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Gerer les incertitudes connues -
Gestion des risques pour les fonds
de pension

Une planification minutieuse a ses limites. Le risque d'inflation, une variable un peu
oubliée pour la plupart des investisseurs et des modeles de risque, a fait sa réapparition
et doit étre maitrise. D'autres deéfis se sont egalement présentes ala porte du gestionnaire
de pension. Le risque climatique et les politiques d'investissement ESG ont occupé le
devant de la scéne en tant que fardeaux réglementaires, alors que d'autres risques plus
immeédiats se sont présentes, affectant le cadre de construction de l'allocation d'actifs
des investisseurs.

Si les crypto-monnaies ont occupé la bande passante de I'actualité de l'investissement,
la plupart des investisseurs institutionnels les ont reléguées au rang de mode
bouillonnante. Mais avec prés de 300 millions d'utilisateurs, le yuan numérique émis par
la banque centrale devient un phare que les investisseurs ne peuvent ignorer, car son
succeés pourrait révolutionner la politique monétaire et le concept de monnaie tel que
nous le connaissons aujourd'hui.

Enfin, a mesure que les risques s'accumulent et que les valorisations s'etendent, la
question de la couverture adéquate du portefeuille devient essentielle. Réduire le risque et
ne pas en profiter ou rester investi et risquer la ruine en cas de rupture des corrélations ?

Lors de I'édition 2022 de la Swiss Pensions Conference, la CFA Society Switzerland
explorera de nombreux aspects de ces défis auxquels sont confrontés les investisseurs.
L'inflation sera abordée du point de vue des opportunités et du risque, en explorant les
outils et instruments utiles a sa maitrise. Les risques macro-économiques associes seront
considéreés, de méme que des approches potentielles de couverture. Du point de vue de
l'investissement et de la réglementation, nous disserterons sur la mesure et les impacts
d'allocation du risque climatique et de l'investissement ESG. Les crypto-monnaies, en
particulier les projets de monnaie numeérique des banques centrales (CBDC), seront
discutées a l'aune de leur impact potentiel en matiére de politique monétaire. Parmi ces
sujets captivants, une session joker mettra en lumiére la gestion des risques dans des
circonstances trés particuliéres.

Cette journée riche en réflexions fournira aux participants des idées et des outils pour
gérer les risques dans les annees a venir.

Ivan Guidotti, PhD, CFA
Ivan Guidotti, PhD, CFA, Swiss Pensions Conference 2022 Romandie Chair
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SUSTAINABLE
INVESTMENT
LIVES AT
OUR CORE

SUSTAINABLE INVESTMENT CAPABILITIES

One belief sits at the core of everything we do — that, as active fund managers, we have an important
role to play in the transition to a more sustainable world. Much like the standards we set the companies
we invest in, we hold ourselves to account in supporting the transition to a more sustainable world
economy, including our group-wide commitment to being carbon neutral by 2050. With a broad and
expanding range of sustainable investment funds, managed by highly experienced and proven teams,
why not explore ‘the value of active minds'’. To find out more, visit jupiteram.com/ch

As with all investing, your capital is at risk.

Jupiter Asset Management (Switzerland) AG %
Lowenstrasse 16, 8001 Zurich

==
Tel: +41 (0) 43 502 93 05 JU PITE R
Email: switzerland@jupiteram.com

ASSET MANAGEMENT

This Marketing C. ication is intended for qualified investors only, not for end investors. Information on sustainability-
related aspects are available from jupiteram.com. *Source: The climate warming stripes graphic depicts annual mean global
temperatures (1850-2018, from World Meteorological Organization data). The graphic represents Jupiter’s firm-wide, public
commitment to playing its part in actively addressing one of the greatest challenges facing our planet. Credit: climate scientist
Ed Hawkins, University of Reading, UK. Use of the graphic does not imply endorsement of any product or service by its creator.
Graphic used under licence: Creative Commons — Attribution-ShareAlike 4.0 International — CC BY-SA 4.0. Issued by Jupiter
Asset Management International S.A., 5, Rue Heienhaff, Senningerberg L1736, Luxembourg, authorised and regulated by the
Commission de Surveillance du Secteur Financier. JAM002242-001-0322
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AGENDA 24 MAY 2022
08:15-08:45 Inscription et rafraichissements
09:00-09:05 Message de bienvenue
Ivan Guidotti, PhD, CFA, Swiss Pensions Conference 2022 Romandie Chair
09:05-09:45 Integrated Risk Management Framework for Swiss Pension Funds
Sebastian Krejci, Chief Risk Officer, Pension Fund of Credit Suisse
Group (Switzerland)
09:45-10:05 Atelier \Mesurer le risque d'une allocation d'actifs sous
divers scenarii
Eric Bissonnier, CFA, Head of Multi-Asset Solutions, LumRisk
10:05-10:45 Targeting Compounded Returns: Convexity and The Challenge
of Measurement
David Dredge, CIO and CEQ, Convex Strategies
10:45-11:15 Pause réseautage
11:15-12:00 Atelier paralléle Best Practices Managing Currency Risk for
Swiss Pension Funds
Sunny Bagga, Senior Portfolio Manager, Currency Team, J.P. Morgan
Nigel Rayment, Currency Senior Investment Specialist, J.P. Morgan
11:15-12:00 Atelier parallele |nyesting for positive societal outcomes
Freddie Woolfe, Equities Analyst on the Global Sustainable Equities team,
Jupiter Asset Management
12:00-13:15 Pause déjeuner
13:15-13:45 Operational Risks to Performance Threats

