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FMA

1. Allgemeines

Gemass Art. 107 des Gesetzes Uber die Verwalter alternativer Investmentfonds (AIFMG) sind Verwalter al-
ternativer Investmentfonds (AIFM) verpflichtet, regelmassig Bericht fur den AIFM selbst sowie fiir jeden vom
AIFM verwalteten AIF zu erstatten. Nahere Angaben zur Berichtserstattung finden sich in der FMA Weglei-
tung zu Berichtspflichten fur AIF und AIEM.

Am 1. Juli 2020 erfolgte eine Umstellung der XML-Struktur auf die Strukturvorgaben von ESMA analog zu
den Beispieldateien der technischen Anleitung von ESMA (Ref. EMSA 2013/1358). Die Einreichung der
AIF/AIFM-Meldungen hat ausschliesslich uber das Hochladen der XML-Datei nach den XML-Strukturvorga-
ben von ESMA zu erfolgen.

Werden hierbei nicht regelkonforme Angaben in der entsprechenden AlF- und AIFM-Meldungen eingegeben,
erzeugt die Validierung der FMA sowie ESMA eine automatische Fehlermeldung. Bei einer oder mehreren
Fehlermeldungen wird die entsprechende Meldung vom Validierungssystem abgelehnt und der Absender
erhélt einen Fehler-Report mit den entsprechenden Fehlercodes im e-Service Portal. Die AIF/AIFM-Meldung
muss entsprechend den Fehlermeldungen korrigiert und erneut eingereicht werden.

Zur detaillierteren Erlauterung dieser Fehlermeldungen im Rahmen der AIF/AIFM-Meldungen gemass Art.
107 AIFMG sowie als Erganzung zur Wegleitung zu Berichtspflichten fir AIF und AIFM verdffentlicht die FMA
nachfolgend eine Liste mit den entsprechenden Fehlercodes und deren Hintergrund fur die AIFM-Meldung
(ziff. 2.1, Seite 3 ff.) und die AlF-Meldung (Ziff. 2.2, Seite 7 ff.).
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2. Fehlercodes

2.1. AIFM-Meldung

AIFM Reporting file

Error

Error
reference

reference

Error message Field Name

XSD element name / XML tag M/C/0

Technical guidance Control

AIFM — Header file

yyyy-mm-dd (IS0 8601 Date Format)

Validate that the reporting end date is less or equal to YYYY-
06-30 for H1, YYYY-12-31 for H2.

For yearly reporting (Y1) and reporting year YYYY:
Validate that the reporting end date is less or equal to YYYY-
12-31 for Y1.

Validate that the reporting end date is greater than the
reporting start date and has the same year.

FIL-009 | The authority key file attribute is not consistent with the sending Xlz‘f::e‘:‘:;i‘f2’2‘;‘;::&2?1’:; stae attribute fitsto the | gy
. . Country code standard ISO-3166-1 of the Member State to which the AIFM reports the AIFMD
g Member state <ReportingMemberState> ; - -
reporting. Check that the reporting member state attribute of the report
FIL-015 | The authority ey file attribute is invalid and should an EU or EEA country is listed in the reference table of countries and referenced as | FIL-015
EEA country
Version <Version> ‘The version of the XML Schema Definition (XSD) used to generate the file.
) . ) ) ‘The date (IS0 8601 extended Date Format yyyy-mm-ddThh:mm:ss) at which the file was created.
Creation date and time <CreationDateAndTime> It shall be expressed as Coordinated Univeusal Time (UTC).
AIFM — Header section
“The filling ty pes admitted are:
Filing type <FilingType> - AMND for "amendment to one reporting previously submitted "
- INIT for "initial reporting for the reporting period”
Code indicating the contents of the AIFM reporting.
The AIFM content types admitted are:
AIFM content type <ATFMContentType> -1 for "24(1) reporting contents for all AIFs managed”
-2 for "3(3) (d) reporting contents for all AIFs managed”
-3 for "24(1) reporting contents for all ATFs marketed in the Member State”
For quarterly reporting (Q1, Q2, Q3, Q4)
Validate that the reporting start date is the beginning ofa
quarter.
Allowed values are YYYY-10-01, YYYY-07-01, YYYY-04-
01,YYYY-01-01
For half-yearly reporting (Hi, Hz)
The start date of the reporting period should begin on the first calendar of January, April, July or Validate that the reporting start date is the beginning of a half
CAM-002 |The reporting period start date is not allowed. Reporting period start date <ReportingPeriodStartDate> October. yearly period (Hi, Hz) CAM-002
Voyy-mm-dd (10 8601 Date Format) Allowed values are YYYY-07-01, YYYY-01-01
For yearly reporting (Y1)
Validate that the reporting start date is the beginning of the
calendar year (Y1)
Allowed value is YYYY-01-01
Validate that the reporting period start date has the same
year that the reporting year.
Validate that the reporting end date is less or equal to the end
of the last reporting period according to the reporting year
and reporting period type.
For quarterly reporting (Q1, Q2, Q3, Q4) and reporting year
YY:
Validate that the reporting end date is less or equal to YYYY -
03-31 for Q1, YYYY-06-30 for Q2, YYYY-09-30 for Q3,
The end date of the reporting period may be the last calendar day of March, June, September, YYYY-12-31 for Q4.
CAM-003 |The reporting period end date is not allowed Reporting period end date <ReportingPeriodEndDate> December or the last day the AIFM exists. For half-yearly reporting (Hi, Hz) and reporting year YYYY: | CAM-003




Erro

reference

Error message

Field Name

Reporting period type

XSD element name / XML tag

<ReportingPeriodType>

M/C/0

Technical guidance

The reporting period types admitted are:

when reporting frequency is quarterly:

- Qu: for 15t quarter of the calendar year

- Qz: for 2nd quarter of the calendar year

- Q3: for 3rd quarter of the calendar year

- Qq: for 4th quarter of the calendar year

when reporting frequency is halfyearly:

- Hu: for 1t half of the calendar year

- He: for 2nd half of the calendar year

when reporting frequency is yearly:

-Y1:for the calendar year

when the specific reporting period is from 15t quarter to 3rd quarter due to change in the reporting
obligation:

- Xt: 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:

-Q1,Q2, 3, Q4

Control

Error
reference

Reporting period year

<ReportingPeriodY ear>

The reporting period year (2013, 2014...).

Change in ATFM reporting
obligation frequency Code

ObligationCt
yCode>

<ATFMReporti Tequen

The codes to report a change in the AIFM reporting obligation frequency are contained in Annex 11 -
Table 8 and 10.

Change in AIFM reporting
obligation contents Code

<AIFMReportingObligationChangeContentsC
ode>

The codes to report a change in the AIFM reporting obligation contents are contained in Annex 11 -
Table 8.

Change in AIFM reporting

c
M for
<AIFMReportingO
bligationChangeFre
quencyCode> or

Code indicating the quarter during which the frequency and/or contents reporting obligation on the
AIFM changes.
The codes for the reporting obligation change quarter are:

-Qu: for 1st quarter of the calendar year

The field is mandatory for

CAM-004. |The quarter for the ATMF reporting obligation change should be reported | (i RREE o) L o0 <AIFMReportingObligationChangeQuarter> | JNEDEE Y | - Qo ‘f_m' 2nd quarter of the calendar year <AIFReportingObligation requencyCode> or CAM-004
o ngo | -Qosfor 3rd quarter ofthe calendar year <ATFReportingObligationChangeContentsCode> filled in
- Q4: for 4th quarter of the calendar year
ntentsCode>filled |y “fe1d is for <AIFMRep: ObligationCh requency Code> or
m o <AIFMReportingObligationChangeContentsCode> filled in and forbidden otherwise.
Fotherwise
Flag indicating whether the reporting is the last reporting.
Last reporting flag <LastReportingFlag> M true for last AIFM reporting file
false otherwise
C
Mfor Question number for which assumption is provided
Question Number <QuestionNumber> <AssumptionDescr |, o e1q is mandatoty for <AssumptionDescription> filled in and forbidden otherwise.
iption> filled in
Fotherwise
C
Mfor Free description for assumption.
Assumption A iption> <QuestionNumber lo,o feld is mandatoty for <QuestionNumber> filed in and forbidden otherwise.
Fotherwise
Code indicating whether the AIFM is :
-1 for "Registered ATFM"under Article 3
-2 for "Authorised AIFM (opt-in)" under Article 7
- 3 for "Authorised ATFM with only ged ATFs investing in non-listed and issuers in
order to acquire control" under Article 7
- 4 for "Authorised AIFM with halfyearly obligation"under Article 7
AIFM reporting code <ATFMReportingCode> M -5 for "Authorised ATFM with quarterly obligation "under Article 7
- 6 for "Non-EU AIFM under Private Placement Regime with annual obligation"under Article 42
-7 for "Non-EU AIFM under Private Placement Regime with only unleveraged AIFs investing in non-
listed companies and issuers in order to acquire control" under Article 42
-8 for Non-EU AIFM under Private Placement Regime with halfyearly obligation"under Article 42
-9 for "Non-EU ATFM under Private Placement Regime with quarterly obligation"under Article 42
The allowed AIFM reporting codes are contained in Annex 11 - Table 8
CAM-005 |The jurisdiction of the AIF is not correct. AIFM jurisdiction <ATFMJurisdiction> M Jurisdiction in which the ATFM is established (Country code standard 1S0-3166-1) The country code should exist in the reference table of CAM-005

countries
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Error
reference

Error message

Field Name

XSD element name / XML tag

M/C/0

Technical guidance

Unique reference identifying each AIFM allocated by the national competent authority of the

Control

‘The AIFM national code should exist in the ESMA register for

Error
reference

CAM-006 |The AIFM national code does not exist in the ESMA Register. AIFM National Code <AIFMNationalCode> M reporting Member State of the AIFM to which the AIFM reports under AIFMD the reporting Member State CAM-006
Alternative Investment Fund manager name. (no standard)
AIFM Name <AIFMName> M Itis strongly recommended to provide the full name corresponding to the allocated LEI code (or BIC
code if any and LEI not available).
Flag indicating whether the AIFM is domiciled in the EEA.
AIFM EEA Flag <AIFMEEAFlag> M true for EEA AIFMs
false for non-EEA AIFMs
Flag indicating whether the ATFM does not have any information to report on ATFs, such as where
there is a delay between the authorisation or registration being granted to a new AIFM and the actual
N . start of activity, or between the creation of an AIF and the first investments. Only header section
AIFM no reporting flag <AIFMNoReportingFlag> M should be filled in.
true when no information to report for the reporting period
false otherwise
AIFM - Identifiers
Legal Entity Identifer (LEI) (IS0 17 442 standard) of the Entity or if not available the Interim Entity
Identifier (IED): . )
«Characters 1-4: A four character prefix allocated uniquely to each LOU. Verify the correctness of the LEI code format rules following
Verify the correctness of the LEI code format rules following the ) wo reserved characters set to zero. the calculation methodology of the 2-last check digits under
CAM-007 | - culation methodology of the 2-last check digits AIFMLET Code <AIFMIdentifierLEl> o Entity - specific part of the code generated and assigned by LOUs according to validation rules using 15?775‘::;; 150/ ‘F‘_c7°5f§:e°i CAM-007
transparent, sound and robust allocation policies. A ity
«Characters 19-20: Two check digits Y -
AIFM BIC Code <AIFMIdentifierBIC> (o) BIC code of the entity (ISO 9362 standard)
0ld AIFM national Country code standard 1S0-3166-1 of the reporting Member State which have allocated the former [ o0 e reforence table of
CAM-008 |The country code does not exist in the reference table of countries identifier - Reporting <ReportingMemberState> o national identification code to provide when the national identification code changes (for the first countron CAM-008
Member State reporting following the change of the national code and any subsequent reporting).
Mior Dﬁi AfEM | Former national identification code to provide when the national identification code of the ATFM
The field is mandatory when the old AIFM national identifier - Reporting | O1d AIFM national ) or0 O A Y | changes (for the first reporting following the change of the national code and any subsequent The field is mandatory when the 0ld AIFM national identifier
CAM-009 N B . . . <AIFMNationalCode> national identifier - N . N N CAM-009
Member State is filled in. identifier - National code Reborting Member | EPOTtNE): Reporting Member State is filled in.
porting MEMBET | 1,6 field is mandatory when the old AIFM national identifier - Reporting Member State is filled in.
State filled in
Five principal markets in which it trades on behalf of the AlFs it manages
Ranking of the five most important markets in which it trades on behalf of the AIF it manages.
‘The ranking admitted are:
Ranking (ATFM principal - 1 for “first main market”;
n k“‘lg principa <Ranking> M - 2 for “second main market”;
markets) - 3for “third main market”;
- 4 for “fourth main market ”; and
- 5 for “fifth main market”.
The market codes types admitted are:
Code type ofthe principal - MIC for markets with MIC codes;
market in which the ATFM <MarketCodeType> M - OTCfor OTCtransactions
trades - XXX for instruments that are not traded on a specific market; and
-NOT for “no market to report for the rank”.
¢ The field is mandatory when the market code type is equal to
L "MIC" and forbidden otherwise.
) MIC code of the principal Mfor Code type of |,y o unrc» code (150 10383) for trading venues where ATFMs trade. The MIC code exists in the reference table of markets.
CAM-010 |The MIC code is not correct market in which the AIFM <MarketCode> principal market in . N " . . o . 1o 1o CAM-o10
N The field is mandatory when the market code type is equal to "MIC"and forbidden otherwise. ESMA system will not use the validity start date and validity
trades which AIFM trades o va o8
M trad end date of the MIC code to identify the validity of the MIC
equal to "MIC
code.
CAM-011 | The field is mandatory for market code type different from “NOT”. Aggregated value of the instruments aggregated at the level of the five most important markets in };‘\‘%‘Ej"ld is mandatory for market code type different from | )y
N ted value of th which it trades on behalf of the AIF it manages. .
\Bgregatec vaue orthe M for market code |Aggregated value expressed in base currency filled in without decimal places.
principal market in which <AggregatedValueAmount> ! ‘ h .
Oy type different from | The field is mandatory for market code type different from “NOT”.
¢ rades “NOT” The ranks that are assigned to the reported values should be consistent in relation to each other. First | The ranks that are assigned to the reported values should be
CAM-012 |The reported value is not consistent with the rank. rank values are above or equal to the second rank values and so on. consistent in relation to each other. First rank values are CAM-012

above or equal to the second rank values and so on.
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Error
reference

Five principal

Error message

| instruments in which it trades on behalf of the AlFs it manages

Field Name

XSD element name / XML tag

M/C/O

Technical guidance

Control

Error
reference

Ranking (AIFM principal

Ranking of the five sub-asset types in which the AIF manager trades on behalf of the AIFs it manages.
The ranking should be based on the aggregated value of the instruments composing each sub-asset
type.

The ranking admitted are:

type.

for no ECB rates

reference rate type
equal to "OTH"

- Empty for “ECB” type when the corresponding euro reference rate is published by the ECB
The field is mandatory for Base currency / EUR FX reference rate type equal to "OTH"and forbidden
otherwise

rate type equal to "OTH" and forbidden otherwise

instrussents) <Ranking> M - 1 for “first main sub-asset type”;
struments. - 2for “second main sub-asset type”;
- 3 for “third main sub-asset type”;
- 4for “fourth main sub-asset type”; and
- 5 for “fifth main sub-asset type”.
The 5 principal sub-asset types in which the ATF manager trades on behalf of the AIFs it manages. The
Sub-asset type code of the <SubAssetType> M sub-asset types admitted are listed in Annex IT - Table 1 (i.e. highest level of detail available).
principal instrument P Ifthe ATFM is trading less than five different sub-asset types, code “NTA_NTA_NOTA” should be
indicated for each missing rank.
Value of the instruments calculated as set out in Article 2 of the Regulation 231/2013 aggregated at
. ) ) the level of the sub-asset type expressed in base currency filled in without decimal places. The field is mandatory for sub-asset type code different from
CAM-013 |The aggregated value is not consistent with the sub-asset type. c The value of the instruments should be calculated as of the last business day of the reporting period. | “NTA_NTA_NOTA” and optional otherwise. CAM-013
Aggregated value of the < AggregatedValueAmounts M for Sub-asset | The field is mandatory for sub-asset type code different from “NTA_NTA_NOTA” and optional
incipal instrument 88res: type different from | otherwise.
NTA_NTA_NOTA "{'h:kr\a,\n]ks lhart ar§ ajslgr:ed to lu:e :}e;po rte(i ;a:lu"ei ‘s’h]ould h:dcons.:xem inrelation to each other. First [y = ST the reported values should be
CAM-014 |The reported value is not consistent with the rank. e b e e e ramtyaues andso on. consistent in relation to each other. First rank values are CAM-014
ch rankeshould be reported once. above or equal to the second rank values and so on.
Values of assets under management for all AIFs managed, calculated as set out in Article 2
Values in Euros of assets under management (AuM) for all ATFs managed using the method set out in
;"‘“‘ AuM Amount In <AUMAmountInEuro> M Articles 2 and 10 of the Regulation 231/2013.
uro AuM amount expressed in Euro is filled in without decimal places.
Value in base currency of Assets under management (AuM) for all ATFs managed, (when all AIFs of the
Total AuM Linb. AIFM are denominated in one single same base currency that is not the Euro) using the method set out
otal AuMamountin base <AUMAmountInBaseCurrency > M in Articles 2 and 10 of the Regulation 231/2013.
The total AuM amount expressed in base currency is filled in without decimal places and when
The total AuM amount in base currency is not consistent with the total available should be equal to the total AuM amount in Euro * Base currency / EUR FX rate. The total AuM amount expressed in base currency should be
CAM-016 | i Fun Y equal to the total AuM amount in Euro * Base currency / EUR| CAM-016
Uit amow o FXrate.
CAM-017 | The currency code does not exist in the reference table of countrics ALFM Base currency <BaseCurrency> M g?esi currency code (3-character currency code according to the IS0 4217 ) for all AIFs managed by g‘emcl\:l“::ncy code should exist in the reference table of a1
- “ECB" when the base currency is one of the currencies for which the exchange rates are euro
c reference rates published by the ECB
Base currency / EURFX Mfor AIFMbase |- “OTH” in other cases
reference rate type <FXEURReferenceRateType> currency different | The field is mandatory when the AIFM base currency is filled in and different from EUR and forbidden
from EUR otherwise.
The ECB reference rates are published daily when TARGET system is open.
c ECB FX Rate used for converting base currency AuM amount into Euro AuM amount at the reporting
date
f;s: currency / EURFX <FXEURRate> c}‘fri‘;;‘:“xf:::; Itis filled in with 4 decimal places.
oy BUR | The field is mandatory when the AIFM base currency is filled in and different from EUR and forbidden
© otherwise.
¢ Name of the source of the euro reference rates used according to the FX EUR conversion reference
rate type reported
A . I Base currency / EURFX M for Base J— . . )
CAM-020 The reference rate description is not consistent with the reference rate - rate P <FXEUROU currency / EURFX | Free text for “OTH” type when the corresponding euro reference rate is not published by the ECB The field is mandatory for Base currency / EUR FX reference | CAM-020
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2.2. AIF-Meldung

FMA

AIF Reporting file

Error
reference

Error message

Field Name

XSD element name /
XML tag

M/C/O/F

Technical guidance

Control

Error
reference

AIF - Header file

The authority key file attribute is not consistent with

Validate that the reporting member state attribute fits to the file

FIL-009 the sending name sender 2 characters of the file FlL-o09
. i o Reporting Member state <ReportingMemberState> M Country code standard 1S0-3166-1 of the Member State to which the (o °\ 5 2o reporting member state attribute of the report is
The authority key file attribute is invalid and should AIFM reports the AIFMD reporting. N N N
FIL-015 listed in the reference table of countries and referenced as EEA | FIL-015
an EU or EEA country country
. . The version of the XML Schema Definition (XSD) used to generate the
Version <Version> M file.
The date (ISO 8601 extended Date Format yyyy-mm-ddThh:mm:ss) at
Creation date and time <CreationDateAndTime> M which the file was created.
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
s e reporting.
Filing type <FilingType> M 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 for "24(1) + 24(2) reporting obligation"
- 3 for "3(3) (d) reporting obligation" For AIF content type equal to "4"or "5"(24(4) contents),
-4 for "24(1) + 24(2) + 24(4) reporting obligation" validate that the AIFLeverageArticle24.4 block is reported.
. . - 5 for "24(1) + 24(4) reporting obligation" ‘When the AIF no reporting flag is false, validate that the
CAF-002 ‘T:‘fh':g‘;;‘:: ‘ﬁgt"l’;z'ema""“ doesnotcorrespond | 1o tent type <ATFContentType> M When the AIF no reporting flag is false: AIFPrincipallnfo block is reported. CAF-002
. The block "AIFPrincipallnfo" will be filled in for all AIF content types. |When the AIF no reporting flag is false and AIF content type
The block "AIFIndividualInfo" will be filled in for AIF content types equal to "2’ "or "5"(24(2) contents), validate that the
equal to "2"and "4" AlFIndividualInfo block is reported.
The block "AlFLeverageArticle24-2"will be filled in for AIF content
types equal to "2"and "4"
The block "AIFLeverageArticle24-4"will be filled in for AIF content
types equal to "4"and "5"
For quarterly reporting (Q1, Q2, Q3, Q4)
Validate that the reporting start date is the beginning of a
quarter.
Allowed values are YYYY-10-01,YYYY-07-01,YYYY-04-01,
YYYY-01-01
For half-yearly reporting (H1, H2)
RenortingPeriodStartDate The start date of the reporting period should begin on the first i haxting start date s the beginning ofa halF
CAF-003 |The reporting period start date is not allowed. Reporting period start date P grerio M calendar day of January, April, July or October. yearly perio g CAF-003
> Allowed values are YYYY-07-01,YYYY-01-01
yyyy-mm-dd (ISO 8601 Date Format) .
For yearly reporting (Y1)
Validate that the reporting start date is the beginning of the
calendar year (Y1)
Allowed value is YYYY-01-01
Validate that the reporting period start date has the same year
that the reporting year.
Validate that the reporting end date is less or equal to the end of
the last reporting period according to the reporting year and
reporting period type.
For quarterly reporting (Q1, Q2, Q3, Q4) and reporting year
YYYY:
Validate that the reporting end date is less or equal to YYYY-
03-31 for Q1, YYYY-06-30 for Q2, YYYY-09-30 for Q3, YYYY-
The end date of the reporting period may be the last calendar day of 12-31 for Q4.
CAF-004 |The reporting period end date is not allowed Reporting period end date <ReportingPeriodEndDate> M March, June, September, December or the last day the AIF exists. For half-yearly reporting (H1, H2) and reporting year YYYY: CAF-004

yyyy-mm-dd (IS0 8601 Date Format)

Validate that the reporting end date is less or equal to YYYY-
06-30 for H1, YYYY-12-31 for Ha.

For yearly reporting (Y1) and reporting year YYYY:

Validate that the reporting end date is less or equal to YYYY-12-]
31forY1.

