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The Sygnum Platform Winners Index ("MOON") tracks the native tokens of leading layer-

1 blockchain protocols. Reflecting the future of blockchain-based economic activity,

MOON mitigates the risk of protocol failures by consistently following the most

successful platforms and the largest from a family of forks. Beyond traditional metrics

like market cap and liquidity, the index considers public and developer interest to provide

forward-looking insights. These four metrics, market cap, trading volume, social interest,

and developer resources, are combined to create a composite score for each asset.

Rationale: Invest with a rule-based and transparent approach, that accounts for market

size, liquidity, trading transparency, participant positions, market concentration, to

represent the economic reality the benchmark measures.

Performance

Total Return 101%

CAGR% (Annual Return) 18.09%

Sharpe 0.59

Sortino 0.83

Risk

Volatility (ann.) 70.35%

Max Drawdown -82.51%

Longest DD Days 1217

Daily Value-at-Risk -5.94%

Construction

Universe: Layer-1 blockchain native

tokens listed on SIX, excluding

those without economic incentives

for protocol maintenance.

Selection: Top 10 assets ranked by

their composite score.

Weighting: Proportional to the

asset's composite score.

Rebalancing: Quarterly, on the last

business day of January, April, July,

October.

Dissemination

Currency: USD

Type: Price return

Launch date: 2022-07-21

Base date: 2019-11-01

Base value: 100.00

Calculation: Daily at 5 pm Zurich

time

Publication: Daily after 5.10 pm

Zurich time

Identifiers

Full name: Sygnum Platforms

Winners Index

Ticker: MOON

ISIN: DE000SLA9Q63

SEDOL: BJVQ1P1

Bloomberg: MOON

Refinitiv: .MOON

Vinter API: vnsn-moon-10-d

This factsheet is for informational purposes only and does not constitute an offer to sell or a solicitation to buy any

security or product in any jurisdiction where such offer or solicitation would be unlawful. Invierno AB and its licensors

make no warranties, express or implied, regarding the accuracy, usefulness, or availability of the data contained herein and

shall not be liable for any information transmitted or made available through it.
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Metrics

Total Return: The total return

earned by the hypothetical portfolio

over the entire investment time

period.

CAGR% (Annual Return): Rate of

return that would be required for an

investment to grow from its

beginning balance to its ending

balance, assuming the profits were

reinvested at the end of each

period.

Sharpe: Risk-adjusted measure

calculated by dividing returns by its

volatility, and normalized for a

yearly window.

Sortino: Similar to Sharpe Ratio, but

using only downside returns for the

measure of risk (downside

volatility.)

Volatility (ann.): Annualized

volatility, a measure of investment's

fluctuation.

Max Drawdown: Represents the

largest percentage drop in

investment value from peak to

trough.

Longest DD Days: Indicates the

duration (in days) of the longest

drawdown period.

Daily Value-at-Risk: Estimated

potential loss by assuming a

normal distribution and measuring

the 5th percentile tail.


