Stand: 29.01.2024

ATF Reporting file
. Repetiti . . .
Id Field Name XSD element name XML type Format Type M/C/O/F on Technical guidance Priifregel
AIF — Header file
1 Reporting Member state <ReportingMemberState> CountryCodeType 2 [A-Z]+ A M [1..1] |Country code standard ISO-3166-1 of the Member State to which the ATFM reports the AIFMD reporting. Das Feld ReportingMemberState muss mit 'AT' befiillt sein.
2 Version <Version> VersionType ([o-9D)+\.([o-9])+ A M [1..1] |The version of the XML Schema Definition (XSD) used to generate the file.
. . . . ) . 4(n)-2(n)- The date (ISO 8601 extended Date Format yyyy-mm-ddThh:mm:ss) at which the file was created.
3 Creation date and time <CreationDateAndTime> xs:dateTime o(n)T2(n):2(n):2(n) D M [1..1] It shall be expressed as Coordinated Universal Time (UTC).
AIF — Header Section
Flag indicating whether the reporting is an initial filing for the reporting period or an amendment to a
previously submitted reporting.
4 Filing type <FilingType> FilingTypeType 4 A M [1..1] |The filling types admitted are:
- AMND for "amendment to one reporting previously submitted"”
- INIT for "initial reporting for the reporting period"
Code indicating the contents of the AIF reporting.
The AIF content types admitted are:
- 1 for "24(1) reporting obligation"
: 2 goll: ,,2?()1 )(5) i4(2)rt1§1p0r{)111i1 8 ct)iblil%atlon Wenn AIFNoReportingFlag = false ist:
] 3 fo ,,?2’ 3(1) ; 2e1();)) N f(z )ga 0 ot blication" Der Block ATFPrincipallnfo muss (unabhingig von AIFContentType) befiillt sein
5 AITF content type <AIFContentType> AIFContentTypeType 1 N M [1..1] 4 for " 4 4 4{4) reporting o o tsation Der Block AIFIndividualInfo muss befiillt sein wenn bei AIFContentType 2 oder 4 angegeben wurde
- 5 for "24(1) + 24(4) reporting obligation . . . .
. . Der Block ATFLeverageArticle242 muss befiillt sein wenn bei AIFContentType 2 oder 4 angegeben wurde
When the AIF no reporting flag is false: Der Block ATFLeverageArticle244 muss befiillt sein wenn bei AIFContentType 4 oder 5 angegeben wurde
The block "AIFPrincipalInfo” will be filled in for all AIF content types.
The block "AIFIndividualInfo" will be filled in for AIF content types equal to "2" and "4"
The block "AIFLeverageArticle24-2" will be filled in for AIF content types equal to "2" and "4"
The block "AIFLeverageArticle24-4" will be filled in for AIF content tvbes eaual to "4" and "5"
. . . . . ) _ The start date of the reporting period should begin on the first calendar day of January, April, July or October. |Das Feld ReportingPeriodStartDate muss mit dem Feld ReportingPeriodType iibereinstimmen (Beginn des
6 Reporting period start date <ReportingPeriodStartDate> xs:date 4(n)-2(n)-2(n) D M [1..1] _mm-dd (ISO 8601 Date Format) Jahres / Halbjahres / Quartals)
) ) . . The end date of thg reporting period may be the last calendar day of March, June, September, December or the Das Feld ReportingPeriodEndDate muss grofer sein als das Feld ReportingPeriodStartDate
7 Reporting period end date <ReportingPeriodEndDate> xs:date 4(n)-2(n)-2(n) D M [1..1] |last day the AIF exists. . . . . . .
Das angegebene Datum muss innerhalb der im Feld ReportingPeriodType angegebenen Persiode liegen
yyyy-mm-dd (ISO 8601 Date Format)
The reporting period types admitted are:
when reporting frequency is quarterly:
- Q1: for 1st quarter of the calendar year
- Q2: for 2nd quarter of the calendar year
- Q3: for 3rd quarter of the calendar year
- Q4: for 4th quarter of the calendar year
when reporting frequency is half yearly:
- Hi: for 1st half of the calendar year
- H2: for 2nd half of the calendar year
when reporting frequency is yearly:
- Y1: for the calendar year
when the specific reporting period is from 1st quarter to 3rd quarter due to change in the reporting obligation:
8 Reporting period type <ReportingPeriodType> ReportingPeriodTypeType 2 A M [1..1] - X1: for period from 1st quarter to 3rd quarter
when the specific reporting period is from 2nd quarter to 4th quarter due to change in the reporting
obligation:
- X2: for period from 2nd quarter to 4th quarter
For one calendar year, it is not possible to have reporting overlap. Only acceptable subsequent reporting periods
are:
- Ql’ Q25 Q3) Q4
-Q1,Q2, H2
-Q1, X2
- Hi, H2
- Hl, QS, Q4
-Y1
- Xl: Q4
9 Reporting period year <ReportingPeriodYear> xs:gYear 4 N M [1..1] |The reporting period year (2013, 2014...).
10 Change in AIF reporting obligation frequency |<AIFReportingObligationChangeF ReportingObligationChangeFrequencyCodeType 5 A 0 [0..1] The codes to report a change in the AIF reporting obligation frequency are contained in Annex II - Table 9 and
Code requencyCode> 10.
11 g)lgrelge in AIF reporting obligation contents <AIFRepé):;tr11f[1egI(3[L)g§3’:(>>nChange ATFReportingObligationChangeContentsCodeType 3 N 0] [0..1] |The codes to report a change in the AIF reporting obligation contents are contained in Annex II - Table 9.
Code mdicating the quarter during which the irequency and;/or Contents reporting obligation on the ALF
C changes.
M for The codes for the reporting obligation change quarter are:
. . <AIFReportingObligationChan - Q1: for 1st quarter of the calendar year . - . .
12 Change in AIF reporting obligation Quarter <AIFReportgl§;)rlt)élliatlonChange ReportingObligationChangeQuarterType 2 A geFrequencyCode> or [0..1] - Q2: for 2nd quarter of the calendar year Z\I’leréneAbIelle;Eggglﬁ?szlﬁ;og?ﬁggﬁftriiq%ﬁicyi?jﬁc?;; igiﬁ)gggggzgizgﬁrelg;ingeContentsCode
<ATIFReportingObligationChan - Q3: for 3rd quarter of the calendar year 5e8 P §bhg & 5°8
geContentsCode> filled in - Q4: for 4th quarter of the calendar year
F otherwise The field is mandatoty for<AIFReportingObligationChangeFrequencyCode> or
<ATERenortingOhlicationChangeContenteCodes fillad in and forhidden aotherunce
Flag indicating whether the reporting is the last reporting. To be filled in when the AIF has been liquidated or
. . merged during the reporting period.
13 Last reporting flag <LastReportingFlag> BooleanType 1 B M [1..1] true for last AIF reporting file.
false otherwise
3 C
1 Question Number <QuestionNumber> UnsignedInteger3pType totalDigits 3 N <As t'M fl())r iption> [0..n] Question number for which assumption is provided. Es miissen immer beide Felder (QuestionNumber und AssumptionDescription) angegeben werden
4 5 SEI3PLYP fractionDigits 0 sump f;ﬁn d escription o The field is mandatoty for <AssumptionDescription> filled in and forbidden otherwise. p P 88
minInclusive 1 edim
F otherwise
C
. . e . . . . M for <QuestionNumber> Free description for assumption. .. . . . . -
15 Assumption description <AssumptionDescription> StringRestricted300Type 300 (max) Z filled in [0..n] The field is mandatoty for <QuestionNumber> filled in and forbidden otherwise. Es miissen immer beide Felder (QuestionNumber und AssumptionDescription) angegeben werden
F otherwise
. . . 30 (max) Unique reference identifying each AIFM allocated by the national competent authority of the reporting . . . . N
16 AIFM National Code <AIFMNationalCode> AIFMNationalCodeType | (min) Z M [1..1] Member State of the ATFM to which the AIFM reports under ATFMD Der AIFMNationalCode muss mit dem angemeldeten Unternehmen in der IP tibereinstimmen (FMACode)
. . . 30 (max) Unique reference identifying each AlFallocated by the national competent authority of the reporting Member . . .. . .. . .
17 AIF national code <AIFNationalCode> ATFNationalCodeType ! (min) Z M [1..1] State of the AIFM to which the AIFM reports under AIFMD Der AIFNationalCode muss in der iiber die IP zur Verfiigung gestellten Liste vorhanden sein.
. . The legal name of the AIF (no standard).
18 ATF Name <AIFName> StringRestricted300Type 300 (max) Z M [1..1] In the case of umbrella funds, the names of the umbrella fund and the sub-funds should be reported.
Flag indicating whether the AIF is domiciled in the EEA or the EU.
19 AITF EEA Flag <AIFEEAFlag> BooleanType 1 B M [1..1] |true for EEA or EU AIFs
false for non-EEA or EU AIFs
. . . Code indicating the reporting category of the AIF.
20 AIF reporting code <AIFReportingCode> AlIFReportingCodeType 2 N M [1..1] The AIF reporting codes are contained in Annex II - Table o.
For EU AIFs, the domicile of the AIF should be understood as the home Member State of the AIF as defined in
21 Domicile of the AIF <AIFDomicile> CountryCodeType o [A-Z]+ A M [1.1] Article .4(1)(p) of jche AIFMD. For pon-E.U AIF§, the domicile of the AIF should be the country where the AIF is
authorised or registered or where it has its registered office.
Country code standard ISO-3166-1
. . . The date the AIF started business (yyyy-mm-dd (ISO 8601 Date Format)). . . . .
22 Inception Date <InceptionDate> xs:date 4(n)-2(n)-2(n) D M [1..1] The inception date should not be after the start date of the reporting period. Das InceptionDate muss vor dem ReportingPeriodStartDate liegen
true for empty file (no information to report for the reporting period)
23 ATF no reporting flag <AIFNoReportingFlag> BooleanType 1 B M [1..1] [false otherwise Der Block ATFCompleteDescription darf nicht befiillt sein wenn AIFNoReportingflag = true
The AIFCompleteDescription block will not be filled in when the AIF no reporting flag is true.
AIF - Article 24(1) of Directive 2011/61/EU
Identification of the AIF
Fund identification codes
Legal Entity Identifer (LEI) (ISO 17442 standard) of the Entity or if not available the Interim Entity Identifier
(IED):
[0-9a- ZA-Z]2 {(;8}[0— 12} «Characters 1-4: A four character prefix allocated uniquely to each LOU.
24 AIF LEI code <AlFIdentifierLEI> LEICodeType 9 9 A (0] [0..1] |eCharacters 5-6: Two reserved characters set to zero. Die Priifsumme des LEI muss stimmen
«Characters 7-18: Entity - specific part of the code generated and assigned by LOUs according to transparent,
sound and robust allocation policies.
«Characters 19-20: Two check digits
12
25 ATF ISIN code <AIFIdentifierISIN> ISINInstrumentIdentificationType a A—[Z?I%(])f;]}) {o} A 0] [0..1] |ISIN code (ISO 6166 standard) Die Priifziffer der ISIN muss stimmen
[0-9]
26 ATF CUSIP code <AIFIdentifierCUSIP> CusipCodeType 9 A 0] [0..1] |CUSIP code
27 AIF SEDOL code <AIFIdentifierSEDOL> SedolCodeType 7 A 0] [0..1] |SEDOL code
28 AIF Bloomberg Code <ATFIdentifierTicker> TickerCodeType 2;) ((rIrIlli?S) A (0] [0..1] |Bloomberg ticker symbol
29 AIF Reuters code <AIFIdentifierRIC> RICCodeType 210(%2))() A (0] [0..1] |Reuters Identifier Code (RIC)
30 ATF ECB code <AlIFIdentifierECB> ECBCodeType 20 A (0] [0..1] |European Central Bank code
C
0Old AIF national identifier - Reportin M for old AIF national Country code standard ISO-3166-1 of the reporting Member State to which the AIFM reports under AIFMD
31 Member State p 8 <ReportingMemberState> CountryCodeType 2 [A-Z]+ A identifier - Reporting Member | [0..1] |when the national code identifying the AIF has been modified.
State filled in The field is mandatory when the old AIF national identifier - National code is filled in.
F otherwise
C
M for old AIF national Former national identification code to provide when the national identification code of the AIF changes (for the . .
32 Old AIF national identifier - National code <AlIFNationalCode> ATFNationalCodeType 310(%?3) Z identifier - Reporting Member | [0..1] |first reporting following the change of the national code and any subsequent reporting). \(I)\;ZIJEquiisel:l(:ilge%{ldg;f‘gggzgﬁﬂjfci(;{eegr?rzme%bl\:ﬁr?vtéigi?te angegeben wurde muss auch
State filled in The field is mandatory when the old AIF national identifier - Reporting Member State is filled in. 8e8
F otherwise
Share class identification codes
Flag indicating whether the AIF has several share classes.
33 AITF share class flag <ShareClassFlag> BooleanType 1 B M [1..1] |true for AIF with several share classes
false otherwise
0 (max) C Where available, unique reference allocated by the national competent authority to which the AIFM reports
34 Share class national code <ShareClassNationalCode> ShareClassNationalCodeType 31 (min) Z F for AIF share class flag false | [0..n] |under AIFMD identifying each share class Darf nicht befiillt werden wenn das Feld ShareClassFlag = false
O otherwise The field is forbidden for ATF share class equal to false and optional otherwise.
12 C
. . . [A-Z]{2} Where available, the ISIN code (ISO 6166 standard) identifying each share class. Darf nicht befiillt werden wenn das Feld ShareClassFlag = false
35 Share class ISIN code <ShareClassIdentifierI SIN> ISINInstrumentidentificationType ([A-Z]|[0-9D){9} A F for AIFS%?;ZS;ZSeﬂag false | [0..n] The field is forbidden for AIF share class equal to false and optional otherwise. Die Priifziffer der ISIN muss stimmen
[0-9]
C . . s
36 Share class SEDOL code <ShareClassIdentifierSEDOL> SedolCodeType 7 A F for AIF share class flag false | [0..n] V\}flhefr.e %v.aﬂfa ble.,dtéle CfUSIP coﬁe 1deilt1fy1ng ela ch fslllare chass. ional otherwi Darf nicht befiillt werden wenn das Feld ShareClassFlag = false
0O otherwise The field is forbidden for AIF share class equal to false and optional otherwise.
C . . s
37 Share class CUSIP code <ShareClassIdentifierCUSIP> CusipCodeType 9 A F for AIF share class flag false | [0..n] V\}’lhefr.e laélv.allfa ble.,dtsle SfEDOL cc})lde 1d<;nt1fymg ieac}; slhare fllass.. 1 otherwi Darf nicht befiillt werden wenn das Feld ShareClassFlag = false
O otherwise The field is forbidden for AIF share class equal to false and optional otherwise.
C . . . e s
38 Share class Bloomberg code <ShareClasslIdentifierTicker> TickerCodeType 20 (rr}ax) A F for AIF share class flag false | [0..n] Wher.e avgllablg, the Bloomberg ticker symbol identifying each' share class. . Darf nicht befiillt werden wenn das Feld ShareClassFlag = false
1 (min) 0 otherwise The field is forbidden for AIF share class equal to false and optional otherwise.
C . . . o
39 Share class Reuters code <ShareClassIdentifierRIC> RICCodeType 20 (rr}ax) A F for AIF share class flag false | [0..n] Wher.e avgllablg, the Reuters Identifier Code (RIC) identifying .each share c.lass. Darf nicht befiillt werden wenn das Feld ShareClassFlag = false
1 (min) 0 otherwise The field is forbidden for AIF share class equal to false and optional otherwise.
C . ..
. . The name of the share class. Darf nicht befiillt werden wenn das Feld ShareClassFlag = false
40 Share class name <ShareClassName> StringRestricted300Type 300 (max) Z M for AIFFS(}:;:‘:;};?SS: flag true | [0..n] The field is mandatory for AIF share class equal to true and forbidden otherwise. Muss befiillt werden wenn das Feld ShareClassFlag = true
Master feeder structure
3 status are admitted:
- “MASTER” for master AIF
41 Master feeder status <AIFMasterFeederStatus> AlFMasterFeederStatusType 6 A M [1.a] | “FEEDER’ for feeder AIF
- “NONE” in other cases
C No standard.
> Master AIF name <ATFName> StrineRestricted200Tvpe 00 (max) 7 M for Master feeder status [0..] It is strongly recommended to provide the full name as provided by Swift for master AIF(s) that have one BIC or | Muss befiillt werden wenn das Feld AIFMasterFeederStatus = "Feeder"
4 & 3001yp 3 equal to "FEEDER" h LEI code. Darf nicht befiillt werden wenn das Feld AIFMasterFeederStatus <> "Feeder"
F otherwise The field is mandatoty for Master feeder status equal to "FEEDER" and forbidden otherwise.
C . .
. . . . Country code standard ISO-3166-1 of the reporting Member State to which the AIFM of the master AIF(s)
43 Master AIF national identifier - Reporting <ReportingMemberState> CountryCodeType 2 [A-Z]+ A O for Maste%" feeder Stﬁtus [0..n] |reports under AIFMD Darf nicht befiillt werden wenn das Feld AIFMasterFeederStatus <> "Feeder"
Member State equal to "FEEDER . . " " . .
- The field is optional for Master feeder status equal to "FEEDER" and forbidden otherwise.
F otherwise
C
; dgfltfi(g‘elld-agsgﬁilgﬁg;%er Unique reference identifying the master AIF allocated by the national competent authority to which the ATFM
44 Master AIF national identifier - National code <AIFNationalCode> ATFNationalCodeType 30 (“?ax) Z State filled in [0..n] of the ma_ster A.IF (s) reports under AIFMD " " . . Darf nicht befiillt werden wenn das Feld AIFMasterFeederStatus <> "Feeder"
1 (min) The field is optional for Master feeder status equal to "FEEDER" and forbidden otherwise.
O for Master feeder status . . . . . . .
" " The field is mandatory when the master AIF national identifier - Reporting Member State is filled in.
equal to "FEEDER
F otherwise
Identification of prime broker(s) of the AIF
Entity name. (no standard)
45 Prime Broker Name <EntityName> StringRestricted300Type 300 (max) Z o] [0..n] |[Itis strongly recommended to provide the full name corresponding to the allocated LEI code (or BIC code if any
and LEI not available).
LEI code (ISO 17442 standard) or if not available the interim entity identifier:
20 Characters 1-4: A four character prefix allocated uniquely to each LOU.
. . . . «Characters 5-6: Two reserved characters set to zero. . .. .
46 Prime Broker LEI code <EntityIdentificationLEI> LEICodeType [0-9a-zA-Z]{18}[0-9]{2} A O [0o.n] |, Characters 7-18: Entity - specific part of the code generated and assigned by LOUs according to transparent, Die Priifsumme des LEI muss stimmen
sound and robust allocation policies.
«Characters 19-20: Two check digits
47 Prime Broker BIC code <EntityIdentificationBIC> BICCodeType 11 {A-Z0-9] A 0] [0..n] |BIC code (ISO 9362 standard)
Base currency information
totalDlis s 1 Value in base currency of the AIF of Assets under management (AuM) for the AIF, using the method set out in
48 Total AuM amount of the AIF in base currency | <AUMAmountInBaseCurrency> UnsignedIntegeri5pType HOIBILS 15 N M [1..1] |Articles 2 and 10 of the Regulation 231/2013 .
fractionDigits 0 . . . .
. ; The total AuM amount expressed in base currency is filled in without decimal places.
minInclusive o
Currency code (3-character currency code according to the ISO 4217 ) used for reporting the information. Only
49 Base currency of the AIF <BaseCurrency> CurrencyCodeType 3 [A-Z]+ A M [1..1] |one currency should be reported. This means that AIFs with several share classes denominated in different
currencies should have only one base currency.
o 20 (15.4).
DeaT;ng?;ﬁzlfgused) C Wenn das Feld BaseCurreny angegeben wurde und ungleich 'EUR' ist, muss auch das Feld FXEURRRate
. . . . M for AIF base currency Conversion rate filled in with 4 decimal places. angegeben werden
50 Base currency / EUR FX rate <FXEURRate> UnsignedDecimal15p4Type lﬁgllgrcﬁls%g:g N different from EUR [0..1] The field is mandatory for AIF base currency different from EUR and forbidden otherwise Wenn das Feld BaseCurreny nicht angegeben wurde oder gleich 'EUR' ist darf das Feld FXEURRate nicht
maxExclusive F otherwise angegeben werden
1000000000000000
2 types are admitted:
C - “ECB” when the base currency is one of the currencies for which the exchange rates are euro reference Wenn das Feld BaseCurreny angegeben wurde und ungleich '"EUR' ist, muss auch das Feld
M for AIF base currency rates published by the ECB FXEURReferenceRateType angegeben werden
ol Base currency / EUR FX reference rate type <FXEURReferenceRateType> FXEURReferenceRateTypeType 3 A different from EUR [o..1] 1. “OTH” in other cases Wenn das Feld BaseCurreny nicht angegeben wurde oder gleich '"EUR' ist darf das Feld
F otherwise The field is mandatory for AIF base currency different from EUR and forbidden otherwise. FXEURReferenceRateType nicht angegeben werden
The ECB reference rates are published daily when TARGET system is open.
C Name of the source of the euro reference rates used according to the FX EUR conversion reference rate type Wenn das Feld FXEURReferenceRateType mit 'OTH' befiillt wurde muss das Feld
> Base currency / EUR FX reference rate <FXEUROtherReferenceRateDesc StrineRestricted20Tyvpe 0 (max) 7 M for reference rate type equal [0..1] indicated in item X FXEUROtherReferenceRateDescription angegeben werden
5 description for no ECB rates ription> 8 30°yP 3 "OTH" h - Free text for “OTH” type when the corresponding euro reference rate is not published by the ECB Wenn das Feld FXEURReferenceRateType nicht mit 'OTH' befiillt wurde darf das Feld
F otherwise - Empty for “ECB” type when the corresponding euro reference rate is published by the ECB FXEUROtherReferenceRateDescription nicht angegeben werden
16 (+/-15)
Negative values are allowed
totalDigits 15
53 Total Net Asset Value of the AIF (NAV) <AIFNetAssetValue> SignedIntegeri5pType frl;i(;cg?c]ﬁllg‘tz (_) N M [1..1] |NAV filled in without decimal places. Der NAV darf nicht groBer als die AuM sein.
1000000000000000
maxExclusive
1000000000000000
Jurisdictions of the three main funding sources
54 First funding source country <FirstFundingSourceCountry> CountryCodeType o [A-Z]+ A 0 [0..1] ’;‘11260_(1)untry of the first main funding source (counterparty of the liability) using the country code standard ISO-
55 Second funding source country <SecondFundingSourceCountry> CountryCodeType o [AZ]+ A 0 [0..1] ’Il‘;lg_;(;lérgfrl'y of the second main funding source (counterparty of the liability) using the country code standard
56 Third funding source country <ThirdFundingSourceCountry> CountryCodeType o [AZ]+ A 0 [0..1] ’Slg:;_(l)untry of the third main funding source (counterparty of the liability) using the country code standard ISO-
ATF type
The most appropriate AIF type based on the NAV of the AIF among :
- “HFND” for “Hedge Fund”;
- “PEQF” for “Private Equity Fund”
57 Predominant AIF Type <PredominantAIFType> AIFTypeType 4 A M [1..1] |- “REST” for “Real Estate Fund”
- “FOFS” for “Fund of Funds”
- “OTHR” for “Other”
- “NONE” for “None”
Breakdown of investment strategies
The investment strategy types admitted are listed in Annex II - Table 3.
<HedgeFundStrategyType> HedeeFundStratesvTyoeTvpe Investment strategies are mutually exclusive, except when AIFMs select ‘None’.
<PrivateEquityFundStrategyType Privatef_? WitvFundsS tzeyp yE'I‘ype Within the <HedgeFundStrategyType> block, if the investment strategy code "MULT_HFND" is reported, at Wenn PredominatAIFType <> "None" darf nur ein "Strategy Block" gemeldet werden
3 Investment stratesy code > Fund (glﬂi‘u}; dsStrate ng e) TI . 7 C [0..1] least 2 other different hedge fund investment strategy codes should be reported. Wenn das Feld StrategyType mit "MULT_HFND" (bei HedgeFund), "MULT_PEQF" (bei PrivateEquity) oder
5 8y <FundOfFundsStrategyType> OtherFundStrate g’i"ypyg’rygg 9 M within each strategy block h Within the <PrivateEquityFundStrategyType> block, if the investment strategy code "MULT_PEQF" is "MULT_REST" (bei RealEstate) befiillt wurde miissen mindestens zwei weitere StrategyTypes angegeben
<OtherFundStrategyType> &y reported, at least 2 other different Private equity fund investment strategy codes should be reported. werden

