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QLBO Facts

Ticker
Excess Return: QLBOE

Total Return: QLBOT

Index Launch
January 02, 2019

Base Value
1,000 on January 02, 2019

Reconstitution Dates
Weekly at the Friday market close

Rebalancing Dates
Weekly at the Friday market close

Index Rules
Available at vettafi.com

Long Portfolio
Characteristics

Number of Companies: 52

Company Size by Market
Capitalization (millions):

Average: $3,393
Median: $1,452
Largest: $21,023

Smallest: $252

Short Portfolio
Characteristics

Number of Companies: 1

Company Size by Market
Capitalization (millions):

Average: $14,439
Median: $14,439
Largest: $14,439

Smallest: $14,439

Performance of $1,000 invested

Performance Data
Annualized

3 Month 6 Month YTD 1 Year 3 Year 5 Year ITD
Total Return 6.7% 5.0% 4.5% 7.2% 8.7% 9.7% 12.7%
Excess Return 5.9% 3.4% 2.5% 4.0% 4.7% 6.5% 10.5%
Volatility 8.6% 8.0% 8.6%
Sharpe Ratio 1.01 1.20 1.47

Top Long Constituents
Ticker Company Name Weight
SMPL SIMPLY GOOD FOODS COMPANY 2.24%
DAR DARLING INGREDIENTS, INC 2.16%
OMCL OMNICELL INC 2.10%
BBWI BATH & BODY WORKS INC 2.06%
NSP INSPERITY INC 2.06%
GPRE GREEN PLAINS INC. 2.06%
QNST QUINSTREET INC. 2.06%
INVX INNOVEX INTERNATIONAL INC. 2.06%
EFOR EVERFORTH INC. 2.05%
MTW THE MANITOWOC COMPANY, INC. 2.04%

Top Short Constituents
Ticker Company Name Weight
IWN RUS 2000 VAL ETF 100.00%

VettaFi is a differentiated index provider, helping asset managers across the globe build and grow their product suites. With an industry-leading index platform, it partners with
issuers to develop innovative investment solutions and bring them to market. Beyond that, its modern distribution solutions help clients scale products and achieve success.

It is not possible to invest directly in an index. Index performance does not reflect the deduction of any fees or expenses. VettaFi does not sponsor, endorse, sell, or promote any
investment product linked to or based on the QMIT Sizzling 50 LBOs. Performance is provided on a total-return basis. Volatility and Sharpe ratio comparisons are based on daily
returns. Historical performance illustrations in the indices may be based on a back-test calculation. Past performance of an index is not a guarantee of future results. VettaFi shall
have no liability for any errors or omissions in calculating the Index. For further disclaimers, please see https://www.quantzqmit.com/disclaimers.
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