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TSC

Water
Security
Index®

PUBLIC EQUITY

Portfolio Outcomes & Historical Performance

63% lower Water Footprint than MSCI World and outperforms by 1% over back test period (c.2.8% annualised last 3 years) for a similar level
of risk

Water Footprint Index Returns

164,517,137.00

64% lower total
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*Source: Thomas Schumann Capital, Anatase Ltd,, Refinitiv, 2022. The TSC Global Water Security Index is not a live index and has no live history. All performance has been retrospectively calculated by applying the Index Methodology and
includes reinvestment of dividends net of withholding tax. Accordingly, the results shown during the back test history do not reflect actual returns. Past performance is not necessarily indicative of how the Index will perform in the future. The
performance of any investment based on the Index would have been lower than the Index as a result of fees.
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7 trillion liters/year for 20 years, 140 trillion liters total
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Premium Greenland freshwater free of micro plastics,
toxins, chemicals, pesticides, PFAS

Uses: Drinking, industrial, commercial, energy,
hydropower, agricultural, humanitarian relief projects

Composition per liter:
Sodium < 1.2 mg
Calcium < 5.8 mg
Magnesium < 0.5 mg
Chloride < 1.0 mg
Sulphate <2.5 mg
Nitrate < 0.3 mg
TDS <15 mg

PH Value 6.8

« Bulk shipping of 50,000,000 liters per vessel



'Z\'ig’jg 33 billion liters/year for 20 years, 660
billion liters total

* Premium Alaska freshwater free of
micro plastics, toxins, chemicals,
pesticides, PFAS

» Uses: Drinking, industrial, commercial,‘\
energy, hydropower, agricultural,
humanitarian relief projects \

» Bulk shipping of 50,000,000 liters per -
vessel
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WATER FINANCE

A Watershed Moment for Our Planet

Over 60 leading financial institutions, with almost $10 trillion in assets, commit to put Water at the forefront of their investment decisions

A.S.R Asset Management
Achmea Investment
Management

ACTIAM

Adrian Dominican Sisters
AJF Financial Services

As You Sow
AustralianSuper Pty Ltd
Aviva Investors

Bailard

Boston Common Asset
Management
Breckinridge Capital
Advisors

California Public
Employees' Retirement
System

California State Controller's
Office

California State Teacher's
Retirement System
Cathay Financial Holdings
Cathay Life Insurance
Change Finance

Christian Brothers
Investment Services, Inc
CommonSpirit
Congregation of St. Joseph
Dana Investment Advisors

Daughters of Charity, Province

of St. Louise

DNB Asset Management
Domestic and Foreign
Missionary Society
Dominican Sisters Grand
Rapids

DWS Investment GmbH
Environment Agency Pension
Fund

Ethos Engagement Pool
International

Ethos Foundation

Federated Hermes

Fidelity International
Franklin Templeton
Government Employees
Pension Fund of South Africa
lllinois State Treasurer

Valuing Water Finance Initiative Global Signatories
64 Founding Signatories | $9.8 trillion AUM

Impax Asset Management
JLens Investor Network
KBI Global Investors

Local Authority Pension
Fund Forum

Lombard Odier

Man Group

Manulife Investment
Management

Maryknoll Sisters

Mercy Health

Mercy Investment Services
New York City Office of the
Comptroller

Northwest Coalition for
Responsible Investment
PGGM

Pictet Group

Raiffeisen Schweiz

SCOR SE

SEB Investment Management

Seventh Generation
Interfaith Coalition for
Responsible Investment
Sisters of Mary Reparatrix
Sisters of St. Francis of
Dubuque, lowa

Socially Responsible
Investment Coalition
Sumitomo Mitsui Trust Asset
Management

Sustainable Advisors Alliance
Sustainable Insight Capital
Management

Terra Alpha Investments

—+—» Thomas Schumann Capital

UOB Asset Management
Vancity Asset Management
Vermont Pension Investment
Committee

Water Asset Management

‘2

1 https://www.ceres.org/about-us
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n August 2022, a new global investor initiative
was launched by CERES, a nonprofit organization
transforming the economy to build a just and
sustainable future for people and the planet’. As
water related climate disasters have become
increasingly frequent, highlighting water is not only
a major issue for the planet, but also the investor
community. Launched in conjunction with 64
organizations with $9.8 trillion AUM, both Fidelity
International and Thomas Schumann Capital were
initial signatories.
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NYSE

o THOMAS SCHU MAN THOMAS SCHUMANN CAPITAL

rINTECH™ 2
Join the conversation via social @FlntecthGIobal |n II ' | {ME) #DigitalAssetReport #ThelMPACT