Kirk Kinnell, Former Senior Police Officer and Highly Experienced Hostage
Negotiator



13:45-14:30

14:30-15:15

14:30-15:15

15:15-15:45

15:45-16:15

15:45-16:15

16:15-17:00

17:00-18:00

Decentralized Finance: The Future of Money and Finance

Prof. Aleksander Berentsen, Professor of Economics at the Faculty of
Business and Economics, University of Basel

Atelier parallele climate risk reporting : increased regulatory
challenges for asset managers and owners
Anne-Laurence Roucher, Deputy CEQ, Head of Private Equity and Natural

Capital, Mirova Environment and Infrastructure (an affiliate of Natixis
Investment Managers)

Atelier parallele |nyesting in an Uncertain World: Risks &
Opportunities in Emerging Market Debt

Mark Thurgood, ACA, Portfolio Manager, PGIM Fixed Income

Pause réseautage

Atelier parallele | e changement climatique et I'impact sur les
investissements en ILS

Suzane Sahiti, Portfolio Manager, Swiss Re Insurance-Linked Investment
Management

Atelier parallele The Return of Inflation: Investment and Risk
Management In A New Macro-economic Regime (virtual)
Vineer Bhansali, PhD, Founder and CIO, LongTail Alpha, LLC

L'impact des changements de régulation sur la gestion des
caisses de pensions suisses

Katja Brunner, Director Legal & Regulatory,
Swiss Sustainable Finance

Jean Rémy Roulet, Director, Caisse Paritaire de Prévoyance de
I''ndustrie et de la Construction; Former President, ASIP

Modérateur: Jean Niklas, CFA

Apéro Riche
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For Professional Investors only. All investing involves risk, including the risk of capital loss. Natixis Investment Managers is the holding company of a diverse line-up
of specialized investment management and distribution entities. Not all offerings are available in all the jurisdictions. All investing involves risk, including the risk
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Questions before answers. Solutions before products.

INVESTMENTS

Developing the right strategy begins with understanding
what ESG means to you. And it starts with a conversation. ||||
At Natixis Investment Managers, we're designed to be diverse. FLEXSTONE

PARTNERS
Our approach to ESG begins with a deep dive into your

objectives. We'll work with you to create a solutions-based m LOOMIS | SAYLES®
approach to help meet them, drawing on the expertise of our
20+ independent asset managers.
p o*
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Investing in sustainability

Let's talk ESG ) im.natixis.com/ESGsolutions

£
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STRUCTURE PARTNERS

of capital loss. In Switzerland: This material is provided by Natixis Investment Managers, Switzerland Sarl, Rue du Vieux College 10, 1204 Geneva, Switzerland or its
representative office in Zurich, Schweizergasse 6, 8007 Ziirich.
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When our clients ask for solutions,

our entire firm delivers

Every client has different needs. Through J.P. Morgan (Suisse) SA,
our clients have access to our world-class Securities Services
franchise and the entire firm. Our coordinated team works hand in
hand with clients to develop comprehensive solutions to their most
complex challenges. From custody, fund and reporting services,
clearing and collateral management to securities lending, financing,
trading and liquidity services, we offer clients the capabilities they
need to address changing market, business and regulatory
conditions. We believe that delivering solutions begins with

delivering our firm.

J.P. Morgan (Suisse) SA is proud to be a Swiss bank with more
than 800 employees and more than 50 years of local experience.

To learn more, please contact:

Marcel Theiler, +41 44 206 84 49, marcel.j.theiler@jpmorgan.com
Bayram Alagoz, +41 44 206 84 32, bayram.alagoez@jpmorgan.com

jpmorgan.com

JPMorgan Chase & Co. (NYSE: JPM) is a leading financial services firm based in the United States of America (“U.S.”), with operations worldwide. JPMorgan
Chase had $3.7 trillion in assets and $294.1 billion in stockholders’ equity as of December 31, 2021. The Firm is a leader in investment banking, financial
services for consumers and small businesses, commercial banking, financial transaction processing and asset management. Under the J.P. Morgan and Chase
brands, the Firm serves millions of customers in the U.S. and many of the world’s most prominent corporate, institutional and government clients globally.
Information about JPMorgan Chase & Co. is available at www.jpmorganchase.com.

