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Primary Benchmark Key Benefits

MSCI ACWI ex-US Index

Persistent exposure to momentum,

Secondary Benchmark a significant source of excess
MSCI ACWI ex-US Growth Index returns in global equity markets
Inception Date Strategic portfolio diversification
November 1, 2023 through uncorrelated alpha to
complement traditional value and
Strategy AUM quality style exposures

Model account

A viable substitute for traditional

Firm AUM
$2.5 Billion

Portfolio Management Team
Joshua M. Moss

John Scripp

Travis Prentice, ClO

PERFORMANCE

IMC Non-US Equity Model** (Gross)
IMC Non-US Equity Model** (Net)
MSCI ACWI ex-US Index

MSCI ACWI ex-US Growth Index
MSCI ACWI ex-US Value Index

RISK STATISTICS

Excess Return (Gross) 11.61% -
Excess Return (Net) 11.14% -
Tracking Error 10.82% -
Standard Deviation 19.9% 13.0%
Beta 1.32 1.00
Information Ratio 1.07 -
Sharpe Ratio 1.50 1.40
Up Market Capture 139.4% -
Down Market Capture 97.3% -

growth exposure

September 30, 2026

Investment Process

Our Informed Momentum®
approach combines momentum
with stock selection rationale,
tailored risk management, and
efficient implementation to
deliver alpha for our clients.

-6.53% 29.38% 38.64% 35.23% 34.56%
-6.62% 29.04% 38.16% 34.76% 34.10%
0.48%  14.22% 20.00% 18.21%  22.95%
-2.47%  10.02% 12.84% 12.85%  19.45%
3.50% 18.50% 27.51% 23.79%  26.55%
CHARACTERISTICS
# of holdings 133 1,901
% of Portfolio in the Top 10 17.6% 16.5%
Market Cap (Wtd Avg, $M) 212,723 264,376
Active Share 85% -
% of Stocks with Positive Earnings Surprise 65% 42%
% of Stocks with Upward Earnings Revisions 77% 54%
Earnings Growth, FY2 15.9% 12.5%
Price/Earnings, FY2 12.8x 12.0x
Enterprise Value/Sales, FY2 1.42x 1.87x

The performance results presented represent a paper traded model portfolio and do not reflect the actual investment results of any client account, composite or fund. Model performance is
hypothetical, provided for illustrative purposes and intended solely for sophisticated institutional investars or other qualified audiences with the resources and financial expertise to independently
evaluate its criteria, assumptions, risks, and limitations. It is not suitable for retail investors. Please see additional disclosures on the succeeding page.

All periods greater than one year are annualized

Risk statistics are annualized for the period beginning November 1, 2024, and calculated gross of fees.
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SECTOR WEIGHTS (%) TOP COUNTRY WEIGHTS (%)
Financials Japan
Information Technology Taiwan
Industrials Canada
Energy Korea
Consumer Discretionary Spain
Health Care Switzerland
Materials China
Utilities Netherlands
Communication Services Italy
Consumer Staples United Kingdom
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Portfolio weights are subject to change. Source: FactSet, GICS Portfolio weights are subject to change. Source: FactSet, MSCI

TOP 10 HOLDINGS

About IMC

Taiwan Semiconductor Manufacturing Co., Ltd. 5.32 Il is'solely eeusarl omn WAlpihg elicns bl [beiter

; portfolios  through our Informed Momentum®
Samsur.lg Electronics Co., Ltd. 2.27 investment approach. This approach has been applied
SK hynix Inc. 1.92 consistently across all strategies since the inception
WuXi AppTec Co., Ltd. Class H 1.29 of the firm in 2007. The daily application of our
Advantest Corp. 1.23 systematic process is designed to deliver consistent
Lenovo Group Limited 115 and predictable results. Since our entire company

works for a single objective, it only makes sense to

Fubon Financial Holding Co., Ltd. 1.13 align the name of our brand with exactly what we do
Banco Santander, S.A. 1.12 every day.