Validate that the reporting end date is greater than the

reporting start date and has the same year.
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Error
reference

Error message

Field Name

FMA

XSD element name /
XML tag

M/C/O/F

Technical guidance

Control

Error
reference

The reporting period types admitted are:
when reporting frequency is quarterly:
- Qu: for 1st quarter of the calendar year
- Qz: 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 halfyearly:
- Hi: for 1st half of the calendar year
- Ha: for 2nd half of the calendar year
when reporting frequency is yearly:

For one specific calendar year and AIF, it is not possible to
have reporting overlap.
Itis not possible to be reported with:

-Y1: for the calendar year -HiandQt
N N Lo - H1and Q2
when the specific reporting period is from 1st quarter to 3rd quarter _Ha and Q3
CAF-005 Data ha'we begn reported twice for the same Reporting period type <ReportingPeriodType> M due to chang@j in the reporting obligation: Hz and Q4 CAF-005
reporting period. - X1: for period from 1st quarter to 3rd quarter ~Y1and Q
when the specific reporting period is from 2nd quarter to th quarter | g7 7 )
due to change in the reporting obligation: YiandQs
- X2: for period from 2nd quarter to 4th quarter ~Y1and Q4
For one calendar year, it is not possible to have reporting overlap. _Y1and H1
Only acceptable subsequent reporting periods are: _Y1and He
-Q1,Q2,Q3,Q4
-Q1,Q2, H2
-Q1, X2
- H1, H2
-Hi, Q3,4
-Y1
-X1,Q4
Reporting period year <ReportingPeriodY ear> M The reporting period year (2013, 2014.
Change in ATF reporting obligation <AIFReportingObligationCh ° The codes to report a change in the AIF reporting obligation frequency
frequency Code angeFrequencyCode> are contained in Annex I1 - Table 9 and 10.
Change in AIF reporting obligation <AIFReportingObligationCh o The codes to report a change in the AIF reporting obligation contents
contents Code angeContentsCode> are contained in Annex I - Table 9.
Code indicating the quarter during which the frequency and/or
contents reporting obligation on the AIF changes.
C The codes for the reporting obligation change quarter are:
M for - Qu: for 1st quarter of the calendar year
The quarter for the AIF reporting obligation change |Change in AIF reporting obligation <ATFReportingObligationch | <A1FReportingObligationCh | - Q2: for 2nd quarter of the calendar year The field is mandatory for
CAF-006 | 10 tod N o angeFrequencyCode> or | - Q3:for 3rd quarter of the calendar year <ATFReportingObligationChangeFrequencyCode> or CAF-006
should be reporte Quarter angeQuarter <ATFReportingObligationCh | - Q4: for 4th quarter of the calendar year <AIFReportingObligationChangeContentsCode> filled in
angeContentsCode> filled in |The field is mandatoty
F otherwise for<AIFReportingObligationChangeFrequencyCode> or
<ATIFReportingObligationChangeContentsCode> filled in and forbidden
otherwise.
Flag indicating whether the reporting is the last reporting. To be filled
in when the AIF has been liquidated or merged during the reporting
Last reporting flag <LastReportingFlag> M period.
true for last AIF reporting file.
false otherwise
C
M for Question number for which assumption is provided.
Question Number <QuestionNumber> <AssumptionDescription> |The field is mandatoty for <AssumptionDescription> filled in and
filled in forbidden otherwise.
Fotherwise
N Free description for assumption.
Assumption description <AssumptionDeseriptions | MO <QUESTOMNUMDEr> i ield is mandatoty for <QuestionNumber> filled in and forbidd
ed n otherwise.
F otherwise
. pes Unique reference identifying each AIFM allocated by the national N - .
CAF-007 Thfe AIFM("';‘;‘“Z‘] code does not exist in the AIFM |\ yprr Navional Code <ATFMNationalCode> M competent authority of the reporting Member State of the AIFM to | 1 AtIF Mh‘z““"b‘“l ;"‘:e exists in the ESMA register for the CAF-007
reference table. which the AIFM reports under AIFMD reporting Member State
N - Unique reference identifying each AlFallocated by the national N - .
CAF-00g | The AIF national code does not exist in the AIF AIF national code <AlFNationalCode> M competent authority of the reporting Member State of the AIFMto | |1¢ ALF national code exists in the ESMA register for the CAF-008
reference table. which the ATFM reports under ATFMD reported AIFM and for the reporting Member State
The legal name of the AIF (no standard).
AIF Name <AIFName> M 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. L
CAF-009 |The EEA flag is not correct. AIF EEA Flag <AIFEEAFlag> M true for EEA or EU AIFs The AIF domicile should belong to the EEA or EU area whenthe | oy o
false for non-EEA or EU AIFs AIFEEA flagis true.
false for no
AIF reporting code <AIFReportingCode> M Code indicating the reporting category of the AIF.

The AIF reporting codes are contained in Annex I1 - Table 9.
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CAF-010 |The domicile of the AIF is not correct. Domicile of the AIF <AIFDomicile> M . . N B B The country code exists in the reference table of countries CAF-010
country where the AIF is authorised or registered or where it has its
registered office.
Country code standard 1SO-3166-1
The date the AIF started business (yyyy-mm-dd (ISO 8601 Date
CAF-011 The inception dat.e is not allowed as it should be Inception Date <InceptionDate> M Fonf]at)). . . The inception date should be before the reporting period start CAF-011
before the reporting start date The inception date should not be after the start date of the reporting date.
period.
true for empty file (no information to report for the reporting period)
The AIF no reporting flag is not consistent with the . . false otherwise The AIFCompleteDescription block is not filled in when the ATF
CAF-012 reported information. AIFno reporting flag <AlFNoReportingFlag> M The AIFCompleteDescription block will not be filled in when the AIF no no reporting flag is true. CAF-012
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 17 442 standard) of the Entity or if not
available the Interim Entity Identifier (IEI):
«Characters 1-4: A four character prefix allocated uniquely to each Verify the correctness of the LEI code format rules following
LOU. the calculation methodology of the 2-last check digits under
CAF-013 |The check digits of the LEI code are not correct. AIF LEI code <AlFIdentifier LEI> o «Characters 5-6: Two reserved characters set to zero. validation rules using ISO 7064, (ISO/IEC7064:2003 CAF-013
«Characters 7-18: Entity - specific part of the code generated and Information technology -- Security techniques -- Check
assigned by LOUs according to transparent, sound and robust character systems”)
allocation policies.
«Characters 19-20: Two check digits
CAF-014 |The check digit of the ISIN code is not correct. AIFISIN code <AIFIdentifierISIN> o ISIN code (ISO 6166 standard) Verify the correctness of the ISIN code format rules following | ¢y
the calculation met! of the last check digit
AIF CUSIP code <ATFIdentifierCUSIP> o CUSIP code
AIF SEDOL code <AlFIdentifierSEDOL> o SEDOL code
AIF Bloomberg Code <AlFIdentifierTicker> o Bloomberg ticker symbol
AIF Reuters code <AlFIdentifierRIC> o Reuters Identifier Code (RIC)
AIF ECB code <AlIFIdentifierECB> o European Central Bank code
C Country code standard ISO-3166-1 of the reporting Member State to
The country of the old AIF national code is not Old ATF national identifier - Reporting . M for ?ld ALF nathnal fﬂhm}_l ﬂfe ALFM reports under AI.FMDWhen the national code The country code should exist in the reference table of
CAF-015 <ReportingMemberState> identifier - Reporting identifying the AIF has been modified. N CAF-015
correct and should be an EEA or EU country. Member State N . . N . N countries and should be referenced as EEA country.
Member State filled in The field is mandatory when the old AIF national identifier - National
Fotherwise code s filled in.
c Former national identification code to provide when the national
. . . . M for old AIF national identification code of the AIF changes (for the first reporting following
Old Alfnational identifier - National <ATFNationalCode> identifier - Reporting | the change of the national code and any subsequent reporting).
code Member State filledin | The field is mandatory when the old AIF national identifier - Reporting
Fotherwise Member State is filled in.
Shade class i ification codes
Flag indicating whether the AIF has several share classes.
AIF share class flag <ShareClassFlag> M true for AIF with several share classes
false otherwise
c Where available, unique reference allocated by the national competent
The share class national code is not consistent with . . F for ATF share class flag authority to which the AIFM reports under AIFMD identifying each The field is forbidden for AIF share class equal to false and
CAF-016 Share class national code <ShareClassNationalCode> share class . N CAF-016
the share class flag. false : . . optional otherwise.
N The field is forbidden for AIF share class equal to false and optional
Ootherwise N
otherwise.
CAF-017 | The check digit of the TSN code is not correct. c Where available, the ISIN code (IS0 6166 standard) identifying each  |Verify the correctness of the ISIN code format rules following CAF-017
Share class ISIN code <ShareClassIdentifierISIN> F for AIF share class flag ~ [share class. the calculation methodology of the last check digit
The share class ISIN code is not consistent with the false The field is forbidden for AIF share class equal to false and optional The field is forbidden for AIF share class equal to false and
CAF-018 . . N N CAF-018
share class flag. Ootherwise otherwise. optional otherwise.
C B B .
. . . . Where available, the CUSIP code identifying each share class. . .
CAF-019 The share class SEDOL code is not consistent with Share class SEDOL code <ShareClassIdentifierSEDOL |  F for AIF share class flag The field is forbidden for ALF share class equal to false and optional The.ﬁeld is forblfiden for AIF share class equal to false and CAF-019
the share class flag. > false < optional otherwise.
. otherwise.
O otherwise
B N N . Where available, the SEDOL code identifying each share class. N .
CAF-020 | The share class CUSIP code is not consistent with the | o 0 1o 61 code <ShareClassIdentifierCUSIP | F for AIF share class flag |1y "6 14 s forbidden for ALF share class equal to false and optional Thelﬁeld is forblfiden for AIF share class equal to false and CAF-020
share class flag. > false < optional otherwise.
N otherwise.
O otherwise
c Where available, the Bloomberg ticker symbol identifying each share
CAF-021 | The share class Bloomberg code is not consistent Share class Bloomberg code <ShareClassIdentifierTicker | F for AIF share class flag |class. The field is forbidden for AIF share class equal to false and CAF-021
with the share class flag. i > false The field is forbidden for AIF share class equal to false and optional optional otherwise.
Ootherwise otherwise.
[ Where available, the Reuters Identifier Code (RIC) identifying each
CAF-022 | The share class Reuters code is not consistent with | 1o ccpoiarc oo, <ShareClassIdentifierRIC> | | oT AlFshareclassflag |shareclass. ) The field is forbidden for AIF share class equal to false and CAF-022
the share class flag. false The field is forbidden for AIF share class equal to false and optional optional otherwise.
Ootherwise otherwise.
¢ The name of the share class
CAF-023 The share class name is not consistent with the share Share class name <ShareClassName> M for AIF share class flag The field is mandatory for ATF share class equal to true and forbidden The field is mandatory for AIF share class equal to true and CAF-023

class flag.

true
F otherwise

otherwise.

Forbidden otherwise.
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3 status are admitted:
- “MASTER” for master ATF

Master feeder status <AIFMasterFeederStatus> M _ “FEEDER” for feeder ATF
- “NONE” in other cases
No standard.
. . N Itis strongly recommended to provide the full name as provided by B . " "
CAF-024 The master AIF name is not consistent with the Master ATF name <ATFName> M for Mastervfeeder st"atus Swift for master ATF(s) that have one BIC or LEI code. The ﬁeld‘xs optional ﬁ'{r Master feeder status equal to "FEEDER' CAF-024
master feeder status. equal to "FEEDER' . " " and forbidden otherwise.
N The field is mandatoty for Master feeder status equal to "FEEDER"and
F otherwise . N
forbidden otherwise.
CAT-025 The country of the master AIF national code is not c Country code standard ISO-3166-1 of the reporting Member State to | The country code should exist in the reference table of CAF-025
correct and should be an EEA or EU country. Master AIF national identifier - <ReportingMemberState> Ofor Master feeder status |which the AIFM of the master AIF(s) reports under AIFMD countries and should be referenced as EEA country
The master ATF name is not consistent with the Reporting Member State equal to "FEEDER The field is optional for Master feeder status equal to "FEEDER"and The field is optional for Master feeder status equal to "FEEDER"
CAF-026 F otherwise forbidden otherwise. . N CAF-026
master feeder status. and forbidden otherwise.
C Unique reference identifying the master AIF allocated by the national
M for Master AIF national |competent authority to which the AIFM of the master AIF (s) reports
) A ! . . - . identifier - Reporting | under ATFMD N . .
CAF-027 The master AIF national code is not consistent with |Master AIF national identifier - National <AIFNationalCode> Member State filled in The field is optional for Master feeder status equal to "FEEDER" and The ﬁeld.ls optional ft)_r Master feeder status equal to "FEEDER' CAF-027
the master feeder status. code . . and forbidden otherwise.
Ofor Master feeder status |forbidden otherwise.
equal to "FEEDER" The field is mandatory when the master AIF national identifier -
F otherwise Reporting Member State is filled in.
i of prime broker(s) of the AIF
Entity name. (no standard)
Prime Broker Name <EntityName> o 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: N .
Characters 1-4: A four character prefix allocated uniquely to each LOU, | /¢Fi the correctness ofthe LEI code format rules following
«Characters 5-6: Two reserved characters set to zero. the calculation methodology of the 2-last check digits under
CAF-028 |The checkdigits of the LEI code are not correct. Prime Broker LEI code <EntityIdentificationLEI> o g . validation rules using IS0 7064, (“ISO/IEC7064:2003 CAF-028
«Characters 7-18: Entity - specific part of the code generated and N . N
. . Information technology -- Security techniques -- Check
assigned by LOUs according to transparent, sound and robust ©
N .. character systems”).
allocation policies.
«Characters 19-20: Two check digits
Prime Broker BIC code <EntityIdentificationBIC> (¢} BICcode (ISO 9362 standard)
Base currency i
Value in base currency of the AIF of Assets under management (AuM)
Total AuM amount of the AIF in base <AUMAmountInBaseCurre for the AIF, using the method set out in Articles 2 and 10 of the
N M Regulation 231/2013 .
currency ney The total AuM amount expressed in base currency is filled in without
decimal places.
CAF-029 |The currency code is not correct. Base currency ofthe AIF <BaseCurrency > M Currency code (3-character currency code according to the 1SO 4217 ) | The currency code exists in the reference table of currencies CAF-029
C . PR N
. . . Conversion rate filled in with 4 decimal places. . B
CAF-030 | The FXrate is not consistent with the ATF base Base currency / EUR FXrate <FXEURRate> Mfor ATF base currency | 5 08 o o ALE base currency different from EUR and | € fieldis mandatory for ATF base currency different from CAF-030
currency. different from EUR . N EUR and forbidden otherwise
N forbidden otherwise
F otherwise
2 types are admitted:
¢ - “ECB” when the base currency is one of the currencies for which
The FX reference rate type is not consistent with the |Base currency / EUR FXreference rate <FXEURReferenceRateType | M for AIF base currency v . The field is mandatory for AIF base currency different from
CAF-031 N the exchange rates are euro reference rates published by the ECB N . CAF-031
AIF base currency. type > different from EUR « i EUR and forbidden otherwise.
Fotherwise - OTH” in other cases
The field is d y for AIF base currency different from EUR and
Name of the source of the euro reference rates used according to the
C FX EUR conversion reference rate type indicated in item X
CAF-032 The reference rate description is not consistent with |Base currency / EUR FX reference rate <FXEUROtherReferenceRat | M for reference rate type |- Free text for “OTH” type when the corresponding euro reference |The field is mandatory for reference rate type equal to "OTH" CAF-032
the FXreference rate type. description for no ECB rates eDescription> equal "OTH" rate is not published by the ECB and forbidden otherwise
Fotherwise - Empty for “ECB” type when the corresponding euro reference
rate is published by the ECB
Total Net Asset Value of the AIF (NAV) <AIFNetAssetValue> M NAV filled in without decimal places.
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<FirstFundingSourceCountr

The country of the first main funding source (counterparty of the

CAF-033 |The first funding country is not correct. First funding source country v> o liability) using the country code standard [SO-3166-1. The country code exists in the reference table of countries CAF-033
CAF-034 |The second funding country is not correct. Second funding source country <SecondFundingSourceCou o 'ljhe_c.ountr}_' ofthe second main funding source (counterparty of the The country code exists in the reference table of countries CAF-034
ntry > liability) using the country code standard 1S0-3166-1.
. . . . . <ThirdFundingSourceCount The country of the third main funding source (counterparty of the P .
F- The th . Th The he refe le of F-
CAF-035 e third funding country is not correct. ird funding source country rvs o] liability) using the country code standard 1S0-3166-1. e country code exists in the reference table of countries CAF-035
AIF type
The most appropriate AIF type based on the NAV of the AIF among :
. N - “HFND” for “Hedge Fund”;
Pred: tAIFT Pred tATFT M . o
redominan ype <Predominan ype> B “PEQF" for “Private Equity Fund”
- “REST” for “Real Estate Fund”
of il i
Check that:
The investment strategy types admitted are listed in Annex II - Table |- For predominant AIF type "HFND", the
3. <HedgeFundStrategy TypeType> block is reported
I i 11 Tusi hen ATFM: - i " "
<HedgeFundstrategy Ty pe> nvest‘ment Istrategles are mutually exclusive, except when s Fo.r predo@mam ATF type "PEQF", the .
The investment strategy code is not consistent with <PrivateEquity FundStrateg select None. <PrivateEquityFundStrategy Type> blockis reported
CAF-036 | dominant ATF & N Within the <HedgeFundStrategy Ty pe> block, if the investment - For predominant AIF type "RESF", the CAF-036
¢ predominan ype. yType strategy code "MULT_HFND'"is reported, at least 2 other different <RealEstateFundStrategy Ty pe> block is reported
<FundOfFundsStrategy Ty pe c < h pe> b
Investment strategy code s hedge fund investment strategy codes should be reported. - For predominant AIF type "FOFS", the
> M within each strategy block : h ; o -
<OtherFundStrategy Ty pe> Within the <PrivateEquity FundStrategy Type> block, if the investment | <FundOfFundsStrategy Type> block is reported
<R ;Estut F adgfy " pe strategy code "MULT_PEQF"is reported, at least 2 other different - For predominant AIF type "OTHR', the
:a ateFundStrategyTy Private equity fund investment strategy codes should be reported. <OtherFundStrategy Type> block is reported
pe Within the <RealEstateFundStrategy Ty pe> block, if the investment
strategy code "MULT_PEQF"is reported, at least 2 other different Cheokthats
Private equity fund investment strategy codes should be reported. ¢ that: .
CAF-037 |The investment strategy code is not allowed - Different Investment strategies are not reported when the AIF CAF-037
: predominant type is different from "NONE. In that case, only
one investment strategy block
Flag indicating whether the fund strategy is the primary strategy.
Multi stratogios investment strategics should b c here is only one primary investment strategy. The flag should be true when the investment strategy code
CAF-ogg | tistrategies mvestment strategies should be Primary strategy flag <PrimarystrategyFlag> - rue for primary strategy reported is equal to "MULT_PEQF", MULT_HFND"or CAF-038
primary strategies. M within each strategy block |false otherwise WOLT REST
The flag should be true when the investment strategy code reported is - )
equal to "MULT_PEQF", "MULT_HFND" or "MULT_REST".
C B
P NAYV rat d t fi h ted it it N
M within each strategy block rate expressed asa percentage for each reported investmen For the reported AIF, the sum of all the reported investment
CAF-039 |The sum of the percentages should be equal to 100%. " strategy. CAF-039
for reported investment . . . . |strategy NAV percentages should be 100%
. As there is no Nav percentages reported for multi strategies funds, this
Investment strategy NAV percentage <StrategyNAVRate> strategy code different from . . y
"MULT_PEQF" element is only mandatory for investment strategy codes different
., R from "MULT_PEQF", "MULT_HFND" or "MULT_REST".
"MULT_HFND"or
; . The sum of all the percentages should be 100% - - n
There is no NAV percentage reported for malti "MULT_REST". The NAV percentage is forbidden when the investment strategy
CAF-040 |+ egies investment strategies. code reported is equal to "MULT_PEQF", 'MULT_HFND"or CAF-040
8 sles. "MULT_REST".
M for strategy codes equal to | 1O Standard: The field is mandatory for investement strategy codes equal to:
P 8y ,, a The field is mandatory for strategy types equal to: « , y 8y a :
. R _HFND”, " " - “OTHR_HFND’
The investement strategy code description is not <Strat OtherDescri “OTHR_PEQF" - “OTHR_HFND” (Other hedge fund strategy) _ “OTHR PRIV’
CAF-041 |consistent with the reported investment strategy Description for strategy type Other ra egyTyPe erbeserip « o . - “OTHR_PEQF” (Other private equity fund strategy) « * - CAF-041
tion> 'OTHR_REST”, « . - “OTHR_REST’
code. . . - “OTHR_REST” (Other real estate strategy) . .
OTHR_FOFS”, “ N - “OTHR_FOFS
“OTHR_OTHF" - “OTHR_FOFS” (Other fund of funds) - “OTHR_OTHF
p— - “OTHR_OTHF” (Other fund) -
F otherwise
The total number of transactions carried out using a high frequency
Number of transactions under HFT * <HFTTransactionNumber> o* algorithmic trading technique, as defined in the forthcoming revised
Markets in Financial Instruments Directive (MiFIDIT).
The market value of buys and sells in the base currency of the AIF over
the reporting period corresponding to the total number of transactions
Market value of buys and sells in base <HFTBuySellMarketValue> ox carried out using a high frequency algorithmic trading technique, as

currency under HFT *

defined in the forthcoming revised Markets in Financial Instruments
Directive (MiFIDII). It is expressed in base currency filled in without
decimal places.
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Main instruments in which the AIF is trading
The ranking admitted are:
- 1 for “first main sub-asset type/instrument/position type”;
- 2 for “second main sub-asset type/instrument/position type”;
Ranking (Five main instruments) <Ranking> M - 3 for “third main sub-asset type/instrument/position type”;
- 4 for “fourth main sub-asset type/instrument/position type”; and
- 5 for “fifth main sub-asset ty pe/instrument/position type”.
The sub-asset types admitted are listed in Annex II - Table 1 (i.e.
Sub-asset type code of the five main <SubAssetType> M highest level of detail available).
instruments in which the AIF is trading P If AIFM reports fewer than five instruments for that AIF, the AIFM
should enter “NTA_NTA_NOTA” for the relevant ranks.
¢ The instrument code type admitted are:
M for Sub-asset type - “NONE” for instrument without codes
CAF-042 |The instrument code type is not consistent with the | Instrum ent code type of the five main <InstrumentCodeType> ifforomt ﬁomyp - “ISIN” for instruments with ISIN codes The field is mandatory for sub-asset type code different from CAF-042
sub-asset type. instruments in which the AIF is trading P - » - “AII” for instruments with AII codes “NTA_NTA_NOTA” and forbidden otherwise
NTA_NTA_NOTA . .
Fotherwise The field is mandatory for Sub-asset type code different from
“NTA_NTA_NOTA” and forbidden otherwise.
C No standard.
The instrument name is not consistent with the sub- |Instrument name of the five main Mfor Sub-assettype |Itis strongly recommended to provide the instrument short name s |.yy. o o1 is mandatory for sub-asset type code different from
CAF-043 asset type instruments in which the AIF is tradin: <InstrumentName> different from provided by Swift under 15018774 when available. “NTA_NTA_NOTA” and forbidden otherwise CAF-043
ype. 8 “NTA_NTA_NOTA” The field is mandatory for Sub-asset type code different from - -
F otherwise “NTA_NTA_NOTA” and forbidden otherwise.
. N Verify the correctness of the ISIN code format rules following
- . C . . N . -
CAF-044 | The check digit ofthe ISIN code is not correct . . The ISIN code of the instrument (ISO 6166 standard) when available. |the calculation methodology of the last check digit CAF-044
Instrument ISIN code of the five main | <ISINInstrumentIdentificat | M for Instrument code type : e
. . . N . B N . . . " " The field is mandatory for Instrument code type code equal to "ISIN'
The instrument ISIN code is not consistent with the |[instruments in which the AIF is trading ion> equal to "ISIN' N . . \ "
CAF-045 |, N and forbidden otherwise. The field is mandatory for Instrument code type equal to "[SIN’ CAF-045
instrument code type. F otherwise 5 :
and forbidden otherwise
TITE MITC CUUE EXISTS TIT UT€ TETETETTE TaDTe UT TITATKETS:
CAF-046 |The MIC code is not correct M for Instrument code type Four character MIC of the market that admits the derivative to trading. | ESMA system will not use the validity start date and validity CAF-046
. . . AII exchange code <AIIExchangeCode> Mt cOdeYPE | The field is mandatory for Instrument code type equal to "AII"and At o £l MO et ki b lidibs o falea AIIO
The instrument AIT exchange code is not consistent equal to "AIT N N The field is mandatory for Instrument code type equal to "AIT
CAF-047 N . N forbidden otherwise. 3 : CAF-047
with the instrument code type. F otherwise and forbidden otherwise.
c A code that is uniquely associated with a particular underlying
. . instrument and settlement type and other characteristics of the B "
The inst t AIT exch: duct code is not M for Inst tcode type | ° ! The field datory for Inst tcode t; Ito "AIL"
CAF-048 © nstrumen exchange procuct code is no AII exchange product code <AlIProductCode> orins rumex: Cou € WPE | ontract. It is between one and 12 characters in length. ¢ ie'd 1s mancatory for Instrument code type equa’ to CAF-048
consistent with the instrument code type. equal to "AIT . P and forbidden otherwise
. The field is mandatory for Instrument code type equal to "AII"and
F otherwise . .
forbidden otherwise.
c This is a single character field identifying whether the instrument is an
The instrument AII derivative type is not consistent P - M for Instrument code type [option (O) or a future (F). The field is mandatory for Instrument code type equal to "AII"
F- ATI de 1t 1) AIIDe! 1t F-
CAF-049 | ith the instrument code type. erivative type < rivativeType> equal to "AIT" The field is mandatory for Instrument code type equal to "AII" and and forbidden otherwise CAF-049
F otherwise forbidden otherwise.
C This is a single character field identifying whether the option (if it is an
The instrument put/call identifier is not consistent . . N M for Instrument code type [option) is a put (P)or a call (C). F in case of a future. The field is mandatory for Instrument code type equal to "AII"
F- AII Put, 11 identifis AITPutCallldentifi F-
CAF-050 | ith the instrument code type. /Callidentifier < Callldentifier> equal to "AIT" The field is mandatory for Instrument code type equal to "AII" and and forbidden otherwise CAF-050
F otherwise forbidden otherwise.
C . N -
. . . 5 Exercise date/ maturity date ofa derivative contract. . I
CAF-051 Tl?e mslr‘umem AII expiry date is not consistent ALL expiry/delivery /prompt date <AllExpiry Date> M for Inslrumer:t co:‘le type The field is mandatory for Instrument code type equal to "AII" and The ﬁeldlls mandatoryl for Instrument code type equal to "AIT CAF-051
with the instrument code type. equal to "AIT ; . and forbidden otherwise
. forbidden otherwise.
F otherwise
C The strike price of an option or other financial instrument. In case of a
CAF-052 The instrument AT strike price is not consistent <AllStrikePrice> M for Instrument code type |future the strike should contain the value "o*. The field is mandatory for Instrument code type equal to "AIT" CAF-052
with the instrument code type. AII strike price equal to "AIT" The field is mandatory for Instrument code type equal to "AII"and and forbidden otherwise
F otherwise forbidden otherwise.
C The long/short position flag admitted are:
M for Sub-asset t; - “L” for I
The position type is not consistent with the sub-asset | Position type of the five main . ¢ oub-asset ype «gn or ong The field is mandatory for sub-asset type code different from
CAT-053 instruments in which the AIF is tradin <PositionType> different from o8 forshort “NTA_NTA_NOTA” and forbidden otherwi CAF-053
type. struments ¢ € s trading “NTA_NTA_NOTA” The field is mandatory for Sub-asset type code different from = = © en otherwise
F otherwise “NTA_NTA_NOTA” and forbidden otherwise
The position value is not consistent with the sub- c - . P The field is mandatory for sub-asset type code different from
- P Inst: t positi 1 d in b filled thout . . -
CAF-054 asset type. Instrument position value of the five M for Sub-asset type d‘;sci::e‘llacio:] lonvalue expressed in base currency filec in withou “NTA_NTA_NOTA” and forbidden otherwise CAF-054
main instruments in which the AIF is <PositionValue> different from P - N
: « ” The field is mandatory for sub-asset type code different from -
trading NTA_NTA_NOTA' « ” . f The ranks that are assigned to the reported values should be
. . N . NTA_NTA_NOTA” and forbidden otherwise A N A N
CAF-055 |The reported value is not consistent with the rank. F otherwise consistent in relation to each other. First rank values are above | CAF-055
or equal to the second rank values and so on.
C For short positions, indication of whether the position is used to hedge
The position value is not consistent with the position - . <ShortPositionHedgingRate | O * for PositionType equal to |a position with a similar economic exposure. The field is optional for position type equal to “S” and forbidden
CAF-056 Short it hed; t; * N . L wan . N CAF-056
50 iype. ort position hedging percentage > g The field is optional for PositionType equal to “S” and forbidden otherwise 5
F otherwise otherwise
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Geographical focus

