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Generalinformation Lable
InstituteName
FINMA D of nstitution
| Reporting reference date | [ 31.12.2024
Name of the Fund FundName
Domicile of the fund (IS0 3166-1 alpha 3) FundDomicile
fund (150 4217) FundBaseCurrency
available)
by the home regulator of the fund) F d
FINMA D of the fund (for Swiss funds or foreign FundFinmald
LE code of the fund (if available) FundLEICode
ISIN Gf please indicate i the table below) FundiSIN
EDOL code (if please indicate in the table below) FundSEDOLCode
CUSIP code (f please indicate in table below) FundCUSIPCode.
please indicate i the table below) FundTickers.
i in the table below) FundTickerR
Share classes (if applicable)
Share class national code Share class ISIN code Share class SEDOL code Share class CUSIP code hare ck h
Identification codes (please provide f available)
ShareClassName ShareClassNationalCode ShareClassISIN ShareClassSEDOLCode ShareClassCUSIPCode ShareClassBloombergTicker _ShareClassReutersTicker
Key Investment Strategy. Lable Value XML Value
und type (open-end/closed-end/ other) FundType.
Principal i Fundprinciplelnvstrategy
Investment strategy sub-category FundinvSubStrategy
Investment style Fundinvestmentstyle
und of funds FundOfFund
index fund IndexFund
aster fund Wasterfund
eeder fund Feederfund
investor type InvestorsType
Region and market Value
Measurement of risk Lable Value
Net fund assets Lable
Total AuM (Assets under Management) amount of the fund in base currency AUMBaseCurrency
Net the fund in base currency | NAVBaseCurrency [ |
Net (CHF) |wavswissfrancs [ |
LeverageMeasureType AtReferenceDate AvrRP MaxRp WMinkp
Leverage of the fund Leverage measure code at reference date arithmetic average r.p. max over r.p. min over r.p.
under ired for al funds) LeverageGrossMethod.
Relative VaR global exposure (only for funds which use the
Absolute funds which use
SubAssetType LongMarketValue ShortarketValue LongGrosshotionalExposure __ShortGrossNotionalExposure __ NetNotionalExposure
Asset Class Exposures Sub-asset type code Long market value Short market value Long GNE
Cash and cash equivalents
Certificates of deposit C_CSH_CODP
c C_CsH_comp
Other deposits C_CSH_OTHD
Other cash and I C_CSH_OTHC
EC_REV_REPO
Equities
ancial institutions
Large Caps SEC_LEQ_IFIN_LCAP
Mid Caps SEC_LEQ_IFIN_MCAP.
Small Caps SEC_LEQ_IFIN_SCAP
Other listed equities
Large Caps SEC_LEQ_OTHR_LCAP.
Mid Caps SEC_LEQ_OTHR_MCAP
Small Caps SEC_LEQ_OTHR_SCAP.
Unlisted equities seC_uEQ_UEQy
Fixed Income
Corporate bonds (other th
Corporate alinstitutions
bonds
Rating AA to AA- SEC_CPLINVG A7
Rating A+ to A~ SEC_CPLINVG_ A
Rating BB+ to BEB- SEC_CPLINVG_888
Non (below B8E- SEC_CPL NIV
Corporate
bonds
Rating AA to AA- SEC_CPN_INVG_AA
Rating A+ to A~ SEC_CPN_INVG_A
Rating BB+ to BEB- SEC_CPN_INVG_888
Non (below B8E- SEC_CPN_NIVC
EU bonds with a 0-1 year term to maturity C_sBD_£UBY.
EU bonds with a 1+ year term to maturity C_sBD_EUBM.
Non-G10 bonds with 2 0-1 year term to maturity C_SBD_NOGY
Non-G10 bonds with a 1+ year term to maturity C_BD_NO
'G10 non EU bonds with a 0-1 year term to maturity C_3BD_EU
'G10 non EU bonds with a 1+ year term to maturity C_3BD_EU
Municipal EC_MBN_MNPL
Convertible bonds
Convertible cial nstitutions
SEC_CBLINVG
Non investment grad SEC_CBLNIVG
Convertible
SEC_CBN_INVG
Non investment grad SEC_CBN_NIVG
Loans
Leveraged loans SEC_LON_LEVL
Other loans SEC_LON_OTHL
products
S SEC_SSP_sABS
RMBS SEC_SSP_RMBS
cmBs SEC_SSP_CMBS
Agency MBS SEC_S5P_AMBS
ABCP SEC_SSP_ABCP
coo/cio SEC_S5P_CDOC
Structured certificates SEC_SSP_STRC
SEC_S5P_SETP
SEC_S5P_OTHS
Other securities SEC_SEC_OTHS
Derivatives |DER_MKT
Equity derivatives DER_EQD
Fixed income derivatives DER_FID_FIXI
c

