%
F14000385935 C399 C399 Luottotodistus Pohjois-Amerikka 10-20 Kertyvd USD 2026 4 0% 145%




F14000385943 C400 C400 Luottotodistus USA HY 5-20 Kertyvé 4 0% 170%
F14000385950 C406 C406 Luottotodistus Maailma 2026 5 0% 100%
F14000385992 C420 C420 Luottotodistus USA HY 10-20 Cpn USD 4 0% 100%
F14000386099 C466 C466 Luottotodistus Maailma High Yield 10-15 Kertyvd USD 5 0% 140%
F14000386107 C467 C467 Luottotodistus USA HY 10-25 Kertyvd USD 4 0% 127%
F14000386149 C474 C474 Luottotodistus USA HY 10-16 Kertyvd NOK 4 0% 149%
F14000386164 C479 C479 Luottotodistus USA High Yield 10-17 Kertyvd USD 4 0% 141%
F14000386206 C485 C485 Luottotodistus Maailma High Yield 13-17 Kertyvd USD 5 0% 125%
F14000386248 C494 C494 Luottotodistus Maailma High Yield 10-25 TRP USD 5 0% 121%
F14000386271 C512 C512 Luottotodistus Maailma High Yield 10-20 Kertyvé 5 0% 130%
F14000386289 C513 C513 Luottotodistus Maailma High Yield 10-20 Kuponki 5 0% 100%
F14000386297 C516 C516 Luottotodistus USA High Yield 10-20 Kertyvéd USD 4 0% 148%
F14000386305 C517 C517 Luottotodistus USA High Yield 5-20 Kertyva USD 4 0% 175%
F14000386321 C523 C523 Luottotodistus Maailma High Yield 10-25 TRP USD 5 0% 139%
F14000386354 C527 C527 Luottotodistus Maailma High Yield 10-15 Kertyvd EUR 5 0% 156%
F14000386362 C528 C528 Luottotodistus Maailma High Yield 10-25 Kertyvad USD 5 0% 138%
F14000386370 C529 C529 Luottotodistus Maailma High Yield 0-50 Kertyvd USD 5 4% 132%
F14000386388 C534 C534 Luottotodistus USA High Yield 10-20 Kertyvd EUR 4 0% 141%
F14000386396 C538 C538 Luottotodistus Maailma High Yield 5-20 Kertyvd EUR 5 0% 157%
F14000386404 C546 C546 Luottotodistus USA High Yield 14-20 Kertyvd USD 4 0% 144%
F14000386412 C547 C547 Luottotodistus Maailma High Yield 13-17 Kertyvd USD 5 0% 140%
F14000386487 C563 C563 Luottotodistus USA High Yield 5-15 Kertyva USD 4 0% 210%
F14000386552 C610 C610 Luottotodistus USA HY 5-20 Kuponki USD 4 0% 100%
F14000386586 C619 C619 Luottotodistus USA High Yield 10-20 TRP EUR 4 0% 150%
F14000386644 C636 C636 Luottotodistus USA High Yield 10-20 Kertyvd USD 4 0% 170%
F14000386701 C648 C648 Luottotodistus USA High Yield 15-25 Kertyvd EUR 4 0% 133%
F14000386784 C661 C661 Luottotodistus USA High Yield 10-20 Kertyva 4 0% 160%
F14000386792 C662 C662 Luottotodistus USA High Yield 10-20 Kuponki 4 0% 100%
F14000386800 C663 C663 Luottotodistus USA High Yield 15-25 Kertyva 4 0% 135%
F14000386818 C664 C664 Luottotodistus Maailma High Yield 0-50 Kertyva 5 4% 134%
F14000386859 C665 C665 Luottotodistus USA High Yield 10-20 Kuponki 4 0% 100%
F14000386867 C669 C669 Luottotodistus USA High Yield 10-20 Kertyva 4 0% 185%
F14000386933 C691 C691 Luottotodistus USA HY 10-20 Kertyva 4 0% 203%
