Sustainable
investment means
an investment in an
economic activity
that contributes to
an environmental
or social objective,
provided that the
investment does
not significantly
harm any
environmental or
social objective and
that the investee
companies follow
good governance
practices.

The EU Taxonomy
is a classification
system laid down in
Regulation (EU)
2020/852,
establishing a list of
environmentally
sustainable
economic
activities. That
Regulation does
not include a list of
socially sustainable
economic activities.
Sustainable
investments with
an environmental
objective might be
aligned with the
Taxonomy or not.
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13a. onemarkets Pictet Global Opportunities Allocation

Fund

Template pre-contractual disclosure for financial products
referred to in Article 8, paragraphs 1, 2 and 2a, of Regulation
(EU) 2019/2088 and Article 6, first paragraph of Regulation
(EU) 2020/852

Product name: onemarkets Pictet Global

Allocation Fund

Opportunities Legal entity identifier:

529900HXPLSWOP5FXM28

Does this financial product have a sustainable investment objective?

O ves
O It will make a minimum of sustainable
investments with an environmental
objective: %

O in economic activities that qualify
as environmentally sustainable
under the EU Taxonomy

O in economic activities that do not
qualify as environmentally
sustainable under the EU
Taxonomy

O It will make a minimum of sustainable
investments with a social objective:

%

X no

It promotes Environmental/Social (E/S)
characteristics and while it does not have
as its objective a sustainable investment,
it will have a minimum proportion of 5 %
of sustainable investments

O with an environmental objective
in economic activities that qualify
as environmentally sustainable
under the EU Taxonomy

] with an environmental objective
in economic activities that do not
qualify as environmentally
sustainable under the EU
Taxonomy

] with a social objective

It promotes E/S characteristics, but will
not make any sustainable investments



Sustainability
indicators
measure how the
sustainable
objectives of this
financial product
are attained.
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What environmental and/or social characteristics are promoted by this
financial product?

The environmental and social characteristics of this financial product are:
* Best-in-class:

The fund seeks to invest in securities of issuers with low sustainability risks while
avoiding those with high sustainability risks, reducing the investment universe by
at least 20%.

*« Norms- and values-based exclusions:

The fund excludes issuers that are in severe breach of international norms or have
significant activities with adverse impacts on society or the environment.

* Active ownership:

The fund methodically exercises its voting rights. The fund may also engage with
the management of companies on material ESG issues and may discontinue
investment if progress proves unsatisfactory.

The fund does not use any reference benchmark to determine whether it is aligned
with the environmental and/or social characteristics that it promotes.

See also: “What investment strategy does this financial product follow?” and “Does
this financial product consider principal adverse impacts on sustainability factors?”.

What sustainability indicators are used to measure the attainment of
each of the environmental or social characteristics promoted by this
financial product?

Indicators the fund uses include:

» exposure to companies that derive a significant proportion of revenue,
EBIT, enterprise value or similar metrics from economic activities that
contribute to environmental or social objectives

» exposure to revenues from economic activities that contribute to
environmental and/ or social objectives

« reduction of the investment universe based on ESG factors

» Adverse Impact indicators including exposure to issuers that are in severe
breach of international norms or have significant activities with adverse E/S
impacts on society or the environment

» percentage of eligible company meetings where voting rights were
exercised

What are the objectives of the sustainable investments that the
financial product partially intends to make and how does the
sustainable investment contribute to such objectives?
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The fund may partially invest in securities financing economic activities that
substantially contribute to the environmental and/or social objectives listed
below.

¢ Other environmental
o climate change mitigation or adaptation
o sustainable use and protection of water and marine
resources
o transition to a circular economy
o pollution prevention and control, or
o protection and restoration of biodiversity and ecosystems
e Social
o inclusive and sustainable communities
o adequate living standards and well-being for end users,
or
o decent work
This is achieved by investing in securities financing economic activities that
substantially contribute to the environmental and/or social objectives listed
above.

Eligible securities include equities issued by companies with a significant
proportion of activities (as measured by revenue, EBIT, enterprise value or
similar metrics) derived from such economic activities.

