Hashdex Momentum ETP

About Hashdex

Hashdex is a global pioneer in crypto investing. Our mission is
to provide best-in-class products and educational resources
that build pathways to prosperity by opening the crypto
ecosystem to the world. We co-created the Nasdaq Crypto
Index™ (NCI™) to provide global investors a reliable benchmark
for the crypto asset class. In 2021, Hashdex introduced the
world's first crypto index ETFs, enabling over 250,000
investors to simply and securely add crypto to their portfolios.

Our products are:

- Simple: An easy way to make a diversified crypto
allocation through a single, cost-effective product.

- Secure: Rigorous governance and operational protocols
shape each step of the investment process.

» Trusted: Built by the team of crypto pioneers that launched
the world’s first crypto index ETF.
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Advantages of the ETP

The Hashdex Crypto Momentum Factor ETP (HAMO) seeks to
track the Vinter Hashdex Risk Parity Momentum Index and is
designed to give investors exposure to crypto assets that are
eligible on key European exchanges and exhibit relatively
higher price momentum over a period of up to two months,
while also controlling the risk contribution of any single
underlying asset.
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This approach allows investors to capitalise on trending crypto
assets that are experiencing relative positive price
momentum.

The crypto asset market has grown to over USST trillion% As
the adoption of blockchain technologies drives long-term
demand for these assets, behavioural phenomena and
information asymmetries can amplify price fluctuations.
Momentum strategies, extensively validated for traditional
asset classes, have great potential for the crypto market. The
Hashdex Crypto Momentum Factor ETP leverages crypto
asset price trends and seeks to benefit from upswings.
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Source Hashdex & Vinter (Simulated past performance data and graphs only illustrate
hypothetical performance based on data that precedes the Index's launch. Past performance
is not indicative of future results)

Sector Breakdown vs Bitcoin + Ethereum

== BTC+ETH [l File Storage [ DEX Other Smart Contract [l Scaling Layer1 W Currencies

o LELLT BELLEL |"|-
o
| ] | i
75.00% II II II n

50.00%

25.00%

R R R R R SR A AT A AR A S A S SN A R L R LR A L A L

P WS DR P F P S DR P @ S R

1 Asset allocation as of [9/30/2022].

2 Messari.io data as of July 31,2022

3 The performance indicated below is not actual performance, but is back-tested and hypothetical
based on hypothetical HAMO returns since [6/20/2022]. Please see “Important Disclosures” for more
details. In addition, performance of the ETP is expected to diverge from that of the HAMO, due to fees
and expenses of the ETP and likely tracking error between the ETP and the HAMO. Such fees and
expenses may negatively and materially detract from the performance shown.
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Product Information#

Market cap > $1 billion

Daily trading volume > $20 million

Hashdex

ETP Service Providers

Issuer Hashdex AG Auditor Grant Thornton
Fee 1.49%
Legal Counsel Homburger -Switzerland
Value 121873454 E AG Advokat -Sweden / EU
ISIN CH1218734544 Coinbase
Custody BItG
Inception Date 2022-11-01 e
NAV Price 40 USD Administrator Intertrust Group
Market Maker GHCO
Index Overview® Flow traders
Authorised Jane Street
Participants GHCO
Ticker HAMO SW (Offerors) DRW Holdings
Makor-Enigma
Provider Invierno AB (Vinter)
Global Paying
o Bank Frick & Co. AG
Eligible assets on key regulated Agent
European exchanges: SIX, BX Swiss,
and Xetra Local Paying .
ISP Securities AG
Agent
Tokens not deemed security,
Digital Asset fraudulent, or banned
Eligibility

Trading Information

At least 90 days of historical price data Exchange Local Ticker
Digital Asset HAMO (USD)
S Top 12 tokens by market cap SIX Swiss HAMOEUR (EUR)
Exchange HAMOGBP (GBP)
Proportional to Momentum Score HAMOCHF (CHF)
Weighting multiplied by Risk Parity weights
Xetra HDXM GY (EUR)