F14000386941 C693 C693 Luottotodistus Maailma High Yield 5-15 Kuponki 5 0% 100%
F14000386958 C702 C702 Luottotodistus USA High Yield 5-20 Kertyva 4 0% 256%
F14000387030 C720 C720 Luottotodistus Maailma High Yield 15-25 Kertyva 5 0% 150%
F14000387063 C725 C725 Luottotodistus USA HY 15-25 Kertyvd USD 4 0% 199%
F14000387071 C726 C726 Luottotodistus Maailma High Yield 15-35 Kuponki 5 0% 100%
F14000387089 Cr27 C727 Luottotodistus USA High Yield 25-35 Kertyvd USD 4 0% 137%
F14000387105 C736 C736 Luottotodistus Maailma High Yield 10-20 Kertyvé 5 0% 225%
F14000387113 C747 C747 Luottotodistus Maailma High Yield 10-20 Kertyvé 5 0% 240%
F14000531132 Cc817 C817 Luottotodistus USA High Yield 15-25 Kertyvé 3 0% 180%
F14000531140 C818 C818 Luottotodistus USA High Yield 25-35 Kertyva 3 0% 145%
F14000531157 C819 C819 Luottotodistus Maailma High Yield 15-35 KuponKki 4 0% 100%
F14000531173 C821 C821 Luottotodistus USA High Yield 10-20 Kertyvé 3v 3 0% 185%




F14000531181 C822 €822 Luottotodistus USA High Yield 15-35 Kertyva 3 0% 192%
F14000531215 C826 C826 Luottotodistus Maailma High Yield 15-25 Kertyvé 4 0% 197%
F14000531322 C874 C874 Luottotodistus Maailma High Yield 10-20 Kertyvé 4 0% 200%
F14000531520 Cc927 C927 Luottotoditus Maailma High Yield 15-35 Kertyvd USD 4 0% 144%
F14000531652 C958 C958 Luottotodistus Maailma High Yield 15-25 Kertyvé 4 0% 145%
F14000531686 C982 C982 Luottotodistus Maailma High Yield 10-20 Kuponki 4 0% 100%
F14000531694 C983 C983 Luottotodistus Maailma High Yield 15-25 KuponKki 4 0% 100%
F14000531843 D013 D013 Luottotodistus USA High Yield 10-20 Kertyva 2 0% 175%
F14000531850 D014 D014 Luottotodistus USA High Yield 15-25 Kertyva 2 0% 145%
F14000531868 D015 D015 Luottotodistus USA High Yield 15-25 Kuponki 2 0% 100%
F14000531876 D016 D016 Luottotodistus USA High Yield 15-25 Vaihtuva Korko 2 0% 100%
F14000531884 D017 D017 Luottotodistus Maailma High Yield 10-20 Kertyva 3 0% 170%
F14000531892 D018 D018 Luottotodistus Maailma High Yield 15-25 Kertyva 3 0% 140%
F14000531900 D019 D019 Luottotodistus Maailma High Yield 20-35 Kertyva 3 0% 130%
F14000531926 D026 D026 Luottotodistus USA High Yield 15-25 Kuponki 2 0% 100%
F14000531967 D042 D042 Luottotodistus Maailma High Yield 10-20 Vaihtuva Korko 3v 3 0% 100%
F14000531991 D045 D045 Luottotodistus USA High Yield 10-20 Kuponki 2 0% 100%
F14000550520 D121 D121 Luottotodistus USA High Yield Kuponki NOK 2 0% 100%
F14000550538 D123 Korkoindeksi 7/2028 3 2% 138%
F14000550546 D124 Korkoindeksi Tuotto 7/2028 3 2% 98%
F14000550553 D125 Korkoindeksi Varovainen 7/2028 3 0% 126%
FI14000550561 D126 Korkoindeksi Varovainen Tuotto 7/2028 3 0% 100%
