T / ZIF Benchmark description (indicative, as of 31.12.202.

Typ of weighting

Hyperlink to the

Positions with
weighting of issuers

(price or capital Total return or factsheet of the Number of larger than 5%
Name of the product  Name of the BM Bloomberg Ticker of the BM Investment universe Qualifications rule (e.g. min size, min free float, . weighted) Price index provider Geographical composition Currency (considering FX hedging) 5 Largest sectors and weighting positions  (equities) or 10% (FI)
Us EU (ex-CH) __ Others CHF USD  EUR __ Others
Geldmarkt CHF FTSE CHF 3M Eurodeposit | SBWMSF3L Total return index 100% 100% Not applicable
Covered 38,59%
SchweizerEmittenten Treasuries 19,32% Switzerland 17,50%,
Obligationen Schweiz 581 Dom AAA-BBB T SBD14T Index I it 100 mio CHF e i Capital weighted | Total return index Cickhere |98.6% 14% 100% Local Authority 18,96% 1126 PFANDBRIEFBANK 19.9%,
Grade rating, Industrial 9,816% PFANDZENTRALE 18,1%
Financial Institutions 7,883%
Financial Institutions 38,69%
Auslandische Emitienten Agency 18,05%
Swiss Bond Index Foreign AAA
Obligationen CHF Ausland |+ BN INAEX FOrelBn A gy 47 0oy Ieh win e, 100 mio CHF fixed i Capital weighted | Total return index Click here: 23% 0% 37% 100% Industrial 14,83% 510
Grade rating, Covered 12,63%
Supranational 8,254%
Treasuries 45,30%
100 mio GHE fed Investment Covered 26,83% Switzerland 45,5.3%,
e y Jch
Obligationen CHF 15+ SBIAAAA 15+ T STASST Index Grade rating Capital weighted | Total return index Clckhere  [971%  |0.6% 10% 14% 100% Loest Aathertty 23.72% 157 PEANDBRIEFBANK 21,9%
Agency 3,327%
Utility 12.0%
ostgatinen 1 ot My - e nety 107%
& Coporate Index - Non- HA19 Index 000N | o 2250 mio issuers Equally weighted | Total retur index Click here 10% 2% 49% 2% 100% v 2599
Unternehmungen EUR s (or haic) or Euro member domestic mrkets e e ingto vl matrty Capital Goods 9.1%
inancials B Consumer Goods 9.0%
. 580 and Fitch
atercropping the hghestand lowest avalabe ratings.
atieast
Bloomberg Barclays US " s
Obligat Industrials 57.83%, Financials 33.94%,
eationen Corporate Bond Index, 100% | LUACTRCH Index US industral,utilty and be fred Capital weighted | Total return index Click here 05% 84.1% 8.0% 7.4% 1000%  [0.0% naustrias » Financials 3.9 7304
Unternehmungen USD i Utiities 8.23%
CHE hedged nancal ssvers,
e 3
prorto conversion
Barclays Capital EUR Treasur 31.5% France, 19%
Obligationen EUR Vs cap i 100% European gt bond ndex Capital weighted [ Total return index o/a 100% 100% 100% Governments 370 Germany, 18.1% Spain, 7.5%
extaly ex Fitch (cust)
Belgium, 5.9% Netherlands
Bloomberg Barclays MSCI ol g of Mooy S5 and P monly 22.4% Financials, 20.4% Agencies, 18.3%
Green Bonds Global Global Green Bond Index (CHF | H31572CH Index Global Green Bonds O o e ot o ™* | Caital weighted Total return index Click here 03% 8.9% 51.3% 39.5% 100% Treasuries, 10.6% Supranational, 10.1% 112
hedged) or Utilities
reen bond.
equal
Refinitiv Global Focus o o »
Investment Grade Index - CHE [0/ oo Europe and "Other” Consumer Discretionary 14.49%, Materials
Wandelanieihen Global 65% : bon Price weighted Total return index na 10% 25% 0% 26% % 4a% 0% 11% [14.35%, Technology 13.07%, Financials 205
' 35% UCBIFOCC Index Taiwanese domestic sues. i
Refinitiv Global Focus Index - 12.85%, Industrials 12.33%.
cHF (35%) Total Traded
orequalto
$1000m.
Consumer Non Cyclical 18.58%, Technology
&P Global Leveraged Loan > fllowing two inices:
Loans Global (CHF veraged Loan Index: 17.11%, lical 17.08%,
Senior Loans Global (C Index 70/30 Constituents CHF [ SPLGLFCH Leveraged Loan Ind ” foanmarket. | Capital weighted Total return index Click here 0% 70% 30% 100% 7-11%, Consumer Cyclical 17.08 1931
hedged) R redgod Communications 10.96%, Capital Goods
© 1095%.
e " Consumer Non Cyclical 18.58%, Technology
S&P Global Leveraged Loan Leveraged Loan Index. following two Indices: 17.11%, Consumer Cyclical 17.08%,
Loans Global PLGLLF foan marks I weigh Total Clck here 7 1931
Senior Loans Global e o LG oan market. | Capital weighted otal return index ck here 0% 0% 30% 70% 30% Commaniontions 10.96% Conftal Goods 93
o) 10.95%.
Health Care 35.06%, Nestlé 20.06%,
Swiss Performance Index Total Consumer Staples 22.16%, Roche 13.90%
Aktien Schweiz Pl Index Winimur freefloat of 20% No nvestment companies. Capital weighted | Total return index 100% 100% Financials 15.94%, 217 e
Return Novartis 13.00%,
Industrials 10.21%,
Materials 6.83%
Health Care 35.06%, Nestlé 20.06%,
Swiss Performance Index Total Consumer Staples 22.16%, Roche 13.90%
Aktien Schweiz Index Pl Index Winimur free-loat of 20% No nvestment companies. Capital weighted | Total return index Clck here 100% 100% Financials 15.94%, 217 e
Return Novartis 13.00%,
Industrials 10.21%,
Materials 6.83%
Financials 16.94%,
The MSCl Europe thefee float- Industrials 15.40%,
Aktien Europa MSCl Europe ex Switzerland | NDDUEXSZ Index i Denmark, Finland, Ireland, e Y Capital weighted | Total return index Click here 100% 59% 41% Health Care 12.33%, 383
Norway, Potugal, Spain, Sweden and the UK Markets excluding Switzerland Consumer Discretionary 11.08%,
Consumer Staples 11.04%,
Financials 16.94%,
The MSCl Europe thefee float- Industrials 15.40%,
Aktien Europa Index MSCl Europe ex Switzerland | NDDUEXSZ Index i Selgium, Denmark, Finland, F Ireland, a 3 Capital weighted | Total return index Click here 100% 59% 41% Health Care 12.33%, 383
Norway, Potugal,Spain Swecen and the Uk Markets exluding Switzerland Consumer Discretionary 11.08%,
Consumer Staples 11.04%,