Single name financial CDS

DER_CDS_SNFI

Single name sovereign CDS

DER_CDS_SNSO




Single name other CDS DER_CDS_SNOT
Index CDS DER_CDS_INDX
Other CDS DER_CDS_OTHR
DER_OC
Commodity derivatives
Crude oil DER_CTY_£COL
Natural gas DER_CTY_ENNG
Power DER_CTY_ENPW.
Energy - other DER_CTY_ENOT.
Gold DER_CTY_PMGD.
DER_CTY_PMOT
Livestock DER_CTY_OTLS
DER_CTY_OTIM.
DER_CTY_OTAP.
Other commodities DER_CTY_OTHR
Foreign exchange derivatives
Foreign exchange derivatives (for investment purposes) DER_FEX_INVT
Foreign exchange derivatives (for DER_FEX_HEDG.
d) DER_IRD_INTR
Volatilty derivatives DER_VOL_VOLD.
Other derivatives DER_OTH_OTHR
Real estate
Residential real estate PHY_RES_RESL
PHY_RES_COML
Other real estate PHY_RES_OTHR
PHY_INF_INFR
Phy raw materials)

Gold

PHY_PHY_GOLD.

PHY_OTH_PMET

Other physical commodities

PHY_OTH_OTHR

10)
™ CIU_MMF
Exchange traded funds CIU_ETF
Other funds CIU_OTHR
classes OTH_OTH_OTHR
Borrowing Risk Profile. Lable Value
Value of cash borrowings
borrowing
— Via Prime Broker BorrowingPrimeBroker
c — Via (reverse) repo
c — Via Other
Counterparty Risk Profile Lable Value
rne by the fund
OTC derivati
repo- h:
reverse repo
ties lend
other transactions
OTC derivati
repo- h D
reverse repo
ties lend
other transactions
(in terms of by the fund
Cleared by a CCP learedByCCP.
Bilaterally transacted
Value of collateral that the fund has poste
Total toCeps MarginePostedCCP
Collateral post CollateralOTCCounterg
Collateral CollateralSecFinTrans
Aggregate value of collate CollateralPostedToFund.
Aggreg h

Portfolio liquidity

ty risk profi Lable lu

(as% )

1day orless

2-7days

8-30days

31-90 days

91-180days

180d.

181- 365 days

Longer than 365 d

3650

Investors' liquidity

Percentage of ollowing frequencies

1day orless

2-7days

8-30days

31-90 days

91-180days

180d.

181- 365 days

Longer than 365 d

3650

None (e.g. closed-end funds)

tlows (g din pe historical net fund assets) following period lengths (rolling
window):
Over 1day. NetOutflows1d.
Over 1 week NetOutflows7d.
Over 1 month NetOutflows30d.

Investor

Percentage of NAV held by top 3 investors

Top3investors

Does the fund provide investors with ordinary course?

For closed-end funds, what s the agreed maturity remaining (in months)?

Whatis the notice period required by investors for redemption in days?

NoticePeriode

I applicable, what is the investor ‘lock-up’ period in days?

LockUpPeriode

Liquidity

Redemption Gates

Side pockets.

Anti-dilution levy

Sidepockets

Redemption fees

kind

redemptions

Swing pricing

Mandatory liquidity buffers

Side letters

ideletters
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