EUROPEAN PRIIPs TEMPLATE - EPT V2.1

rinDatcx

Disclaimer:

The use of this template is not compulsory. It is free to use, free of intellectual property rights sand copyright. It has been deslgned by the FinDatEx which includes European asset managers, banks, insurers and distributors.

EPT 2.1 reflects the provisions as required by the PRIIPs Regulation (EU) No 1286/2014, ard the revised PRIIPs

y technical

The difference between versions V2.0 and V2.1 are limited to the indication "V21" in the field 00001 an section 08xxx
were undertaken which do not change the content of the temlate.
g to the EU. Iti- insurance-based investment products (MOP IBIPs) require inf on the

options: they can either produce a key it for each

RTS) and the provisions for PRIIPs in the UK.
required in UK". All the other data fields remain the same. Some minor improvements in the comment section

options in order to produce a key information document (PRIIPs KID) for MOPs. Per regulatory requirements, insurers have two
ly option within the insurance PRIIP (Article 10(a) PRIIPs RTS) or they can produce a generic KID describing the insurance PRIIP including a description of where the specific information
on each underlying investment option (SID) can be found (Article 10(b) PRIIPs RTS) The SID can either be the PRIIPs KID of the underlying option produced by the manufacturer or can be produced by the insurer. This document is a functional description of the data to be

Mandatory [M] means fields are expected to be filled by the
Manufacturer if the specific section of the EPT is included. If a specific

field is not available such field should be left blank/empty.

conditions such as contents of other fields.

basis

Fields are separated by pipe [|]

exchanged between manufacturers and insurers to produce a generic KID (10b), part of an insurer KID (10a) or SID (10b). All the information in this template is concerning the underlying option: Recommended holding period, payment modality, narratives and numerical

data do not integrate any characteristics of the insurance contract.

The EPT contains data in common with the PRIIPs KID of the underlying option or it is used to generate this common data. It also contains other data that is required by insurers for their usage. Common data between the EPT and the PRIIPs KID of the underlying option
should be the same, except for performance scenarios. Common data or sources should be updated when a new PRIIPs KID is produced. The update date is the date last KID produced. The data reported should be consistent with the most recently published KID. Additional

information for the German MOPs may be updated on a more frequent basis.

in the EPT is

by asset

The EPT is intended to be used for products sold both in the EU and the UK from January 2023 onwards. It is important that data

specificities. The EPT TWG will continue to discuss an appropriate timeframe for the completion of the EPT and further guidance may be adopted by FinDatEx in due course.

There are four data points that describe the content of the template (00006_EPT_Data_Reporting_Narratives, 00007_EPT_Data_Reporting_Costs, 00008_EPT_Data_Reporting_Additional_Requirements_German MOPs,

00009_EPT_Additional_Information_Structured_Products). These datapoints indicate the different sections to be filled in depending on the specific product and requirements of the recipient:
products. In some European countries, such as /taly or Germany, insurers may require these specific sections to be completed. The producer of the template should indicate whether these fields are completed or not. If these sections are not completed, then the mandatory

rules should be g and the ¢ should be left blank.

5, costs,

EPT naming convention: The naming may start by EPT_Version_Date with Version = 00001_EPT_Version and Date = 00005_File_Generation_Date_And_Time. (Ex: EPT_V21_20220930 or EPT_V21UK20220930)
EPT includes data sets required in the EU and the UK. The 00xxx-07xxx part corresponds to the PRIIPs KID published by asset manager or structured product provider in the EU and is addressed to both EU and UK markets. The section 08xxx is addressed to UK market only and

January 2023 - Latest EU Regulations

to insurers in good time before this date, bearing in mind any national market

for German MOPs, costs for structured

Conditional [C] means fields are expected to be filled under certain

Optional [0] means fields are Optional and can be filled on a voluntary

14 |00030_Portf Identification of the fund or share class or segregated account

Identifying_Data

GBOOB15PV034.

- Code attributed by the undertaking, when the options above
are not available. Code must be unique and kept consistent
over time.

Consistent with MiFID and Solvency Il approaches

data point
DATA synchronised ':;:'d:s‘:"‘)l
NUM (consistent with TPT & EMT for common data points) DEFINITION Target CODIFICATION COMMENT with PRIPs KID | "Co0o o
andlor related to P!
by Conditional
PRIIPs Data Se 0 atio
N This field specifies the version of the template and is sed by the recipient to understand the V21 indicates that the file supports both EU and UK KIDs
1 [00001_EPT Version [number of field: ted, their labelling and order. V21 V21 or V21UK [V21UK indicates that the file supports a UK KID but not an EU KID ™
This field enables firms to report EPT on behalf of an IssueriManufacturer. This
2 |00002_EPT_Producer_Name 1fthe manufacturer has outsourced the production of the EPT to another party responsible for the Alphanum (max 255) datapoint may be used by users who wish to exchange information about the producer o
production and publication of the EPT data set, the party should be identiied in this field
of the file in case it s different from the
3 |00004_EPT_Producer_Email [Contact point for distributors regarding EPT. [Alphanum (max 255) °
4__|00005_File_Generation_Date_And_Time [Date and time of the creation of the EPT file. 07-11-2024 16:30:00 YYYY-MV-DD hhimmiss IS0 8601 _(UTC+0) Universal Time zone ™
If set to "N then disregard the "mandatory", "conditional” or "optional” specification of
5 [00006_EPT_Data_Reporting_Narratives Specifies if the Narratives section has been completed in the current EPT. \4 viN the corresponding sections and the corresponding fields must be emply. The narratives [
section is necessary in case the insurer produces its own KID according to art. 10(a)
RTS or produces its own SID according to Art. 10(b) RTS.
6  |00007_EPT_Data_Reporting_Costs Specifies if the Costs section has been completed in the current EPT. \4 ' If set o "N" then disregard the "mandatory”, "conditional” or "optional” specification of ]
the corresponding sections and the corresponding fields must be empty.
If st to "N" then disregard the "mandatory", "conditional or *optional” specification of
the corresponding sections and the corresponding fields must be empty. The section
At . . 06100xis reqired for all products, e.g. funds, structured producls, sold as underlying
7 |00008_EPT_Data_Reporting_Additional_Requirements_German_MOPs Specifies f the section "Additional information required for German MOPs" has been completed in | vin [options within German MOPs. It contains parameters on products that insurers require m
the current EPT. " "
to perform mandatory calculations in order to fulfl the MOPs regulatory requirements in
the German market
. . If set to "N then disregard the "mandatory", "conditional” or "optional” specification of
8  |00009_EPT_Additional_information_Structured_Products Specifies if the section "Additional information required for structured PRIIPs" has been completed | vin ihe corresponding sections and the corresponding fields must be empty. m
in the current EPT posting
9 |00010_Portfolio_Manufacturer_Name g:’gjc‘:’ the management company of the UCITS or AIF or the manufacturer of the structured |4 ycfieig Canadian Income PCC Alphanum (max 255) Consistent with Article 4(4) PRIIPs Regulation. x m
10 [00015_Portfolio_Manufacturer_Group_Name [Name of the group the PRIIPs manufacturer belongs to Middlefield Canadian Income PCC Alphanum (max 255) PRIIPs RTS Art. 1(1)() mandatory if provider is part of the group. x M
Same name as the should be filed inif there is no group.
11 |00016_Portfolio_Manufacturer_LEI Legal Entity Identifier, LEI of the manufacturer of the portfolio 2138007ENW3JEJXC8658  |Aiphanum(20) 10 17442 Rﬂiﬁiﬁ:ﬁ:&:’;’iﬁe when feedback reporting takes place from distributors o
- " Contact point for communication with the manufacturer 1o either provide feedback reporting o ©o
12 [00017_Portfolio_Manufacturer_Email rons dosale on oo o iz foodbaak soportng dorrico@middefield.co.uk Alphanum (max 255) Consistent with MiFID o
15 |00020_porttotio_Guarantor_Name [Name of guarantor of the financial instrument. .. the entity to which the end investor has, ohanum (vax 258) Required only  differant from the fssuer " S
risk Consistent with MFID and Solvency Il approaches
Use the following prioriy
150 6166 code of ISIN when available
- Other recognised codes (e.q.: CUSIP, Bloomberg Ticker,
Reuters RIC) x "




