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Risk factors

Potential investors should carefully consider strategy’s risks. The risks related to alternative investments generally include, without limitation:

Alternative investments are speculative, involve complex instruments, and carry a high degree of risk. Such investments generally involve additional risks including
higher levels of borrowing, limited transferability of investments, reduced investor protection, and less information to inve stors than would apply in major securities
markets. An investment should only be made by those persons who could sustain a loss on their investment and is only suitable for professionalinvestors.

Investments can be subject to illiquidity, meaning there may be no buyer or seller available when the investor desires to invest or divest.

The value of investments may be affected by uncertainties such as political developments, changes in government policies, changes in taxation, restrictions on foreign
investments and currency repatriation, unfavorable exchange rate movements, and other developments in the laws and regulations of countries in which investments are
made. This product may include investments in emerging markets. Emerging markets investments present heightened political risks, economic risks, credit risks,
exchange rate risks, market liquidity risks, legal risks, settlement risks, market risks, shareholder risk, and creditor risk.

Additional risks of alternative investments include: (i) substantial or total loss on the investment due to extensive use of short sales, derivatives and debt capital, (ii)
incentives to make investments that are riskier or more speculative due to performance based compensation, (iii) volatility of returns, (iv) potentiallack of diversification
and resulting higher risk due to concentration, (v) high fees and expenses that may offset profits, (vi) no requirementto provide periodic pricing or valuation information to
investors, (vii) complex tax structures and delays in distributing important tax information, (viii) fewer regulatory require ments than registered funds, (ix) creditrisks i.e.
the failure of counterparties to meet contractual financial obligations and (x) operational risk due to insufficient internal processes or systems, misbehavior of staff or
external circumstances.

With regard to private markets investments specifically, investors are required to contribute capital as and when requested, any default may trigger substantial penalties,
and prior distributions to investors can be recalled, and investors may be bound to lock-up periods as lengthy as 15 years.



Investors should read the complete description of fund aims, risks, costs, charges, terms

LGT2CP and conditions set out in the fund’s offering documentation prior to investing

Important information

This marketing material was produced by LGT Capital Partners Ltd., Schlutzenstrasse 6, CH-8808 Pfaffikon, Switzerland and/or its affiliates (hereafter "LGT CP") with the
greatest of care and to the best of its knowledge and belief following the principles of good faith. LGT CP provides no guarantee with regard to its content and completeness
and does not accept any liability for losses which might arise from making use of this information. The opinions expressed in this document are those of LGT CP at the time
of writing and are subject to change at any time without notice. If nothingis indicated to the contrary, all figures are unaudited. This document is provided for information
purposes only and is for the exclusive use of the recipient. It does not constitute an offer or arecommendation to buy or sell financial instruments or services and does not
release the recipient from exercising his/her own judgment. LGT CP recommends the recipient checking whether the information provided is in line with his/her own
circumstances with regard to any legal, regulatory, tax or other consequences, if necessary with the help of a professional advisor. This document may not be reproduced
either in part or in full without the written permission of LGT CP. It is not intended for persons who, due to their nationality, place of residence, or any other reason are not
permitted access to such information under local law. Neither this document nor any copy thereof may be sent, taken into or distributed in the United States orto U. S.
persons. Every investment involves risk, especially with regard to fluctuations in value and return. Investments in foreign currencies involve the additional risk that the foreign
currency might lose value against the investor's reference currency. It should be noted that historical returns and financial market scenarios are not a guarantee of future
performance. Benchmarks and indices are shown for illustrative purposes only, may be unavailable for direct investment, may assume reinvestment of income, and have
limitations when used for comparisons because they have volatility, credit, and other material characteristics, such as number and types of securities, that are different from
the product.

© LGT Capital Partners 2026. All rights reserved.
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Past performance does not predict future returns

Al/Machine Learning Hedge Funds play an integral role within the LGT Endowment
with 30% of the HFs-allocation —and little correlation to everything else

LGT Endowment Hedge Funds sub-strategy allocations
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Data from 1 November 2019 to 31 March 2026 in USD net of fees and all costs charged by the underlying funds,
gross of all LGT fees. Fees and other costs will reduce the performance to the investor.
Source: LGT Capital Partners
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Evolution of Systematic Trading and Quantitative Hedge Funds

Traditional Quant Hedge Funds New: Al/Machine Learning HFs

* Trend-Following CTAs * Multi-dimensional models beyond human imagination

e Short-Term Trading * Non-hypothesis driven

* Quantitative Macro Data driven investment strategies

* Equity Market Neutral (EMN) Residualization of factor exposure

* Models based on clear trading logic (hypothesis) Maximizes predictive accuracy at the cost of explainability

* Methodology-driven

* Trading models applied to classic market data
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Hedge Funds and ‘Big Data’— Alternative-/non-traditional datasets on the rise
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LGT2CP Past performance does not predict future returns

LGT CP Al/Machine Learning/Quant Equity Hedge Funds allocation
Historical performance

Cumulative returns LGT AlfQuant HFRX Equity
—LGT Al/Quant Equity allocation ——HFRX Equity Market Neutral Index . “ . Market Neutral
1,800 Equity allocation Index
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AI/ML/QE1 Return YTD 1.8% -2.2%
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1,400
Volatility 5.3% 3.9%
1,200 Sharpe ratio (RfR 2.7%) 1.24 -0.26
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Source: LGT Capital Partners, Refinitiv

Data ranges from 1 November 2019 to 31 March 2026 in USD net of fees and all costs charged by the underlying funds, gross of LGT fees. Fees and other costs will reduce the performance to the investor. Data prior to 1 December 2025 relates to realized
performance of the Al/Machine Learning/Quant Equity allocation within LGT Crown Systematic Trading Sub-Fund. Data since 1 December 2019 refers to realized performance of Crown LION Sub-Fund Class A (USD). For illustrative purposes only. No

benchmark is stated in the fund’s governing documents. Returns may increase ordecrease as aresult of currency fluctuations. 7
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