
 

 

Assenagon Alpha Volatility 
Report of income for UK tax purposes 

Dear Investor, 
The class of units listed above are registered with HM Revenue & Customs in the UK as a "reporting fund". As such, the 
fund is required to make reports of income to the investors. This report comprises the report of income required to be 
sent to participants under Regulation 90 of the Offshore Funds (Tax) Regulations 2009 for the period ended 31 December 
2024. 
If you are not subject to UK taxation, you may ignore this notice. If you are subject to UK taxation (unless you are a non-
domiciled individual paying tax on the remittance basis), you will be required to pay tax on the share of income reported 
to you in this notice. 
The amounts reported are treated as arising throughout the year and should be shown as such in your tax return. If you 
held your units for less than the full period, you should pro rate these figures accordingly based on your actual holding 
period. 
As the tax basis for different investors varies, the report is split into those amounts which should be considered by 
individual investors, fund investors and those amounts which should be considered by corporate investors. 
If you are uncertain about any aspect of this report you should seek advice from your tax advisor. 
 
 
Assenagon Alpha Volatility – Class I2 – LU0575255335 
Period from: 01.01.2024 to 31.12.2024 
Reportable income per unit – UK corporate investor 

Assenagon Alpha Volatility – Class I2 Total EUR Per Unit EUR 

Profit, gains and losses from debt 30,409,132 34.3626 
Dividends 0 0.0000 

Other income 425 0.0005 
Transaction costs (603,363) (0.6818) 
Management expenses (9,925,107) (11.2155) 

Profits, gains and losses on derivatives (64,587,275) (72.9843) 
Excess reportable income 0 0.0000 

 
Reportable income per unit – UK individual & UK fund investor 

Assenagon Alpha Volatility – Class I2 Total EUR Per Unit EUR 

Interest income 32,382,718 36.5928 
Dividends 0 0.0000 
Other income 3,483,387 3.9363 

Transaction costs (603,363) (0.6818) 
Interest expense (3,318,164) (3.7496) 

Management expenses (14,116,015) (15.9512) 
Excess reportable income 0 0.0000 

 
The fund remains a reporting fund at the date of this report. 
  



 

 

Assenagon Alpha Volatility 
Report of income for UK tax purposes 

Assenagon Alpha Volatility – Class I2 GBP – LU1864491771 
Period from: 01.01.2024 to 31.12.2024 
Reportable income per unit – UK corporate investor 

Assenagon Alpha Volatility – Class I2 GBP Total EUR Per Unit EUR 

Profit, gains and losses from debt 1,387,270 38.2873 
Dividends 0 0.0000 

Other income 23 0.0006 
Transaction costs (28,523) (0.7872) 
Management expenses (447,512) (12.3509) 

Profits, gains and losses on derivatives (2,937,215) (81.0643) 
Excess reportable income 0 0.0000 

 
Reportable income per unit – UK individual & UK fund investor 

Assenagon Alpha Volatility – Class I2 GBP Total EUR Per Unit EUR 

Interest income 1,472,575 40.6416 
Dividends 0 0.0000 
Other income 157,601 4.3496 

Transaction costs (28,523) (0.7872) 
Interest expense (147,591) (4.0734) 

Management expenses (638,237) (17.6147) 
Excess reportable income 0 0.0000 

 
The funds remain reporting funds at the date of this report. 
 
 



 

Investment Manager: Assenagon Asset Management S.A., Aerogolf Center, 1B Heienhaff, 1736 Senningerberg, Luxembourg, www.assenagon.com 
 