<RealEstateFundStrategyType>

RealEstateFundStrategyTypeType

Within the <RealEstateFundStrategyType> block, if the investment strategy code "MULT_PEQF" is reported, at

least 2 other different Private equity fund investment strategy codes should be reported.
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Id Field Name XSD element name XML type Format Type M/C/O/F Regfltltl Technical guidance Priifregel
Flag indicating whether the fund strategy is the primary strategy. There is only one primary investment strategy.
true for primary strategy . .. . . - "
59 Primary strategy flag <PrimarystrategyFlag> BooleanType 1 B M within eacthtrate block [0..n] |[false otherwise mléi?ltggé?r?i?fghiﬁxznn das Feld InvestmentStrategyCode mit "MULT_PEQF", "MULT_HFND" or
8y The flag should be true when the investment strategy code reported is equal to "MULT_PEQF", - ’
"MULT_HFND" or "MULT_REST".
19 (+/-15.2) C
Negative valu.es. are allowed M within each strategy block d f h di Die Summe aller angegebenen %-Werte muss 100 ergeben
tOtalDlgl.tS. 17 for reported investment NAV rate expressed as a percentage for each reported investment strategy. . Muss mit befiillt sein wenn das Feld InvestmentStrategyCode nicht mit "MULT_PEQF", "MULT_HFND" or
. fractionDigits 2 . As there is no Nav percentages reported for multi strategies funds, this element is only mandatory for R "1
60 Investment strategy NAV percentage <StrategyNAVRate> SigneRate15p2Type minExclusive - N strategy code different from [0..n] investment strategy codes different from "MULT PEQF", "MULT HFND" or "MULT REST" MULT_REST" befiillt wurde
1000006000600000 "MULT_PEQF", The sum of all the percentages should be 100% - ’ - - ) Darf nicht befiillt se:.in wenn das Feld InvestmentStrategyCode mit "MULT_PEQF", "MULT_HFND" or
maxExclusive "MULT_HFND" or "MULT_REST" befiillt wurde.
"MULT_REST".
1000000000000000
M for strategy(i:odes equal to No stande}rd.
- . The field is mandatory for strategy types equal to:
“O THR—HFND,,’ - “OTHR_HFND” (Other hedge fund strategy) . d 1d - " on - " od
61 Description for strategy type Other <StrategyTypeOtherDescription> StringRestricted300Type 300 (max) Z “OTHR—PEQF,,’ [0..n] |- “OTHR_PEQF” (Other private equity fund strategy) '1'\/Iuss angegebt?'n Sein wenn das Feld StrategyType mit "OTHR_HFND", "OTHR_PEQF", "OTHR_REST" oder
OTHR_REST”, « ” OTHR_FOFS" befiillt wurde
“OTHR FOFS” - “OTHR_REST” (Other real estate strategy)
" OTHR_ OTHF’i - “OTHR_FOFS” (Other fund of funds)
— - “OTHR_OTHF” (Other fund)
F otherwise
15
. . . totalDigits 15 The total number of transactions carried out using a high frequency algorithmic trading technique, as defined in
62 Number of transactions under HFT * <HFTTransactionNumber> Unsignedinteger15pType fractionDigits 0 N 0 [o..1] the forthcoming revised Markets in Financial Instruments Directive (MiFID II).
minInclusive 0
. 15 The market value of buys and sells in the base currency of the AIF over the reporting period corresponding to
63 Market value of buys and sells in base <HFTBuvSellMarketValues UnsienedInteger1=oTybe totalDigits 15 N 0 * [0.1] the total number of transactions carried out using a high frequency algorithmic trading technique, as defined in
currency under HFT * y 8 eris5plyp fractionDigits o h the forthcoming revised Markets in Financial Instruments Directive (MiFID II). It is expressed in base currency
minInclusive 0 filled in without decimal places.
Principal exposures and most important concentration
Main instruments in which the AIF is trading
The ranking admitted are:
- 1 for “first main sub-asset type/instrument/position type”;
64 Ranking (Five main instruments) <Ranking> FiveRankingType 1 N M [5.5] | ; g «,fﬁicr%ni;?r?l:uﬁgszzi e&;ﬁ?%;;:fggﬁ?;gisigr;pt}g? ’
- 4 for “fourth main sub-asset type/instrument/position type”; and
- 5 for “fifth main sub-asset type/instrument/position type”.
Sub-asset type code of the five main The sub-asset types admitted are listed in Annex II - Table 1 (i.e. highest level of detail available).
65 . . . . . <SubAssetType> SubAssetTypeType 12 Z M [5..5] |If AIFM reports fewer than five instruments for that AIF, the AIFM should enter “NTA_NTA_NOTA” for the
instruments in which the AIF is trading
relevant ranks.
The instrument code type admitted are:
c - “NONE?” for instrument without codes
66 Instrument code type of the five main <InstrumentCodeTvpe> InstrumentCodeTvpeTvpe A M for Sub-asset type different [0.5] |- “ISIN” for instruments with ISIN codes Muss angegeben sein wenn das Feld SubAssetType <> "NTA_NTA_NOTA"
instruments in which the AIF is trading yP yPeLyP 4 from “NTA_NTA_NOTA” "9 oy ot w1 Darf nicht angegeben sein wenn das Feld SubAssetType = "NTA_NTA_NOTA"
F otherwise - AI.I for instruments with AII codes ' . .
The field is mandatory for Sub-asset type code different from “NTA_NTA_NOTA” and forbidden otherwise.
C No standard.
67 Instrument name of the five main instruments <InstrumentNames> StringRestricted300Type 300 (max) 7 M for Sub-asset type different [0..5] It is strongly recommended to provide the instrument short name as provided by Swift under ISO18774 when  |Muss angegeben sein wenn das Feld SubAssetType <> "NTA_NTA_NOTA"
in which the AIF is trading from “NTA_NTA_NOTA” h available. Darf nicht angegeben sein wenn das Feld SubAssetType = "NTA_NTA_NOTA"
F otherwise The field is mandatory for Sub-asset type code different from “NTA_NTA_NOTA” and forbidden otherwise.
12 C
Instrument ISIN code of the five main . . . . [A-Z]{2} M for Instrument code type The ISIN code of the instrument (ISO 6166 standard) when available. Muss angegeben sein wenn das Feld InstrumentCodeType = "ISIN"
68 instruments in which the AIF is trading <ISINInstrumentldentification> ISINInstrumentldentificationType ([A-Z]|[0-9D{9} A equal to "ISIN" [o..5] The field is mandatory for Instrument code type code equal to "ISIN" and forbidden otherwise. Die Priifziffer der ISIN muss stimmen
[0-9] F otherwise
C
69 AII exchange code <AIIExchangeCode> MICCodeType 4 [0-0A-Z]+ A M for Igcslflr;r?sf}zlc;fi e type [0..5] ;ﬁg%z}llgl;zclféﬁifog}f]?;i IIE :{f;tglrit;i;g 1*:;;(};2;?;‘1?}'\:1;? ;?glfrgfgi dden otherwise. Muss angegeben sein wenn das Feld InstrumentCodeType = "AIl"
F otherwise
12 (max) C . . . . . ..
1 (min) M for Instrument code type A code th:at is uniquely assoc1ateq with a particular underlying 1nst.rument and settlement type and other ' L
70 AII exchange product code <AlIIProductCode> AIIProductCodeType A " ATTn [0..5] |characteristics of the contract. It is between one and 12 characters in length. Muss angegeben sein wenn das Feld InstrumentCodeType = "All
([A-Z]|[0-9]|\+| &amp;) equal to "AIl . " . .
. The field is mandatory for Instrument code type equal to "AII" and forbidden otherwise.
F otherwise
C
71 ATl derivative type <AllIDerivativeType> AllDerivativeTypeType 1 A M for IEZH;T(??;;;? e type [0..5] %f filililsll:g zrfgaa:s:;efg?fﬁtie;zzlclg d"ﬁ;ﬁfgﬁ:ﬁ& SEZI?"e;;(isfg?b?g(tlleO;lét(})l)ex;?ture (E). Muss angegeben sein wenn das Feld InstrumentCodeType = "AIl"
F otherwise
M for Instrun(ljent code type This is a single character field identifying whether the option (if it is an option) is a put (P)or a call (C). F in case
72 AII Put/Call identifier <AIIPutCallldentifier> AlTPutCallIdentifierType 1 A equal to "AIL" [0..5] |of a future. Muss angegeben sein wenn das Feld InstrumentCodeType = "AII"
4 . The field is mandatory for Instrument code type equal to "AIIl" and forbidden otherwise.
F otherwise
C
73 ATl expiry/delivery/prompt date <AIIExpiryDate> xs:date 4(n)-2(n)-2(n) D M for Ig;f;llrﬁf?zlc;fi e type [0..5] %ﬁ?gg%?:ﬁi{i rl::la:tl; ?;};(i'aiisiﬁnizgl:iggi E;;l;r:ciﬁal to "AIT" and forbidden otherwise. Muss angegeben sein wenn das Feld InstrumentCodeType = "AIl"
F otherwise
20 (15.4)
Decimal (point is used) C
totalDigits 19 M for Instrument code tvpe The strike price of an option or other financial instrument. In case of a future the strike should contain the
74 . . <AIIStrikePrice> UnsignedDecimal15p4Type fractionDigits 4 N o code byp [0..5] |value "oO". Muss angegeben sein wenn das Feld InstrumentCodeType = "AIl"
AII strike price . ; equal to "AIl a1 S . .
minInclusive o . The field is mandatory for Instrument code type equal to "AII" and forbidden otherwise.
. F otherwise
maxExclusive
1000000000000000
C The long/short position flag admitted are:
Position type of the five main instruments in <PositionTvpes PositionTypeTyvpe L A M for Sub-asset type different [o.5] | “L” for long Muss angegeben sein wenn das Feld SubAssetType <> "NTA_NTA_NOTA"
75 which the AIF is trading HHonLYP 1HonLypetyp from “NTA_NTA NOTA” S “S” for short Darf nicht angegeben sein wenn das Feld SubAssetType = "NTA_NTA_NOTA"
F otherwise The field is mandatory for Sub-asset type code different from “NTA_NTA_NOTA” and forbidden otherwise
15 C Muss angegeben sein wenn das Feld SubAssetType <> "NTA_NTA_NOTA"
6 Instrument position value of the five main <PositionValues UnsienedInt - totalDigits 15 N M for Sub-asset type different [0..5] Instrument position value expressed in base currency filled in without decimal places. Darf nicht angegeben sein wenn das Feld SubAssetType = "NTA_NTA_NOTA"
7 instruments in which the AIF is trading osttionvatue nsignedintegerisplype fractionDigits 0 from “NTA_NTA_NOTA” 0--5 The field is mandatory for sub-asset type code different from “NTA_NTA_NOTA” and forbidden otherwise Die Summe der gemeldeten Werte betreffend ,Main Instruments“ darf nicht groBer als die AuM sein
minInclusive o F otherwise (Toleranzgrenze aufgrund Rundungen der Einzelwerte von 1%).
20 (15.4)
Decimal (point is used) C
totalDigits 19 0 * for PositionTvoe equal to For short positions, indication of whether the position is used to hedge a position with a similar economic
77 Short position hedging percentage * <ShortPositionHedgingRate > UnsignedDecimal15p4Type fractionDigits 4 N «g ypeed [0..5] |exposure. Darf nur angegeben senn wenn das Feld PositionType = "S"
minInclusive o . The field is optional for PositionType equal to “S” and forbidden otherwise
. F otherwise
maxExclusive
1000000000000000
Geographical focus
19 (+/-15.2)
Negative values are allowed
f;;(fglc)?:]%li;tls?z NAV rate expressed as a percentage for each geographical area.
78 Africa NAV percentage <AfricaNAVRate> SigneRate15p2Type minExclusive - N M [1..1] |Certain regions may have negative values whereas other regions may have values above 100%. The sum of all Die Summe aller NAVRates muss 100% ergeben
the region percentages should be 100%.
1000000000000000
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
. . . totalDigits 17 NAV rate expressed as a percentage for each geographical area.
79 Asia Pacific (other than Middle East) NAV <AsiaPacificNAVRate> SigneRate15p2Type fra.ct1onD1g.1 ts 2 N M [1..1] |Certain regions may have negative values whereas other regions may have values above 100%. The sum of all Die Summe aller NAVRates muss 100% ergeben
percentage minExclusive - .
the region percentages should be 100%.
1000000000000000
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
f:;ct*gaii)l?llglitsitlzz NAV rate expressed as a percentage for each geographical area.
8o Europe (other than EEA) NAV percentage <EuropeNAVRate> SigneRate15p2Type minExclu ;give - N M [1..1] |Certain regions may have negative values whereas other regions may have values above 100%. The sum of all Die Summe aller NAVRates muss 100% ergeben
the region percentages should be 100%.
1000000000000000
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
;;;31021323872 NAV rate expressed as a percentage for each geographical area.
81 Europe EEA NAV percentage <EEANAVRate> SigneRate15p2Type minExclusive - N M [1..1] |Certain regions may have negative values whereas other regions may have values above 100%. The sum of all Die Summe aller NAVRates muss 100% ergeben
the region percentages should be 100%.
1000000000000000
maxExclusive
1000000000000000
19 (+/- 15.2)
Negative values are allowed
f;;);’gl)?llglitsitlsl NAV rate expressed as a percentage for each geographical area.
82 Middle East NAV percentage <MiddleEastNAVRate> SigneRate15p2Type minExclu sgive - N M [1..1] |Certain regions may have negative values whereas other regions may have values above 100%. The sum of all Die Summe aller NAVRates muss 100% ergeben
the region percentages should be 100%.
1000000000000000
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
frt;(f‘glo]?llglitsitls72 NAV rate expressed as a percentage for each geographical area.
83 North America NAV percentage <NorthAmericaNAVRate> SigneRate15p2Type minExclu sgive - N M [1..1] |Certain regions may have negative values whereas other regions may have values above 100%. The sum of all Die Summe aller NAVRates muss 100% ergeben
the region percentages should be 100%.
1000000000000000
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
f:;)ggg?lll%litgsitlzz NAV rate expressed as a percentage for each geographical area.
84 South America NAV percentage <SouthAmericaNAVRate> SigneRate15p2Type minExclusive - N M [1..1] |Certain regions may have negative values whereas other regions may have values above 100%. The sum of all Die Summe aller NAVRates muss 100% ergeben
the region percentages should be 100%.
1000000000000000
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
. . . totalDigits 17 NAV rate expressed as a percentage for each geographical area.
85 Supra National/Multiple regions NAV <SupraNationalNAVRate> SigneRate15p2Type fra’ctlonDlg'l ts 2 N M [1..1] |Certain regions may have negative values whereas other regions may have values above 100%. The sum of all Die Summe aller NAVRates muss 100% ergeben
percentage minExclusive - .
the region percentages should be 100%.
1000000000000000
maxExclusive
1000000000000000
6(3.2)
totalDigits 5 AUM rate expressed as a percentage for each geographical area
86 Africa AuM value percentage * <AfricaBAUMRate> UnsignedPercentType fractionDigits 2 N o* [0..1] Th P P 8 8 go P ) Die Summe aller AUMRates muss 100% ergeben
. ; e sum of all the area percentages should be 100%
minInclusive 0
maxInclusive 100
6(3.2)
Asia Pacific (other than Middle East) AuM totalDigits 5 AUM rate expressed as a percentage for each geographical area
87 % <AsiaPacificAUMRate> UnsignedPercentType fractionDigits 2 N o* [0..1] o ’ Die Summe aller AUMRates muss 100% ergeben
value percentage . ; The sum of all the area percentages should be 100%
minInclusive 0
maxInclusive 100
6(3.2)
Europe (other than EEA) AuM value totalDigits 5 AUM rate expressed as a percentage for each geographical area
88 % <EuropeAUMRate> UnsignedPercentType fractionDigits 2 N o* [o..1] o ’ Die Summe aller AUMRates muss 100% ergeben
percentage . ; The sum of all the area percentages should be 100%
minInclusive 0
maxInclusive 100
6(3.2)
