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Sygnum Crypto Yield Fund

Investment strategy

The product invests in yield generating strategies in crypto, including
lending, funding arbitrage and liquidity provision within the crypto
markets. This offers investors an interesting opportunity with a very
favorable risk/return profile. To provide access to best-in-class yield-
generating strategies and to maintain flexibility in a dynamic market
environment, the product may invest in both industry-leading
investment managers and the highest quality in-house investment
solutions.

Historic performance in USD*
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Performance table*
Jan Feb Mar Apr May Jun Jul
2026 0.13% -0.71% 0.55% 0.18%
2025 0.86% 0.29% 0.17% 0.45% 0.65% 0.42% 1.08%
2024 0.84% 1.32% 2.40% 1.21% 1.14% 1.15% 0.68%
2023 0.83% 0.77% 1.80% 0.58% 0.34% 0.53% 0.48%
2022 0.08% 053% 1.13% 058% 1.42% 0.21% 0.47%
2021 2.15% 0.84% 243% 2.15% 1.76% 0.60% 0.50%
2020 1.00% 1.12% 0.36% 0.43% 142% 1.03% 0.42%

4/30/2026

Risk profile
Non-directional, low volatility investment strategy, aiming to

maximise returns from the various sources of yield available in the
crypto market while controlling technology and platform risk.

Performance metrics*

Since Inception 79.9%
3.0%
Since Inception, ann. 9.7%
2 1Year 4.4%
2.0% Best Month 2.4%
1.5% Worst Month -0.7%
10% No. negative months 3
No. positive months 73
0.5%
Volatility, ann. 2.4%
0.0% Sharpe Ratio 2.7
-0.5% Sortino Ratio 6.8
-1.0% Max. Draw Down 0.7%
Aug Sep Oct Nov Dec Year annual.
0.1% 0.4%
0.89% 0.58% 0.09% 0.37% 0.08% 6.1% 6.1%
0.17% 097% 0.38% 1.64% 1.13% 13.8% 13.8%
0.24% 020% 038% 0.77% 1.76% 9.0% 9.0%
0.19% 0.34% 0.29% -0.46% 0.44% 5.3% 5.3%
0.57% -0.02% 1.80% 1.82% 0.56% 16.2% 16.2%
1.23% 0.69% 043% 1.67% 1.13% 11.5% 11.5%

* Performance for the period Jan 2020 to May 2022 is based on actual net performance of underlying funds, weighted as in the intended starting portfolio. Performance for the period June 2022 to July 2024 pertains to
that of the Sygnum Yield Core AMC, net of fees. Since August 2024 the performance reflects the Class B of the fund. Current month performance is an estimate. Past performance is no indication of future performance.
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Product information

Trading information

Strategy Market neutral yield Subscription Monthly, 5 BD Notice

Legal structure SICAV-RAIF, Lux Redemption Monthly, 35 CD Notice

Domicile Luxembourg Lock-up No

Strategy Manager Sygnum Bank AG High Watermark Yes

AIFM HAIC KVG mbH Hurdle Rate No

Legal Advisor Arendt Swiss Paying Agent Tellco Bank (CH)

Administrator Hauck & Aufhduser Admin Services S.A. Swiss Representative 1741 Group

Auditor Ernst & Young S.A.

Custodian HAL Privatbank AG (Lux)

Independent Director Amicorp, Lux

Fund launch date 1 June 2022

Distribution type Accumulation

Bank HAL Privatbank AG (DE)

Share Class Information

Share Class ISIN Capacity Mgmt. Fee Perf. Fee Crncy Min Ticket
Class hCHF LU2803759187 N/A 1.0% 10% CHF CHF 10,000
Class B USD LU2803759260 N/A 1.0% 10% usD $10,000
Share Class Performance

Share Class Launch Date 1 Month 3 Months 6 Months YTD 1y 3Y Ann. 5Y Ann. Since Inception Ann.
Class hCHF 1.9.2025 0.00% -0.86% -1.34% -1.03% N/A N/A N/A -2.16%
Class B USD 1.6.2022 0.18% 0.01% 0.60% 0.14% 4.39% 8.21% N/A 7.72%

How to invest: Sygnum clients can invest via their Sygnum relationship manager. Institutional and private qualified investors can contact the Sygnum Asset
Management team directly via email on am-ch@sygnum.com or am-sg@sygnum.com or invest over any bank.

Allocation by Fund

Allocation by Strategy

I Fund E (21.5%)
Fund RX (12.1%)
Fund M (11.1%)
Fund RS (10.4%)
Fund W (9.4%)
[ Fund LS (7.9%)
B Fund LM (7.9%)
I Cash (7.0%)
I Fund A (5.9%)
I Fund S (4.5%)
Fund SG (2.2%)

I Arbitrage (45.5%)
DEX Liq. Prov. (13.6%)
Market Making (10.3%)
CeFi Lending (7.3%)
Cash (7.0%)

I RWA (6.6%)

I Other (3.9%)

I DeFi Lending (3.2%)

I Staking (2.4%)
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About Sygnum

Sygnum is a global digital asset banking group, founded on Swiss and
Singapore heritage. We empower professional and institutional
investors, banks, corporates and DLT foundations to invest in digital
assets with complete trust. Our team enables this through our
institutional-grade security, expert personal service and a portfolio of
regulated digital asset banking, asset management, tokenisation and
B2B services.