[One of the options In the Tollowing closed Tist o be Used
1-1S0 6166 for ISIN code

2 - CUSIP (The Committee on Uniform Securities Identification
[Procedures number assigned by the CUSIP Service Bureau for|
U.S. and Canadian companies)

3 - SEDOL (Stock Exchange Daily Official List for the London
Stock Exchange)

4~ WKN (Wertpapier Kenn-Nummer, the alphanumeric

Consistent with MiFID and Solvency Il approaches

15 [00040_Type_Of_Identification_Code_For_The_Fund_Share_Or_Portf Codification chosen to identiy the share of the CIS 1 German identifcation number) ach [
In case the LE! is used then the type shall be "9’
5 - Bloomberg Ticker (Bloomberg letters code that identify a
company's securities)
6 - BBGID (The Bloomberg Global ID)
7 - Reuters RIC (Reuters instrument code)
& - FIG (Financial Instrument Global Identifier)
5 - Other code by members of the Association of National
Numbering Agencies
99 - Code attributed by the undertaking
16 |00050_Portfolio_Name [Name of the portfolio or name of the CIS Middlefield Canadian Income - GBP PC Alphanum (max 255) Portfolio or fund or share class name x ]
[consistent with MIFID and_Solvency Il approach
17 |00060_portioio_or_Share_Glass_Garroncy Derorminaton cutoncy of e sharo dass T caso 1o produc s il shre classes: o oo 190 4217 N M
currency of the product or portfolo in the other cases.
Except for the UK data part 0Bxxx, Gata in the EPT should be consistent with the data
16 |00070_PRIPs_KiD_Publication_Date Date of the latest PRIIPs KID produced for the portflio or share class. 20231107 vyv-umop 150 8601 presented in the last kid produced. "
-PRilPs_KID = If there is an ad-hoc revision of the KID due to material changes, it should trigger an
updated version of the EPT.
18a__|00075_PRIIPs_KID_Web_Address Direct ik 1o the PRIIPS KID string It should directly link to the document and not o a generic site. o
19__[00080_Portfolio_PRIIPs_Category [PRIPS category of the portfolio 2 104 Porformance & MRM calculation method, see Annex Il numbers 4-7 [
) [The CIC code of the share class of the fund, or the financial instrument, provided to
20 [00090_Fund_CIC_Code CIC code - fund (4 digits) 5.06.02 (old: Assets D1) - Remark: first two digits are assist insurance companies in the handling of PRIIPs KID production. It allows them to )
expected to be XL (not country code) )
segregate equiy, debt, money market, asset allocation, real estate funds
Separate rules apply to autocalable structured products. This data point is only used in
case the insurance company need to revamp the specifc information.
21 [00110_ts_An_Autocallable_Product Indication of whether the product is an autocallable N YN 0 Amnox V. Number 17 Template G: PRIIPs referrd fo in point 760 of Amnex VI, |© ™
[Annex VI, number 76c, Annex VI, Table 1 for PRIIPs referred to in point 76¢ of Annex
vi
[conditional for products in the category described in Annex VIl number 1 (a) and (b) or |
those requiring narratives, ie. 00006_EPT_Data_Reporting_Narratives=Y
Language in which the linked website with past performance, the historical performance
22 [00120_Reference_Language (02190_Past_Performance_Link and 02200_Previous_Performance_Scenarios_Calculation_Link) [eng 150 638-2 The different translations of the narratives are required for underlying options offered  in [x c

k assessment

and all narratives/texts of this set of data are written

Frequency (0" = other than /*1"= annual / "2'= biannual /

Germany o ltaly. The translations should not me generated automatically but only if the
market requires the translation in order to fulfi the requirements of the PRIIPS
Regulation.

[Valuation frequency used for MRM calculation and performance scenarios. This
[corresponds to the number of valuation days of the fund, share class or portfolio, per

|see Annex V, Number 17 Template C: PRIIPs referred to in point 76c of Annex VI
PRIIPs RTS

23 |01010_Valuation_Frequency [Number of valuation days per year for the portfolio or fund or share class. 252 “4*=quartrly *12'= monthly /*24"=bimonitly | '52"=weekiy | [+ o
104"=blweekly, "252'=daily) See Annex II, number 12 PRIIPs RTS _Annex IV, number 9 PRIIPs RTS
y Mandatory if Portolio_PRIIPs_Category = 2 or 3

24 01020_Portfolio_VEV_Reference VEV of the portfolio/ share class 0.308980339 floating decimal See Annex Il, Numbers 13-17 PRIIPs RTS. o

25 [01030_1S_Flexible Indicator to alertif the portfolio is fexible. If the annex Il number 14 of the PRIIPS RTS applies [N YN See Annex Il, Number 14 RTS o
Intermediate result for control. M if IS_Flexible is setto Y

26 [01040_Flex_VEV_Historical VaR equivalent volatilty of the portiolio fioating decimal o
See Annex II, Number 14(a)(i) PRIIPs RTS
M f1S_Flexible s set o Y

27 |01050_Flex_VEV_Ref_Asset_Allocation VaR equivalent volatility of the reference asset allocation of the portfolio floating decimal o
See Annex Il Number 14(a)(i) PRIIPS RTS
M if IS_Flexible is setto Y

2 Indicator to alert i there is a relevant rsk limitfor fiexible funds. YN o
See Annex |I, Number 14 PRIIPs RTS
M if1S_Risk_Limit_Relevantis set to Y

29 [01070_Flex_VEV_Risk_L VR equivalent volatilty of the risk limit of the portfolio floating decimal o
See Annex Il Number 14(aii) PRIIPs RTS
Gredit risk exsls only when NAV of the fund is guaranteed and the valuaion of the
lquarantee exceed 10% of the NV without any clateralisation. Cleared OTC o lsted

30 01080_Existing_Credit_Risk Indicator to alert if there is a credit risk Y YIN | derivatives entail no credit risk for the purpose of CRM calculation X M
See Annex Il numbers 30-6 PRIIPs RTS
[The SRI of the portfolo as displayed in the porfolio KID. 17 The SR was adjusted (Annex|
Il part 3, Number 52a RTS), the adjusted value has to be reported

31 [ot090_sRi Summary risk indicator of the portfolio o number [1-7] x "
see At 14(c) , Art. 3 and Annexes Il and Ill PRIPs RTS

32 {01095 15_SRI Adjusted [Whether or not the has manually inoreased the SRI N YN [According to Annex I part 3 Nr. 52 a correction of the SRI s possible. [
Element B in Annex Il requires a separate description of market and credit risk,

33 01100_MRM [Market risk measure of the portfolio 6 [number [1 - 7] |see Art. 14(c) and Art. 3 and Annexes Il and il PRIPs RTS X M
| This data is the CRM at the level of the portfolio/ fund /share class.

