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Reichmuth Matterhorn+ CHF - P

Factsheet - May 2025

Performance (CHF, net of fees)

Last month

Year to date

Last 3 years p.a.

Last 5 years p.a.

Since inception (October 2016) p.a.

Basic data (net of fees)

Annualized volatility (5 years, see risk & reward profile)
Sharpe ratio (5 years)

Largest monthly drawdown

Positive months in %

Fund description / Investment strategy

0.3%
1.0%
2.8%
4.3%
2.2%

3.5%
1.2
-3.3%
59.6%

Indexed performance (net of fees)

124 18%
120 15%
116 12%

112 9%

108 6%
104 3%
100 0%
96 -3%
92 -6%
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— Reichmuth Matterhorn+ CHF - P - left scale
Yearly performance - right scale

Reichmuth Matterhorn+ invests in alternative investment strategies worldwide. The portfolio is focused on 15-25 managers with specialist know-how
and diversified across different investment styles. The individual funds pursue active investment strategies and do not follow a benchmark. The funds
are selected according to a standardized selection process. Thanks to the individual skills of the managers and the flexibility in strategy allocation, we
expect a higher risk-adjusted return over a market cycle compared to traditional investment funds.

Monthly performance - in CHF (net of fees)

Jan Feb Mar Apr
2025 1.3% -0.4% -0.4% 0.1%
2024 0.5% 1.1% 1.8% 0.2%
2023 1.0% -0.3% -1.2% 0.1%
2022 -0.3% -1.0% 2.4% -0.2%
2021 -1.2% 3.4% 0.8% 1.4%
2020 0.3% -0.8% -3.3% 1.2%

Fund details

ISIN

Net assets

NAV per share in CHF
Assets CHF-class
Currency
Subscription
Redemption

Min. investment
Inception
Management fee p.a.

May Jun
0.3%
0.1%
0.7%

-1.2%
0.8%
1.9%

-0.4%
1.2%
-1.6%
0.4%
1.1%

CH0350653611
USD 388 mn
1166.55

CHF 80 Mio.
CHF

monthly
quarterly

CHF 100 000
October 2016
1.00%

Jul Aug Sep Oct Nov Dec YTD
1.0%

-0.2% 0.2% 0.6% 0.7% 1.5% -0.7% 5.5%
-0.3% -0.3% 0.1% -0.7% 0.7% 0.9% 1.9%
-0.6% 1.7% 0.2% -0.7% 1.1% -0.1% -0.5%
-0.6% 0.7% 0.4% 1.4% -1.5% 0.5% 6.6%
1.9% 1.6% -0.2% -0.8% 1.8% 1.4% 6.2%
Fund domicile Switzerland

Investors For qualified investors only

Investment universe Active investment funds worldwide
Target return  3-month interest rate + 3-5% p.a. (over a 5-year average)
Volatility target p.a. <10%
Investment manager  Reichmuth & Co Investment Mgmt. AG, Lucerne
Reichmuth & Co, Lucerne

Swisscanto Fondsleitung AG, Zurich

Custodian
Administrator

Fund mgmt Reichmuth & Co Investment Mgmt AG, Lucerne
Auditor PricewaterhouseCoopers AG, Lucerne
Price publications Bloomberg, FuW, NLZ, NZZ, SIX, Swissfunddata
Contact investmentmanagement@reichmuthco.ch
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Allocation by geography

REICHMUTH&CO

Allocation by style

North America 39.8% Distressed 24.0%
Global 33.6% Long / Short Equity 23.9%
Europe 12.7% Global Macro 19.4%
Cash 8.1% Credit Long Short 18.0%
Asia ex Japan 2.1% Cash 8.1%
Others 1.9% CTA 5.9%
Latin America 1.8% Merger Arbitrage | | 0.7%
0% 10% 20% 30% 40% 50% 0% 5% 10% 15% 20% 25% 30%
Biggest performance drivers YTD Risk & reward profile
lower risk higher risk
EDL Global Opportunities 1.7% - -
. . ha Lad
Kintbury Equity 0.6% lower reward higher reward
Sona Credit 0.4%
VR Global 0.3% 1 2 £ 4 5 6 7
< 0, _0, N~ _ 0, _ 0, _ 0, > 0,
Castle Hook 0.3% 05% 052% 2-5% 5-10% 10-15% 15-25% 25%
Davidson Kempner International 0.3%
Gemsstock 0.2% Largest positions
Context 0.2% EDL Global Opportunities 7.0%
Winton | -0.3% GoldenTree Select 6.6%
BBCM 0.3% Gemsstock 6.6%
-1.0% -05% 0.0% 05% 1.0% 1.5% 2.0% Sona Credit 6.3%
DSC Meridian Capital 5.8%
Carronade Capital 5.6%
Southpoint Qualified 5.3%
Lasker 5.1%
VR Global 4.7%
Kintbury Equity 3.9%
Total 56.9%

Disclaimer

This publication is an advertisement for a financial service and/or financial products. The information and views provided in this publication are for information purposes only. They do not
constitute an offer or a solicitation to buy or sell products, nor a recommendation to engage in other transactions or to conclude any legal transaction. It is expressly stated that no advice is
given in this publication. The information is also not intended as an aid to making decisions about legal, tax, economic or other questions. Before making a decision based on the informa-
tion on our website, please consult a qualified specialist at R&Co. Investments are subject to risks, including the potential loss of the invested capital. The price, value and returns of invest-
ments are subject to fluctuations, i.e. they can fall as well as rise. Investments in foreign currencies are subject to additional currency risk, i.e. the performance of such investments depends
on the volatility of the foreign currency. The risks are described in detail in the current product documents, which must be read carefully before investing in products. Neither R&Co nor its
contractual partners accept liability for any losses. Positive performance in the past is no guarantee of positive performance in the future. This means that there is no guarantee that the
value of the fund units held will equal the originally invested capital when withdrawn. This publication is not the result of an individual financial analysis, and the information does not take in-
to account either the specific or future investment objectives, nor the fiscal or financial situation or individual requirements of the particular recipient. It does not replace expert advice
needed prior to making any investment decision, particularly in respect of all the associated risks. The information in this document is provided without any guarantee or commitment what-
soever and is made available to the recipient solely for his or her personal use. Reichmuth & Co Investment Management AG accepts no responsibility and provides no guarantee that the
information in this publication is error-free. The sales prospectus with integrated fund agreement, the basic information sheet as well as the annual and semiannual reports are available
free of charge at Reichmuth & Co Investment Management AG, Ritligasse 1, 6003 Lucerne as well as on www.swissfunddata.ch.
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