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o Welcome to another new active member

o Current field topics under discussion

0 Update on concept of field tags//preparation new version
O Any other business

0 Outlook: next Round Table session

Topics
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Welcome to

New Active Member
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Current topics — business office
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Background

o

The AMAS self-requlation (version 2.0)
establishes a well-defined and widely
adopted framework for sustainable
funds in Switzerland, justifying the
creation of a dedicated fund-level
field.

FINMA now requires that target funds of
sustainable fund-of-funds must
themselves qualify as sustainable.

Close the current gap in openfunds -
while ESG-related fields exist for other
jurisdictions (e.g., HK, UK, EU), there is
currently no equivalent field specific to
Switzerland.

3 UBS

OFST820600 ‘Is Sustainable according to
AMAS Self-Regulation’

Field Description:

Does the fund comply with the criteria of sustainability as set out in the
self-regulation on transparency and disclosure for sustainability-related
collective assets, issued by the Swiss Asset Management Association
(AMAS)?

A fund is being considered sustainable or having sustainability
characteristics, if it pursues at least one of the following investment
objectives for a minimum of 70% of its assets, net of cash and derivatives:

alignment (including transition) with one or more specific sustainability
goals, or

contribution to the achievement of one or more specific sustainability
goals.

For more detailed information on the reference framework for the
sustainability goals and the details of the Swiss self-regulation, please refer
to https://www.am-switzerland.ch/de/themen/sustainable-
finance/selbstregulierung-sustainable-finance.

1. Sustainable fund disclosure in Switzerland (1/2)
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Art. 3 Sustainability

A collective asset presented as sustainable or having sustainability characteristics is a collective asset which,
in addition to its financial goals, pursues at least one of the following investment objectives for at least 70%
(excluding cash and derivatives)! of its assets:

i. alignment (including transition) with one or more specific sustainability goals, or
i1. contribution to the achievement of one or more specific sustainability goals.

Question

The sustainability goal(s) pursued is (are) defined according to:

O D O we re q U ”’e a secon d f| e | d , Wh | C h i. a well-defined reference framework, and

. . . ii. specific indicators that can be used to measure and monitor the sustainability goal(s) being pursued.

specifies this further¢ e.qg., if the fund
1 HH H o H The relevant sustamability goals may be pursued by one or more sustainability approaches with reference to
p ursues Th € SuU STO INa b l | ITy cn Te Nna via one or more reference frameworks’.
] H L H H ’
a I I g nme nT / con Trl b U Tl on ’ b OTh or The reference framework for the sustainability goals may in particular be:

even OTh er Cri Te Nna 8 1. criteria adopted by a national or foreign public body ;

11. criteria developed by a non-governmental body ;
iii. the use of criteria reflecting generally accepted industry practice, and/or
1v. the use of criteria developed by the fund management company or the asset manager itself.

° ° A collective asset is not considered to be presented in a sustainable manner or to have sustainability
Feedback or input from audience? e e

- reference is made only to individual elements of sustainability (e.g. exclusions or ESG integration only
or an indication that no mvestments are made in assets on the Swiss Association for Responsible
Investments (“SVVK-ASIR”) exclusion list*), or

- asustainability report is published for a non-sustainable portfolio.

In both cases, it has to be made clear that the portfolio is not managed sustainably.

1. Sustainable fund disclosure in Switzerland (2/2)
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Background

o The ACT framework is a corporate
culture standard designed for
investment companies. It is assessing,
amongst other criteria, how effectively
they implement Diversity, Equality, and
Inclusion (DEl) across three pillars:

O purpose, vision and values
0 accountability and disclosure

o investing in and valuing people.

0 Formal verification process with
mandatory re-certification at regular
intervals to maintain compliance.

0 Two new fields as attributes of Fund
Group Name (OFSTO01000) proposed.

2. ACT Framework

www.openfunds.org

FE fundinfot’

proposed:

OFST820650
‘Is the Fund Group a Signatory to ACT’

Has the Fund Group been verified as a Signatory to the ACT Corporate
Culture Standard for investment companiese The firm has to re-certify at a
regular interval. More information is available at
https://www.investorsact.com/.

Link o OFSTO01000 Fund Group Name

OFST820660
‘Year of First Verification as ACT Signatory’

Date of the Fund Group's successful first verification as an ACT Signatory.
This field should only be completed if "OFST820650 Is the Fund Group a
Signatory to ACT" is "yes".

/
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Rationale:
“Private Credit”
O Definition: Often used

interchangeably with private debt,

but sometimes refers more broadly
to all non-bank, non-public
lending.

o Goal: Similar to private debt
(income generation), but may
include a wider range of credit
strategies.

O Typical Assets: Direct loans, asset-
backed lending, special situations.

KNEIP

proposed:

OFST010271
‘Type of Alternative Fund Structure /
Vehicle’

Type of vehicle that the Alternative Fund is using.

Possible field values:

“ELTIF” / “EUVECA” / “EUSEF” /
“SICAR” / “Part Il UCI” / “SIF” / “RAIF”
/ “QIAIF” / “RIAIF” / “FCR” / “SCR” /
“Private Equity” / “Private Debt” /
"Private Credit" / "FIL" / "lICIICIL" /
"LTAF"

3. Extension of possible values for Alternative Fund Structures

www.openfunds.org
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Up for discussion

Closed-ended Real Estate Funds,
traded on stock exchange

O Example: Immofonds

(CHO009778769)

O NAYV calculation frequency =
OFST020300 Valuation Frequency:

twice a year

O Pricing frequency: publication of
exchange price (here:
Swissfunddata) - daily

Question: do we need a field ‘pricing
frequency’ to capture this use case?

IMMOFONDS

f I x Financial Information

Other funds from this provider > Other funds in this category > Display fund comparison > B Add to MyFunds list

Fund Detail Summary

Reference Data

ISIN
Fund Provider

Asset Class

Chart | Publications / Announcements

CHOD09778769

Immofonds Asset Management AG

Real Estate

Chart
545.00
W
578.00

Performance [ v |
1 month +3.25% 21.07.2025 - 20.08.2025
3 months +3.08% 2005 2025 - 2008 2025
1year +19.81% 2008 2024 - 20 08 2025

Link Reference

Introduced with version 1.1

"daily" / "twice aweek" / "weekly" / "twice a month" / "monthly" / "quarterly” / "twice a year" / "annually” / "at least annually”

Fund Prices [ v |
| Current Price * 635.00 CHF 20.08.2025 |
Previous Price 642 .00 CHF 19.08.2025
| NAV * 426 75 CHF 30.06.2024 |

OF-ID OFST020300

Field Name Valuation Frequency

Field Tags Additional

Field Level Share Class

Data Type string

Description Periodicity of fund’s net asset calculation.
Values

Example daily

4. Discussion: need for ‘Pricing Frequency’ in addition to ‘Valuation Frequency’

www.openfunds.org
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old

OFST024000 SRR| deprecqfed as
OFST024010 Record Date For SRRI L

1 version2.12.0

PRIIPS SRI / UCITS SRRI (Synthefic Risk

and Reward Indicator)

replaced by
EMT v.4.2

Difference between SRRl and SRI —some reading here.