(© 2022 JPMorgan Chase & Co. All rights reserved.
This advert is for institutional and professional investors only and subject to the important disclosures and disclaimers at www.jpmorgan.com/pages/disclosures
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Prof. Aleksander Berentsen

Professor of Economics at the Faculty of Business and Economics,
University of Basel

Aleksander Berentsen is Professor of Economics at the Faculty of Business
and Economics of the University of Basel. His current research focus is
DLT (blockchain and cryptoassets) and monetary policy instruments such
as negative interest rates and balance sheet extensions. He is a research fellow at the Federal
Reserve Bank of St. Louis and a member of the advisory board of the thematic equity funds for
Credit Suisse Asset Management. He also used to be an external consultant for the Swiss National
Bank and a technical advisor for the Bank for International Settlement and the European Central
Bank. He publishes in academic journals such as the American Economic Review, the Review of
Economic Studies, and the Journal of Monetary Economics, and is a co-author of the book "Bitcoin,
Blockchain, and Cryptoassets” that is forthcoming in MIT-Press.

Sunny Bagga

Senior Portfolio Manager, Currency Team, 1.P. Morgan

Sunny Bagga, Executive Director, is a member of the Global Fixed Income,
Currency & Commodities (GFICC) group. Based in London, he is an im-
plementation portfolio manager in the Currency team. Prior to joining the
firm in 2016, he was an associate director at Record Currency Manage-
ment in the investment strategy team. He obtained a BSc in mathematics with economics and
MSc in mathematical modelling both from University College London.

Vineer Bhansali, PhD
Founder and CIO, LongTail Alpha, LLC

Vineer Bhansali is Founder and Chief Investment Officer of LongTail Alpha,
LLC, an investment management firm based in Newport Beach, CA which is
focused exclusively on diversifying strategies.

His 30-year investment career started at Citibank, where he founded and managed the Hybrid Op-
tions Trading Desk. He later joined Salomon Brothers in its Fixed Income Arbitrage Group, followed
by the CSFB Proprietary Trading Group. He was at PIMCO for 16 years, serving the last eight years
as Managing Director and Head of the Quantitative Portfolios Team, which he founded in 2008.
He has written five books on finance: "Pricing and Managing Exotic and Hybrid Options”; "Fixed
Income Finance: A Quantitative Approach”; "Bond Portfolio Investing and Risk Management"; "Tail
Risk Hedging", and the most recent monograph published by the CFA Institute: "The Incredible
Upside Down Bond Market", and authored over 30 refereed papers on option pricing, fixed income,
tail hedging, and asset allocation in noted journals. He has received the Graham and Dodd Scroll
Award from the FAJ and TIME magazine's college achievement award.

Dr. Bhansali received his Ph.D. in Theoretical Physics from Harvard University in 1992 and M.S. and
B.S. degrees in Physics from Caltech in 1987. He is an ATP rated pilot with over four thousand
hours in aircraft including jets and helicopters. He has run over fifty ultramarathons, including a
silver buckle at the Western States 100 mile Endurance Run, and also the Ultra Trail du Mont Blanc,
Angeles Crest 100 and Leadville Trail 100. He currently serves on the Investment Committee of the
Margaret A Cargill Philanthropies, is a Member of The Board of Directors of The Q Group and is a
Trustee of the Mathematical Sciences Research Institute.

1
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Eric Bissonnier, CFA
Head of Multi-asset Solutions, LumRisk

Eric Bissonnier started his investment career in 1993 at Chase Manhattan
Private Bank in Geneva. In 1998 he joined leading hedge fund investor EIM and
became CI0. During his tenure, Eric invested in more than 400 funds and met
thousands, ran the investment process with 40 investment professionals
globally, and was ultimately responsible for $15bio of institutional client portfolios. More recently,
Eric managed Alternative Risk Premia portfolios LumX, the successor company of EIM. During
his tenure, Eric helped build EIM's risk platform, becoming leading fintech LumRisk, a managed
account platform, and numerous product launches. His experience ranges from regulatory
oversight to alternative data, portfolio construction and risk management within the complex
alternative investment industry. Since 2020 Eric has started his independent career as Bisfico,
advising institutional investors and asset managers on Manager Selection, Risk Management,
Alternative Data. Lately, Eric developed a systematic investment methodology combining NLP and
machine learning to capture innovating companies in the decarbonisation theme. Eric holds an
MSc in Economics from the University of Geneva and has been a CFA Charterholder since 1999.