http://www.six-swiss-exchange.com/indices/bonds/monthly_baskets/2012_de.html
https://www.six-group.com/de/products-services/the-swiss-stock-exchange/market-data/indices/index-explorer/index-details.html?valorId=CH0027441978CHF9
http://www.six-swiss-exchange.com/index_info/online/bond_indices/sbi_rating_factsheet_de.pdf
https://indices.theice.com/
https://assets.bbhub.io/professional/sites/27/US-Corporate-Index.pdf
https://www.msci.com/documents/10199/242721/Barclays_MSCI_Green_Bond_Index.pdf/6e4d942a-0ce4-4e70-9aff-d7643e1bde96
https://www.spglobal.com/spdji/en/indices/fixed-income/sp-global-leveraged-loan-index-70-30/#overview
https://www.spglobal.com/spdji/en/indices/fixed-income/sp-global-leveraged-loan-index-70-30/#overview
https://www.six-group.com/de/products-services/the-swiss-stock-exchange/market-data/indices/equity-indices/spi.html
https://www.six-group.com/de/products-services/the-swiss-stock-exchange/market-data/indices/equity-indices/spi.html
https://www.msci.com/documents/10199/6df2b9f9-0b31-4493-bab5-8b17a3a72e34
https://www.msci.com/documents/10199/6df2b9f9-0b31-4493-bab5-8b17a3a72e34

