Kaiko

Pursuant to Article 28(1) of Regulation (EU) 2016/1011
Date: 20 May 2025
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IMPACT ASSESSMENT FOR VCFWB3
TRANSITION FROM EOS TO VAULTA

Invierno AB, a benchmark administrator authorized and regulated by the
Finansinspektionen under Regulation (EU) 2016/1011 (the "EU Benchmark
Regulation" or "BMR"), hereby announces an extraordinary rebalancing of the
VCFWB3 index.

Effective May 21st, EOS will no longer be supported in the VCFWB3 index due to
a planned migration from EOS to Vaulta. Once the migration is complete, EOS
will be removed from the VCFWB3 basket.

This change is being implemented per the extraordinary events provisions
outlined in Invierno AB's benchmark statement, which governs such
modifications to the index methodology.

The transition process has been structured to ensure minimal market impact and
maintain index integrity in compliance with Article 28(1) of the BMR.

Previous weights Weights
ETH 25.8704% 27.3366%
SOL 14.5186% 15.3414%
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ADA 7.8880% 8.3350%
AAVE 5.9086% 6.2435%
ETC 5.5668% 5.8823%
EOS 5.3634% 0.0000%
LINK 5.2162% 5.5118%
AVAX 4.5255% 4.7820%
DOT 4.4828% 4.7369%
ATOM 4.4648% 4.7178%
ALGO 4.3713% 4.6190%
NEAR 3.7008% 3.9105%
XTZ 2.9279% 3.0939%
POL 2.8793% 3.0425%
UNI 2.3155% 2.4468%

Contacts:

Technical/Operational Inquiries:
Karamvir and/or Anne-Claire
indices@kaiko.com

Regulatory/Compliance Inquiries:
Anne-Sophie CISSEY
legal@kaiko.com
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