No cap and no floor

Rebalancing

Monthly

Euronext Paris

HAMO FP (EUR)

Euronext
Netherlands

HAMO NA (USD)

4 Applicable as of September 30, 2022.
5 Prospective investors should refer to the complete Index Methodology for more details on the The
Hashdex Crypto Momentum Factor ETP
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Important Disclosures

These materials are not an offer of or an invitation by or on behalf of Hashdex AG (the “Issuer”) or any other person to subscribe for or to purchase any products of the Issuer. These materials are for background
purposes only and do not purport to be full or complete. No reliance may be placed for any purpose on the information contained in these materials or its accuracy or completeness. The information in these materials
is subject to change.

Products of the Issuer do not qualify as units of a collective investment scheme according to the relevant provisions of the Swiss Federal Act on Collective Investment Schemes (CISA), as amended, and are not
licensed thereunder. Therefore, neither the Products nor the Issuer are governed by the CISA nor supervised or approved by the Swiss Financial Market Supervisory Authority FINMA (FINMA). Accordingly, Investors
do not have the benefit of the specific investor protection provided under the CISA. No action has been or will be taken by the Issuer that would permit a public offering or a distribution of any products or possession
or distribution of any offering material in relation to any products in any jurisdiction where action for those purposes required. No offers, sales, resales or deliveries of any products or distribution of any offering
material relating to any products may be made in or from any jurisdiction except in circumstances which will result in compliance with any applicable laws and regulations and which will not impose any obligation on
the Issuer.

These materials neither constitute nor form part of (i) an offer, invitation or recommendation to buy, sell or to subscribe for products of the Issuer nor (ii) a prospectus within the meaning of applicable Swiss law (i.e.
article 1156 in conjunction with article 652a of the Swiss Code of Obligations or articles 27 et seq. of the SIX Exchange Regulation Listing Rules in conjunction with articles 15 et seq. of SIX Additional Rules for the
Listing of Exchange Traded Products) or the applicable laws of any state where the products are to be offered, sold, resold or delivered. Investors should make their decision to buy or exercise subscription rights
solely based on the official base prospectus, as completed by final terms in respect of the relevant products, which is expected to be published in connection with the offering of any products of the Issuer. The
distribution of these materials may be restricted by law in certain other jurisdictions and persons into whose possession any document or other information referred to herein comes, should inform themselves about
and observe any such restrictions. Any failure to comply with these restrictions may constitute a violation of the securities laws of any such jurisdiction.

These materials may include statements that are, or may be deemed to be, “forward-looking statements”. These forward-looking statements may be identified by the use of forward-looking terminology, including the
terms “believes”, “estimates”, “plans”, “projects”, “anticipates”, “expects”, “intends”, “may”, “will” or “should” or, in each case, their negative or other variations or comparable terminology, or by discussions of strategy,
plans, objectives, goals, future events or intentions. forward-looking statements may and often do differ materially from actual results. Any forward-looking statements reflect the Issuer’s current view with respect to
future events and are subject to risks relating to future events and other risks, uncertainties and assumptions relating to the Issuer’s business, results of operations, financial position, liquidity, prospects, growth or
strategies. forward-looking statements speak only as of the date they are made. Without prejudice to any requirements under applicable laws and regulations, the Issuer and each of the participating authorised
participants expressly disclaims any obligation or undertaking to disseminate any updates or revisions to any forward-looking statements contained in these materials to reflect any change in expectations thereof or
any change in events, conditions or circumstances on which any such forward-looking statement is based, whether as a result of new information, future developments or otherwise.

The participating authorised participants would be acting exclusively for the Issuer and no-one else in connection with a potential offering. They will not regard any other person as their respective clients in relation
to such offering and will not be responsible to anyone other than the Issuer for providing the protections afforded to their respective clients, nor for providing advice in relation to the offering, the contents of these
materials or any transaction, arrangement or other matter referred to herein.

