Global X Nikkei 225 Covered Call ETF

2858 . . . As of 5/30/2025
(option premium reinvestment type)
FUND OBJECTIVE FUND DETAILS
The Global X Nikkei 225 Covered Call ETF (option premium reinvestment type) seeks to Inception Date 2022/7127
provide investment results that correspond generally to the price and yield performance, . Nikkei 225 Covered Call
before fees and expenses, of the Nikkei 225 Covered Call ATM Index. Underlying Index ATM Index
KEY FEATURES Number of Holdings 2
Assets Under Management ¥ 3.53(100mil)
| l | | Risk Mitigation NAV (per 100 units) ¥117,831
0069, By ea_rnin_g an option premium in_ exchange for foregoing t_he proceeds from Management Fee 0.275%per annum
| | | | the price increase of the underlying asset, the Global X Nikkei 225 Covered (0.25% before tax)
Cgll ETF (thion premium reinvestment type) seeks to reduce the risk of Distribution Frequency Semi-Annually
e elai, Closing date 412410124
o) High Level Premium TRADING DETAILS
y Due to the volatility of the Nikkei Stock Average, high level premiums could Securities code 2858
be earned. ISIN JP3049650009
Exchange Tokyo Stock Exchange
e Efficient Options Execution Bloomberg INAV Ticker 28581V
f(.f"l} The Global X Nikkei 225 Covered Call ETF (option premium reinvestment Index Ticker NKYCCA Index
{ ‘?If type) writes call options on the Nikkei 225, saving investors the time and

&

potential expense of doing so individually.

ASSETS UNDER MANAGEMENT / FUND PERFORMANCE CHART PREVIOUS 12-PERIODS DISTRIBUTIONS
(7/27/2022~5/30/2025) per 100 units, before taxes (Yen)
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PERFORMANCE TOP 10 HOLDINGS % of AUM
One Year to Three Since Total : 88.27%
One Year .
Month Date Year  Inception IFREE ETF NIKKEI 225 44.22% ---
ISHARES CORE NIKKEI 225 ETF  44.06% ---
FUND at NAV +151% -3.09% -518% - +17.83 %
(FrLeJiE\I/De:In':‘:rX) +151% -2.92% -4.09% - +21.24 %
Nikkei 225 Covered Call ) ;oo 57005 36606  -ooe +24.58 %

ATM Index (Total Return)

Fund performance assumes that dividends (before taxes) are reinvested in the fund. NAV value is calculated after deducting trust fees. In the graph, the
value of (Nikkei 225 Covered Call ATM Index) is modified to match the fund NAV at the time of inception.The performance data quoted represents past

performance and does not guarantee future results. Investment return and principal value of an investment will fluctuate so that an investor’s shares, when
sold or redeemed, may be worth more or less than their original cost. High short term performance of the fund is unusual and investors should not expect
such performance to be repeated.
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Global X Nikkei 225 Covered Call ETF (option premium As of 5/30/2025

reinvestment type)

OPTION PREMIUMS

MONTHLY OPTION PREMIUMS (PREVIOUS 12 MONTHS) ANNUAL OPTION PREMIUMS
MONTH SQ DATE OPTION PREMIUMS YEAR OPTION PREMIUMS
Jun-24 6/14/24 1.78% 2022* 17.17%
Jul-24 7112124 0.84% 2023 21.10%
Aug-24 8/9/24 4.23% 2024 27.62%
Sep-24 9/13/24 1.79% 2025 11.67%
Oct-24 10/11/24 2.96%
Nov-24 11/8/24 2.47%
Dec-24 12/13/24 1.38%
Jan-25 1/10/25 1.81%
Feb-25 2/14/25 1.42%
Mar-25 3/14/25 2.32%
Apr-25 4/11/25 2.55%
May-25 5/9/25 3.57% *Since August

Concept & Key Points

1. Utilize covered call strategy on the Nikkei 225
+ The ETF utilizes a covered call strategy that holds constituents of the Nikkei 225* and sells one-month
at-the-money call options on the same index simultaneously.

2. Relatively superior performance in uncertain markets can be expected
- By utilizing a strategy that earns premiums based on the volatility while giving up the potential market upside

earnings, relatively superior performance in uncertain markets can be expected.

3. Reinvest earned option premiums to the ETF

*In order to improve investment efficiency, the ETF may invest in stock index futures contracts, ETFs, etc.

Concept of covered call strategy on the Nikkei 225

Profit Step @

A * Investinthe constituent of the Nikkei 225
,/
’
/' Profit or loss of the Selection of the call option
,’ strategy (image)
,
'
r ,l’ » Use the near-term option to calculate the index
’/ ) (The weekly options are not used).
,’ gf;:,?ir:,m » The option used to calculate the index is rolled to
Down ,/ Up the next delivery month on the “SQ date”, the day
< 7 — - > when the SQ value is published by the OSE (on
’ Nikkei 225 Price the trading day after the last trading day of the
,/’ option).
,’ » The strike price of the call option is the minimum
strike price greater or equal to the Nikkei 225
R closing price on the day before the SQ date.
Loss

*For illustrative purposes only
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Investment Risks

The Fund will invest in financial instruments whose prices fluctuate and as a result the NAV per unit of the Fund will also fluctuate. Therefore the invested
amount will not be guaranteed and a loss of principal may be caused. All the gains and losses accrued to the trust assets will be attributable to the investors.
Investment trusts are not deposits.