How do the sustainable investments that the financial product
partially intends to make, not cause significant harm to any
Principal adverse environmental or social sustainable investment objective?
impacfs are the Subject to data availability, the Investment Manager applies technical
mOSt,S'gn,'f'cant screening criteria defined under the EU Taxonomy to determine the
negative impacts of o . L
TEEiTE eligibility of relevant economic activities.
decisions on

sustainability L. . . .
factors relating to How have the indicators for adverse impacts on sustainability factors

environmental, been taken into account?

social and The fund considers and, where possible, mitigates adverse impacts of its

employee matters, . . . . .
investments on society and the environment through a combination of

respect for human . o . ) T )

rights, anti- portfolio management decisions, active ownership activities, and exclusion

corruption and anti- of issuers associated with controversial conduct or activities.

bribery matters.

How are the sustainable investments aligned with the OECD
Guidelines for Multinational Enterprises and the UN Guiding
Principles on Business and Human Rights?

The fund excludes issuers that are subject to severe controversies
in areas such as human rights, labour standards, environmental protection
and anti-corruption. OECD Guidelines for Multinational Enterprises and
UN Guiding Principles on Business and Human Rights (incl. ILO



The investment
strategy guides
investment
decisions based on
factors such as
investment
objectives and risk
tolerance.
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conventions and Bill of Human Rights) are not considered explicitly
beyond these exclusions.

The EU Taxonomy sets out a “do not significant harm” principle by which
Taxonomy-aligned investments should not significantly harm EU Taxonomy
objectives and is accompanied by specific EU criteria.

The “do no significant harm” principle applies only to those investments underlying
the financial product that take into account the EU criteria for environmentally
sustainable economic activities. The investments underlying the remaining portion
of this financial product do not take into account the EU criteria for environmentally
sustainable economic activities.

Any other sustainable investments must also not significantly harm any
environmental or social objectives.

Does this financial product consider principal adverse impacts on
sustainability factors?

Yes

Yes, the fund considers and, where possible, mitigates adverse impacts of its
investments on society and the environment that are deemed material to the
investment strategy through a combination of portfolio management decisions,
active ownership activities, and exclusion of issuers associated with controversial
conduct or activities.

Subject to data availability, the Investment Manager is committed to report at least
annually on a best effort basis the adverse impacts of its investments through the
mandatory principal adverse impact (PAl) indicators and metrics proposed by the
Regulation.

Please refer to Pictet Asset Management's Responsible Investment policy for the
list of Adverse Impact indicators.

See also detailed information on exclusions in Pictet Asset Management’s
Responsible Investment policy (https://am.pictet/-/media/pam/pam-common-
gallery/pictet-asset-management/responsible-investment-policy.pdf).

O No

What investment strategy does this financial product follow?

Objective:
To increase the value of your investment.

Reference index:



297

N/A
Portfolio assets:

The fund mainly invests in equities of companies that appear to have above-
average management and financials. The fund invests worldwide.

Derivatives and structured products:

The fund may use derivatives to reduce various risks (hedging) and for efficient
portfolio management, and may use structured products to gain exposure to
portfolio assets.

Investment process:

In actively managing the fund, the investment manager uses a combination of
market and fundamental company analysis to select securities that it believes offer
favourable growth prospects at a reasonable price. The investment manager
considers ESG factors a core element of its strategy by adopting a best in class
approach which seeks to invest in securities of issuers with low sustainability risks
while avoiding those with high sustainability risks, subject to good governance
practices. Activities that adversely affect society or the environment are also
avoided. Voting rights are methodically exercised and there may be engagement
with companies to positively influence ESG practices. For further information,
please refer to the Investment Manager’s exclusion framework in the Responsible
Investment policy (https://am.pictet/-/media/pam/pam-common-gallery/pictet-
asset-management/responsible-investment-policy.pdf), SFDR product category
Article 8.

Additionally, the Sub-Fund has defined exclusion criteria identifying companies
and/or countries and/or underlying which should not be invested in or which should
be invested in respecting predefined thresholds.