Katja Brunner
Director Legal & Regulatory, Avocate, LI.M., Swiss Sustainable Finance

Katja Brunner travaille dans le secteur financier depuis plus de 15 ans. Forte
de son expérience en matiére de réglementation, elle est principalement
responsable des projets liés aux questions juridiques et réeglementaires de
notre secteur chez SSF.

Avant de rejoindre SSF, Katja a exercé pendant de nombreuses années diverses fonctions de
direction et d'expertise au sein du gouvernement suisse (Autorité de surveillance des marchés
financiers FINMA, Département fédéral des finances DFF, Secrétariat d'Etat a I'‘économie SECO),
dans le secteur bancaire, dans le secteur du conseil et au sein de I'Asset Management Association
Switzerland (AMAS). Elle possede de connaissances approfondies du droit suisse et européen des
marcheés financiers et a acquis des connaissances speécialisées en matiere de finance durable
au cours des dernieres annees. Katja a été responsable de la direction de nombreux projets de
réglementation des marchés financiers et de la mise en ceuvre de la réglementation dans le sec-
teur bancaire, des fonds d'investissement et de la gestion d'actifs. Cela lui a permis d'acquérir
une grande expertise en matiére de lobbying en faveur d'un dialogue basé sur le partenariat en
politique, avec les autorités et les acteurs du marche financier.

Katja est diplomeée en droit des Universités de Lausanne et de Geneve. Elle a suivi une formation
d'avocate et a été admise au barreau de Geneve. Elle a obtenu un LL.M. in International Business
Law a I'Université de Zurich.



Put Responsible Investing
under the spotlight

See how we’re putting capital to work for responsible investors

We regard responsible investing as the best way to enhance risk-adjusted returns, fulfil
our clients financial and sustainable objectives, while contributing to society as a whole.

Find out how at responsible.nnip.com

NN investment
partners You matter

This marketing communication is intended for MiFID professional investors only. This marketing communication has been prepared solely for the purpose of information and does not constitute an offer, in particular a prospectus or
any invitation to treat, buy or sell any security or to participate in any trading strategy or the provision of investment services or investment research. While particular attention has been paid to the contents of this marketing
communication, no guarantee, warranty or representation, express or implied, is given to the accuracy, correctness or completeness thereof. Any information given in this marketing communication may be subject to change or update
without notice. Neither NN Investment Partners B.V., NN Investment Partners Holdings N.V. nor any other company within its ownership structure, nor any of its directors or employees can be held directly or indirectly liable or respon-sible
with respect to this marketing communication. Use of the information contained in this marketing communication is at your own risk. This marketing communication and information contained herein must not be copied, reproduced,
distributed or passed to any person other than the recipient without NN Investment Partners B.V.'s prior written consent. Investment sustains risk. Please note that the value of any investment may rise or fall and that past performance is
not indicative of future results and should in no event be deemed as such. This marketing communication is not directed at and must not be acted upon by US Persons as defined in Rule 902 of Regulation S of the United States Securities
Act of 1933, and is not intended and may not be used to solicit sales of investments or subscription of securities in countries where this is prohibited by the relevant authorities or legislation. Any claims arising out of or in connection with
the terms and conditions of this disclaimer are governed by Dutch law.

Oeuvrer pour
la biodiversité ?

Défi accepté.

Découvrez comment nous faisons pression sur
I'industrie brésilienne du boeuf pour empécher
la déforestation. Découvrez notre approche de
I'engagement actif sur robeco.com/ch

ROBe=CO

The Investment Engineers

Informations Iégales importantes Les informations présentées ici ne constituent pas upe offre, une recommandation ou un conseil. Elles sont fournies a titre exclusivement indicatif. Toutes les opinions, estimations
et prévisions peuvent faire |'objet de modifications a tout moment et sans préavis. S3df mention contraire, Robeco Switzerland Ltd. et/ou ses sociétés associées, affiliées et filiales sont les propriétaires exclusifs des
textes, des images et de la mise en page de cette publication, lesquels ne peuvent éffe ni copiés ni diffusés en tout ou partie sans le consentement exprés écrit de Robeco Switzerland Ltd. ou de ses sociétés associées,
affiliées et filiales. Aucune responsabilité ne pourra étre engagée quant au caractere correct ou exact des renseignements donnés. Copyright © 2021 Robeco Switzerland - tous droits réservés.
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David Dredge
CIO and CEO, Convex Strategies

