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ANNEX

Section A –

Information to be provided in the UCITS half-
yearly and annual reports and the AIF’s annual report

Safekeeping of collateral granted by the collective investment undertaking as part of SFTs
and total return swaps:

The proportion of collateral held in segregated accounts or in pooled accounts, or in any other
accounts

Data on return and cost for each type of SFTs and total return swaps broken down between
the collective investment undertaking, the manager of the collective investment undertaking and
third parties (e.g. agent lender) in absolute terms and as a percentage of overall returns generated
by that type of SFTs and total return swaps
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