3 [o1110_cRM Credit isk measure of the fund or the portiolio s number [1 - 6] o ™
|see Art. 14(c) and Art. 3 And Annexes |l and Il PRIIPs RTS

35 [01120_Recommended_Holding_Period [Recommended holding period of the portiolio 5 in years (not an integer) [This s the RHP of the fund, the share class, the portflio or the financial instrument. ~|x "

36 01125_Has_A_Contractual_Maturity_Date Indicates the existence of a contractual maturity date of the portfolio N Y/N M

57 |o1130_Maturity_oate oato of matrty vvvuvoo 150 5001 Wiandatory 7 Has_A_Contraciual_Maturity_Date s set 10 Y, requied o caloutats e <
remaining time to maturity as a R
M or I, use wording in picture box Annex I if L no narrative to drive. Liquidity will have
to be considered at the level of the insurance product and of the underlying investment.

38 |01140_Liquidity_Risk Risk of liquidity at the level of the fund or the portfolio, also used for narrative L This data is only linked with the underlying investment. x m

M = material liquidity risk, | = iliquid, L = no liquidity issue.
Mandatory if RHP >1 year.
autocallables only if called after Ty
. Average annual return of the portfolio, fund, share class corresponding to the unfavourable ’ " _

39 [02010_Portfolio_Return_Unfavourable_Scenario_1_Year scsnari, fier one year 0.2559 floating decimal. 100%=1, 5%= 0,05 ; signed amount o6 Annex IV PRIIPS RS, However, he performance scenarios shalbo calculated c
with entry cosls retained by the funds and net of allcther applicable cosis. Al other
eniry costs should not be included in the calculation.
Mandatory f e RHP <10 Jears
autocallables only if called afer % RHP

40 |02020_Portfolio_Return_Unfavourable_Scenario_Half_RHP :::;:ﬁi a:;;“:y:;:;’:g :;'::°"'°"°‘ fund, share class corresponding to the unfavourable floating decimal. 100%=1, c

: See Annex IV PRIIPs RTS, However, the performance scenarios shall be calculated

with entry cosls retained by the funds and net of allcther applicable cosis. Al other
eniry costs should not be included in the calculation.
See Annex IV PRIIPs RTS. However, the performance scenarios shall be calculated

41 [02030_Portfolio_Return_Unfavourable_Scenario_RHP_Or._First_Call_Date ;‘:;:?:; a:"‘u‘::' o of the portfolio, fund, share class corresponding to the unfavourable 0.0099 floating decimal. 100%=1, 5%= 0,05 ; signed amount with entry costs retained by the funds and net of all other applicable costs. Al other | m

- eniry costs shouid not be included in the calculation.

42__|02032_Autocall_Applied_| _Scen indicate if the cal has been applied in the scenario N YN x [
Condilional Upon datapoint 02032_Autocall_Applied_Unfavourable_Scenaro

43 |02035_Autocall_Date_Unfavourable_Scenario Calldate applied in the unfavourable scenario YYYY-MM-DD 150 8601 o c




Mandatory It RHP >1 year.
For autocallables only if called after 1y

44 |02040_Portr Retun of the portfolc, fund, share class corresponding to the moderate scenario, after 1 year  [0.0418 floating decimal. 100%=1, 5%= See Annex IV PRIIPs RTS. However, the performance scenarios shall be calculated  [x
with entry cosls retained by the funds and net of allcther applicable costs. Al other
eniry costs should not be included in the calculation.
Mandatory f the RHP >=10 years
[Average annual retum of the portfolo, fund, share class corresponding to the moderate scenario, . . For autocallables only if called after % RHP
45 |02050_Portfollo_Return_Moderate_Scenarlo_Half_RHP after half of the RHP floating decimal. 100%=1,  5%= 0,05 ; signed amount See Annex IV PRIIPS RTS. However, the performance scenarios shall be calculated |
with entry cosls retained by the funds and net of allcther applicable costs. Al other
eniry costs should not be included in the calculation.
See Annex IV PRIIPs RTS. However, the performance scenarios shall be caiculated
46 \_Moderate_Scenario_RHP_Or_First_Call_Date :1‘;3:32 annual return of the portfolo, fund, share class corresponding to the moderate scenario, al) (77 floating decimal. 100%=1, 5%= 0,05 ; signed amount with entry costs retained by the funds and net of all other applicable costs. All other |
eniry costs should not be included in the calculation.
47 02062_Autocall_Applied_Moderate_Scenario Indicate if the call has been applied in the moderate scenario N YIN X
Condilional Upon data point 02062_Autocall_applied_moderate_scenano
48 |02065_Autocall_Date_Moderate_Scenario Call date applied in the moderate scenario YYYY-MM-DD 150 8601 o0 Annos V, Numbor 17 Tomplate C: PRIPS refrred o n pain 766 of Amnox Vi |*
Mandatory if RFP >1 year.
. ) For autocallables only if called after 1y
49 X ,_Return_Favourable_Scenario_1_Year A::vw return of the portfolio, fund, share class corresponding to the favourable scenario, after 1. | 65 floating decimal. 100%=1,  5%= See Annex IV PRIIPs RTS. However, the performance scenarios shall be calculated  [x
W with entry cosls retained by the funds and net of allcther applicable costs. Al other
eniry costs should not be included in the calculation.
Mandatory f the RHP >=10 years
[Average annual return of the portfolio, fund, share class corresponding to the favourable scenario, for autocallables onlyif called after /2 RHP
50 [02080_Portfolio_Return_Favourable_Scenario_Half_RHP o portfolc, fund, ponding g floating decimal. 100%=1,  5%= 0,05 ; signed amount See Annex IV PRIIPs RTS. However, the performance scenarios shall be calculated  [x
after half of the RHP )
with entry cosls retained by the funds and net of allcther applicable cosis. Al other
eniry costs should not be included in the calculation.
[Average annual retum of the portfolc, fund, share class corresponding to the favourable scenaric, See Annex IV PRIIP RTS. However, the performance scenarios shall be calculated
51 [02090_Portfolio_Return_Favourable_Scenario_RHP_Or_First_Call_Date g : fund, " [o.1300 floating decimal. 100%=1,  5%= 0,05 ; signed amount with entry costs retained by the funds and net of all ther applcable costs. Allother |x
lentry costs should not be included in the calculation.
52 02092_Autocall_Applied_Favourable_Scenario Indicate if the call has been applied in the favourable scenario N [Y/N |x
Conditional upon datapoint 02092_Autocall_applied_favourable_scenaric
53 02095_Autocall_Date_Favourable_Scenario Call date applied in the favourable scenario YYYY-MM-DD 1SO 8601 |Annex V, Number 17 Template C: PRIIPs referred to in point 76¢ of Annex VI X
(Autocallables
Mandatory if RAP > year.
lautocallables only if called after 1y
54 [02100_Portfolio_Return_Stress_Scenario_1_Year [Annual returm of the portiolio, fund, share class corresponding to the stress scenario, after 1 year |-0.7573 floating decimal. 100%=1, 5%= 0,05 ; signed amount See Ammex IV PRIIPS RTS, However, the perormance scenarios shallbe caculated |*
|with entry costs retained by the funds and net of all other applicable costs. All other
'gmrv costs should not be included in the calculation.
Mandatory f the RHP >=10 years
55 |o2110_Portfolio_Return_Stress_Scenario_Half_RHP [Average annual retum of the portfolo, fund, share class corresponding to the siress scenario, after toating decimal 100%=1, %= 0,05 : signed amount See Amnex IV PRIIPS RTS. However, the performance scenarios shallbe calculated |
half of the RHP with entry cosls retained by the funds and net of allcther applicable costs. Al other
eniry costs should not be included in the calculation.
[Average annual retun of the portfolc, fund, share class corresponding to the stress scenario, at See Annex IV PRIIP RTS. However, the performance scénarios shall be calculated
56 [02120_Portfolio_Return_Stress_Scenario_RHP_Or_First_Call_Date i : fund, -2 Los1as floating decimal. 100%=1, 5%= 0,05 ; signed amount with entry costs retained by the funds and net of all ther applcable costs. Allother |x
lentry costs should not be included in the calculation.
57 02122_Autocall_Applied_Stress_Scenario Indicate if the call has been applied N Y/N |x
Conditional upon data point 02122_Autocall_Applied_Stress_Scenario
58 02125_Autocall_Date_Stress_Scenario Call date corresponding to the stress scenario of autocallables YYYY-MM-DD 1SO 8601 |Annex V, Number 17 Template C: PRIIPs referred to in point 76¢ of Annex VI X
59 ,_Number_Of_Observed_Return_M0 See PRIIPs Regulation 1305 floating decimal x
See Annex Il Number 12
60 [02140_Portfolio_Mean_Observed_Returns_M1 See PRIIPs Regulation 0.000300854 floating decimal x
See Annex II, Number 12
61 [02150_Portfolio_Observed_Sigma See PRIIPs Regulation 0.019075832 floating decimal x
See Annex Il Number 12
62 |02160_Portfolio_Observed_Skewness See PRIIPs Regulation -0.522890732 floating decimal x
See Annex II, Number 12
63 02170_Portfolio_Observed_Excess_Kurtosis See PRIIPs Regulation 6.735870561 floating decimal X
See Annex Il Number 12
[stressed volatility applied for stress scenario calculations for STy
64 [02180_Portfolio_Observed_Stressed_Volatility See PRIIPs Regulation 0.024903907 floating decimal x
|see Annex IV Numbers 10 and 11
65 |02185_Portfolio_Past_Performance_Disclosure_Required [Does this product fulfil conditions sets in Annex VIl number 1 (a) and (b) ? N [N Reference Art. 8(3) RTS x
Conditional upon data point 02185_Portfolio_Past_Performance_Disclosure_Required.
66 |02190_Past_Performance_Link Reference Art. 8(3) RTS string The link should provide access to the past performance disclosure in the local language x
It should be the same as the one displayed in the PRIIPs KID of the underlying.
Conditional upon data point 02185_Portfolio_Past_Performance_Disclosure_Required.
67 [02200_Previous_Performance_Scenarios_Calculation_Link Link to the previous calculations string The link should provide access to the past performance disclosure in the local languagex
It should be the same as the one displayed in the PRIIPs KID of the underlying.
68 |02210_Past_Performance_Number_Of_Years [Number of years for which past performance is presented number [0 10] conditional pon data point 02185_Portolio_Past_Performance_Disclosure_Required x
|Annex VI, Number 91: where the currency of the PRIIP is not in Euros, an amount of a
69 [02220_Reference_Invested_Amount [Reference Invested amount used to present performance and costs 10000 integer similar magnitude and which is cleanly divisible by 1000 shall be used. Relevant for |,