totalDigits 5 AUM rate expressed as a percentage for each geographical area
89 Europe EEA AuM value percentage * <EEAAUMRate> UnsignedPercentType fractionDigits 2 N o* [0..1] Th P P 5 5€08 o P ) Die Summe aller AUMRates muss 100% ergeben
. : e sum of all the area percentages should be 100%
minInclusive 0
maxInclusive 100
6(3.2)
totalDigits 5 AUM rate expressed as a percentage for each geographical area
90 Middle East AuM value percentage * <MiddleEastAUMRate> UnsignedPercentType fractionDigits 2 N o* [0..1] Th P P 5 5€08 o P ) Die Summe aller AUMRates muss 100% ergeben
. : e sum of all the area percentages should be 100%
minInclusive 0
maxInclusive 100
6(3.2)
totalDigits 5 AUM rate expressed as a percentage for each geographical area
91 North America AuM value percentage * <NorthAmericaAUMRate> UnsignedPercentType fractionDigits 2 N o* [0..1] Th P P 5 8€08 o P ) Die Summe aller AUMRates muss 100% ergeben
. : e sum of all the area percentages should be 100%
minInclusive 0
maxInclusive 100
6(3.2)
totalDigits 5 AUM rate expressed as a percentage for each geographical area
92 South America AuM value percentage * <SouthAmericasAUMRate> UnsignedPercentType fractionDigits 2 N o* [0..1] Th P P 5 5€08 o P ) Die Summe aller AUMRates muss 100% ergeben
. : e sum of all the area percentages should be 100%
minInclusive 0
maxInclusive 100
6(3.2)
Supra National/Multiple regions AuM value totalDigits 5 AUM rate expressed as a percentage for each geographical area
93 % <SupraNational AUMRate> UnsignedPercentType fractionDigits 2 N o* [0..1] o ) Die Summe aller AUMRates muss 100% ergeben
percentage . : The sum of all the area percentages should be 100%
minInclusive o
maxInclusive 100
10 principal exposures of the AIF at the reporting date
Ranking of the ten principal exposures by sub-asset type and by type of position(long or short).The ranking
should be based on the aggregated value of the instruments composing each sub-asset type.
The ranking admitted are:
- 1 for “first principal exposure”;
- 2 for “second principal exposure”;
- 3 for “third principal exposure”;
94 Ranking (10 principal exposures) <Ranking> TenRankingType 1 N M [10..10] |- 4 for “fourth principal exposure”;
- 5 for “fifth principal exposure”;
- 6 for “sixth principal exposure”;
- 7 for “seventh principal exposure”;
- 8 for “eighth principal exposure”;
- 9 for “ninth principal exposure”; and
- 10 for “tenth principal exposure”
. . The macro asset types admitted are listed in Annex II - Table 1 (i.e. first level of detail available).
95 Macro asset type of the 10 principal exposures <AssetMacroType> AssetMacroTypeType 3 A M [10..10] If the AIF has less than ten different exposures, the code “NTA” should be indicated for each missing rank.
o M for macr((:) asset type The ten S}lb—a§set types of the ter.l prinpipal exposures. The sub-asset types admitted are listed in Annex II - Muss angegeben sein wenn das Feld AssetMacroType <> "NTA"
96 Sub-asset type of the 10 principal exposures <SubAssetType> SubAssetTypeType 12 Z . « » [0..10] |Table 1 (i.e. highest level of detail available). . . " "
different from “NTA The field ; d P . « » . . Darf nicht angegeben sein wenn das Feld AssetMacroType = "NTA
F otherwise e field is mandatory for macro asset type code different from “NTA” and forbidden otherwise.
C The long/short position flag admitted are:
.re . . " " M for macro asset type - “L” for long Muss angegeben sein wenn das Feld AssetMacroType <> "NTA"
97 Position type of the 10 principal exposures <PositionType> PositionTypeType 1 A different from “NTA” [o0..10] | _ “S” for short Darf nicht angegeben sein wenn das Feld AssetMacroType = "NTA"
F otherwise The field is mandatory for macro asset type code different from “NTA” and forbidden otherwise.
15 C . . . Muss angegeben sein wenn das Feld AssetMacroType <> "NTA"
98 Aggregated value of the 10 principal exposures <AggregatedValueAmount> UnsignedIntegeri5pType ftOtnglgl.tS. 15 N M.for NACTO asse t typf: [0..10] Aggregatqd value for each sub-asset type expresse(_l in Base eurrency Eﬂled n w1.thout dec1ma.1 places. Darf nicht angegeben sein wenn das Feld AssetMacroType = "NTA"
ractionDigits 0 different from “NTA The field is mandatory for macro asset type code different from “NTA” and forbidden otherwise. . . .. . , C -
minInclusive o F otherwise Die angegebenen Werte im Feld AggregatedValueAmount miissen mit dem 'Ranking' iibereinstimmen
6(3.2) C
Aggregated value percentage of the 10 . ton}lDlg,lt? 5 M for macro asset type Aggregated value rate expressed as a percentage for each sub-asset type. Muss angegeben sein wenn das Feld AssetMacroType <> "NTA"
99 principal exposures <AggregatedValueRate> UnsignedPercentType fre}ctmnlDlglts 2 N different from “NTA” [0..10] The field is mandatory for macro asset type code different from “NTA” and forbidden otherwise. Darf nicht angegeben sein wenn das Feld AssetMacroType = "NTA"
minlnc usive 0] F otherwise
maxInclusive 100
Counterparty Name of the 10 principal . . . En.tity name. (no standard) . . .
100 exposures <EntityName> StringRestricted300Type 300 (max) Z 0) [0..10] |It is strongly recommended to provide the full name corresponding to the allocated LEI code (or BIC code if any
and LEI not available).
Legal Entity Identifer (LEI) (ISO 17442 standard) of the Entity or if not available the Interim Entity Identifier
(IED):
C «Characters 1-4: A four character prefix allocated uniquely to each LOU.
. . 20 «Characters 5-6: Two reserved characters set to zero. .. . ..
101 Counterparty LEI code of the 10 principal <EntityIdentificationLEI> LEICodeType ([o-9a-zA-Z]{18}[0-9]{2}) A F fpr f:ounterparty name of tl}e [0..10] |+Characters 7-18: Entity - specific part of the code generated and assigned by LOUs according to transparent, Dgrf nur befiillt sein wenn auch .der CounterpartyName befiillt wurde
exposures principal exposure not filled in . . Die Priifsumme des LEI muss stimmen
O otherwise sound and robust allocation pol}qes.
«Characters 19-20: Two check digits
The LEI code cannot be filled if the counterparty name is not filled in.
de of th incipal f ¢ fth BIC code of the entity (ISO 9362 standard)
102 Counterparty BIC code of the 10 principa <EntityIdentificationBIC> BICCodeType 1 [A-Zo-9K11 A F T f:ounterparty name ol t e [0..10] |The BIC code cannot be filled if the counterparty name is not filled in. Darf nur befiillt sein wenn auch der CounterpartyName befiillt wurde
exposures principal exposure not filled in
O otherwise
Five most important portfolio concentrations
Ranking of the five most important portfolio concentrations by asset type, market where the trade occurred and
position type.The ranking should be based on the aggregated value of the instruments composing each asset
type.
The ranking admitted are:
103 Ranking (Portfolio concentration) <Ranking> FiveRankingType 1 N M [5..5] |- 1for “first important portfolio concentration”;
- 2 for “second important portfolio concentration”;
- 3 for “third important portfolio concentration”;
- 4 for “fourth important portfolio concentration”; and
-5 for “fifth important portfolio concentration”.
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The asset types admitted are listed in Annex II - Table 1 (i.e. second level of detail available).
104 Asset type code for portfolio concentration <AssetType> AssetTypeType 7 Z M [5..5] |If the AIF has less than five different concentrations, the code “NTA_NTA” should be indicated for each missing
rank.
C The long/short position flag admitted are:
.re . . " " M for Asset type different from - “L” for long Muss angegeben sein wenn das Feld AssetType <> "NTA_NTA"
105 Position type for portfolio concentration <PositionType> PositionTypeType 1 A “NTA_NTA” [o..5] | “§” for short Darf nicht angegeben sein wenn das Feld AssetType = "NTA_NTA"
F otherwise The field is mandatory for asset type code different from “NTA_NTA” and forbidden otherwise.
C The market codes types admitted are:
. . . M for Asset type different from - MIC for markets with MIC codes Muss angegeben sein wenn das Feld AssetType <> "NTA_NTA"
106 Market code type for portfolio concentration <MarketCodeType> MarketCodeTypeWithoutNOTType 3 A “NTA_NTA” [0..5] - OTC for OTC derivatives Darf nicht angegeben sein wenn das Feld AssetType = "NTA_NTA"
F otherwise - XXX for no market
C
. . 4 [0-9A-Z]+ M for market code type equal The “MIC” code (ISO 10383) for the trading venue where the category of investment is traded. Muss angegeben sein wenn das Feld MarketCodeType = "MIC"
107 Market code for portfolio concentration <MarketCode> MICCodeType A to "MIC" [0..5] The field is mandatory for market type code equal to “MIC” and forbidden otherwise. Darf nicht angegeben sein wenn das Feld MarketCodeType <> "MIC"
F otherwise
15 C . . o . " "
Asset aggregated value for portfolio . totalDigits 15 M for Asset type different from Aggregated value for each each asset type, market and position type expressed in Base currency filled in without |Muss a}ngegeben sein wenn das Feld AssetType <> N'I"'A_NTA )
108 concentration <AggregatedValueAmount> UnsignedIntegeri5pType fractionDigits o N “NTA NTA” [0..5] |decimal places. Darf nicht angegeben sein wenn das Feld AssetType = "NTA_NTA
. & — The field is mandatory for asset type code different from “NTA_NTA” and forbidden otherwise. Die angegebenen Werte im Feld AggregatedValueAmount miissen mit dem 'Ranking' iibereinstimmen
minInclusive 0 F otherwise
6(3.2) C
totalDigits 5 . iy . " "
Asset aggregated value percentage for . . _ M for Asset type different from Aggregated value rate expressed as a percentage for each each asset type, market and position type . Muss angegeben sein wenn das Feld AssetType <> "NTA_NTA
109 portfolio concentration <AggregatedValueRate> UnsignedPercentType fre}ctll OnlDlgiltS 2 N “NTA_NTA” [0..5] The field is mandatory for asset type code different from “NTA_NTA” and forbidden otherwise. Darf nicht angegeben sein wenn das Feld AssetType = "NTA_NTA"
MINNCIUSIVE O F otherwise
maxInclusive 100
C Entity name. (no standard)
110 Sg:::ﬁ:f;l{g, name for portfolio <EntityName> StringRestricted300Type 300 (max) 7 Fdli“(f)fre ;2?11;1}(:«2 Icr(l)(}(e) ’tI‘}g'e [0..5] :ltn 15 itEr:(I)rIllilgI ;‘(:;i(l);rll:ll;;anded to provide the full name corresponding to the allocated LEI code (or BIC code if any Darf nicht angegeben sein wenn das Feld MarketCodeType <> "OTC"
O otherwise Counterparty data is not allowed when reported market type is different from “OTC".
LEI code (ISO 17442 standard) or if not available the interim entity identifier:
C Characters 1-4: A four character prefix allocated uniquely to each LOU.
20 F for counterparty name of the «Characters 5-6: Two reserved characters set to zero. . .
. . . ) . . . . Darf nicht angegeben sein wenn das Feld MarketCodeType <> "OTC"
11 Counterpal.'ty LEI code for portfolio <EntityldentificationLEI> LEICodeType ([o-9a-zA-Z]{18}[0-9]{2}) A portfoho concentration not. [0..5] Characters 7-18: Entity - spemfic.part of the code generated and assigned by LOUs according to transparent, Darf nur befiillt sein wenn auch der CounterpartyName befiillt wurde
concentration filled in or market code type is sound and robust allocation policies. Die Priifsumme des LEI muss stimmen
different from "OTC" «Characters 19-20: Two check digits
O otherwise Counterparty data is not allowed when reported market type is different from “OTC". The LEI code cannot be
filled if the counterparty name is not filled in.
C
F for counterparty name of the
. 11 . . BIC code (ISO 9362 standard) . . " "
112 Counterpar.'ty BIC code for portfolio <EntityIdentificationBIC> BICCodeType [A-Zo-9]{11} A portfoho concentration not. [0..5] |Counterparty data is not allowed when reported market type is different from “OTC". Darf nicht ar'l.gegeb.en sein wenn das Feld MarketCodeType N OTC
concentration filled in or market code type is The BIC code cannot be filled if the counternarty name is not filled in Darf nur befiillt sein wenn auch der CounterpartyName befiillt wurde
different from "OTC" rparty ’
O otherwise
Typical deal/position size
The category of deal/position size that the private equity fund typically invests in. The possible categories are:
- V_SMALL for "Very Small" when less than €5m
C - SMALL for "Small" when between €5m to €25m
« " . - LOW_MID_MKT for "Low mid market" when between €25m to €150m . . o "
113 Position size type <TypicalPositionSize> TypicalPositionSizeType 11 A M for "PEQI predominant [0..1] |-UP_MID_MKT for "Upper mid market" when between €150m to €500m Muss a}ngegeben Sei wenil das Feld Predomlnant_AIFType . PEQP:, "
ATF type _1._CAP for "Large cap" when between €500m to €1bn Darf nicht angegeben sein wenn das Feld PredominantAIFType <> "PEQF
F otherwise - M__CAP for "Mega cap" when for €1bn and greater
See Annex II - Table 4.
The field is mandatory for AIF predominant type “Private Equity funds” and forbidden otherwise.
Principal markets in which AIF trades
Ranking of the three principal markets in which the AIF trades.
The ranking admitted are:
114 Ranking (AIF principal markets) <Ranking> ThreeRankingType 1 N M [3..3] |- 1 for “first main market”;
- 2 for “second main market”; and
- g for “third main market”.
The market codes types admitted are:
.. . . - NOT for “no market to report for the rank”;
115 Code type of principal market in which AIF <MarketCodeType> MarketCodeTypeWithNOTType 3 A M [3..3] - MIC for markets with MIC codes
trades - OTC for OTC derivatives
- XXX for transactions traded without market
C
116 MIC code of principal market in which AIF <MarketCode> MICCodeTvoe 4 [0-9A-Z]+ A M for market code type equal [0...3] The “MIC” code (ISO 10383) for the trading venue. Muss angegeben sein wenn das Feld MarketCodeType = "MIC"
trades yP to "MIC" =31 | The field is mandatory for market type code equal to “MIC” and forbidden otherwise. Darf nicht angegeben sein wenn das Feld MarketCodeType <> "MIC"
F otherwise
o ] ) 15 C Aggregated value of the instruments aggregated at the level of the three most important markets in which the Muss angegeben sein wenn das Feld MarketCodeType <> "NOT"
Aggregated value of principal market in which . totalDigits 15 M for market code type AITF trades. . . " "
117 <AggregatedValueAmount> UnsignedIntegeri5pType . . N . “ » [0...3] . . . . Darf nicht angegeben sein wenn das Feld MarketCodeType = "NOT
ATF trades fractionDigits 0 different from “NOT Aggregated value expressed in base currency filled in without decimal places.The field is mandatory for market . . .. . , c N
. ; . . « » . . Die angegebenen Werte im Feld AggregatedValueAmount miissen mit dem 'Ranking' iibereinstimmen
minInclusive 0 F otherwise type code different from “NOT” and forbidden otherwise.
Investor Concentration
6(3.2)
. totalDigits 5