Fund currency:

EUR

What are the binding elements of the investment strategy used to
select the investments to attain each of the environmental or social
characteristics promoted by this financial product?

The fund’s binding elements include:

o exclusion of issuers that:

o are involved with nuclear weapons from countries that are
not signatories to the Treaty on the Non-Proliferation of Nuclear
Weapons (NPT) and other controversial weapons

o derive a significant portion of their revenue from activities
detrimental to society or the environment, such as thermal coal
extraction and power generation, unconventional oil and gas
exploration and production, conventional oil and gas production,
nuclear power generation, conventional weapons and small arms,
military contracting weapons and weapon-related products and



Good governance
practices include
sound
management
structures,

employee relations,

remuneration of
staff and tax
compliance.
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services, tobacco production, adult entertainment production,
gambling operations, Pictet Asset Management's Responsible
Investment policy for further details on exclusion thresholds
applicable to the above activities.

o severely violate the UN Global Compact principles on
human rights, labour standards, environmental protection and
anti-corruption

o  ESG criteria analysis of eligible securities that covers at least 90%
of net assets or the number of issuers in the portfolio

To ensure ongoing compliance, the fund monitors the ESG profile of all securities
and issuers that form part of the minimum percentage of E/S investments stated
in “What is the asset allocation planned for this financial product?”. The fund draws
on information from various sources, such as proprietary fundamental analysis,
ESG research providers, third-party analyses (including those from brokers), credit
rating services and financial and general media. Based on this information, the
investment manager may decide to add or discontinue certain securities, or
increase or decrease its holdings in certain securities.

See also: “What investment strategy does this financial product follow?” and “Does
this financial product consider principal adverse impacts on sustainability factors?”.

What is the committed minimum rate to reduce the scope of the
investments considered prior to the application of that investment
strategy?

The fund reduces its investment universe by removing at least 20% of
issuers with the highest sustainability risks.

What is the policy to assess good governance practices of the
investee companies?
The fund assesses company decision-making processes and controls, as
well as how management balances the interests of shareholders,
employees, suppliers, customers, the community and other stakeholders.

Assessed areas may include:

- the composition of the executive team and board of directors, including
the experience, diversity and distribution of roles, along with
succession planning and board evaluation

- executive remuneration, including short term and long term incentives
and their alignment with investor interests

- risk control and reporting, including auditor independence and tenure

- shareholder rights, including one-share-one-vote and related-party
transactions



Asset allocation
describes the share
of investments in
specific assets.

Taxonomy-aligned
activities are
expressed as a
share of:

- turnover
reflecting the share
of revenue from
green activities of
investee
companies

- capital
expenditure
(CapEx) showing
the green
investments made
by investee
companies, e.g. for
a transition to a
green economy.

- operational
expenditure
(OpEXx) reflecting
green operational
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What is the asset allocation planned for this financial product?

Notes:

» Sustainable investments are calculated on a pass/fail basis including labelled
bonds (where relevant to the asset class), and securities from issuers with a
minimum exposure (measured by revenue, EBIT, enterprise value or similar
metrics) to economic activities that contribute to environmental or social objectives.

* In the absence of an EU social taxonomy, Pictet has developed a proprietary
social taxonomy framework. The framework is based on the Report on Social
Taxonomy published by the EU Platform on Sustainable Finance in 2022. Eligible
activities are defined as socially beneficial goods and services that substantially
contribute to one of the following three social objectives: (1) inclusive and
sustainable communities, (2) adequate living standards and well-being for end
users and (3) decent work.

* EU Green taxonomy-aligned investments are calculated on a revenue-weighted
basis (ie security weights are multiplied by the proportion of revenues from
economic activities that contribute to relevant environmental objectives) and
cannot be consolidated with other numbers following a pass/fail approach.
Screening criteria are applied on a best effort basis to mitigate significant harm and
uphold minimum social safeguards.

» Whilst the fund includes achieving a positive environmental or social objective,
its investment policy does not target specifically investments with climate change
mitigation and climate change adaptation objectives as defined by the technical
screening criteria of the Taxonomy Regulation.