NAV rate expressed as a percentage for each geographical area.
Certain regions may have negative values whereas other regions may

The sum of all the area NAV percentages should be equal to

CAF-057 |The sum of the percentages should be equal to 100%. | Africa NAV percentage <AfricaNAVRate> M have values above 100%, The sum ofall the region percentages should |100% CAF-057
be 100%.
. . . NAV rate expressed as a percentage for each geographical area. The sum of all the area NAV percentages should be equal to
CAF-0 The fth ¢ hould b 1o 100% Asia Pacific (other than Middle East) <AsiaPacificNAVRate> M Certain regions may have negative values whereas other regions may 100% CAF-0
57 e sum ofthe percentages should be equalto "|NAV percentage staFacilic © have values above 100%. The sum of all the region percentages should N 57
be 100%.
NAV .rate e?(pressed asa percenllage for each geographical area. The sum of all the area NAV percentages should be equal to
Europe (other than EEA) NAV Certain regions may have negative values whereas other regions may
CAF-057 |The sum of the percentages should be equal to 100%. <EuropeNAVRate> M N 100%. CAF-057
percentage have values above 100%. The sum of all the region percentages should
be 100%.
ot s may have negati vaucswheréasothe resions may |11 sum ofall he area NAY percentages shouldbeequal o
CAF-057 |The sum of the percentages should be equal to 100%. |[Europe EEA NAV percentage <EEANAVRate> M have values above 100%. The sum of all the region percentages should 100%. CAF-057
be 100%.
Cartonsegions may v negative viltes whereas ther rofons may | Thesum ofall he area XA percentasesshould e equalto
CAF-057 |The sum of the percentages should be equal to 100%. |[Middle East NAV percentage <MiddleEastNAVRate> M have values above 100%. The sum of all the region percentages should 100%. CAF-057
be 100%.
NAV rats d tage fi h hical .
Cortaia egions may have nogative valuss whereas otbes egions may _|T2& 22 ol the srea NA pereentages should be equl to
CAF-057 |The sum of the percentages should be equal to 100%. | North America NAV percentage <NorthAmericaNAV Rate> M have values above 100%, The sum ofall the region percentages should |*00% CAF-057
be 100%.
AV fi h hical .
oo segions may v negatvevilles whereas ther rons may | The sum ofallhe area NA percentagesshould be equalto
CAF-057 |The sum of the percentages should be equal to 100%. [South America NAV percentage <SouthAmericaNAVRate> M have values above 100%. The sum of all the region percentages should 100%. CAF-057
be 100%.
. . . NAV rate expressed as a percentage for each geographical area. The sum of all the area NAV percentages should be equal to
Supra National/Multiple regions NAV . Certain regions may have negative values whereas other regions may
CAF-057 |The sum of the percentages should be equal to 100%. <SupraNationalNAVRate> M . 100%. CAF-057
percentage have values above 100%. The sum of all the region percentages should
be 100%.
AUM rate expressed as a percentage for each geographical area. The sum ofall the area AUM percentages should be equel to
- 9 i * y * . g
CAF-058 |The sum of the percentages should be equal to 100%. |Africa AuM value percentage <AfricaAUMRate> o) The sum ofall the area percentages should be 100% 100%. CAF-058
. . . . The sum of all the area AUM percentages should be equel to
CAF-058 |The sum ofthe percentages should be equal to 100%. Asia Pacific (other than*Mlddle East) < AsiaPacificAUMRate> o AUM rate expressed as a percentage for each geographical area. L00%. CAF-058
AuM value percentage The sum of all the area percentages should be 100%
. The sum of all the area AUM percentages should be equel to
E ther than EEA) AuM val AUM rat d 1t fi h hical .
CAF-058 |The sum of the percentages should be equal to 100%. urope (o *er an ) AuM value <EuropeAUMRate> o* rate expressed as a percentage for €ach geographical area 100%. CAF-058
percentage The sum of all the area percentages should be 100%
AUM rate expressed as a percentage for each geographical area. The sum ofall the area AUM percentages should be equel to
CAF-058 |The sum of the percentages should be equal to 100%. | Europe EEA AuM value percentage * <EEAAUMRate> o* . 100%. CAF-058
The sum ofall the area percentages should be 100%
AUM rate expressed as a percentage for each geographical area. The sum ofall the area AUM percentages should be equel to
CAF-058 |The sum of the percentages should be equal to 100%. | Middle East AuM value percentage * <MiddleEastAUMRate> 0* . 100%. CAF-058

The sum of all the area percentages should be 100%
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x i * i * -
CAF-058 |The sum of the percentages should be equal to 100%. | North America AuM value percentage <NorthAmericaA UMRate> o The sum ofall the area percentages should be 100% 100%. CAF-058
AUM rate expressed as a percentage for each geographical area The sum of all the area AUM percentages should be equel to
CAF-058 | The sum of the percentages should be equal to 100%. |South America AuM value percentage * | <SouthAmericaAUMRate> o+ p P 8 seograp - 100%. CAF-058
The sum of all the area percentages should be 100%
. . . . The sum of all the area AUM percentages should be equel to
S Nat 1/Multipls AuM . AUM rat d tage fi h hical 3
CAF-058 |The sum of the percentages should be equal to 100%, | SUPr@ National/Multiple regions Au <SupraNationalAUMRate> 0+ rate expressec as a percentage for each geographica’area 100%. CAF-058
value percentage The sum of all the area percentages should be 100%
10 principal exposures of the AlF 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”;
- 2for “second principal exposure”;
. . N - 3 for “third principal exposure”;
Ranki al Ranki M
nking (10 principal exposures) <Ranxing> - 4 for “fourth principal exposure”;
- 5 for “fifth principal exposure”;
- 6 for “sixth principal exposure”;
- 7 for “seventh principal exposure”;
- 8for “eighth principal exposure”;
- 9 for “ninth principal exposure”; and
- 10 for “tenth principal exposure”.
The macro asset types admitted are listed in Annex IT - Table 1 (i.e.
Macro asset type of the 10 principal first level of detail available).
AssetM: T M
exposures <AssetMacrolype> Ifthe AIF has less than ten different exposures, the code “NTA” should
be indicated for each missing rank.
c The ten sub-asset types of the ten principal exposures. The sub-asset
The sub-asset type is not consistent with the macro- |Sub-asset type of the 10 principal Mfor macro asset type | /Pes admitted arelisted in Annex IT -Table 1 (e. highestlevelof |y, fie1q i mandatory for macro asset type code different from
CAF-059 <SubAssetType> " « - detail available). « ” N . CAF-059
asset type. exposures different from “NTA N . « . |“NTA” and forbidden otherwise.
N The field is mandatory for macro asset type code different from “NTA
F otherwise . .
and forbidden otherwise.
c The long/short position flag admitted are:
. . N . . e - “L” for long . N
CAF-060 | The Position type is not consistent with the macro- | Position type of the 10 principal <PositionType> Mformacroassettype [T g 0¥ The field is mandatory for macro asset type code different from | (.
asset type. exposures different from “NT. B . wnran | NTA” and forbidden otherwise.
N The field is mandatory for macro asset type code different from “NTA’
Fotherwise . .
and forbidden otherwise.
F. The aggregated value is not consistent with the The field is mandatory for macro asset type code different from AF.
CAF-061 | acro-asset type. c Aggregated value for each sub-asset type expressed in Base currency  |“NTA” and forbidden otherwise. CAF-061
Aggregated value of the 10 principal <AggregatedValueAmount> Mfor macro ass“e& typﬂe filled in v{nthoui decimal places. ) . N
exposures different from “NTA The field is mandatory for macro asset type code different from “NTA’ -
F otherwise and forbidden otherwise The ranks that are assigned to the reported values should be
CAF-062 | The reported value is not consistent with the rank. ) consistent in relation to each other. First rank values are above | CAF-062
or equal to the second rank values and so on.
C Aggregated value rate expressed as a percentage for each sub-asset
The aggregated value percentage is not consistent | Aggregated value percentage ofthe 10 M for macro asset type  |type. The field is mandatory for macro asset type code different from
CAF-06 N A A tedValueRat N P » N . « o e ” N N CAF-06:
3 | with the macro-asset type. principal exposures <AggregatedValueRate> different from “NTA”  |The field is mandatory for macro asset type code different from “NTA” |“NTA” and forbidden otherwise. 3
F otherwise and forbidden otherwise.
L Entity name. (no standard)
C t rty N: fthe 10 1 . . . .
e:“:s:::): y Name olfthe 10 principa <EntityName> o It is strongly recommended to provide the full name corresponding to
P the allocated LEI code (or BIC code if any and LEI not available).
CAF-064 The LEI code is not consistent with the counterparty Legal Entity Identifer (LEI) (150 17 442 standard) of the Entity or if not ;Ii‘{;e;,?sl code cannot be filled if the counterparty name is not CAF-064
name. available the Interim Entity Identifier (IEID): edin.
«Characters 1-4: A four character prefix allocated uniquely to each
[
F for counterparty name of |+Characters 5-6: Two reserved characters set to zero.
Co.llnserparly LEI code ofthe 10 <EntityIdentificationLEI> | the principal exposure not |+Characters 7-18: Entity - specific part of the code generated and
principal exposures filled in assigned by LOUs according to transparent, sound and robust
O otharei s s parent, Verify the correctness of the LEI code format rules following
Otherwise O Do o check dici the caleulation methodology of the 2-last check digits under
CAF-065 |The check digits of the LEI code are not correct. sCharacters 19-20:Two check digits . . validation rules using 1SO 7064, (‘ISO/IEC7064:2003 CAF-065
The LEI code cannot be filled if the counterparty name is not filled in. . . .
Information technology -- Security techniques -- Check
character systems”).
[
. . . Ffor counterparty name of |BIC code of the entity (ISO 9362 standard) . :
The BIC cod t tent with the t ty [Count rty BIC code of the 10 . e S N . . The BIC cod t be filled if th t t t
CAF-066 ¢ BiL-code Is not consistent with the counterparty | Counterparty B¢ code ofthe <EntityIdentificationBIC> | the principal exposure not |The BIC code cannot be filled if the counterparty name is not filled in. © B ©eode cannotbe fled it the counterparty name 1s no CAF-066

name.

principal exposures

filled in
Ootherwise

filled in.
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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:

Ranking (Portfolio concentration) <Ranking> M - 1 for “first important portfolio concentration”;
- 2for “second important portfolio concentration”;
- 3 for “third important portfolio concentration”;
- 4 for “fourth important portfolio concentration”; and
- 5 for “fifth important portfolio concentration”.
The asset types admitted are listed in Annex IT - Table 1 (i.e. second
Asset type code for portfolio level of detail available).
. Asset M N .
concentration <AssetType> Ifthe 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:
. . . N . . . “L” for long . N
CAF-067 ;Fhe position type is not consistent with the asset Posltlor: ty{l')e for portfolio <PositionType> M foﬁr Assﬁ;;l}-f;)eNd_lrflf::ent “§” for short Tgigeﬁ%:?]ang?togydfgr ass‘(}elt type code different from CAF-067
ype. concentration om -] The field is mandatory for asset type code different from “NTA_NTA” _NTA" and forbidden otherwise.
F otherwise . .
and forbidden otherwise.
C The market codes types admitted are:
The market code type is not consistent with the asset | Market code type for portfolio M for Asset type different - MIC for markets with MIC codes The field is mandatory for asset type code different from
CAF-068 . MarketCodeTs » - N " i CAF-068
type. concentration <MarketCodelype> from “NTA_NTA - OTC for OTC derivatives “NTA_NTA" and forbidden otherwise.
F otherwise - XXX for no market
TITE MITC COUE EXTSTS T UITE TETETETICE TaDTe UT IATKETS:
CAF-069 |The MIC code is not correct C The “MIC” code (ISO10383) for the trading venue where the category |ESMA system will not use the validity start date and validity CAF-069
N . M for market code type  |of investment is traded. - L S TP T Y Sy
. . A Market code for portfolio concentration <MarketCode> Lto "MIC" The field § dators Kett 4 Lto “MIC" and The field is mandatory for market type code equal to “MIC” and
CAF-070 The MIC code is not consistent with the market code equal to "M e field is mandatory for market type code equal to an forbidden otherwise. CAF-070
type. F otherwise forbidden otherwise. g
CAF-071 The aggregated value is not consistent with the asset c Aggregated value for each each asset type, market and position type E‘he field is :nandalor)_r for asset type code different from CAF-071
type. . . . L N NTA_NTA” and forbidden otherwise.
Asset aggregated value for portfolio <A, tedValueA . M for Asset type different |expressed in Base currency filled in without decimal places.
concentration ggregatedValueAmount from “NTA_NTA” The field is mandatory for asset type code different from “NTA_NTA” .
. . . The ranks that are assigned to the reported values should be
. . B F otherwise and forbidden otherwise. A . . .
CAF-072 |The reported value is not consistent with the rank. consistent in relation to each other. First rank values are above | CAF-072
or equal to the second rank values and so on.
C Aggregated value rate expressed as a percentage for each each asset
The aggregated value percentage is not consistent Asset aggregated value percentage for M for Asset type different |type, market and position type . The field is mandatory for asset type code different from
CAF-073 | lith the asset type. portfolio concentration <AggregatedValueRate> from “NTA_NTA" The field is mandatory for asset type code different from “NTA_NTA”  |“NTA_NTA” and forbidden otherwise. CAF-073
Fotherwise and forbidden otherwise.
Entity name. (no standard)
Th t N is not istent with th c t t f tfoli Ff kct det It is strongly recommended to provide the full name corresponding to Count ty data is not allowed whi ted Keti
CAF-074 e counterparty name is not consistent with the ounterparty name for portfolio <EntityName> or market code type |y, "y cated LEI code (or BIC code ifany and LEI not available). ounterparty data is not allowed when reported market is CAF-074
market code type. concentration different from "OTC’ 0 B different from market code type “OTC”.
Ootherwi Counterparty data is not allowed when reported market type is
otherwise different from “OTC".
The LEI code is not consistent with the counterparty LEI code (ISO17 442 standard) or if not available the interim entity The LEI code cannot be filled if the counterparty name is not
CAF-075 identifier: i CAF-075
name. : filled in.
¢ c 1-4: A four ck prefix all d uniquely to each LOU.
Ffor counterparty name of «Characters 5-6: Two reserved characters set to zero.
. erparty . «Characters 7-18: Entity - specific part of the code generated and Verify the correctness of the LEI code format rules following
Counterparty LEI code for portfolio . PP the portfolio concentration N . . .
. . N . <EntityIdentificationLEI> . assigned by LOUs according to transparent, sound and robust the calculation methodology of the 2-last check digits under
The counterparty LEI code is not consistent with the |concentration not filled in or market code N e o . w
CAF-076 P " « |allocation policies. validation rules using ISO 7064, (“ISO/IEC7064:2003 CAF-076
counterparty name. type is different from "OT( ) L . . 3
Ootherwise «Characters 19-20: Two check digits Information technology -- Security techniques -- Check
Counterparty data is not allowed when reported market type is character systems”).
different from “OTC". The LEI code cannot be filled if the counterparty
name is naot filled in
The BIC code is not consistent with the counterparty c The BIC code cannot be filled if the counterparty name is not
CAF-077 N CAF-077
name. F for counterparty name of |BIC code (ISO 9362 standard) filled in.
Counterparty BIC code for portfolio ) e the portfolio concentration |Counterparty data is not allowed when reported market type is
. . N . <EntityIdentificationBIC> . P « " . .
CAF-078 The counterparty BIC code is not consistent with the |concentration not filled in or market code |different from “OTC". Counterparty data is not allowed when reported market is CAF-078
7 counterparty name. type is different from "OTC" | The BIC code cannot be filled if the counterparty name is not filled in.  |different from “OTC”. 7
Ootherwise
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
- SMALL for "Small"when between €5m to €25m
C - LOW_MID_MKT for "Low mid market"when between €25m to €150m
The position size type is not consistent with the L ) A M for “PEQF” predominant | - UP_MID_MKT for "Upper mid market" when between €150m to The field is mandatory for AIF predominant type “Private
CAF-079 b redominant AIF type. Position size type <TypicalPositionSize> AlFtype €500m Equity funds” and forbidden otherwise. CAF-079
F otherwise - L_CAP for "Large cap"when between €500m to €1bn

-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.
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Principal markets in which AIF trades
Ranking of the three principal markets in which the AIF trades.
The ranking admitted are:
Ranking (ATF principal markets) <Ranking> M - 1 for “first main market”;
- 2 for “second main market”; and
- 3 for “third main market”.
The market codes types admitted are:
M N N - NOT for “no market to report for the rank”;
Code type ofprincipal market in which <MarketCodeType> M - MICfor markets with MIC codes
- OTCfor OTC derivatives
- XXX for transactions traded without market
TIe MITC COUE EXTSTS 1T TIE TETETENCE TaDTe OT ATKETS:
CAF-080 | The MICcode is not correct ESMA system will not use the validity start date and validity CAF-080
c PR . end date of the MIC code to identify the validity of the MIC
PR . . The “MIC” code (ISO10383) for the trading venue.
MIC code of principal market in which M for market code type g P A
<MarketCode> equal to "MIC" The field is mandatory for market type code equal to “MIC” and The field is mandatory for market type code equal to “MIC” and
i i i . forbidden otherwise. i i
CAF-081 ‘T;x;eMIC code is not consistent with the market code Fotherwise forbidden otherwise. CAF-081
The ted value i t istent with th . The field i datory fc ket 1 de diffc t fr
CAF-082 © aggregated vaue ls not consistent wi © Aggregated value of the instruments aggregated at the level of the « © f 18 mancatory for market type code ditierent from CAF-082
market code type. C B B N NOT” and forbidden otherwise.
PRI . three most important markets in which the AIF trades.
Aggregated value of principal market in M for market code type . P .
. <AggregatedValueAmount> . N Aggregated value expressed in base currency filled in without decimal
which AIF trades different from “NOT’ N N )
Fotherwise places.The field is mandatory for market type code different from | The ranks that are assigned to the reported values should be
CAF-083 |The reported value is not consistent with the rank. “NOT” and forbidden otherwise. consistent in relation to each other. First rank values are above | CAF-083
or equal to the second rank values and so on.
Investor Concentration
i owned p by top5 | <MainBeneficialOwnersRate M Rate expressed as a percentage.
beneficial owners >
The sum of the percentages reported by professional clients and
. . Rate expressed as a percentage. retail investors should be 100% or 0%. The retail investor rate
CAF-084 |The sumofthe percentages should be equal to o%or | Investor Concentration pereentageby | <ProfessionallnyestorCone M The sum of the percentages reported by professional clients and retail [and professional investor rate should be filled in with 0% when | CAF-084
100%. professional clients entrationRate> . . N .
investors should be 100% there is no information to report.
Rate expressed as a percentage The sum of the percentages reported by professional clients and
The sum of the percentages should be equal to 0% or |Investor Concentration percentageby | <RetaillnvestorConcentrati P P Be. . . . |retail investors should be 100% or 0%. The retail investor rate
CAF-084 P M The sum of the percentages reported by professional clients and retail N . S CAF-084
100%. retail investors onRate> . o and professional investor rate should be filled in with 0% when
investors should be 100% . N .
there is no information to report.
AIF - Article 24(2) of Directive 2011/61/EU
Traded and
Individual Exposures in which it is trading and the main of assets in which the AIF i as at the reporting date
The sub-asset types of the individual exposures in which it is trading as
PR at the reporting date.
- Tt f 1
Sub-asset type code of individua <SubAssetType> M The sub-asset types admitted are listed in Annex IT - Table 1 (i.e.
highest level of detail available). The sub-asset type NTA_NTA_NOTA
is forbidden for this field.
C
Forbidden for Sub-asset type
. ’ . different from Gross value amount for Sub-asset types "DER_FEX_INVT', . . .
The I t tent with the sub-asset S, " w " o ORI ; The field is forbidden for sub-asset type different fi
CAF-085 | ¢ Brossvalueisnotconsistentwith the sub-asset |, ¢ value of individual exposure <GrossValue> 'DER_FEX_INVT, 'DER_FEX_HEDG"and "DER_IRD_INTR" expressed in base currency | o0 18 fordicden for sub-asset type ditierent from CAF-085
type. ; " A ; "DER_FEX_INVT", "DER_FEX_HEDG"and "DER_IRD_INTR'
"DER_FEX_HEDG"and filled in without decimal places.
"DER_IRD_INTR"
O otherwise
C
Forbidden for Sub-asset type | Long value amount for each Sub-asset type different from
CAF-086 The long value is not consistent with the sub-asset L I findividual LongVal equal to "DER_FEX_INVT", |"DER_FEX_INVT", "DER_FEX_HEDG"and "DER_IRD_INTR"withlong |The field is forbidden for sub-asset type equal to CAF-086
0% type. ongvalue ofindividual exposure <Long¥alue> "DER_FEX_HEDG'and |position value expressed in base currency filled in without decimal ~ |"DER_FEX_INV'T", "'DER_FEX_HEDG"and "DER_IRD_INTR" ©
"DER_IRD_INTR" places.
Ootherwise
C
Forbidden for Sub-asset type [Short value amount for each Sub-asset type different from
CAF-08 The short value is not consistent with the sub-asset Short val findividual <ShortValue> equal to "DER_FEX_INVT", |"DER_FEX_INVT", "DER_FEX_HEDG"and "DER_IRD_INTR"with short |The field is forbidden for sub-asset type equal to CAF-08
7 type. ortvalue ofindividualexposure ortValue "DER_FEX_HEDG'and  |position value expressed in base currency filled in without decimal "DER_FEX_INVT", 'DER_FEX_HEDG"and "DER_IRD_INTR" 7
"DER_IRD_INTR" places.
Ootherwise
Value of turnover in each asset class over the reporting months
Sub-asset type code of turnover <TurnoverSubAssetType> M The sub-asset type codes admitted are listed in Annex II - Table 2 (sub-
asset types for turnover)
The market value of turnover in each relevant sub-asset type over the
Market value of turnover <MarketValue> o reporting months expressed in base currency filled in without decimal

