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Net Monthly Returns Fund Description

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD Objectives

2026 -0.3% 0.0% 5.7% 5.4% + Aim to protect against market crashes’

+ Aim to preserve capital in normal conditions?
2025 0.5% -02% -0.8% 242% -22% -03% -0.3% 0.5% 1.1% 35% -1.0% 0.4% 25.7%

Features
2024 -0.5% -3.2% 0.5% 0.7% -0.3% -0.2% -0.7% -2.1% -0.1% -3.5% -3.0% -2.5% -14.2% . i .
’ ? ° ° N ’ ’ ; ° ’ ; : ° Invests into the Ambrus Volatility Fund SP and in
2023 3.2% -0.3% -1.3% 1.9% 0.2% -0.1% 0.2% 0.2% 0.1% -0.0% 0.8% -0.2% 4.8% cash et al.
2022 -9.0% -56% 26% -104% -6.6% -7.8% 7.1% -14% -81% 1.1%  08% 06% -32.5% Target returns
2021 -3.2% -0.4% 6.5% 6.3% -0.9% 2.5% 21% 2.8% -4.8% 5.8% -0.3% 3.0% 20.5% Flat ?Yer sl=moninEerod dudng Normalimanet
conditions
2020 03% 63% 74% 79% 39% 77% 17%  11.0% - Approx. 200-400% during market crashes®

Performance & Risk Analysis

Fund Information

LD GE e i por Fund Assets (incl. committed)
YTD return 5.4% -4.3% -3.6% Approx. 27 million
1 year return 33.2% 17.8% 18.9% Share Class Inception Date
12 June 2020
Total Return 7.4% 133.8% 114.2% »
Minimum Investment
Since inception (ann.) 1.2% 15.8% 14.0% USD 100'000
Volatility (ann.) 16.6% 15.5% 15.2% Management Fee

1.50% p.a.
Performance Fee

Asset Allocation 15.00%

AIFM
Accuro Fund Solutions AG

B Ambrus Volatility Fund SP Investment Manager

Cura & Senectus Investment AG
. Cash

Fund Auditor

PricewaterhouseCoopers (PwC)

Custodian

Liechtensteinische Landesbank (LLB)
Subscriptions

Monthly with 15 days notice

Redemptions
Monthly with 45 days notice

Footnotes

1Market Crash: when US stock markets are falling rapidly and the VIX is moving by a large amount. In general, crash protection strategies applied in the underlying fund start making
money when the VIX future moves above 40 and then accelerates as the VIX continues to rise.

2Normal Market Gonditions: when US stock markets are moving either up, sideways, or down for an extended period of time.

3The projected crash return is determined by a conservative estimate of return during a market crash using stress tests to shock implied volatility and market index prices by the Investment

Manager of the ing fund. Past isnoi of future results.

Disclaimer

This document has been produced by Kroma Distribution Partners AG (‘Kroma’) for marketing purposes only and under no circumstances can be qualified as distribution of funds. Kroma is not the fund manager or investment manager and accordingly exercises no control over the
Fund. Nothing in this material should be considered as an opinion, a recommendation, advice or an offer to buy or sell financial instruments or financial services to invest. The information contained in this document is for the recipient’s personal use only. All information contained in this
document is subject to change without notice. This document may not be reproduced either in part or in full without the written permission of Kroma. This document is distributed exclusively by Kroma. Kroma is located at Stidstrasse 36, 8008 Zurich — Switzerland. The material provided
by Kroma is intended only for Professional / Qualified Clients or Market Counterparties and must not be relied upon by another person. There can be no assurance that the Fund’s investments will be or that the i jectives of the Fund will be achieved. The Fund
has no Further, past is nota or a reliable indicator for future returns. All investing involves risk including the possible loss of principal. There can be no assurance such a strategy will achieve a gain or prevent a loss. Investors should
carefully assess the risks associated with an investment in the Fund as detailed in the Private Placement and its and other legal documents related to the Fund. Investors should conduct their own respective due diligence and not rely on the
financial i or estil that are di: on this Fluctuations in the values of the assets that are the subjects of any investments are to be expected. Consideration should be given to whether the risks attached to an investment in the Fund are suitable for
prospective investors who should ensure that they fully understand the contents of this document as well as the information contained in the Private Placement Memorandum, the Supplement to the Private Placement the iption and any other
documents related to the Fund. In case of doubt, it is advised to consult a professional advisor to determine whether an investment in the Fund is suitable. It is the responsibility of all users to be informed and to observe all applicable laws and regulations of any relevant jurisdiction, and
to satisfy themselves that their use of this information and any subsequent i in the Fund is issible under the applicable laws, rules and regulations of any applicable government, governmental agency or regulatory organisation where they reside. Please refer to the
Private Placement Memorandum, the Supplement to the Private Placement Memorandum, the Subscription documents and any other documents related to the Fund to assess if the fund is eligible for investment in your jurisdiction and contact your investment advisor and tax advisor to
see if you are eligible for investment. Once again: No representation is being made that any investment fund/s described within this document will or is likely to achieve any profits or losses similar to those shown. Investments can go down as well as up. This document is being provided

on a confidential basis and for informational purposes only. Any opinions expressed in this document may vary without prior notice and do not constitute investment advice. The author and the firm do not warrant as to the accuracy or completeness of any market prices, data and
information contained herein which can be subject to change at any time without notice and therefore the author and the firm shall have no liability (whether in contract, tort or otherwise) for any direct, indirect, consequential or special losses or damages of any kind whatsoever arising
fromorin ion with the i i i herein or any reliance on any of the content. Any or factual in nature i current opinions, which are subject to change. Past and simulated performance is not a reliable guide to future performance -
investments can go down as well as up and you may get back less than your original investment. The Representative of the Fund in Switzerland is OpenFunds Investment Services AG, with its registered office at Freigutstrasse 15, CH-8002 Zurich, Tel +41 44 500 31 08, Fax +41 44
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