
 

Kurv Yield Premium Strategy Apple (AAPL) ETF 
Schedule of Investments 

as of February 29, 2024 (Unaudited) 
 

PURCHASED OPTIONS - 0.4%(a)(b) Notional Amount  Contracts  Value 
Call Options - 0.4%    $– 
Apple, Inc., Expiration: 04/19/2024; Exercise Price: $198.00(d) $              488,025  27  $   1,951 
TOTAL PURCHASED OPTIONS (Cost $19,319)      1,951 
      
SHORT-TERM INVESTMENTS - 107.7%     
Money Market Funds - 1.9%  Shares    
Northern U.S. Government Money Market Fund, 5.03%(c)(d)  9,448      9,448 
      
U.S. Treasury Bills - 105.8%  Par    
5.24%, 04/02/2024(d)(e)  $            62,000      61,708 
5.23%, 04/23/2024(d)(e)  469,000      465,354 
      527,062 
TOTAL SHORT-TERM INVESTMENTS (Cost $536,601)      536,510 
      
TOTAL INVESTMENTS - 108.1% (Cost $555,920)   $  538,461 
Liabilities in Excess of Other Assets - (8.1)%     (40,417) 
TOTAL NET ASSETS - 100.0%       $  498,044 

  
Percentages are stated as a percent of net assets.  
 

 
 

(a)  FLexible EXchange® Options. 
(b)  100 shares per contract. 
(c)  The rate shown represents the 7-day effective yield as of February 29, 2024. 
(d) 

 
All or a portion of security has been pledged as collateral. The total value of assets committed as collateral as of February 29, 2024 is 
$538,461. 

(e)  The rate shown is the effective yield. 
 

 
 

Kurv Yield Premium Strategy Apple (AAPL) ETF 
Schedule of Options Written 

as of February 29, 2024 (Unaudited) 
 
OPTIONS WRITTEN - (10.0)% (a)(b) Notional Amount  Contracts  Value 
Call Options - (1.0)%      
Apple, Inc., Expiration: 04/19/2024; Exercise Price: $190.00  $  (488,025)  (27)   $  (5,076) 
      
Put Options - (9.0)%      
Apple, Inc., Expiration: 04/19/2024; Exercise Price: $198.00     (488,025)  (27)      (44,707) 
TOTAL OPTIONS WRITTEN (Premiums received $31,402)     $   (49,783) 
      
Percentages are stated as a percent of net assets. 
      
 

(a)  FLexible EXchange® Options. 
(b)  100 shares per contract. 
 
 

 
 
 
 
 
 
 
 



NEOS ETF Trust 
Kurv Yield Premium Strategy Apple (AAPL) ETF 
Notes to Quarterly Schedule of Investments 
February 29, 2024 (Unaudited) 
 
Investment Valua�on 
The Fund discloses the fair value of their investments in a hierarchy that dis�nguishes between: (1) market 
par�cipant assump�ons developed based on market data obtained from sources independent of the Fund’s 
(observable inputs) and (2) the Fund’s own assump�ons about market par�cipant assump�ons developed based on 
the best informa�on available under the circumstances (unobservable inputs). The three levels defined by the 
hierarchy are as follows: 
 
• Level 1 — Quoted prices in ac�ve markets for iden�cal assets that the Fund’s have the ability to access. 
• Level 2 — Other significant observable inputs (including quoted prices for similar securi�es, interest rates, 
prepayment speeds, credit risk, etc.). 
• Level 3 — Significant unobservable inputs (including the Fund’s own assump�ons in determining the fair value of 
investments). 
 
The inputs or methodology used for valuing securi�es are not necessarily an indica�on of the risk associated with 
inves�ng in those securi�es. 
 
The following is a summary of the inputs used to value the Fund’s investments as of February 29, 2024: 



 
 

 
Kurv Yield Premium Strategy Apple (AAPL) ETF 

 Level 1  Level 2  Level 3  Total 
Assets:        
  Purchased Options $  –  $  1,951  $  –  $  1,951 
  Money Market Funds    9,448     –     –     9,448 
  U.S. Treasury Bills    –     527,062     –     527,062 
Total Assets $  9,448  $  529,013  $  –  $  538,461 
        
Liabilities:        
  Options Written $  –   $ (49,783)    $ –   $ (49,783) 
Total Liabilities $  –  $  (49,783)  $  –   $ (49,783) 
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