places.
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Forbidden for sub-asset type [ The notional value of turnover in each relevant sub-asset type over the
different from reporting months expressed in base currency filled in without decimal
DER_EQD_EQD, places. The notional amount should be reported only for derivatives . ) . .
The notional value is not consistent with the sub- DER_FID_FID, sub-asset types (DER_EQD_EQD, DER_FID_FID, DER_CDS_CDS, ']l;}é;ﬁ;lg; :%‘gldde" forsubasset type different from
CAF-088 Notional value of turnover <NotionalValue> DER_CDS_CDS, DER_FEX_INV, DER_FEX_HED, DER_IRD_IRD, DER_CTY_CTY, phahd CAF-088
asset type. DER_FID_FID, DER_CDS_CDS, DER_FEX_INV, DER_FEX_HED,
DER_FEX_INV, DER_OTH_OTH). DER_IRD_IRD, DER_CTY_CTY, DER_OTH_OTH
DER_FEX_HED, When no trades took place during the reporting period, ‘0’. should be RO, DERLAE LAY, DER O
DER_IRD_IRD, reported for the sub-asset type code ‘OTH_OTH_OTH'.
DER_CTY_CTY,
DER_OTH_OTH
Currency of Exposures
CAF-089 |The currency code is not correct. Currency ofthe exposure <ExposureCurrency> o 3“?:::;“:;;3:;3‘2“ code according to the IS0 4217 for each The currency code exists in the reference table of currencies CAF-089
C Long position value amount for each currency exposure filled in
CAF-090 The long position value is not consistent with the Currency Long Position Value <LongPositionValue> F for currency of the without decimal places. ) The field is forbidden for currency of the exposure not filled in CAF-090
currency of exposure. exposure not filled in The field is forbidden for currency of the exposure not filled in and and optional otherwise
Ootherwise optional otherwise
Short position value amount for each currency exposure filled in
CAF-001 The short position value is not consistent with the Currency Short Position Value <ShortPositionValue> F for currency of the without decimal places. ) The field is forbidden for currency of the exposure not filled in CAF-001
currency of exposure. exposure not filled in The field is forbidden for currency of the exposure not filled in and and optional otherwise
Ootherwise optional otherwise
D fl (see Article 1 of Directive 83/349/EEC)
Entity name. (no standard)
¢ Itis strongly recommended to provide the full name corresponding to
Th i t istent with the AIF . M for AIF domi t T N . The field i dat for AIF domi t t “Privat
CAF-092 € Company name Is not consistent wi ¢ Dominant influence company name <EntityName> Sr ) predominan ”ype the allocated LEI code (or BIC code if any and LEI not available). ¢ edis m”an atory lox precominant type “Frivate CAF-092
predominant type. Private Equity funds’ N . P N Equity funds” and forbidden otherwise.
Fothorwise The field is mandatory for AIF predominant type “Private Equity
funds” and forbidden otherwise.
Verify the correctness of the LEI code format rules following
c Entity name. (no standard) the calculation methodology of the 2-last check digits under
CAF-093 |The check digits of the LEI code are not correct. . It is strongly recommended to provide the full name corresponding to |validation rules using ISO7 064, (“ISO/IEC7064:2003 CAF-093
. . . M for AIF predominant type B . N B .
Dominant influence company name <EntityName> “Private Equity funds” the allocated LEI code (or BIC code if any and LEI not available). Information technology -- Security techniques -- Check
Fo lherw}i’se The field is mandatory for ATF predominant type “Private Equity character systems”).
B 5 - funds” and forbidd therwise. B - - B
CAF-0 The LEI code is not consistent with the AIF nds”andlorbidden otherwise The field is forbidden for AIF predominant type different from CAF-0
94 | predominant type. “Private Equity funds”. 94
C
. . . . BIC code (ISO 9362 standard) . . . .
CAF-095 |The BICcodeis not consistent with the ATF Dominant influence company BIC code | <Entity dentificationBlc> | O 0T AIF predominant type |yy "eo) i bidden for AIF predominant type different from “Private | 1€ field is forbidden for ATF predominant type different from |\ 0
predominant type. Private Equity funds’ . " Private Equity funds”.
: Equity funds”.
Fotherwise
The codes for the transaction type are:
- ACAP for "Acquisition capital”
- BOUT for "Buyouts"
- CONS for "Consolidations (industry roll-ups)"
- CDIV for "Corporate Divestitures"
c - ESOP for "Employee Stock Ownership Plans”
The transaction type is not consistent with the AIF . N M for AIF predominant type | - GCAP for "Growth Capital” The field is mandatory for AIF predominant type “Private
F- T i t; T tionTy F-
CAF-096 | edominant type. ransaction type <Iransactionlype> “Private Equity funds” - RCAP for "Recapitalisation” Equity funds” and forbidden otherwise. CAF-096
F otherwise - SLIQfor "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.
¢ Free text.
CAF-097 The éescnpt}on for other trénsacnon typeis not Description of other transaction type <Other'h"ar!sa.ctlon'l‘ypebes Mfor transaf:tmn txpe equal The field is mandatory for transaction type equal to “OTHR” and The field is mandatory for transaction type equal to “OTHR” CAF-097
consistent with the transaction type. cription> to N N
. forbidden otherwise.
F otherwise
C
NI . . . . Rate expressed as a percentage. . . -
CAF-008 The percentage gfvotlng rights is not consistent with 9% Voting rights <VotingRightsRate> M for AIF Eredonant tYPe | e feld is mandatory for AIF predominant type “Private Equity The ﬁeld is mﬁandatory for AIF predtfmmant type “Private CAF-008
the AIF predominant type. PEQF’ » . N Equity funds” and forbidden otherwise.
. funds” and forbidden otherwise.
F otherwise
Risk Profile of the AIF
1. Markete Risk Profile
Measures of risks
Expected annual investment return/IRR in normal market conditions
(in %)
Rate expressed as a percentage.
E ted 1i t tret <AnnuallnvestmentReturn M ‘When there is no expected annual return/IRR in normal market
xpectedannualinvestment return Rate> conditions to report, ATFMs should report the value ‘NA’ for non-
applicable.
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The possible codes for the Risk measure type are:
-NET_EQTY_DELTA for "Net Equity Delta"
-NET_DVo1 for "Net DVo1"

-NET_CSo1 for "Net CSo1"
- VAR for "VAR"*

Control

E T
reference

Risk t RiskM o
skmeasure type <RiskMeasureType> - NET_FX_DELTA for "Net FX Delta (portfolio’s sensitivity to a change
in FX rates)"*
- NET_CTY_DELTA for "Net Commodity Delta (portfolio’s sensitivity
to a change in commodity prices)"*
- VEGA_EXPO for "Vega Exposure"*.
C
Ofor risk measure type equal |, , . N . N
. . . N N " " This field is only authorised for risk measure type equal to . . N B
The risk measure value is not consistent with the risk | ) to "NET_EQTY_DELTA"and |, norise e type . |The field is forbidden for risk measure type different from
CAF-099 measure type. Risk measure value <RiskMeasureValue> 'NET_FX_DELTA"and iﬁ'l;_rﬂbéddl _‘]‘)F.Ii"l' l-Waind "NET_FX_DELTA"and "NET_CTY _DELTA' "NET_DVo1"and "NET_CS01" and mandatory otherwise CAF-099
'NET_CTY DELTA" and fo! en otherwise.
Fotherwise
C
y . . . . : . . Ofor risk measure type equal |, . . : y " " . . .
The risk measure value is not consistent with the risk | Risk m easure value for bucket < 5 years | <LessFiveY earsRiskMeasur ! y This field is only authorised for risk measure type equal to "NET_DVo1" | The field is mandatory for risk measure type different from
CAF-100 to 'NET_DVo1"and , " : . " " " " . . CAF-100
measure type. eValue> "NET CSo1" and "NET_CSo1"and forbidden otherwise "NET_DVo1"and "NET_CSo1"and forbidden otherwise
F otherwise
C
CAF10, | The riskmeasure value is not consistent with the risk Riskmeasure value for bucket 5-15 <FifthteenY earsRiskMeasur °f°“:‘s,1;;}‘z‘;"g‘\f§ e deq“al This field is only authorised for risk measure type equal to 'NET_DVo1" | The field is mandatory for risk measure type different from AF10n
measure type. years eValue> ° NET Sm,f"‘ and "NET_CSo1"and forbidden otherwise "NET_DVo01"and "NET_CSo1"and forbidden otherwise
Fotherwise
C
CAF-10s | The riskmeasure value is not consistent with the risk | Risk m easure value for bucket >15 years | <MoreFifthteenY carsRiskM Of“:“,‘;,‘;‘;a;“\fg 1‘},"’: deq“al This field is only authorised for risk measure type equal to "NET_DV01" | The field is mandatory for risk measure type different from CAF-108
measure type. easureValue> ° NET CSOl,f’ and "NET_CSo1"and forbidden otherwise "NET_DVo01"and "NET_CSo1"and forbidden otherwise
F otherwise
Risk lue for V. t N
CAF-105 | The risk measure value is not consistent with the risk | S :‘i““‘"i "t“l ““el‘“: €gaexposureat | oy rentMarketRiskMeasur | O * for risk measure type | This field is only authorised for risk measure type equal to This field is only authorised for risk measure type equal to CAF-10
3 |measure type. urrent market levels eValue> equal to "VEGA_EXPO"  |"VEGA_EXPO"and forbidden otherwise "VEGA_EXPO"and forbidden otherwise 3
Fotherwise
C
CAF-104 | The riskmeasure value is not consistent with the risk | Risk m easure value for Vega exposure at | <LowerMarketRiskMeasure | O* for risk measure type | This field is only authorised for risk measure type equal to This field is only authorised for risk measure type equal to CAF-10
7194 | measure type. market levels 10% lower * Value> equal to "VEGA_EXPO"  |"VEGA_EXPO"and forbidden otherwise "VEGA_EXPO"and forbidden otherwise 104
Fotherwise
Risk m re value for V X re at ¢
CAF-105 | The riskmeasure value s not consistent with the risk s . :i"s“ lel;%“;."h ceacxposureat | pigherMarketRiskMeasure | O* for risk measure type | This field is only authorised for risk measure type equal to This field is only authorised for risk measure type equal to CAF-10
5 measure type. market fevels igher Value> equal to "VEGA_EXPO" "VEGA_EXPO"and forbidden otherwise "VEGA_EXPO"and forbidden otherwise 5
F otherwise
CAF-106 The risk measure value is not consistent with the risk VAR Value * <VARValues o* ’ﬂus.ﬁeld is authorlsed qnly for risk measure type equal to "VAR"and Th)svﬁeld is mandﬁitory f.or risk measure type equal to "VAR"and CAF-106
measure type. forbidden otherwise. It is expressed as a percentage. forbidden otherwise. It is expressed as a percentage.
Allowed values are:
- HISTO for Historical simulation
CAF-107 | The VAR calculation method is not consistent with |\ ¢ (1011 tiom Method Code Type | <VARCHleulationMethodCo o - CARLO for Monte Carlo simulation This field is mandatory for risk measure type equal to VAR and | ¢\
the risk measure type. deType> - PARAM for Parametric forbidden otherwise.
This field is authorised only for risk measure type equal to "VAR"and
forbidden otherwise.
Free description.
CAF-108 | The Riskmeasure description is not consistent with | o1 \oacure description <RiskMeasureDescription> | M for risk measure values | ¢ field is mandatory for riskmeasure values equalto 0 and optional |yio 2101 for risk measure value equal to 0 CAF-108

the risk measure value.

equal to o

otherwise.
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2. C

ty Risk Profile

XML tag

Trading and clearing

Percentage of market value for

Estimated % in terms of market value of securities traded on regulated
exchange markets.

The sum of the regulated exchange and OTC percentages should

CAF-109 |The sum of the percentages should be equal to 100%. | securities traded on regulated <RegulatedMarketRate> o Rate expressed as a percentage. be equal to 100%. CAF-109
exchanges The sum of the percentages reported by regulated exchanges and OTCs
should be 100%
Estimated % in terms of market value of securities traded on OTC
Percentage of market value for markets. The sum of the regulated exchange and OTC percentages should
CAF-109  |The sum of the percentages should be equal to 100%. ntag <OTCRate> o Rate expressed as a percentage. be equal to 100%. CAF-109
securities traded on OTC
The sum of the percentages reported by regulated exchanges and OTCs
should be 100%
Estimated % in terms of trade volumes of derivatives that are traded on
Percentage of trade volumes for regulated exchange markets. The sum of the regulated exchange and OTC percentages should
CAF-111  |The sum of the percentages should be equal to 100%. |derivatives traded on regulated <RegulatedMarketRate> o Rate expressed as a percentage. be equal to 100%. CAF-111
exchanges The sum of the percentages reported by regulated exchanges and OTCs
should be 100%
Estimated % in terms of trade volumes of derivatives that are traded on
Percentage of trade volumes for OTC markets. The sum of the regulated exchange and OTC percentages should
CAF-111  |The sum of the percentages should be equal to 100%. centag <OTCRate> o Rate expressed as a percentage. be equal to 100%. CAF-111
derivatives traded on OTC
The sum of the percentages reported by regulated exchanges and OTCs
should be 100%
Estimated % in terms of trade volumes of derivatives transactions that
are cleared by a CCP. The sum of the CCP and bilaterally percentages should be equal
Percentage of trade volumes for
The sum of the percentages should be equal to 100%. P <CCPRate> o Rate expressed as a percentage. t0100%.
derivatives cleared by a CCP
The sum of the percentages reported for number of trade cleared by a
CCP and bilaterraly should equal 100% .
Estimated % in terms of trade volumes of derivatives transactions that
are cleared bilateraly. The sum of the CCP and bilaterally percentages should be equal
Percentage of trade volumes for . .
The sum of the percentages should be equal to 100%. PR . <BilateralClearingRate> o Rate expressed as a percentage. t0100%.
derivatives cleared bilaterally
The sum of the percentages reported for number of trade cleared by a
CCP and bilaterraly should equal 100% .
Estimated % in terms of market value of repo trades that are cleared by
accp. The sum ofthe CCP triparty and bilaterally percentages should
The sum of the percentages should be equal to 100%. Percentage of market value for repos <CCPRate> o Rate expressed as a percentage. be equal to 100%.
" [trades cleared by a CCP The sum of the percentages reported for the market value of repo ;
trades cleared by a CCP, bilaterraly and on a tri-party basis should
equal 100%.
Estimated % in terms of market value of repo trades that are cleared
bilateraly. The sum of the CCP triparty and bilaterally percentages should
The sum of the percentages should be equal to 100%. | P €r¢entage of market value for repos <BilateralClearingRate> o Rate expressed as a percentage. be equal to 100%.
* |trades cleared bilaterally The sum of the percentages reported for the market value of repo g
trades cleared by a CCP, bilaterraly and on a tri-party basis should
equal 100%.
Estimated % in terms of market value of repo trades that are cleared via
tri party repos. . .
Percentage of market value for repos <TriPartyRepoClearingRate Rate expressed as a percentage. The sum of the CCP triparty and bilaterally percentages should
The sum of the percentages should be equal to 100%. " . o be equal to 100%.
trades cleared with triparty repos > The sum of the percentages reported for the market value of repo
trades cleared by a CCP, bilaterraly and on a tri-party basis should
equal 100%.
Value of collateral and other credit support that the AIF has posted to all counterparties
Collateral Cash amount posted to all <AllCounterparty Collateral o Value of collateral posted in the form of cash and cash equivalent
counterparties Cash> expressed in base currency filled in without decimal places.
Collateral Securities amount postedto | <AllCounterparty Collateral Value of collateral posted in the form of other securities (excluding
. L o cash and cash equivalent) expressed in base currency filled in without
all counterparties Securities> N
decimal places.
Other Collateral amount posted to all | <AllCounterpartyOtherColl Value of other collateral and credit support posted (including face
N o amount of letters of credit and similar third party credit support)
counterparties ateralPosted> . PR :
expressed in base currency filled in without decimal places.
Top Five Ct ty Exp: ( ing CCPs)
The ranking admitted are:
- 1 for “first counterparty exposure (to which)”;
Ranking (Counterparty to which the AIF <Ranking> M - 2 for “second counterparty exposure (to which)”;
has the greatest exposure) ng - 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 true when the AIF has exposure to the counterparty (excluding CCPs)
(Counterparty to which the AIF has the <C0umerpart);ExposureFla M corresponding to the reporting rank
greatest exposure) & false otherwise
C Entity name. (no standard)
. . . . Within each ranking, M for |Itis strongly recommended to provide the full name corresponding to | Within each ranking, Mandatory for Counterparty exposure flag
CAF-11g | [hecounterparty name is not consistent with the | Name of the counterparty to which the <EntityName> Counterparty exposure flag | the allocated LEI code (or BIC code if any and LEI not available). (to which) equal to “true” CAF-113

counterparty exposure flag.

AIF has the greatest exposure

(to which) equal to “true”
Fotherwise

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

Else Forbidden
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identifier:

Characters 1-4: A four character prefix allocated uniquely to each LOU.
«Characters 5-6: Two reserved characters set to zero.

Control

Verify the correctness of the LEI code format rules following
the calculation methodology of the 2-last check digits under

Error
reference

F- The check digits of the LEI . . : : i h h F-
CAF-114 e checkdigits of the code are not correct LEI code of the counterparty to which <Entity[dentificationLEI> F for name of the «Characters 7-18: Entity - specific part of the code generated and validation rules using (“ISO/IEC7064:2003 Information CAF-114
the AIF has the greatest exposure Yy counterparty not filled in | assigned by LOUs according to transparent, sound and robust technology -- Security techniques -- Check character systems”).
Ootherwise allocation policies.
. . . «Characters 19-20: Two check digits — - -
CAF-115 The LEI code is not consistent with the counterparty The field is forbidden for name of the counterparty not filled in and Wlthm.each rankmg“, For?ldden for Counterparty exposure flag CAF-115
exposure flag. el athamet (to which) equal to “false
N . N . BIC code (ISO 9362 standard). - N .
CAF-116 The BIC code is not consistent with the counterparty |BIC code of the counterparty to which <EntityIdentificationBIC> F for name of the . The field is forbidden for name of the counterparty not filled in and Wlthm.each rankmg“, Forl:)dden for Counterparty exposure flag CAF-116
exposure flag. the AIF has the greatest exposure counterparty not filled in g ¢ (to which) equal to “false
. optional otherwise.
Ootherwise
CAF-11 The NAV percentage is not consistent with the C Percentage of the NAV corresponding to the total exposure amount for Xm}‘:}:{e;;h ranlk:ngu,tMax:datDry for Counterparty exposure flag CAF-11
7 counterparty exposure flag. NAV percentage of the total exposure ‘Within each ranking, M for |each of the 5 greatest counterparty exposures to which the AIF has the 0 whie N equalto “true 7
. . <Counterparty TotalExposu Else Forbidden
value of the counterparties to which the reRate> Counterparty exposure flag |greatest exposure.
AIF has the greatest exposure (to which) equal to “true” | Within each ranking, if the Counterparty exposure flag is equal to -
F N « » o N . N The ranks that are assigned to the reported values should be
N N N otherwise ‘true”, this field has to be reported. It is forbidden otherwise. 3 N N .
CAF-118  |The reported value is not consistent with the rank. consistent in relation to each other. First rank values are above | CAF-118
or equal to the second rank values and so on.
The ranking admitted are:
- 1 for “first counterparty exposure”;
Ranking (Counterparty that has the <Ranking> M - 2for “second counterparty exposure”;
greatest exposure to the AIF) niing - 3for “third counterparty exposure”;
- 4 for “fourth counterparty exposure”; and
- 5 for “fifth counterparty exposure”.
Counterparty exposure flag true when the counterparty (excluding CCPs) corresponding to the
(Counterparty that has the greatest <Counterpart};ExposureFla M reporting rank has exposure to the AIF
exposure to the AIF) g false otherwise
¢ Entity name. (no standard)
The counterparty name is not consistent with the Name of the counterparty that has the Within each ranking, M for |Itis strongly recommended to provide the full name corresponding to |Within each ranking, Mandatory for Counterparty exposure flag
CAF-11g [, ov0% m" exyosure o oot ermoon t:‘t’he KIF <EntityName> Counterparty exposure flag | the allocated LEI code (or BIC code if any and LEI not available). equal to “true” CAF-119
party exp & & P equal to “true” Within each ranking, if the Counterparty exposure flag is equal to Else Forbidden
F otherwise “true”, this field has to be reported. It is forbidden otherwise.
LEI code (ISO 17 442 standard) or if not available the interim entity
identifier: Verify the correctness of the LEI code format rules following
Characters 1-4: A four character prefix allocated uniquely to each LOU. |the calculation methodology of the 2-last check digits under
CAF-120 | The checkdigits of the LEI code are not correct. LEI code of the counterparty that has . . . Ffor name of the «Characters 5-6: Two _reserved _characters set to zero. vahdatml_m rules using ISO 7064,_( ISO/IE_C7 064:2003 CAF-120
<EntityIdentificationLEI> . «Characters 7-18: Entity - specific part of the code generated and Information technology -- Security techniques -- Check
the greatest exposure to the ATF counterparty not filled in N . p
’ assigned by LOUs according to transparent, sound and robust character systems”).
Ootherwise 3 ‘s
allocation policies.
CAF-121 The LEI code is not consistent with the counterparty «Characters 19-20: Two check digits ‘Within each ranking, Forbidden for Counterparty exposure flag CAF-121
exposure flag. The field is forbidden for name of the counterparty not filled in and __|(to which) equal to “false”
. . . BIC code (ISO 9362 standard) . . .
CAF-122 The BIC code is not consistent with the counterparty |BIC code of the counterparty that has <EntityIdentificationBIC> F for name of the . The field is forbidden for name of the counterparty not filled in and V\flthm.each rankmg“, Forl:xdden for Counterparty exposure flag CAF-122
exposure flag. the greatest exposure to the AIF counterparty not filled in . N (to which) equal to “false
. optional otherwise.
Ootherwise
. . . Within each ranking, Mandatory for Counterparty exposure flag
The NA’ h the »
Cat1zg | The NAV percentage s not consistent with the c Percentage of the NAV corresponding to the total exposure amount for |equal to “true CAF-123
party exp 8- NAV percentage of the total exposure <Counterparty TotalEx Within each ranking, M for |each of the 5 greatest counterparty exposures that has the greatestto |Else Forbidden
value ofthe counterparties that have unte E:R.Ztei albxposu Counterparty exposure flag |the AIF.
the greatest exposure to the AIF equal to “true” Within each ranking, if the Counterparty exposure flag is equal to Th ks th ened to th dval hould b
. . B F otherwise “true”, this field has to be reported. It is forbidden otherwise. e r.an S t, at are.asslgne tothe rep(l)rte Vvalues should be
CAF-124 |The reported value is not consistent with the rank. consistent in relation to each other. First rank values are above CAF-124
or equal to the second rank values and so on.
Direct clearing through central clearing (ccps)
. . <ClearTransactionsThrough true for Direct clearing
Direct cl it M N .
irect clearing Tag CCPFlag> false for no direct clearing
¢ The ranking admitted are:
. ) - 1 for “first CCP exposure”; Ifthe Direct clearing flag equal to “true”, at least rank “1” has to
First ranking mandatory for | 2 for “second CCP exposure”; and be reported.
CAF-125 Ranking (CCP) <Ranking> Direct c]ea::xrx‘%eflag equalto | 3 for “third top CCP exposure”. CAF-125
. Ifthe Direct clearing flag is equal to “true”, at least rank “1” has to be
F otherwise
reported.
C Entity name. (no standard)
N . First ranking mandatory for |Itis strongly recommended to provide the full name corresponding to
Data shouls ted fi ki hen the
ashould be reported for ranking 1 when thereis |0 | ¢ 0Cp with greatest exposure <EntityName> Direct clearing flag equal to | the allocated LEI code (or BIC code if any and LEI not available).

direct clearing.

