. » Kaiko

smart data

Kaiko Blue Chip Indices 04 2023

A comprehensive suite of BMR-compliant indices benchmarking the top digital assets

1800 ks . Specification
oo ' Kaiko Asset Class Digital Assets
Sub Asset Class Crypto Basket
1200 Strategy Benchmark
900 Publication Real-Time (5 sec)
Currency usD
600
(dd/mm/yy)
300 Code KT5 KT10 KT15
o Launch 17/10/23 17/10/23 17/10/23
202009:04 20210827 || 20220127 | 2022.20:09 | 20230621 Inception 19/03/18  18/03/19  23/12/19
Performance (%)
Gross Performance Annual Performance
Index 1m 3m 1y 3y 5y* 2019 2020 2021 2022 YTD Avg,
KT5 111.4 144.8 208.4 149.3 757.0 119.2 344.6 261.1 26.1 217.6 203.9
KT10 112.4 157.4 203.9 198.5 696.0 - 341.5 279.0 31.6 212.3 182.0
KT15 113.2 158.4 204.8 198.0 648.0 - 3438 2841 31.0 2119 1833
BTC** 112.9 155.8 246.4 181.0 11824 1943 404.3 159.4 35.8 250.1 219.8
ETH*** 111.9 135.2 184.9 340.8 2338.9 98.4 573.4 498.6 325 183.7 291.9

*Gross Return since inception if the history is shorter than 5 yrs.
**Kaiko BTC Reference Rate (KK_RR_BTCUSD) / *** Kaiko ETH Reference Rate (KK_RR_ETHUSD)

Performance History Disclaimer All information for an index prior to its launch date is based on hypothetical back-testing, not actual performance,
based on the methodology in effect at launch. Back-tested perfroamcen reflects application of an index methodology with the benefit of hindsight
and knowledge of factors that may have positively impacted its performance. Actual returns may be significantly different from back-tested returns.
Past performance is not an indication or guarantee of future results.

Risk and Return Profile (%)

Kaiko Realized Volatility” Return-to-Risk Ratio? Max Drawdown®
Index Turnover Im 3m 1y 3y im 3m 1y 3y (%) Date
KT5  39.9% 211 225 45.4 48.4 1.9 4.0 2.4 0.6 823  01/01/23
KT1I0  29.6% 213 218 40.0 435 2.0 53 2.6 13 80.0  19/06/22
KT15  30.4% 20.2 19.9 39.0 418 23 5.9 2.7 14 79.8  19/06/22
BTC* - 271 28.7 633 52.0 1.7 3.9 23 0.9 767 22/11/22
ETH** - 27.4 26.7 75.6 72.9 15 2.7 11 19 793 19/06/22

*Kaiko BTC Reference Rate (KK_RR_BTCUSD) / ** Kaiko ETH Reference Rate (KK_RR_ETHUSD)

1) Kaiko Realized Volatility is a statistical measure that calculates the dispersion of returns for a specific asset over a defined time period considering
potential autocorrelation of the underlying asset. As digital assets often exhibit autocorrelation in their log returns, Kaiko Realiized Volatility provides a
more accurate assessment of risk and volatility. To know more, please visit our website (https://www.kaiko.com/products/analytics/liquidity-metrics)
2) Gross Return / Periodic Kaiko Realized Volatility

3) Max Drawdown is the maximum observed loss from a peak to a trough of an index before a new peak attained.
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Index Constituents and Weights

asof 18/12/23
KT5 KT10 KT15
btc I 0% btc NI 30%
btc 30% eth I 30%
eth NG 307% sol  mmmm— 10%
so. I 1°% Xrp N 9%
eth 30% link wm 3%
xrp T 11% doge W 3%
link W 4% matic MW 2%
sol 7% ada W 2%
doge . 4% avax MW 2%
matic W 3% ltc m 2%
Xrp 17% trx W 1%
ada W 3% shib m 1%
ltc B 2% dot m 1%
doge 6% bch ® 1%
dot B 2% xlm 1 1%

Index Framework

The Kaiko Index Family (the “Indices”) are designed to provide exposureto the largest and most liquid digital assets,
and therefore ensure maximum tradability. All components are selected from the Kaiko Investable Universe, a pool of
digital assets screened on their liquidity, tradability on vetted exchanges and availability with vetted custodians.
Consitituents ofthe Indices is decided based on the total and circulating market capitalization and liquidity based on
thetrading volume with the 30% cappingthreshold to ensure the well-diversed portfololio.

On aquarterly basis, the Indices apply a set of selection rules enablingthem to be composed of the most
representative, and methodology compliant, assets. To know more, please visit our website (www.kaiko.com) and
Kaiko Indices Dashboard (https://indices.kaiko.com/)

Notice & Disclaimer

Unless indicated otherwise, this document, and all information, contained within, including without limitation all methods, processes, concepts, text,
data, graphs, charts (together, the “Content”) is the property of Challenger Deep SAS (d/b/a Kaiko), Napoleon Index SAS and its affiliates (“Kaiko”) or
its licensors. Kaiko does not provide investment advice and nothingin the Content shall be construed as such. In particular, the inclusion, weighting
or exclusion of an asset or exchange does not in any way suggest or reflect an opinion of Kaiko. Financial instruments based on Kaiko rates or indices
are in noway sponsored, endorsed, sold or promoted by Kaiko. The Content is provided solely for informational purposes based upon information
generally available tothe public and from sources believed to be reliable. No Content may be modified, reproduced, reverse engineered, or distributed
in any form or by any means, or stored in a database or retrieval system, without the prior written consent of Kaiko. THE CONTENT IS PROVIDED ON
AN “AS IS” BASIS AND KAIKO DISCLAIMS ANY AND ALL EXPRESS OR IMPLIED WARRANTIES, INCLUDING, BUT NOT LIMITED TO, ANY
WARRANTIES OF FITNESS FOR A PARTICULAR PURPOSE OR USE, FREEDOM FROM BUGS, SOFTWARE ERRORS OR DEFECTS, THAT THE
CONTENT’S CONTINUED FUNCTIONING WILL BE UNINTERRUPTED OR THAT THE CONTENT WILL OPERATE WITH ANY SOFTWARE OR
HARDWARE CONFIGURATION. In no event shall Kaiko be liable for any direct, indirect, incidental, compensatory, punitive, exemplary, special or
consequential damages, costs, expenses, legal fees or losses (including, without limitation, lost income or lost profits and opportunity costs) in
connection with any use of the Content even if advised of the possibility of such damages.
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