BIG CALL: 31 March

Thematic ETFs 08:00 - 13:00

In-person Event

08:30 - 08:55 Breakfast Workshop:
The Blue Gold: Water security and climate action

Thomas Schumann

Thomas Schumann Capital

SIGN UP TODAY sponsoren av: GLOBAL X g

WISDOMTRET

https://www.thomasschumann.com/media

Environmental
Finance Asia

Virtual Conference | 21-23 June 2022 Thomas Schumann
Water Security Investor

Thomas Schumann Capital

, #efAsia www.environmental-finance.com/EFASIA22
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WESTERN

WATER MARKET
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PROJECT GREENLAND FOR

AMERICAN WATER & ENERGY SECURITY
WITH THOMAS SCHUMANN

) Citi Markets Podcast Series
ESG As Risk and Opportunity

Citi Markets Podcast: ESG As Risk and Opportunity

® Episode 1: Water Risk

ESG As Risk and Opportunity. Episode 1 - Water Risk

HEDGE

alternativ - digital - nachhaltig?

40 HEDGEWORK TALK

e A S . TS

THOMAS SCHUMANN
THOMAS SCHUMANN CAPITAL

@

GFD-FINANZKOMMUNIKATIO
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Steve Patzkowski is a
business professional with
over 30 years of expertise in
developing and marketing
start-ups and early-stage
companies in manufacturing,
software development and
financial services. Steve is
the founder of Global Water
First a Public Benefit
Corporation dedicated to
reducing generational
poverty and health risks in
the developing world with
sustainable, decentralized
enterprises providing clean
water, He also founded
“ethics” a merchant account
credit cards processing
business and

White Knight Investments , a
Managed Fund in the
Foreign Exchange Market
(Currency Exchange) with
responsibilities for the
creation of the Managed
Forex Fund, all sales and
marketing activities, and all
accounting functions.

Leonard Wijewardene is a
Chartered Financial Analyst
and senior quantitative risk
and finance executive with 15
years years financial and risk
management experience. A
results-focused leader with
proven ability to deliver
complex products and
quantitative systems, Leonard
is well-versed in CCAR and
DFAST stress testing, Base
stress testing, model risk
management and model
governance, credit risk,
economic capital pricing and
default and prepayment
modeling. A former senior
manager of model
governance at Bank of the
West and expert in
implementing quantitative
systems, optimizing
organizational structures and
successfully delivering on
profit objectives, Leonard
received his Bachelor's
degree from Yale University

economic advisor, speaker,
commentator and expert witness. He is
an Adjunct Senior Fellow at the Council
of Foreign Relations and a member of
the Advisory Scientific Committee of
the European Systemic Risk Board
(ESRB). He was Global Chief
Economist at Citigroup from 2010 to
2018 and a Special Economic Advisor
at Citigroup from 2018 to 2019.
Previously, he was an advisor to
Goldman Sachs International from
2005 to 2009, Chief Economist and
Special Counselor to the President of
the European Bank for Reconstruction
and Development from 2000 to 2005
and an original member of the
Monetary Policy Committee of the
Bank of England from 1997 to 2000.
He began his career as an academic at
Princeton University and has held
Professorships at Yale University, the
London School of Economics,
Cambridge University and the
University of Bristol. He earned his
Ph.D. at Yale University as a student of
James Tobin. He was made a
Commander of the British Empire
(CBE) in 2000 for "services to
economics."

Markus Barth, CFA is a seasoned
investment professional and an index
pioneer who has designed,
developed and launched highly
successful proprietary indices
throughout his long career. Markus
has extensive expertise in indices,
structured products and investment
solutions while coordinating the
wrapping of indices into various
investment products sold globally.
During his 20 years at Deutsche
Bank and DWS, Markus developed
the first ever monetization of
institutional equity research via the
launch of the DB CROCI® Indices in
2004, which led to a 15-year top
quartile track record, assets
exceeding €15 billion and peak
revenues of €100M per annum. In
2009, Markus developed the first low
carbon investable equity indices that
included proprietary valuation metrics
to ensure both a low carbon footprint
and attractive valuations. In 2015, he
designed an intellectual property
index licensing model which
penetrated the US Fixed Index
Annuity market and raised nearly $1
billion in the first 18 months.