David Dredge is CIO and CEO of Convex Strategies Pte Ltd and fulfilled
the same roles when the business operated as City Financial Investment
Company Pte Ltd. Prior to joining City Financial Investment Company Pte Ltd,
Mr. Dredge worked as Co-Chief Investment Officer at Fortress Investment
Group LLC. Priorto joining Fortress in 2011, Mr. Dredge was a Managing Director and Portfolio Manager
at Artradis Fund Management in Singapore, where he was responsible for the non-equity aspects
of their volatility based portfolio. Previously, Mr. Dredge built Asian and Global EM businesses for
RBS/ABN AMRO Group and Bankers Trust. Prior to that he performed various trading roles for Bank
of America in San Francisco, London, Singapore, Jakarta, Tokyo and Hong Kong. Mr. Dredge is a main
committee member of the Singapore Foreign Exchange Markets Committee (SFEMC).

Mr. Dredge graduated from University of Utah with a degree in Finance and completed an MBA at
the University of California, Berkeley.

Kirk Kinnell

Former Senior Police Officer and Highly Experienced Hostage
Negotiator

A recently retired and highly experienced police negotiator, Kirk has been
deployed as the lead negotiator on a number of occasions where UK
nationals have been kidnapped abroad. He has instructed on Hostage and
Crisis Negotiation since 2001, within the UK and abroad. As the recent Head of Hostage Negotiation
and Armed Policing in Scotland, he has a unique insight into both disciplines, which complement
each other in the resolution of conflict. He has spoken at various National Conferences including
Columbus Ohio, Sweden, Dubai, Japan and has instructed internationally at the Hostage Crisis
Negotiator Course of the Federal Bureau of Investigations (FBI) in Quantico, Virginia, USA. He
has represented the Foreign and Commonwealth Office (FCO) on the U.K. Government Counter
Terrorist Bilateral Assistance Programme by training the Philippine National Police. He was also
recently the lead advisor to U.S. Law Enforcement and produced models for Conflict Resolution,
Decision Making and De-escalation of Force, training in Boston, Washington, New York, Savannah
and New Orleans. He currently shares his experience and delivers training to the private sector
on business negotiation, listening and influencing skills throughout the UK. and beyond to
places like New Zealand, Brazil, Singapore, China, Dubai, Republic of Ireland, Holland, Denmark,
Germany, Switzerland, Serbia, France and Italy. As a contracted negotiator, he has been involved
in numerous contract disputes and financial resolutions, having recently settled a nine figure
amount for a client. He is an associate of ADN Group (Paris). In terms of Higher Education, he has
a BA Degree in Policing Studies from Strathclyde University and a Certificate in Terrorism Studies
from St Andrews University. He currently delivers training to students in the UK at the University of
St Andrews and Cambridge. In addition, he delivers training on the Executive MBA programme at
both the Universities of St Gallen, Switzerland and HEC in Paris. He is a married man living on the
outskirts of Glasgow with his wife and two children.




TOWARDS BETTER ES
OUTCOMES FORALL.

PGIM actively manages for ESG opportunities and risks with deep
expertise across the world’s public and private markets.

I ESG best practices are integrated throughout our investment process -
I Solutions are customized to meet clients specific ESG objectives

We believe in doing the right thing for our clients, our people,

our communities and our environment.

Join the pursuit of outperformance at PGIM.com/ESG

For Professional Investors only. All investments
involve risk, including the possible loss of capital.

FIXED INCOME / EQUITIES / REAL ESTATE / ALTERNATIVES / PRIVATE CREDIT / QUANT SOLUTIONS

© 2022 Prudential Financial, Inc. (PFI) and its related entities. PGIM, Inc. is the principal asset management business of PFI and is a registered investment advisor with the U.S. Securities and Exchange
Commission. Registration with the SEC does not imply a certain level of skill or training. PGIM is a trading name of PGIM, Inc. and its global subsidiaries. The PGIM logo and the Rock symbol are service marks
of PFI and its related entities, registered in many jurisdictions worldwide.

This material is not intended to represent any particular product’s or strategy’s performance or how any particular product or strategy will be invested or allocated at any particular time. PGIM’s ESG processes,
rankings and factors may change over time and differ across PGIM affiliates. ESG investing is qualitative and subjective by nature; there is no guarantee that the criteria used or judgment exercised by PGIM
will reflect the beliefs or values of any investor. Information regarding ESG practices is obtained through third-party reporting, which may not be accurate or complete, and PGIM depends on this information to
evaluate a company’s commitment to, or implementation of, ESG practices. ESG norms differ by region. There is no assurance that PGIM’s ESG investing techniques will be successful.