Other
e environmental
Sustainable >20
>5%
Social
>3%

#1B Other E/S

Investments characteristics

il
gl

#2 Other
<10%

#1 Aligned with E/S characteristics includes the investments of the financial product
used to attain the environmental or social characteristics promoted by the financial
product.

#2 Other includes the remaining investments of the financial product which are neither
aligned with the environmental or social characteristics, nor are qualified as sustainable
investments.

The category #1 Aligned with E/S characteristics covers:
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-The sub-category #1A Sustainable covers sustainable investments with environmental
or social objectives.

-The sub-category #1B Other E/S characteristics covers investments aligned with the
environmental or social characteristics that do not qualify as sustainable investments.

How does the use of derivatives attain the environmental or social
characteristics promoted by the financial product?

The fund does not use derivatives to attain the promoted environmental
or social characteristics.

However, exclusions are applied to all types of securities (equities, bonds,
convertible bonds) issued by excluded entities, including participation
notes and derivatives issued by third parties on such securities.

To what minimum extent are sustainable investments with an environmental
objective aligned with the EU Taxonomy?

Does the financial product invest in fossil gas and/or nuclear energy
related activities that comply with the EU Taxonomy'’'?

O Yes

O In fossil gas O In nuclear energy

X No




Enabling
activities directly
enable other
activities to make a
substantial
contribution to an
environmental
objective.
Transitional
activities are
activities for which
low-carbon
alternatives are not
yet available and
among others have
greenhouse gas
emission levels
corresponding to
the best
performance.

"

are
environmentally
sustainable
investments that
do not take into
account the
criteria for
environmentally
sustainable
economic
activities under
the EU
Taxonomy.

Reference
benchmarks are
indexes to measure
whether the
financial product
attains the
environmental or
social
characteristics that
they promote.
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The two graphs below show in green the minimum percentage of investments that are aligned
with the EU Taxonomy. As there is no appropriate methodology to determine the Taxonomy-
alignment of sovereign bonds*, the first paragraph shows the Taxonomy alignment in relation
to all the investments of the financial product including sovereign bonds, while the second
graph shows the Taxonomy alignment only in relation to the investments of the financial
product other than sovereign bonds.

1. Taxonomye-allignment of investments 2. Taxonomy-allignment of investments
including sovereign bonds* excluding sovereign bonds*
100% 100%

m Taxonomy-aligned: Fossil gas 0%
m Taxonomy-aligned: Nuclear 0% = Taxonomy-aligned: Fossil gas 0%
m Taxonomy-aligned: Nuclear 0%
m Taxonomy-aligned (no fossil gas & nuclear) 0%
Non Taxonomy-aligned
This graph represents 100% of the total investments.

*For the purpose of these graphs, "sovereign bonds" consist of all sovereign exposures

m Taxonomy-aligned (no fossil gas & nuclear) 0%

Non Taxonomy-aligned

What is the minimum share of investments in transitional and
enabling activities?
Not applicable

What is the minimum share of sustainable investments with an

> environmental objective that are not aligned with the EU Taxonomy?
2%
‘ What is the minimum share of socially sustainable investments?
3%
@ What investments are included under “#2 Other”, what is their purpose and
-’ are there any minimum environmental or social safeguards?

The fund’s “other” investments include cash positions, and derivatives.
See also: “What investment strategy does this financial product follow?”.

Is a specific index designated as a reference benchmark to determine
whether this financial product is aligned with the environmental and/or
social characteristics that it promotes?

A

No specific ESG index has been designated.
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How is the reference benchmark continuously aligned with each of
the environmental or social characteristics promoted by the financial
product?

Not applicable

How is the alignment of the investment strategy with the
methodology of the index ensured on a continuous basis?
Not applicable

How does the designated index differ from a relevant broad market
index?
Not applicable

Where can the methodology used for the calculation of the
designated index be found?
Not applicable

Where can | find more product specific information online?

More product-specific information can be found on the website:



