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Janus Henderson Anemoy AAA CLO
Fund - JAAA

This tokenized Janus Henderson Anemoy fund (JAAA) seeks to provide investors with a
portfolio of high-quality CLOs delivering risk-managed access to an asset class that
can provide consistent risk-adjusted returns and low correlation to traditional fixed
income asset classes while exhibiting low volatility with low downgrade risk.

= Anemoy April 2025

Overview

e Fund shares are issued in tokens either directly on the Centrifuge Chain or the
supported chain of investor’s choice (Ethereum, Base, Arbitrum, Celo, and more)
Subscription & redemption in USDC
Open ended BVI licensed fund for non-US Professional Investors
AAA-Rated Collateralized Loan Obligation Exposure
Daily subscriptions and redemptions, settlement usually T+3

Characteristics

High Quality Access - JAAA provides access to AAA-rated CLOs historically available only to
institutional investors with the lower cost, transparency, and liquidity characteristics of the
ETF structure.

Disciplined Process - Our rigorous CLO manager due diligence and portfolio construction
process seeks to provide consistent risk-adjusted returns and low correlation to traditional
fixed income asset classes.

Experienced team - Three portfolio managers with 60+ years combined experience,
supported by a Global Securitized team managing $36.4 B of assets globally, as of 30
September 2024

3. Diversification

High yield 7.4% | AAACLOs 100.0%  Above +7bps 4.49%
AAACLOs 5.8%  USTreasuries 10010% [2bpsto7bps 3:22%
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1-3 year gov/credit 4.4% Highyield 0.0% 10bps to -5bps 1.0%
Money markets 4.3%  *Percentage AAA rated compared to -15bps to -10bps 0.77%
other asset classes.
* AAA CLOs offering competitive yields Below -15bps 1.27%
relative to alternatives.
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Histogram.
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The Fund addresses the primary concerns of investors; enabling underlying asset

Key Facts

Issuer Anemoy Capital
SPC Limited

Token Shares of the Segregated
Portfolio (SP) Janus Henderson
Anemoy AAA CLO Fund

Manager Anemoy Asset Management
Limited

Sub-advisor Janus Henderson Investors

Inception May 1, 2025

Assets AAACLO

Target AAA-Rated Collateralized Loan
Obligation APY 5.7%

Size/AUM 100M USDC

Entry fee S0

Annual mgmt. fee'

Other service
provider fees?

Investment min.
Base Currency
Ticker

Domicile

Type
License/Regulator

Investors
Administrator

Auditor

40 basis points annually

Brokerage, Custody,
Administration, and Audit

Daily3
usbC
JAAA
British Virgin Islands (BVI)

Open ended, BVI professional
fund

Licensed and regulated
by the FSC*

Non-US professional
Trident Trust Cayman

MHA Cayman

Risk/Liquidity Profile
Enabling Qualified Investors to earn a risk-free rate
superior to current marketplace earnings.

Risk & Liquidity

@

Low

Risks

MODERATE HIGH

The value of investments and the income from them

can fall.

Collateralized Loan Obligations (CLOSs) are debt
securities issued in different tranches, with varying
degrees of risk, and backed by an underlying portfolio
consisting primarily of below investment grade
corporate loans. The return of principal is not
guaranteed, and prices may decline if payments are
not made timely or credit strength weakens.

CLOs are subject to liquidity risk, interest rate risk,
credit risk, call risk and the risk of default of the

underlying assets.

Janus Henderson Investors AAACLO
Portfolio management team:

« John Kerschner, CFA Manager since 2020
« Jessica Shill Manager since 2023

ownership, large liquidity to minimise risk & on chain transparency; all within

a bankruptcy remote professional regulated fund structure.

« Nick Childs, CFA Manager since 2020

invest@anemoy.io -

DISCLAIMER: Information provided in this presentation pertaining to Anemoy Capital SPC Limited ("Anemoy"). its business assets, strategy and operations is for
general informational purposes only and is not a formal offer to sell or a solicitation of an offer to buy any securities, options, futures, or other derivatives related to
securities in any jurisdiction and its content is not prescribed by securities laws. Information contained in this presentation should not be relied upon as advice to
buy or sell or hold such securities or as an offer to sell such securities. While the information in this presentation is believed to be accurate and reliable, Anemoy and
its agents, advisors, directors, officers, employees, representatives and members make no representation or warranties, expressed or implied, as to the accuracy of
such information and Anemoy expressly disclaims any and allliability that may be based on such information or errors or omissions thereof. Anemoy reserves the
right to amend or replace the information contained herein, in part or entirely, at any time, and undertakes no obligation to provide the recipient with access to the
amended information or to notify the recipient thereof.

This presentation does not take into account nor does it provide any tax, legal or investment advice or opinion regarding the specific investment objectives or
financial situation of any person. The information contained in this presentation is intended only for the persons to whom it is transmitted for the purposes of
evaluating Anemoy. The information contained in this presentation supersedes any prior presentation or conversation concerning Anemoy. Any information,
representations or statements not contained herein shall not be relied upon for any purpose. Neither Anemoy nor any of our representatives shall have any liability
whatsoever, under contract, tort, trust or otherwise, to you or any person resulting from the use of the information in this presentation by you or any of your
representatives or for omissions from the information in this presentation. Additionally, Anemoy undertakes no obligation to comment on the expectations of, or
statements made by, third parties in respect of the matters discussed in this presentation.

The contents of this document are subject to approval by the British Virgin Islands (“BVI") financial authorities and should only serve as an example. This document is shared for jnformational purposes only.
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