In the United Kingdom, information is issued by PGIM Limited with registered office: Grand Buildings, 1-3 Strand, Trafalgar Square, London, WC2N SHR. PGIM Limited is authorised and regulated by the Financial
Conduct Authority (“FCA”) of the United Kingdom (Firm Reference Number 193418). In the European Economic Area (“EEA”), information is issued by PGIM Netherlands B.V. with registered office: Gustav
Mahlerlaan 1212, 1081 LA Amsterdam, The Netherlands. PGIM Netherlands B.V. is authorised by the Autoriteit Financiéle Markten (“AFM”) in the Netherlands (Registration number 15003620) and operating on
the basis of a European passport. In certain EEA countries, information is, where permitted, presented by PGIM Limited in reliance of provisions, exemptions or licenses available to PGIM Limited under temporary
permission arrangements following the exit of the United Kingdom from the European Union. These materials are issued by PGIM Limited and/or PGIM Netherlands B.V. to persons who are professional clients
as defined under the rules of the FCA and/or to persons who are professional clients as defined in the relevant local implementation of Directive 2014/65/EU (MiFID II). In Singapore, information is issued by
PGIM (Singapore) Pte. Ltd. (PGIM Singapore), a Singapore investment manager that is licensed as a capital markets service license holder by the Monetary Authority of Singapore and an exempt financial adviser
(registration number: 199404146N).

These materials are issued by PGIM Singapore for the general information of “institutional investors” pursuant to Section 304 of the Securities and Futures Act, Chapter 289 of Singapore (the “SFA”) and
“accredited investors” and other relevant persons in accordance with the conditions specified in Section 305 of the SFA. In Hong Kong, information is provided by PGIM (Hong Kong) Limited, a regulated entity
with the Securities & Futures Commission in Hong Kong to professional investors as defined in Section 1 of Part 1 of Schedule 1 (paragraph (a) to (i) of the Securities and Futures Ordinance (Cap. 571). PGIM, Inc.
is exempt from the requirement to hold an Australian Financial Services License under the Corporations Act 2001 in respect of financial services. PGIM, Inc. is exempt by virtue of its regulation by the Securities
and Exchange Commission under the laws of the United States of America, including applicable state laws and the application of ASIC Class Order 03/1100. The laws of the United States of America differ from
Australian laws. In Japan, information is presented by PGIM Japan, Co. Ltd. (“PGIM Japan”), a registered Financial Instruments Business Operator with the Financial Services Agency of Japan. In South Korea,
information is issued by PGIM, Inc., which s licensed to provide discretionary investment management services directly to South Korean qualified institutional investors on a cross-border basis.

Prudential Financial, Inc. of the United States is not affiliated in any manner with Prudential plc, incorporated in the United Kingdom or with Prudential Assurance Company, a subsidiary of M&G plc, incorporated
in the United Kingdom.



OUTPERFORMANCE
OVER THE LONG TERM.

Focus on consistency of results
Disciplined risk management
Extensive fundamental research team

With deep experience through multiple market cycles, PGIM Fixed Income

actively manages across a broad range of global fixed income sectors.

Join the pursuit of outperformance at PGIMFixedIncome.com

Past performance is not a reliable guide to the future and there
is no guarantee that objectives will be met. For professional

investors only. All investments involve risk, including possible
loss of capital. No risk management technique can guarantee to
mitigate or eliminate risk in any market environment.

@ PGIM FIXED INCOME

NEWARK | LONDON | AMSTERDAM | MUNICH | ZURICH | TOKYO | HONGKONG | SINGAPORE

© 2022. PGIM is the primary asset management business of Prudential Financial, Inc. (PFI). PGIM Fixed Income is PGIM’s public fixed income investment advisory business
and operates through PGIM, Inc., a U.S. registered investment adviser. Registration as a registered investment adviser does not imply a certain level of skill or training. Prudential,
PGIM, their respective logos as well as the Rock symbol are service marks of PFI and its related entities, registered in many jurisdictions worldwide. PFI of the United States is not
affiliated in any manner with Prudential plc, incorporated in the United Kingdom or with Prudential Assurance Company, a subsidiary of M&G plc, incorporated in the United Kingdom.
In the United Kingdom, information is issued by PGIM Limited with registered office: Grand Buildings, 1-3 Strand, Trafalgar Square, London, WC2N 5HR. PGIM Limited is authorised
and regulated by the Financial Conduct Authority of the United Kingdom (Firm Reference Number 193418). In the European Economic Area (“EEA”), information is issued by PGIM
Netherlands B.V., an entity authorised by the Autoriteit Financiéle Markten (“AFM”) in the Netherlands and operating on the basis of a European passport. These materials are issued
by PGIM Limited and/or PGIM Netherlands B.V. to persons who are professional clients as defined under the rules of the FCA and/or to persons who are professional clients as defined
in the relevant local implementation of Directive 2014/65/EU (MiFID II). As of 31 December 2021. 2022-1729
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Sebastian Krejci
Chief Risk officer, Pension Fund of Credit Suisse Group (Switzerland)

Sebastian Krejci is the Chief Risk officer of the Pension Fund of Credit
Suisse Group (Switzerland), one of the largest corporate pension funds
in Switzerland with asset of some CHF 18 billion, around 18,000 active
participants and more than 11,000 pensioners. Previously he has held
various risk, financial and operational related roles at the pension fund.