(of]

ts

03010_One_Off_Cost_Portfolio_Entry_Cost

Subscription fees not acquired to the fund or the share class o portfolio mandate. Expressed as a
% of the amount to be invested

0|

floating decimal. 100%=1,

5%=

[currencies, where the invested amount is not 10000 (such as SEK or HKD). Common
values are 10 000, 100 000...depending on currencies.

[This data is the maximum costs that may be charged by the Asset managers. These
[costs are generally acquired to the distributor. It is indicative and should be adapted by
the insurance company receiving the file to take into account the commercial agreement
with the asset manager.

|Annex VI part 1 points 1 to 3
|Annex VI part 1 points 27 to 30, 34 and 36 to 46

03015_One_Off_Cost_Portfolio_Entry_Cost_Acquired

Subscription fees acquired to the fund or the share class or portfolio mandate. Expressed as a % of
the amount to be invested

0|

floating decimal. 100%=1,

5%=0,05

|Annex VIl table

[This data correspond to fixed fees that may be charged (o any subscriber and that are
lacquired to the fund. Itis the case for some real estate funds. These costs are paid by
the subscriber but included in the assets of the fun

|Annex VI part 1 Numbers 1 to 3
|Annex VI part 1 Numbers 27 to 30, 34 and 36 to 46
|Annex VIl table 2

03020_One_Off_Costs_Portfolio_Exit_Cost_At_RHP

Exit fees at the end of RHP for the portfolio or fund or share class. It is expressed as a % of net
asset value.

0|

floating decimal. 100%=1,

5%=0,05

Be careful entry and exit fees may be considered as ransaction fees at the level of the
insurance contract as well as arbirage costs.

|Annex VI part 1 points 1 to 3
|Annex VI part 1 points 27 to 30, 34 and 36 to 46

|Annex Vil table 2




[Exit fees after one year for the portfolio or fund or share class. It is expressed as a % of net asset

Mandatory It RHP >1 year
Be careful entry and exit fees may be considered as transaction fees at the level of the
insurance contract as well as arbitrage costs.

73 [03030_One_Off_Costs_Portfolio_Exit_Cost_At_1_Year o, 0|fioating decimal. 100%=1,
|Annex VI part 1 points 1 to 3
|Annex VI part 1 points 27 to 30, 34 and 36 to 46
'&nex VIl table 2
Mandatory if RHP >= 10 year.
Be careful entry and exit fees may be considered as transaction fees at the level of the
insurance contract as well as arbitrage costs.

73a 03040_One_Off_Costs_Portfolio_Exit_Cost_At_Half_RHP Exit fees after half of the RHP for the portfolio or fund or share class. It is expressed as a % of net floating decimal. 100%=1, 5%= 0,05

asset value.
|Annex VI part 1 points 1 to 3
|Annex VI part 1 points 27 to 30, 34 and 36 to 46
|Annex VI table 2
. ’ . - [Annex Vi part 1 points 1 10 3

74 03050_One_Off_Costs_Portfolio_t g_Exit_Cost_Indicator Indicates whether there is a sliding exit cost or not N YIN |Annex VI part 1 points 27 to 30, 34 and 36 to 46
[Annex Vil table 2
Total fees applied, including 100k through for fund of funds / custodian fees 7

. - . |See PRIIPs defintion as a % of NAV of the portfolc, the funds or the share class / per annum.

