Ohwerview

* The Portfolio is a 5% Yolatiity-Targeted Portfolic with weights to the underying premia systematically adjusted based on

a risk-weighted (Equal Risk Contribution) allocation misthodology.

*  The weights for the basket of risk premia are set based on an Equal Risk Conmribution approach and rebalanced

quareny 1o these weights.

*  Rish-weghts for the relabve allocstions within the basket sre sef based on T-yesr raling realized volatities and

Yolatility-Targeting

* The allocation to the basket of risk premia is adjusted daily to achieve a volatiity target of 5%.

¢ The alfocation i based on two messures of short-term trading reslized volatidity.
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