118 BeneﬁC} ally owned percentage by top 5 <MainBeneficialOwnersRate> UnsignedPercentType fractionDigits 2 N M [1..1] |Rate expressed as a percentage.
beneficial owners minInelusive o
maxInclusive 100
6(3.2)
Investor Concentration percentage by <ProfessionallnvestorConcentrati . totnglg}t§ 5 Rate expressed as a percentage. Die Summe der Felder ProfessionalInvestorConcentrationRate und RetaillnvestorConcentrationRate muss 0%
119 . . UnsignedPercentType fractionDigits 2 N M [1..1] . . - o o
professional clients onRate> minInclusive o The sum of the percentages reported by professional clients and retail investors should be 100% oder 100% ergeben
maxInclusive 100
6(3.2)
Investor Concentration percentage by retail <RetaillnvestorConcentrationRat . tOte.ﬂDlg.lts 5 Rate expressed as a percentage. Die Summe der Felder ProfessionalInvestorConcentrationRate und RetaillnvestorConcentrationRate muss 0%
120 . UnsignedPercentType fractionDigits 2 N M [1..1] . . s o o
investors e> minInclusive o The sum of the percentages reported by professional clients and retail investors should be 100% oder 100% ergeben
maxInclusive 100
AIF - Article 24(2) of Directive 2011/61/EU
Instruments Traded and Individual Exposures
Individual Exposures in which it is trading and the main categories of assets in which the AIF invested as at the reporting date
The sub-asset types of the individual exposures in which it is trading as at the reporting date.
The sub-asset types admitted are listed in Annex II - Table 1 (i.e. highest level of detail available). The sub-asset
type NTA_NTA_NOTA is forbidden for this field. e .. .
121 Sub-asset type code of individual exposure <SubAssetType> SubAssetTypeType 12 7 M [1.n] V?;::df;eﬁd SubAssetType (individual exposure) muss fiir alle SubAssetType (10 principal exposures) gemeldet
For AIFs under 24(2) reporting obligations, this field has to be filled at least for all asset types (excluding sub- ’
asset type NTA_NTA_NOTA) reported under the 10 principal exposures sub-asset types (field 96) and for which
the aggregate amount value (field 98) is above 0
C
Forbidden for Sub-asset type
different from
" DER_FEX_I v Darf nicht angegeben sein wenn SubAssetType <> "DER_FEX_INVT", "DER_FEX_HEDG" und
DER_FEX_ HEDG" and "DER IRD INTR"
15 "DER_IRD_INTR" 3 — o g 1
e . totalDigits 15 Gross value amount for Sub-asset types "DER_FEX_INVT", "DER_FEX_HEDG" and "DER_IRD_INTR" Das Feld GrossValue (individual exposure) muss fiir die SubAssetTypen DER_FEX_INVT, DER_FEX_HEDG
122 Gross value of individual exposure <GrossValue> UnsignedIntegeri5pType . . N [0..n] . L, . und DER_IRD_INTR gemeldet werden (wenn auch in 10 principal exposures gemeldet).
fractionDigits o Mandatory for SubAssetType expressed in base currency filled in without decimal places. Die Summe aller gemeldeten Werte betreffend ,Individual Exposures in which it is trading and the main
mininclusive 0 equleJE)RDIEI}:{)ZFIEgBIG,, ’ categories of assets in which the AIF invested as of the reporting date” (AIF file 24(2), Nr. 122-124) hat mit den
— — b . . . . 0,
“DER_IRD_ INTR” AuM {iibereinzustimmen (Toleranzgrenze aufgrund Rundungen der Einzelwerte von 1%).
when AggregatedValueRate
(10 principal exposures)>0
under 24(2) Reporting
obligations
C
Forbidden for Sub-asset type
equal to "DER_FEX_INVT",
"DER_FEX_HEDG" and
"DER_IRD_INTR" Darf nicht angegeben sein wenn SubAssetType = "DER_FEX_INVT", "DER_FEX_HEDG" oder
"DER_IRD_INTR"
15 Mandatory for SubAssetType Das Feld LongValue (individual exposure) muss fiir alle SubAssetTypen auBer DER_FEX_INVT,
12 Long value of individual exposure <LoneValue> UnsignedIntegerispType totalDigits 15 N different from [0..n] Long value amount for each Sub-asset type different from "DER_FEX_INVT", "DER_FEX_ HEDG" and DER_FEX_HEDG und DER_IRD_INTR gemeldet werden (wenn auch in 10 principal exposures als Long
3 8 P 8 5 gerisp fractionDigits o “DER_FEX_INVT”, h "DER_IRD_INTR" with long position value expressed in base currency filled in without decimal places. gemeldet).
minInclusive 0 “DER_FEX_HEDG”, Die Summe aller gemeldeten Werte betreffend ,Individual Exposures in which it is trading and the main
“DER_IRD_INTR”, categories of assets in which the AIF invested as of the reporting date” (AIF file 24(2), Nr. 122-124) hat mit den
“NTA_NTA_NOTA” AuM {iibereinzustimmen (Toleranzgrenze aufgrund Rundungen der Einzelwerte von 1%).
when AggregatedValueRate
(10 principal exposures)>0
AND PositionType = ‘Long’
under 24(2) Reporting
ohligationg
C
Forbidden for Sub-asset type
equal to "DER_FEX_INVT",
"DER_FEX_HEDG" and
"DER_IRD_INTR" Darf nicht angegeben sein wenn SubAssetType = "DER_FEX_INVT", "DER_FEX_HEDG" oder
"DER_IRD_INTR"
15 Mandatory for SubAssetType Das Feld ShortValue (individual exposure) muss fiir alle SubAssetTypen aufer DER_FEX_INVT,
12 Short value of individual exposure <ShortValues> UnsienedIntegeri=pType totalDigits 15 N different from [0..0] Short value amount for each Sub-asset type different from "DER_FEX_INVT", "DER_FEX_HEDG" and DER_FEX_HEDG und DER_IRD_INTR gemeldet werden (wenn auch in 10 principal exposures als Short
4 xP 8 eris5pLyp fractionDigits o “DER_FEX_INVT”, h "DER_IRD_INTR" with short position value expressed in base currency filled in without decimal places. gemeldet).
minInclusive o “DER_FEX_HEDG”, Die Summe aller gemeldeten Werte betreffend ,Individual Exposures in which it is trading and the main
“DER_IRD_ INTR”, categories of assets in which the AIF invested as of the reporting date” (AIF file 24(2), Nr. 122-124) hat mit den
“NTA_NTA_NOTA” AuM {iibereinzustimmen (Toleranzgrenze aufgrund Rundungen der Einzelwerte von 1%).
when AggregatedValueRate
(10 principal exposures)>0
AND PositionType = ‘Short’
under 24(2) Reporting
obligations
Value of turnover in each asset class over the reporting months
125 Sub-asset type code of turnover <TurnoverSubAssetType> TurnoverSubAssetTypeType 11 Z M [1.n] |The sub-asset type codes admitted are listed in Annex II - Table 2 (sub-asset types for turnover)
15
126 Market value of turnover <MarketValues UnsignedInteger15pType tote}IDlgl.ts. 15 N 0 [0..1] The market Valpe qf turnover’ln each relevant sub-asset type over the reporting months expressed in base
fractionDigits o currency filled in without decimal places.
minInclusive 0
C
Forbidden for sub-asset type
different from The notional value of turnover in each relevant sub-asset type over the reporting months expressed in base
1 DER_EQD_EQD, currency filled in without decimal places. The notional amount should be reported only for derivatives sub-asset
. . ) totalDigits 15 DER_FID_FID, types (DER_EQD_EQD, DER_FID_FID, DER_CDS_CDS, DER_FEX_INV, DER_FEX_HED, DER_IRD_IRD, Darf nicht angegeben sein wenn SubAssetType <> "DER_EQD_EQD", "DER_FID_FID", "DER_CDS_CDS",
127 Notional value of turnover <NotionalValue> UnsignedIntegeri5pType . .. N DER_CDS_CDS, [0o..n] |DER_CTY_ CTY, DER_OTH_OTH). " " "om o " "
fractionDigits 0 . . C e DER_FEX_INV" "DER_FEX_HED", "DER_IRD_IRD", "DER_CTY_CTY", "DER_OTH_OTH
minInclusive o DER_FEX_INV, When no trades took place during the reporting period, ‘0’. should be reported for the sub-asset type code
v DER_FEX_HED, ‘OTH_OTH_OTH’.
DER_IRD_IRD,
DER_CTY_CTY,
DER _OTH OTH
Currency of Exposures
128 Currency of the exposure <ExposureCurrency> CurrencyCodeType 3 [A-Z]+ A 0) [0..n] |3-character currency code according to the ISO 4217 for each currency exposure
15 C Darf nicht befiillt sein wenn ExposureCurrency leer ist
. . . totalDigits 15 F for currency of the exposure Long position value amount for each currency exposure filled in without decimal places. Die Summe aller gemeldeten Currency Exposures “Total long and short value of exposures (before currency
129 Currency Long Position Value <LongPositionValue> Unsignedinteger15pType fractionDigits o N not filled in [0..n] The field is forbidden for currency of the exposure not filled in and optional otherwise hedging)” (AIF file 24(2), Nr. 129-130) hat mit den AuM {iibereinzustimmen (Toleranzgrenze aufgrund
minInclusive 0 O otherwise Rundungen der Einzelwerte von 1%).
15 C Darf nicht befiillt sein wenn ExposureCurrency leer ist
.rs fe . totalDigits 15 F for currency of the exposure Short position value amount for each currency exposure filled in without decimal places. Die Summe aller gemeldeten Currency Exposures “Total long and short value of exposures (before currency
130 Currency Short Position Value <ShortPositionValue> Unsignedinteger15pType fractionDigits 0 N not filled in [0..n] The field is forbidden for currency of the exposure not filled in and optional otherwise hedging)” (AIF file 24(2), Nr. 129-130) hat mit den AuM {iibereinzustimmen (Toleranzgrenze aufgrund
minInclusive 0 O otherwise Rundungen der Einzelwerte von 1%).
Dominant Influence [see Article 1 of Directive 83/349/EEC]
C Entity name. (no standard)
. . . . . M for AIF predominant type It is strongly recommended to provide the full name corresponding to the allocated LEI code (or BIC code if any |Muss angegeben sein wenn das Feld PredominantAIFType = "PEQF"
131 Dominant influence company name <EntityName> StringRestricted300Type 300 (max) Z “Private Equity funds” [0..n] and LEI not available). Darf nicht angegeben sein wenn das Feld PredominantAIFType <> "PEQF"
F otherwise The field is mandatory for AIF predominant type “Private Equity funds” and forbidden otherwise.
LEI code (ISO 17442 standard) or if not available the interim entity identifier:
20 C Characters 1-4: A four character prefix allocated uniquely to each LOU.
. «Characters 5-6: Two reserved characters set to zero. Muss angegeben sein wenn das Feld PredominantAIFType = "PEQF"
. . . . . ([0-9a-zA-Z]{18}[0-9]{2}) O for AIF predominant type a. oo . . . . . . " "
132 Dominant influence company LEI code <EntityIdentificationLEI> LEICodeType A “Private Equity funds’ [0..n] [eCharacters 7-18: Entity - specific part of the code generated and assigned by LOUs according to transparent, Darf nicht angegeben sein wenn das Feld PredominantAIFType <> "PEQF
4 sound and robust allocation policies. Die Priifsumme des LEI muss stimmen
F otherwise «Characters 19-20: Two check digits
The field is forbidden for AIF predominant type different from “Private Equity funds”.
C
11 . . .
. . . . . O for AIF predominant type BIC code (ISO 9362 standard) Muss angegeben sein wenn das Feld PredominantAIFType = "PEQF"
133 Dominant influence company BIC code <EntityldentificationBIC> BICCodeType [A-Zo-9}11} A “Private Equity funds” [0..n] The field is forbidden for AIF predominant type different from “Private Equity funds”. Darf nicht angegeben sein wenn das Feld PredominantAIFType <> "PEQF"
F otherwise
The codes for the transaction type are:
- ACAP for "Acquisition capital”
- BOUT for "Buyouts"
- CONS for "Consolidations (industry roll-ups)"
C - CDIV for "Corporate Divestitures"
. - ESOP for "Employee Stock Ownership Plans" . .
. . . M for AIF predominant type " o 1w Muss angegeben sein wenn das Feld PredominantAIFType = "PEQF"
134  |Transaction type <TransactionType> TransactionTypeType 4 A “Private Equity funds” [0..n] ] ggﬁi ig; "gzz‘;vg}[acljfsgﬁzln" Darf nicht angegeben sein wenn das Feld PredominantAIFType <> "PEQF"
F otherwise - SLIQ for "Shareholder Liquidity"
- TURN for "Turnarounds"
- OTHR for "Other transaction type"
See Annex II - Table 5 (“Transaction type)
The field is mandatory for ATF predominant type “Private Equity funds” and forbidden otherwise.
C
- . <OtherTransactionTypeDescriptio . . M for transaction type equal to Free text. Muss angegeben sein wenn das Feld TransactionType = "OTHR"
135 Description of other transaction type n> StringRestricted3o0Type 300 (max) Z "OTHR" [0..n] The field is mandatory for transaction type equal to “OTHR” and forbidden otherwise. Darf nicht angegeben sein wenn das Feld TransactionType <> "OTHR"
F otherwise
6(3.2) C
totalDigits 5 . . . " "
. . . . . . .. M for AIF predominant type Rate expressed as a percentage. Muss angegeben sein wenn das Feld PredominantAIFType = "PEQF
o,
136 % Voting rights <VotingRightsRate> UnsignedPercentType frgctlonDlglts 2 N “PEQF” [0..n] The field is mandatory for ATF predominant type “Private Equity funds” and forbidden otherwise. Darf nicht angegeben sein wenn das Feld PredominantAIFType <> "PEQF"
minInclusive 0 F otherwise
maxInclusive 100
Risk Profile of the AIF
1. Market Risk Profile
Measure of risks
SignedRate15p2Type:
19 (+/-15.2)
Negative values are allowed
totalDigits 17 Expected annual investment return/IRR in normal market conditions (in %)
. fractionDigits 2 Rate expressed as a percentage.
. .S1gnedf.{ateNA15p2Type minExclusive - When there is no expected annual return/IRR in normal market conditions to report, AIFMs should report the
137 Expected annual investment return <AnnuallnvestmentReturnRate> (union of SignedRate15p2Type, N M [1..1] PR .
1000000000000000 value ‘NA’ for non-applicable.
AlternateTextType) maxExclusive
1000000000000000
AlternateTextType:
NA
The possible codes for the Risk measure type are:
- NET_EQTY_DELTA for "Net Equity Delta"
- NET_DVoi1 for "Net DVo1"
- NET_CSoz1 for "Net CSo1"
- VAR for "VAR" ¥ MarketRiskProfile: Die RiskMeasureTypes 'NET_EQTY_DELTA', 'NET_CSo1' und 'NET_DVo1' miissen befiillt
138 Risk measure type <RiskMeasureType> RiskMeasureTypeType 14 Z o* [0..n] - NET_FX_DELTA for "Net FX Delta (portfolio’s sensitivity to a change in FX rates)" * sein ’ - - ’ - -
- NET_CTY_DELTA for "Net Commodity Delta (portfolio’s sensitivity to a change in commodity prices)" * ’
- VEGA_EXPO for "Vega Exposure" *
The field is mandatory and has to be filled with at least NET_EQTY_DELTA, NET_CSo1, NET_DVo1 for AIFs
with reporting obligations under 24(2).
19 (+/-15.2)
Negative values are allowed C
totalDigits 17 O for risk measure type equal
. . . fractionDigits 2 to "NET_EQTY_DELTA" and This field is only authorised for risk measure type equal to "NET_EQTY_DELTA" and "NET_FX_DELTA" and |Darf nicht befiillt werden wenn das Feld RiskMeasureType <> "NET_EQTY_DELTA", "NET_FX_DELTA" und
139 |Risk measure value <RiskMeasureValue> SignedRate15p2Type minExclusive - N "NET_FX_DELTA"and | %™ |'NET_CTY DELTA" and forbidden otherwise. "NET_CTY_DELTA"
1000000000000000 "NET_CTY_DELTA"
maxExclusive F otherwise
1000000000000000
19 (+/-15.2)
Negative values are allowed C
) ) ) tOta}lDlgl,tS, 17 O for risk measure type equal . . . . " " " " : : 3 i " " " "
Risk measure value for bucket < 5 years <LessFiveYearsRiskMeasureValue . fractionDigits 2 " o This field is only authorised for risk measure type equal to "NET_DVo1" and "NET_CSo1" and forbidden Darf nicht befiillt werden wenn das Feld RiskMeasureType <> "NET_DVo1" und "NET_CSo1
140 > SignedRate15p2Type minExclusive - N to "NET_DVo1" and [0..n] otherwise Muss befiillt werden wenn das Feld RiskMeasureType = "NET_DVo1" oder "NET_CSo1"
1000000000000000 II;I (E)gl_efvil'(;
maxExclusive
1000000000000000