“true”
F otherwise

Ifthe Direct clearing flag is equal to “true”, at least rank “1” has to be
reported.
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LEI code (ISO 17 442 standard) or if not available the interim entity
identifier:
Characters 1-4: A four character prefix allocated uniquely to ach LOU. | oo e ormat rules following
«Characters 5-6: Two reserved characters set to zero. the calculation methodology of the 2-last check digits under
CAF-126 The LEI code is not consistent with the counterparty LEI code of CCP with greatest exposure <EntityIdentificationLEL> Forbidden for Du'ﬁc( cleyzyarmg -Chfaraclers 7-18: Entity -.speclﬂc part of the code generated and validation rules using 1507 064, (1S0/ IEC7064:2003 CAF-126
exposure flag. flag equal to “false assigned by LOUs according to transparent, sound and robust 0 ) .
N N L Information technology -- Security techniques -- Check
Ootherwise allocation policies. haracter systems”)
«Characters 19-20: Two check digits character systems).
The field is forbidden for Direct clearing flag equal to "false"and
optional otherwise.
. 3 . BIC code (ISO 9362 standard)
BIC code of CCP with greatest exposure | <EntityldentificationBIC> |"O"Pidden for Direct elearing |y, feiq s forpidden for Direct clearing flag equal to Talse"and
g e N optional otherwise.
Ootherwise
. i~ Exposure amount for each 3 greatest CCP exposures expressed in base
. First ranking mandatory for PR h
Exposure value of CCP with greatest <CCPExposureValue> Direct clearing flag equal to currency filled in without decimal places.
exposure P o fe,, & eq The field is mandatory for Direct clearing flag equal to "true” for rank 1"
Fotherwise and optional otherwise. The ranks that are assigned to the reported values should be
CAF-127 |The reported value is not consistent with the rank. consistent in relation to each other. First rank values are above | CAF-127
or equal to the second rank values and so on.
3. Liquidity Profile
Portfolio Liquidity Profile
The percentage of portfolio capable of being liquidated within 1 day or
O, o . less. The total sum of the percentage of the fund’s portfolio that is
CAF-128 | The sum of the percentages should be equal to 100%, | ST ¢ tage of portfolio liquidity in o to 1 | <PortfolioLiquidityInDayso | o be filled in when atleast |.y,/ " 1 .o ofthe percentage of the fund’s portfolio that is capable of |capable of being liquidated should equal 100%. CAF-128
day to1Rate> one portfolio liquidity © tota’ s '€ b 1e un . !
. being liquidated within each of the liquidity periods specified should
profile element is reported
equal 100%.
The percentage of portfolio capable of being liquidated in 2 to 7 days. 5 . .
R - taces should b Lo 100% | Pereentage of portfolio liquidity in 2 to 7 | <PortfolioLiquidity InDays2 | To be filled in when at least | The total sum of the percentage of the fund's portfolio that is capable of The ‘slml o °f;¥‘e ?g’fe‘;“zge ?g‘he f“l“l‘lf)‘;:"f"l“’ thatis CAFa28
€ sum ot the percentages should be equalto *|days to7 Rate> one portfolio liquidity | being liquidated within each of the liquidity periods specified should | ““PP'¢ 0t being fiquidated should equa g
profile element is reported |equal 100%.
The percentage of portfolio capable of being liquidated in 8 to 30 days. 5 . .
A28 |The sum ofth tases should be equal to 100% | Pereentage of portfolio liquidity in 8 to | <PortfolioLiquidity InDays8 | To be flled in when atleast|The total sum ofthe percentage of the fund's portfoio that is capable of | I¢ 19141 sum of the percentage of the fund's portfolio thatis | =
¢ sum ofthe percentages should be equalto “|30 days to3oRate> one portfolio liquidity  |being liquidated within each of the liquidity periods specified should ~ |¢2PaP'e otbeing liquidated should equal1007%.
profile element is reported |equal 100%.
The percentage of portfolio capable of being liquidated in 31 to 9o
¢ days. The total sum of the percentage of the fund’s portfolio that is
CAF-128 | The sum of the percentages should be equal to 100%, | L <T¢ e 1ag¢ of portfolio liquidity in 31to | <PortfolioLiquidityInDaysg | To be filled in when atleast |y, ") ¢y ofthe percentage of the fund’s portfolio that is capable of |capable of being liquidated should equal 100%. CAF-128
90 days 1togoRate> one portfolio liquidity PR o PR, N N
. being liquidated within each of the liquidity periods specified should
profile element is reported
equal 100%.
The percentage of portfolio capable of being liquidated in 91 to 180
P P . days. The total sum of the percentage of the fund’s portfolio that is
CAF-128 |The sum of the percentages should be equal to 100%. Percentage of portfolio liquidity in 91to | <PortfolioLiquidityInDays | To be filled in lwh.en ?t .leasl The total sum of the percentage of the fund’s portfolio that is capable of | capable of being liquidated should equal 100%. CAF-128
180 days 1to180Rate> one portfolio liquidity P o I N N
h being liquidated within each of the liquidity periods specified should
profile element is reported
equal 100%.
The percentage of portfolio capable of being liquidated in 181 to 365
¢ days The total sum of the percentage of the fund’s portfolio that is
P " folio liqui . P . 3
CAF-128 |The sum ofthe percentages should be equal to 100% | * "¢ entage of portfolio liquidity in 181 to | <PortfolioLiquidityInDayst | o be filled inwhen atleast .y 1 gy of the percentage of the fund's portfolio that is capable of | capable of being liquidated should equal 100% CAF-128
365 days 81toz65Rate> one portfolio liquidity PR o I . N
. being liquidated within each of the liquidity periods specified should
profile element is reported
equal 100%.
The percentage of portfolio capable of being liquidated in more than
el [, . 365 days. The total sum of the percentage of the fund’s portfolio that is
CAF-128 |The sum of the percentages should be equal to 100%. Percentage of portfolio liquidity in more | <PortfolioLiquidityInDays3 | To be filled in .Wh.en ?t .leaSl The total sum of the percentage of the fund’s portfolio that is capable of | capable of being liquidated should equal 100%. CAF-128
than 365 days 65MoreRate> one portfolio liquidity P o P N N
. being liquidated within each of the liquidity periods specified should
profile element is reported
equal 100%.
Unencumbered cash amount <UnencumberedCash> o Amount expressed in Base currency filled in without decimal places.
Liquidity Profile
C Breakdown of the NAV divided among the 1 day or less period
CAF-120  |The sum ofthe percentages should be equal to 100%. Percentage of investor liquidity in 0 to 1 | <InvestorLiquidityInDayso | To be filled in when at least |depending on the shortest period within which the invested funds The total of the breakdown should equal 100%. CAF-129
day to1Rate> one portfolio liquidity could be withdrawn or investors could receive redemption payments.
profile element is reported | The total should equal 100%.
C Breakdown of the NAV divided among the “2 to 7 days” period
CAF-129 |The sum ofthe percentages should be equal to 100%. Percentage of investor liquidity in 2 to 7 | <InvestorLiquidityInDays2 | To be filled in lwh.en aj\t }east dependmgvon the short.est period within whllch the mvelsted funds The total of the breakdown should equal 100%. CAF-129
days to7 Rate> one portfolio liquidity  |could be withdrawn or investors could receive redemption payments.
profile element is reported | The total should equal 100%.
[§ Breakdown of the NAV divided among the “8 to 30 days” period
CAF-129 |The sum of the percentages should be equal to 100%. Percentage of investor liquidity in 8 to <InvestorLiquidityInDays8 | To be filled in lwh.en ?t .leasl dependlnan the shor%est period within WhllCh the mvelsted funds The total of the breakdown should equal 100%. CAF-129
30 days to3oRate> one portfolio liquidity | could be withdrawn or investors could receive redemption payments.
profile element is reported | The total should equal 100%.
¢ Breakdown of the NAV divided among the “31 to 9o days” period
CAF-120 |The sum of the percentages should be equal to 100%, |PE¥eeTta8€ of investor liquidity in 31to | <InvestorLiquidityInDays3 | To be filled inwhen atleast |depending on the shortest period within which the invested funds The total of the breakdown should equal 100%. CAF-120
90 days 1togoRate> one portfolio liquidity could be withdrawn or investors could receive redemption payments.
profile element is reported |The total should equal 100%.
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Percentage of investor liquidity in 91to

XML tag

<InvestorLiquidity InDays9

To be filled in when at least

Breakdown of the NAV divided among the “91 to 180 days” period
depending on the shortest period within which the invested funds

The total of the breakdown should equal 100%.

reference

CAF- The fth 1t hould b 1t %. CAF-
129 € sum ofthe percentages should be equalto 100 180 days 1to180Rate> one portfolio liquidity could be withdrawn or investors could receive redemption payments. 129
profile element is reported | The total should equal 100%.
C Breakdown of the NAV divided among the “181 to 365 days” period
CAF-120 |The sum ofthe percentages should be equal to 100%, | FETeentage of investor liquidity in 181to | <InvestorLiquidityInDayst | To be filed in when at least |depending on the shortest period within which the invested funds The total of the breakdown should equal 100%. CAF120
365 days 81to365Rate> one portfolio liquidity could be withdrawn or investors could receive redemption payments.
profile element is reported |The total should equal 100%.
Breakdown of the NAV divided among the “more than 365 days”
CAF-120 | The sum ofthe percentages should be equal to 100%. Percentage of investor liquidity in more | <InvestorLiquidityInDays3 | To be filled in yvhfen at }east period dependmg on the sho}'tesl period within w'hlch the mvgsted The total of the breakdown should equal 100%. CAF-129
than 365 days 65MoreRate> one portfolio liquidity funds could be withdrawn or investors could receive redemption
profile element is reported |payments. The total should equal 100%.
. . Flag indicating whether the AIF provides investors with
P With, IRightsF
Withdrawal redem ption rights flag <Provide ‘;ad:‘“”a ghts o withdrawal/redemption rights in the ordinary course.
8 true or false
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:
- Dfor “Daily”
- Wfor “Weekly”
C - F for “Fortnightly”
The investor redemption frequency is not consistent . <InvestorRedemptionFrequ |F for Withdrawal redemption | - M for “Monthly” The field is forbidden for Withdrawal redemption rights flag
CAF-130 | ith the withdrawal redemption rights flag. Investor Redemption Frequency ency> rights flag false - Qfor “Quarterly” false and optional otherwise CAF-130
Ootherwise - Hfor “Half-yearly”
-Y for “Yearly”
- Ofor “Other”
- N for “None”
see Annex II - Table 6
The field is forbidden for Withdrawal redemption rights flag equal to
"false"and optional otherwise.
The notice period required by investors for redemptions in days. If
c there are multiple classes of shares or units, the notice period reported
The investor redemption notice period is not ) . . <InvestorRedemptionNotic |F for Withdrawal redemption | S e asset weighted notice period. ) The field is forbidden for Withdrawal redemption rights flag
CAF-131 |consistent with the withdrawal redemption rights Investor Redem ption Notice Period N . The number of days is expressed without decimal places when N N CAF-131
flag ePeriod> rights flag false weighted false and optional otherwise
g Ootherwi N . . -
otherwise The field is forbidden for Withdrawal redemption rights flag equal to
"false"and optional otherwise.
The investor lock-up period in days. If there are multiple classes of
[ shares or units, the notice period reported is the asset weighted notice
The investor redemption lock-up is not consistent . . <InvestorRedemptionLock |F for Withdrawal redemption | period. The field is forbidden for Withdrawal redemption rights flag
CAF-132 | it the withdrawal redemption rights flag. Investor Redemption Lock Up Period UpPeriod> rights flag false The number of days expressed without decimal places when weighted. |false and optional otherwise CAF-132
Ootherwise The field is forbidden for Withdrawal redemption rights flag equal to
"false"and optional otherwise.
The NAV percentage of the ATF's assets that are currently subject to
Side Pocket percentage <SidePocketRate> o side pockets arrangements.
Rate expressed as a percentage.
The NAV percentage of the AIF's assets that are currently subject to
Gates percentage <GatesRate> o Gates arrangements.
Rate expressed as a percentage.
The NAV percentage of the AIF's assets that are currently subject to
Dealing Suspension percentage <DealingSuspensionRate> o ion of dealing arr
Rate expressed as a percentage.
M for Ofh ¢ . |Free text for other arrangement for managing illiquid assets.
Other Arrangement Type <OtherArrangementType> or OIher arrangement |y, fielq is mandatory for Other arrangement percentage filled inand
percentage filled in . .
. optional otherwise.
Ootherwise
The NAV percentage of the AIF's assets that are currently subject to
M for Other arrangement |17 @1Tangements for managing illiquid assets.
Other arrangement percentage <OtherArrangementRate> B Rate expressed as a percentage.
type filled in B 3 B N
. The field is for Other arr type filled inand optional
O Otherwise .
otherwise.
The NAV percentage of the AIF's assets that are currently subject to
the special arrangements arising fron their illiquid nature under Article
Total arrangement percentage <TotalArrangementRate> (o] 23.4 of the ATFMD.
Rate expressed as a percentage.
. <InvestorPreferentialTreat Flag indicating wh‘ether there are aAny investors who obtain preferential
Investor preferential treatment Flag o] treatment or the right to preferential treatment.
mentFlag>
true or false
Disclosure Terms Preferential <DisclosureTermsPreferenti o Ezisl:‘:r‘:atmg whether there are any different disclosure/reporting to

Treatment Flag

alTreatmentFlag>

true or false
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Field Name

Liquidity Terms Preferential Treatment
Flag

D element name /

<Liquidity TermsPreferentia
ITreatmentFlag>

Flag indicating whether there are any different investor liquidity terms
true or false

Error
reference

Fee Terms Preferential Treatment Flag

<FeeTermsPreferentialTreat
mentFlag>

Flag indicating whether there are any different fee terms for investors
true or false

Other Terms Preferential Treatment
Flag

<OtherTermsPreferentialTr
eatmentFlag>

Flag indicating whether there are any other preferential treatment
true or false

of the of units in the AIF by investor group

Investor Group Type

<InvestorGroupType>

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"”

- OFIN for "Other financial institutions"

- PFND for "Pension plans / funds"

- 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")

Investor group NAV percentage

<InvestorGroupRate>

The percentage of NAV for each typology of investors.

Financing liquidity

Available financing amount

<TotalFinancingAmount>

The amount of borrowing by and cash financing available to the AIF
(including all drawn and undrawn, committed and uncommitted lines
of credit as well as any term financing.

Amount expressed in base currency filled in without decimal places.

Percentage of financing amountinoto1

<TotalFinancingInDaysoto1

C
M if "Available

Breakdown of the total financing amount divided among the 1 day or

less period d on the longest period for which the creditor is

The sum of the percentages of financing amount should be

CAF-133 | The sum ofthe percentages should be equal to 100%. | .\ Rate> Amount"is filledin | contractually committed to provide such financing, The total should | *°°% CAF-133
Fotherwise equal 100%.
C Breakdown of the total financing amount divided among the “2 to 7 .
CAT-133 |The sum ofthe percentages should be equal to 100%, | PEFeentage of financing amount in 2 to 7 | <TotalFinancingInDaysato7 | M f'Available Financing | days” period depending on the longest period for which the creditor is f]o“o’ o ofthe percentages of financing amount should be A1
" |days Rate> Amount"is filled in contractually committed to provide such financing. The total should :
F otherwise equal 100%.
Breakdown of the total financing amount divided among the “8 to 30 The sum of the percentages of financing amount should be
Percentage offinancing amountin 8to | <TotalFinancingInDays8to3 | M if "Available Financing |days” period depending on the longest period for which the creditor is
CAF-133 |The sum of the percentages should be equal to 100%. s N N . N 100%. CAF-133
30 days oRate> Amount"is filled in contractually committed to provide such financing. The total should
F otherwise equal 100%.
Breakdown of the total financing amount divided among the “91 to 180 The sum of the percentages of financing amount should be
CAF-1 The £th hould b 1 Percentage of financing amount in 31to | <TotalFinancingInDays31to | Mif"Available Financing |days” period depending on the longest period for which the creditor is .~
33 e sum of the percentages should be equal to 100%. " . N . N 100%. CAF-133
90 days 9oRate> Amount"is filled in contractually committed to provide such financing. The total should
F otherwise equal 100%.
C Breakdown of the total financing amount divided among the “8 to 30 .
. . . . IP . . .. N N . .2~ . |The sum of the percentages of financing amount should be
CAF-133 | The sum of the percentages should be equal to 100%. Percentage of financing amount in 91to |<TotalFinancingInDaysg1ito | Mif Avalla})}e Fman.cmg days” period depenqlng on the lolngest period fqr which the creditor is 100%. CAF-133
180 days 180Rate> Amount"is filled in contractually committed to provide such financing. The total should
F otherwise equal 100%.
C Breakdown of the total financing amount divided among the “181 to The sum of the percentages of financing amount should be
CAF-133 | The sum of the percentages should be equal to 100%. Percentage of financing amount in 181to | <TotalFinancingInDays181t | M if "Available Financing |365 days” period depending on the longest period for which the 100% CAF-133
365 days o365Rate> Amount"is filled in creditor is contractually committed to provide such financing. The :
F otherwise total should equal 100%.
Breakdown of the total financing amount divided among the “more The sum of the percentages of financing amount should be
CAF-133 | The sum of the percentages should be equal to 100% Percentage of financing amount longer | <TotalFinancingInDays365 | M if "Available Financing |than 365 days” period depending on the longest period for which the 100% CAF-133
"|than 365 days MoreRate> Amount"is filled in creditor is contractually committed to provide such financing. The
F otherwise total should equal 100%.
4. 0 | and Other Risk Aspects
Total number of open
Total number of open positions <TotalOpenPositions> o Total number of open positions. Number filled in without decimal

places.
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Error

Error message

FMA

element name /

reference

XML tag

Historical risk profile
Gross investment returns or IRR of the AIF for January (in %, gross of
management and performance fees). For each calendar year, the January rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the January rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may | For Q4 reporting period, only October, November and
CAF-134 |Themonth rate is not consistent with the reporting | Percentage of gross investment returns <RateJanuary> be reported. December rates may be reported. CAF-134
period. for January For Q4 reporting period, only October, November and December rates |For Hi reporting period, only January, February, March, April,
may be reported. May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May | For Hz reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For Hz reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For Xi reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, |For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported.
ber, October, ber and D ber rates may be reported.
Gross investment returns or IRR of the AIF for February (in %, gross of
management and performance fees). For each calendar year, the February rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the February rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may | For Q4 reporting period, only October, November and
CAF-13q |Themonth rate s not consistent with the reporting | Percentage of gross investment returns <RateFebruary> be reported. December rates may be reported. CAF-134
period. for February For Q4 reporting period, only October, November and December rates |For Hi reporting period, only January, February, March, April,
may be reported. May and June rates may be reported.
For Hi reporting period, only January, February, March, April, May | For H2 reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For Hz2 reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, |For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported.
ber, October, ber and D ber rates may be reported.
For each calendar year, the March rate should be reported only
once.
For Q1 reporting period, only January, February and March
rates may be reported.
For Q2 reporting period, only April, May and June rates may be
reported.
For Q3 reporting period, only July, August and September rates
may be reported.
For Q4 reporting period, only October, November and
The month rate is not consistent with the reporting |Percentage of gross investment returns December rates may be reported.
CAF134 | eriod. for March <RateMarch> FALSCH For Hi reporting period, only January, February, March, April, | CAF134
May and June rates may be reported.
For H2 reporting period, only July, August, September,
October, November and December rates may be reported.
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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Error
reference

Error message

The month rate is not consistent with the reporting

Percentage of gross investment returns

element name /
L tag

echnical guidance

Gross investment returns or IRR 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.
For Q1 reporting period, only January, February and March rates may
be reported.

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

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

Control

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

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

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

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

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

Error
reference

CAF-134 period. for April <RateApril> For %4 reporttm';g period, only October, November and December rates For Hi reporting period, only January, February, March, April, CAF-134
may bereported. . May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May . N
oy t b ted For Hz reporting period, only July, August, September,
andune rates may be reported. October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, N )
N b d De. b t b ted For Y1 reporting period, all month rates may be reported.
November and December rates may bo reported. For Xi reporing eriod, oy Jammazy, Febriasy, March, Apel
or Y1 reporting perioc, almonth rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, B ! !
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. ber, October ber and D ber rates may be
For X2 reporting period, only April, May, June, July, August, ot > Y
September, October, November and December rates may be reported. |"“P%" "
Gross investment returns or IRR of the AIF for May (in %, gross of For each calendar year, the May rate should be reported only
management and performance fees). once
Rate expressed as a percentage. . . .
For each calendar year, the May rate should be reported only once. For Qu reporting period, only January, February and March
For Q1 reporting period, only January, February and March rates may | /2€3 May be reported.
be repmz 4 g period, only s v Y |For Qz reporting period, only April, May and June rates may be
- : . reported.
F 't d, only April, M: d J t b N .
r:l;)Qrfer;Pm ing period, only Aprfl, May and June rates may be For Q3 reporting period, only July, August and September rates
_— . may be reported.
l];‘:l;gsol;(:ggmng period, only July, August and September rates may For Q4 reporting period, only October, November and
CAF-134 T’he.month rate is not consistent with the reporting |Percentage of gross investment returns <RateMay> For Q4 reporting period, only October, November and December rates December rat?s may })e reported. . CAF-134
period. for May s b reortod For Hi reporting period, only January, February, March, April,
y pereporied. ' May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May For Hz reporting period, only July. August, September.
and June rates may be reported. porting period, only July, August, Sep 4
N . October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, N N
November and December rates may be reported For Y1 reporting period, all month rates may be reported.
N N Y P . For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported.
. . . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, N ! .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported.
N N . September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, rerortod
September, October, November and December rates may be reported. |"*POT¢¢
. .
Gross investment returns or IRR of the AIF for June (in %, gross of For each calendar year, the June rate should be reported only
management and performance fees). e
Rate expressed as a percentage. . . .
For each calendar year, the June rate should be reported only once. For Qu reporting period, only January, February and March
For Q1 reporting period, only January, February and March rates may | /263 May be reported.
be repmlz 4 g period, only s v Y |For Qz reporting period, only April, May and June rates may be
- . . ‘ted.
F t d, only April, May and J t b, repor . )
r:l;‘erferdePOI ing period, only Aprfl, May and June rates may be For Q3 reporting period, only July, August and September rates
N . may be reported.
l];‘:l;gsol;t:ggmng period, only July, August and September rates may For Q4 reporting period, only October, November and
CAF-134 The month rate is not consistent with the reporting |Percentage of gross investment returns <RateJune> For Q4 reporting period, only October, November and December rates December rates may be reported. CAF-134

period.

for June

may be reported.

For H1 reporting period, only January, February, March, April, May
and June rates may be reported.

For H2 reporting period, only July, August, September, October,
November and December rates may be reported.

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.

For H1 reporting period, only January, February, March, April,
May and June rates may be reported.

For Hz2 reporting period, only July, August, September,
October, November and December rates may be reported.

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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Error messag

The month rate is not consistent with the reporting

ield Name

Percentage of gross investment returns

D element name /
XML tag

Technical guidance

Gross investment returns or IRR 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.
For Q1 reporting period, only January, February and March rates may
be reported.

