(SEVENCAPITAL

MANAGEMENT

SEVEN Long Cash Risk Parity 3%
Volatility : 3%

Daily Liguidity

ISIN : LU3134536427
Bloomberg : Registration in progress

[January 2026]

SEVEN CAPITAL MANAGEMENT
39 rue Marbeuf 75008 Paris — France — Tel. +33 1 42 33 04 50
Société par Actions Simplifiée SAS — Agrée par ’AMF N° GP 06000045 — Capital de 560 000 euros — RCS B 491 390 464

www.seven-cm .com

Www.a
Les performances passées ne son t pas



(SEVENCAPITAL

MANAGEMENT

The Seven Long Cash Risk Parity 3% Strategy Since 2000

Seven Long Cash Risk Parity 3%

NetPerformance Simulation from2000to 202510 real after
Monetary remuneration: 2% Management fees: 1% Delta : +1%
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Seven Risk Parity Strategy : Momentum-Driven Investment Approach

= Definition of a Momentum Strategy : Newton’s Law Applied to Investing

““Unless external forces and factors act, the trend of a financial
asset should remain the same”

= A Momentum strategy is defined as an algorithm detecting both bullish and bearish market trends

= These algorithms are applied with strict discipline in a systematic manner, with no action applied by
the manager. They result from a longstanding experience investing in the markets.

= Pure trend following, medium / long term strategies with active volatility management:

* No pattern recognition
* Identical strategies for all markets
* No optimization

= Ultra liguid futures markets for bonds and equities

* No foreign exchange
*  No commodities

SEVEN CAPITAL MANAGEMENT
39 rue Marbeuf 75008 Paris — France — Tel. +33 1 42 33 04 50
Société par Actions Simplifiée SAS — Agrée par ’AMF N° GP 06000045 — Capital de 560 000 euros — RCS B 491 390 464
www.seven-cm.com

www.amf-france.org
Les performances passées ne sont pas un indicateur fiable des performances futures



(SEVENCAPITAL

MANAGEMENT

Seven Risk Parity Strategy : Characteristics

* Yield Enhancement Strategy
Dynamic yield enhancement strategy aiming to generate Cash ++ returns with low risk

* Pre-Determined Level of Risk
Portfolio’s overall risk target (volatility) is pre-determined and can be customized

* Equal Risk Contribution of Positions
All positions are calibrated to contribute equally to the portfolio’s overall risk level (volatility)

*  Proven Momentum-Driven Investment Approach
Leverages Seven Capital’s 29 years of expertise managing momentum-driven investment strategies

* Long Only Investment
The Risk Parity strategy only considers the “long” leg of its momentum-driven trading signals

* Systematic Investment Approach
Fully systematic investment approach relying on Seven Capital’s proprietary algorithms

* Broad Market Exposure
Well diversified portfolio covering global interest rates and stock markets. No FX or commodities.

* Liquidity and Transparency
Fully liquid and transparent portfolio. 100% deposited in T-Bills and buying on margin.

SEVEN CAPITAL MANAGEMENT
39 rue Marbeuf 75008 Paris — France — Tel. +33 1 42 33 04 50
Société par Actions Simplifiée SAS — Agrée par ’AMF N° GP 06000045 — Capital de 560 000 euros — RCS B 491 390 464
www.seven-cm.com

www.amf-france.org
Les performances passées ne sont pas un indicateur fiable des performances futures



(SEVENCAPITAL

MANAGEMENT

The Seven Long Cash Risk Parity 3% Strategy : Investment Universe

PORTFOLIO STRUCTURE
Daily Liquidity
PORTFOLIO DIRECT INVESTMENT ASSETS — Futures Markets
Money Market — T-Bills : 100% Fixed Income / Equity
European Rates Asian Equities
EUROLIBOR EUROSTOXX50 NIKKEI
SCHATZ CAC TAIWAN
BOBLE DAX SINGAPORE
BUND FOOTSIE HONG KONG
AMSTERDAM AEX
IBEX35
EUROD Djmini
TNOTE2Y Spmini
TNOTESY NASDAQmini
TNOTE10QY
TBOND