Mr. Krejci earned a MSc in Financial Engineering and a BSc in Physics from the Swiss Federal
Institute of Technology in Lausanne, he is a chartered alternative investment analyst (CAIA) as well
as a financial risk manager (FRM) and a professional risk manager (PRM).

Jean Niklas, CFA

Chief Financial Officer, Clinique de Maisonneuve

Jean is currently CFO of Clinique de Maisonneuve, a company active in the heath sector. He was
previously CIO Equities for Banque Cantonale Vaudoise, 5th largest Bank in Switzerland, after
having held various management positions in audit, consulting and financial services companies.

Nigel Rayment

Currency Senior Investment Specialist, J.P. Morgan

Nigel Rayment, executive director, is a senior investment specialist in the
Global Fixed Income, Currency & Commodities (GFICC) group. Based in
London, Nigel is responsible for client management, product design and
new business development for Currency strategy and is a member of the
Currency Investment Policy Committee (CIPC). An employee since 1996, Nigel was previously
a portfolio manager and senior strategist within the Currency Group and also chaired the Risk
Management Committee. Prior to joining J.P. Morgan Asset Management, Nigel worked at SBC
Warburg in fixed income. He obtained a B.A. (Hons) in managerial statistics from the University
of Exeter and is an Associate member of the CFA Society of the UK.
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Anne-Laurence Roucher

Deputy CEO, Head of Private Equity and Natural Capital, Mirova
Environment and Infrastructure (an affiliate of Natixis Investment
Managers)

Anne-Laurence Roucher has been in charge of SRI development and
operations at Mirova since its creation as a business unit of Natixis Asset
Management in 2012. In her previous role as Head of Strategic Planning with Natixis AM, she was
instrumental in Mirova's creation. Prior to joining Natixis, Ms. Roucher worked as a senior associate
with the management consultant firm A.T. Kearney. In 2005, she joined Groupe BPCE as a project
manager with the Natixis Strategy Department. Ms. Roucher is a graduate of the French business
school ESCP (Ecole Supérieure de Commerce de Paris).

Jean Rémy Roulet

Director, Caisse Paritaire de Prévoyance de I'Industrie et de la
Construction; Former President, ASIP

Jean Rémy Roulet has been a Renaissance Foundation Board member since
2011; he became Chairman in 2014.

He is Director of the Caisse Paritaire de Prévoyance de I'Industrie et de la Construction (CPPIC) in
Geneva. In May 2016 he was elected President of ASIP (Swiss Association of Pension Fund Insti-
tutions). Previously Jean Rémy Roulet had been Chairman of the Pension Fund Institutions Group
(GIP) and a member of the Foundation Board of Ethos from 2007 to 2016.

Jean Rémy Roulet holds a "licence" degree from HEC, University of Lausanne.

Suzane Sahiti

Portfolio Manager, Swiss Re Insurance-Linked Investment
Management

Suzane Sahiti est gestionnaire de portefeuille chez Swiss Re Insurance-
Linked Investment Management (SRILIM), basé a Zurich. SRILIM est I'asset
manager d'un fond ILS qui investit proportionnellement dans les risques de
catastrophes naturelles de Swiss Re.

Avant d'occuper ce poste, Suzane était Senior Structurer sur le marché des Insurance-Linked
Securities chez Swiss Re Capital Markets Corporation a New York, ou son réle était d'élaborer des
solutions d'investissement (CAT bonds) répondant aux besoins des compagnies d'assurance
americaines.

Jusqu'en 2019, Suzane a travaillé en tant qu'actuaire tarification en réassurance non-vie, puis en
tant que souscriptrice chez Swiss Re a Zurich et aux Etats-Unis. Les principales responsabilités
de ses fonctions comprenaient I'élaboration de modeles actuariels utilisés pour la tarification
et la souscription d'activités principalement liees aux catastrophes naturelles et aux incendies.