75 :2?;3:9"'"9»5“"- _Fees_And_Other_ -Or_Operati | agement fees and other administrative or operating Costs 0.0232|floating decimal. 100%=1, 5%= 0,05 management fees.

|Annex Vi part 1 points 410 5
- - y . - [Transaction costs calculated as per Annex Vi part 1 points 7 to 236,

76 03080_Ongoing_Costs_Portfolio_Transaction_Costs See PRIIPs definition as a % of NAV of the portfolio, the funds or the share class / per annum. 0.0032|floating decimal. 100%=1, 5%= 0,05 [ Transaction costs have to be calculated according to the EU

77 03090_Existing_In ntal_Costs_Portfc Indicates whether there are existing fees or carried interest N YIN
[condiional upon data point 03080_Existing_Incidental_Costs_Portiolio
s per regulation. Mandatory f item 03090_Existing_ncidental_Costs_Portfolio is set to

78 |03085_Incidental_Costs See PRIIPs definition as a % of NAV of the portfolio, the funds or the share class / per annum foating decimal. 100%=1, 5%= 0,05 v x

ratives - required in Germany and Italy e text should be same as in the PRIIPs KID of the fund / str

uctured product

|Annex VI part 1 points 24 to 26

79 [04020_Comprehension_Alert_Portfolio cf At 14a + annex 1 Y YN [Ait14(a) and Annex |
Text in reference language, as proposed by the asset manager
[ The description of the type of retail investor to whom the PRIIP is intended to be marketed in the
section entitlied ‘What is this product?” of the key information document shall include information on|
80  [04030_Intended_Target_Market_Retail_Investor_Portfolio the target retail investors identified by the PRIIP manufacturer, in particular depending on the string [4000] Art. 2.3 & 14(b)
Ineeds, characteristics and objectives of the type of client for whom the PRIIPs is compatible. This |The Fund is marketed to all investors including
|determination shall be based upon the ability of retail investors to bear investment loss and their  |inyestors knowledge seeking an attractive
investment horizon preferences, their theoretical knowledge of, and past experience with PRIIPs, |jevel of income with the potential to obtain growth in
the financial markets as well as the needs, characteristics and objectives of potential end clients.  |both capital and income over the longer term.
The FIna s ChRCIVE S To o
2 high level of dividends, as well as capital growth
Text inreference language, as proposed by the asset manager over the longer term. The Fund intends to pay
'guage, as prop: 4 g dividends on a quarterly basis each year. The Fund At 2.2, 2020, 14(0)
Information stating the objectives of the PRIIP and the means for achieving those objectives in the |55k 10 achieve its investment objective by investing 103090_Existing_Incidental_Costs_Portfolio
) statl " ) predominantly in the securities of companies and <
! Section entiled Whatis this product?” of the key information document shall be summarised in @ string (8000] [The limitation is relevant for al languages.
81 04040_Investment_Objecti . B . [REITs domiciled in Canada as well as the U.S. that - .
orief, clear and easily understandable manner. That information shallidentify the main factors upon| ) In ltaly there is a limitation imposed by the supervisor CONSOB of 4000 characters.
- N the Manager believes will provide an attractive level of
which return depends, the underlying investment assets or reference values, and how the return is
" " distributions, together with the prospect of capital
determined, as well as the relationship between the PRIIP's return and that of the underlying s
ostmont scsote or rforemoe valuo [growth. It is expected that the Fund's portfolio will
- generally be comprised of between 30 and 70
investments.
- Fund managers can use the example explanalion provided below annex 3, point 7,
Textin reference language, as proposed by the asset manager ; Element B including SRI portfolio information, or choose to provide other relevant
We have classifid this product as 6 out of 7, which Cements!
[insert a brief explanation of the classification of the product with a maximum of 300 characters in [is a second-high risk class. This rates the potential -
! ’ . \
82 o450 Risk Narrative_Porfotia plin angucge s fom e prtormance v v g 00 campe forSR1 =T s e pienial osses o e pafornanceat
The field shall contain well-formulated text which can be used directly by the insurer in the KID |capacity of the Fund to pay you. medium level, and poor market conditions could impact the payout.
according to article 14 of the regulation A 14(0) + Annes l point 7
Text inreference language, as proposed by the asset managers : (Element E) ; ) ; \f no other relevant isks, leave blank
; ) The PRIIP holds no capital guarantee against credit Example
(Where applicable: element hj [Other risks materially relevant to the PRIIP notincluded inthe 14" o' ket sk, so you could lose some or allof Due to effects of unusual market conditions, other risks could be triggered, such as:
83 |04060_Other_Materially_Relevant_Risk_Narrative_Portfolio summary risk indicator to be explained with a maximum of 200 characters] ! " S0 you ¢ N string [200] 3 m: g ‘ggered, g
your investment. If we can't pay what is owed, you counterparty risk and liquidy risk. Please refer to the KIID for more detail
The field shall contain well-formulated text which can be used directly by the insurer n the KID
! ould lose your entire investment.
according to article 14 of the regulation.
[Annex i point 7 €
[ The Company is a closed-ended investment
company incorporated in Jersey and is an alternative
N " investment fund under the Alternative Investment Legal form, for example, SICAV, OEIC, Investment Trust, FCP.

84 04070_Type_Of_Underlying_Investment_Option understandable to the customer [Fund Managers Directive. The Fund is a closed- string [300]
ended protected cell and is the sole cell created by
the Company.

| The fields following 41-47, as well as field 04080_Capital_Guarantee shall only be filled
lwhen answer is "Y". If "no”, Element H of Annex 3 Point 7 applies and fields 01141-47
85 |04080_Capital_Guarantee Boolean to identify whether the portfolio has a general capital guarantee or not N YN do not have to be populated
|Annex IIl point 4¢ and 7, element G
- required then capital guarantes is set fo YES
85 04081_Capital_Guarantee_Level Capital Guarantee level. Minimum amount will be paid at redemption in%. Cf annex 3, point 7, noating decimal, 100%=1, %=
Eloment )
|Annex I, point 7, Element F
insert a briel explanation of the guarantee Tmits of e product wih @ maximum of 300 Characters
in plain language] required then capital quarantee is set to YES
87 |04082_Capital_Guarantee_Limitations string[300]
The field shal contain well-formulated text which can be used directly by the insurer n the KID [Annex I, point 7, Element G (bulet point 3)
according to article 14 of the requlation.
required then capital guarantee is set to YES
88 |04083_Capital_Guarantee_Early_Exit_Condi Date before which the early ext conditions apply. YYYY-MM-OD 150 8601
|Annex |ll, point 7, Element G (bullet point 1)
Characterisics of the guarantee: open ended or fixed maturly, daily or monihly Tockin, monly required if 04080 Gapital_Guarantee s sel 1o VES.
89 |04084_Capital_Guarantee_Portfolio resel, constant guarantee, reference value (highest NAV, NAV of start period,...), other string [2500]
i name of the quarantor [Annex Il point 7 Elements F & G
required f 04080_Capital_Guarantee s set 1o YES. Possible redundancy with Capital
90 |04085_Possible_Maximum_Loss_Portfolio floating deciml. 100%=1, Cuarantee Limitation
Art3.2 () + Annex 1+ 3 point 4 (c)
[This type of one year scenario occurred for an Conditional upon Portfolio_PRIIPs_Category =2,

91 ion_Past_Interval_Unfavourable_Scenario Describes the historical time period the unfavourable scenario corresponds to investment between Dec 2014 and Dec 2015, the oy 0) Annex V, Part 1, point § and Part 2, Element E, description when the unfavourable
five-year scenario is based on a shorter period |scenario occurred including name of the benchmark where applicable and the
between Jun 2022 and Nov 2024. beginning and end year of the historical scenario.

This type of one year scenario occurred for an Conditional upon Portfolio_PRIIPs_Category =2,
92 [04087_Description_Past_Interval_Moderate_Scenario Describes the historical time period the moderate scenario corresponds to investment between May 2018 and May 2019, the |y 1300) [Annex V., Part 1, Number 5 and Part 2, Element E, description when the moderate

five-year scenario occurred for an investment
between Sep 2019 and Sep 2024.

scenario occurred including name of the benchmark where applicable and the
beginning and end year of the historical scenario.




This type of one year scenario occurred for an Conditional upon Portfolio_PRIIPs_Category =2,

investment between Jan 2016 and Jan 2017, the ive_ 1) [Annex V, Part 1, point § and Part 2, Element E, description when the favourable
year scenario occurred for an investment between |scenario occurred including name of the benchmark where applicable and the
Jun 2017 and Jun 2022. beginning and end year of the historical scenario.

93 |04088_Description_Past_Interval_Favourable_Scenario Describes the historical time period the favourable scenario corresponds to

Conditional upon Portiolio_PRIIPs_Category =2, except those referred to in point 15 of
N YIN (Annex IV x c
|Annex V. Part 1, point 3 and Part 2, Element C

Boolean to identify whether a benchmark or proxy was used for performance calculation in the

94 |04089_Was_Benchmark_Used_Performance_Calculation
unfavourable, moderate and favourable scenarios.

See Art. 5(3)(c) RTS, Annex VII, Table 2 RTS. Both carried interest and performance
fees should be included in the narrative

95

_Performance_Fees_Carried_Interest_Narrative Describes the incidental costs taken under specific conditions. There is no performance fee for this product. string [300]

“Annex VI table 2

lexamples:

] % of the amount you pay in when entering his investment”
[ % of the first ] premiums you pa

9 [04120_One_Off_Cost_Portfolio_Entry_Cost_Description [Description of the entry cost, not more than 300 characters. We do not charge an entry fee for this product. 5tring[300] These costs are already included in the [price / premiums] you pay” x o
|-“This includes distribution costs of [[] % of amount invested / [

1 EURY. [This is the most you will be charged). [The person selling you the product will
inform you of the actual charge]’

W do not charge an entry fee'l

Annex VIl, table 2

[Describe nature in no more than 300 characters. Examples: - (] % of your investment
before itis paid out to you' - “We do not charge an exit fee for this product, [but the

97 [04130_0ne_off_Cost_Portfolio_Exit_Cost_Description Description of exit cost, not more than 300 characters. We do not charge an exit fee for this product string(300] rcroon sclina o he mreuct e o SoT (et ot e oy ooy msmeetie. ¢ ™
circumstances) — “These costs only apply if (explain circumstances or an example in
maximum 200 characters)
2.329 of the value of your investment per year. é(“a':"l;/"‘ table 2
98 [04140_0ngoing_Costs_Portfolio_Management_Costs_Description Description of the ongoing cost, not more than 150 characters. Includes 1.05% finance costs, down from 1.21% last [string[150] P x [

1] % of the value of your investment per year'].

[ This is an estimate based on actual costs over the last

[Yes if the costs of the portfolio depend on the invested amount
99 |04150_Do_Costs_Depend_On_nvested_Amount Indicates whether the costs depend on the invested amount. N YN x m
nnex VIl, 2nd table on costs

onal upon Do_Costs_Depend_On_Invested_Amount=Y

year due a decrease in interest rates.

[Describes the dependence of costs on the invested amount, not more than 150 characters. string[150] Zx‘::; I‘r"“;'z:zm‘:;"cﬁz ‘2:::::;:"‘“"" the kind of dependence should be x c

100 |04160_Cost_Dependence_Explan:

See Annex VI, 2nd table on costs

[To be filed in provided that data point
00008_EPT_Data_Reporting_Additional_Requirements_German_MOPs is "Y".

150 8601 Data points 06010_Bonds_Weight,06020_Annualized_Return_Volatiity and
06030_Duration_Bonds are used by the German insurers under specific national

regulation on PRIIPs. As a minimum this data should be recalculated annually and

[when a new KID is produced. If this data is recalculated more frequently than annually it

can be aiso be updated in he EPT.
[To be filled provided data poir

oooos,EPT,Da«a,Repcmng,Addi«iona\Jequiremems,German,MOPs is"Y.

101 |06005_German_MOPs_Reference_Date Last calculation date of the additional information required in Germany. YYYY-MM-DD

[Proportion (weight) of bonds and bonds futures within the fundiportiolio measured in percentage of

102 |06010_Bonds_Weight ot vl

floating decimal. 100%=1,

money market funds can be either included as 100% bonds (with duration 1) or 0% [
bonds (i.e. as equity fund with volatty 0).

Futurog and derivatives are excluded from the calevlsion
[To be filed in provided that dat
oouosjPLDaoa,RepmmlAm nnaLRequ|remem576erman7M0Ps is"Y".

The data point is an average over five years of annual volatilties.

1) as a first step, for the last five years annualised daily volatiity calculated on a 250

103 [06020_Annualized_Return_Volatility Average annualised daily volatiity of the fund / portiolio over the last 5 years. floating decimal. 100%=1,  5%= 0,05 (days convention per year. For funds with weekly valuation it should be the weekly m

lannualized volatiity (52 weeks annualised volatiity)

2) as a second step, average over the five values in step 1 is calculated.

[When the historical data are not available, an appropriate proxy or benchmark should b
sed.

To be filled in provided that data point
00008_EPT_Data_Reporting_/ Addmona\ |_Requirements_German_MOPs is "Y".
See relevant bond in the comment to 06010 Bonds Weight

104  [06030_Duration_Bonds Valuation Weighted Macaulay-Duration in years of the fund / portiolio floating decimal.

Mandatory for German market. This field shall be used if the loss of a fund over a certai
time period (e.g. monthly or annually) is limited due to a (partial) guarantee (e.g. 75%
lor 90%). It might be different from the field 04081_Capital_Guarantee_Level which
|specifies the level of guarantee at the RHP.

105  |06040_Existing_Capital_Preservation Identifies if a capital preservation method is used (Y) or not (N). YIN

Mandatory for German market. The field 06050_Maximum_Loss shall only be filled
106 when answer is "Y' in 06040_Has_Capital_Preserveration. This field shall be used if the
06050_Capital_Preservation_Level 100% minus the maximum possible loss in percentage of ts market value. foating decimal. 100%=1, loss of a fund over a certain time period (e.g. monthly or annually) is limited due to a c
(partial) guarantee (e.g. 75% or 90%). It might be different from the field
04081_Capital_Guarantee_Level which specifies the level of guarantee at the RHP.

nual 2= biannual | “4"—quarterly / 12+~ | N €0 06060_Time_Interval_Maximum_Loss shall only be filed when answer s Y |
eekly v 06040_Has_Capital_Preserveration. E.g. if the time period is one month und the
maximum loss is 20 % of the market value, the funds can lose 20 % of its market value
|on a monthly basis. Mandatory for German marke!
YIN Mandatory for German market ™

“Y"in 06070_Uses_PI. Mandatory for

Frequency ("
107 |06060_Time_Interval_Maximum_Loss The time period in which a possible loss of a capital preservation funds is measured. nthly / "2
'1M“-blweekly/'zsz“-dally /'WW MM-DD"=fixed date)

u1

Identifies if P (Portiolio Insurance including CPPI Constant Proportion Portfolio Insurance) is used|

108 |06070_Uses_PI (Y) or not (N) for capital

109 |06080_Multiplier_PI Gives the maximum multiplier value if P! algorithm is used. floating decimal. 100%=1, 5%= 0,05 This field shall only be filled when answer

[date of the carfiest callto be included in the firs table on costs over time, conditional on,
[conditional upon 00110 Is An Autocallable_Product =Y

Includes the total cost in money terms if the nvesLor sells the product after one year.
This is based on a 0% performance assumption (or consistent with autocalled scenario) o
[and is shown in the "Costs over time table.

Includes the impact on return (RIY) per year if the investor sells the product after one
_Year_Or_First_Call RIY in case the investor cashes in after one year, as requested in the "Costs over time" table. floating decimal. 1%=0,01,  5%= 0,05 year. This is based on a 0% performance assumption and is shown in the "Costs over o
time" table.

Includes the total cost in money terms if the investor sells the product at the middle of
the RHP. This is based on the moderate scenario and is shown in the "Costs over time" o
table.

07005_First_Possible_Call_Date Date of the first possible call for autocallable products YYYY-MM-DD SO 8601

Total cost in 00060_Portfolio_Or_Share_Class_Currency terms in case the i
one year, as requested in the "Costs over time" table. Rebased to 1.

111 [07010_Total_Cost_1_Year_Or_First_Call floating decimal.

112 07020_RIV_1

Total cost in 00060_Portfolio_Or_Share_Class_Currency terms in case th
the middle of the RHP, as requested in the "Costs over time” table.

113 [07030_Total_Cost_Half_RHP restor cashes in at floating decimal.




Includes the impact on retur (RIY) per year if the investor sells the product at the
14 |o7040 Ry, RHP RIY in case the investor cashes in at the middle of the RHP, s requested in the *Costs over time toating decimal S 005 middle of the RHP. This i based on the moderate scenario (for aulocalables  scenarid °
table. consistent with the product reaching maturity) and is shown in the "Costs over time
table.
115 |o07050.Total Cost RHP Total cost in 00060_Portiolio_Or_Share_Class_Currency terms in case the investor cashes in at floating decimal. Includes the total cost in money termes if the investor sells the product at the RHP. This °
-Total_Cost | ihe RHP, as requested in the "Costs over time" table. is based on the moderate scenario and is shown in the "Costs over e table.
116 |07060_RIY_RHP RIY in case the investor cashes in at the RHP, as requested in the "Costs over time" table. floating decimal. 5%=0,05 Includes the impact on return (RIY) per year i the investor sells the product at the RHP. | o
[This s based on the moderate scenario and is shown in the "Costs over time" table.
% of the notional amount when entering this investment. Included in the purchase price
117 [07070_One_Off_Costs_Portfolio_Entry_Cost The entry cost at one year (or at RHP if RHP<1y), as requested in the narrative part of the floating decimal. 1%=0,01,  5%= 0,05 For structured products it corresponds to [Offer Price — Fair Value + entry cost on top offx o
‘Composition of cosls” table.
issue price]
% of the national amount when ex1ing the investment before maturiy. Included Tn the
selling price. These only apply if you sell your investment prior to expiry. The number
115 |07080_0ne off Gosts. Portfolio, Exit Gost The ext costat one year (or at RHP if RHP<1y),asrequesied n the narratve part of the incicated assumes that normal market contions applies. . °
-One_OF_Costs_ -Exit ‘Composition of cosls” table. For structured products it corresponds to
It RHP<1y => 0
If RHP>1y => [BidOffer 2] + any addilional exit cost applicable at Tyea
15 [07090_Ongoing_Cots._Portiolio_Transaction_Gosts e porol ransacion coss al on year (or a1 RHP ¥ RHP<1y), 2 requested e narraive roating decmal w008 N >
part of the "Compositon of costs" table
. _—_— . % of the notional per year.
120 |07100_Ongoing_Costs_ (_Fees_And_Other_ _Or_Operati | The other ongoing costs term at oneyear (orat RHP if RHP<1y), as requested in the narative parf o inatored oo e running cost for the firstyear (diferent o he EMT fioldfor [x °
ng_Costs of the "Composition of cosls” table. ;
ongoing cost, which is an average running cost over the life of the product)
121_|07110_incidental_Costs_Portfolio_Performance_Fees_Carried_Interest [The performance fees, as requested in the "Composition of costs” table. loating decimal- 5%= 005 For structured products : 0 % o

Additional information required in UK

Mandatory if providing UK data otherwise leave blank
|Apply the "mandatory”, "conditional" or "optional” specification as follows:
- EU-only distribution leave this section blank.
|- EU and UK distribution include this section.
- UK-only distribution include this section and leave fields not marked "x" in column H
blank.
122 [08010_UK_PRIIP_Or_UCITS_Or_Both_data_delivery Indicates i the line contains UK PRIIPs data, UCITS data or Both UKPRIIP UKPRIIP/UCITS /Both I this section apply the "mandatory”, "conditional” or *optional” specification according
to the setting in 08010 as follows:
- UKPRIIP - complete the "UK PRIIPs data” section and leave the "Specific UCITS data
for UK insurers opting for Art 14.2 for MOP" section blank.
- UCITS - complete the "Specific UCITS data for UK insurers opting for Art 14.2 for
IMOP" section and leave the "UK PRIIPs data" section blank.
- Both - complete both the "UK PRIIPs data” section and the "Specific UCITS data for
|UK insurers opting for Art 14.2 for MOP" section.
ransaction costs calculated as per UK Annex VI part T points 7 16 230 for UK PRIIPS.
See UK PRIIPS definiton for PRIIPs other than UCITSINURS. UCITSINURS may use an alternative methodology.
123 [08020_UK_Ongoing_Costs_Portfolio_Transaction_Costs UCITSINURS may follow alternative definitions. 0.0032floating decimal. 100%=1,  5%= UK version of 03080. x [
Express as a % of NAV of the portilio, the funds or the share class / per annum. Note that in Annex VI, UK RTS differs to EU RTS in that: point 8a is absent, point 11(c)
s dierent,and pon 114 ace
7 New PRIIPS methodology Conditional on giving a figure in 08020
124 |08030_UK_Transactions_costs_methodology 2. Full UK PRIIPS methodology 1[1,0r2,0r3 Inmcale me option chosen by the Asset Manager to calculate transaction costs for ]
3. Other. UCITS/NURS
[To be provided as part of the narrative description display for transaction costs in the
125 |08040_UK_Anti_Dilution_Benefit_D Information abou the total benefit derived from an anti-cilution mechanism string[200] D N 0
UK Annex VI point 11A
125a_[08045_UK_PRIIPs Data_Reference_Date [The date to which the UK PRIIPs data in this section relates YYYY-MM-DD___ 150 8601 Condiional on 08010 set to Both c
Oondmcma\ '0n08010_UK_PRIIP_Or_UCITS_Or_Both_data_delivery being UKPRIIP or
Data in the EPT should be consistent with the data presented in the last KID produced.
126 08050_UK_PRIIPs_KID_Publication_Date Date of the latest UK PRIIPs KID produced for the portfolio or share class. 71111224 YYYY-MM-DD 1SO 8601 If there is an ad-hoc revision of the KID due to material changes, it should trigger an c
updated version of the EPT.
UK version of 00070
https://middlefield.com/funds/ulc
funds/middlefield-canadian-income- Conditional on a UK PRIIP KID being produced.
127 08060_UK_PRIIPs_KID_Web_Address Direct link to the UK PRIIPs KID trust, mldd\ef\e\d canadian-income-trust- string It should directly link to the document and not to a generic site. c
dian-income-trust] UK version of 00075
documents;
s -
2 high level of dividends, as well as capital growth
Text in reference language, as proposed by the asset manager ::‘:;;::;::fz'qf’e";e;:i:;:“e:::';‘l:ﬁ":z Fund
nformation stating the objectives of the PRIIP and the means for achieving those objectives in the |$4KS © achieve s investment objective by nvesiing [When completing the UK section this field is conditional on 00006 being set to ™Y"
section entitied ‘What is this product?’ of the key information document shall be summarised ina |Predominantly in the securities of companies and o 1o500;
128 08070_Investment_Objecti EITs domiciled in Canada as well as the U.S. that Art. 2.2, 14.(b) X c
brief, clear and easily understandable manner. That information shall identify the main factors upon| "
which retum depends, the underlying investment assets or reference values, and how the return is |, M2nager believes will provide an attractive level o UK version of 04040
g g distributions, together with the prospect of capital
| determined, as well as the relationship between the PRIIP's return and that of the underlying "
oot aacote b oforam my [growth. It is expected that the Fund's portfolio will
generally be comprised of between 30 and 70
investments.
|When completing the UK section this field is conditional on 00006 being set to "Y"
Text in reference language, as proposed by the asset managers : (Element E) The PRIIP holds no capital guarantee against credit If no other relevant risks, leave blank
[Where applicable: element h] [Other risks materially relevant to the PRIIP not included in the risk. The PRIIP holds no capital protection against Example
129 |08080_UK_Other_Materially_Relevant_Risk_Narrative_Portfolio summary risk indicator to be explained with a maximum of 400 characters] [market risk, 50 you could lose some or all of your  |string [400] Due to effects of unusual market conditions, other risks could be triggered, such as:  [x c
The field shall contain well-formulated text which can be used directly by the insurer in the KID investment. If we are not able to pay what is owed, risk and liquidity risk. Please refer to the KIID for more detail.
according to article 14 of the regulation. you could lose your entire investment.
UK Annex Il point 7 E
UK version of 04060
| The main factors that will affect the performance of
the Company’s shares are the ability of the
Investment Manager to correctly assess the future
course of price movements of securities and other
| description o the main factors ikely to affectfuture retums for the investor, dentiying those mos{ "VeSMents nlo which the Company invests. The [ The identification of the most relevant index, benchmark, target, or proxy, as applicable,
. " |Company invests predominantly in the securities of [along with an explanation of how the PRIIP is likely to compare in terms of
130 08090_UK_Performance_Information_Main_Factors likely to determine the outcome of the investment and other factors which could have a material string[4000] X M
impact on performance. companies and REITs domiciled in Canada as well and volatility, may be included as part of this field.
as the U.S., and so returns will be affected by the UK Annex 4A point 3a
general performance of the Canadian economy. The
exchange rate between British Pounds and
investments made in Canadian and US Dollars may
also affect your returns.