Technical guidance AIF file




Stand: 29.01.2024

Id Field Name XSD element name XML type Format Type M/C/O/F Regfltltl Technical guidance Priifregel
19 (+/-15.2)
Negative values are allowed C
totalDigits 17 O for risk measure type equal
Risk measure value for bucket 5-15 years <FifthteenYearsRiskMeasureValu . fractionDigits 2 " P 4 This field is only authorised for risk measure type equal to "NET_DVo1" and "NET_CSo1" and forbidden Darf nicht befiillt werden wenn das Feld RiskMeasureType <> "NET_DVo1" und "NET_CSo1"
141 SignedRate15p2Type . . N to "NET_DVo1" and [0..n] . .. 5 . o " -
e> minExclusive - "NET CSo1" otherwise Muss befiillt werden wenn das Feld RiskMeasureType = "NET_DVo1" oder "NET_CSo1
1000000000000000 —
. F otherwise
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed C
totalDigits 17 O for risk measure type equal
Risk measure value for bucket >15 years <MoreFifthteenYearsRiskMeasure . fractionDigits 2 " ,},’p 4 This field is only authorised for risk measure type equal to "NET_DVo1" and "NET_CSo1" and forbidden Darf nicht befiillt werden wenn das Feld RiskMeasureType <> "NET_DVo1" und "NET_CSo1"
142 SignedRate15p2Type . . N to "NET_DVo1" and [0..n] . .. X " " " .
Value> minExclusive - "NET CSo1" otherwise Muss befiillt werden wenn das Feld RiskMeasureType = "NET_DVo1" oder "NET_CSo1
1000000000000000 -
. F otherwise
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
Risk measure value for Vega exposure at CurrentMarketRiskMeasureVal ftOtlelgl'tS'tw 0 * for risk N type equal Darf nicht befiillt werd das Feld RiskMeasureT "VEGA_EXPO"
* <CurrentMarketRiskMeasureValu . ractionDigits 2 or risk measure type equa . . . . " " . . arf nicht befiillt werden wenn das Feld RiskMeasureType <> _
143 current market levels o> SignedRate15p2Type minExclusive - N to "VEGA_EXPO" [0..n] |This field is only authorised for risk measure type equal to "VEGA_EXPO" and forbidden otherwise Muss befiillt werden wenn das Feld RiskMeasureType = "VEGA_EXPO"
1000000000000000 F otherwise
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
totalDigits 17 C
Risk measure value for Vega exposure at <LowerMarketRiskMeasureValue . fractionDigits 2 O * for risk measure type equal . . . . " " . . Darf nicht befiillt werden wenn das Feld RiskMeasureType <> "VEGA_EXPO"
144 market levels 10% lower * > SignedRate15p2Type minExclusive - N to "VEGA_EXPO" [0..n] |This field is only authorised for risk measure type equal to "VEGA_EXPO" and forbidden otherwise Muss befiillt werden wenn das Feld RiskMeasureType = "VEGA_EXPO"
1000000000000000 F otherwise
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
Risk measure value for Vega exposure at HigherMarketRiskMeasureVal ftOtta}lDl]%l'tS't17 0 * for risk N ¢ 1 Darf nicht befiillt werd das Feld RiskMeasureType <> "VEGA_EXPO"
o L % <HigherMarketRiskMeasureValue . ractionDigits 2 or risk measure type equa . . . . " " . . arf nicht be werden wenn das Feld RiskMeasureType <> _
145 market levels10% higher N SignedRate15p2Type minExclusive - N to "VEGA_EXPO" [0..n] |This field is only authorised for risk measure type equal to "VEGA_EXPO" and forbidden otherwise Muss befiillt werden wenn das Feld RiskMeasureType = "VEGA_EXPO"
1000000000000000 F otherwise
maxExclusive
1000000000000000
6(3.2)
totalDigits 5 . . . . " " . . . . .. . " "
302 VAR Value * <VARValue> UnsignedPercentType fractionDigits 2 N 0 * [0..1] This field is authorised only for risk measure type equal to "VAR" and forbidden otherwise. It is expressed asa |Darf nlch.’g befiillt werden wenn das Fe'ld RlskMeasureTyEe <>" VAR
. : percentage. Muss befiillt werden wenn das Feld RiskMeasureType = "VAR
minInclusive o
maxInclusive 100
Allowed values are:
. - HISTO for Historical simulation . .. . " "
146  |VAR Calculation Method Code Type * <VARCaleulationMethodCodeTyp VARCalculationMethodCodeTypeType 5 A o* [0..n] |- CARLO for Monte Carlo simulation Darf n1chf befiillt werden wenn das Fe:1d RlskMeasureTyEe NG VAR
e> . Muss befiillt werden wenn das Feld RiskMeasureType = "VAR
- PARAM for Parametric
This field is authorised only for risk measure type equal to "VAR" and forbidden otherwise.
C Free description.
147 Risk Measure description <RiskMeasureDescription> StringRestricted300Type 300 (max) Z M for risk measure values [0..n] |The field is mandatory for risk measure values equal to 0 and optional otherwise. Muss befiillt werden wenn RiskMeasureValues mit "0" befiillt wurden
equal to 0
2. Counterparty Risk Profile
Trading and clearing mechanisms
6(3.2)
. . o .
Percentage of market value for securities . tOt&.ﬂDlg.lt? 5 Estimated % in terms of market value of securities traded on regulated exchange markets. Die Summe der Prozentsitze die in den Feldern "RegulatedMarketRate" und "OTCRate" gemeldet werden muss
148 traded on resulated exchanges <RegulatedMarketRate> UnsignedPercentType fractionDigits 2 N 0] [0..1] |Rate expressed as a percentage. 100% ereeben
su 8 minInclusive 0 The sum of the percentages reported by regulated exchanges and OTCs should be 100% o erg
maxInclusive 100
6(3.2)
. . o .
Percentage of market value for securities . tOt{fﬂDlg.lt? 5 Estimated % in terms of market value of securities traded on OTC markets. Die Summe der Prozentsitze die in den Feldern "RegulatedMarketRate" und "OTCRate" gemeldet werden muss
149 traded on OTC <OTCRate> UnsignedPercentType fractionDigits 2 N 0] [0..1] |Rate expressed as a percentage. 100% ergeben
minInclusive 0 The sum of the percentages reported by regulated exchanges and OTCs should be 100% 8
maxInclusive 100
6(3.2)
. . o .
Percentage of trade volumes for derivatives . tOt?lDlg.lt§ 5 Estimated % in terms of trade volumes of derivatives that are traded on regulated exchange markets. Die Summe der Prozentsitze die in den Feldern "RegulatedMarketRate" und "OTCRate" gemeldet werden muss
150 traded on resulated exchanges <RegulatedMarketRate> UnsignedPercentType fractionDigits 2 N 0] [0..1] |Rate expressed as a percentage. 100% ergeben
g 8 minInclusive 0 The sum of the percentages reported by regulated exchanges and OTCs should be 100% 8
maxInclusive 100
6(3.2)
. . o o
Percentage of trade volumes for derivatives . totng1g_1t§ 5 Estimated % in terms of trade volumes of derivatives that are traded on OTC markets. Die Summe der Prozentsitze die in den Feldern "RegulatedMarketRate" und "OTCRate" gemeldet werden muss
151 traded on OTC <OTCRate> UnsignedPercentType fractionDigits 2 N 0] [0..1] |Rate expressed as a percentage. 100% ergeben
minInclusive 0 The sum of the percentages reported by regulated exchanges and OTCs should be 100% 8
maxInclusive 100
6(3.2)
Percentage of trade volumes for derivatives . tOtafﬂDlg.lts 5 Estimated % in terms of trade volumes of derivatives transactions that are cleared by a CCP. Die Summe der Prozentsitze die in den Feldern "CCPRate", "BilateralClearingRate" und
152 cleared by a CCP <CCPRate> UnsignedPercentType fractionDigits 2 N 0] [0..1] |Rate expressed as a percentage. "riPartvRepoClearineRate" semeldet werden muss 100% orgeben
y minInclusive 0 The sum of the percentages reported for number of trade cleared by a CCP and bilaterraly should equal 100% . yRep 8 8 8
maxInclusive 100
6(3.2)
Percentage of trade volumes for derivatives . . . tOtE.ﬂDlg.lt§ 5 Estimated % in terms of trade volumes of derivatives transactions that are cleared bilateraly. Die Summe der Prozentsitze die in den Feldern "CCPRate", "BilateralClearingRate" und
153 cleared bilaterall <BilateralClearingRate> UnsignedPercentType fractionDigits 2 N 0] [0..1] |Rate expressed as a percentage. "IriPartvRenoClearineRate" semeldet werden muss 100% orgeben
y minInclusive o The sum of the percentages reported for number of trade cleared by a CCP and bilaterraly should equal 100% . yRep & 8 8
maxInclusive 100
; t61§i. 211 Estimated % in terms of market value of repo trades that are cleared by a CCP.
. Percentage of market value for repos trades <CCPRate> UnsignedPercentType p ° te.l ];5 §t5 0 N 0 [0.1] Rate expressed as a percentage. Die Summe der Prozentsitze die in den Feldern "CCPRate", "BilateralClearingRate" und
54 cleared by a CCP 8 rac Ilonl 181 So h The sum of the percentages reported for the market value of repo trades cleared by a CCP, bilaterraly and on a  |"TriPartyRepoClearingRate" gemeldet werden muss 100% ergeben
mminciusive tri-party basis should equal 100% .
maxInclusive 100
¢ t6lg’.'2.i Estimated % in terms of market value of repo trades that are cleared bilateraly.
1 Percentage of market value for repos trades <BilateralClearineRate> UnsignedPercentType ¢ ° ta} }‘)gl §t5 5 N 0 [0.1] Rate expressed as a percentage. Die Summe der Prozentsitze die in den Feldern "CCPRate", "BilateralClearingRate" und
55 cleared bilaterally & 8 rac Il onl 18188 o h The sum of the percentages reported for the market value of repo trades cleared by a CCP, bilaterraly and on a  |"TriPartyRepoClearingRate" gemeldet werden muss 100% ergeben
mminciusive tri-party basis should equal 100% .
maxInclusive 100
t t6l§'.2'1 Estimated % in terms of market value of repo trades that are cleared via tri party repos.
156 Percentage of market value for repos trades <TriPartvRepoClearingRates UnsienedPercentType ¢ a(éte'lo i)gl stg ” N 0 [0.1] Rate expressed as a percentage. Die Summe der Prozentsitze die in den Feldern "CCPRate", "BilateralClearingRate" und
5 cleared with triparty repos yRep 8 8 P r;infnnl 1%1 o h The sum of the percentages reported for the market value of repo trades cleared by a CCP, bilaterraly and on a  |"TriPartyRepoClearingRate" gemeldet werden muss 100% ergeben
clusive tri-party basis should equal 100% .
maxInclusive 100
Value of collateral and other credit support that the AIF has posted to all counterparties
15
157 Collateral C:jtsh amount posted to all <AllCounterpartyCollateralCash> UnsignedInteger15pType tOté}lDlgl.tS. 15 N 0 [0.1] Vah.le of collateral posted in the form of cash and cash equivalent expressed in base currency filled in without
counterparties fractionDigits 0 decimal places.
minInclusive 0
15
158 Collateral S(?curltles amount posted to all <A11CounterpaI:tyCollateraISecurlt UnsignedInteger15pType tOté}lDlgl.tS. 15 N 0 [0.1] Value of collatgral ppsted in tbe form of other securities (excluding cash and cash equivalent) expressed in base
counterparties ies> fractionDigits 0 currency filled in without decimal places.
minInclusive 0
15
. Other Collateral amount posted to all <AllCounterpartyOtherCollateralP UnsignedInteger15pType totalDigits 15 N 0 [0.1] Value of other collateral and credit support posted (including face amount of letters of credit and similar third
59 counterparties osted> 5 gerisp fractionDigits 0 - party credit support) expressed in base currency filled in without decimal places.
minInclusive o
Top Five Counterparty Exposures (excluding CCPs)
The ranking admitted are:
- 1 for “first counterparty exposure (to which)”;
Ranking (Counterparty to which the AIF has . . . - 2 for “second counterparty exposure (to which)”;
160 the greatest exposure) <Ranking> FiveRankingType 1 N M (551 | 3 for “third counterparty exposure (to which)”;
- 4 for “fourth counterparty exposure (to which)”; and
-5 for “fifth counterparty exposure (to which)”.
Counterparty exposure flag (Counterparty to true when the AIF has exposure to the counterparty (excluding CCPs) corresponding to the reporting rank
161 which the AIF has the greatest exposure) <CounterpartyExposureFlag> BooleanType ! B M [5.-51 false otherwise
C Entity name. (no standard)
Name of the counterparty to which the AIF has . ' . Within each ranking, M for It is strongly recpmmended to provide the full name corresponding to the allocated LEI code (or BIC code if any Muss befiillt werden wenn CounterpartyExposureFlag = true
162 the ereatest exposure <EntityName> StringRestricted300Type 300 (max) Z Counterparty exposure flag (to| [0..5] |and LEI not available). Darf nicht befiillt werden wenn CounterpartvExposureFlag <> true
g P which) equal to “true” Within each ranking, if the Counterparty exposure flag is equal to “true”, this field has to be reported. It is partytxp g
F otherwise forbidden otherwise.
LEI code (ISO 17442 standard) or if not available the interim entity identifier:
C Characters 1-4: A four character prefix allocated uniquely to each LOU.
. 20 «Characters 5-6: Two reserved characters set to zero. Muss befiillt werden wenn CounterpartyExposureFlag = true
163 LEI code of the counterparty to which the AIF <EntityldentificationLEI> LEICodeType ([0-9a-zA-Z]{18}[0-9]{2}) A F for name of the C(.)unterparty [0..5] |+Characters 7-18: Entity - specific part of the code generated and assigned by LOUs according to transparent, Darf nicht befiillt werden wenn CounterpartyExposureFlag <> true
has the greatest exposure not filled in . .. s .
. sound and robust allocation policies. Die Priifsumme des LEI muss stimmen
O otherwise ..
«Characters 19-20: Two check digits
The field is forbidden for name of the counterparty not filled in and optional otherwise.
C
11 ..
BIC code of the counterparty to which the AIF . . . F for name of the counterparty BIC code (ISO 9362 standard). Muss befiillt werden wenn CounterpartyExposureFlag = true
164 has the greatest exposure <EntityldentificationBIC> BICCodeType [A-Zo-911} A not filled in [0..5] The field is forbidden for name of the counterparty not filled in and optional otherwise. Darf nicht befiillt werden wenn CounterpartyExposureFlag <> true
O otherwise
20 (15.4)
Decimal (point is used) C .
NAV percentage of the total exposure value of totalDigits 19 Within each ranking, M for Percentage of th.e NAV corresponding to the total exposure amount for each of the 5 greatest counterparty Muss befiillt werden wenn CounterpartyExposureFlag = true
. . <CounterpartyTotalExposureRate . . . . exposures to which the AIF has the greatest exposure. - ..
165 the counterparties to which the AIF has the UnsignedDecimali15p4Type fractionDigits 4 N Counterparty exposure flag (to| [0..5] S . . o 3 a1s . Darf nicht befiillt werden wenn CounterpartyExposureFlag <> true
> . ;i . « » Within each ranking, if the Counterparty exposure flag is equal to “true”, this field has to be reported. It is . . .. . , c N
greatest exposure minInclusive o which) equal to “true . - Die angegebenen Werte im Feld CounterpartyTotalExposureRate miissen mit dem 'Ranking' iibereinstimmen
. . forbidden otherwise.
maxExclusive F otherwise
1000000000000000
The ranking admitted are:
- 1 for “first counterparty exposure”;
Ranking (Counterparty that has the greatest . . . - 2 for “second counterparty exposure”;
166 exposure to the AIF) <Ranking> FiveRankingType 1 N M (551 | 3 for “third counterparty exposure”;
- 4 for “fourth counterparty exposure”; and
-5 for “fifth counterparty exposure”.
Counterparty exposure flag (Counterparty true when the counterparty (excluding CCPs) corresponding to the reporting rank has exposure to the ATF
167 that has the greatest exposure to the AIF) <CounterpartyExposureFlag> BooleanType ! B M [5.-5] false otherwise
C Entity name. (no standard)
Name of the counterparty that has the greatest . . . Within each ranking, M for It is strongly recpmmended to provide the full name corresponding to the allocated LEI code (or BIC code if any Muss befiillt werden wenn CounterpartyExposureFlag = true
168 exbosure to the AIF <EntityName> StringRestricted300Type 300 (max) Z Counterparty exposure flag [0..5] |and LEI not available). Darf nicht befiillt werden wenn CounterpartyExposureFlag <> true
P equal to “true” Within each ranking, if the Counterparty exposure flag is equal to “true”, this field has to be reported. It is Tpartyixp 5
F otherwise forbidden otherwise.
LEI code (ISO 17442 standard) or if not available the interim entity identifier:
50 C Characters 1-4: A four character prefix allocated uniquely to each LOU.
«Characters 5-6: Two reserved characters set to zero. Muss befiillt werden wenn CounterpartyExposureFlag = true
169 LEI code of the counterparty that has the <EntityldentificationLEI> LEICodeType ([o-9a-2A-Z){18}{0-9{2}) A F for name of the cgunterparty [0..5] |+Characters 7-18: Entity - specific part of the code generated and assigned by LOUs according to transparent, Darf nicht befiillt werden wenn CounterpartyExposureFlag <> true
greatest exposure to the AIF not filled in . .. . .
. sound and robust allocation policies. Die Priifsumme des LEI muss stimmen
O otherwise ..
«Characters 19-20: Two check digits
The field is forbidden for name of the counterparty not filled in and optional otherwise.
C
11 ..
BIC code of the counterparty that has the . . . F for name of the counterparty BIC code (ISO 9362 standard) Muss befiillt werden wenn CounterpartyExposureFlag = true
170 greatest exposure to the ATF <EntityldentificationBIC> BICCodeType [A-Zo-9K11} A not filled in [0..5] The field is forbidden for name of the counterparty not filled in and optional otherwise. Darf nicht befiillt werden wenn CounterpartyExposureFlag <> true
O otherwise
20 (15.4)
Decimal (point is used) C .
NAV percentage of the total exposure value of totalDigits 19 Within each ranking, M for Percentage of the NAV corresponding to the total exposure amount for each of the 5 greatest counterparty Muss befiillt werden wenn CounterpartyExposureFlag = true
. <CounterpartyTotalExposureRate . . . . exposures that has the greatest to the AIF. - ..
171 the counterparties that have the greatest UnsignedDecimal15p4Type fractionDigits 4 N Counterparty exposure flag [0..5] o . . o a1 . Darf nicht befiillt werden wenn CounterpartyExposureFlag <> true
> . ;i “ » Within each ranking, if the Counterparty exposure flag is equal to “true”, this field has to be reported. It is . . .. . , s N
exposure to the ATF minInclusive o equal to “true . . Die angegebenen Werte im Feld CounterpartyTotalExposureRate miissen mit dem 'Ranking' iibereinstimmen
. . forbidden otherwise.
maxExclusive F otherwise
1000000000000000
Direct clearing through central clearing counterparties (CCPs)
. . <ClearTransactionsThroughCCPFI true for Direct clearing
172 Direct clearing flag ag> BooleanType 1 B M [1..1] false for no direct clearing
C The ranking admitted are:
First ranking mandatory for - 1 for “first CCP exposure”; i . " . - -
173 Ranking (CCP) <Ranking> ThreeRankingType 1 N Direct clearing flag equal to [0..3] |- 2 for “second CCP exposure”; and Wenn d as Feld "Direct clearing flag" = true d"an.n Tuss m}ndeste'rvl s ein "Ranking" angegeben werden
« » s ” Darf nicht angegeben werden wenn das Feld"Direct clearing flag" = false
true - 3 for “third top CCP exposure”.
F otherwise If the Direct clearing flag is equal to “true”, at least rank “1” has to be reported.
First ranking Snandatory for Entity name. (no standard)
174 Name of CCP with greatest exposure <EntityName> StringRestricted300Type 300 (max) Z Direct clearing flag equal to [0..3] ;tnlg ig?i%{;j:ﬁ:ﬁg’nded to provide the full name corresponding to the allocated LEI code (or BIC code if any Darf nicht angegeben werden wenn das Feld"Direct clearing flag" = false
true . If the Direct clearing flag is equal to “true”, at least rank “1” has to be reported.
F otherwise
LEI code (ISO 17442 standard) or if not available the interim entity identifier:
C Characters 1-4: A four character prefix allocated uniquely to each LOU.
20 Forbidden for Direct clearing *Characters 5-6: Two reserved characters set to zero. Darf nicht angegeben werden wenn das Feld"Direct clearing flag" = false
175 LEI code of CCP with greatest exposure <EntityIdentificationLEI> LEICodeType ([o-9a-zA-Z]{18}[0-9]{2}) A flag equal to “false” [0..3] 'Chal('iacte;s 71-)18: Eﬁtlty - spec1?c‘part of the code generated and assigned by LOUs according to transparent, Die Priifsumme des LEI muss stmmen
O otherwise sound and robust allocation policies.
«Characters 19-20: Two check digits
The field is forbidden for Direct clearing flag equal to "false" and optional otherwise.
11 ¢
. . . . Forbidden for Direct clearing BIC code (ISO 9362 standard) . e . wo_
176 BIC code of CCP with greatest exposure <EntityIdentificationBIC> BICCodeType [A-Zo-9]{11} A flag equal to “false” [0..3] The field is forbidden for Direct clearing flag equal to "false” and optional otherwise. Darf nicht angegeben werden wenn das Feld"Direct clearing flag" = false
O otherwise
15 C
o First ranking mandatory for . .. .
. . totalDigits 15 . : Exposure amount for each 3 greatest CCP exposures expressed in base currency filled in without decimal places. . I . "
177 Exposure value of CCP with greatest exposure <CCPExposureValue> UnsignedIntegeri5pType fractionDigits 0 N Direct cleaf:[ng f}’ag equal to [0..3] The field is mandatory for Direct clearing flag equal to "true” for rank "1" and optional otherwise. Darf nicht angegeben werden wenn das Feld"Direct clearing flag" = false
minInclusive o rue
F otherwise
3. Liquidity Profile
Portfolio Liquidity Profile
20 (15.4)
Decimal (point is used) C
Lo totalDigits 19 . The percentage of portfolio capable of being liquidated within 1 day or less.
178 Percentage of portfolio liquidity in 0 to 1 day <PortfohoquultilinnDaysotolRat UnsignedDecimali5p4Type fractionDigits 4 N orlr‘loebiilflsgonlli V\:l}igﬁ at lrf)?“flte [0..1] |The total sum of the percentage of the fund’s portfolio that is capable of being liquidated within each of the Die Summe aller %-Werte innerhalb des "Portfolio Liquidity Profile"-Blocks miissen 100 % ergeben
minInclusive 0 P 4 yp liquidity periods specified should equal 100%.
. element is reported
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
e o totalDigits 19 . The percentage of portfolio capable of being liquidated in 2 to 7 days.
179 Percentage of portfolio liquidity in 2 to 7 days <Portfohoquulc(lelinnDay52t07Rat UnsignedDecimal15p4Type fractionDigits 4 N oTl(;beo?tlfl(‘)el(iioHlli V\:ﬂg? at lrzé}f'lte [0..1] |The total sum of the percentage of the fund’s portfolio that is capable of being liquidated within each of the Die Summe aller %-Werte innerhalb des "Portfolio Liquidity Profile"-Blocks miissen 100 % ergeben
minInclusive o P 4 yp liquidity periods specified should equal 100%.
. element is reported
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
L totalDigits 19 . The percentage of portfolio capable of being liquidated in 8 to 30 days.
180 Percentage of portfolio liquidity in 8 to 30 days <Portfohoquu:igZInDay58t03oR UnsignedDecimali5p4Type fractionDigits 4 N orl;lzbiftlflgl(ii(:llli “171}1?1? at lrf;islte [0..1] |The total sum of the percentage of the fund’s portfolio that is capable of being liquidated within each of the Die Summe aller %-Werte innerhalb des "Portfolio Liquidity Profile"-Blocks miissen 100 % ergeben
minInclusive 0 P 4 yp liquidity periods specified should equal 100%.
. element is reported