JISIC) (30 INESTIE L 1 1 1
56
I I
57 44 04010_Risk_Tolerance_PRIIPS_Methodology QFEMO040100 EMT PRIIP Summqry Risk Indicator If PRIPS KID is available. German distributors will use only this Risk Tolerance item c
45 04020_Risk_Tolerance_UCITS_MelhodW OFEMO040200 EMT SRRI SRR 1-7 or Emply For funds c

EPT v.2.1

M Risk assessmznt

The SRI of the portfolio as displayed in the portfolio KID. If the SRI was adjusted
. . (Annex lll, part 3, Number 52a RTS). the adjusted value has fo be reported
31 |otoso skt OFEPO10900 EPT Summqry Risk Indicator «<indicator of the portfolio number [1 - 7] X M
see Art. 14(c) , Art. 3 and Annexes Il and Il PRIPs RTS
42
43 32 |01095_15_SRI_Adjusted Whether or not the manufacturer has manually increased the SRI |Y/N According to Annex I, part 3 Nr. 52 a correction of the SRl is possible. M

5. Upcoming deprecations (= move to ‘no longer supported’)
10
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Performance scenarios (without entry cost

02010_Portfolio_Return_Unfavoura

Average annual return of the
portfolio, fund, share class

floating decimal. 100%=1,

5%=0,05 ;

The calculated PRIIP return for one year in an unfavourable scenario. The unfavourable scenario shall be the
value of the PRIIP at the 10th percentile. This field is Mandatory if RHP >1 year. Autocallables only if called

after 1 year. See Annex IV PRIIPs RTS, However, the performance scenarios should be calculated with entry
costs retained by the funds and net of all other applicable costs. All other entry costs should not be included

39 . corresponding to the : OFEP020100 EPT Return 1Y Unfavourable |double in the calculation.
ble_Scenario_1_Year ) signed amount
unfavourable scenario, after one
year IiThis field was introduced by the European Working Group with their PRIIPS Data Dictionary Template
(EPT). EPT: 02010_Portfolio_Return_Unfavourable_Scenario_1_Year. More information can be found in the
Regulatory Technical Standards (RTS), Annex IV, Paragraph 5, 8(a), 22, and 27.//
The calculated average annual PRIIP return for a period half the "OFEP011200 EPT Recommended Holding
Period" in an unfavourable scenario. The unfavourable scenario shall be the value of the PRIIP at the 10th
percentile. Mandatory if "OFEP011200 EPT Recommended Holding Period" >=10 years. Aautocallables only if
Average annual return of the called after 2 RHP. See Annex IV PRIIPs RTS, However, the performance scenarios shall be calculated with
02020_Portfolio_Return_Unfavoura portfolio, fmr'ld‘ share class floating decimal. 100%=1,  5%= 0,05 - EPT Return Half RHP .entry cos_ts retained hy_ the funds and net of all other applicable costs. All other entry costs should not be
40 . corresponding to the : OFEP020200 double included in the calculation.
ble_Scenario_Half_RHP ) signed amount Unfavourable
unfavourable scenario, after half
of the RHP IiThis field was introduced by the European Working Group with their PRIIPS Data Dictionary Template
(EPT).
EPT: 02020_Portfolio_Return_Unfavourable_Scenario_Half_RHP. More information can be found in the
Regulatory Technical Standards (RTS), Annex IV, Paragraph 5, 8(a), 22, and 27.//
The calculated average annual PRIIP return for the "OFEP011200 EPT Recommended Holding Period" in an
unfavourable scenario. The unfavourable scenario shall be the value of the PRIIP at the 10th percentile. See
Annex IV PRIIPs RTS. However, the performance scenarios should be calculated with entry costs retained by
Average annual return of the ) . )
" y the funds and net of all other applicable costs. All other entry costs should not be included in the
02030_Portfolio_Return_Unfavoura |portfolio, fund, share class floating decimal. 100%=1 %= 005 EPT Return RHP calculation
41 ble_Scenario_RHP_Or_First_Call_D |corresponding to the . 9 o= 0T OFEP020300 double )
ate unfavourable scenario, at the signad amount Unfavourable
RHP ! IIThis field was introduced by the European Working Group with their PRIIPS Data Dictionary Template
(EPT).
EPT: 02030_Portfolio_Return_Unfavourable_Scenario_RHP_Or_First_Call_Date. More information can be
found in the Regulatory Technical Standards (RTS), Annex IV, Paragraph 5, 8(a), 22, and 27.//
Indicate if the call has been Indicate if the call has been applied in the unfavourable scenario.
02032_Autocall_Applied_Unf: EPT Is Autocall Applied
42 -Autocall_Applied_ntavoura | plied in the unfavourable YIN OFEP020320 s Autocal Apple boolean

