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1. Rules based on Exposure 

 

It is possible to write rules based on exposure, including: 

• Commitment exposure 

• AIFMD AUM Article 3 Exposure 

• AIFMD Gross Exposure 

• Notional exposure 

 

 

In each case, the results appearing in the Fund Level Summary should match those appearing in the 

Portfolio Exposure summary, from where there is full drill down to the underlying portfolio. 
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2. Writing the rules 
 

2.1 Commitment Exposure Rules 
  

(i) Without drill down from rule result 

For Commitment Exposure, select the “Commitment Exposure” aggregation from the Rules Wizard. 

Most importantly, for denominator, you should select “% of Scheme Assets.” This is required in 

order to create the special calculations that appear within the Commitment Exposure rules. 

 

 

 
(ii) With click through to the Commitment Exposure Report 

However, if you want to be able to click through to the Commitment Exposure report, then a 

different construction is required. You should instead use “Market Value” aggregation from the 

Rules Wizard. Importantly, for denominator, you should select “% of Scheme Global Exposure.” This 

rule construction looks erroneous and need cosmetic changes, but will have the correct result. It 

would produce the same result as approach (i) but with the drill down. 
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2.2 Other Exposure Rules 
 

For AIFMD AUM Article 3 Exposure, AIFMD Gross Exposure, Notional exposure rules, simply select 

the relevant aggregation from the Rules Wizard. For denominator, you should select % of Assets. 

Note it is the “Absolute” version that will match up to the numbers in the Portfolio Exposures 

Summary report. 

 

 