None of the participating authorised participants or any of their respective directors, officers, employees, advisers or agents accepts any responsibility or liability whatsoever for or makes any representation or
warranty, express or implied, as to the truth, accuracy or completeness of the information in these materials (or whether any information has been omitted from them) or any other information relating to the Issuer or
associated companies, whether written, oral or in a visual or electronic form, and howsoever transmitted or made available or for any loss howsoever arising from any use of these materials or its contents or
otherwise arising in connection therewith.

IMPORTANT
NOT FOR DISTRIBUTION TO ANY U.S. PERSON OR TO ANY PERSON OR ADDRESS IN THE UNITED STATES.

This document and the information contained herein are not for distribution in or into (directly or indirectly) the United States, Canada, Australia or Japan or any other jurisdiction in which the distribution or release
would be unlawful. This document does not constitute an offer of securities for sale in or into the United States, Canada, Australia or Japan. The securities of the Issuer to which these materials relate have not been
and will not be registered under the United States Securities Act of 1933, as amended (the “Securities Act”), and may not be offered or sold in the United States absent registration or an applicable exemption from,
or in a transaction not subject to, the registration requirements of the Securities Act. There will not be a public offering of securities in the United States. This document is only being distributed to and is only
directed at: (i) to investment professionals falling within Article 19(5) of the Financial Services and Markets Act 2000 (Financial Promotion) Order 2005 (the “Order”); or (i) high net worth entities, and other persons to
whom it may lawfully be communicated, falling within Article 49(2)(a) to (d) of the Order (all such persons together being referred to as “relevant persons”); or (iv) persons who fall within Article 43(2) of the Order,
including existing members and creditors of the Issuer or (v) any other persons to whom this document can be lawfully distributed in circumstances where section 21(1) of the FSMA does not apply. The securities are
only available to, and any invitation, offer or agreement to subscribe, purchase or otherwise acquire such securities will be engaged in only with, relevant persons. Any person who is not a relevant person should not
act or rely on this document or any of its contents. In any EEA Member State (other than Austria, Belgium, Bulgaria, Croatia, Cyprus, Czechia, Denmark, Estonia, Finland, France, Germany, Greece, Hungary, Iceland,
Ireland, Italy, Latvia, Liechtenstein, Lithuania, Luxembourg, Malta, The Netherlands, Norway, Poland, Portugal, Romania, Slovakia, Spain and Sweden) that has implemented the Prospectus Regulation (EU) 2017/1129,
together with any applicable implementing measures in any Member State, the “Prospectus Regulation”) this communication is only addressed to and is only directed at qualified investors in that Member State
within the meaning of the Prospectus Regulation. Exclusively for potential investors in Austria, Belgium, Bulgaria, Croatia, Cyprus, Czechia, Denmark, Estonia, Finland, France, Germany, Greece, Hungary, Iceland,
Ireland, Italy, Latvia, Liechtenstein, Lithuania, Luxembourg, Malta, The Netherlands, Norway, Poland, Portugal, Romania, Slovakia, Spain and Sweden the 2022 Base Prospectus (EU) is made available on the Issuer’s
website under www.hashdex.com/en-CH/document-center. The approval of the 2022 Base Prospectus (EU) should not be understood as an endorsement by the SFSA of the securities offered or admitted to trading
on a regulated market. Eligible potential investors should read the 2022 Base Prospectus (EU) dated 12 August 2022 and the relevant Final Terms before making an investment decision in order to understand the
potential risks associated with the decision to invest in the securities. You are about to purchase a product that is not simple and may be difficult to understand. This document constitutes advertisement within the
meaning of the Swiss Financial Services Act (the “FinSA”) and not a prospectus. In accordance with article 109 of the Swiss Financial Services Ordinance, the Base Prospectus dated 13 April 2022, as supplemented
from time to time and the Final Terms for any product issued have been prepared in compliance with articles 652a and 1156 of the Swiss Code of Obligations and the Listing Rules of the SIX Swiss Exchange in their
version in force as of January 1, 2020. Consequently, the Prospectus has not been and will not be reviewed or approved by a Swiss review body pursuant to article 51 of the FinSA, and does not comply with the
disclosure requirements applicable to a prospectus approved by such a review body under the FinSA.