ble_Scenario

scenario

Unfavourable Scenario

/iThe correspondent PRIIP field introduced by the European Working Group with their PRIIPS Data
Dictionary Template (EPT) is: EPT: 02032_Autocall_Applied_Unfavourable_Scenario//

Call date applied in the unfavourable scenario. Conditional upon datapoint OFEP020320 EPT Is Autocall

6. Request for Expert Input on fields related to FiInDatEx tfemplate EPT v.2.1

www.openfunds.org
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Reminder: next version release

o New field version release mid
September 2025 — cut-off for any
new fields 1" September.

New database and next field release

12
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2 attributes per field defining field status and -type

TYPE OF FIELD

STATUS OF FIELD

v VISIBLE
active part of current field list
— (only public) and as an
depreco’red h’rml_snlppe’r (public
and internal).

internal

ONLY IN DATABASE
‘removed’: removed
with last major release.

removed ‘not fixed': never
finalized.

not fixed

Field tags — updated concept (1/2) - field characteristics
13
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, w identifier ] [ Epr ]
stafic [ ratios and

. - exposures
SO non-openfunds field m_m regulatory - | | | field to ignore ]
manager ) [ holdings
EMT 4 .
TPT Syname ] ) °DR ] [ omer

s e data t
[ EET - . costs and [_] datatype(s)

[ classification g SDR charges ] B instrument type
- [ other - country specific

——/

D
[ RG97

« These attributes are optional and for information only. They shall help to identify fields
with similar characteristics. Each field can have zero up to n attributes.

« The attributes will evolve over time and might be changed/updated as needed,
without prior notice and not in line with an official field list release.

Field tags — updated concept (2/2):. additional attributes
14
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Update on Working Groups
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‘Alternatives/Private Markets’
o First group session 10™ July 2025
O Next session: 11" September 2025

O Participants: Allfunds, Clearstream,
KNEIP, FE fundinfo, Hedgepole (guest)

Working Group Updates

www.openfunds.org

‘Investor Target Group’

o First group session 3@ July 2025
O Next session: 11" September 2025

o Participants: SIX, FE fundinfo, KNEIP
(hew), Robeco (guest)
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Save the date:
Tuesday, 7t October - 2pm CET

Next Round Table

17

www.openfunds.org 22.08.2025



openfunds

WWWw.openfunds.org

wwwwwwwwwwwwwwwww

22.08.2025



openfunds

By reading and using this document you indicate your acknowledgment, understanding and
acceptance of the terms of use and legal information contained herein. No contractual
relationship is created by using this document. Any decisions made on the basis of this document
are made entirely at the investor’'s own risk.

This document is not intended for persons located in jurisdictions which prohibit the use of the
products mentioned in this document. This document may be distributed in other jurisdictions only in
accordance with the law of the jurisdiction in question, and any persons receiving this document
should inform themselves about and comply with the laws in force there.

The information provided in this document is not to be relied upon as a basis for making decisions of
a legal, fiscal or other nature. Good performance in the past does not guarantee good
performance in the future. Investors are advised to consult a professional advisor before making
any investment decisions.

Under no circumstances shall openfunds be held liable for any direct or indirect damages resulting
from the use of this document. openfunds declines all responsibility for any loss or damages
whatsoever. All legal relationships shall be governed by Swiss Law. The place of jurisdiction is Zurich
(Switzerland). The information in this document may not be modified, copied or used for
commercial purposes without the prior written permission of openfunds (www.openfunds.org).

Disclaimer

19
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