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FACT SHEET

Data as of 2020-11-07

Alpha Vee Risk Managed Allocation Top 5 Sector Equities & Treasury Bonds Index

The index systematically evaluates selection, sector and market risks. Selection risk is managed by selecting equity positions based on combined scores of value and quality metrics. Sector risk is
managed by identifying the top 5 sectors as chosen through a proprietary fundamental momentum metric that ranks all 10 identified sectors. The index manages market risks by dynamically
allocating to a bond position though an ETF (ISHRS 7-10Y.TRSY- Symbol: IEF) and weights that positon from 0% and 100% of the index based on a proprietary fundamental signal of the U.S equity

market. The number of positions in each sector is based on the sector's weight and are weighted equally within the sector.
Index components include approximately 50 equity positions and one bond ETF position.

The index at any time can dynamically adjust to holding a single bond position (1 ETF), just an equity position (50 securities) or a combination of both (51 positions) based on the proprietary market

signal. Market cap threshold is over $5B. The index is rebalanced and reconstituted quarterly. Currency is US Dollar

2001-12-31 to 2020-11-06
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== Alpha Vee Risk Managed Allocation Top 5 Sector Equities & Treasury Bonds Index S&P 500 TR
Trailing Non-Standardized Returns 1 Month YTD 3 Months 1 Year 3Yrs. 3Yrs. 5Yrs. 5Yrs. Incep. Incep.
Cml. Ann. Cml. Ann. Cml. Ann.
Alpha Vee Risk Managed Allocation Top 5 Sector Equities & Treast 2.53% 36.67% 1.87% 45.03% 64.71% 18.10% 131.74% 18.30%  1620.37% 16.28%
S&P 500 TR 4.50% 10.33% 7.76% 17.79% 44.55% 13.07% 86.77% 13.31% 346.61% 8.26%
Calendar Year Performance 2011 2012 2013 2014 2015 2016 2017 2018 2019 2020
Alpha Vee Risk Managed Allocation Top 5 Sector Equities & Treast ~ 12.62% 13.96% 30.73% 22.81% 11.13% 15.90% 27.89% -12.07% 31.52% 36.67%
21.83% -4.39% 31.49% 10.33%

S&P 500 TR 2.11% 16.00% 32.39% 13.69% 1.38% 11.96%

Risk vs Return

20.0% 1 Year 3 Years 5 Years Since Incep.
15.0% .
Standard Deviation 13.91% 16.50% 13.21% 12.13%
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5 0% Benchmark StDev 24.70% 18.20% 14.88% 14.66%
.0%
0.0% Sharpe Ratio 2.42 0.95 1.27 1.21
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Alpha Vee Risk Managed Allocation Top 5 Sector 2
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15.93% -22.57%

S&P 500 TR Max.Drawdown 2.47% 15.93%



FACT SHEET Data as of 2020-11-07

Monthly Performance (%) Annual Return
Year Jan Feb Mar Apr May Jun Jul Aug Sep Oct Nov Dec Portfolio |Benchmark
2002 0.14 0.15] 0.15 0.15 0.15 0.14 -6.25 1.32] -10.22 6.95 6.19 -4.68 -6.86| -22.10|
2003 -0.76 -1.27| 0.19 8.15 8.52 0.46 0.59| 2.59| -0.51] 6.28 2.18 5.06 35.56 28.68|
2004 1.62] 3.00| 0.25 -0.79| 1.43 3.00| -6.12] -0.40] 3.45 2.50] 4.89 4.34 18.03 10.88
2005 -1.49 1.21] -1.53 -0.31] 4.79| 0.82 3.21 0.87| 1.15) -2.16| 3.28 0.88 10.99| 4.91
2006 2.95 -0.79] 1.05 0.70] -1.33] 0.58 1.67| 1.76| 1.13 1.35] 1.97 -0.62 10.83 15.80
2007 2.29 0.54 0.60 4.29 3.02| -1.01 0.62] 1.85] 1.95] 1.07| 4.03 -0.31] 20.52 5.50
2008 -4.31] 0.15] -3.47| 0.53| 1.83] -1.83 -0.01] 2.33] -3.82 -11.61 -1.85 5.76 -16.05| -37.00|
2009 -3.08 -4.53] 6.22 5.69| 3.40| 0.74 5.40| 2.36 3.16| -0.97] 7.91] 2.71] 32.21 26.46|
2010 0.16 2.55] 3.39] 1.41] -4.88 -4.23 7.15 -4.01] 10.20| 6.89 3.70| 6.11 30.78 15.06|
2011 2.09] 4.04 1.19 5.92| 0.88 -2.70 -3.59 -1.55] -4.48 11.21 -2.14 2.14] 12.62 2.11
2012 4.56 5.65] 0.63 -0.97| -8.11 4.43 1.03 1.75] 1.67| 1.04 0.25 1.92 13.96 16.00
2013 3.64 1.52] 5.03] 2.63 1.78] -0.17| 3.43] -3.12] 3.58| 4.33| 2.50| 2.20) 30.73 32.39
2014 -1.22 3.86 1.24| 1.78] 3.90] 3.37] -1.37] 3.90] -1.71] 3.44 3.29] 0.50 22.81 13.69
2015 1.04] 2.74 0.06 0.50 1.86| -3.24 1.52] 0.08 1.58] 5.81 -0.28 -0.81 11.13 1.38
2016 0.10 2.99| 3.08 -0.04 2.12| -0.74 3.52] -1.72] 0.63 -0.31] 4.42 1.01 15.90| 11.96
2017 2.62 3.21] 0.42 2.52] 2.35) 0.36 2.59| 0.55] 2.85] 3.29| 2.52] 1.65] 27.89| 21.83]
2018 1.37 -2.42] 0.23 -0.61] -0.77| 0.27, 2.94 3.63 -0.77| -9.84 4.37 -9.96 -12.07| -4.39)
2019 10.68| 2.89 1.18] 3.92| -9.43] 9.29| 0.42 0.18 0.57| 3.34 4.21 1.83] 31.52 31.49
2020 3.47 2.96 3.72 13.78] 4.63 1.13] 0.85 -0.97, 0.33 -1.83 4.45 36.67| 10.33