Non exhaustive list
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The Seven Long Cash Risk Parity 3% Strategy : Annual Performance Analysis
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The Seven Long Cash Risk Parity 3% Strategy : 2 & 3 Years Rolling Return Analysis

Seven Long Cash Risk Parity 3%
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The Seven Long Cash Risk Parity 3% Strategy : Risk — Maximum DD Analysis

SevenlLong Cash Risk Parity 3%

Draw Down Analysis From 2000t0 202510 real after
Monetary remuneration: 2% Management fees: 1% Delta : +1%
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The Seven Long Cash Risk Parity 3% Strategy : Risk - Volatility Analysis

Seven Long Cash Risk Parity 3%
1-yearrolling volatilityanalysis
from2000to 202601
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The Seven Long Cash Risk Parity 3% Strategy : Rolling Correlation Analysis

1Year Rolling Correlation Analysis
SevenLongCash Risk Parity 3% Vs Bloomberg Euro Agg Total Return Vol 3%
From 2000t0 202601
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The Seven Long Cash Risk Parity 3% Strategy vs Bloomberg EuroAgg Total Return

Seven Long Cash Risk Parity 3% Vs Bloomberg Euro Agg Total Return Vol 3%
From 2000t0 202601
Monetary remuneration: 2% Management fees: 1% Delta : +1%
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The Seven Long Cash Risk Parity 3% Strategy vs Bloomberg EuroAgg Total Return

Seven Long Cash Risk Parity 3% Vs Bloomberg Euro Agg Total Return Vol 3%
From 201010202601
Monetary remuneration: 2% Management fees: 1% Delta : +1%
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The Seven Long Cash Risk Parity 3% - Investment Details

[ ] * EUR Class : LU3134536427
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The Seven Long Cash Risk Parity 3% : Other Vehicles Offered

* SICAV - RAIF : Immediately Available
Dedicated Compartment of the Seven Patrimoine Opportunistic SICAV-FIAR
Luxembourg Reserved Alternative Investment Fund — ISIN : LU3134536427

e UCITS Portfolio
Subject to size, can be set up as a compartment of our existing Luxembourg-registered SEVEN UCITS

* Actively Managed Certificate (AMC)
Subject to size, can be offered as a Luxembourg-registered AMC issued by a major French bank

* Managed Account
Subject to size, can be offered as a managed account.

Seven Capital Management is an AIFM compliant investment company.
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Legal information & Disclaimer

This document was drafted by Seven Capital Management, a management company authorised by the AMF (French Financial Markets Authority - AMF, http://www.amf-france.org)
in France on 13 September 2006 as a portfolio management company under number GP-06000045 with its registered office at 39, rue Marbeuf - 75008 Paris, France.

This document was prepared for information purposes only and does not represent an offer, a personalised recommendation or a solicitation to purchase the products or services
presented in it. Investors are the sole judge of the validity of the transactions which they conclude.

Seven Capital Management cannot be held liable for any investment or disinvestment decision made on the basis of information contained on this site. The information, services
and products presented are subject to change without notice.

The subscription of units or shares may entail a degree of risk. Shares are neither guaranteed nor protected, their net asset value may increase or decrease depending on market
fluctuations and it is possible that investors may not get back their original investment.

In addition, prior to any transaction, investors must:

e become familiar with the key investor information document and the relevant prospectus, and understand the nature, characteristics and risks of the selected investment.

¢ ensure that the selected investments are appropriate, whether in terms of their financial situation, their investment objectives or the risks investors are prepared to accept.
Please note that results refer to simulated past performance and past performance is not an indication of future performance. Consequently, investment decisions must not be

based primarily on past performance: other items outlined in the factsheet or other offering documents must be considered. Investor information documents and the Prospectus
may be obtained from Seven Capital Management on written request can be sent to info@seven-cm.com or from the company’s website: www.seven-cm.com

Lastly, the taxation to which any investment in units or shares is subject depends on the individual circumstances of each investor. As such, investors are advised to consult their tax
advisers.

Document for information purposes only and not contractually binding.

For further information please refer to the Prospectus on our website : www.seven-cm.com
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