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

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

ontrol

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

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

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

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

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

CAF- RateJul; F ti iod, onl; tober, N d De b t CAF-
134 | period. for July <RateJuly> m°a'y%’er:e‘;‘;rn‘:§ period, only October, November and December rates | 1,0 o ving period, only January, February, March, April, 134
For Hi1 reporting period, only January, February, March, April, May May and June»rates may be reported.
and June rates may be reported. For Hz reporting period, only July, August, September,
For Hz reporting period, only July, August, September, October, October, Nove.mber a,nd December rates may be reported.
November and December rates may be reported. ForY1 report_mg per.md, all month rates may be reported. .
For Y1 reporting period, all month rates may be reported. For X1 reporting period, only January, February, March, April,
For X1 reporting period, only January, February, March, April, May, May, June, Ju.ly, A“g,“St and SEPtefnber rates may be reported.
June, July, August and September rates may be reported. For X2 reporting period, only April, May, June, July, August,
For X2 reporting period, only April, May, June, July, August, f:pli‘::;er’ October, November and December rates may be
September, October, November and December rates may be reported. po il
g:::g‘:;?;:i‘;;Z;‘;:::Z;:xz:;he AIF for August (in %, gross of For each calendar year, the August rate should be reported
B only once.
Rate expressed as a percentage. . .
F 1 F March
For each calendar year, the August rate should be reported only once. | o Qi reporting period, only January, February and Mare
For Q1 " iod, only J Feb d March rat rates may be reported.
bZ'r eporretg‘;' ing period, only January, February and March rates may | g, o, reporting period, only April, May and June rates may be
- . . reported.
f:;o(ifel:portmg period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
y ted.
For Q3 reporting period, only July, August and September rates may ';:)“ryg::;f:r’t;g period, only October, November and
The month rate is not consistent with the reporting |Percentage of gross investment returns be reported. . N December rates may be reported.
CAF-134 . <RateAugust> For Q4 reporting period, only October, November and December rates . N . CAF-134
period. for August may be reported For Hi reporting period, only January, February, March, April,
Y ported. . May and June rates may be reported.
For Hi reporting period, only January, February, March, April, May . .
a7 ¢ b ted For H2 reporting period, only July, August, September,
andJune rates may be reportec. October, November and December rates may be reported.
For Hz reporting period, only July, August, September, October, - "
N b d De. b ¢ b ted For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For X reporting period, only January, February, March, Apri,
or ¥ 1 reporting period, af month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, " 3 .
3 July, A ¢ and Septemb. T b ted For X2 reporting period, only April, May, June, July, August,
une, July, August and septemjer rates may be reportec. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported
September, October, November and December rates may be reported. |'P0" < "
Gross investment returns or IRR of the AIF for September (in %, gross
of management and performance fees). For each calendar year, the September rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the September rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may | For Q4 reporting period, only October, November and
CAF-134 The month rate is not consistent with the reporting |Percentage of gross investment returns <RateSeptember> be reported. December rates may be reported. CAF-134

period.

for September

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

For Hi reporting period, only January, February, March, April, May
and June rates may be reported.

For H2 reporting period, only July, August, September, October,
November and December rates may be reported.

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.

For Hi reporting period, only January, February, March, April,
May and June rates may be reported.

For H2 reporting period, only July, August, September,
October, November and December rates may be reported.

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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Error message

The month rate is not consistent with the reporting

Field Name

Percentage of gross investment returns

element name /
XML tag

Technical guidance

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.

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

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

For Qg reporting period, only July, August and September rates may
be reported.

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

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

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

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

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

CAF-134 period. for October <RateOctober> For %4 reporttmg period, only October, November and December rates For Hi reporting period, only January, February, March, April, CAF-134
may bereportec. . May and June rates may be reported.
For Hi1 reporting period, only January, February, March, April, May . N
For H2 reporting period, only July, August, September,
and June rates may be reported.
. N October, November and December rates may be reported.
For Hz2 reporting period, only July, August, September, October, N .
For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. ; ! )
N . For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported.
! ! . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, N ! .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. ber, October. ber and D ber rates may be
For X2 reporting period, only April, May, June, July, August, reported ’ ’ v
September, October, November and December rates may be reported. |™*P%"
Gross investment returns or IRR of the AIF for November (in %, gross
of management and performance fees). For each calendar year, the November rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the November rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may | For Q4 reporting period, only October, November and
CAF-1 The month rate is not consistent with the reporting |Percentage of gross investment returns <RateNovember> be reported. December rates may be reported. CAF-1
34 period. for November v For Q4 reporting period, only October, November and December rates |For Hi reporting period, only January, February, March, April, 34
may be reported. May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May | For Hz reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, |For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported.
September, October, November and December rates may be reported.
Gross investment returns or IRR of the AIF for December (in %, gross
of management and performance fees). For each calendar year, the December rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the December rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Qg reporting period, only July, August and September rates may ~ |For Q4 reporting period, only October, November and
CAF-134 The month rate is not consistent with the reporting |Percentage of gross investment returns <RateDecember> be reported. December rates may be reported. CAF-134

period.

for December

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

For Hi1 reporting period, only January, February, March, April, May
and June rates may be reported.

For Hz2 reporting period, only July, August, September, October,
November and December rates may be reported.

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.

For Hi reporting period, only January, February, March, April,
May and June rates may be reported.
For Hz2 reporting period, only July, August, September,
October, November and December rates may be reported.
For Y1 reporting period, all month rates may be reported.
For Xi 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,

P ber, October, ber and D¢ ber rates may be
reported.
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Error XSD element name /
refommnoe ErTormessage Field Name S Technical guidance
Net investment returns or IRR of the AIF for January (in %, gross of
management and performance fees). For each calendar year, the January rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the January rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may | For Q4 reporting period, only October, November and
CAF-1 The month rate is not consistent with the reporting |Percentage of netinvestment returns <RateJanuary> o be reported. December rates may be reported. CAF-1
35 period. for January uary For Q4 reporting period, only October, November and December rates |For H1 reporting period, only January, February, March, April, 35
may be reported. May and June rates may be reported.
For Hi reporting period, only January, February, March, April, May For Hz reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, |For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. ptember, October, ber and D ber rates may be
For X2 reporting period, only April, May, June, July, August, reported.
ber, October, ber and D ber rates may be reported.
Net investment returns or IRR of the AIF for February (in %, gross of
management and performance fees). For each calendar year, the February rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the February rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may  |For Q4 reporting period, only October, November and
CAFt The month rate is not consistent with the reporting |Percentage of net investment returns <RateFeb, N o be reported. December rates may be reported. CAF-1
35 period. for February erebruary For Q4 reporting period, only October, November and December rates |For H1 reporting period, only January, February, March, April, 35
may be reported. May and June rates may be reported.
For Hi reporting period, only January, February, March, April, May For H2 reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For Xi reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, |For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported.
ptember, October, N ber and D ber rates may be reported.
Net investment returns or IRR of the AIF for March (in %, gross of For each calendar year, the March rate should be reported only
management and performance fees). once
Rate expressed as a percentage. ] . .
For each calendar year, the March rate should be reported only once. For Q1 reporting period, only January, February and March
For Q1 " iod. only J. Feb d March rat rates may be reported.
bg'rep;retggr ing period, only January, February and March rates may | g, o, yeporting period, only April, May and June rates may be
- . . reported.
For Q2 reporting period, only April, May and June rates may be For Qg reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may For Q4 reporting period, only October, November and
The month rate is not consistent with the reporting | Percentage ofnet investment returns bereported. December rates may be reported.
CAF-135 i <RateMarch> o) For Q4 reporting period, only October, November and December rates N N . CAF-135
period. for March may be reported For Hi reporting period, only January, February, March, April,
Y portec. . May and June rates may be reported.
For Hi reporting period, only January, February, March, April, May . .
For H2 reporting period, only July, August, September,
and June rates may be reported.
N N October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, N N
For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. N . .
. . For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported.
N N . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, N 3 .
For X reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported.
. . . September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported.
ber, October, ber and December rates may be reported. |* PO %
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reference ETTOTmessage ield Name XML tag /C/O/ echnical guidance Control reference
Eealr::gvee:]temnte:;:;::gr;ralrﬁl: ?efet:)e AIF for April (in %, gross of For each calendar year, the April rate should be reported only
. once.
Rate expressed as a percentage. . .
F t d, only J: , Feb d March
For each calendar year, the April rate should be reported only once. raotresQ;-xraeyP{:; ;:}g);;relg > only January, February and Mare
iz‘rgo‘r‘izgm“g period, only January, February and March rates may | g0 05 reporting period, only April, May and June rates may be
- . . reported.
f:;erfex:porung period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
- . may be reported.
]}J?grrS:;Orrel}e)grtmg period, only July, August and September rates may For Q4 reporting period, only October, November and
The month rate is not consistent with the reporting |Percentage of net investment returns . P . N December rates may be reported.
CAF-135 g . <RateApril> [ For Q4 reporting period, only October, November and December rates N . S| CcAFass
period. for April may be reported For Hi reporting period, only January, February, March, April,
. M d J 't by ted.
For Hi reporting period, only January, February, March, April, May ay an une.ra es rr.1ay ¢ reporte
and June rates may be reported For H2 reporting period, only July, August, September,
3 N .
For H2 reporting period, only July, August, September, October, October, ovgmber ?nd December rates may be reported
November and December rates may be reported For Y1 reporting period, all month rates may be reported.
For Y1 reporting period, all month};ates may be ;eported For X1 reporting period, only January, February, March, April,
’ ) M: ly, A .
For X1 reporting period, only January, February, March, April, May, ay, June, July, August and September rates may be reported
June, July, August and September rates may be reported For X2 reporting period, only April, May, June, July, August,
. — N . i , October, N b d D 1 t b
For X2 reporting period, only April, May, June, July, August, reported. ober an rates may be
ber, October, ber and December rates may be reported. |"P%"
Net i t t ret IRR of the AIF for May (in %, f
m‘;n:lg:‘i:l:te:n;ep:;:’sr:ame (f)ees)e for May (in %, gross o For each calendar year, the May rate should be reported only
: once.
Rate expressed as a percentage. . .
For each calendar year, the May rate should be reported only once. Fotr Q repl(;rlmg Pin;d’ only January, February and March
For Q1 reporting period, only January, February and March rates may |65 MY be reported. :
be reported For Q2 reporting period, only April, May and June rates may be
- . . ted.
For Q2 report d, only April, May and June rat b repor B
r;)]:‘gle‘:por ing period, only Aprtl, May and June rates may be For Q3 reporting period, only July, August and September rates
N . be reported.
F t d, only July, August and September rat may
bz:ggo:iggr ing period, only July, August an ptember rates may For Q4 reporting period, only October, November and
CAF-135 The.month rate is not consistent with the reporting |Percentage of net investment returns <RateMay> o For Q4 reporting period, only October, November and December rates December rat?s may })e reported. . CAF-135
period. for May may be reported For Hi reporting period, only January, February, March, April,
For Hi reporting period, only January, February, March, April, May May and June.rales may be reported.
and June rates may be reported. For H2 reporting period, only July, August, September,
For Hz2 reporting period, only July, August, September, October, October, Nov?mber :?nd December rates may be reported.
November and December rates may be reported. For Y1 reporting period, all month rates may be reported.
For Y1 reporting period, all month rates may be reported. For X1 reporting period, only January, February, March, April,
For X1 reporting period, only January, February, March, April, May, May, June, Ju}y, Augusl and Seple.mber rates may be reported.
June, July, August and September rates may be reported For X2 reporting period, only April, May, June, July, August,
s s . b N b D I
For X2 reporting period, only April, May, June, July, August, September, Qetober, and rates may be
ber, October, ber and De ber rates may be reported. eported.
Net i t t ret IRR of the AIF fi i f
Netnvestment returns or [RR of the ALFforJune (%, 195867 | o cochy catendar year,th June ate should b reported nly
. once.
Rate expressed as a percentage. . .
For each calendar year, the June rate should be reported only once. F"t’ Q 'eP]‘;“‘“g Pfil'lgd> only January, February and March
For Q1 reporting period, only January, February and March rates may rates may e reportec. .
be reported For Q2 reporting period, only April, May and June rates may be
_— . . reported.
F t d, only April, M: d t
r;)l)ro(gfer;por ing period, only April, May and June rates may be For Qg reporting period, only July, August and September rates
N . . may be reported.
Fo t d, only July, August and Septemb. t . .
bgl;gsol;elggr ing period, only July, Augustan ptemberrates may For Q4 reporting period, only October, November and
CAF-135 The month rate is not consistent with the reporting | Percentage of net investment returns <RateJunes. o For Q4 reporting period, only October, November and December rates December rates may be reported. CAF-135

period.

for June

may be reported.

For Hi reporting period, only January, February, March, April, May
and June rates may be reported.

For H2 reporting period, only July, August, September, October,
November and December rates may be reported.

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.

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

ber, October, ber and December rates may be
reported.
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Error
reference

Error message

The month rate is not consistent with the reporting

Percentage of net investment returns

element name /
IL tag

Technical guidance

Net investment returns or IRR 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.
For Q1 reporting period, only January, February and March rates may
be reported.

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

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

Control

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

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

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

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

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

Error
reference

CAF- RateJul F ti iod, only October, N by d Det by t CAF-
135 | beriod. for July <Rateduly> oy Qﬁ’err?fr::g period, only October, November and December rates | g, 1y reporting period, only January, February, March, April, 135
Yy De reportec. ! May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May . N
For Hz reporting period, only July, August, September,
and June rates may be reported.
N N October, November and December rates may be reported.
For Hz reporting period, only July, August, September, October, : .
For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. N N .
) ; For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported.
N N . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, R A ;
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. . ° .
A X . , October, ber and Dx rates may be
For X2 reporting period, only April, May, June, July, August, ted
ber, October, ber and D ber rates may be reported. reported.
Net investment returns or IRR of the AIF for August (in %, gross of For each calendar year, the August rate should be reported
management and performance fees). only once
Rate expressed as a percentage. — .
F 1) F March
For each calendar year, the August rate should be reported only once. |} 07 & FePorting period, only January, February and Marc
For Q1 reporting period, only January, February and March rates may | 2{°5 MY be reported.
be reported ’ ’ For Q2 reporting period, only April, May and June rates may be
_ . . reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported.
For Q3 t tod, only July, A t and Septemb. " may be reported.
b‘” re:pgr ing period, only July, August and Septemberrales may | g, o4 reporting period, only October, November and
The month rate is not consistent with the reporting | Percentage ofnet investment returns ¢ reportec. ) December rates may be reported.
CAF-135 . <RateAugust> For Q4 reporting period, only October, November and December rates . . . CAF-135
period. for August may be reported. For Hi1 reporting period, only January, February, March, April,
ay bereportec. . May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May . N
For H2 reporting period, only July, August, September,
and June rates may be reported.
N N October, November and December rates may be reported.
For Hz reporting period, only July, August, September, October, - ;
For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. N . .
. . For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported.
! ! X May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, 5 3 .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. N |_ "
A . . , October, and De rates may be
For X2 reporting period, only April, May, June, July, August, reported
ber, October, ber and D¢ ber rates may be reported. P :
Net investment returns or IRR of the AIF for September (in %, gross of
management and performance fees). For each calendar year, the September rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the September rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may | For Q4 reporting period, only October, November and
CAF-135 The month rate is not consistent with the reporting |Percentage of net investment returns <RateSeptember> be reported. December rates may be reported. CAF-135

period.

for September

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

For Hi reporting period, only January, February, March, April, May
and June rates may be reported.

For H2 reporting period, only July, August, September, October,
November and December rates may be reported.

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,

ber, October, N ber and De ber rates may be reported.

For Hi1 reporting period, only January, February, March, April,

May and June rates may be reported.

For H2 reporting period, only July, August, September,

October, November and December rates may be reported.

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,
ber, October, ber and De ber rates may be

reported.
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Error message

The month rate is not consistent with the reporting

Field Name

Percentage of net investment returns

element name /
XML tag

Technical guidance

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

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

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

Control

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

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

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

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

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

CAF-135 period. for October <RateOctober> i]oar %‘L:szl:::(% period, only October, November and December rates For Hi1 reporting period, only January, February, March, April, CAF-135
y Do reportec. . May and June rates may be reported.
For Hi reporting period, only January, February, March, April, May . .
For Hz reporting period, only July, August, September,
and June rates may be reported.
: ¢ October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, N .
For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. . . .
N . For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported.
s N . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, 5 ! .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. ber, October ber and D rates may be
For X2 reporting period, only April, May, June, July, August, reported ’ ’ Y
ber, October, ber and December rates may be reported. | PO %"
Net investment returns or IRR of the AIF for November (in %, gross of
management and performance fees). For each calendar year, the November rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the November rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Qz reporting period, only April, May and June rates may be For Qg reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may  |For Q4 reporting period, only October, November and
CAF-1 The month rate is not consistent with the reporting | Percentage of net investment returns <RateNovember> be reported. December rates may be reported. CAF-1
35 period. for November ove For Q4 reporting period, only October, November and December rates |For Hi1 reporting period, only January, February, March, April, 35
may be reported. May and June rates may be reported.
For Hi reporting period, only January, February, March, April, May For Hz reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For Hz reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, |For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. ptember, October, ber and De rates may be
For X2 reporting period, only April, May, June, July, August, reported.
September, October, November and December rates may be reported.
Net investment returns or IRR of the AIF for December (in %, gross of
management and performance fees). For each calendar year, the December rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the December rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may  |For Q4 reporting period, only October, November and
CAFa35 The month rate is not consistent with the reporting | Percentage of net investment returns <RateDecembers be reported. December rates may be reported. CAF135

period.

for December

For Q4 reporting period, only October, November and December rates
may be reported.
For H1 reporting period, only January, February, March, April, May
and June rates may be reported.
For H2 reporting period, only July, August, September, October,
November and December rates may be reported.
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,

ber, October, ber and D¢ ber rates may be reported.

For Hi reporting period, only January, February, March, April,

May and June rates may be reported.

For H2 reporting period, only July, August, September,

October, November and December rates may be reported.

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,
ptember, October, N mber and De rates may be

reported.
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Error message

FMA

element name /

M/C/O/F

Technical guidance

The month rate is not consistent with the reporting

XML tag

December to January changes in NAV including the impact of
subscriptions and redemptions

Rate expressed as a percentage.

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

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

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

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

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

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

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

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

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

CAF-136 |1 o riod. Percentage of NAV change for January <RateJanuary> o For Q4 reporting period, only October, November and December rates |For Hi reporting period, only January, February, March, April, | CAF136
may be reported. May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May ~ |For Hz2 reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, ~|For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported.
September, October, November and December rates may be reported.
January to February changes in NAV including the impact of
subscriptions and redemptions For each calendar year, the February rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the February rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Qz reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may  |For Q4 reporting period, only October, November and

The month rate is not consistent with the reporting be reported. December rates may be reported.

CAF-136 period. Percentage of NAV change for February <RateFebruary> 0 For Q4 reporting period, only October, November and December rates |For H1 reporting period, only January, February, March, April, CAF-136
may be reported. May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May For Hz2 reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, |For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. ber, October, ber and December rates may be
For X2 reporting period, only April, May, June, July, August, reported.
September, October, November and December rates may be reported.
February to March changes in NAV including the impact of For each calendar year, the March rate should be reported only
subscriptions and redemptions once
Rate expressed as a percentage. N . .
For each calendar year, the March rate should be reported only once. For Q1 reporting period, only January, February and March
For Q1 reporting period, only January, February and March rates may |12eS M3y be reported. '
be reported. 4 ’ For Q2 ?pomng period, only April, May and June rates may be

. . . reported.
For Qf rdEPomng period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
rFf)pl'()Qrgeréporting period, only July, August and September rates may may be report‘edA .
. . . . be reported. i ’ For Q4 reporting period, only October, November and
CAF-136 The month rate is not consistent with the reporting Percentage of NAV change for March <RateMarch> o For Q4 reporting period, only October, November and December rates December rates may be reported. CAF-136

period.

may be reported.

For H1 reporting period, only January, February, March, April, May
and June rates may be reported.

For H2 reporting period, only July, August, September, October,
November and December rates may be reported.

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.

For Hi reporting period, only January, February, March, April,
May and June rates may be reported.

For H2 reporting period, only July, August, September,
October, November and December rates may be reported.

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 X reporting period, only April, May, June, July, August,
September, October, November and December rates may be
reported.
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Error
reference

Error message

FMA

XSD element name /

M/C/O/F

Technical guidance

Control

Error

The month rate is not consistent with the reporting

XML tag

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

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

For Qg reporting period, only July, August and September rates may
be reported.

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

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

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

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

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

reference

CAF-136 | oriod, Percentage of NAV change for April <RateApril> o if:y?:e rre(el;(::r:::g period, only October, November and December rates | = reporting period, only January, February, March, April, | CAF-136
For Hi reporting period, only January, February, March, April, May | &Y 20 June rates may be reported.
and June rates may be reported For H2 reporting period, only July, August, September,
3 October, N by d Det by 't b ted.
For H2 reporting period, only July, August, September, October, ober, November an cember rates may he reporte
Novembor and Deeember rates may be reported For Y1 reporting period, all month rates may be reported.
For Y1 reporting period, all month rates may be .reported For X1 reporting period, only January, February, March, April,
s L - May, June, July, A1 t and Septemb t b ted.
For X1 reporting period, only January, February, March, April, May, ay, June, uy uglusd anl P e.rln er rates may] ¢ reporte
June, July, August and September rates may be reported. For Xz reporting period, only April, May, June, July, August,
s , - T D 1
For X2 reporting period, only April, May, June, July, August, September, October, and rates may be
September, October, November and December rates may be reported. P :
April to May ch: in NAV including the i tof. ipti
re%'e‘m;ﬁozc anges in including the impact of subscriptionsand | o 1\ calendar year, the May rate should be reported only
Rate expressed as a percentage. :_“cedl " iod, only J Feb d March
For each calendar year, the May rate should be reported only once. °t‘ ‘eP]‘;' ing Pet“c‘l’ > only January, February and Marc
For Q1 reporting period, only January, February and March rates may [T oo M2y be reported. :
be reported For Q2 reporting period, only April, May and June rates may be
- . . reported.
F Tt d, only April, M: d J \¢ b . .
rzproQ‘_fe‘;;Po ing period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
N . may be reported.
]l::x;gsox;(isgmng period, only July, August and September rates may For Q4 reporting period, only October, November and
CAF-136 | [he month rate is not consistent with the reporting | p o ntage of NAV change for May <RateMay> o For Q4 reporting period, only October, November and December rates | 2ECeMmPer rates may be reported. .| caF1se
period. may be reported For Hi reporting period, only January, February, March, April,
For Hi reporting period, only January, February, March, April, May May and June.rates may be reported.
and June rates may be reported. For Hz reporting period, only July, August, September,
For H2 reporting period, only July, August, September, October, October, November and December rates may be reported.
November and bevember rates may bo roported. For Y1 reporting period, all month rates may be reported.
For Y1 reporting period, all month rates may be reported. For X1 reporting period, only January, February, March, April,
For X1 reporting period, only January, February, March, April, May, | &Y, June, July, August and September rates may be reported.
June, July, August and September rates may be reported. For X2 reporting period, only April, May, June, July, August,
5 , . " b D b
For X2 reporting period, only April, May, June, July, August, ted » October, and rates may be
September, October, November and December rates may be reported. |"¢POrte¢-
May to J h in NAV including the i t of subscripti d
reacll);r:pt:)n:sc angesin including the impact ofsubseriptions and 1 g, . och calendar year, the June rate should be reported only
Rate expressed as a percentage. ;"ce' - i0d, only J. Feb d March
For each calendar year, the June rate should be reported only once. N otr Q:anP; ;n‘g Pretn; » omly January, February and Marc
For Q1 reporting period, only January, February and March rates may ates may be reportec. .
be reported For Q2 reporting period, only April, May and June rates may be
- . . d.
F Iy April. M: reporte
r:;erfel"ieporlmg period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
- . may be reported.
F t] d, only July, A t and Septemb t . .
bzz?:g::ggr ing period, only July, August and September rates may For Q4 reporting period, only October, November and
CAF-136 | [hemonthrateis not consistent with the reporting | b o tage of NAV change for June <RateJune> o For Q4 reporting period, only October, November and December rates | 2Cmber rates may be reported. CAF-136

period.

may be reported.

For Hi reporting period, only January, February, March, April, May
and June rates may be reported.

For H2 reporting period, only July, August, September, October,
November and December rates may be reported.

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.

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

, October, ber and De ber rates may be

reported.
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Error message

The month rate is not consistent with the reporting

Field Name

element name /
XML tag

Technical guidance

June to July changes in NAV including the impact of subscriptions and
redemptions

Rate expressed as a percentage.

For each calendar year, the July rate should be reported only once.
For Q1 reporting period, only January, February and March rates may
be reported.

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

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

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

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

For Qz reporting period, only April, May and June rates may be
reported.