Toronto-Dominion Bank 1.09

Repsol SA 1.07 We are the Informed Momentum Company.

INSTITUTIONAL INVESTOR USE ONLY. Past performance does not ensure future results, and there is no assurance that the portfolios will achieve their investment objectives.

Materials distributed to investment professionals outside the United States may be provided by an employee of an unaffiliated third-party firm, who is not a client of the Informed
Momentum Company. That firm is compensated by the Informed Momentum Company for sales and introductory services through a fixed fee plus a discretionary fee based on business
won. Because of this compensation, the third-party firm and its employee have a financial incentive to recommend the Informed Momentum Company. Additional details regarding the
compensation are available upon request.

The IMC Non-US Equity Model is a paper-traded model portfolio that is maintained and calculated daily using the Factset Research System. Performance is hypothetical and does not
represent actual results. It is based on end-of-day closing prices, assuming perfect execution, no slippage, market impact, liquidity constraints, brokerage commissions or other market
costs. It does not represent the actual performance of any client account, composite, fund or portfolio managed by the advisor. No client assets were actually invested in the model
portfolio during the periods shown. No actual transactions were executed, and no actual investments were made. Hypothetical returns include an allocation to cash and the hypothetical
receipt of dividends. Net returns reflect the deduction of the maximum annual management fee of 0.35% before custody charges, withholding taxes and other indirect expenses.
Hypothetical performance is illustrative only and may not be indicative of future results. Actual client results could differ materially due to factors including (but not limited to) timing of
investments or withdrawals, varying market conditions, execution challenges, fees/expenses, taxes, and other constraints not reflected in the model There is a risk of loss in any
investment, and past performance (actual or hypothetical) does not guarantee future results. This information is provided for illustrative/educational purposes and should not be
considered investment advice or a recommendation. Prospective investors should carefully evaluate the risks, assumptions, and limitations before relying on these results.

The MSCI ACWI ex-US Index captures large and mid cap representation across 22 or 23 Developed Markets (DM) countries (excluding the United States) and 24 Emerging Markets (EM)
countries. The index is designed to measure equity market performance in the global developed (excluding the US) and emerging markets. The MSCI ACWI ex-US Index has been chosen
as a benchmark for the IMC Non-US Equity Model because the Advisor believes that it is the most appropriate broad-based securities index available to be used for comparative
purposes given the investment strategy of the portfolio. The MSCI ACWI ex-US Growth Index captures securities exhibiting overall growth style characteristics across 22 DM countries
(excluding the US) and 24 EM countries. The MSCI ACWI ex-US Value Index captures securities exhibiting overall value style characteristics across 22 DM countries (excluding the US)
and 24 EM countries. The MSCI ACWI ex-US Value Index and the MSCI ACWI ex-US Growth Index are being presented for informational purposes only.

Neither MSCI nor any other party involved in or related to compiling, computing or creating the MSCI data makes any express or implied warranties or representations with respect to
such data (or the results to be obtained by the use thereof), and all such parties hereby expressly disclaim all warranties of originality, accuracy, completeness, merchantability or fitness
for a particular purpose with respect to any of such data. Without limiting any of the foregoing, in no event shall MSCI, any of its affiliates or any third party involved in or related to
compiling, computing or creating the data have any liability for any direct, indirect, special, punitive, consequential or any other damages (including lost profits) even if notified of the
possibility of such damages. No further distribution or dissemination of the MSCI data is permitted without MSCI's express written consent.

Under no circumstances does the information contained within represent a recommendation to buy or sell securities. The securities identified in the materials are used for illustrative
purposes in the discussion of our investment philosophy and processes. We may or may not have held, currently hold, or will hold any of the securities.

We believe the information presented is reliable, but we do not guarantee its accuracy. The opinions expressed will evolve as future events unfold.
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