T / ZIF Benchmark description (indicative, as of 31.12.2022;

Typ of weighting

Hyperlink to the

Positions with
weighting of issuers

(price or capital Total return or factsheet of the Number of larger than 5%
Name of the product  Name of the BM Bloomberg Ticker of the BM Investment universe Qualifications rule (e.g. min size, min free float, . weighted) Price index provider Geographical composition Currency (considering FX hedging) 5 Largest sectors and weighting positions  (equities) or 10% (FI)
Us EU (ex-CH) __ Others CHF __ USD__ EUR___ Others
Information Technology 26.07%,
he wisc Health Care 15.70%,
MSCI USA Index (Net Total Apple 6.15%,
Aktien UsA et u":e:“e‘d ECHF“) ' |NbDUUS Index thetree | altion i eoch oy Capital weighted [ Total return index Click here 100% 100% Financials 11.39%, 624 et o 5.01%
. Unhedged, floatadjusted market capitlization i the US Consumer Discretionary 9.83%, P o
Industrials 8.77%
Information Technology 26.07%,
he wisc Health Care 15.70%,
MSCI USA Index (Net Total Apple 6.15%,
Aktien USA Index i b e ) Ty | NoDUUS Index et | vion o eacn o Capital weighted | Total return index Click here 100% 100% Financials 11.39%, 624 et 5.01%
. Unhedged, floatadjusted market capitlizatin i the US Consumer Discretionary 9.83%, P
Industrials 8.77%
Electric Appliances 16.55%
Information & Communication 8.95%
The Tokyo Stock Price Index (TOPIX) i a free-float adjusted market capitalization-
Aktien Japan TOPIX TR Index TPXDDVD Index e Tolyo Stock Price Index (TOPIX) s a free-float adjusted market capitalization. Capital weighted Total return index Click here 100% 100% Transportation Equipment 7.30% 2163 None
weighted index covering an extensive proportion of the Japanese stock market.
Banks 6.46%
Chemicals 6.12%
Industrials 22,18%
The MSCl Japan Index is a free-float adjusted market capitalization weighted index Consumer Discretionary 17,66%
that s designed to track the equity market performance of Japanese securities | Minimurm free-float of 15%. The index covers approximately 85% of Information Technology 13,13%
Aktien Japan Inde Ml NDDUIN Ind Capital weighted | Total return indh Clck here 100% 100% 237
fen Japan Index 2pan ndex listed on Tokyo Stock Exchange, Osaka Stock Exchange, JASDAQ and N the free i et capitalization in each country. apital weighte otal return index Financials 12,09%
Exchange. Health Care 9,886%
Financials 22.1%
» _ Information Technology 18.63% ’ .
Aktien Emerging Markets | MSCI Emerging Markets Index|NDUEEGF Index The MSCI Emerging Markets Index captures large and mid cap representation | Minimum free-float of 15%. The index covers approximately 85% of | ¢, ;.| eighted  |Total return index Click here 2% 98% 3% 0% 97% Consumer Discretionary 14.08% 1377 Telwan Semi Man. 5.69%
across 24 Emerging Warkets countie. the free float-adjusted market capitalization in each country.
Communication Services 9.91%
Materials 8.85%
Financials 22.1%
» _ Information Technology 18.63% ’ .
Aktien Emerging Markets | |10 e e ndex | NDUEEG ndex The MSC Emerging Markets Index captures arge and mid cap repesentation | Miimu freefloat of 15%. The index covers approximately 859 f [ (oo Clckhere - a5 - % 7% Coneomer Dieretoneoy 1035 1377 Taiwan Semi Man. 5.69%
Index across 24 Emerging Warkets countie. the free float-adjusted market capitalization in each country. I
Communication Services 9.91%
Materials 8.85%
Industrials 19,475%
Financials 14,28%
