APTUS CAPITAL ADVISORS

Aptus Enhanced Yield ETF

JUCY: An Alternative S
Income Strategy

higher distributable income to portfolios

SEEKING LOWER DURATION

. . . Actively manage bond portfolios to
An actively managed strategy seeking attractive Jucy ~ sensibly minimize interest rate risk
income with capital preservation. The strategy Aptus Enhanced Yield ETF

typically invests in a portfolio of lower-duration \ LOW CREDIT RISK

US Treasuries and Agency Securities to provide e )
stability and income. It then seeks to enhance

the portfolio's yield by using an option overlay to e ———

provide more distributable income. Lowsr volatiiity/bond portfollo & managed

option overlay to preserve capital

JUCY Characteristics

Manage a disciplined option overlay, seeking to provide enhanced yield by writing out of the money
calls primarily on US Large Cap indices (e.g., S&P 500 Index).

Roll a portion of the option overlay weekly to maintain consistent maturity schedule and limit timing risk.

Seeks to avoid credit risk in the fixed income portfolio by purchasing US Treasuries and Agency
Securities.

The strategy is built to provide attractive distributable income comprised of interest and options
premium. In exchange for option premium, you may experience equity market risk on both the
upside and downside. There is no explicit income target for the fund, and levels of market volatility
will cause the option premiums, and therefore distributable income, to vary.

Market Environment Expectations

Equities Rising Steady rise in equities will benefit portfolios through capital appreciation in
the option overlay strategies. Rapid price appreciation could have negative
impact based on magnitude and timing

Equities Falling Lower duration fixed ir)gome portfolioand ihcomg from the.option overlay
should dampen volatility and preserve capital, price depreciation from
equitiescould have negative impact based on magnitude and timing

Equities Flat Income will be the primary driver of returns

Interest Rate Impact leen the low qluratlon n.at.ure qf the fixed income portfollp, the chahg.e in
interest rates will have minimal impact on price appreciation/depreciation.
Higher rates will help to increase the fund's distributable income

Market Volatility Impact Above average volatility may lead to elevated income levels,and below
average volatility may lead to depressed income levels
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Why JUCY

Investors have been starved for yield over the last
decade plus. We don't think that a traditional fixed
income fund has the “juice” required to meet the
spending needs of individuals, without bringing
significant credit and duration risk into portfolios.
We think investors can add yield by combining a
low duration fixed income portfolio enhanced with

an attractively yielding option overlay.

Fund Performance (%) as of 08/31/2024
Inception Date - 11/01/2022

% as of 08/31/2024
1Month YTD

% Annualized as of 06/30/2024

1Year Inception

NAV 0.59 283 3.03 3.38

Market Price 0.64 295 285

ICE US Treasury 1-3 Yr Bond Index 0.91 4.50

Fund Details as of 08/31/2024

Fund Ticker Jucy

Inception Date 11/01/2022

# Of Holdings 14

Expense Ratio 0.59%

SEC 30-Day Yield 7.65%

Assets Under Mgmt. $318 M
Distributions Monthly

Trading Details

Primary Exchange CBOE

CuUsIP 26922B642

ISIN US26922B6424
Shares Outstanding 13,700,000
Distributor Quasar Distributors
Advisor Aptus Capital Advisors

The performance data represents past performance & does not guarantee future
results. Investment return & principal value of an investment will fluctuate so that an
investor’s shares may be worth more or less than their original cost when sold or
redeemed. Current performance may be higher or lower than the performance

quoted. Returns for periods greater than one year are annualized. Short term
performance in particular is not a good indication of the fund’s future performance
and an investment should not be made based solely on returns. For performance data
current to the most recent month end, please call (251) 517-7198, or visit aptusetfs.com.

Consists of US
Treasuries and
Agency Securities

Government
securities reduce
credit risk

Lower duration

reduces interest
rate risk

Seek to preserve

capital and provide
income

Managing Risks

Options Overlay
~15%

Enhanced Yield

Strategy
=100%

.

¢ Options designed to
provide attractive
distributable income

¢ Disciplined SPX
optionsstrategy:1
month out of the
money call options
sold on a weekly
rolling basis

* Typically selling
between 2%-7% out
of the moneyness

* Attractive income
* Low duration risk

¢ Low credit risk

*  Monthly
distributions

» A significant portion of the fund is in lower duration US Treasury and Agency Securities

+ Actively managed options overlay to account for market environment and desired income levels

» Diversegroup of high credit quality counterpartiesin which are limited to 5% of portfolio NAV at time of purchase

* Roll ¥ of the option overlay strategy weekly to limit path dependency concernsand smooth out distributions

+ Limit maturity of the option overlay to < 3 months to provide flexibility based on market environment
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