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Reporting on collective investment schemes 3

Select language EN 5 1

2

General information Lable Value 10
* Institution name InstituteName 11
* FINMA ID of institution InstituteFinmaID 12

Reporting reference date ReportingReferenceDate 31.12.2024 13

Fund identification Lable Value 16
* Name of the Fund FundName 17
* Domicile of the fund (ISO 3166-1 alpha 3) FundDomicile 18
* Base currency of the fund (ISO 4217) FundBaseCurrency 19

Identification codes (please provide if available) 20
National code of the fund (as given by the home regulator of the fund) FundNationalCode 21
FINMA ID of the fund (for Swiss funds or foreign funds distributed in Switzerland) FundFinmaID 22
LEI code of the fund (if available) FundLEICode 23
ISIN (if multiple share classes, please indicate in the table below) FundISIN 24
SEDOL code (if multiple share classes, please indicate in the table below) FundSEDOLCode 25
CUSIP code (if multiple share classes, please indicate in table below) FundCUSIPCode 26
Bloomberg code (if multiple share classes, please indicate in the table below) FundTickerB 27
Reuters code (if multiple share classes, please indicate in the table below) FundTickerR 28

Share classes (if applicable) 32 33 34 35 36 37 30

Identification codes (please provide if available)
Share class national code Share class ISIN code Share class SEDOL code Share class CUSIP code Share class Bloomberg code Share class Reuters code 20

ShareClassName ShareClassNationalCode ShareClassISIN ShareClassSEDOLCode ShareClassCUSIPCode ShareClassBloombergTicker ShareClassReutersTicker

Key Investment Strategy Lable Value XML Value 38
* Fund type (open-end/closed-end/ other) FundType 39
* Principal investment strategy FundPrincipleInvStrategy 40
* Investment strategy sub-category FundInvSubStrategy #N/A 41
* Investment style FundInvestmentStyle 42
* Fund of funds FundOfFund 43
* Index fund IndexFund 44
* Master fund MasterFund 45
* Feeder fund FeederFund 46
* Investor type InvestorsType 47

Region and market Lable Value 48
* Primary geographical investment region PredominantRegion 49
* Predominant type of market TypeOfMarket 50

Measurement of risk Lable Value 51
* Exposure calculation method RiskMeasurementMethod 52

Net fund assets Lable Value 53
* Total AuM (Assets under Management) amount of the fund in base currency AUMBaseCurrency 54
* Net fund assets of the fund in base currency NAVBaseCurrency 55
* Net fund assets in Swiss francs (CHF) NAVSwissFrancs 56

LeverageMeasureType AtReferenceDate AvrRP MaxRP MinRP
Leverage of the fund Leverage measure code at reference date arithmetic average r.p. max over r.p. min over r.p. 57

* Leverage calculated under the gross method (required for all funds) LeverageGrossMethod 58

Leverage calculated under the commitment method LeverageCommitmentMethod 59
Relative VaR global exposure (only for funds which use the relative VaR approach) GlobalExposureRelativeVaR 60
Absolute VaR global exposure (only for funds which use the absolute VaR approach) GlobalExposureAbsoluteVaR 61

SubAssetType LongMarketValue ShortMarketValue LongGrossNotionalExposure ShortGrossNotionalExposure NetNotionalExposure
Asset Class Exposures Sub-asset type code Long market value Short market value Long GNE Short GNE NNE 62
Securities & cash 320

Cash and cash equivalents 248
Certificates of deposit SEC_CSH_CODP 249
Commercial papers SEC_CSH_COMP 250
Other deposits SEC_CSH_OTHD 251
Other cash and cash equivalents (excluding government securities) SEC_CSH_OTHC 252

Reverse repo (reverse repurchase agreement transactions) SEC_REV_REPO 253
Equities 321

Listed equities issued by financial institutions  254
Large Caps SEC_LEQ_IFIN_LCAP 255
Mid Caps SEC_LEQ_IFIN_MCAP 256
Small Caps SEC_LEQ_IFIN_SCAP 257

Other listed equities 258
Large Caps SEC_LEQ_OTHR_LCAP 259
Mid Caps SEC_LEQ_OTHR_MCAP 260
Small Caps SEC_LEQ_OTHR_SCAP 261

Unlisted equities SEC_UEQ_UEQY 262
Fixed Income 322

Corporate bonds (other than convertible bonds) 323
Corporate bonds issued by financial institutions 324

Investment grade bonds 263
Rating AAA to AA- SEC_CPI_INVG_AA 264
Rating A+ to A- SEC_CPI_INVG_A 265
Rating BB+ to BBB- SEC_CPI_INVG_BBB 266