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

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

CAF-136 . Py t fNAV ch for Jul RateJul, F ti iod, only October, N b d De: b t N . . CAF-136
3 period. ercentage o change for July <Rateduly> ;; Q;L‘;?‘:;;::g period, only Uctober, Rovember an CembErTates | por Hi reporting period, only January, February, March, April, 3
Y ported. . May and June rates may be reported.
For Hi reporting period, only January, February, March, April, May ) N
For H2 reporting period, only July, August, September,
and June rates may be reported.
. N October, November and December rates may be reported.
For Ha reporting period, only July, August, September, October, . ¢
For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. . N .
N . For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported.
. N . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, N ! .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported.
N . . September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, ted
September, October, November and December rates may be reported. |"“P0T¢¢
July to August changes in NAV including the impact of subseriptions | o 1 2iondar year, the August rate should be reported
and redemptions I
Rate expressed as a percentage. ony onee. I h
i F i i F M:
For each calendar year, the August rate should be reported only once. | Q reporting period, only January, February and Mare
For Q1 » i0d, only J. Feb d March rat rates may be reported.
bz'repﬂr:’tgg' ing period, only January, February and March rates may | g, 05 reporting period, only April, May and June rates may be
- . . reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported
For Qg reporting period, only July, August and September rates may | 7o' reporting period, only October, November and
The month rate is not consistent with the reporting be reported. December rates may be reported.
CAF-136 ! Percentage of NAV change for August <RateAugust> For Q4 reporting period, only October, November and December rates N . .| CcAF-136
period. b ted For H1 reporting period, only January, February, March, April,
may bereported. . May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May N N
For H2 reporting period, only July, August, September,
and June rates may be reported.
. N October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, N .
For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. . N .
N . For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported.
. N . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, N 3 .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported.
B . . September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August,
N 4 N reported.
, October, and De rates may be reported.
August to September changes in NAV including the impact of
subscriptions and redemptions For each calendar year, the September rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the September rate should be reported only | For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may | For Q4 reporting period, only October, November and
CAF-136 The month rate is not consistent with the reporting | Percentage of NAV change for <RateSeptember> be reported. December rates may be reported. CAF-136

period.

September

For Q4 reporting period, only October, November and December rates
may be reported.
For H reporting period, only January, February, March, April, May
and June rates may be reported.
For H2 reporting period, only July, August, September, October,
November and December rates may be reported.
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,

ber, October, ber and De ber rates may be reported.

For Hi reporting period, only January, February, March, April,
May and June rates may be reported.

For Hz reporting period, only July, August, September,
October, November and December rates may be reported.

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,
ptember, October, N mber and De rates may be
reported.
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Error XSD element name / Error
reforano ErTOr message Field Name ML, hnical guidance s
Septen‘fbgr to October chan.ges in NAV including the impact of For each calendar year, the October rate should be reported
subscriptions and redemptions only once
Rate expressed as a percentage. _— .
For each calendar year, the October rate should be reported only once. For Q1 replt:rtmg pen:l)d, only January, February and March
For Q1 reporting period, only January, February and March rates may rates may be reported.
be remorted. g ; For Q2 reporting period, only April, May and June rates may be
- . . reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported.
For Q3 reporting period, only July, August and September rat may be reported.
bz’r eporr?e’g' ing period, only July, August and September rates may | g, 4 reporting period, only October, November and
Th th rate i t istent with the ti - . De b t b ted.
CAF-136 € month rate Is not consistent with the reporting | pe .. entage of NAV change for October <RateOctober> o For Q4 reporting period, only October, November and December rates | oo "cr Fales may be reporte .| caF-ase
period. b ted For Hi1 reporting period, only January, February, March, April,
may bereportec. . May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May . .
For H2 reporting period, only July, August, September,
and June rates may be reported.
. . October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, N N
For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. . . .
N N For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported.
. . . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, N " .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported.
B N . September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported.
September, October, November and December rates may be reported. |"P°"*%
October to November changes in NAV including the impact of
subscriptions and redemptions For each calendar year, the November rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the November rate should be reported only | For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may  |For Q4 reporting period, only October, November and
The month rate is not consistent with the reporting be reported. December rates may be reported.
CAF-136 period. Percentage of NAV change for November <RateNovember> o For Q4 reporting period, only October, November and December rates |For H1 reporting period, only January, February, March, April, CAF-136
may be reported. May and June rates may be reported.
For Hi1 reporting period, only January, February, March, April, May For Hz2 reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For Hz2 reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, ~|For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. September, October, November and December rates may be
For X reporting period, only April, May, June, July, August, reported.
September, October, November and December rates may be reported.
November to December changes in NAV including the impact of
subscriptions and redemptions For each calendar year, the December rate should be reported
Rate expressed as a percentage. only once.
For each calendar year, the December rate should be reported only For Q1 reporting period, only January, February and March
once. rates may be reported.
For Q1 reporting period, only January, February and March rates may |For Q2 reporting period, only April, May and June rates may be
be reported. reported.
For Q2 reporting period, only April, May and June rates may be For Q3 reporting period, only July, August and September rates
reported. may be reported.
For Q3 reporting period, only July, August and September rates may  |For Q4 reporting period, only October, November and
The month rate is not consistent with the reporting be reported. December rates may be reported.
CAF-136 period. Percentage of NAV change for December <RateDecember> 0 For Q4 reporting period, only October, November and December rates |For Hi1 reporting period, only January, February, March, April, CAF-136
may be reported. May and June rates may be reported.
For H1 reporting period, only January, February, March, April, May For Hz2 reporting period, only July, August, September,
and June rates may be reported. October, November and December rates may be reported.
For H2 reporting period, only July, August, September, October, For Y1 reporting period, all month rates may be reported.
November and December rates may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month rates may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, |For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. ptember, October, N ber and De ber rates may be
For X2 reporting period, only April, May, June, July, August, reported.
September, October, November and December rates may be reported.
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o o Field Name DELETE eV M/C/O/F Technical guidance e
reference ML tag reference
Number of SUb.scn.]mO“s dur.mg January. For each calendar year, the January quantity should be
Number filled in without decimal places. reported only once
For each calendar year, the January quantity should be reported only FO"r o mpor’l'mg Setiod, only Janusry, February and March
once. - ! ’
. . . uantities may be reported.
For Q1 reporting period, only January, February and March quantities %or Q2 report)i,ng per?od only April, May and June quantities
may be reported. may be reported.
For Q2 reporting period, only April, May and June quantities may be For Qg reporting period, only July, August and September
reported. . . . quantities may be reported.
For Q3 reporting period, only July, August and September quantities For Q4 reporting period, only October, November and
The month quantity is not consistent with the - N may be report.ed. . December quantities may be reported.
CAF-137 ° ; Number of subscriptions for January <QuantityJanuary > o For Q4 reporting period, only October, November and December . § | cAFagy
reporting period. titi b ted For Hi reporting period, only January, February, March, April,
quantties may © rePor ed: . May and June quantities may be reported.
For Hi reporting period, only January, February, March, April, May For Hz reporting period, only July, August, September.
;“d ;'{‘;“e q“":‘,““es . be l‘e‘:f;‘e‘j{ . September. Octob October, November and December quantities may be reported.
NM ;ePor tlingepenob > oy t‘ftY' ugusb, P er:) der, ober, For Y1 reporting period, all month quantities may be reported.
ovember and ecember quantities may be reportec. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported.
N N N May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, For X2 reporting period, only April, May, June, July, August
June, July, August and September rates may be reported. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported ’ ’
September, October, November and December rates may be reported. | PO €%
Number of Sub.scn.Pnons dur.mg February For each calendar year, the February quantity should be
Number filled in without decimal places. reported only once
For each calendar year, the February quantity should be reported only |1tV SE PRV OG0 ebruary and March
once. . ! ’
N . . it b ted.
For Q1 reporting period, only January, ebruary and March quanties | (000 maybereported:
may be reported. may be reported.
For Q2 reporting period, only April, May and June quantities may be For Qg reporting period, only July, August and September
reported. . . . quantities may be reported.
For Q3 reporting period, only July, August and September quantities For Q4 reporting period, only October, November and
. . . be reported.  periods :
The month quantity is not tent with th - . s ) . Decemb tit b ted.
CAF-137 € month quantity is not consistent with the Number of subscriptions for February <QuantityFebruary> ) For Q4 reporting period, only October, November and December cember quantities may be reporte | cAF-1g7
reporting period. ntitios may beceporiod For Hi reporting period, only January, February, March, April,
quaj es may be reportec. . May and June quantities may be reported.
For Hi reporting period, only January, February, March, April, May For Hz reporting period, only July, August, September.
;gd ;zn;qza?:uesenfsg Eire};m;‘ei' st. September, Octobe October, November and December quantities may be reported.
N " b por c‘l Dgep o b > oy t‘ft?,’ ugub, P ted T T For Y1 reporting period, all month quantities may be reported.
ovember and December quantities may e reportec. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported. May, June, July. August and Septomber rates may be reported.
For X1 reporting period, only January, February, March, April, May, For Xa reporting period, only April, May, June, July, August
June, July, August and September rates may be reported. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported ’ ’
ber, October, ber and December rates may be reported. | P°T C%"
Number of subscriptions during March N
- . Fo h calend , the March tity should b ted
Number filled in without decimal places. mo];‘ ez;ceca endar year, the Yarch quantity should be reporte
For each calendar year, the March quantity should be reported only Forle reporting period, only January, February and March
once. . : ’
N . . it b ted.
For Q1 reporting period, only January, February and March quanties | (000 may bereported:
may be reported. may be reported.
For Q2 reporting period, only April, May and June quantities may be | ™~ Q3 reporting period, only July, August and September
reported. . N ’
: . . uantities may be reported.
For Q3 reporting period, only July, August and September quantities g‘or O report)i,ng perli)od only October, November and
The month quantity is not consistent with the - N may be report.ed. . December quantities may be reported.
CAF-137 Number of subscriptions for March <QuantityMarch> o) For Q4 reporting period, only October, November and December CAF-137

reporting period.

quantities may be reported.
For Hi reporting period, only January, February, March, April, May
and June quantities may be reported.
For Hz2 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,

ber, October, ber and D¢ ber rates may be reported.

For Hi 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.
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Error message

The month quantity is not consistent with the

Field Name

element name /
XML tag

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.

Control

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.

CAF-137 reporting period Number of subscriptions for April <Quantity April> For Q4 reporting period, only October, November and December For Hi reporting period, only January, February, March, April CAF-137
quantities may be re}l)orted. . May and June quantities may be reported.
For Hi reporting period, only January, February, March, April, May |0 reporting period, only July, August, September
aF‘;d ;‘;"e q““:‘,"“es . l;e . e'}";‘e‘i ¢ Sentember. Octob October, November and December quantities may be reported.
N l;’ mgel:uiéngepezb "_ n ym‘ilg’ r:gusb, rep E‘_T der, er For Y1 reporting period, all month quantities may be reported.
ovemper and december qua es may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported.
s N . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, [ <" reporting petiod, only April, May, June, July, Augast
June, July, August and September rates may be reported. ber. October. . ané Dece .rates’ma be ’
For X2 reporting period, only April, May, June, July, August, reported ’ ’ y
ber, October, ber and December rates may be reported. |' PO
Number of subscriptions during May N
L . F h calend: , the M tity should b ted
Number filled in without decimal places. Dz;yesz:a endar year, the May quantity should be reporte
For each calendar year, the May quantity should be reported only For Ox reporting period, only January, February and March
once. - : ’
. . e uantities may be reported.
For Q1 reporting period, only January, February and March quantities 2‘0!‘ Q reporl}i,ng perli)od only April, May and June quantities
may be reported. may be reported.
For Q2 reporting period, only April, May and June quantities may be For Qg reporting period, only July, August and September
reported. 3T . ’
. . . tit] b ted.
For Q3 reporting period, only July, August and September quantities 23:12); lri;glr?i,ngep?rlif; inly October, November and
The month quantity is not consistent with the - ) may bereported. December quantities may be reported.
CAF-137 | ing period Number of subscriptions for May <QuantityMay> For Q4 reporting period, only October, November and December For Hi reporting period, only January, February, March, April, | CAF137
quantities may be reported. i May and June quantities may be reported.
For Hi1 reporting period, only January, February, March, April, May For Hz reporting period, only July, August, September.
;“d ;‘;“e qua?tltles "_lag be i‘er}ml'tei. t September, Octob October, November and December quantities may be reported.
N‘" ]:ep" é“gepe"l > ony “ft,y’ “g“i’ °p eT de" ober, For Y1 reporting period, all month quantities may be reported.
ovember and hecember quantities may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported.
. N " May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, For X2 reporting period, only April, May, June, July, August
June, July, August and September rates may be reported. ber, October, November and Dece rates may be
For X2 reporting period, only April, May, June, July, August, l’erD[‘(Ed ’ ’ Y
ber, October, ber and December rates may be reported. | PC "
Number of subscriptions during June .
- . F h calend , the J tity should b ted
Number filled in without decimal places. or each calendar year, the June quantity should be reporte
> only once.
For each calendar year, the June quantity should be reported only For Q1 reporting period, only January, February and March
onee. . N ... |quantities may be reported.
For Q1 reporting period, only January, February and March quantities For Qa reporting period, only April, May and June quantities
may be reported. may be reported.
For Q2 reporting period, only April, May and June quantities may be For Qg reporting period, only July, August and September
reported. . ; ’
N . s tit! b ted.
For Qu reporting period,only July, Augustand September quanties [{U0ntes may bexeported: |
The month quantity is not consistent with the . ) may be reported. December quantities may be reported.
CAF-137 Number of subscriptions for June <QuantityJune> For Q4 reporting period, only October, November and December CAF-137

reporting period.

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,

ber, October, ber and D ber rates may be reported.

For Hi 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,
ptember, October, N mber and De rates may be
reported.
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Error element name /
reforonce Errormessage ield Name S Control
gﬁ:::: gflse‘:ibi;c::il:sg:tsg:c“i‘:m:ii’;ll:ces For each calendar year, the July quantity should be reported
. only once.
Egz:ach calendar year, the July quantity should be reported only For Q1 reporting period, only January, February and March
. . . ... |quantities may be reported.
For Qt reporting period, oy January, February and March Quantities |  reportingperiod,only April May and June quantities
R . . may be reported.
f‘eol:erfe:fportmg period, only April, May and June quantities may be For Q3 reporting period, only July, August and September
- . . quantities may be reported.
For Q3 reporting period, only July, August and September quantities |- Q4 reporting period, only October, November and
The month quantity is not consistent with the may be reported. December quantities may be reported
CAF-137 onth quantity Number of subscriptions for July <QuantityJuly> For Q4 reporting period, only October, November and December qua may be reported. .| cAFasy
reporting period. quantitics may he reported For Hi reporting period, only January, February, March, April,
: ! - . M d J titi b ted.
For Hi reporting period, only January, February, March, April, May 2y and June quan l,“iis maly © fepor © b
and June quantitios may be reported. For H2 reporting period, only July, August, September,
. N o )
For Hz reporting period, only July, August, September, October, October, November and December quantities may be reported
November and December quantities may be reported For Y1 reporting period, all month quantities may be reported.
. . B For Xi ti iod, only J , Feb: ,» March, April,
For Y1 reporting period, all month quantities may be reported. Moar 3::205‘:1“3 K?‘zst ::dySea‘tl:r:Lyer reat:::); bzrrce orfertli
For X1 reporting period, only January, February, March, April, May, Y, une, [ uy, AUl prel y pe reportec.
June, July, August and September rates may be reported For X2 reporting period, only April, May, June, July, August,
; y . . September, October, N by d De b \¢ by
For X2 reporting period, only April, May, June, July, August, rep;lt:der ober, November an cember rates may be
ber, October, ber and December rates may be reported. |' PO %"
g::g: glfl:iﬁic\:i:s:ts;:r:;ifp‘;i::; For each calendar year, the August quantity should be reported
C . only once.
E:Zeeach calendar year, the August quantity should be reported only For Q1 reporting period, only January, February and March
3 : . ... |quantities may be reported.
?;y%e'f:p";r“"e‘g period, only January, February and March quantities | oo, 0o ing beriod, only April, May and June quantities
R . - may be reported.
f:;o?ferdepomng period, only April, May and June quantities may be [ Y RIIRR L L A wgust and September
N . . quantities may be reported.
For Q3 reporting period, only July, August and September quantities For Q4 reporting period, only October, November and
The month quantity is not consistent with the may be reported. December quantities may be reported.
CAF-137 N . Number of subscriptions for August <Quantity August> For Q4 reporting period, only October, November and December . . . CAF-137
reporting period. quanthics sy o repartod For Hi reporting period, only January, February, March, April,
g M: iti .
For H1 reporting period, only January, February, March, April, May ay and June quantities may be reported
and June quantities may be reported For H2 reporting period, only July, August, September,
. October, N b d De by titi by ted.
For H2 reporting period, only July, August, September, October, ober, November an Hcem ehr Quantities may be reporte
November and December quantities may be reported For Y4 reporting penog’ 2 lmont quanmbles may be re}?mtedl'
N . . . For Xi ti iod, Ji 5 Fe » M , April,
For Y1 reporting period, all month quantities may be reported. or 21 reporting period, on'y Januaty, february, barch, Apri
! ! < May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, . " 1 i 1
June, July, August and September rates may be reported For X2 Leportmgbpermd, on }I;Aprl& May, J‘ll)ne’ July, Aug\;st,
. — N . N Sept , Oct 5 N De: 1t
For X2 reporting period, only April, May, June, July, August, repuer‘t:der ober, November an cember rates may be
ber, October, ber and De ber rates may be reported. P .
g‘“,::: gfiﬁfﬁ:ﬁ:ﬁ:&:ﬁ lszgfe“s‘b“ For each calendar year, the September quantity should be
. . reported only once.
:;;yeza]::alendar year, the September quantity should be reported For Q1 reporting period, only January, February and March
— . ... |quantities may be reported.
;Oa;%er::;;::zg period, only January, February and March quantities For Q2 reporting period, only April, May and June quantities
ot . . may be reported.
f:prije:fportmg period, only April, May and June quantities may be For Q3 reporting period, only July, August and September
y N . - quantities may be reported.
For Q;) report:ng period, only July, August and September quantities For Q4 reporting period, only October, November and
The month quantity is not consistent with the - N may bereported. December quantities may be reported.
CAF-137 N . Number of subscriptions for September <Quantity September> For Q4 reporting period, only October, November and December . N . CAF-137
reporting period. it b ted For Hi reporting period, only January, February, March, April,
quantities may be reported. ) May and June quantities may be reported.
For Hi1 reporting period, only January, February, March, April, May N N I I
and June quantities may be reported For H2 reportmgbperlog, only J; ly, August, Septen;)ber,
N . . October, N De: titi ted.
For Ha2 reporting period, only July, August, September, October, oper, Rovember /‘.md Hcem e}:‘ quantities maybe repor ed
November and December quantities may be reported. For Y1 reporting period, all month quantities may be reported.
For Y1 reporting period, all month quantities may be reported. For X1 reporting period, only January, February, March, April,
. N - May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, . fod, onl i 1
June, July, August and September rates may be reported. For X2 reporting period, only April, May, June, July, August,
For X2 reporting period, only April, May, June, July, August, f:p;iz’ége" October, November and December rates may be
September, October, November and December rates may be reported. P .
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Error
reference

Error message

The month quantity is not consistent with the

element name /
XML tag

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.

ontrol

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.

Error
reference

CAF-137 reporting period Number of subscriptions for October <Quantity October> For Q4 reporting period, only October, November and December For Hi reporting period, only January, February, March, April CAF-137
quantities may be reported. ) May and June quantities may be reported.
For Hi reporting period, only January, February, March, April, May |~/ " reporting period, only July, August, September
:nd i{une qua?tltles ",Iag be {eﬁm{tei t September, Octob October, November and December quantities may be reported.
N"‘ zl‘f"‘" ;“gepe“‘; > ony :?t.y’ “g“i’ ep e‘:‘ de" ober, For Y1 reporting period, all month quantities may be reported.
ovember and becember quantities may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported.
N . N May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, For Xa reporting period, only April, May, June, July, August
June, July, August and September rates may be reported. o Dot Nowomberand Decombor rater mas b
For X2 reporting period, only April, May, June, July, August, o ’ Y
ptember, October, ber and D ber rates may be reported. P !
Number of subscriptions during November For each calendar year, the November quantity should be
Number filled in without decimal places. reported only once.
For each calendar year, the November quantity should be reported Fo‘i w repor{ing eriod, only January, February and March
only once. ) .| quantities may be reported.
For Q1 reporting period, only January, February and March quantities For Q2 reporting period, only April, May and June quantities
may be reported. g g
. . . - may be reported.
For Q2 reporting period, only April, May and June quantities may be For Q3 reporting period, only July, August and September
reported. . : ’
. . . quantities may be reported.
For Qg reporting period, only July, August and September quantities | w0 "8 TEE B o N and
- . . may be reported. L e g ’
Th th tit; t tent with the N N . De tit] b ted.
CAF-137 relfo‘:’t‘i’:g p(el:i?:i ity ds not consistentwith the Number of subscriptions for November | <QuantityNovember> For Q4 reporting period, only October, ber and Decemb ForHy repg::::gl;:iil:;yon?yr?;zz:ry February, Mareh, April, | CAF187
quantities may be rel?urled. . May and June quantities may be reported.
For Hi reporting period, only January, February, March, April, May | " reporting petiod, only July, August, September
:“d IJ{““" q“a:‘,"“es ",‘ag bef”}“;‘ei’ + Sentember. Octob October, November and December quantities may be reported.
For H reporting period, only July, August, September, Otobe, |y roporiing period, all month quantities may be reported.
ovember and Jecember qua es may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported.
! ! ¢ May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported ’ ’
ber, October, ber and D ber rates may be reported. P )
Number of subscriptions during December For each calendar year, the December quantity should be
Number filled in without decimal places. reported only once
For each calendar year, the December quantity should be reported Fol:‘ o repor’t’ing pe}iod only January, February and March
only once. L. ? ’
tit] ted.
For Q1 reporting period, only January, February and March quantities :‘3:‘2); :Z;‘;‘:ﬁ:p:‘?gs Z‘iﬂy April, May and June quantities
may be reported. may be reported. ' '
For Q2 reporting period, only April, May and June quantities may be For Qg reporting period, only July, August and September
reported. 37 N ’
. . . tit] b ted.
For Q3 reportingpeiod,only July, Augustand September quanttes LU0 ieomybereported:
The month quantity is not consistent with the . ) may be reported. . N December quantities may be reported.
CAF-137 Number of subscriptions for December <QuantityDecember> For Q4 reporting period, only October, and D CAF-137

reporting period.

quantities may be reported.
For Hi1 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,

ber, October, ber and December rates 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,
ber, October, ber and De ber rates may be
reported.
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Field Name

FMA

D element name /

M/C/O/F

Technical guidance

Error

The month quantity is not consistent with the

XML tag

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 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.

reference

CAF-138 | e poriod. Number of redem ptions for January <QuantityJanuary> o Fz; ﬁ?t:ee:):)nrannfep:enzzk :;ly October, November and December For H1 reporting poriod. only January, February, March, April, | CAF138
k) Y P g . May and June quantities may be reported.
For H1 reporting period, only January, February, March, April, May For Hz reporting period, only July, August, September,
and June quantities may be repOrted. et September. October October, November and December quantities may be reported.
NO bepo d gepe ob » OLY :g’ ugusb, P! et de » Detober, For Y1 reporting period, all month quantities may be reported.
ovember and December quantities may be reportec. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported. May, June, July. August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, For Xe reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. 1 October. emt ané De emb Jrates’ma be '
For X2 reporting period, only April, May, June, July, August, o : > v
ptember, October, ber and D¢ rates may be reported. P .
Number of redemptions during February N
Fo h calend: the Feb: t] hould
Number filled in without decimal places. re"'oe:tz d f;le“():zze”’ e February quantity should be
For each calendar year, the February quantity should be reported only Fo‘; o repor’t’mg Seriod, only January, February and March
once. - : ’
. . ... |quantities may be reported.
For Q1 reporting period, only January, February and Mareh quantities | & fo S8 8 E B00 W00 o antites
may be reported. may be reported.
For Q2 reporting period, only April, May and June quantities may be For Q3 reporting period, only July, August and September
reported. N . - quantities may be reported.
For Q3 reporting period, only July, August and September quantities For Q4 reporting period, only October, November and
The month quantity is not consistent with the . . may be report‘ed. . December quantities may be reported.
CAF-138 0 . Number of redem ptions for February <QuantityFebruary > o For Q4 reporting period, only October, November and December ; ! .| cAF-138
reporting period. it b ted For Hi1 reporting period, only January, February, March, April,
duantities may be reported. . May and June quantities may be reported.
For Hi reporting period, only January, February, March, April, May |0 reporting period, only July, August, September
aF“d ;“"e q““:‘,““es “,“c-‘{ be 1’ e‘;"{‘e‘l + Sentember. Octob October, November and December quantities may be reported.
For Hz reporting period, only July, August, September, Octobers |1y reporting period, ll month quantities may be reported.
OVemDer anc decemuer qua es may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported.
! ! ‘ May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, [ 0" reporting petiod, only April, May, June, July, Augast
June, July, August and September rates may be reported. ber. October. . ané Decemb vrates,ma be ’
For X2 reporting period, only April, May, June, July, August, rerorted ’ ’ v
ber, October, ber and December rates may be reported. | PO 0"
Number of redemptions during March N
S N F h calend: , the March tity should b ted
Number filled in without decimal places. Oz{ e;cm:a endar year, the March quantity should be reporte
For each calendar year, the March quantity should be reported only Forle vaporting period, only January, February and March
onee. . . ... |quantities may be reported.
For Q1 reporting period, only January, February and March quantities For Q2 reporting period, only April, May and June quantities
may be reported. may be reported.
For Q2 reporting period, only April, May and June quantities may be For Qg reporting period, only July, August and September
reported. L. M ’
. . s tit! b ted.
For 03 eportingperiod,onls July, August nd September quantiis | Wi maybereported,
The month quantity is not consistent with the . ) may be reported. December quantities may be reported.
CAF-138 Number of redem ptions for March <QuantityMarch> o For Q4 reporting period, only October, November and December CAF-138

reporting period.