Identification of the most relevant index, benchmark, target, or proxy, as applicable, along with an

[To assess The risk and return

characteristics of the Company's shares, we have
used the daily shareholder total return price history,
rom inception, 6 July 2006, to 7 November 2024
The Company's benchmark since 31 December
2010 has been the S&PITSX Composite High

Conditional there being a relevant comparator and this information not being included in

131 [08100_UK_Performance_information_Comparator 2 Dividend Index. Over the last five years, the average string[1000] 08090_UK_Performance_nformation_Main_Factors
explanation of how the PRIIP is likely to compare in terms of performance and volaly. °
annualised rolling one year volatilty of the Company UK Annex 4A point 3b
shares was 30.8%, compared with 21.4% risk for the
benchmark. The fund may hold sector exposures
\which differ from the benchmark weights, contributing]
o a dispersion of year-on-year retuns from the index|
MCT is rimarit focused on dividend naving and
Factors such as the prudent selection and risk
[management of underlying investments as well as.
{imely execution of investment decisions. Considering
ihe company is denominated in Canadian Dollars,
favourable fluctuations in the Canadian Dollar relative
to the British Pound can positively impact returs. A
sustained period of optimal market conditions in both
132 [08110_UK_Performance_information_Higher_Returns A bief explanation of the kinds of conditons that would be conducve fothe PRIP generating  (Canadian and US markets could posively impact |00y UK Annex 44 point 3¢
higher returns. performance. As at 30 June 2024, 92% of the
(Company's portfolio is exposed to Canadian Real
Estate, Financials, Energy, Pipelines and Utiltes,
herefore, improved valuations within these sectors
are expected to enhance returns. Since inception, a
favourable total return over a rolling one-year period
\was 179.7% and a favourable five-year rolling retumn
was 34.4% per annum.
Several factors may influence returns negatively,
including poor selection and risk management of
lunderlying investments volatile conditions in the
Canadian and US markets, unfavourable currency
[movements between the Canadian Dollar and United
Kingdom Sterling, and low growth in North American
and global economies. A decrease in valuations of
135 |08120_UK_Performance.Information. Lower_Returns_or_Loss A briefexplanation of the kinds of conditons whereby the PRIIP i kel to generate ower returs.(Canadian Real Esate, Financials, Energy,Pipeline | 1100, UK Annex 44 point 30
or lead to investment loss. and Utiites will liely affect returns negatively due to
the portflio’s high exposures to these sectors.
Elevated volatiity in the stock market may lower the
Company’s share price and returns. Since inception,
an unfavourable one-year shareholder return was -
58.4% and an unfavourable five-year rolling return
\was -3.0% per annum. A prolonged period of higher
interest rates may also negatively affect returns.
An example of severely adverse market conditions.
was the Great Financial Crisis. Over the period
September 2006 to March 2009, the Company
134 |08130_UK._Performance_Information_Adverse_Cont A brief description of what outcome the investor may expect where the PRIIP matures oris experienced a loss of 63.6% before recovering in |11 o0 UK Annex 44 point 3o
redeemed or encashed under severely adverse market conditions. January 2010. There is a risk that the capital value of
an investment in the Company’s shares could reduce|
significantly, potentially down to zero under similar
scenarios.
“Condiional upon 00008_EPT_Addifional_Tnformation_Struciured_Products=, leave
blank for non-structured products
135 08140_UK_Assumed_Portfolio_Return The performance used s the annual internal rate of retun for estimating future benefit payments [foating decimal, 100%=1, %= 0,05  signed amount |An assumed retum equivalent a moderate performance scenario based on reasonable
\when calculating summary cost indicators and robust assumptions and methodology per Annex VI point 71(a).
[Note that where insurers use a UCITS KIID under Art14.2 this return is assumed
iwavs to be 3% (see UK Annex Vi point 71c)l
Data in the EPT should be consistent with the data presented in the last KIID produced
136 |08150_UCITS_KIID_Publication_Date Date of the latest UCITS KIID produced for the portfolio or share class. YYYY-MMDD IS0 8601 [f there is an ad-hog revision of the KIID due to material changes, it should trigger an
updated version of the EPT.
UCITS version of 00070
137 |08160_UCITS_KIID_Web_Address Direct link to the UCITS KIID string It should directly ink to the document and not o a generic site.
UCITS version of 00075
13 |os17o_ucs_skRl e SRR of the Valid UCITS KIID omber (171 e methoccgyt caloat he S range i e generic KD fo MOP mistbe
130 |08180_UCITS_Ongoing_Charges See UCITS definition as a % of NAV of the portolio, the funds or the share class / per annum foating decimal. 100%=1, 5%= 0,05 Used by insurer only in the case Artcle 13 point 3 applies
140__[08190_UCITS_Existing_Performance_Fees Indicates whether there are existing fees or carried interest YN Used by insurer only in the case Article 13 point 3 applies
141 |08200_UCITS_Performance_Fees See UCITS definition as a % of NAV of the portfolio, the funds or the share class / per annum fonal on 08190 set to Y

floating decimal. 100%=1, 5%= 0,05

Con
Used by insurer only in the case Article 13 point 3 applies




