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DIAMOND NEUTRAL FUND

Fund Diamond Neutral Fund is a market-neutral dynamically-managed fund of hedge funds that seeks to achieve

Description long-term capital appreciation with a low level of risk. The Fund provides its investors with diversification
from traditional bond and equity investments. We invest in a highly diversified portfolio of skilled managers
and investment strategies on a global basis. The Fund’s objective is to generate an annual return of Risk Free
+ 5% with an annual volatility of 4%-6%. The Fund has significantly outperformed the HFRI FoF Conservative
Index since inception.

US$ Class A1 Actual Net Monthly Performance

Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec YTD ITD
2024 1.68% 1.04% 211% -0.26% 1.47%  0.23% 6.41% 169.98%
2023 -0.05% -0.62% 0.01% 0.44% 0.75% -053% -027% 1.06% 0.02% 0.05% 2.60% 0.36% 3.85% 153.71%
2022 -1.65% -043% -0.87% -0.02% -0.40% -0.50% -0.23% -0.50% -021% 1.06% 1.17% 1.02% -1.40% 144.30%
2021 -090% 1.58% -0.15% 2.13% 035% 0.29% -0.66% 1.42% 0.21% 1.04% -0.46% 031% 524% 147.77%
2020 0.90% -021% -0.77% 140%  2.87% 2.70% 2.74% 0.87% 0.80% 1.75% 0.02% 3.10% 17.30% 135.43%
2019 0.68%  0.23% 044% 0.77% 026% 042% 0.09% 0.82% -0.64% 0.75% 0.25% 0.65% 4.81% 100.71%
2018 1.47%  0.77%  0.67%  0.04% 1.46% -1.58% 0.00% -0.44% -038% -1.06% -0.70% -0.48% -0.30% 91.50%
2017 1.01% 036% 0.77% -0.13% -0.49% 0.04% 1.18% 155% 039% 0.95% -0.79% 0.26% 5.19% 92.07%
2016 -1.13% -1.08% -0.66% 0.17% 049% -0.09% 0.92%  0.07%  0.50% -0.28% -0.40% -0.32% -1.82% 82.60%
2015 0.18%  0.99%  1.05% 0.90% 0.67% -0.84% -031% -1.23% -0.70% 0.85% -0.02% 1.08% 2.62% 85.98%
2014 -0.06% 1.49% -1.52% -0.90% 0.49% 0.49% 0.00% 0.57% -0.16% 0.18%  0.82% 0.05% 1.42% 81.23%
2013 246% 0.57% 1.16% -0.01% 0.40% -036% 1.67% -0.86% 0.90% 1.15% 155% 1.39% 1045% 78.70%
2012 1.66%  0.99%  034% 0.03% -119% -0.57% 057% 037% 0.27% -0.58% 0.08% 0.63% 261% 61.79%
2011 0.69%  0.67% -0.47% 131% -0.58% -0.42% 0.54% -1.96% -1.22% 0.32% -0.68% -0.16% -1.97% 57.68%
2010 -0.45% 0.58% 2.00% 0.49% -2.89% -1.99% 0.77% -0.46% 232% 1.06% 0.80% 1.86% 4.04% 60.85%
2009 1.77% 0.88%  0.20% -1.21% 1.84% 1.04% 085% 1.19% 0.89% -028% 1.16% 0.70% 937% 54.60%
2008 -1.56% 1.85% -1.72% -0.08% 237% 1.14% -219% -147% -6.10% -339% -120% -0.65% -12.52% 41.35%
2007 1.28% 0.90% 0.90% 0.83% 1.89% 0.84% 2.12% -1.14% 0.90% 3.39% 0.63% 097% 1431% 61.58%
2006 2.38%  0.45% 130% 1.03% -0.76% 0.48% 039% 0.66% 0.49% 0.63% 130% 136% 10.12% 41.35%
2005 0.68% 1.34% 021% -0.66% -0.07% 1.40% 1.78% 0.95%  2.08% -0.52% 1.16% 2.24% 11.08% 28.36%
2004 1.66%  0.94% 042% -0.57% -0.93% 0.18%  0.06% -0.10% 0.32% 0.38% 1.73% 1.20% 5.37% 15.55%
2003 0.94% 0.94% 0.18% 1.09% 1.29% 0.08% -0.73% 0.18% 1.67% 093% 0.67% 0.94% 847% 9.66%
2002 0.01% 1.08% 1.09%  1.09%

Disclaimer: Past performance does not predict future returns

Net Strategy Contribution - Performance Statistics Since Inception -
Diamond HFRI HFRX
Neutral Index' Index?
Long-Short Equity 0.32% Annualized Return 4.69% 3.45% 2.00%
Credit Cumulative Return 169.98% 108.55% 53.66%
Standard Deviation 3.83% 3.84% 5.11%
Other Maximum Drawdown  -14.18% -20.37% -25.20%
Positive Months 67.31% 72.69% 62.69%
Equity Neutral -0.26% Sharpe Ratio (RF=2%) 0.70 0.38 0.00
Beta 0.75 0.54

1. HFRI FOF Conservative Index
2. HFRX Global Hedge Fund Index
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Portfolio Allocation

Fund Fund Management:
- i o, i Diamond Capital Management
Long Short Equity 54'250/0 Information  (switzerland) Ltd
Equity Neutral 28.27% Strategy:
Credit 12.44% Fund of Funds
® Registration:
Other Bl }> Cayman Island
. . ISINs:
Portfolio Concentration — $ Class AQ1: KYG5822F1616
€ Class AQ2: KYG5822F1798
% of Equity w Class AQ4: KYG5822F1954

Minimum Initial Investment:

H 0,
Ve 5 Feleling: 74 USD 100,000 (or equivalent)
Top 10 Holdlngs 93.31% Minimum Additional Investment:
Total Number of Holdings 13 USD 1,000 (or equivalent)
Management Fee:
. . . 1.50% annual
Monthly Return Distribution —— Performance Fee:
10%
>3% m Hurdle Rate:
2% t0 3%  — 4%
1% t0 2% High Water Mark:
0% to 1% ;fe; -
o ubscriptions:
1% 0 0% | ————
170 100% Monthly
2% to -1%  — Redemptions:
3% to-2% m Monthly
3%-> B Redemption Notice:
35 Days
#of months 0 20 40 60 80 100 120 :
Custodian:
The Northern Trust Company
—Fund During Worst Months For Equity Index Administrator: )
Jun. Sep. Oct. Jan. Feb. Dec. Mar. Apr. Jun. Sep. Northern Trust International Fund
2008 2008 2008 2009 2009 2018 2020 2022 2022 2022 Administration Services (Ireland) Limited
10% Auditor:

Mazars Limited
Representative in Switzerland:

0% ™= - - Waystone Fund Services (Switzerland) SA,
—I (formerly named: Oligo Swiss Fund
Services SA) Av. Villamont 17, 1005

-10% Lausanne, Switzerland
Paying Agent in Switzerland:
. m Diamond Neutral mS&P 500 Index Helvetische Bank AG, Seefeldstrasse 215,
-20% CH-8008 Zurich, Switzerland

Share NAV June YTD
Class Performance

Al 269.98 0.23% 6.41%
A2 222.23 0.13% 5.97%
AQ1 167.10 0.23% 6.41%
AQ2 145.10 0.13% 5.94%
AQ4 147.28 0.16% 6.02%

* Share Class is closed to new investments

Contact Us
Mr. Alex Andreassen Mr. Ariel Ostraicher Website
Mrs. Alexandra Ammann
Rue Guillaume- Tell 10 Or Tower A, 27 Habarzel Street, www.diamondcapital.net
CH 1201 Geneva, Switzerland Tel Aviv 6971039, Israel

Tel: +41 22 731 7530 Tel: + 972 3 765 8000
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Disclaimer

This document is provided for information purposes only. It is not a contractually binding document or an information document required by any legislative
provision, and is not sufficient to take an investment decision. The information set forth herein has been obtained or derived from sources believed by
Diamond Capital Management (Switzerland) Ltd. (“Diamond Capital”) to be reliable. However, Diamond Capital does not make any representation or
warranty, expressed or implied, as to the information’s accuracy or totality, nor can it accept any responsibility for errors in this document. Diamond Capital,
its officers, employees or agents shall not accept any liability whatsoever for any loss at all arising from any use of this document or its contents, or otherwise
arising in connection therewith. The information contained in this document shall not be considered to contain legal, tax or other advice, nor does Diamond
Capital recommend that the contents serve as the basis for any investment decision. This document has been provided to you solely for information purposes
and does not constitute an offer or a solicitation for an offer, or any advice or recommendation to purchase any securities or other financial instruments, and
may not be construed as such. Any recipient of this document who intends to apply for shares is reminded that any such application should be made solely on
the basis of the information contained in the offering memorandum (“OM”) of the relevant fund, which may be different than the information contained in
this document. This document is being circulated by Diamond Capital on a confidential basis and is intended exclusively for the use of the person to whom it
has been delivered by Diamond Capital, and it is not to be copied, reproduced or redistributed under any circumstances or in any form whatsoever, to any
other person in whole or in part. This document is for information purposes only and the OM of the Fund is the only binding document. In the event of any
inconsistency between the descriptions or terms in this document and the OM, the provisions of the OM shall prevail. All information in this document is
subject to change without notice. The copyright of this document belongs to Diamond Capital. The latest OM and other regulatory documents, if applicable,

may be obtained at www.diamondcapital.net. The published performance represents past data. Neither past experience nor the current situation are

necessarily accurate guides to the future growth in value or rate of return. Access to products and services of Diamond Capital may be subject to restrictions
with regard to certain persons or entities or certain countries. No products and/or services may be offered by Diamond Capital to an individual or entity if the
law in their country of origin or any other country concerning the person/entity, product or service prohibits it. Please refer to the OM for more information.
Additional Information for specific jurisdictions:

Israel: The Fund may be offered in Israel only to sophisticated investors listed in Schedule 1 of the Securities Law, 1968.

Switzerland: This document is provided for information and advertising purposes. The shares of the Fund shall be offered in Switzerland exclusively to
qualified investors as defined by Article 10 of the Collective Investment Schemes Act, as amended from time to time (“CISA”) (“Qualified Investors”). The
Fund has not been approved by the Swiss Financial Market Supervisory Authority (“FINMA”) for offering in Switzerland to non-qualified investors. The Fund’s
Representative in Switzerland is Waystone Fund Services (Switzerland) SA, Av. Villamont 17, 1005 Lausanne, Switzerland, Tel: +41 21 311 17 77, email:

switzerland@waystone.com. The Fund’s paying agent is Helvetische Bank AG. Any Fund Documentation may be obtained free of charge from the Swiss

Representative. In respect of the Shares offered in Switzerland, the place of performance is at the registered office of the Swiss Representative; the place of
jurisdiction is at the registered office of the Swiss Representative or at the registered office or domicile of the investor.
Singapore: The Fund is available in Singapore only to Accredited Investors and Institutional Investors (as defined in the Securities and Futures Act, Chapter

289 of Singapore).


http://www.diamondcapital.net/
mailto:switzerland@waystone.com
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