Non investment grade bonds (below BBB- or without rating) SEC_CPI_NIVG 267
Corporate bonds not issued by financial institutions 325

Investment grade bonds 268
Rating AAA to AA- SEC_CPN_INVG_AA 269
Rating A+ to A- SEC_CPN_INVG_A 270
Rating BB+ to BBB- SEC_CPN_INVG_BBB 271

Non investment grade bonds (below BBB- or without rating) SEC_CPN_NIVG 272
Sovereign bonds 273

EU bonds with a 0-1 year term to maturity SEC_SBD_EUBY 334
EU bonds with a 1+ year term to maturity SEC_SBD_EUBM 335
Non-G10 bonds with a 0-1 year term to maturity SEC_SBD_NOGY 336
Non-G10 bonds with a 1+ year term to maturity SEC_SBD_NOGM 337
G10 non EU bonds with a 0-1 year term to maturity SEC_SBD_EUGY 338
G10 non EU bonds with a 1+ year term to maturity SEC_SBD_EUGM 339

Municipal and other public local debt SEC_MBN_MNPL 278
Convertible bonds 326

Convertible bonds issued by financial institutions 340
Investment grade SEC_CBI_INVG 341
Non investment grade SEC_CBI_NIVG 342

Convertible bonds not issued by financial institutions 343
Investment grade SEC_CBN_INVG 344
Non investment grade SEC_CBN_NIVG 345

Loans 327
Leveraged loans SEC_LON_LEVL 281
Other loans SEC_LON_OTHL 282

Structured/securitised products 328
ABS SEC_SSP_SABS 283
RMBS SEC_SSP_RMBS 284
CMBS SEC_SSP_CMBS 285
Agency MBS SEC_SSP_AMBS 286
ABCP SEC_SSP_ABCP 287
CDO/CLO SEC_SSP_CDOC 288
Structured certificates SEC_SSP_STRC 289
ETP SEC_SSP_SETP 290
Other structured products SEC_SSP_OTHS 291

Other securities SEC_SEC_OTHS 292

Derivatives DER_MKT 293
Equity derivatives DER_EQD 294
Fixed income derivatives DER_FID_FIXI 346
Credit derivatives 329

Single name financial CDS DER_CDS_SNFI 347
Single name sovereign CDS DER_CDS_SNSO 348

This template must be completed for each:
- Swiss funds with net fund assets greater than CHF 500m (fund management companies only)
- Funds domiciled outside Switzerland (foreign funds) managed by the Swiss entity with net fund assets greater then CHF 500m with an alternative investment strategy (that is, where the predominant investment strategy is hedge funds, alternative fund strategies aimed at achieving an absolute return, private equity, real estate, commodity or 
precious metals funds or funds that fit such characteristics or sub-categories).
The information should be reported at the level of the compartments or sub-funds when the fund takes the form of an umbrella fund. Monetary values should be reported in the base currency of the fund, unless specified otherwise.

General information: The form is incomplete. Some required fields contain no value. See "*" note in column A.



Single name other CDS DER_CDS_SNOT 349
Index CDS DER_CDS_INDX 350
Other CDS DER_CDS_OTHR 351
Other credit derivatives DER_OCD 296

Commodity derivatives 330
Crude oil DER_CTY_ECOL 297
Natural gas DER_CTY_ENNG 298
Power DER_CTY_ENPW 299
Energy - other DER_CTY_ENOT 352
Gold DER_CTY_PMGD 300
Other precious metals DER_CTY_PMOT 301
Livestock DER_CTY_OTLS 302
Industrial metals DER_CTY_OTIM 303
Agricultural products DER_CTY_OTAP 304
Other commodities DER_CTY_OTHR 305

Foreign exchange derivatives 306
Foreign exchange derivatives (for investment purposes) DER_FEX_INVT 353
Foreign exchange derivatives (for hedging purposes) DER_FEX_HEDG 354

Interest rate derivatives (total gross notional duration adjusted) DER_IRD_INTR 307
Volatility derivatives DER_VOL_VOLD 308
Other derivatives DER_OTH_OTHR 309

Physical (real/tangible assets) 331
Real estate 355

Residential real estate PHY_RES_RESL 310
Commercial real estate PHY_RES_COML 311
Other real estate PHY_RES_OTHR 356

Infrastructure PHY_INF_INFR 312
Physical commodities (precious metals / raw materials) 332

Gold PHY_PHY_GOLD 313
Other precious metals PHY_OTH_PMET 314
Other physical commodities PHY_OTH_OTHR 315

