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Annex 3 

Reporting Requirements 
 
1. The Investment Manager agrees to accommodate on-site renewals of the initial due diligence of the 

Reference Fund and verification of the reports provided to Barclays, upon five Business Days notice of 
such proposed on-site due diligence. 

 
2. In addition the Investment Manager will provide Barclays (by email sent to funds.monitor@barcap.com) 

with: 
 

a. Estimated daily trading profit & loss no later than one Business Day after the end of the 
respective trading day for the Reference Fund; 

b. Notice as soon as reasonably possible of any change in circumstances, which might cause the 
final monthly NAV of the Reference Fund to show a loss in value equal to or more than 10%; 

c. Monthly Trustee Reports on any Asset Backed product Bear Stearns Asset Management Inc. 
acts as Investment Advisor included in the Reference Fund, including portfolio profile test 
summary;  

d. Reports comparing the Reference Fund portfolio with the Investment Guidelines on a weekly 
basis; and 

e. Full investment positions reports on a weekly basis in Microsoft EXCEL format. 

f. Weekly pricing sheets detailing the sources of the marks of the various underlying products. 

3. In addition the Reference Fund Administrator will provide Barclays with: 

a. Estimated monthly net asset values for the Reference Fund no later than twelve Business Days 
following the end of each calendar month.  If the Final Report is not ready by the 15th Business 
Day, the Investment Manager will highlight the missing marks and will report the reason for the 
missing marks.  

 

 

 

 
 

 