the Columbia Water Center and the
Alan and Carol Silberstein Professor
of Engineering. He has broad
interests in hydrology, climate
dynamics, water resource systems
analysis, risk management and
sustainability. He is motivated by
challenging questions at the
intersection of these fields, especially
where they have relevance to
societal outcomes or to the
advancement of science towards
innovative application. His current
research covers 3 major initiatives
that are developed through the
Columbia Water Center. The Global
Water Sustainability Initiative
addresses global water scarcity and
risk. The Global Flood Initiative is
motivated by the need to predict,
mitigate and manage floods at a
global scale recognizing their climate
drivers, and supply chain impacts.
America's Water seeks to develop
sustainable water management and
infrastructure design paradigms for
the 21st century recognizing the
linkages between urban functioning,
food, water, energy and climate. He
is the current editor-in-chief of the
journal "Water Security".
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@© Copyright 2022, Thomas Schumann Capital LLC (the Firm). All rights reserved. Thomas Schumann Capital will not be liable under any circumstances for any financial risk you choose to take based on the methodology
included in this document. Nothing in this document is investment, financial, tax, accounting, or legal advice, and this document should not be relied on as such. Nothing in this document shall be interpreted as an offer to
sell or a solicitation to buy any financial instrument.

Past performance, whether live or historically simulated, is not an indicator of future performance.

NO SECURITIES OFFERING OR INVESTMENT ADVICE: Thomas Schumann Capital (the Firm) is not a registered investment adviser under the U.S. Investment Advisers Act of 1940, as amended. The material contained in this presentation
is intended to present a general summary of the TSC Water Security Index and is not soliciting any action based upon it. Further information on the Firm and our products (including fee structure) may be obtained from the Firm's Form ADV,
which is available without charge upon request. The information in this presentation is intended to enable investors to understand the nature of the Firm's suite of Water Security Indices. It is not intended as and does not constitute investment
advice or legal or tax advice or an offer to sell any securities to any person or a solicitation of any person of any offer to purchase any securities. The information in this presentation should not be construed as the Firm's endorsement,
recommendation or sponsorship of any company or security. There are inherent risks in relying on, using or retrieving any information found in this presentation, and the Firm urges you to make sure that you understand these risks before
relying on, using or retrieving any information from this presentation. You should evaluate the information made available through this presentation, and you should seek the advice of professionals, as appropriate, to evaluate any opinion,
advice, product, service or other information. The Firm's services are designed to integrate with the services provided by its clients' other financial, legal and tax advisers, not to replace their services. The Firm advises its clients from time to
time on non-investment related matters, but clients must rely on their other professional advisers for final approval and/or implementation of non-investment matters. You acknowledge that any of your requests for information are unsolicited
and any information shall neither constitute nor be construed as investment advice from the Firm to you or to form an investment advisory relationship, or any other client relationship between you and the Firm or any of its affiliates or
employees. The Firm strongly recommends that you seek outside advice from a qualified securities professional. The Firm does not guarantee the suitability or potential value of any particular investment or information source. The Firm may
invest or otherwise hold an interest in companies or securities that may be discussed on the Website. Information on the Website is not to be construed as an offer to sell or the solicitation of an offer to buy any security. Any such offer or
solicitation can only be made by means of the delivery of a Confidential Memorandum, which contains a description of the significant risks involved in such an investment. All figures are estimated and unaudited unless otherwise noted and are
shown net of all expenses, management fees and estimated incentive allocations. All figures reflect the reinvestment of dividends and other earnings, where applicable. Actual returns may differ from the reported results due to differences in
contribution dates, fee structures and new issue eligibility. Notwithstanding the foregoing, please note the following with respect to investment in indices created by the Firm: Investments in the indices are meant for sophisticated investors and
involve a high degree of risk. Investors can lose all or a substantial portion of their investment. Investment returns may be volatile. Investments in underlying investment wrappers linked to the Water Indices may not be diversified. Investment
products linked to the Water Indices may have substantial fees and expenses which may offset profits. There may be no secondary market for interests in investment wrappers linked to the Water Indices and none may develop.

PAST PERFORMANCE IS NOT COMPARABLE Any performance data presented in this presentation may or may not reflect the reinvestment of dividends and other earnings as stated within, and does not reflect the deduction of expenses,
management fees and incentive fees and allocations. The TSC Water Security Indices went live on 4 January, 2021 and as such, performance prior to that date has been retrospectively calculated by using an application of the index
methodology going back in time. Furthermore, this process, known as “back-testing” may not represent how the TSC Water Security Indices would have actually behaved had they been live in the past. Back-testing can introduce bias to the
performance of an index and can also avail of the benefits of hindsight. The Firm believes that any performance shown on was generated with an investment philosophy and methodology similar to that described in the official Index
Methodology located on the Index Administrator’s official website. Furthermore, the performance discussed herein reflects that of the Water Indices for a limited period of time and does not reflect performance in different economic or market
cycles. You should not assume that the Water Indices will experience returns, if any, comparable to those described herein. The performance results have not been compiled, reviewed or audited by an independent accountant. These indices
and benchmarks are not provided for comparative purposes, but only as examples of general market performance. Due to the differences between the composition of a fund's portfolio and these indices and benchmarks, the Firm cautions
potential investors that no such index or other benchmark is directly comparable to any fund.

