HanseMerkur — Who we are

HanseMerkur serves as the anchor investor in all products, ensuring an alignment of interests.
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Trust Swiss Trust Grundvermogen
Zurich Hamburg Hamburg
« Established in 2022 « Established in 2009 « Established in 2014
* Liquid Assets & * Liquid Assets &  Real Estate & Real Estate
Alternatives Alternatives Financing
* 6 employees « 29 employees * 110 employees

EUR 21 billion in assets under management, with a focus on institutional investors
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HMTS Swiss Dynamic Yield

v

Swiss credit quality.
Option premiums.
Less drama.

HanseMerkur
Trust Swiss
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Three Layers. None of Them |Is Called Hope.

Diversify risk across strikes and
expiries

Active closing of positions

03 Risk Management

Countercyclical management of
investment exposure

02 Options Portfolio

Systematic trading of call and put
options

EURO STOXX 50 and volatility indices

Maturities: 1 to 3 months 01 Core Portfolio

Swiss government bonds and covered
bonds

Highest credit quality and liquidity

Active duration management

Target: 3 — 4% return p.a. with volatility of 5 — 7% over the long term *

v
* Forecast without guarantee; targets may not be achieved. .!il
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Our Favourite Market? Sideways, Up or Down.

lllustrative: Option premiums can monetise
any market phase

4,5%
Option premiums instead of waiting 4,0%
for price fireworks. 3.5%
3,0%
Our option strategy enables premium 2.5%
generation in every market phase. 2 0%
. . . 1,5%
> Extreme downside tail risks are 1 09,
] s ()
hedged.
0,5%
0,0%
without options strategy =~ =——with options strategy
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More Calm. Stable long-term returns.
Since inception March 2024 | Comparison with Swiss government bonds

108 . .
HMTS Swiss Swiss Bond Index
Dynamic Yield Govt 3-7 Yrs TR
106 (CHF) (CHF)
Annualised return 2.2% 1.2%
104 Volatility 4.4% 2.0%
Correlation S&P500 -0,04 0.02
102
Beta S&P500 -0.01 0.00
100 Max. Drawdown -5.94% -1.96%
Note: Past performance is not an indicator of future performance.
98
Legal form: Effektenfonds (CH)
96
03.2024 10.2024 05.2025 12.2025 07.2026 Fund volume: CHF 148 million
=——HMTS Swiss Dynamic Yield ——Swiss Bond Index Govt 3-7 Yrs TR ISIN: CH1328387225
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More Return. Less Drama.
A summary in five sentences

Swiss credit quality as the foundation
Government bonds and covered bonds form the core portfolio.

Option premiums as a source of return
Systematic, short-dated and rule-based.

A conservative risk profile—not a replica of the equity market
2 Compelling on three fronts: low correlation, low beta and low volatility.

Daily liquidity and active management
Risk is diversified across strikes, expiries and exposure levels.

,Hand in Hand" with HanseMerkur
The anchor investor is in the same boat as the fund’s investors.
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Eckdaten des Fonds

Fondsname HMTS Swiss Dynamic Yield | CHF Dis

Valor / ISIN Institutionell (I CHF Dis): 132838722 & CH1328387225/ (I EUR h Dis): 156504444 & CH1565044448
Lancierungsdatum (I CHF Dis): 08. Marz 2024 (I EUR h Dis): Ende Juli 2026

Kategorie Effektenfonds (CH)

Anlagestrategie Marktneutrale Strategie mittels Optionspramien, Schweizer Staatanleihen und Pfandbriefe als Basisportfolio.
Volumen CHF 148 Mio. (Stand: 09.09.2026)

Manager HanseMerkur Trust Swiss AG, Zurich

Laufende Kosten Management Fee 0,65% (TER exkl. Performance Fee: 0.84)

Minimale Erstzeichnung CHF 100°000.00

Orderannahmeschluss (Bérsen-)Taglich 12:00 Uhr CET

Gewinnverwendung Ausschuttend (I-Tranche)

TR (T BT L EG G EREI G ITL N VA 20% der Performance Uber Benchmark mit High-Water-Mark (HWM)

Benchmark PaV und HWM Swiss Bond Index Domestic Government 3-7 Years TR Index (Bloomberg: SBGM3T Index)
Fondsdomizil Schweiz

Steuertransparenz Ja, fur deutsche Anleger

Fondsleitung / Depotbank PMG Investment Solutions AG / UBS Schweiz AG

Orderprozess Direktorder bei Depotbank, Clearstream, Euroclear
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Unsere Kontaktinformationen

Bahnhofstrasse 84
CH-8001 Zurich

+41 (0) 44 244 84 90

I' inffo@hmts.ch

I
HanseMerkur
Trust Swiss sows s, ch
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http://www.hmts.ch/
https://www.linkedin.com/company/89588727/admin/feed/posts/

Legal Notice

Disclaimer: The information and data contained in this publication have been compiled by HanseMerkur Trust Swiss AG (HMTS), to the best of its knowledge and belief,
solely for informational and marketing purposes. This publication does not constitute a solicitation, offer or recommendation to buy or sell investment
instruments or to enter into any other transactions. Nor does it constitute legal, tax or other advice. The information contained in this publication should not be
understood as a personal recommendation and does not take into account the investment objectives or strategies, financial situation or needs of any particular person. It
is based on numerous assumptions. Different assumptions may lead to materially different results. All information and opinions contained in this publication are derived
from sources that we consider reliable and credible. HMTS and its employees accept no liability whatsoever for inaccurate or incomplete information or for any losses or

loss of profits that may arise from the use of the information or the consideration of the opinions contained herein.

Past performance or a positive return on an investment is no guarantee of future performance or positive returns. Exchange-rate fluctuations may also have an
adverse effect on the performance, value or return of financial instruments. All information and opinions, as well as the forecasts, assessments and market prices stated,

are current only as of the date on which this publication was prepared and may change at any time without prior notice.

The duplication or reproduction of this publication, in whole or in part, is not permitted without the prior written consent of HMTS. Unless otherwise agreed in writing, any
distribution or disclosure of this publication to third parties is prohibited. HMTS accepts no liability for any third-party claims or legal action arising from the use or
distribution of this publication. This publication may be distributed only in accordance with the applicable legal provisions. It is not intended for persons located abroad

who are prohibited from accessing such publications under the laws of their country of residence.

Zurich, September 2026
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