Collective investment undertakings (CIU) 333
Money market funds and cash management funds CIU_MMF 316
Exchange traded funds CIU_ETF 317
Other funds CIU_OTHR 318

Investments in other asset classes OTH_OTH_OTHR 319

Borrowing Risk Profile Lable Value 63
Value of cash borrowings 64

* Unsecured cash borrowing UnsecuredCashBorrowing 65
* Collateralised/secured cash borrowing — Via Prime Broker BorrowingPrimeBroker 66
* Collateralised/secured cash borrowing — Via (reverse) repo BorrowingReverseRepo 67
* Collateralised/secured cash borrowing — Via Other BorrowingOther 68
* Value of securities borrowings (at market value) SecuritiesBorrowing 69

Counterparty Risk Profile Lable Value 70
Total counterparty risk borne by the fund 71

Sum of individual positive net exposures to counterparties (fund receivable) arising from: 72
* OTC derivatives FundReceivableOTC 73
* repo - repurchase agreement transactions FundReceivableRepo 74
* reverse repo FundReceivableRevRepo 75
* securities lending FundReceivableSecLending 76
* other transactions FundReceivableOther 77

Total counterparty risk borne by the counterparties 78
Sum of individual negative net exposures (fund payable) arising from: 79

* OTC derivatives FundPayableOTC 80
* repo - repurchase agreement transactions FundPayableRepo 81
* reverse repo FundPayableRevRepo 82
* securities lending FundPayableSecLending 83
* other transactions FundPayableOther 84

Estimated average % (in terms of trade volumes) of derivatives that were traded by the fund 
85

* Cleared by a CCP ClearedByCCP 86
* Bilaterally transacted BilateralTransactions 87

Value of collateral that the fund has posted to all counterparties 88
* Total margin posted to CCPs MarginePostedCCP 89
* Collateral posted to OTC counterparties CollateralOTCCounterparies 90
* Collateral posted in securities financial transactions CollateralSecFinTrans 91

* Aggregate value of collateral that all counterparties have posted to the fund CollateralPostedToFund 92

* Aggregate value of unencumbered cash UncomberedCash 93

Liquidity risk profile Lable Value 94
Portfolio liquidity 95

Percentage of portfolio capable of being liquidated within (as % of net fund assets)
96

* 1 day or less PortfolioLiquidity1d 97
* 2 - 7 days PortfolioLiquidity7d 98
* 8 - 30 days PortfolioLiquidity30d 99
* 31 - 90 days PortfolioLiquidity90d 100
* 91 - 180 days PortfolioLiquidity180d 101
* 181 - 365 days PortfolioLiquidity365d 102
* Longer than 365 days PortfolioLiquidityGreater365d 103

Investors' liquidity 104
Percentage of the net fund assets that offers redemption under the following frequencies 105

* 1 day or less InvestorsLiquidity1d 106
* 2 - 7 days InvestorsLiquidity7d 107
* 8 - 30 days InvestorsLiquidity30d 108
* 31 - 90 days InvestorsLiquidity90d 109
* 91 - 180 days InvestorsLiquidity180d 110
* 181 - 365 days InvestorsLiquidity365d 111
* Longer than 365 days InvestorsLiquidityGreater365d 112
* None (e.g. closed-end funds) InvestorsLiquidityNone 113

Maximal Historical Net Outflows 114
Highest historical net fund outflows (expressed in percentage of historical net fund assets) for the following period lengths (rolling 
window):

115

* Over 1 day NetOutflows1d 116
* Over 1 week NetOutflows7d 117
* Over 1 month NetOutflows30d 118

Investors Concentration 119
* Percentage of NAV held by top 3 investors Top3Investors 120

* Does the fund provide investors with redemption rights in the ordinary course? RedemptionRights 121
For closed-end funds, what is the agreed maturity remaining (in months)? RunningTimeRemaining 122
What is the notice period required by investors for redemption in days? NoticePeriode 123
If applicable, what is the investor ‘lock-up’ period in days? LockUpPeriode 124

Liquidity management tools in accordance with the constitutive documents 125
* Redemption Gates RedemptionGates 126
* Side pockets Sidepockets 127
* Anti-dilution levy Antidilutionlevy 128
* Redemption fees Redemptionfees 129
* Redemption in kind Redemptioninkind 130
* Suspensions of redemptions Suspensionsofredemptions 131
* Swing pricing Swingingpricing 132
* Short-term borrowings Shorttermborrowings 133
* Mandatory liquidity buffers Mandatoryliquiditybuffers 134
* Side letters Sideletters 135
* Other tools/measures Othertoolsmeasures 136
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