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Index Description Index Characteristics
. ) . Bitcoin Trend
The AMINA CoinDesk BTC Momentum Index (Ticker: BTIAMINA) measures the performance Signal Indicator
of a strategy that dynamically allocates between exposure to bitcoin and cash based on the
Bitcoin Trend Indicator (BTI), a quantitative signal that conveys the direction and strength of the Uptrend Asset XBX
current price trend of bitcoin. The price of bitcoin is represented by the CoinDesk Bitcoin Price Downtrend Asset Cash (noyield)
Index (XBX).
Calculation Frequency Daily
Historical Performance 01/01/2018 - 6/28/2024 Rebalance Frequency Weekly
AMINA CoinDesk BTC Momentum Index (BTIAMINA) CoinDesk Bitcoin Price Index (XBX) Launch Date 7/1/2024
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Performance
Returns Annualized Returns
1Mo 3Mo 12Mo YTD 3Yr 5Yr Since Inception
BTIAMINA -7.3% -19.6% 68.0% 27.4% 20.4% 371% 33.5%
XBX -9.6% -12.3% 104.1% 42.8% 21.0% 39.0% 26.7%
Risk & Return Characteristics
Annualized Risk Annualized Risk-Adjusted Returns
12M 3Yr 5Yr Sllnes 12M 3Yr 5Yr Sllnes
Inception Inception
BTIAMINA | 41.4% 34.2% 44.0% 43.3% 1.6 0.6 0.8 0.8
XBX 46.7% 56.7% 65.1% 67.4% 2.2 0.4 0.6 04
Constituent Weights
Average Weights
M 3M 12M YTD 3Yr 5Yr Since Inception
XBX 76.1% 73.6% 74.7% 83.0% 52.8% 57.6% 52.6%
Cash 23.9% 26.4% 25.3% 17.0% 47.2% 42.4% 47.4%
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Average Weights Weight Determination
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About CoinDesk Indices

Since 2014, CoinDesk Indices has been at the forefront of the digital asset revolution, empowering investors globally. A subsidiary of Bullish,
our indices form the foundation of the world’s largest digital asset products. Known for their precision and compliance, flagships such as the
CoinDesk Bitcoin Price Index (XBX) and the CoinDesk 20 Index set the industry standard for measuring, trading, and investing in digital assets.
With tens of billions of dollars in benchmarked assets, CoinDesk Indices is a trusted partner. Discover more at coindeskmarkets.com.

Governance and Controls

CoinDesk Indices (CDI) is committed to the highest standards in its benchmark administration to promote the quality, reliability, and integrity

of its benchmarks. Our robust policies and procedures reflect our longstanding commitment to manage conflicts of interest, govern our
benchmarks transparently, and align with industry best practices, including the International Organization of Securities Commissions’ (I0SCO)
Principles for Financial Benchmarks. CDI's Index Committee serves as the primary governance body to oversee the design, maintenance,

and publication of CDI's indices and their corresponding methodologies to ensure each index achieves its stated objective and is calculated
and reconstituted according to the rules detailed in its respective methodology. In turn, the Index Committee reports on a periodic basis to the
Benchmark Oversight Committee. Copies of CDI's IOSCO, SOC 1and SOC 2 reports are available upon request.

To learn more about our offerings, contact a CoinDesk Indices specialist today at
sales@coindesk-indices.com or visit our website at coindeskmarkets.com.

Disclaimer

CoinDesk Indices, Inc. (“CDI”) does not sponsor, endorse, sell, promote or manage any investment offered by any third party that seeks to provide
an investment return based on the performance of any index. CDl is neither an investment adviser nor acommodity trading advisor and makes no
representation regarding the advisability of making an investment linked to any CDI index. CDI does not act as a fiduciary. A decision to investin
any asset linked to a CDI index should not be made in reliance on any of the statements set forth in this document or elsewhere by CDI. All content
contained or used in any CDI index (the “Content”) is owned by CDI and/or its third-party data providers and licensors, unless stated otherwise by
CDI. CDI does not guarantee the accuracy, completeness, timeliness, adequacy, validity or availability of any of the Content. CDl is not responsible
for any errors or omissions, regardless of the cause, in the results obtained from the use of any of the Content. CDI does not assume any obligation
to update the Content following publication in any form or format.

© 2024 CoinDesk Indices, Inc. All rights reserved.
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