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Supplementary form: Simple financial contracts and financial securities embedding financial contracts
This document forms Annex 1.8 of AMF Instruction DOC-2008-03 - Authorisation procedure for investment management companies, disclosure obligations and passporting. 

1. PREAMBLE

Before describing the procedures and resources implemented to use simple financial contracts and financial securities embedding financial contracts, the company must briefly describe (five lines) the approach pursued in using these instruments and the framework in which they are intended to be used.

2. SCOPE

Give details of the nature of the financial instruments used as well as the customer base and investment vehicles that will be concerned by the use of these instruments. Specify the type of instruments (options, futures, convertible bonds, etc.) in which the company will trade (scope) or will not trade (limits and restrictions). 
	SCOPE

	Type of instruments used
	Markets in which the company will trade
	Usage
(hedge or exposure)
	Vehicles

Target customer base

	 
	 
	 
	 

 

	ANY LIMITS AND RESTRICTIONS ON THE SCOPE

	Type of instruments excluded
	Markets excluded 
	Types of risk excluded
	Other exclusions

	 
	 
	 

 
	 

 


3. HUMAN RESOURCES
Give evidence of the experience of managers with respect to the financial instruments used (append CVs detailing the relevant experience of financial managers authorised to trade in these financial instruments or of investment managers if the company has more than five managers) and specify the level of responsibility of each of these persons.

4. TECHNICAL RESOURCES (optional)

If the technical resources are different from those indicated in the core programme of activity or in another supplementary form, indicate the tools used to manage, monitor, value and calculate the overall risk on financial instruments (describe the functionalities of these tools and whether they have been developed internally or acquired from providers). 
For this, use the table provided in the core programme of activity.
5. VALUATION

	INFORMATION and VALUATION

	Information sources
	Valuation and monitoring of overall risk (possible models used, description of input sources, validation process, etc.)

	 
	 


Special attention should be paid to issues relating to valuation methods and methods for measuring overall risk and to the definition of risk indicators and limits tailored to the new financial instruments used or strategies implemented.

6. MARKETING (optional)

If the commercial policy is different from that set out by the company in its core programme of activity or in another supplementary form, indicate how it is different and the organisational impact of these differences.

To this end, refer to the marketing section of the core programme of activity. 

Describe the impact of this new activity in terms of assets under management and profit and loss (profit and loss statement with analysis of fixed and variable costs).

7. OTHER ORGANISATIONAL ASPECTS (optional)

Describe, where applicable, the impact of this new activity on the general organisation and more specifically on the organisation of the investment process, the circuit used to place orders, the control system (compliance, internal control, risk management), best execution and/or best selection policies, conflict of interest management, anti-money laundering and terrorist financing arrangements and data retention and record-keeping.
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