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
e de e es s R, totalDigits 19 . The percentage of portfolio capable of being liquidated in 31 to 90 days.
181 Percentage of portfolio liquidity in 31 to 90 <PortfolioLiquidityInDays31t090 UnsignedDecimal15p4Type fractionDigits 4 N Tobe ﬁllec.I o whep at least [0..1] |The total sum of the percentage of the fund’s portfolio that is capable of being liquidated within each of the Die Summe aller %-Werte innerhalb des "Portfolio Liquidity Profile"-Blocks miissen 100 % ergeben
days Rate> . ; one portfolio liquidity profile L. . . o
minInclusive 0 . liquidity periods specified should equal 100%.
. element is reported
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
e qe s yes s A, totalDigits 19 . The percentage of portfolio capable of being liquidated in 91 to 180 days.
182 Percentage of portfolio liquidity in 91 to 180 <PortfolioLiquidityInDaysg1to180 UnsignedDecimal15p4Type fractionDigits 4 N Tobe ﬁlleq n whep at least [0..1] |The total sum of the percentage of the fund’s portfolio that is capable of being liquidated within each of the Die Summe aller %-Werte innerhalb des "Portfolio Liquidity Profile"-Blocks miissen 100 % ergeben
days Rate> . ;i one portfolio liquidity profile L . .
minInclusive 0 . liquidity periods specified should equal 100%.
. element is reported
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
e e eael . S totalDigits 19 . The percentage of portfolio capable of being liquidated in 181 to 365 days.
183 Percentage of portfolio liquidity in 181 t0 365 | <PortfolioLiquidityInDays181to36 UnsignedDecimal15p4Type fractionDigits 4 N To be ﬁllegl o Wh.ep at least [0..1] |The total sum of the percentage of the fund’s portfolio that is capable of being liquidated within each of the Die Summe aller %-Werte innerhalb des "Portfolio Liquidity Profile"-Blocks miissen 100 % ergeben
days 5Rate> . ; one portfolio liquidity profile L - . o
minInclusive 0 . liquidity periods specified should equal 100%.
. element is reported
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
e qe s ges s s o totalDigits 19 . The percentage of portfolio capable of being liquidated in more than 365 days.
184 Percentage of portfolio liquidity in more than | <PortfolioLiquiditylnDays365Mor UnsignedDecimal15p4Type fractionDigits 4 N To be ﬁlleq n whep at least [0..1] |The total sum of the percentage of the fund’s portfolio that is capable of being liquidated within each of the Die Summe aller %-Werte innerhalb des "Portfolio Liquidity Profile"-Blocks miissen 100 % ergeben
365 days eRate> . ; one portfolio liquidity profile L . . o
minInclusive o . liquidity periods specified should equal 100%.
. element is reported
maxExclusive
1000000000000000
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15 C
185 Unencumbered cash amount <UnencumberedCash> UnsignedIntegeri5pType ftOte}lDlgl.tS. 15 N To be ﬁlleq n whep at least [0..1] |Amount expressed in Base currency filled in without decimal places. L%qu%d}tyRmkPr(')ﬁle: Unencumbered cash amount’ muss befiillt werden wenn zumindest ein Wert bei ‘Portfolio
ractionDigits 0 one portfolio liquidity profile Liquidity Profile' angegeben wurde.
minInclusive 0 element is reported
Investor Liquidity Profile
20 (15.4)
Decimal (point is used) C
<InvestorLiquidityInDaysoto1Rat totalDigits 19 To be filled in when at least Breakdown of the NAV divided among the 1 day or less period depending on the shortest period within which
186 Percentage of investor liquidity in o to 1 day o> UnsignedDecimali5p4Type fra.ctionDigiits 4 N one portfolio liquidity profile [0..1] |the invested funds could be withdrawn or investors could receive redemption payments. The total should equal |Die Summe aller %-Werte innerhalb des "Investor Liquidity Profile"-Blocks miissen 100 % ergeben
mlnInclusn{e 0 element is reported 100%.
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
<InvestorLiquidityInDaysato7Rat totalDigits 19 To be filled in when at least Breakdown of the NAV divided among the “2 to 7 days” period depending on the shortest period within which
187 Percentage of investor liquidity in 2 to 7 days o> UnsignedDecimal15p4Type fra.ctionDigits 4 N one portfolio liquidity profile [0..1] |the invested funds could be withdrawn or investors could receive redemption payments. The total should equal |Die Summe aller %-Werte innerhalb des "Investor Liquidity Profile"-Blocks miissen 100 % ergeben
mlnInclusn{e 0] clement is reported 100%.
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
<InvestorLiquidityInDaysSto30R totalDigits 19 To be filled in when at least Breakdown of the NAV divided among the “8 to 30 days” period depending on the shortest period within which
188 Percentage of investor liquidity in 8 to 30 days ates UnsignedDecimal15p4Type fra.ctionDigits 4 N one portfolio liquidity profile [0..1] [the invested funds could be withdrawn or investors could receive redemption payments. The total should equal |Die Summe aller %-Werte innerhalb des "Investor Liquidity Profile"-Blocks miissen 100 % ergeben
mlnInclusn{e 0 element is reported 100%.
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
. e e der . . totalDigits 19 . Breakdown of the NAV divided among the “31 to 9o days” period depending on the shortest period within
189 g:;(s:entage of investor liquidity in 31 to 90 <Investorquulgég;InDays31t090R UnsignedDecimal15p4Type fractionDigits 4 N o'fl(;t;i?tll}gfii(;llli;lhig?t; ;Z?flte [0..1] |which the invested funds could be withdrawn or investors could receive redemption payments. The total should |Die Summe aller %-Werte innerhalb des "Investor Liquidity Profile"-Blocks miissen 100 % ergeben
mlnInclusn{e 0] element is reported equal 100%.
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
. e e s s L totalDigits 19 . Breakdown of the NAV divided among the “91 to 180 days” period depending on the shortest period within
190 (l;:;(szentage of investor liquidity in 91 to 180 <Investorquullzc:;ginDaysg1t0180 UnsignedDecimal15p4Type fra'ctionDigits 4 N oi%gigggggiﬁg?; tplr?;islte [0..1] |which theoinvested funds could be withdrawn or investors could receive redemption payments. The total should |Die Summe aller %-Werte innerhalb des "Investor Liquidity Profile"-Blocks miissen 100 % ergeben
mlnInclusn{e 0] element is reported equal 100%.
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
. e e s s C totalDigits 19 . Breakdown of the NAV divided among the “181 to 365 days” period depending on the shortest period within
191 g;;‘;entage of investor liquidity in 181 to 365 <InVeStOI‘LIQI;II({l;E[}éI:DaYSIS1t036 UnsignedDecimal15p4Type fra.ctionDig_its 4 N orfl(.)gl;)e()ftlflglcilolrlli(vl\:lhig?t; ;ﬁ?islte [0..1] |which the invested funds could be withdrawn or investors could receive redemption payments. The total should |Die Summe aller %-Werte innerhalb des "Investor Liquidity Profile"-Blocks miissen 100 % ergeben
mlnInclusn{e 0] element is reported equal 100%.
maxExclusive
1000000000000000
20 (15.4)
Decimal (point is used) C
. e e s s L totalDigits 19 . Breakdown of the NAV divided among the “more than 365 days” period depending on the shortest period
192 :l;g;c(;e:;:ge of investor liquidity in more than <Investorquléllilall’?inDays365Mor UnsignedDecimal15p4Type fractionDigits 4 N oi?;iﬁ?jﬁ;?i;ﬁfl?t; ;lri;te [0..1] |within which the invested funds could be withdrawn or investors could receive redemption payments. The total |Die Summe aller %-Werte innerhalb des "Investor Liquidity Profile"-Blocks miissen 100 % ergeben
minInclusive o clement is reported should equal 100%.
maxExclusive P
1000000000000000
Investor redemptions
193 Withdrawal redemption rights flag <ProvideWithdrawalRightsFlag> BooleanType 1 B Mandatory under 24(2) [0..1] Sjg g;(}:;i:zmg whether the AIF provides investors with withdrawal/redemption rights in the ordinary course. InvestorRedemption: 'ProvideWithdrawalRightsFlag' muss gemeldet werden.
Reporting obligations
The frequency of investor redemptions. If there are multiple classes of shares or units, the frequency reported is
for the largest share class by NAV.
The alloxed values are:
- D for “Daily”
- W for “Weekly”
C - F for “Fortnightly”
194 Investor Redemption Frequency <InvestorRedemptionFrequency> InvestorRedemptionFrequencyType 1 A F for Wg;l}il;ag;; ;zfds (:;mptlon [0..1] : 1(\2/[ ffs ;“ g{l (;I;tzgy,, Darf nicht angegeben werden wenn das Feld "Withdrawal redemption rights flag" = false
O otherwise - H for “Half-yearly”
-Y for “Yearly”
- O for “Other”
- N for “None”
see Annex II - Table 6
The field is forbidden for Withdrawal redemption rights flag equal to "false" and optional otherwise.
4 C The notice period required by investors for redemptions in days. If there are multiple classes of shares or units,
195 Investor Redemption Notice Period <InvestorRedergEtlonNohcePerlo UnsignedInteger4pType fr;(éi?é]r?gilgist: o N F for ng}izag:; ;zfds zmptlon [0..1] %;?E;%gfgfo gal;zpiziiissstiziiisfﬁ(::’l?gl;iei;O;izsezevl\jﬁg’l weighted. Darf nicht angegeben werden wenn das Feld "Withdrawal redemption rights flag" = false
minInclusive 0 O otherwise The field is forbidden for Withdrawal redemption rights flag equal to "false" and optional otherwise.
4 C The investor lock-up period in days. If there are multiple classes of shares or units, the notice period reported is
196 Investor Redemption Lock Up Period <InvestorRederorg):lonLockUpPerl UnsignedInteger4pType fr:lzi?égll;o’ilgist: o N F for ngliiafv{:; ;Zfds eémptlon [0..1] ;‘lileearflslfflg\; ?%)??:}Egg;gegsgg) \(/iv.ithou t decimal places when weighted. Darf nicht angegeben werden wenn das Feld "Withdrawal redemption rights flag" = false
minInclusive o O otherwise The field is forbidden for Withdrawal redemption rights flag equal to "false" and optional otherwise.
Special arrangements and preferential treatment
6(3.2)
totalDigits 5 The NAV percentage of the AIF's assets that are currently subject to side pockets arrangements
197 Side Pocket percentage <SidePocketRate> UnsignedPercentType fractionDigits 2 N 0] [0..1] R ’
minInclusive o ate expressed as a percentage.
maxInclusive 100
6(3.2)
198 Gates percentage <GatesRate> UnsignedPercentType fr;(():?il(l)lzgil;tg » N 0 [0.1] The NAV percentage of the AIF's assets that are currently subject to Gates arrangements.
minInclusive o Rate expressed as a percentage.
maxInclusive 100
6(3.2)
totalDigits 5 The NAV percentage of the AIF's assets that are currently subject to suspension of dealing arrangements
199 Dealing Suspension percentage <DealingSuspensionRate> UnsignedPercentType fractionDigits 2 N 0] [0..1] ’
minInclusive o Rate expressed as a percentage.
maxInclusive 100
C
200 Other Arrangement Type <OtherArrangementType> StringRestricted300Type 300 (max) Z M fgzr(zgi:;rg?fgﬁent [0..1] %ieégig if;););gggi) r:;rflgfrgfﬁl; rf;)::r:;aglzﬁg;gt lg)g?gg;;?gie d inand optional otherwise. Muss befiillt werden wenn das Feld "Other arrangement percentage" befiillt wurde
O otherwise
totgll():;i.gziis 5 C The NAV percentage of the AIF's assets that are currently subject to other arrangements for managing illiquid
201 Other arrangement percentage <OtherArrangementRate> UnsignedPercentType fractionDigits 2 N M for Othe%zlllr;‘grilﬁement type [0..1] aRs,:;c Sé'xpresse d as a percentage Muss befiillt werden wenn das Feld "Other Arrangement Type" befiillt wurde
mr;l;?iléﬁllgis‘llzelgo O Otherwise The field is mandatory for Other arrangement type filled inand optional otherwise.
6(3.2)
totalDigits 5 The NAV percentage of the AIF's assets that are currently subject to the special arrangements arising fron their
202 Total arrangement percentage <TotalArrangementRate> UnsignedPercentType fractionDigits 2 N 0] [0..1] |illiquid nature under Article 23.4 of the AIFMD.
minInclusive o Rate expressed as a percentage.
maxInclusive 100
<InvestorPreferential TreatmentF] Flag indicating whether there are any investors who obtain preferential treatment or the right to preferential
203 Investor preferential treatment Flag ag> BooleanType 1 B 0] [0..1] |treatment. Muss befiillt werden wenn der Block "InvestorPreferentialTreatment"” gemeldet wird
5 true or false
204 Disclosure Terms Preferential Treatment Flag <DisclosureTermsPreferentialTrea BooleanType L B 0 [0.1] Flag indicating whether there are any different disclosure/reporting to investors
tmentFlag> true or false
205 Liquidity Terms Preferential Treatment Flag <LiquidityTermsPreferentialTreat BooleanType L B 0 [0.1] Flag indicating whether there are any different investor liquidity terms
mentFlag> true or false
206 Fee Terms Preferential Treatment Flag <FeeTermsPre;le;:iltlalTreatment BooleanType L B 0 [0.1] f:jg :)I;(};clz:;lng whether there are any different fee terms for investors
207 Other Terms Preferential Treatment Flag <OtherTermsPreferentialTreatme BooleanType L B 0 [0.1] Flag indicating whether there are any other preferential treatment
ntFlag> true or false
Breakdown of the ownership of units in the AIF by investor group
The breakdown of the ownership of units in the AIF beneficially owned by each investor group (as % of NAV of
the AIF assets).
Possible values are:
- NFCO for "Non-financial corporations"
- BANK for "Banks"
- INSC for "Insurance corporations”
208 Investor Group Type <InvestorGroupType> InvestorGroupTypeType 4 A M [1..n] : gg#;;ff% rr ,gg:;?fﬁ;&ii?ﬁggglons
- GENG for "General government"
- OCIU for "Other collective investment undertakings (e.g. fund of funds or master)"
- HHLD for "Households"
- UNKN for "Unknown"
- NONE for "None"
See Annex II - Table 7 ("Investor Groups")
6(3.2)
totalDigits 5
209 Investor group NAV percentage <InvestorGroupRate> UnsignedPercentType fractionDigits 2 N M [1.n] |The percentage of NAV for each typology of investors. Die Summe aller %-Werte der Investor group NAV percentages miissen 100 % ergeben.
minInclusive o
maxInclusive 100
Financing liquidity
totalDlng its 15 The amount of borrowing by and cash financing available to the AIF (including all drawn and undrawn,
210 Available financing amount <TotalFinancingAmount> UnsignedIntegeri5pType fractionDigits 0 N 0] [0..1] |committed and uncommitted lines of credit as well as any term financing.
minInclusive o Amount expressed in base currency filled in without decimal places.
20 (15.4)
Decimal (point is used) C
totalDigits 19 e . . . Breakdown of the total financing amount divided among the 1 day or less period depending on the longest .. e . " e
211 Percentage of financing amount in 0 to 1 day <TotalFinancingInDaysoto1Rate> UnsignedDecimal15p4Type fraction]%igits 4 N Mif Avalla}'b'l € Flnar}cmg [0..1] |period for which the creditor is cgontractually committedg to provici,e such ﬁiancing.%‘he totgal should eqial Muss befiillt wer(len wenn'das Feld Ava}'la‘ple ﬁr.lanqng.ar.nollvl nt befull} wurde o
minInclusive o Amount" is ﬁlled in 100%. Die Summe aller %-Werte innerhalb des "Financing liquidity"-Blocks miissen 100 % ergeben
maxExclusive Fotherwise
1000000000000000
20 (15.4)
Decimal (point is used) C
totalDigits 19 A . . Breakdown of the total financing amount divided among the “2 to 7 days” period depending on the longest .. s . w1 e
212 Percentage of financing amount in 2 to 7 days |<TotalFinancingInDays2to7Rate> UnsignedDecimal15p4Type fractionl%igits 4 N Mif Avalla}'m © Flnar}cmg [0..1] |period for which the creditor is cgontractually cornmittedg to provide suc}lll ﬁﬁancing. E‘he totil should eqﬁal Muss befillt wer%en wenn.das Feld Ava}'laple ﬁr.lanC}ng.ar.novlvl nt befullf wurde o
minInclusive o Amount" is ﬁlled in 100%. Die Summe aller %-Werte innerhalb des "Financing liquidity"-Blocks miissen 100 % ergeben
maxExclusive Fotherwise
1000000000000000
20 (15.4)
Decimal (point is used) C
£ . . <TotalFinancingInDays8to3oRate . . tota.lDigi.t 519 M if "Available Financing Bre.a kdown Of. the total ﬁr}anc.ing amount divided among the *8 FO 30 days” peri.od depending on the longest Muss befiillt werden wenn das Feld "Available financing amount"” befiillt wurde
213 Percentage of financing amount in 8 to 30 days N UnsignedDecimal15p4Type ﬁfiﬁgﬁﬁ}: g N Amount" is filled in [0..1] fg;l;d for which the creditor is contractually committed to provide such financing. The total should equal Die Summe aller %-Werte innerhalb des "Financing liquidity"-Blocks miissen 100 % ergeben
. 0.
maxExclusive Fotherwise
1000000000000000
20 (15.4)
Decimal (point is used) C
Percentage of financing amount in 31 to 90 <TotalFinancingInDays31togoRat . . tOta.lDlgl.t S 19 M if "Available Financing Bre'a kdown Of. the total ﬁr.lanc.lng amount divided among the g1to 180 days pgnod depending on the longest Muss befiillt werden wenn das Feld "Available financing amount"” befiillt wurde
214 UnsignedDecimal15p4Type fractionDigits 4 N " . [0..1] |period for which the creditor is contractually committed to provide such financing. The total should equal . o . s R . o
days e> minInclusive o Amount" is ﬂlled in 100%. Die Summe aller %-Werte innerhalb des "Financing liquidity"-Blocks miissen 100 % ergeben
maxExclusive Fotherwise
1000000000000000
20 (15.4)
Decimal (point is used) C
Percentage of financing amount in 91 to 180 <TotalFinancingInDays91to180Ra . . tOta.lDlgl.t S 19 M if "Available Financing Bre.a kdown Of. the total fir.lanc.lng amount divided among the 8 j[o 30 days perl‘od depending on the longest Muss befiillt werden wenn das Feld "Available financing amount"” befiillt wurde
215 UnsignedDecimal15p4Type fractionDigits 4 N e . [0..1] |period for which the creditor is contractually committed to provide such financing. The total should equal . o . o Lo .. o
days te> minInclusive o Amount" is ﬁlled in 160%. Die Summe aller %-Werte innerhalb des "Financing liquidity"-Blocks miissen 100 % ergeben
maxExclusive Fotherwise
1000000000000000
20 (15.4)
Decimal (point is used) C
Percentage of financing amount in 181 to 365 | <TotalFinancingInDays181to365R . . tOta.lDlgl.t 519 M if "Available Financing Bre.a kdown Of. the total ﬁr.lanc.lng amount divided among the 18.1 to 365 days penod depending on the longest Muss befiillt werden wenn das Feld "Available financing amount" befiillt wurde
216 UnsignedDecimal15p4Type fractionDigits 4 N e . [0..1] |period for which the creditor is contractually committed to provide such financing. The total should equal . o . o Lo .. o
days ate> minInclusive o Amount" is ﬁlled in 100%. Die Summe aller %-Werte innerhalb des "Financing liquidity"-Blocks miissen 100 % ergeben
maxExclusive Fotherwise
1000000000000000
20 (15.4)
Decimal (point is used) C
Percentage of financing amount longer than <TotalFinancingInDays365MoreR . . tOta.lDlgl.t S 19 M if "Available Financing Breakdown. of the tOte.ﬂ financing .amo.unt divided among th? more thar} 365 days berio d depending on the Muss befiillt werden wenn das Feld "Available financing amount" befiillt wurde
217 UnsignedDecimal15p4Type fractionDigits 4 N e . [0..1] |longest period for which the creditor is contractually committed to provide such financing. The total should . . o R ..
365 days ate> minInclusive o Amount" is ﬁlled in equal 100%. Die Summe aller %-Werte innerhalb des "Financing liquidity"-Blocks miissen 100 % ergeben
maxExclusive F otherwise
1000000000000000
4. Operational and Other Risk Aspects
Total number of open positions
15
.re . . totalDigits 15 o . .
218 Total number of open positions <TotalOpenPositions> UnsignedIntegeri5pType fractionDigits 0 N 0] [0..1] |Total number of open positions. Number filled in without decimal places.
minInclusive 0
Historical risk profile
Gross 1nvestment returns or IRR of the AIF for January (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the January rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 reportl'ng per{od, only July, August and September rates may be reported.
Percentage of gross investment returns for _ fractionDigits 2 For Q4 report.mg per}od, only October, November and Decern.ber rates may be reported. . . o
219 January <RateJanuary> SignedRate15p2Type minFxclusive - N 0] [0..1] |For H1 reporting pen.od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 ;eportmg period, only July, August, September, October, November and December rates may be
. reported.
10022)%53(31(;13215000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be renorted
Gross mvestment returns or IRK of the AIF for February (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the February rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 reportl'ng per{od, only July, August and September rates may be reported.
Percentage of gross investment returns for _ fractionDigits 2 For Q4 report.mg per}od, only October, November and Decern.ber rates may be reported. . . o
220 February <RateFebruary> SignedRate15p2Type minFxclusive - N 0] [0..1] |For H1 reporting peI‘l.Od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000600000000 For 1;112 (11"eport1ng period, only July, August, September, October, November and December rates may be
. reported.
10021)?5())((0)1(1)1321(?000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav hﬁnﬂn?ﬂ;%ﬂ o
GT0SS mvestment returns or IKK of the ALF Tor March (I %, gross of management and performarce 1ees).
Rate expressed as a percentage.
For each calendar year, the March rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 report%ng peqod, only July, August and September rates may be reported.
Percentage of gross investment returns for . fractionDigits 2 For Q4 report}ng per}od, only October, November and December rates may be reported. ' ' o
221 March <RateMarch> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reportl'ng perl.od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For 1;112 é"eportlng period, only July, August, September, October, November and December rates may be
. reported.
100(I;z)a§(1;:§(c)1(;1(§2,§ooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
r@;gsqsq}f\‘/e}s‘ﬁnn%ﬁ%rns OT IRK of the ALF Tor April (Il %, gross of management and performarnce 1ees).
Rate expressed as a percentage.
For each calendar year, the April rate should be reported only once.
19 (+/-15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per_lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng pen'od, only July, August and September rates may be reported.
Percentage of gross investment returns for . . fractionDigits 2 For Q4 repoﬂ}ng per od, only October, November and December rates may be reported. . . N
222 April <RateApril> SignedRate15p2Type minFxclusive - N 0] [0..1] |For H1 reportl.ng perl'od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 (Il‘eportlng period, only July, August, September, October, November and December rates may be
. reported.
10022)?5())(31(1)13275000 For Y1 reporting period, all month rates may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December

