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The Virtune Vinter Crypto Top 10 Index ("VVT10") is composed of the ten largest crypto Construction
assets offering a diversified exposure to the crypto industry. The assets are weighted
proportionally to their current market capitalization with a 40% cap to promote
diversification. The index is rebalanced monthly.

Universe: All eligible assets.

Selection: Top 10 by 30-day
average market capitalization.

Rationale: Invest in the ten largest assets to get a diversified exposure to the crypto Weighting: Proportional to the
markets. Not only do the top ten assets represent around 75% of the market but they are current market capitalization,

also a driving force behind the most recent innovations such as Smart Contracts, capped at 40%. Excess is
Decentralized Finance (DeFi), digital ownership via non-fungible tokens (NFTs), among redistributed proportionally to non-
others. capped assets.

Rebalancing: Monthly on the last
business day of the month.
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Performance Risk Full name: Virtune Vinter Crypto
Top 10 Ind

Total Return 174%  Volatility (ann.) 68.0% P - INAeX

CAGR% (Annual Return) 27.19% Max Drawdown -78.17%  Ticker: VWT10

Sharpe 0.7 Longest DD Days 1121 ISIN: SE0020052207

Sortino 0.99 Daily Value-at-Risk -5.72% Vinter API: vivt-vvt-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 Contact Us
make no warranties, express or implied, regarding the accuracy, usefulness, or availability of the data contained herein and support@vinter.co
shall not be liable for any information transmitted or made available through it.



Metrics

Total Return: The total return
earned by the hypothetical portfolio

2021 [WEREN 24 A28 i 2080 -14.90 13.37 [ehies)| -10.57 QKN -1.29 -21.01 over the entire investment time
period.

2022 -23.04 8.05 954 -20.06 -22.84 <l BREWAN -12.19 -6.97 9.96 -14.45 -7.99

Strategy - Monthly Returns (%)

CAGR% (Annual Return): Rate of

return that would be required for an

investment to grow from its

2024 -1.40 7.92 -19.05 18.14 -10.75 596 -17.92 725 3.22 -4.56 beginning balance to its ending
balance, assuming the profits were

reinvested at the end of each

period.

2023 PELK@ 040 1291 183 -569 7.73 0.88 -10.58 -0.28 1545 13.04 15.22

2025 1112 -29.08 -7.38 0.00 0.00 0.00 0.00 000 0.00 0.00 0.00 0.00
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Sharpe: Risk-adjusted measure
calculated by dividing returns by its
volatility, and normalized for a
yearly window.

Rolling Volatility (6-Months)

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.

Rolling Sortino (6-Months
9 ( ) 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.