DISCLAIMERS AND LIMITATION OF LIABILITY

THE INFORMATION CONTAINE IN THIS PRESENTATION MAY INCLUDE INACCURACIES OR TYPOGRAPHICAL ERRORS. DUE TO VARIOUS FACTORS, INCLUDING THE INHERENT POSSIBILITY OF HUMAN AND MECHANICAL
ERROR, THE ACCURACY, COMPLETENESS, TIMELINESS AND CORRECT SEQUENCING OF SUCH INFORMATION AND THE RESULTS OBTAINED FROM THEIR USE ARE NOT GUARANTEED BY THE FIRM OR ANY PERSONS
CREATING OR TRANSMITTING SUCH INFORMATION. ALL SUCH INFORMATION IS PROVIDED "AS IS" WITHOUT WARRANTY OF ANY KIND. THE FIRM AND/OR ITS RESPECTIVE SUPPLIERS HEREBY DISCLAIM ALL
WARRANTIES AND CONDITIONS WITH REGARD TO THIS INFORMATION INCLUDING ALL IMPLIED WARRANTIES AND CONDITIONS OF MERCHANTABILITY, FITNESS FOR A PARTICULAR PURPOSE, TITLE, NON-
INFRINGEMENT AND AVAILABILITY. BECAUSE SOME STATES/JURISDICTIONS DO NOT ALLOW THE EXCLUSION OF IMPLIED WARRANTIES, THE ABOVE EXCLUSION MAY NOT APPLY TO YOU. YOUR USE OF THE
INFORMATION IN THIS PRESENTATION IS AT YOUR OWN RISK.

OWNERSHIP OF CONTENT This presentation and all of its content, including but not limited to all text, graphics, charts, audio, logos, images, data compilations, icons ("Content"), are the property of the Firm except were noted within the
presentation and are protected by US and international copyright laws, with all rights reserved unless otherwise noted. All trademarks, service marks, trade names and other product and service names and logos displayed in this presentation
are proprietary to the Firm, including all registered and unregistered trademarks and service marks of the Firm. If this presentation includes any trademarks, service marks, trade names or logos of any third parties, such items are the
proprietary marks and names of their respective owners, and are protected by applicable trademark and intellectual property laws. Your use of any Content, whether owned by the Firm or any third party, without the Firm's express written
permission, is strictly prohibited except as otherwise expressly permitted in these Terms of Use. Without limiting the foregoing, you are prohibited from using any of the Firm's copyrighted material or trademarks for any purpose, without the
prior written permission of the Firm.

MATERIAL TO BE CONSULTED IN ITS ENTIRETY All materials in this presentation are meant to be reviewed in their entirety, including any footnotes, legal disclaimers, restrictions or disclosures, and any copyright or proprietary notices. Any
disclaimers, restrictions or disclosures apply to any partial document or material in the same manner as they do to the whole, and will be deemed incorporated in the portion of any material or document that you consuit.

REFERENCES TO PUBLICATIONS AND OTHER COMPANIES References to any publication or any other company in this presentation are for reference and informational purposes only and are not intended to suggest that any of such
companies endorse, recommend or approve of the services, analysis or recommendations of the Firm or that the Firm endorses, recommends or approves the services or products of such companies. News stories reflect only the author's
opinion and not necessarily that of the Firm.

INDEMNITY You agree, at your own expense, to indemnify, defend and hold harmless the Firm, its parents, subsidiaries and affiliates, and their officers, partners, managers, members, employees, agents, distributors and licensees, from and
against any judgments, losses, deficiencies, damages, liabilities, costs, claims, demands, suits, and expenses (including, without limitation, reasonable attorneys' fees and expenses) incurred in, arising out of or in any way related to your
breach of these Terms of Use or the Privacy Policy, your use of the content of this presentation or any product or service related thereto, or any of your other acts or omissions.
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Thomas Schumann Capital LLC, 1980 Festival Plaza Drive, #300, Las Vegas, NV 89135, U.S.A.
info@thomasschumanncapital.com, thomasschumanncapital.com
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