Daily Data 2005-06-30 to 2024-05-01

Smart Sector Global Balanced: 24% U.S. Equity/16% International Equity/60% Fixed Income

2006 2007 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 2018

2019 2020 2021 2022 2023 2024

Upside | Downside
Title Gain/Annum | Std Dev | Downside Dev | Beta | Sharpe | Capture | Capture Max Drawdown
Strategy - Gross 8.15 5.61 3.89 0.88| 1.19 | 110.19 80.54 [-17.6%(2021-11-09..2022-10-21)
Strategy - Net 7.29 5.61 3.91 0.88| 1.04 | 105.55 84.2 -18.2% (2021-11-09..2022-10-21)
Benchmark 5.39 6.62 472 1.0 | 0.59 -25.0% (2008-05-19..2009-03-10)
Source: MSCI, Ned Davis Research, Inc., S&P Dow Jones Indices

—24% U.S. Equity/16% International Equity/60% Fixed Income (2024-05-01 = 437.90)

- - 24% U.S. Equity/16% International Equity/60% Fixed Income NET (2024-05-01 = 376.72)

——24% S&P 500/16% MSCI ACWI ex-U.S./60% Barclays U.S. Aggregate (2024-05-01 = 268.84)
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Net assumes deduction of an 80 bps annual fee.
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