Risk Management — Risikobericht Kun

Stresstests

Zusatzmodul Gross-Szenarien
Konfiguration
* Parametertabellen

* Alle Klassen faktorgewichtet
je Szenario

* Separate Kalkulation aller
Risikokennzahlen

Historische Stresstests

+ 9/11

* Lehman Pleite 2008

* Eurokrise 2010

* Brexit 2016

* Covid Crash Marz 2020

* Ukraine Invasion 2022

Hypothetische Stresstests
* China Kollaps
* USA Crash
* Einbruch der Eurozone
* Inflationsszenario
* Flucht in sichere Hafen
* Globaler Wirtschaftskrieg

Reverse Stresstests

Demo Fund SynoFin Risikomanagement

Vi

Risk Report

Berichtsdatum 30.04.2020

Reverse Stresstests Historic

Demo Fund AG
Demo Bank AG

Demo-Synofin

management Ansatz

UCITS / Commitment Approach
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Demo Fund SynoFin

Risikomanagement

Risk Report Verwaltur Hischatt DemoFund AG  Fondstyp / Risikomanagement Ansatz  UCITS / Commitment Approach
Verwahrstelle Demo Bank AG EUR
Reverse Stresstests | Berichtsdatum 30042020 Fonds ID Demo-SynoFin  Bewertungsfrequenz taglich
Historische Stresstests
911 Lehman-Pleite 2008 Covid 2020 Ukraine Invasion 2022
30% Fortfolio 596759 -106% 2965866 -5.25% 2.43% 1018043 -180% 6.84%
0% Derivative-free 139% 4456594 T791% -399% -3069°366
50% Bond Futures 0.00% 29585 0.05% 051% 116172
60% Bonds 0.06% 67718 083% 0.42% 173463 031% 022%
70% Cash 0.00% 18501 003% 001% 103 001% 001%
80% Equities 191% -B29% 463% I67044  -703% 54%
90% Equity Futures 0045 0.16% -006% 75535 -013% 0.15%
Equity Options 0.29% 324% 211% 0.33% 2182717 387% 0.43%
FRN's 046% -0.48% 026% 1'319005 -234% 716'112 127% 045%
FX Forwards 0.09% 0.36% 0.49% 100555 -0.18% 172032 -030% 0.13%
Notes/Log 0.00% 0.00% 0.00% 32 000% 33 000% 0.00%
Hypothetische Stresstests
" SUnoFin Kollaps der USA Einbruch der Eurox Inflationsszenaric Fluchtin sichere Hifen Globa
8919975 -305% 7'425'997 % 250041 0.44% 1700112 301%
-13243'645 -5.72% -10239085  -16.14% -BOBTI6  -143% 175632 311%
Bond Futures o 0.00% o ooo% o 000%
Bonds -154% 382966 -0.68% 129062 -023%
Cash 0.10% 37 001% 45855 -006%
Equities -341% 99 -110% 908188 161% -1'10107 195%
Equity Futures -009% -005% agars  007% 5438 0D01%
ty Options 235% 0.94% 151628 027% 580668 103%
s 067% 0.36% 1013049 179% -aB159  007%
FX Forwards 041% 0.10% 246211 044% 205431 D36%
Notes/Log 0.00% 38 000% 39 000% 40 000%
“ SynoFin = z
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Korrelationsanalysen

SynoFin Risikomanagement Demo Fund

Management Company

Dema Fund AG

Fund Type / Global Exposure Method

'SynoFin

UCITS/ Commitment Approach

H H Risk Report
* Dimensionen SkRep Custodian Bank DemoBank AG ~ Currency EUR
Report Date 4 May 2020 Fund ID Demo-Fund  Valuation frequency daily
* Portfolio
Correlation Statistics
L. Average Median Stdev. Factor 1 v
. ) Highest correlation USDSwap 15Y 0989
EqUItIeS Portfolio 012 006 30.65% £7ES CorTee o Swep 13 — ks
correlation VANECK SEMICONDUCTOR 0745831
. e e . Highest correlation 1SHARES MSCI EMERGING MARKET ing_F1 US Equity 0965978
quities 0.3 4 .
* Interest rates Lowest correlation VANECK SEMICONDUCTOR undertying VIX Index 0745831
USD Swap 10V 0989533
Interest rates 022 012 29.14% [ —— o2
. h Rnterbank 3 -03804
Exc ange rates B Highest corr GBPFX AUDFX 0672552 H
Exchange rates 022 018 26.97% norin
Lowest correlation CHFFX AUDFX 0.121847
* Histografisch  evtned T Comitmant dprosch
g B Average | I Median ) un
Number of correlations il
D46 daily
* Highest, Lowest
! ! °% 0.37% 4.8%
Median o l* .J-;
Number of © ©
correlations " o8 1
022 022 All correlations 2628 W Equities 2 51 42
015 Equities 7 I interest rates M9 ]
Interest rates 1540 B Exchange rates “ L ”
2 . B
012 ° Exchange rates 6 g 0 0
0.06
94.83%
Partiolie Equities Interest rates Exchange rates I |
N
S 232852828
7. SynaFin PRI S B -
mreresTTATeS ExeranETTaTes
400 15
300
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200
05
| i1l
o - l ImEm
R R T T R S O T T T D S B S R
S %% %353 3 g S 88338 38 3 8 S 39599533 g 95335833
$s358s33§°°393:333:33% csggyzgiggioaiiizzza’
7 SynoFin
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ESG & SFDR