FI14000550579 D127 Korkoindeksi Tuottohakuinen 7/2028 3 0% 157%
F14000550595 D135 D135 Luottotodistus Maailma High Yield 10-20 Kuponki NOK 3 0% 100%
FI14000550603 D136 D136 Luottotodistus Maailma 10-20 Vaihtuva Korko 2025 3 0% 100%
F14000550629 D147 D147 Luottotodistus Maailma High Yield 10-20 Kuponki 3 0% 100%
F14000550652 D155 D155 Luottotodistus USA High Yield 10-20 Kertyvé 2 0% 215%
F14000550728 D169 D169 Luottotodistus Maailma High Yield 10-20 Kuponki 3 0% 100%
F14000550736 D177 D177 Luottotodistus Maailma High Yield 12.5-22.5 Kertyva 3 0% 169%
F14000551304 D299 D299 Luottotodistus Maailma High Yield 10-25 Kertyvd USD 5 0% 138%
F14000551312 D300 D300 Luottotodistus Maailma High Yield 0-50 Kertyva USD 5 4% 132%
NO0010881923 C203 RC336 Nordea Kredittbevis Global High Yield 15 % - 30 % 14 0% 100%
NO0010893373 C229 RC337 Nordea Kredittbevis Global High Yield 11 % - 16 % 17 0% 100%
NO0010904998 C262 RC340 Nordea Kredittbevis Global High Yield 10 % - 20 % 11 6 0% 100%
N0O0010989189 C401 RC348 Nordea Kredittbevis Global High Yield 10-20 % IlI 5 0% 100%
N00010989197 C402 RC349 Nordea Kredittbevis Global High Yield 10-20 % IV Fastrente 5 0% 100%
N0O0011112872 C519 RC355 Nordea Kredittbevis Global High Yield 10 — 20 % V 5 0% 100%
NO0011203424 C593 RC361 Nordea Kredittbevis Global High Yield 10 — 15 % VI 5 0% 100%
NO0012514282 C696 RC362 Kredittbevis Global High Yield 10 - 20 % VII 5 0% 100%
N00012514308 C694 RC363 Kredittbevis Global High Yield 10 - 20 % Fastrente 5 0% 100%
NO0012746470 C857 RC367 Kredittbevis Global High Yield 10 - 20 % Fastrente I 4 0% 100%
NO0012746496 C859 RC369 Kredittbevis Global High Yield 10 - 20 % VI 4 0% 100%
NO0012876483 D012 PP NO CLN FLOAT CPN USD CDX HY 10-20% 3 0% 100%
NO0012916859 D072 RC380 Kredittbevis Global High Yield 10 - 20 % 1X 3 0% 100%
N00012916867 D073 RC378 Kredittbevis Global High Yield 10 - 20 % Fastrente IlI 3 0% 100%




NO0012939059 D120 RC383 Kredittbevis Global High Yield 10 - 20 % Akkumulator 3 0% 100%
SE0015505409 C429 Kreditbevis Global HY 10-20%, PP 5 0% 100%
SE0017160104 C633 Kreditbevis USA HY 10-20%, PP 4 0% 100%
SE0017160112 C634 Kreditbevis USA HY 15-25%, PP 4 0% 100%
SE0017160146 C640 Kreditbevis USA HY 10-20%, MEGA 4 0% 100%
XS$2294167072 C320 Kreditbevis Global High Yield 10-15% EUR 2026 6 0% 100%
XS2294167312 C321 Kreditbevis Global High Yield 10-15% GBP 2026 6 0% 100%
XS$2294175844 C319 Kreditbevis Global High Yield 10-15% EUR TRP 2026 6 0% 145%
XS2436569235 C599 C599 Kreditbevis USA High Yield 15-25 TRP EUR 4 0% 124%
XS2436570241 C600 C600 Kreditbevis USA High Yield 15-25 TRP GBP 4 0% 131%
XS$2475953332 C692 €692 Kreditbevis USA High 15-35 Cpn USD 4 0% 100%