Important Disclosure

Alpha Vee Solutions Ltd. and its affiliates are NOT SEC registered investment advisors pursuant to the Investment Advisers Act of 1940. This registration as an investment adviser does imply a certain level of skill or training. Accordingly, Alpha Vee Solutions does not, and will
not, effect or attempt to effect transactions in securities, or the rendering of advice for over the Internet. We provide educational research and software only. This index is designed to provide general information on investment
strategies. Any material provided are either directly or through cross-reference to another strategy is for informational purposes only. Any information provided does not purport to be, and is not intended to be, financial, legal, accounting, tax or investment advice. The
information provided, therefore, should not be viewed as financial, legal, accounting, tax or investment advice.

Past performance is not a guide to future performance. The value of an investment and the amount of periodic income realized on an investment may go down as well as up and there is no guarantee that you will recoup the amount of your original investment. Some of the
investment strategies presented may involve transactions in foreign currencies. A foreign currency is a currency other than that issued by the government of the country in which you are domiciled or, in some cases, in which you reside. Transactions in foreign currencies may
introduce additional risk to the investment transaction.

Persons engaging in investment activities should be aware that investing is an inherently risky activity. Depending on the nature of the investment, these risks include, but are not limited to, interest rate, foreign currency, liquidity, credit, legal, and political risk. The
information contained is based on factual assumptions that may not be applicable to the particular circumstances of any person accessing this site (a "viewer") scientific assumptions that are liable to require revision due to changing circumstances, and statistical assumptions
that are based on confidence levels which may require revision. For these reasons, no representations or warranties, expressed or implied, are made to the accuracy or applicability of any information contained for any particular viewer specifically, or to all viewers generally.
Also, no representations or warranties, express or implied, are made as to the result any viewer might experience from using any of the information contained herein. Certain performance information presented represents simulated performance of the index.

Certain performance information presented represents performance based on combined simulated index data (pre-index launch) and live index data (post-index launch). Indexes are unmanaged and cannot be invested in directly. Past simulated performance is no guarantee
of future performance and does not represent actual performance of an investment product based on the index. No allowance has been made for trading costs, management fees, or other costs associated with asset management, as the information provided relates only to
the index itself. Actual investment results may differ. As such, the simulated data may have under-or over-compensated for the impact, if any, of certain market factors. Simulated returns may not reflect the impact that material economic and market factors might have had
on the advisor's decision making if the advisor were actually managing clients' money. Simulated data is subject to the fact that it is designed with the benefit of hindsight. Simulated returns carry the risk that the performance depicted is not due to successful predictive
modeling. Simulated returns cannot predict how an investment strategy will perform in the future. Simulated returns should not be considered indicative of the skill of the advisor. Investors may experience loss. Any information and data pertaining to an index contained in
this document relate only to the index tself and not to any asset management product based on the index.

The investment strategies presented cannot, in all likelihood remove all of the risks associated with investing activities generally and persons engaging in investment activities are cautioned that they should familiarize With the associated risks of any
transaction before it is entered into. While Alpha Vee Solutions, its agents, and employees have exercised due diligence to ensure that the information and any calculations presented is accurate, neither Alpha Vee Solutions, its agents, and employees warrant that the
information or calculations are free from error.

All investments contain risk and may lose value. Equities may decline in value due to both real and perceived general market, economic and industry conditions. There is no guarantee that Alpha Vee Solutions investment strategies will work under all market conditions or are
suitable for all investors and each investor should evaluate their ability to invest long-term, especially during periods of downturn in the market. Investors should consult their investment professional prior to making an investment decision.

All of the information contained, is the property of Alpha Vee Solutions. Alpha Vee Solutions intends to retain all of the rights in such property and by allowing access to it, does not grant any license to any person to copy, retransmit (either electronically or otherwise), revise,
reverse engineer, decompile or otherwise exercise any rights of ownership associated with intellectual property generally under the copyright and other applicable laws of the United States and equivalent laws of any other country. Any person who seeks to exercise any
ownership right in the information contained herein without first obtaining the express written consent of Alpha Vee Solutions will be prosecuted to the fullest extent permitted under law.
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