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,

ber, October, ber and D ber rates may be reported.

For H1 reporting period, only January, February, March, April,
May and June quantities may be reported.

For Hz 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 X reporting period, only April, May, June, July, August,
September, October, November and December rates may be
reported.
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Error XSD element name
ebxor  Errormessage Field Name 5 / Enical guidance Lo
XM reference
Number of redemptions during April
Number filled in wﬁthout decir;glal l;laces For each calendar year, the April quantity should be reported
. L ly once.
For each calendar year, the April quantity should be reported onl; on N .
once ¥ Pprifquantity shou P only For Q1 reporting period, only January, February and March
. . . - tities may be reported.
For Q1 reporting period, only January, February and March it quani " i .
may%e reppmeg P Y Y Y arch quantities | g, 92 reporting period, only April, May and June quantities
P . - be reported.
For Q2 reporting period, only April, May and June quantities may b may N N
repane fyporting P y April, May q 4Pe | For Qg reporting period, only July, August and September
N . N . tities may be reported.
For Q3 reporting period, only July, A t and Septemb. duani % .
N ) ) Qb3 P N g P y July, August and September quantities g, o4 1 onorting period, only October, November and
The month quantity is not consistent with the . . . . may be reportec. December quantities may be reported.
CaF-gg | o mem e Number of redem ptions for April <QuantityApril> o For Q4 reporting period, only October, November and December qua may e reported. CAF-138
porting period. quantitios may be roporied For Hi reporting period, only January, February, March, April,
For H1 reporting period, only January, February, March, April, May May and Junelquanupes may be reported.
and June quantities may be reported. For H2 reporting period, only July, August, September,
For H2 reporting period, only July, August, September, October, October, Nov(?mber a.nd December quantvltvles may be reported.
Novembar and bevember qusntitios mey b reported, For Y1 reporting period, all month quantities may be reported.
For Y1 reporting period, all month quantities may be reported. ll;or X‘II repo;u]nggenod, ondlySJanuali)y, February, March, April,
For X1 reporting period, only January, February, March, April, May, ay, June, Ju'y, u;ust an eple‘m er rates may be reported.
June, July, August and September rates may be reported. For X2 reporting period, only April, May, June, July, August,
For Xz reporting period, only April, May, June, July, August, Septel;nl;er, October, November and December rates may be
September, October, November and December rates may be reported. |"P°"*%
Number of redemptions during Ma;
Nombor Sllod i withont dociroal p1yaces For each calendar year, the May quantity should be reported
. ly once.
For each calendar year, the Ma; tity should b on N .
o ¥y ¥ quantity should be reported only For Q1 reporting period, only January, February and March
N . . - tities may be reported.
For Q1 reporting period, only January, Feb d M quani " .
may%e r:’pmeg P Yy ¥, February and March quantities | g o) 1 onoring period, only April, May and June quantities
P . - be reported.
For Q2 reporting period, only April, M d J may N
rep‘gle " porting p! y April, May and June quantities may be | g "o’y on o ine beriod, only July, August and September
S . . tities may be reported.
For Q3 reporting period, only July, A t and quan :
o . . Qb? P t gp only July, August and September quantities For Q4 reporting period, only October, November and
The month quantity is not consistent with the . N may be reported. December quantities may b ted.
CAF138 | e period Number of redem ptions for May <QuantityMay> o For Q4 reporting period, only October, November and December qua may be reportec. CAF-138
g P . quantities may be reported For Hi1 reporting period, only January, February, March, April,
For Hi reporting period, only January, February, March, April, May | 1Y and June quantities may be reported.
and June quantities may be reported. For Hz2 reporting period, only July, August, September,
For H2 reporting period, only July, August, September, October, October, November and December quantities may be reported.
November and December quantities may be reported. For Y1 reporting period, all month quantities may be reported.
For Y1 reporting period, all month quantities may be reported. :‘;r Xlll repo‘}'tllng period, Ondly Janual‘by, February, March, April,
For X1 reporting period, only January, February, March, April, May, ay, June, Juy, Au;ust an Septe.m er rates may be reported.
June, July, August and September rates may be reported. For X2 reporting period, only April, May, June, July, August,
For Xa reporting period, only April, May, June, July, August, Septellnt;er, October, November and December rates may be
September, October, November and December rates may be reported. | " P07 ¢
Number of redemptions during June
Number filled in vfithout decinfal places For each calendar year, the June quantity should be reported
- ly once.
For each calendar year, the J tity should I o ) )
once y une quantity should be reported only For Q1 reporting period, only January, February and March
N . . . tities may be reported.
For Q1 reporting period, only January, Feb d March duat y e rep !
maycl,)e repportei P Y ¥, February and March quantities For Q2 reporting period, only April, May and June quantities
RN . - be reported.
For Q2 reporting period, only April, May and J may - )
repaned P 8 P! y April, May and June quantities may be For Q3 reporting period, only July, August and September
- . L tities may be reported.
For Q3 reporting period, only July, August t tities | ’ P
o . . Qb3 P gp riod, only July, August and September quantities For Q4 reporting period, only October, November and
The month quantity is not consistent with the . ) may be reported. December quantities may b ted.
CAF-138 | g poriod Number of redemptions for June <QuantityJune> o For Q4 reporting period, only October, November and December qua may bs reported. CAF-138
g P . quantities may be reported For H1 reporting period, only January, February, March, April,
For Hi reporting period, only January, February, March, April, May | MY 2nd June quantities may be reported.
and June quantities may be reported. For H2 reporting period, only July, August, September,
For H2 reporting period, only July, August, September, October, October, November and December quantities may be reported.
November and December quantities may be reported. For Y1 reporting period, all month quantities may be reported.
For Y1 reporting period, all month quantities may be reported. ::r Xlll repo;ulng period, only January, February, March, April,
For X1 reporting period, only January, February, March, April, May, ay, June, July, August and September rates may be reported.
June, July, August and September rates may be reported. For X2 reporting period, only April, May, June, July, August,
For X2 reporting period, only April, May, June, July, August, Do October, November and D rates may be
September, October, November and December rates may be reported. reported.
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Error message

The month quantity is not consistent with the

Field Name

element name /
XML tag

Technical guidance

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

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.

CAF-138 | 0 rting period. Number of redem ptions for July <QuantityJuly> For Qtz?t‘reportm]f penod; ol;ﬂy October, November and December For Hi reporting period, only January, February, March, April, | CAF-138
quantities ma}f € reportec. . May and June quantities may be reported.
For Hi1 reporting period, only January, February, March, April, May For Hz reporting period, only July, August, September.
:nd ;\;ne qua:tmes n_\a;f be fe]jloitei' ¢ September, Octob October, November and December quantities may be reported.
N‘" gep" (‘i“&pe“% oy l‘.‘l.y‘ “g“sb‘ P e‘:‘ de" ober, For Y1 reporting period, all month quantities may be reported.
ovemoer anc Jecember quantipies may be reporiec. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported. May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, For X2 reporting period, only April, May, June, July, August
June, July, August and September rates may be reported. ber. October P ami D U ’rales,ma be i
For X2 reporting period, only April, May, June, July, August, reported ’ ’ v
September, October, November and December rates may be reported. |™*P%"
Number of redemptions during August .
F h calend: the A t tity should be ted
Number filled in without decimal places. 0:{ e:gc:a endar year, the August quantity should be reporte
For each calendar year, the August quantity should be reported only Forle vaporting poriod, anly January, February and March
once. - : ?
. . .. |quantities may be reported.
For Q1 reporting period, only January, February and March quantities |zt "0 8 SRR T fune quantities
may be reported. may be reported.
For Q2 reporting period, only April, May and June quantities may be [ F PR IR L Ly L september
reported. i . . quantities may be reported.
For Q3 reporting period, only July, August and September quantities For Q4 reporting period, only October, November and
The month quantity is not consistent with the . . may be report_ed. . December quantities may be reported.
CAF-138 ° . Number of redem ptions for August <QuantityAugust> For Q4 reporting period, only October, November and December " h | car-iss
reporting period. antitios may bo reporiod For Hi reporting period, only January, February, March, April,
q Yy po g . May and June quantities may be reported.
For H1 reporting period, only January, February, March, April, May For Hz reporting period, only July, August, September.
;nd ;‘;ﬂe q“a?m]es n}ac){ be lreﬁoi-tei' t. September, Octob October, November and December quantities may be reported.
Nor ]:epor A"gepermb > oy l‘fl?" “g“i’ P ET der, ober, For Y1 reporting period, all month quantities may be reported.
ovember and December quantities may be reportec. For Xi reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported.
. N . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, For Xa reporting period, only April, May, June, July, August
June, July, August and September rates may be reported. September, October, November and December rates may be
For X2 reporting period, only April, May, June, July, August, reported. ’ ’
September, October, November and December rates may be reported. | c2° 0
Number Ofred.emp.tm“s d‘m.“g September For each calendar year, the September quantity should be
Number filled in without decimal places. reported only once
For each calendar year, the September quantity should be reported Fopr « reporfing period, only January, February and March
only once. ) .| quantities may be reported.
For Q1 reporting period, only January, February and March quantities For Q2 reporting period, only April, May and June quantities
may bereported. i - may be reported.
For Q2 reporting period, only April, May and June quantities may be For Q3 reporting period, only July, August and September
reported. N . . quantities may be reported.
For Q3 reporting period, only July, August and September quantities For Q4 reporting period, only October, November and
. ) ) be reported.  perloc, :
Th th quantit t tent with th . ) may : _ Decemb it b ted.
CAF-138 € month quantity is not consistent with the Number of redem ptions for September <QuantitySeptember> For Q4 reporting period, only October, November and December cember quantities may be reporte CAF-138

reporting period.

quantities may be reported.

For Hi reporting period, only January, February, March, April, May
and June quantities may be reported.

For Hz 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.

For Hi reporting period, only January, February, March, April,
May and June quantities may be reported.
For Hz2 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 Xi 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,

P ber, October, ber and D¢ ber rates may be
reported.
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Error
reference

rror message

FMA

element name /

M/C/0/!

Technical guidance

Control

Error

The month quantity is not consistent with the

XML tag

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.

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

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.

reference

CAF-138 | o orting period. Number of redemptions for October <QuantityOctober> o For anzitﬁrep:;rlm};g prenogi u:ly October, November and December For Hi reporting period, only January, February, March, pril, | CAF138
qua €s may be reportec. . May and June quantities may be reported.
For H1 reportm.g.penod, only January, February, March, April, May For Hz reporting period, only July, August, September,
and June quantitios may bereported. - oober, November and December quantities may be reported.
Novemb l: nd ‘gep b "_ ynﬁg’ mg b’ N P rted ’ ’ For Y1 reporting period, all month quantities may be reported.
ovembera . ce . er qua s ay. .e eported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported.
! ! ‘ May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, . " .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. o et Dornd Desembor rates mas bo
For X2 reporting period, only April, May, June, July, August, rerorted ’ ’ Y
ptember, October, ber and D ber rates may be reported. P .
Number of redemptions during November For each calendar year, the November quantity should be
Number filled in without decimal places. reported only once
F:;' eaﬁh calendar year, the November quantity should be reported | p 2% & VAL E E 1 ruary and March
; YQOI ce. " iod, only J Feb, d March titi quantities may be reported.
or Qi reporting period, only January, February and March quantities g, o, roporting period, only April, May and June quantities
may be reported. may be reported.
For Qf rdepomng period, only April, May and June quantities may be | g ¥ OEIIRINTLLst and September
rFeperBe N " tod, only July, A t and Septemb. titi quantities may be reported.
r:a'y be‘;‘;‘:ﬂ‘:g period, only July, August and September qUANTUES | g, g4 reporting period, only October, November and
CAR-13g | 1hemonth quantity is not consistent with the Number ofredemptions for November |  <QuantityNovember> o For Q4 reporting period, only October, November and December December quantities may be reported. .| capass
reporting period. it b ted For Hi reporting period, only January, February, March, April,
quantities may be reported. ) May and June quantities may be reported.
For Hi1 reporting period, only January, February, March, April, May N N
and June quantities may be reported. For H2 reporting period, only July, August, September,
For He q 4 . g 1 3 1 A t. September, Octob. October, November and December quantities may be reported.
Nor ;eporllinéepermb »ony t‘?“!' ugusb, P er:q der, ober, For Y1 reporting period, all month quantities may be reported.
ovember and December quantities may be reported, For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported. May, June, July, August and Septembor rates may be reported
For X1 reporting period, only January, February, March, April, May, . L . . .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. ber, October. ber and D ber rates may be
For X2 reporting period, only April, May, June, July, August, reported ’ ’ v
ber, October, ber and December rates may be reported. | PO ¢4
Number of redemptions during December For each calendar year, the December quantity should be
Number filled in without decimal places. donl
For each calendar year, the December quantity should be reported reported only once.
only once ’ For Q1 reporting period, only January, February and March
- . ... |quantities may be reported.
For Q1 reporting period, only January, February and March quantities |z fo '8 0 I8 P00 W00 L e quantities
may be reported. may be reported.
fg;o(ifel:pomng period, only April, May and June quantities may be For Qg reporting period, only July, August and September
N . - quantities may be reported.
For %3 reporllmg period, only July, August and September quantities | w7t (O TR B IR o her, November and
The month quantity is not consistent with the . N may be repor .e - December quantities may be reported.
CAF-138 ° ; Number of redem ptions for December <QuantityDecember> o For Q4 reporting period, only October, November and December ; h .| caFass
reporting period. it b ted For Hi1 reporting period, only January, February, March, April,
duarfities may be reported. . May and June quantities may be reported.
For Hi reporting period, only January, February, March, April, May ! N
a7 it b ted For Hz reporting period, only July, August, September,
aF“ H“"e q“a:‘. ities ",‘ag © 1' e‘f; © Nuzust. September. Octob October, November and December quantities may be reported.
N‘" 2;”“';“&”""]) > ony o “gusb' P e‘:‘ de" ober, For Y1 reporting period, all month quantities may be reported.
ovember and Becember quantities may be reported. For X1 reporting period, only January, February, March, April,
For Y1 reporting period, all month quantities may be reported.
N . . May, June, July, August and September rates may be reported.
For X1 reporting period, only January, February, March, April, May, . " .
For X2 reporting period, only April, May, June, July, August,
June, July, August and September rates may be reported. ber, October. ber and D ber rates may be
For X reporting period, only April, May, June, July, August, o ’ > 7
ptember, October, ber and D ber rates may be reported. P .
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 Directive 2011/61/EU
. . [risks associated with each investment position of the AIF and their
Re Its of st test: fi d St TestsResultArticls
esults ot stress tests pertormecin <stresslestsResuarticlels M overall effect on the AIF’s portfolio can be properly identified,

accordance with point(b) of Article 15(3)

>

measured, managed and monitored on an on-going basis, including
through the use of appropriate stress testing procedures.
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Error

Error message

Field Name

Results of stress tests performed in
accordance with the second
subparagraph of Article 16(1)

XSD element name /
XML tag

<StressTestsResultArticle16
>

Technical guidance

Free text to indicate the results of the stress tests performed in
accordance with the second subparagraph of Article 16(1) of Directive
2011/61/EU.

[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

| and other credit support that the

fund has posted to ties: what p

age has been

Rehypothecation flag

<AllCounterparty Collateral
RehypothecationFlag>

Flag indicating whether the contract between the AIFM and the
counterparty allows the counterparty to re-hypothecate collateral for
agiven AIF.

AIFMs should indicate:

true when the contract allows

false otherwise

CAF-139

Rehypothecated percentage of collateral
amount posted to all counterparties

<AllCounterparty Collateral
RehypothecatedRate>

C
F for rehypothecation flag
false
Ootherwise

Percentage of the amounts of collateral and other credit support (that
the AIF has posted to counterparties) that have been rehypothecated
by counterparties.

Rate expressed as a percentage.

The field is forbidden for Rehypothecation flag equal to "false"and
optional otherwise.

The field is forbidden for rehypothecation flag false and
optional otherwise.

CAF-139

Value of

of cash or it by:

Unsecured borrowing amount

<UnsecuredBorrowingAmo
unt>

Value of borrowings of cash or securities by unsecured cash
borrowing.
Amount expressed in base currency filled in without decimal places.

Collaterised/secured cash borrowing
prime broker amount

<SecuredBorrowingPrimeBr
okerageAmount>

Value of borrowings of cash or securities by collateralised/secured
cash borrowing - via prime broker.
Amount expressed in base currency filled in without decimal places.

Collaterised/secured cash borrowing
reverse repo amount

<SecuredBorrowingReverse
RepoAmount>

Value of borrowings of cash or securities by collateralised/secured
cash borrowing - via reverse repo.
Amount expressed in base currency filled in without decimal places.

Collaterised/secured cash borrowing
other amount

<SecuredBorrowingOtherA
mount>

Value of borrowings of cash or securities by collateralised/secured
cash borrowing - via other.
Amount expressed in base currency filled in without decimal places.

Value of

d in financial it

Exchange traded derivatives exposure
amount

<ExchangedTradedDerivati
vesExposureValue>

Value of borrowing embedded in financial instruments by exchange
traded derivatives (gross exposure less margin posted).
Amount expressed in base currency filled in without decimal places.

OTC derivatives exposure amount

<OTCDerivativesAmount>

Value of borrowing embedded in financial instruments by OTC
derivatives (gross exposure less margin posted).
Amount expressed in base currency filled in without decimal places.

Short position borrowed securities
value

<ShortPositionBorrowedSec
uritiesValue>

Value of securities borrowed for short positions.
Amount expressed in base currency filled in without decimal places.

4.

and Risk

Gross exposure of financial and, as the case may be, or legal

by the AIF as defined in Recital 78 of the AIFMD

Controlled structure Name

<EntityName>

Entity name. (no standard)
It is strongly recommended to provide the full name corresponding to
the allocated LEI code (or BIC code if any and LEI not available).

CAF-140

The check digits of the LEI code are not correct.

Controlled structure LEI code

<EntityIdentificationLEI>

LEI code (ISO 17442 standard) or if not available the interim entity
identifier:

Characters 1-4: A four character prefix allocated uniquely to each LOU.
«Characters 5-6: Two reserved characters set to zero.

«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

Verify the correctness of the LEI code format rules following
the calculation methodology of the 2-last check digits under
validation rules using ISO 7064, (“ISO/IEC7064:2003
Information technology -- Security techniques -- Check
character systems”)

CAF-140

Controlled structure BIC code

<EntityIdentificationBIC>

[0}

BIC code (ISO 9362 standard)

Controlled structure Exposure value

<ControlledStructureExpos

C
M when the controlled

Gross exposure of financial and/or legal structures controlled by the
AIF as defined in Recital 78 of the AIFMD expressed in base currency
filled in without decimal places.

ureValue> company name {s filled in The field is mandatory for Controlled structure Name filled inand
Ootherwise " N
optional otherwise.
AIF —24.2 - Item 30: Leverage of the AIF
Leverage under gross method <GrossMethodRate> M Leverage value of the AIF under gross method espressed as a

percentage of the NAV.
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Error
reference

Leverage under commitment method

D element name /

<CommitmentMethodRate>

Leverage value of the AIF under commitment method espressed as a
percentage of the NAV.

ontrol

Error
reference

AIF - Article 24(4) of Directive 2011/61/EU

Five largest sources of

cash or

(short

Ranking (Source company)

<Ranking>

The ranking admitted are:

- 1 for “first largest source”;

- 2 for “second largest source”;

- 3 for “third largest source”;

- 4 for “fourth largest source”; and
- 5 for “fifth largest source”.

Borrowing source flag

<BorrowingSourceFlag>

true when the AIF has one source of borrowed cash or securities for
the reported rank
false otherwise

Name of the largest source of borrowed

C
‘Within each ranking, M for

Entity name. (no standard)
It is strongly recommended to provide the full name corresponding to

Within each ranking, Mandatory for Borrowing source flag

CAF-141 cash or securitios <EntityName> Borrowing source flag equal |the allocated LEI code (or BIC code if any and LEI not available). equal to “true” CAF-141
to “true” Within each ranking, if the Borrowing source flag is equal to “true”, this |Else Forbidden
F otherwise field has to be reported. It is forbidden otherwise.
LEI code (ISO 17 442 standard) or if not available the interim entity
identifier: Verify the correctness of the LEI code format rules following
c Characters 1-4: A four character prefix allocated uniquely to each LOU. |the calculation methodology of the 2-last check digits under
CAF-142 |The check digits of the LEI code are not correct. LEI code of the largest source of . i . Within each ranking, F for «Characters 5-6: Two feserved.characters set to zero. vahdaum:n rules using ISO 7064, ‘( ISO/IE‘C7064:2003 CAF-142
AN <EntityIdentificationLEI> . «Characters 7-18: Entity - specific part of the code generated and Information technology -- Security techniques -- Check
borrowed cash or securities Borrowing source flag equal . . .
to “false” assigned by LOUs according to transparent, sound and robust character systems”).
allocation policies.
CAF-143 | The LE code s not consistent with the borrowing +Characters 19-20: Two check digits Within each ranking, Forbidden for Borrowing source flag equal |
source flag. The field is forbidden for name of the counterparty not filled in and to “false”
The BIC code is not consistent with the borrowing ~ |BIC code of the largest source of Within hf nking, Ffor |E1C ¢0de 1809362 standard) Within each ranking, Forbidden for Borrowing source i 1
CAF-144 © B codels not consiste € borrowing coce ol the argest source o <EntityIdentificationBIC>  each ranking, TIOT oy field js forbidden for name of the counterparty not filled in and Lhin each ranking, o en to owing source fag equal| - cap.144
source flag. borrowed cash or securities Borrowing source flag equal . . to “false
PP optional otherwise.
to “false
The leverage amount is not consistent with the C Leverage amount received from each of the 5 largest sources of Within eiCh ra:'lkmg, Mandatory for Borrowing source flag
CAF-145 N . . e . . equal to “true CAF-145
borrowing source flag. ‘Within each ranking, M for |borrowed cash or securities expressed in base currency filled in .
. . . N Else Forbidden
Received leverage amount <LeverageAmount> Borrowing source flag equal |without decimal places.
to “true” Within each ranking, if the Borrowing source flag is equal to “true”, this .
. ) . F otherwise field has to be reported. It is forbidden otherwise. The rlanks ",hat arelasslgned to the rept}rted values should be
CAF-146 The reported value is not consistent with the rank. consistent in relation to each other. First rank values are above |CAF-146

or equal to the second rank values and so on.

* additional information that NCAs could require AIFMs to report on a periodic basis pursuant to Article 24(5).

XSD structure check
E for enumeration values

C for conditionality managed within XSD
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3. Datenschutz

Die FMA verarbeitet personenbezogene Daten ausschliesslich nach den allgemeinen Datenverarbeitungs-
grundsétzen der Datenschutz-Grundverordnung (Verordnung (EU) 2016/679 des Europaischen Parlaments
und des Rates vom 27. April 2016 zum Schutz natirlicher Personen bei der Verarbeitung personenbezoge-
ner Daten, zum freien Datenverkehr und zur Aufhebung der Richtlinie 95/46/EG) sowie nach dem gelten-
den Datenschutzrecht.

Samtliche Informationen zur Verarbeitung personenbezogener Daten, einschliesslich der Angaben zum Ver-
arbeitungszweck, zum Datenverantwortlichen sowie zu den Betroffenenrechten sind in der FMA-Information
zum Datenschutz enthalten: https://www.fma-li.li/de/fma/datenschutz/fma-information-zum-datenschutz.html

4. Inkraftsetzung

Diese Wegleitung tritt am 6. Oktober 2020 in Kraft.

Fir Ruckfragen steht die FMA zur Verfligung.
Telefon: +423 236 73 73

E-Mail: info@fma-li.li


https://www.fma-li.li/de/fma/datenschutz/fma-information-zum-datenschutz.html
mailto:info@fma-li.li