It is not possible to invest directly in an index. Exposure to an asset class represented by an index is available through investable instruments based on that index. The Issuer makes no assurance that investment
products based on the index will accurately track index performance or provide positive investment returns. The Issuer is not an investment advisor and makes no representation regarding the advisability of
investing in any such investment product or other investment vehicle. A decision to invest in any such investment product or other investment vehicle should not be made in reliance on any of the statements set forth
on this website. Prospective investors are advised to make an investment in any such product or other vehicle only after carefully considering the risks associated with investing in such products, as detailed in an
offering memorandum or similar document that is prepared by or on behalf of the issuer of the investment product or other investment vehicle. The Issuer is not a tax advisor. A tax advisor should be consulted to
evaluate the impact and consequences of making any particular investment decision. Inclusion of any assets within an index is not a recommendation by the Issuer to buy, sell, or hold such security, nor is it
considered to be investment advice. These materials have been prepared solely for informational purposes based upon information generally available to the public and from sources believed to be reliable. No
content contained in these materials(including index data, ratings, credit-related analyses and data, research, valuations, model, software or other application or output therefrom) or any part thereof (“Content”) may
be modified, reverse-engineered, reproduced or distributed in any form or by any means, or stored in a database or retrieval system, without the prior written permission of the Issuer. The Content shall not be used for
any unlawful or unauthorised purposes. The Issuer does not guarantee the accuracy, completeness, timeliness or availability of the Content. The Issuer is not responsible for any errors or omissions, regardless of the
cause, for the results obtained from the use of the content. The Content is provided on an “as is” basis The Issuer disclaims any and all express or implied warranties, including, but not limited to, any warranties of
merchantability or fitness for a particular purpose or use, freedom from bugs, software errors or defects, that the content’s functioning will be uninterrupted or that the content will operate with any software or
hardware configuration. In no event shall the Issuer be liable to any party for any direct, indirect, incidental, exemplary, compensatory, punitive, 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.

Investments into crypto currencies and/or digital assets are subject to material and high risk including the risk of total loss. The calculated prices may not be achieved by investors as the calculated price is based on
prices from different trading platforms. Furthermore, an investment into crypto currencies and/or digital assets may become illiquid depending on the trading platform or investment product used for the specific
investment. Investors should carefully review all risk factors disclosed by the relevant trading platform or in the product documents of relevant investment products.

Charts and graphs are provided for illustrative purposes. Past performance is not an indication or guarantee of future results. The charts and graphs may reflect hypothetical historical performance. All information
presented prior to the launch date is back-tested. Back-tested performance is not actual performance but is hypothetical. The back-test calculations are based on the same methodology that was in effect when the
index(es) was officially launched. It is not possible to invest directly in any index. Prospective application of the methodology used to construct the index(es) as well as revisions to economic data may not result in
performance commensurate with the back-test returns shown. The back-test period does not necessarily correspond to the entire available history of the index(es). Another limitation of using back-tested
information is that the back-tested calculation is generally prepared with the benefit of hindsight.

Back-tested data and/or information reflects the application of the index methodology and selection of index constituents in hindsight. No hypothetical record can completely account for the impact of financial risk
in actual trading. For example, there are numerous factors related to the equities, fixed income, or commodities markets in general which cannot be, and have not been accounted for in the preparation of the index
information set forth, all of which can affect actual performance. The index returns shown do not represent the results of actual trading of investable assets.
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