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Investment Goal

The Nextincome Bitcoin Premium Income ETP is designed to generate
attractive premium income from Bitcoin — with the aim of converting that
income into additional Bitcoin. The objective is twofold: consistent premium
yield and the potential to grow the underlying Bitcoin position over time.

The portfolio is primarily backed by physically held Bitcoin in regulated
Swiss custody. Any temporary futures positions are fully backed by
collateral and traded on regulated exchanges.

Up to 75% of the Bitcoin exposure is systematically allocated to covered
call writing, targeting a premium yield of approximately 20% p.a. The
remaining 25% preserves full participation in Bitcoin's long-term
appreciation.

All option premiums are reinvested into physically held Bitcoin. Over time,
this reinvestment can increase the Bitcoin backing each unit — giving
investors the opportunity to accumulate additional Bitcoin through the
product, alongside any price appreciation.

Performance YTD 2026 — BTC20 vs Bitcoin

Strategy Key Facts

Underlying

Strategy 75% Covered Call exposure,

Strike Price Window 100% - 120% of spot
Target Premium Yield 20% p.a.

Distribution Policy Accumulating

Why invest in BTC20?
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Nextincome Bitcoin Covered Call Basket

25% full upside participation

nextincome.ch

Institutional-
Grade Security

Physically backed Bitcoin,
institutional custody, SIX-
listed for trust and
accessibility

g gtr)m?]unding

Monthly premiums
reinvested for continuous
compounding effect
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Balanced
Exposure

75% covered calls for
steady income

25% upside for growth in
Bitcoin rallies

Systematic
Discipline

Transparent strike range
(100-120%) with rules-
based process
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BTC20 / Nextincome Bitcoin Covered Call ETP

Portfolio Allocation BTC20 vs. Bitcoin — Return Profile by Market Scenario
(as of July 14, 2026)
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About Nextincome Service Providers Contact
Nextincome develops systematic Issuer Nextincome AG Nextincome AG
yield strategies from Switzerland, - ) Bahnhofstrasse 69
packaged into exchange-traded Primary Exchange SIX Swiss Exchange 8001 Zurich

products. The focus is on rule-
based approaches that generate
consistent income or enhance long- Custodian - +4179 42154 05
term asset growth through
disciplined, reinvested structures.

Administrator - Switzerland

Paying Agent - info@nextincome.ch

By combining derivatives expertise, Security Agent . www.nextincome.ch

technology, and institutional market Market Maker -
experience, the strategies are

designed to operate transparently,

efficiently, and without unnecessary

complexity.

Disclaimer

Nothing in this document shall be interpreted as, nor relied upon for, an invitation, offer, or solicitation to purchase or subscribe to any securities in any jurisdiction
where such activity would be unlawful. The information contained herein is provided for general background purposes only and does not claim to be comprehensive
or exhaustive. No representation or warranty, either express or implied, is made as to the accuracy or completeness of the information contained in this document,
and no reliance should be placed on it for any purpose. All information is subject to change without prior notice. Past performance does not constitute an indicator or
guarantee of future results. Charts and figures presented may include simulated or hypothetical performance data. Any information referring to periods prior to the
issue date is based on back-tested results, which are hypothetical in nature and do not reflect actual performance. The Products do not qualify as collective investment
schemes as defined under the Swiss Federal Act on Collective Investment Schemes (CISA), as amended from time to time. Consequently, they are neither governed
by the CISA nor subject to authorization or supervision by the Swiss Financial Market Supervisory Authority (FINMA). Holders of the Products therefore do not benefit
from the investor protection provisions of the CISA. The Issuer is not, and will not be, supervised or regulated by any financial regulator as a result of issuing the
Products and is neither licensed nor registered with FINMA. THE PRODUCTS ARE NOT INTENDED FOR DISTRIBUTION TO, OR FOR THE ACCOUNT OR BENEFIT OF,
ANY U.S. PERSON OR ANY PERSON OR ADDRESS LOCATED IN THE UNITED STATES, NOR IN ANY OTHER JURISDICTION WHERE SUCH DISTRIBUTION WOULD BE
UNLAWFUL. The Products have not been and will not be registered under the U.S. Securities Act of 1933, as amended (the “Securities Act"), or with any security's
regulatory authority of any state or jurisdiction within the United States. Accordingly, (i) they may not be offered, sold, or delivered within the United States or to, or for
the account or benefit of, U.S. Persons (as defined in Regulation S under the Securities Act) except pursuant to an exemption or in a transaction not subject to the
registration requirements of the Securities Act and applicable state laws, and (ii) they may only be offered, sold, or delivered at any time to transferees who are Non-
United States Persons (as defined by the U.S. Commodities Futures Trading Commission). Investors are strongly advised to read the complete product documentation
carefully, including the Base Prospectus — which may be amended or supplemented from time to time — together with the relevant Final Terms for each specific
Product, which contain the full legally binding terms and conditions.
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