In Switzerland, Sygnum holds a banking licence and has CMS and Major
Payment Institution Licences in Singapore. The group is also regulated in
the established global financial hubs of Abu Dhabi and Luxembourg. We
believe that the future has heritage. Our crypto-native team of banking,
investment and digital asset technology professionals are building a
trusted gateway between the traditional and digital asset economies
that we call Future Finance.

To learn more about how Sygnum’s mission and values are shaping this
digital asset ecosystem, please visit www.sygnum.com.

Sygnum Bank AG | Uetlibergstrasse 134 A | 8045 Zurich
Switzerland
Tel: +41 58 508 2000

Sygnum Pte. Ltd. | 3 Fraser Street, #04-22| DUO Tower
Singapore 189352
Tel: +65 6015 8308

Sygnum Bank Middle East | Al Sarab Tower | ADGM Square
Abu Dhabi, UAE
Tel: +9712 812 4171

www.sygnum.com/concat
sygnum.com

About Sygnum Asset Management

Sygnum’s team of digital asset experts offers a range of Asset
Management investment products designed for the current and future
development stage of the digital asset market. Our team has long
institutional experience across traditional and alternative asset classes,
coupled with a long tenure in the digital asset space delivering deep
interdisciplinary expertise. Years of research and establishing close
relationships bring unparalleled value to our investment products in the
fast-evolving digital asset market building the solid foundations. Rigorous
Institutional grade governance, risk management, operational due
diligence and monitoring are resulting in uncompromising standards.
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Disclaimer: This document is issued on request and provided
for information purposes only. It does not constitute
investment advice, nor is it to be construed as an offer,
recommendation, or solicitation to enter into any transaction
or to adopt any hedging or investment strategy, in respect of
any securities, funds, structured products or any other
financial instruments (“financial instruments”). This document
is provided for general evaluation purposes and should not be
used as a basis for making any investment decisions. It does
not take into account the specific investment objectives,
financial situation or particular needs of any particular person
or class of persons and has not been prepared for any
particular person or class of persons. The financial
instruments mentioned may not be suitable for every
investor. Potential investors should refer to the relevant
offering documents and other product documentation and
seek advice from a financial adviser regarding the suitability
of any such financial instruments before any investment
decision or commitment is made. This document is not
research material and has not been prepared in accordance
with legal requirements designed to promote independence
of investment research and does not necessarily represent
the views of every function within Sygnum Pte Ltd and/or its
associated entities (collectively “SYGNUM”). The information
and any opinions contained in the document given have been
obtained from or based on sources that are believed to be
reliable. SYGNUM makes no representation or warranty of
any kind relating (but not limited) to the accuracy or
completeness of any information in this document. Whilst the
information in the document is believed to be reliable, it is
only indicative in nature and has not been independently
verified by SYGNUM.

SYGNUM accepts no liability whatsoever for any direct,
indirect consequential loss arising from or in connection with
any use of, or reliance on, this document. All investments
involve risks. The prices and values of financial instruments
shown are indicative and dependent on market conditions
and any income derived from them may fluctuate, sometimes
dramatically, and you may lose some or all of your investment
principal. Changes in foreign currency exchange rates may
also affect the value of your investment and any income
derived from it. Past performance is not indicative of future
results. The information contained in this document is current
only as of the date on which it is issued and may no longer be
true or complete when read by a potential investor. Any
opinions expressed here are also subject to change without
notice. This document does not identify all the risks or other
considerations which might be material to you when entering
any financial transaction. Prior to making any investment
decision, you should refer to the brochure Risks in Securities
Trading and/or section F Risks Disclosure Statements of
SYGNUM'’s Terms and Conditions to confirm you are willing to
assume the risks of such investment and understand the
extent of your exposure to loss of your investment principal in
view of your financial situation, investment experience and
investment objectives. This document is for distribution solely
to persons permitted to receive it and to persons in
jurisdictions who may receive it without breaching applicable
legal or regulatory requirements. The contents of this
document have not been reviewed by any regulatory
authority in the countries in which it is distributed. You are
advised to exercise caution in relation to any information in
this document. If you are in doubt about any of the contents
of this document,

you should seek independent professional advice. The
SYGNUM Group, SYGNUM's analysts and/or their associates
who were involved in preparing and/or publishing this
document may from time to time, have financial interest in
the financial instruments, underlying referenced assets or
related investments referred to in this document and this
may give rise to conflicts of interest that affect the objectivity
of this document. This document must not be forwarded,
reproduced, redistributed, amended, modified, adapted,
transmitted in any form or otherwise made available to any
other person without the express consent of SYGNUM.

Additional Information for Swiss investors : The state of the
origin of the fund is Cayman Islands. This document may only
be distributed in Switzerland to qualified investors within the
meaning of art. 10 para. 3, 3bis and 3ter CISA. In Switzerland,
the representative is ACOLIN Fund Services AG,
Leutschenbachstrasse 50, CH-8050 Zurich, whilst the paying
agent is Cantonal Bank of Geneva, 17, quai de I'lle, 1204
Geneva, Switzerland. The basic documents of the fund as well
as the annual and, if applicable, semi-annual report may be
obtained free of charge from the representative. In respect of
the units distributed in or from Switzerland, the place of
performance and jurisdiction is at the registered office of the
representative. Past performance is no indication of current
or future performance. The performance data do not take
account of the commissions and costs incurred on the issue
and redemption of units.
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