Risk Report

Management Company

SynoFin Risikomanagement Demo Fund

SynoFin

sikomanagement

Demo Fund AG  Fund Type / Global Exposure Method UCITS / Commitment Approach

SynoFin

Custodian Bank DemoBank AG ~ Currency EUR
Report Date 29 Oct 2021 Fund ID Demo-Fund  Valuation frequency daily
Klasse IKritErium Fonds h k Branchenaufte“ung
" ESG-bericksichtigte Instrumente berechnet 100% 90%| Ok
Allgemein
Instrumente berechnet von Gesamifonds 0% soseliche ok | | | O 3
ESG VaR 688.739 500.000 |Nicht ok | ‘ ‘ | | | | | \ ‘ l
iversifikati mRoh/Grundstoffe  windustrie = Basiskonsumgiter « IT  m Versorgung
ESG VaR & Stresstests Diversifikationseffekt ESG VaR 0,53 0,31 |Ok
ESG Stresstest - 753.937 |- 800.000 |Ok "
ESG Stresstest klimawandelanfallige Sektoren - 129.895 |- 200.000 |Ok - -
Roh/Grundstoffe 72% 50%|Nicht ok Ratlngvertellung
o = — o [ [T
GICs-Klassen Basiskonsumgiter 6% 5%| Ok | | ‘ ‘ ‘ J |
| | |
LS 5% S%IBK mAAA mAA wA #BBB mBB mB mOCC mUngeratet
Versorgung 1% 10%|Ok
Fossile Energie 0% 0%|0k I ifizi
ESG Allgemein derbranchen [GICS) Ristungsindustrie 0% 0%|0k Umwelt Zertifizierungsklassen
Erneuerbare Energie & Umweltschutz 1% 20%|Nicht ok | ‘ ‘ ‘ ‘ ‘ [ \ |
AAA 10% 8%|0k : '
A Leader 0% 2%lok mUNGC-Unterzeichner  m Green Buiding Standard  u Green Bonds
A 15% 20% |0k
. BBB Average 13% 25%|0k .
ESG Ratings & Sozial Female Empowerment
BB 2% 10%| Ok
o e 7 T
e — |
Ungeratet 50% 7%|Nicht ok
Leerale . =+ 0% 5% 10% 15% 20% 25%
Trei Durchschnittliche THG pro Investment Tonnen 11,46 15%| 0k
T 2:t
Durchschnittliche THG pro Einkommen Unternehmen JTonnen 3600, 5000]0k
E (Umwelt) . UNGC-Unterzeichner 35% 80%|Nicht ok Sozial Arbeitsbedingungen
Zertifizierungen Green Building Standard 9% 15%|Micht ok
Unfalle mit Zeitverlust; 18%
reenBullding sandsr o —
weibliche Angestellie 16% 200k
Female Empowerment |Frauen im Management 21% 25%|Nicht ok | | \
5 (sozial) Ratio Frauen Management/Angestellte 1,32 0,8|0k % 5% 10% 15% 20% 25%
Turnover Arbeitnehmer 7% 5%|Nicht ok
Arbeitsbedingungen  |Arbeitnehmer in Gewerkschaften 23% 30%|Nicht ok Governance Leitungsorgane
Unfille mit Zeitverlust 18% 20% |0k
unabhingige Leitung 77% 90%|Nicht ok SeREscUIEE Bl ECTRES 0N
G weibliche Leitung 33% 50%|Nicht ok Niche Leitung; 33%
Leitungsorgane Durchschnittsalter Leitung Uahre 58,51 42,02 |Ok
(Governance) A .
Anwesenheit Board Meetings 94% 75%|0k 0% 10% 20% 30% 0% 50% 60% 0%
Durchschnittsgrosse Board Mitglieder 9,47 8,00 |Ok
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