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STRATEGY DESCRIPTION KEY BENEFITS

Strategy with systematic approach of choosing the most likely currencies to 13 positive years out of 14 in track record (2012—2025).

appreciate based on fundamentals (544 data points) 6.51% annual compounded return (134% inception to

Strategy implementation via historically mispriced options, to generate returns date).

regardless of the currency move Daily liquidity and no lock up period (T+3).

Long track record, low volatility and low correlation to traditional asset classes No trading lines/Lombard costs.

Daily liquidity Full visibility and disclosure on the strategy positions

Best execution prices for clients through our proprietary prime broker platform thanks to the managed accounts set up.

Professional risk management: Diversified across several underlying pairs and instruments,
Systematic profit taking and stop loss orders allowing to tap into a variety of opportunities.
Real time P&L and risk metrics calculation Low correlated to most of the traditional asset classes,
Daily scenario analysis simulations improving the risk/return of the portfolio.

Counterparty risk position spread across 12 banks

No one man risk

CYNOS, a FINMA regulated, external risk management company
performing all compliance checks

HISTORICAL PERFORMANCE OVER LIBOR (USD) 7.5%
Ann. Compounded Return
=@ TRIUS FX&PM Strategy Bloomberg HY Bond Index (HYG) ==@== Bloomberg EM Bond Index (EMUSTRUU) 185 7%
Cumulative Return (ITD)
280 A
0.8
230 4 Sharpe Ratio
1.58
180 A Sortino Ratio
(1)
0 | 9.3%
Ann. Volatility
80 ' ' ' ' ' r r r r r : — —.1 — 14.5 yrs
Feb'12 2012 2013 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023 2024 2025 Track Record, 13 pos. yrs

HISTORICAL PERFORMANCE OVER LIBOR (USD)

T I A I I I T R N N TR T

+0.98% -2.58% +0.93% +1.71% +1.46% +1.38% +4.74% +2.15% +2.66% +1.23% +14.65%
'13 +0.41% +1.26% +1.73% +3.51% -0.01% +1.02% +0.68% +1.38% +1.38% +0.40% -2.61% +1.89% +11.03%
'14 +0.25% -2.91% +2.39% -0.25% +4.25% +6.51% +1.26% -0.34% +0.61% -1.84% -1.92% -1.97% +6.08%
'15 +15.56% -0.34% +1.86% -0.72% +0.92% -1.82% +0.42% -1.62% -1.11% +1.15% +1.47% -2.45% +13.30%
'16 +0.90% +0.46% +1.06% +0.10% +3.07% -2.43% -1.21% -0.23% +1.71%
'17 +4.13% +1.09% -1.55% -3.58% -2.35% +6.58% +9.06% -0.84% +0.92% -1.85% -2.47% -2.20% +6.92%
'18 +4.07% -4.44% +0.86% +1.42% +2.12% +1.68% +0.04% -1.07% +0.34% +1.96% -0.26% +3.98% +10.69%
e +2.69% -0.35% -1.57% -0.85% +0.35% +1.60% +0.57% -3.38% +2.45% +2.23% +0.35% +5.82% +9.90%
‘20 +3.01% -4.41% -10.41% +12.92% +4.88% +0.81% +2.10% +1.68% -2.07% +0.18% +2.34% +2.85% +13.89%
21 -0.30% +1.02% -0.81% +0.95% +0.06% +0.41% +0.30% +0.98% -1.85% +2.07% +0.75% +0.40% +3.97%
‘22 +0.99% -0.92% +0.43% +1.98% +3.19% +0.39% +1.55% -4.91% -3.08% -0.99% +8.01% +2.73% +9.36%
‘23 +0.46% +1.63% +0.47% +1.59% +1.64% +2.05% -0.27% -0.15% -1.27% +0.09% +1.10% +1.62% +8.96%
‘24 +0.91% +0.46% -2.74% -3.26% +0.73% +0.59% +0.45% +0.54% -0.09% +0.01% +0.19% +0.50% -1.72%
‘25 +0.06% +0.05% -0.90% -0.59% +1.03% -0.20% +2.59% -0.72% -0.07% +1.14% +1.23% -0.87% +2.75%

'26 +0.55% -1.55% -2.12% -0.16% +0.96% +1.46% +0.11% +0.58% -0.17%
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OVERVIEW INDIVIDUAL ASSET CLASSES / STRATEGIES

TRIUS FX&PM RV Strategy 6.51% 9.67%

Equity' (S&P 500) 14.96% 13.92% 1.07
Corporate Bonds? 3.12% 5.57% 0.56
Emerging Markets Bonds® 4.31% 6.91% 0.62
High Yield Bonds* 4.84% 7.05% 0.69
Commodities® 2.25% 13.38% 0.17

TRIUS FX&PM MRV STRATEGY OVERLAY RESULTS SHARPE RATIO IMPROVEMENT STUDY
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CORRELATION MATRIX

TRIUS FX&PM . Emerging

Corporate Fl High Yield FI Commodities
MRV Strategy P Markets Fl i
-II\-III‘IIQL\JISS:ragt‘:g“c - 29.58% 33.28% 36.94% 33.10% 16.91%
Equity 29.58% - 51.63% 62.56% 78.49% 44.85%
Corporate FI 33.28% 51.63% - 84.98% 72.40% 13.65%
Emerging Markets Fl 36.94% 62.56% 84.98% - 80.11% 38.77%
High Yield FI 33.10% 78.49% 72.40% 80.11% - 47.28%

Commodities 16.91% 44.85% 13.65% 38.77% 47.28% -



Disclaimer

This document constitutes advertising within the meaning of article 68 of the FinSA and is intended for information only and for personal use. This document is intended only for professional
respectively qualified investors and not for private investors.

Structured Products: The financial products in this document do not qualify as units of a collective investment scheme in the meaning of Article 7 et seqq. of the Swiss Federal Act on Collective
Investment Schemes (CISA) and are therefore neither supervised by the Swiss Financial Market Supervisory Authority (FINMA) nor registered with FINMA. Investors do not benefit from the specific
investor protection provided under CISA.

No action has been or will be taken to permit a public offering of the financial products or possession or distribution of any offering material in relation to the financial products in any jurisdiction,
where such action for that purpose is required. The most important jurisdictions where the financial products may not be publicly distributed are EEA, UK, Hong Kong and Singapore. The financial
products may not be offered or sold within the USA, or to or for the account or benefit of US persons (as defined in Regulation S). It does not constitute a public offering, an offer to sell or a
solicitation to buy any financial instruments and it is not research. It is not intended to form investment, legal or tax advice and should not be used as the basis for investment decisions. Before making
an investment decision, you should obtain professional advice. Past performance is no indicator or guarantee of the future performance of a financial instrument. Individual services and products are
subject to legal restrictions in certain countries. They may therefore not be offered throughout the world without restriction. All information is made without warranty to its currency, accuracy, or
completeness. TRIUS Partners AG reserves the right to alter its services, products or prices at any time without prior notice. TRIUS Partners AG rejects any and all liability for incorrect or incomplete
information. No responsibility is assumed in case of unsolicited delivery. Complete or partial reproduction without the express consent of TRIUS Partners AG is not permitted.

The relevant product documentation of the financial products can be obtained directly at TRIUS Partners AG via telephone +41 (44) 215 60 70 or via email info@triuspartners.ch.

© TRIUS Partners AG 2026. All rights reserved.
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