Aktien Global Small Cap Index mscl World small Cap Index |\ oy 1ndex e Mt orld smal ¢ e ey 1%l market Capital weighted Total return index Click here 5% 62% 8% 25% 2% 59% 7% 32% Consumer Discretionary 12,49% 2400
Information Technology 10,77%
Health Care 10,66%
Turidomus (22.42%), Avadis
fthe KGAST 1 ASTS and
Immobilien Wohnen, Trad | KGAST Immo-Index Residential | WUPIR ket ot the KGAST ot o captealiotion o 6 b CHE e Capital weighted Total return index Click here 100% 13 ‘Z‘;::Z‘\l‘v/”m 0s5)
Pensimo (11.61%),
Assetimmo (10.42.6%)
KGAST Immo-index u 16,65 of the KGAST utional ASTS and Swiss Life (18.52%), CSA
Immobilien Geschft Commercial wuplic marketofthe KGAST with a capitalisation of 8.4 bilion CHF CHE 522 billons of assets Capital weighted | Total return index Shemm 1 (15.85%), Turidomus
(12.5%), Avadis (10.24%),
Assetissmo (9.1%)
The FTSE Developed Index into
FTSE EPRA/NAREIT Developed ! ? h
Immobilien Global Index |Rental (div. reinv.all net) | " _2oH47 A subset of the FTSE EPRA/NAREIT Developed Index fental and Non-Rental indices. A company s Included in the Rental | ;oo jphyeg Total return index Click here 312%  [6050%  [s.44% 21.90% 122%  [6691% |550%  [2638% Real Estate 99,93% 384 Prologis 7,3%
Index indexif the rental revenue is equal or greater than 70% of total Health Care 0,102%
100% hediged in CHF
revenue.
I - Sovereign 13.1%, Covered Bonds 34.7%, Swiss Govt 13.1%,
Hypotheken Schweiz Swiss Bond Index AAA - A, 5-7y| STAS7T Index e rangs of Ao A Focd coupon Capital weighted Total return index Click here 77.00% |4.50% 8.70% 9.80% 100.00% Banks 12.3%, Cantonal Banks 7.2%, 242 Pfandbriefzentrale 20.0%,
| Corporates 9.8% Pfandbriefbank 13.7%
23 o
sandard for eal
7748 0ef
primary lsting
80% SXI Real Estate® Funds on S SwissExchange, Funds:UBS Sima 13.3%
Broad TR 80% SWIIT Index 41funds  [shares: Swiss Prime Site
2IF Immo Indirekt CH Capital weighted | Total return indh Clck here 100% 100% 100% real estat
immo Indire! 20% SXI Real Estate® Shares | 20% REALX Index ot been axceudied ooty for three monthe apital weighte ol return index cichere real estate 16 shares  [6.4%; PSP Swiss Property.
Broad TR " 5.2%
the Rl Estate sectoras
3 (above), which inest atleast
ICE BofAML Swiss Franc
3-Month Deposit Bid Rat
1LS Non-Life onth DepositBldRate | Lasr Total return index 100% 100% Not applicable
Constant
Maturity Index
Private Equity, Infrastructure,
Obligationen Schweiz SDC,
|mmobilien Europa Direct, ILs | N© Beehmark
Life



https://www.msci.com/documents/10199/67a768a1-71d0-4bd0-8d7e-f7b53e8d0d9f
https://www.msci.com/documents/10199/67a768a1-71d0-4bd0-8d7e-f7b53e8d0d9f
https://www.jpx.co.jp/english/markets/indices/topix/
https://www.msci.com/documents/10199/b3ee6464-f705-4d65-81a0-d8756607cf9f
http://www.msci.com/resources/factsheets/index_fact_sheet/msci-emerging-markets-index-usd-net.pdf
http://www.msci.com/resources/factsheets/index_fact_sheet/msci-emerging-markets-index-usd-net.pdf
http://www.msci.com/resources/factsheets/index_fact_sheet/msci-world-small-cap-index.pdf
http://www.kgast.ch/dynasite.cfm?dsmid=106267
http://www.kgast.ch/dynasite.cfm?dsmid=106267
https://www.ftserussell.com/products/indices/epra-nareit
https://www.six-group.com/de/products-services/the-swiss-stock-exchange/market-data/indices/index-explorer/index-details.CH0028465208CHF9.html#/
https://www.six-swiss-exchange.com/downloads/indexinfo/online/share_indices/sxi/sxifamily_new_rules_fr.pdf