This is a marketing communication. Please refer to the prospectus of the fund and to the key information document or key investor information document before making any final investment decisions. 
The past performance of the strategy is not a reliable indicator of its future performance and does not guarantee future success. All information serves solely to support your independent investment 
decisions, which should take into account, in particular, all the characteristics or objectives of the promoted fund as disclosed in the sales documents, and does not represent a personal recommendation, 
nor an investment recommendation or investment strategy recommendation on the part of the issuing management company Assenagon Asset Management S.A. Assenagon cannot guarantee the 
correctness, completeness or accuracy of the information. Any liability arising from this document is therefore completely excluded. The only documents deemed binding are the prospectus and the 
current annual and semi-annual reports as well as for UCI funds the key information document or key investor information document, which can be requested in German free of charge from the 
management company at www.assenagon.com, or from the distribution, paying or information agents. A summary of investor rights is available at 
www.assenagon.com/fileadmin/footer/Assenagon_Complaints_Handling_Policy.pdf. The fund's net asset value may be subject to fluctuation. The full prospectus contains comprehensive risk information 
in that respect. All information is subject to change at any time without prior notice. The management company may revoke distribution licenses of individual funds and sub-funds at any time at its own 
discretion in compliance with the legal requirements. Information on sustainability-relevant aspects, if applicable, is provided at www.assenagon.com/en/funds. The information was examined only for 
compliance with Luxembourg and German law. In some jurisdictions, the dissemination of such information may be subject to legal restrictions. The preceding information is thus not intended for natural 
or legal persons who have their residence or registered office in a jurisdiction that restricts dissemination of information of this type. Natural or legal persons who have their residence or registered office 
in a foreign jurisdiction should seek information on such restrictions and observe them accordingly. In particular, the information contained in this document is not intended for citizens of the UK (except 
for, respectively, A. information that may be provided on the basis of a license for distribution of the respective product and B. a person in relation to whom exemptions under the Financial Services and 
Markets Act 2000 (Financial Promotions) Order 2005 (the "Order") apply. Relevant exemptions under the Order include, but are not limited to, Article 49 of the Order (high net worth companies)). The 
information contained in this document is also not intended for any resident of the United States or any other person deemed to be a "US person" as defined in Rule 902 of Regulation S under the US 
Securities Act of 1933, as amended, and this document does not purport to be an offer or sale of any interest in an Assenagon-managed fund to any such US person. No US federal or state securities 
commission or regulatory authority has confirmed the accuracy or determined the adequacy of this presentation or any other information provided or made available to investors. Any representation to 
the contrary is a criminal offense. For information on data protection, see the full prospectus. 

Additional information for investors in Switzerland 

The investment fund described in this document is a Luxembourg investment fund with various sub-funds which has been approved by FINMA for marketing in Switzerland to qualified and non-qualified 
investors. Representative and paying agent in Switzerland is REYL & CIE S.A., 4, rue du Rhône, 1204 Geneva, Switzerland. The fund's brochure, key information document or key investor information 
document and management regulations including special regulations as well as its annual report and semi-annual report are available free of charge in German from the representative. For shares 
distributed in Switzerland or from Switzerland, the place of performance and place of jurisdiction is the registered office of the representative. 

 © 2025 

 

Assenagon Alpha Volatility 
Report of income for UK tax purposes 

Assenagon Alpha Volatility – Class I2 USD – Institutional – LU2053564873 
Period from: 01.01.2024 to 31.12.2024 
Reportable income per unit – UK corporate investor 

Assenagon Alpha Volatility – Class I2 USD Total EUR Per Unit EUR 

Profit, gains and losses from debt 266,007 28.3527 
Dividends 0 0.0000 

Other income 3 0.0003 
Transaction costs (5,152) (0.5491) 
Management expenses (87,977) (9.3772) 

Profits, gains and losses on derivatives (566,371) (60.3676) 
Excess reportable income 0 0.0000 

 
Reportable income per unit – UK individual & UK fund investor 

Assenagon Alpha Volatility – Class I2 USD Total EUR Per Unit EUR 

Interest income 285,427 30.4227 
Dividends 0 0.0000 
Other income 28,523 3.0402 

Transaction costs (5,152) (0.5491) 
Interest expense (30,337) (3.2336) 

Management expenses (122,985) (13.1085) 
Excess reportable income 0 0.0000 

 
The funds remain reporting funds at the date of this report. 
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