rates may he renorted
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Id Field Name XSD element name XML type Format Type M/C/O/F on Technical guidance Priifregel
TOSS Investment returns or LKK of the ALF tor May (1n %, gross of management and pertormance tees).
Rate expressed as a percentage.
For each calendar year, the May rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
total Digits 17 For Q3 reportl'ng per{od, only July, August and September rates may be reported.
Percentage of gross investment returns for . fractionDigits 2 For Q4 report.mg per}od, only October, November and Decem‘ber rates may be reported. ' ' o
223 May <RateMay> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reportl'ng perl.od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1060000000000000 For I:t2 (Il‘eportlng period, only July, August, September, October, November and December rates may be
. reported.
loogz)aggggl(;ls;vgooo For Y1 reporti.ng peri.od, all month rates may be reported. .
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
r\JQIt(?bquIlg\Yt!}b\aﬁgH??&rilrnb Or IKK OI t1€ AILF I0T June (111 70, SI'OSS OI IMANageInent diid pertormimdance 1ecs).
Rate expressed as a percentage.
For each calendar year, the June rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per_lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng per{od, only July, August and September rates may be reported.
Percentage of gross investment returns for _ fractionDigits 2 For Q4 report_lng per}od, only October, November and December rates may be reported. . . o
224 June <RateJune> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reportl.ng perl'od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For II-'It2 (11*eport1ng period, only July, August, September, October, November and December rates may be
. reported.
loogz)aggggglgggooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
S e T e R TS oF IRK of the ATF ot July (In %, gross of management and performance 1ees).
Rate expressed as a percentage.
For each calendar year, the July rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 reportl.ng per{od, only July, August and September rates may be reported.
Percentage of gross investment returns for . fractionDigits 2 For Q4 report.mg per}od, only October, November and Decem.ber rates may be reported. ' ' o
225 July <RateJuly> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reportl'ng perl.od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For 1;112 (Il‘eportlng period, only July, August, September, October, November and December rates may be
. reported.
loogz)agggglgsggooo For Y1 reporti.ng peri.od, all month rates may be reported. .
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
‘('?Itgsquna\Ye]s‘Gﬁ‘gH??&%ms or IRR ot the AlF tor August (1n 7%, gross of management and pertormance tees).
Rate expressed as a percentage.
For each calendar year, the August rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
total Digits 17 For Q3 reportl'ng peqod, only July, August and September rates may be reported.
Percentage of gross investment returns for ' fractionDigits 2 For Q4 report.mg per}od, only October, November and Decern.ber rates may be reported. ' ' o
226 August <RateAugust> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reportl'ng perl.od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For 1;112 (Il‘eportmg period, only July, August, September, October, November and December rates may be
. reported.
1oo$)a§(l;:§(c)l(;lsg/§ooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be renorted
Gross mvestment returns or 1RR ot the AlIF tor September (1n %, gross of management and pertormance tees).
Rate expressed as a percentage.
For each calendar year, the September rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng pegod, only July, August and September rates may be reported.
Percentage of gross investment returns for . fractionDigits 2 For Q4 report}ng per}od, only October, November and Decernber rates may be reported. . . o
227 September <RateSeptember> SignedRate15p2Type minFxclusive - N 0] [0..1] |For H1 reporting perl'od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For II{'tz (11*eport1ng period, only July, August, September, October, November and December rates may be
. reported.
10022)?5())(31(1)13273000 For Y1 reporti'ng peri.od, all month rates may be reported. .
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be renorted
Gross investment returns or IRR of the AIF for October (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the October rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri‘od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 reporting per'lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report%ng peqod, only July, August and September rates may be reported.
Percentage of gross investment returns for ' fractionDigits 2 For Q4 reporting per.lod, only October, November and December rates may be reported. . . o
228 October <RateOctober> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reportl.ng perl‘od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For I;It2 cll"eportlng period, only July, August, September, October, November and December rates may be
. reported.
100(1::)a())(£())((c)1(1)1§g§000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be reported
Gross investment returns or IRR of the AIF for November (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the November rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 reporting per{od, only July, August and September rates may be reported.
Percentage of gross investment returns for . fractionDigits 2 For Q4 report.mg per}od, only October, November and Decern.ber rates may be reported. . . o
229 November <RateNovember> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reportl.ng peI'l.Od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For 11112 é‘eportmg period, only July, August, September, October, November and December rates may be
. reported.
100(1:2)?(1;:())((0)1(;1;2,(?000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be reported
Gross investment returns or IKK of the ALF for December (in %, gross of management and pertormarnce 1ees).
Rate expressed as a percentage.
For each calendar year, the December rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng penpd, only July, August and September rates may be reported.
Percentage of gross investment returns for _ fractionDigits 2 For Q4 report}ng per}od, only October, November and December rates may be reported. . . o
230 December <RateDecember> SignedRate15p2Type minFxclusive - N 0] [0..1] |For H1 reportl.ng perl'od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For II-'It2 cll“eportlng period, only July, August, September, October, November and December rates may be
. reported.
loog:)aggggglgggooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav he renarted
Net investment returns or IRK of the ALF for January (In %, gross of management and performarnce 1ees).
Rate expressed as a percentage.
For each calendar year, the January rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 reportl'ng peqod, only July, August and September rates may be reported.
Percentage of net investment returns for _ fractionDigits 2 For Q4 report.mg per}od, only October, November and Decem.ber rates may be reported. . . o
231 January <RateJanuary> SignedRate15p2Type minFxclusive - N 0] [0..1] |For H1 reporting peI‘l.Od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 (Il‘eportmg period, only July, August, September, October, November and December rates may be
. reported.
loog:)aggggglgggooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
lr\la étp il?\qlg&]r;fe]r‘ﬁ“r%?lfpns or IRR ot the AlF tor February (1n %, gross ot management and pertormance tees).
Rate expressed as a percentage.
For each calendar year, the February rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 report%ng peqod, only July, August and September rates may be reported.
Percentage of net investment returns for . fractionDigits 2 For Q4 report}ng per}od, only October, November and December rates may be reported. ' ' o
232 February <RateFebruary> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reportl'ng perl.od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For 1;112 (11"eport1ng period, only July, August, September, October, November and December rates may be
. reported.
loo(lﬁ)agfgglgsgvgooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be renorted
Net investment returns or IKK of the AIF for March (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the March rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per_lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng pegod, only July, August and September rates may be reported.
Percentage of net investment returns for _ fractionDigits 2 For Q4 report_lng per}od, only October, November and Decernber rates may be reported. . . o
233 March <RateMarch> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reportl.ng perl'od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For II-'It2 (11*eport1ng period, only July, August, September, October, November and December rates may be
. reported.
1002:)?(?())(31(1)13215000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav he renarted
Net investment returns or IRK of the AIF for April (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the April rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
total Digits 17 For Q3 report{ng pegod, only July, August and September rates may be reported.
. . fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported. ' ' o
234 Percentage of net investment returns for April <RateApril> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 (11*eporting period, only July, August, September, October, November and December rates may be
. reported.
100(1)12)21(;((])2())((0)1(;1;2,(?000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav he renarted
Net investment returns or IRR of the AIF for May (in %, gross of management and pertormance fees).
Rate expressed as a percentage.
For each calendar year, the May rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri‘od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 reporting per'lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report%ng peqod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
235 Percentage of net investiment returns for May <RateMay> SignedRate15p2Type minExclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For H2 cll"eporting period, only July, August, September, October, November and December rates may be
. reported.
100(1::)a())(£())((c)1(1)1§g§000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be reported
Net investment returns or IRR of the AIF for June (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the June rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 reporting per{od, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
236 Percentage of net investment returns for June <RateJune> SignedRate15p2Type minFxclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For H2 ;eporting period, only July, August, September, October, November and December rates may be
. reported.
100(1:?(;((1)2())((0)1(;152,(?000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be reported
Net investment returns or IRK of the AIF for July (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the July rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 reportl'ng per%od, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported. . . .
237 Percentage of net investment returns for July <RateJuly> SignedRate15p2Type minFxclusive - N 0 [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 (Il‘eporting period, only July, August, September, October, November and December rates may be
. reported.
10021)%(1)2())(((;1(1)15215000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav he renarted
Net investment returns or IRK of the AIF for August (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the August rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 reportl'ng per{od, only July, August and September rates may be reported.
Percentage of net investment returns for _ fractionDigits 2 For Q4 report.mg per}od, only October, November and Decem.ber rates may be reported. . . o
238 August <RateAugust> SignedRate15p2Type minFxclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000600000000 For H2 (Il‘eporting period, only July, August, September, October, November and December rates may be
. reported.
loog:)aggggglgggooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav he renarted
Net investment returns or IRR of the AIF for September (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the September rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 reporting per'lod, only April, May and June rates may be reported.
total Digits 17 For Q3 report{ng peqod, only July, August and September rates may be reported.
Percentage of net investment returns for . fractionDigits 2 For Q4 reporting per.lod, only October, November and December rates may be reported. . . o
239 September <RateSeptember> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reporting perl‘od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 geportlng period, only July, August, September, October, November and December rates may be
. reported.
loogz)aggggglsggooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mayv be reported.
Net investment returns or IRR of the AIF for October (in %, gross of management and performance fees).
Rate expressed as a percentage.
For each calendar year, the October rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 reporting per}od, only April, May and June rates may be reported.
total Digits 17 For Q3 report{ng peqod, only July, August and September rates may be reported.
Percentage of net investment returns for . fractionDigits 2 For Q4 reporpmg per}od, only October, November and December rates may be reported. . . o
240 |4 iober <RateOctober> SignedRate15p2Type minFxclusive - N ) [0..1] |For H1 reporting per1.od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 (11°eportlng period, only July, August, September, October, November and December rates may be
. reported.
100(1:2)a(;((1;:§(c)1(;1§g/§000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
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Net investment returns or 1RK of the ALk Tor November (1n %, gross of management and performance tees).
Rate expressed as a percentage.
For each calendar year, the November rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 report%ng peqod, only July, August and September rates may be reported.
Percentage of net investment returns for _ fractionDigits 2 For Q4 report}ng per}od, only October, November and December rates may be reported. . . o
241 November <RateNovember> SignedRate15p2Type minExclusive - N 0] [0..1] |For H1 reporting peI‘l.Od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 (11"eport1ng period, only July, August, September, October, November and December rates may be
. reported.
10021)61;5())(5)1(1)132]5000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
Kee inn\q/g;c]rqﬁ)eﬁac“r%?uprdns or IRKR of the ATF for December (1n %, gross of management and performance rees).
Rate expressed as a percentage.
For each calendar year, the December rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng pegod, only July, August and September rates may be reported.
Percentage of net investment returns for . fractionDigits 2 For Q4 report}ng per}od, only October, November and December rates may be reported. . . o
242 December <RateDecember> SignedRate15p2Type minFxclusive - N 0] [0..1] |For H1 reporting perl'od, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 (11*eport1ng period, only July, August, September, October, November and December rates may be
. reported.
10022)?5())(31(1)13273000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav he renarted
December 10 January changes i NAV mcluding the impact of SUbSCIIptions and redemptions
Rate expressed as a percentage.
For each calendar year, the January rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per_lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng pegod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
243 Percentage of NAV change for January <RateJanuary> SignedRate15p2Type minExclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 geporting period, only July, August, September, October, November and December rates may be
. reported.
10022)?(?())(31(1)13275000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
ngrr?ﬁ;?; ¥oh}p*‘ é‘tt)atr"ﬁ\;r;{qchanges 1 NAV 1ncluding the impact ot subscriptions and redemptions
Rate expressed as a percentage.
For each calendar year, the February rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng pegod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
244 Percentage of NAV change for February <RateFebruary> SignedRate15p2Type minFxclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 (11*eporting period, only July, August, September, October, November and December rates may be
. reported.
10022)?5())(31(1)13273000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be renorted
February to March changes i NAV INcluding the 1mpact of sSubsCriptions and redemptions
Rate expressed as a percentage.
For each calendar year, the March rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 reporting perl.od, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
245 Percentage of NAV change for March <RateMarch> SignedRate15p2Type minExclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For H2 geporting period, only July, August, September, October, November and December rates may be
. reported.
100(I)r:)a())(g())((c)1(l)lsggooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mayv he renarted
March to April changes in NAV including the impact of subscriptions and redemptions
Rate expressed as a percentage.
For each calendar year, the April rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 reporting per{od, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
246 Percentage of NAV change for April <RateApril> SignedRate15p2Type minExclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For H2 ;eporting period, only July, August, September, October, November and December rates may be
. reported.
100(1::)a§g§81(;1§g’(§000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
April to May changes in NAV 1ncluding the impact ot subscriptions and redemptions
Rate expressed as a percentage.
For each calendar year, the May rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng peqod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
247 Percentage of NAV change for May <RateMay> SignedRate15p2Type minFxclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 (11*eporting period, only July, August, September, October, November and December rates may be
. reported.
1002?(;(5())((0)1(1)1;2/3000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be renorted
May to June changes in NAV including the impact of subscriptions and redemptions
Rate expressed as a percentage.
For each calendar year, the June rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 report%ng peqod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
248 Percentage of NAV change for June <RateJune> SignedRate15p2Type minExclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For H2 ;eporting period, only July, August, September, October, November and December rates may be
. reported.
loo(l)rz)aggggl(;lsggooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
e b T e, AV TeTadiig T Tpact of SEbSCTpTonS G TEdempHoms
Rate expressed as a percentage.
For each calendar year, the July rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per.lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 reporting perl.od, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
249 Percentage of NAV change for July <RateJuly> SignedRate15p2Type minExclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 reporting period, only July, August, September, October, November and December rates may be
Exclusive reported.
100:)lz)a())(0000000000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav he renarted
July to August changes in NAV including the impact of subscriptions and redemptions
Rate expressed as a percentage.
For each calendar year, the August rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 reporting per'lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report%ng peqod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
250 Percentage of NAV change for August <RateAugust> SignedRate15p2Type minFxclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For H2 reporting period, only July, August, September, October, November and December rates may be
Exclusive reported.
100(1)12)3())(0000000000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be reported
August to September changes 1 NAV CclUdIng the impact o SUDSCIIPLIONS and redemptions
Rate expressed as a percentage.
For each calendar year, the September rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri‘od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 reporting per'lod, only April, May and June rates may be reported.
totalDigits 17 For Q3 report%ng peqod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
251 Percentage of NAV change for September <RateSeptember> SignedRate15p2Type minFxclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For H2 reporting period, only July, August, September, October, November and December rates may be
Exclusive reported.
100(1)1:)3(5)(0000000000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
g‘efstqerl?lnb‘ép ?o%%lt‘glfgr changes in NAV including the impact of subscriptions and redemptions
Rate expressed as a percentage.
For each calendar year, the October rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 reporting per}od, only April, May and June rates may be reported.
totalDigits 17 For Q3 report{ng peqod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
252 Percentage of NAV change for October <RateOctober> SignedRate15p2Type minFxclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 reporting period, only July, August, September, October, November and December rates may be
Exclusive reported.
1oog:)a(5)(0000000000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be reported
October to November changes in NAV including the impact of subscriptions and redemptions
Rate expressed as a percentage.
For each calendar year, the November rate should be reported only once.
19 (+/- 15.2) For Q1 reporti'ng peri.od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per'1od, only April, May and June rates may be reported.
totalDigits 17 For Q3 report%ng peqod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
253 Percentage of NAV change for November <RateNovember> SignedRate15p2Type minExclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000600000000000 For H2 reporting period, only July, August, September, October, November and December rates may be
Exclusive reported.
100(I)Iz)a(;(oooooooooo For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mav be reported
November to December changes 1n NAV mcluding the impact of subscriptions and redemptions
Rate expressed as a percentage.
For each calendar year, the December rate should be reported only once.
19 (+/- 15.2) For Q1 reporti.ng peri'od, only J anuary, February and March rates may be reported.
Negative values are allowed For Q2 report}ng per_lod, only April, May and June rates may be reported.
total Digits 17 For Q3 report{ng pegod, only July, August and September rates may be reported.
fractionDigits 2 For Q4 reporting period, only October, November and December rates may be reported.
254 Percentage of NAV change for December <RateDecember> SignedRate15p2Type minExclusive - N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June rates may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
1000000000000000 For H2 geporting period, only July, August, September, October, November and December rates may be
. reported.
100(1)12)21(;((])2():(0)1(;132)‘,(?000 For Y1 reporting period, all month rates may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates mayv he renorted
Number of subscriptions during January.
Number filled in without decimal places.
For each calendar year, the January quantity should be reported only once.
For Q1 reporting period, only January, February and March quantities may be reported.
For Q2 reporting period, only April, May and June quantities may be reported.
15 For Q3 reporting period, only July, August and September quantities may be reported.
totalDigits 15 For Q4 reporting period, only October, November and December quantities may be reported.
255 Number of subscriptions for January <QuantityJanuary> UnsignedIntegeri5pType fractionDigits 0 N 0) [0..1] |For Hi reporting period, only January, February, March, April, May and June quantities may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
minInclusive o For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.
For Y1 reporting period, all month quantities may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
Number of subscriptions during February
Number filled in without decimal places.
For each calendar year, the February quantity should be reported only once.
For Q1 reporting period, only January, February and March quantities may be reported.
For Q2 reporting period, only April, May and June quantities may be reported.
15 For Q3 reporting period, only July, August and September quantities may be reported.
total Digits 15 For Q4 reporting period, only October, November and December quantities may be reported.
256 Number of subscriptions for February <QuantityFebruary> UnsignedIntegeri5pType fractionDigits 0 N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June quantities may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
minInclusive o For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.
For Y1 reporting period, all month quantities may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
Number of subscriptions during March
Number filled in without decimal places.
For each calendar year, the March quantity should be reported only once.
For Q1 reporting period, only January, February and March quantities may be reported.
For Q2 reporting period, only April, May and June quantities may be reported.
15 For Q3 reporting period, only July, August and September quantities may be reported.
totalDigits 15 For Q4 reporting period, only October, November and December quantities may be reported.
257 Number of subscriptions for March <QuantityMarch> UnsignedIntegeri5pType fractionDigits 0 N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June quantities may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
minInclusive o For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.
For Y1 reporting period, all month quantities may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
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15
totalDigits 15
fractionDigits o
minInclusive 0
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Technical guidance

