QRG Impact Small Cap Core - ESG Q|R|G

2018-03-01 -
2018-08-31  17.75% 16.04%  20.03% 1 nm n/a n/a 368,333 1,853,808 1,612,172,628
2018-10-01 -
2018-10-31  -11.22% -11.47% -10.48% 1 nm n/a n/a 322,808 1,616,265 1,560,694,912
2018-12-01 -
2018-12-31 -12.15% -12.40% -12.07% 1 nm n/a n/a 280,458 1,523,493 1,604,283,375
2019-02-01 -
2019-02-28 3.35% 3.10%  4.35% 1 nm n/a n/a 455,433 2,146,959 1,866,168,195
2019-05-01 -
2019-05-31 -8.57% -8.82%  -8.73% 1 nm n/a n/a 560,460 2,435,337 1,954,235,825
2019-07-01 -
2019-12-31 8.52% 6.92% 8.00% 3 nm n/a n/a 2,749,940 3,272,302 2,723,594,504
2020 15.52% 12.13%  19.07% 5 n/a n/a n/a 3,574,424 4,460,364 4,011,352,178
2021 20.84% 17.32% 17.71% 10 n/a 19.75% 22.85% 2,132,470 7,804,634 5,883,211,018

*Presented as supplementary information

**Partial year, performance as of 3/01

QRG Capital Management, Inc. (QRG) is an SEC-registered investment adviser, established in 2020. QRG provides fee-based management of eq
portfolios for a broad range of clients on a discretionary and non-discretionary basis. QRG is a subsidiary of Envestnet, Inc., and for the purpose
Global Investment Performance Standards (GIPS), the firm is defined as all strategies marketed under QRG. The QRG Factor-Enhanced Small Ca
ESG has an inception and creation date of 3/1/2018. The QRG Factor-Enhanced Small Cap Core - ESG strategy is comprised of domestic US com
the small capitalization segment of the market. The strategy is designed to capture the well-known asset pricing factors value, momentum and
The strategy is constructed to closely track the CRSP Small Cap Total Return Index, which measures the performance of the US small cap marke
to 1/1/2020 the strategy was benchmarked against the S&P Small Cap 600 index. The benchmark was changed to better reflect the investing ui
the strategy.

The QRG Factor-Enhanced Small Cap Core - ESG composite comprises of all fee paying, discretionary accounts with at least $100,000 in assets. ,
are added to the composite the beginning of the month after they are fully invested. If the market value and net investment of the account fall
$100,000 it is removed until the next reconciliation and calculation period. Accounts that have a significant cash flow, defined as 20% of the be;
market value, will be removed from the composite until the next reconciliation and calculation period. Financial leverage is not employed as pa
investment strategy. Breaks in performance are due to all eligible accounts exiting the composite after becoming non-discretionary

All information is based in US dollars. Pure gross results are shown gross all fees and trading expenses. Net results reflect the pure gross return
3% model WRAP fee that includes management fees, trading costs, platform fees, and other administration fees as well as a model custodian ft
0.25% that includes brokerage commissions but do not include other administration fees. Clients who access these strategies through a financi:
intermediary firm may pay additional fees to that firm. Actual fees may vary. The current management fee schedule is as follows: Up to $500,01
$500,000 to $1 million - 0.23,% $1 million to $2 million - 0.21%, $2 million to $5 million - 0.19%, $5 million to $10 million - 0.15%, $10 million ar
0.12%. All returns reflect the reinvestment of all dividends and interest income.

Returns are time weighted and calculated using Modified Dietz. All cash flows trigger a performance sub-period which are geometrically linked
monthly returns. Monthly returns are geometrically linked to create quarterly and yearly returns. Neither the composite nor the benchmark ret
reflect tax withholdings for ordinary income or capital gains. Dispersion is measured by an equal weighted standard deviation of the pure gross
all accounts in the composite for the entire four-quarter period. Internal dispersion is deemed non-material (nm) If fewer than five portfolios ai
composite over the reporting period, or not applicable (n/a) if no accounts are eligible over the entire reporting period. The 3-year standard de
calculated using pure gross returns, and is considered not applicable (n/a) for periods with less than three years of performance. Policies for va
investments, calculating performance, and preparing GIPS reports are available upon request.



QRG claims compliance with the Global investment Performance Standards (GIPS®) and has prepared and presented this report in compliance \
GIPS standards. QRG has been independently verified for the periods December 1, 2013 through December 31, 2019. The verification reports a
available upon request. A firm that claims compliance with the GIPS standards must establish policies and procedures for complying with all the
applicable requirements of the GIPS standards. Verification provides assurance on whether the firm's policies and procedures related to comp:
pooled fund maintenance, as well as the calculation, presentation, and distribution of performance, have been designed in compliance with the
standards and have been implemented on a firm-wide basis. Verification does not provide assurance on the accuracy of any specific performar
The firm’s list of composite descriptions is available upon request.

Percentage of strategy assets represented by WRAP accounts at period end:
2018 - 100%
2019 - 100%
2020 - 100%
2021 - 100%

GIPS® is a registered trademark of CFA Institute. CFA Institute does not endorse or promote this organization, nor does it warrant the accuracy
of the content contained herein.
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