Major factors to cause fluctuation of NAV per unit:

Price Volatility risks / Credit risks (Stock Price Volatility), Risks associated with covered call strategy, Other risks

The performance of the NAV may not completely match that of the index. The factors to cause fluctuation of NAV per unit are not limited to those mentioned
above. Please read “Investment Risks” in the fund’s Prospectus describing in detail.

Fee Structure

<Fees directly charged to customers>

Subscription commission: Determined by the Distributor. (Subscription Commission is a consideration for explanation of products, provision of product
information and investment information, and execution of application at the time of the subscription of the Fund)

Redemption Fee: Nil

Exchange commission: Determined by the Distributor.

(Exchange Commission is a consideration for administrative procedures for exchange of units of the Fund.)

<Fees indirectly charged during holding period>

Management Fee (Trust Fee):

The amount obtained by multiplying the total net assets of the trust assets by the ratio up to 0.3025% per annum (0.275% before tax).

Other Expenses and Brokerage Commissions

Fund Listing Expenses and Annual Fees for Use of Trademarks of the Index with tax levied on them can be borne by the unitholders, and can be paid from
the trust assets.

Commissions associated with securities transactions (including brokerage commissions on trade of securities, fees for future transactions and option
transactions) and auditing fees shall be charged to the trust assets.

X As expenses for brokerage commissions on trade of securities, etc. shall vary depending on circumstances, specific rate of fees or the maximum amounts
thereof cannot be disclosed in advance.

X Please see further details described under “Expenses and Taxes of the Fund” in the Prospectus.

About the copyright of the index

1.The Nikkei Covered Call ATM Index is a copyrighted material calculated in a methodology independently developed and created by Nikkei Inc. and Nikkei
Inc. is the sole exclusive owner of the copyright and other intellectual property rights in the Nikkei Covered Call ATM Index itself and the methodology to
calculate the Nikkei Covered Call ATM Index;

2.The trademark rights and any other intellectual property and any other rights in the marks to indicate Nikkei and the Nikkei Covered Call ATM Index shall
be vested in Nikkei Inc.;

3.The ETF is managed exclusively at the risk of the Licensee and Nikkei Inc. shall assume no obligation or responsibility for its management and
transactions of the ETF.

4.Nikkei Inc. shall not have the obligation to continuously announce the Nikkei Covered Call ATM Index and shall not be liable for any error, delay,
interruption, suspension or cessation of announcement thereof; and

5.Nikkei Inc. shall have the right to change the composition of the stocks included in the Nikkei Covered Call ATM Index, the calculation methodology of the
Nikkei Covered Call ATM Index or any other details of the Nikkei Covered Call ATM Index and shall have the right to discontinue the publication of the Nikkei
Covered Call ATM Index.

Disclaimer: Warning before handling this material

This material was prepared by Global X Japan Co. Ltd. to provide information about its funds’ performance and other operation-related facts. Potential
investors should refer to and read the prospectus of such fund product for more detailed information prior to their investment decision. Since investment
trusts will invest in stocks whose prices fluctuate, the NAV of this fund could possibly decline and cause a loss in investment. The investors’ principals thus
are not guaranteed and the fund contains risk that the NAV may fall below its par value. All the gains and losses accrued to the trust assets will be
attributable to the investors. Investment trusts are different from deposits and insurance policies. Investment trusts are not protected by the Deposit
Insurance Corporation of Japan and insurance policyholders protection corporations. Investment trusts which are not purchased from securities companies
are not protected by the Japan Investor Protection Fund. The information, statements, forecasts and projections contained herein, including any expression
of opinion, are based upon sources believed to be reliable, but their accuracy, correctness or completeness are not guaranteed. The performance of
investments, if referred to herein, is based on past data and is neither necessarily an indication nor a guarantee of future performance of investments. The
performance data in this material does not consider any tax or fees if there were any, and will not provide a final return for potential investors. Global X Japan
Co. Ltd. made all reasonable efforts to ensure that the information contained herein is current, but it is subject to change without notice. The dividend amount
is to be determined, based on the dividend distribution policy of such fund product, by the investment manager, who will not promise or guarantee any fixed
amount of dividend before investment. In some cases, the investment manager might decide to skip a dividend payment for the correspondent period due to
performance reason. Global X is a registered trademark of Global X Management Company LLC. Any replication, citation, reprinting, transmission or
otherwise of Global X — by any means and for any purpose — without permission is prohibited. Global X LLC is a registered investment advisor with the
United States Securities and Exchange Commission.
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