Number of subscriptions during April

Number filled in without decimal places.

For each calendar year, the April quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Priifregel

Das gemeldete Monat muss innerhalb der Reporting Period liegen

259

Number of subscriptions for May

<QuantityMay>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits o
minInclusive 0

[0..1]

Number of subscriptions during May

Number filled in without decimal places.

For each calendar year, the May quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

260

Number of subscriptions for June

<QuantityJune>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits o
minInclusive 0

[0..1]

Number of subscriptions during June

Number filled in without decimal places.

For each calendar year, the June quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

261

Number of subscriptions for July

<QuantityJuly>

UnsignedIntegerispType

15
totalDigits 15
fractionDigits 0
minInclusive o

[0..1]

Number of subscriptions during July

Number filled in without decimal places.

For each calendar year, the July quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

262

Number of subscriptions for August

<QuantityAugust>

UnsignedIntegerispType

15
totalDigits 15
fractionDigits o
minInclusive 0

[0..1]

Number of subscriptions during August

Number filled in without decimal places.

For each calendar year, the August quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

263

Number of subscriptions for September

<QuantitySeptember>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits 0
minInclusive 0

[0..1]

Number of subscriptions during September

Number filled in without decimal places.

For each calendar year, the September quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

264

Number of subscriptions for October

<QuantityOctober>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits o
minInclusive o

[0..1]

Number of subscriptions during October

Number filled in without decimal places.

For each calendar year, the October quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

Number of subscriptions for November

<QuantityNovember>

UnsignedIntegerispType

15
totalDigits 15
fractionDigits o
minInclusive o

[0..1]

Number of subscriptions during November

Number filled in without decimal places.

For each calendar year, the November quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

266

Number of subscriptions for December

<QuantityDecember>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits 0
minInclusive o

[0..1]

Number of subscriptions during December

Number filled in without decimal places.

For each calendar year, the December quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

267

Number of redemptions for January

<QuantityJanuary>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits o
minInclusive 0

[0..1]

Number of redemptions during January.

Number filled in without decimal places.

For each calendar year, the January quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

268

Number of redemptions for February

<QuantityFebruary>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits 0
minInclusive o

[0..1]

Number of redemptions during February

Number filled in without decimal places.

For each calendar year, the February quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

269

Number of redemptions for March

<QuantityMarch>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits o
minInclusive 0

[0..1]

Number of redemptions during March

Number filled in without decimal places.

For each calendar year, the March quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

270

Number of redemptions for April

<QuantityApril>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits o
minInclusive o

[0..1]

Number of redemptions during April

Number filled in without decimal places.

For each calendar year, the April quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

271

Number of redemptions for May

<QuantityMay>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits o
minInclusive o

[0..1]

Number of redemptions during May

Number filled in without decimal places.

For each calendar year, the May quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

272

Number of redemptions for June

<QuantityJune>

UnsignedIntegeri5pType

15
totalDigits 15
fractionDigits o
minInclusive 0

[0..1]

Number of redemptions during June

Number filled in without decimal places.

For each calendar year, the June quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen

273

Number of redemptions for July

<QuantityJuly>

UnsignedInteger15pType

15
totalDigits 15
fractionDigits 0
minInclusive o

[0..1]

Number of redemptions during July

Number filled in without decimal places.

For each calendar year, the July quantity should be reported only once.

For Q1 reporting period, only January, February and March quantities may be reported.

For Q2 reporting period, only April, May and June quantities may be reported.

For Q3 reporting period, only July, August and September quantities may be reported.

For Q4 reporting period, only October, November and December quantities may be reported.

For H1 reporting period, only January, February, March, April, May and June quantities may be reported.
For H2 reporting period, only July, August, September, October, November and December quantities may be
reported.

For Y1 reporting period, all month quantities may be reported.

For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.

For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.

Das gemeldete Monat muss innerhalb der Reporting Period liegen
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Id Field Name XSD element name XML type Format Type M/C/O/F on Technical guidance Priifregel
Number of redemptions during August
Number filled in without decimal places.
For each calendar year, the August quantity should be reported only once.
For Q1 reporting period, only January, February and March quantities may be reported.
For Q2 reporting period, only April, May and June quantities may be reported.
15 For Q3 reporting period, only July, August and September quantities may be reported.
totalDigits 15 For Q4 reporting period, only October, November and December quantities may be reported.
274 Number of redemptions for August <QuantityAugust> UnsignedIntegeri5pType fractionDigits o N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June quantities may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
. 5 For H2 reporting period, only July, August, September, October, November and December quantities may be
minInclusive o
reported.
For Y1 reporting period, all month quantities may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
Number of redemptions during September
Number filled in without decimal places.
For each calendar year, the September quantity should be reported only once.
For Q1 reporting period, only January, February and March quantities may be reported.
For Q2 reporting period, only April, May and June quantities may be reported.
15 For Q3 reporting period, only July, August and September quantities may be reported.
totalDigits 15 For Q4 reporting period, only October, November and December quantities may be reported.
275 Number of redemptions for September <QuantitySeptember> UnsignedIntegeri5pType fractionDigits o N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June quantities may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
. 8 For H2 reporting period, only July, August, September, October, November and December quantities may be
minInclusive o
reported.
For Y1 reporting period, all month quantities may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
Number of redemptions during October
Number filled in without decimal places.
For each calendar year, the October quantity should be reported only once.
For Q1 reporting period, only January, February and March quantities may be reported.
For Q2 reporting period, only April, May and June quantities may be reported.
1 For Q3 reporting period, only July, August and September quantities may be reported.
totalDigits 15 For Q4 reporting period, only October, November and December quantities may be reported.
276 Number of redemptions for October <QuantityOctober> UnsignedIntegeri5pType fractionDigits 0 N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June quantities may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
. 5 For H2 reporting period, only July, August, September, October, November and December quantities may be
minInclusive o
reported.
For Y1 reporting period, all month quantities may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
Number of redemptions during November
Number filled in without decimal places.
For each calendar year, the November quantity should be reported only once.
For Q1 reporting period, only January, February and March quantities may be reported.
For Q2 reporting period, only April, May and June quantities may be reported.
1 For Q3 reporting period, only July, August and September quantities may be reported.
totalDigits 15 For Q4 reporting period, only October, November and December quantities may be reported.
277 Number of redemptions for November <QuantityNovember> UnsignedIntegeri5pType fractionDigits 0 N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June quantities may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
. 5 For H2 reporting period, only July, August, September, October, November and December quantities may be
minInclusive 0
reported.
For Y1 reporting period, all month quantities may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
Number of redemptions during December
Number filled in without decimal places.
For each calendar year, the December quantity should be reported only once.
For Q1 reporting period, only January, February and March quantities may be reported.
For Q2 reporting period, only April, May and June quantities may be reported.
15 For Q3 reporting period, only July, August and September quantities may be reported.
totalDigits 15 For Q4 reporting period, only October, November and December quantities may be reported.
278 Number of redemptions for December <QuantityDecember> UnsignedIntegeri5pType fractionDigits o N 0] [0..1] |For Hi reporting period, only January, February, March, April, May and June quantities may be reported. Das gemeldete Monat muss innerhalb der Reporting Period liegen
. 5 For H2 reporting period, only July, August, September, October, November and December quantities may be
minInclusive 0
reported.
For Y1 reporting period, all month quantities may be reported.
For X1 reporting period, only January, February, March, April, May, June, July, August and September rates
may be reported.
For X2 reporting period, only April, May, June, July, August, September, October, November and December
rates may be reported.
Results of stress tests
Free text to indicate the results of the stress tests performed in accordance with point (b) of Article 15(3) of
Results of stress tests performed in accordance Directive 2011/61/EU [risks associated with each investment position of the AIF and their overall effect on the
279 . . . <StressTestsResultArticle15> StressTestsResultType 32000 (max) Z M [1..1] |AIF’s portfolio can be properly identified, measured, managed and monitored on an on-going basis, including
with point(b) of Article 15(3) . .
through the use of appropriate stress testing procedures.
Free text to indicate the results of the stress tests performed in accordance with the second subparagraph of
Results of stress tests performed in accordance . Article 16(1) of Directive 2011/61/EU.
280 | lith the second subparagraph of Article 16(1) <StressTestsResultArticle16> StressTestsResultType 32000 (max) Z M [1.1] [AIFMs shall regularly conduct stress tests, under normal and exceptional liquidity conditions, which enable
them to assess the liquidity risk of the AIFs and monitor the liquidity risk of the AIFs accordingly.
AIF - Article 24(2) and 24(4) of Directive 2011/61/EU
Of the amount of collateral and other credit support that the reporting fund has posted to counterparties: what percentage has been re-hypothecated by counterparties?
Flag indicating whether the contract between the AIFM and the counterparty allows the counterparty to re-
hypothecate collateral for a given AIF.
281 Rehypothecation flag <A11Counterpart.yCollateralRehyp BooleanType 1 B M [1..1] |AIFMs should indicate:
othecationFlag>
true when the contract allows
false otherwise
6 (3.'2.) Percentage of the amounts of collateral and other credit support (that the AIF has posted to counterparties) that
Rehypothecated percentage of collateral <AllCounterpartyCollateralRehyp . totalDigits 5 c . have been rehypothecated by counterparties . .. .
282 . UnsignedPercentType fractionDigits 2 N F for rehypothecation flag false| [o0..1] ’ Darf nicht befiillt werden wenn das Feld "Rehypothecation flag" = false
amount posted to all counterparties othecatedRate> . ; . Rate expressed as a percentage.
minInclusive o O otherwise . . . " " . .
. The field is forbidden for Rehypothecation flag equal to "false" and optional otherwise.
maxInclusive 100
Value of borrowings of cash or securities represented by:
1
. . . totalDi?gits 15 C Value of borrowings of cash or securities by unsecured cash borrowing. . .
283 Unsecured borrowing amount <UnsecuredBorrowingAmount> UnsignedIntegeri5pType fract; . N Mandatory under 24(2) and [0..1] . AR . AlFLeverageArticle242: Das Feld 'UnsecuredBorrowingAmount' muss gemeldet werden.
ractionDigits 0 . . Amount expressed in base currency filled in without decimal places.
. ; 24(4) Reporting obligations
minInclusive 0
15
284 1()Iollaterised/ secured cash borrowing prime <SecuredBorrowingPrimeBrokera UnsignedInteger15pType tota}IDigi'ts. 15 N Mandatory ufder 24(2) and [0.1] Value of borrowing§ of cash or securities by co!lateralise(.i/ secured cash borrowing - via prime broker. AlFLeverageArticle242: Das Feld 'SecuredBorrowingPrimeBrokerageAmount' muss gemeldet werden.
roker amount geAmount> fractionDigits o . . Amount expressed in base currency filled in without decimal places.
. ; 24(4) Reporting obligations
minInclusive o
15
285 Collaterised/secured cash borrowing reverse |<SecuredBorrowingReverseRepoA UnsignedInteger15pType tota}IDigi'ts. 15 N Mandatory ufder 24(2) and [0.1] Value of borrowing§ of cash or securities by co!lateralise(.i/ secured cash borrowing - via reverse repo. AlFLeverageArticle242: Das Feld 'SecuredBorrowingReverseRepoAmount' muss gemeldet werden.
repo amount mount> fractionDigits o . . Amount expressed in base currency filled in without decimal places.
. . 24(4) Reporting obligations
minInclusive o
15
286 Collaterised/secured cash borrowing other <SecuredBorrowingOtherAmount UnsignedInteger15pType tote}lDigi.ts. 15 N Mandatory ur?der 24(2) and [0.1] Value of borrowing§ of cash or securities by co!lateralise('l/ secured cash borrowing - via other. AlFLeverageArticle242: Das Feld 'SecuredBorrowingOtherAmount' muss gemeldet werden.
amount > fractionDigits 0 . . Amount expressed in base currency filled in without decimal places.
. ; 24(4) Reporting obligations
minInclusive 0
Value of borrowing embedded in financial instruments
o <ExchangedTradedDerivativesExp . totalDli?g its 15 Value_ of borrowing embedded in financial instruments by exchange traded derivatives (gross exposure less
287 Exchange traded derivatives exposure amount UnsignedIntegeri5pType . . N 0] [0..1] |margin posted).
osureValue> fractionDigits o . . .
. ;i Amount expressed in base currency filled in without decimal places.
minInclusive 0
15
o ae N . totalDigits 15 Value of borrowing embedded in financial instruments by OTC derivatives (gross exposure less margin posted).
288 OTC derivatives exposure amount <OTCDerivativesAmount> UnsignedIntegeri5pType fractionDigits 0 N 0] [0..1] Amount expressed in base currency filled in without decimal places.
minInclusive 0
<ShortPositionBorrowedSecuritie totalDli?g its 15 C Value of securities borrowed for short positions.
289 Short position borrowed securities value Value> UnsignedIntegeri5pType fractionDigits 0 N Mandatory under 24(2) and [0..1] |Amount expressed in base currency filled in without decimal places. AlFLeverageArticle242: Das Feld 'ShortPositionBorrowedSecuritiesValue' muss gemeldet werden.
. 8 24(4) Reporting obligations
minInclusive o
4. Borrowing and Exposure Risk
Gross exposure of financial and, as the case may be, or legal structures controlled by the AIF as defined in Recital 78 of the AIFMD
Entity name. (no standard)
290 Controlled structure Name <EntityName> StringRestricted300Type 300 (max) Z 0] [0..n] |Itis strongly recommended to provide the full name corresponding to the allocated LEI code (or BIC code if any
and LEI not available).
LEI code (ISO 17442 standard) or if not available the interim entity identifier:
20 Ch}ilracters 1-4: A four charac(tierhpreﬁx allocated uniquely to each LOU.
. . . «Characters 5-6: Two reserved characters set to zero. . . .
201 Controlled structure LEI code <EntityldentificationLEI> LEICodeType ([o-9a-zA-Z]{18}[0-9]{2}) A 0O [0o.n] |, Characters 7-18: Entity - specific part of the code generated and assigned by LOUs according to transparent, Die Priifsumme des LEI muss stimmen
sound and robust allocation policies.
«Characters 19-20: Two check digits
11
292 Controlled structure BIC code <EntityIdentificationBIC> BICCodeType [A-Zo-9]{11} A (0] [0..n] |BIC code (ISO 9362 standard)
<ControlledStructureExposureVal . totalDli?g its 15 M when th(e: controlled Gross equsure of financial and/ qr legal structu?es controlled by the AIF as defined in Recital 78 of the AIFMD i ) . i
293 Controlled structure Exposure value UnsignedIntegerispType . L N . . [0..n] |expressed in base currency filled in without decimal places. Muss befiillt werden wenn das Feld "Controlled structure Name" befiillt wurde
ue> fractionDigits 0 company name is filled in Th . . . .
. ; . e field is mandatory for Controlled structure Name filled inand optional otherwise.
minInclusive 0 O otherwise
AIF — 24.2 - Item 30: Leverage of the AIF
19 (+/-15.2)
Negative values are allowed
totalDigits 17
. fractionDigits 2
294 Leverage under gross method <GrossMethodRate> SignedRate15p2Type minExclusive - N M [1..1] |Leverage value of the AIF under gross method espressed as a percentage of the NAV.
1000000000000000
maxExclusive
1000000000000000
19 (+/-15.2)
Negative values are allowed
totalDigits 17
295 Leverage under commitment method <CommitmentMethodRate> SignedRate15p2Type frl;i(;flli(;rgl?llsgllxtz ? N M [1..1] |Leverage value of the AIF under commitment method espressed as a percentage of the NAV.
1000000000000000
maxExclusive
1000000000000000
AIF - Article 24(4) of Directive 2011/61/EU
Five largest sources of borrowed cash or securities (short positions)
The ranking admitted are:
- 1 for “first largest source”;
2096 Ranking (Source company) <Ranking> FiveRankingType 1 N M [5..5] : ; zg; “’f}?;ﬁinli iggifi;?é;g? ’
- 4 for “fourth largest source”; and
-5 for “fifth largest source”.
297 Borrowing source flag <BorrowingSourceFlag> BooleanType L B M [5.5] ’;rue when t}_le ATF has one source of borrowed cash or securities for the reported rank
alse otherwise
C Entity name. (no standard)
Name of the largest source of borrowed cash . ' . Withip each ranking, M for It is strongly recpmmended to provide the full name corresponding to the allocated LEI code (or BIC code if any Muss befiillt werden wenn das Feld "Borrowing source flag" = true
298 or securities <EntityName> StringRestricted300Type 300 (max) Z Borrowing source flag equal to| [0..5] |and LEI not available). Darf nicht befiillt werden wenn das Feld "Borrowing source flag" <> true
“true” Within each ranking, if the Borrowing source flag is equal to “true”, this field has to be reported. It is forbidden J &
F otherwise otherwise.
LEI code (ISO 17442 standard) or if not available the interim entity identifier:
C Characters 1-4: A four character prefix allocated uniquely to each LOU.
LEI code of the largest source of borrowed 20 Within each ranking, F for «Characters 5-6: Two reserved characters set to zero. Muss befiillt werden wenn das Feld "Borrowing source flag" = true
299 ere <EntityIdentificationLEI> LEICodeType ([o-9a-zA-Z]{18}[0-9]{2}) A . ’ [0..5] |<Characters 7-18: Entity - specific part of the code generated and assigned by LOUs according to transparent, Darf nicht befiillt werden wenn das Feld "Borrowing source flag" <> true
cash or securities Borrowing source flag equal to . .. s .
“false” sound and robust allocation pol}qes. Die Priifsumme des LEI muss stimmen
«Characters 19-20: Two check digits
The field is forbidden for name of the counterparty not filled in and optional otherwise.
C
BIC code of the largest source of borrowed . . . 1 Within each ranking, F for BIC code (ISO 9362 standard) Muss befiillt werden wenn das Feld "Borrowing source flag" = true
300 cash or securities <EntityldentificationBIC> BICCodeType [A-Zo-ol11} A Borrowing source flag equal to [0..5] The field is forbidden for name of the counterparty not filled in and optional otherwise. Darf nicht befiillt werden wenn das Feld "Borrowing source flag" <> true
o
C . . . .
totalDlisg its 15 Within each ranking, M for i‘ﬁ:gﬁg; E{i%u;tvlgtcﬁgftddfgggln:f ;lllag(fe;(he 5 largest sources of borrowed cash or securities expressed in base Muss befiillt werden wenn das Feld "Borrowing source flag" = true
301 Received leverage amount <LeverageAmount> UnsignedIntegeri5pType N Borrowing source flag equal to| [0..5] ) Darf nicht befiillt werden wenn das Feld "Borrowing source flag" <> true

fractionDigits o0
minInclusive o

“tme”

E othorunca

Within each ranking, if the Borrowing source flag is equal to “true”, this field has to be reported. It is forbidden
otherwise.

Die angegebenen Werte im Feld LeverageAmount miissen mit dem 'Ranking' iibereinstimmen

* additional information that National Competent Authorities could require AIFMs to report on a periodic basis pursuant to the Opinion published by ESMA on "Collection of information for the effective monitoring of systemic risk under Article 24(5), first sub-paragraph, of the AIFMD".
This information becomes mandatory if it is required by the National Competent Authority to which the AIF reporting file is reported.
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