Suzane est titulaire d'un BSc en Management et d'un MSc en Sciences Actuarielles de
I'Université de Lausanne (HEC Lausanne). Elle est également membre de I'Association Suisse
des Actuaires (ASA).
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Mark Thurgood

Portfolio Manager, PGIM Fixed Income

Mark Thurgood, ACA, is a Principal and portfolio manager for PGIM Fixed
N | Income's Emerging Markets Debt Team and is based in London. Previously
___ Mr. Thurgood was a credit analyst focused on Asian corporate bonds for the

Emerging Markets Corporate Bond Research Team, based in Singapore. Prior
to joining the Firm in 2016, Mr. Thurgood was Head of Research at Saka Capital. Previously, Mark
held positions as a credit analyst at RBS and began his career with KPMG as an insolvency and
restructuring professional. He received an M.A. in Economics from the University of Cambridge. He
is a member of the ICAEW accountancy body and R3, the UK Association of Business Recovery
Professionals.

Freddie Woolfe

Equities Analyst on the Global Sustainable Equities team,
Jupiter Asset Management

Before joining Jupiter, Freddie was Head of Responsible Investment
and Stewardship and Merian Global Investors. Prior to that he was a
Responsible Investment Analyst in Newton Investment Management's
equity research team. Before that he led the UK stewardship team at Hermes EQS. Freddie has
a degree in Modern Languages and an MBA with distinction. He is also a Fellow of the RSA.
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This material is exclusively intended towards professional investors within the meaning of Art. 4 para 3 letter a - g of the Swiss Financial Services Act (FInSA). It is not intended towards professional clients who are not institutional clients according to Art. 4 para 4
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CONFERENCE ORGANIZATION

The mission of CFA Society Switzerland is to lead the

N\ .
_-‘é_%”/b CFA SOClety investment profession in Switzerland by fostering the

7 .
///\\\§ SW|tze rla nd highest standards of integrity, knowledge and profes-
sionalism in the investment industry, for the ultimate

benefit of society.

It represents more than 3,000 members to promote the values represented by the CFA® designa-
tion, provide continuing education, support CFA candidates, and strengthen the network between
members.

CFA Society Switzerland conferences are created by Society volunteers with domain expertise
with the goal of providing independent, relevant and credible platforms of exchange and educa-
tion at the cutting edge of knowledge.

Membership in CFA Society Switzerland and CFA Institute is open to all CFA Charterholders and
candidates in the CFA programme as well as finance professionals with at least one year of pro-
fessional experience who share the Code of Ethics and Standards of Professional Conduct of CFA
Institute.

www.cfasocietyswitzerland.org

#SPC22 AGENDA TEAM

Ivan Guidotti, PhD, CFA, XO Investments, Chair Swiss Pensions Conference 2022 Romandie
Eric Bisonnier, CFA, LumRisk

Reinhard Zimmermann, CFA, FRM, CAIA, CFA Society Switzerland
Jonathan Gisler, CFA, FRM, SCR, Nestlé

Matti Piippo, CFA, Nokia

Anca Mataoanu, Cargill

Maria Tudose, CFA, Nestlé

Jean Niklas, CFA, CPA, CMT, Clinique de Maisonneuve

Maxime Corbaz CFA, FRM, CAIA, Willis Towers Watson

Ulrike Kaiser-Boeing, CFA, CAIA, Degroof Petercam Asset Management
Mirjana Woijtal, PhD, CFA Society Switzerland

Les membres de la CFA Society Switzerland peuvent enregistrer le crédit PL pour leur participation en utilisant I'outil de suivi en ligne.
(Note : vous devrez vous connecter avec le numero d'identification du CFA Institute pour y acceder).

Conférence reconnue pour le Développement professionnel continu (CPD) de I'ASA et de la CSEP: I'Association Suisse des Actuaires
(reconnaissent cette journée de formation et la crédite de 5 points (points primaires)) et la Chambre Suisse des Experts en Caisses de
Pension (1 point de crédit par heure de participation (maximum 5 points de crédit)).


https://cfasocietyswitzerland.org/

SPC TESTIMONIALS NOTES

« SPC est la meilleure conférence
organisée en Suisse Romande pour
assurer l'obligation de formation
continue des membres de conseil de
fondation, tant au niveau de la maitrise
de l'actif que du passif du Bilan. »

Jacqueline Curzon
Vice Chair of the Patrimonia Foundation
Chair of the Investment Committee

« Nous nous efforcons de participer
chaque année a la «Swiss Pensions
Conference", un forum de discussion
autour de thématiques trés
importantes dans une atmosphére
constructive et collégiale. »

Elisabeth Bourqui
Chief Operating Investment Officer CalPERS

« La conférence se distingue par un
contenu particulierement pertinent
et orienté vers les préoccupations
concrétes des institutionnels. En
outre le sponsoring est géré avec
une grande transparence. »

Marco Bagutti CFA
Leiter Kapitalanlagen, Stiftung
Auffangeinrichtung BVG
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