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TURNING VOLATILITY INTO INCOME

INVESTMENT GOAL

The NextIncome Bitcoin Covered Call ETP maintains full invested and
collateralized in Bitcoin, which is primarily held physically in custody
with Swissquote, the leading regulated Crypto platform in e —
Switzerland. New inflows may be temporarily implemented via ISIN CH1108683603

Bitcoin futures. Following the next ordinary options expiry, these -
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SIX Ticker BTC20

futures positions are rebalanced into physically held. Up to 75% of the Valor 110868360
total Bitcoin exposure is subject to a covered call strategy, aiming a Currency USD
target premium yield of 20% p.a. The remaining 25% of the holdings
are maintained as long Bitcoin exposure, allowing full participation in Issue date Thd
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STRATEGY KEY FACTS
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Call Basket
Nextlncome Bitcoin Covered Call ETP Bitcoin Spot
Strategy 75% Covered Call
exposure, 25% full
upside
PORTFOLIO COMPOSITION participation
Position Per Certificate  Total Notional Strike Price 100% — 120% of
Window spot
Bitcoin Spot 0.001 20 2'200°000 USD
Target Premium 20% p.a.
CMEBTC OCT25 C 115’000 -0.03 -3 1'650'000 USD Yield
Distribution Policy Accumulating
WHY INVEST IN BTC20?

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

Compounding Growth
Monthly premiums reinvested for
continuous compounding effect

Balanced Exposure Systematic Discipline
75% covered calls for steady income, @ Transparent strike range (100—120%)

25% upside for growth in Bitcoin rallies with rules-based process




Nextincome Bitcoin Covered Call ETP

HISTORIC BITCOIN PERFORMANCE (1 year) SERVICE PROVIDERS
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ABOUT NEXTINCOME

Nextlncome AG is a Swiss issuer of Exchange Traded Products
(ETPs) focused on systematic yield generation through transparent, CONTACT
rule-based investment strategies. Operated as a Special Purpose

Vehicle (SPV), the company leverages its expertise in derivatives, Nextlncome AG
technology, and financial infrastructure to design solutions built for SSQ?"Z‘LﬁEﬁSSG 69
long-term growth and resilience. The company and the custodian Switzerland

are both domiciled, regulated, and registered in Switzerland. +4179 421 54 05
info@nextincome.ch

www.nextincome.ch

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. Nextincome AG, Bahnhofstrasse 69, 8001 Zurich,
Switzerland. 2025. All rights reserved.
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