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Portfolio Manager Jason Bulinski Inception
-Annual GIPS Verfication to 12/31/2021: ACA Group Annualized Return Cumulative Return
-Deferred 2022 and 2023 Annual GIPS Audit Expense

Manager
1st rty
S 2%;3 Sl YTD 1 Year 2 Year 3 Year 5 Year 10 Year Inception 1 Quarter YTD 1 Year 2 Year 3 Year 5 Year 10 Year  Entire Period
1/1/2011
Small Cap Strategy (Excludes 1% Annual Mgmt. Fee) 15.21 15.21 29.27 21.88 17.50 28.77 17.15 17.97 15.21 15.21 29.27 48.54 62.21 254.01 387.06 793.06
Russell 2000 Index 5.18 5.18 19.71 2.87 -0.10 8.10 7.58 9.30 5.18 5.18 19.71 5.82 -0.31 47.65 107.61 224.92
Annualized Return Cumulative Return
Five Dimensions Investment M tLLC 1st Quarter ALY
ve llmenswns nvestment Managemen YTD 1 Year 2 Year 3 Year 5 Year 10 Year Inception 1 Quarter YTD 1 Year 2 Year 3 Year 5 Year 10 Year  Entire Period
Inception Date 2/18/2022 2024
2/18/2022
Small Cap Strategy (Excludes 1% Annual Mgmt. Fee) 15.21 15.21 29.27 21.88 18.48 15.21 15.21 29.27 48.54 46.47
Russell 2000 Index 5.18 5.18 19.71 2.87 -0.96 5.18 5.18 19.71 5.82 -2.15
Calendar Year: Annualized Return
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# of Securities
AUS Market Value
Active Share

% [Cash]

1 Year Turnover

Characteristics

Market Capitalization
Dividend Yield
Price/Earnings

Est 3-5 Yr EPS Growth
Price/Book
Price/Sales

Net Margin

ROE

Small Cap Composite

77
28,133,073
96.93
6.4
75.85

Russell 2000 Index

1,951
62,393,616,840

0.21
23.06

Smal | Cap Composite Russel 12000 Index

2,848
0.77
17.0
12.6

21

0.9

5.2
-18.7

4,075
1.38
15.6
12.8

1.9
1.2
6.5
71

Portfolio Exposure

Weights Difference

Health Technology
Consumer Non-Durables
Distribution Services
Retail Trade
Electronic Technology
Technology Services
Miscellaneous
Consumer Durables
Communications
Producer Manufacturing
Health Services
Transportation
Utilities
Non-Energy Minerals
Commerdal Services
Consumer Services
Process Industries
Industrial Services
Energy Minerals
Finance

Health Technology 21%

Finance 17.2%

Electronic Technology 13.22%
Consumer Non-Durables 11.18%
Retail Trade 8.75%

Producer Manufacturing 8.1%
Technology Services 7.78%
Distribution Services 7.77%
Consumer Durables 3.54%
Utilities 1.46%

15.0
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Active Weight Portfolio Weight Benchmark Weight Economic Sector - FactSet
Revance Therapeutics, Inc. RVNC 3.93 3.95 .02 Health Technology
Planet Fitness, Inc. Class A PLNT 3.53 3.53 - Consumer Senvices
First Busey Corporation BUSE 3.26 3.31 .05 Finance
BRC Inc Class A BRCC 3.17 3.17 .01 Consumer Non-Durables
IES Holdings, Inc. IESC 3.17 3.20 .04 Industrial Services
LL Flooring Holdings, Inc. LL 3.01 3.01 - Retail Trade
Gogo Inc. GOGO 2.98 3.00 .02 Communications
U.S. Dollar gASH—US 2.91 3.1 20 [Cash]
Keros Therapeutics, Inc. KROS 2.70 2.76 .06 Health Technology
Verrica Pharmaceuticals Inc. VRCA 2.50 2.50 .00 Health Technology
Seacoast Banking... SBCF 2.34 2.41 .08 Finance
PureCycle Technologies Inc PCT 213 2.16 .03 Industrial Senices
Beauty Health Company... SKIN 2.1 2.12 .01 Health Technology
Newo Corp. NVRO 2.03 2.05 .02 Health Technology
VAALCO Energy, Inc. EGY 2.03 2.05 .03 Energy Minerals
Axsome Therapeutics, Inc. AXSM 1.94 2.04 A1 Health Technology
Stitch Fix, Inc. Class A SFIX 1.80 1.81 .01 Retail Trade
BJ's Restaurants, Inc. BJRI 1.77 1.80 .03 Consumer Services
KBR, Inc. KBR 1.77 1.77 - Technology Senices
Upbound Group, Inc. UPBD 1.63 1.70 .07 Finance
RingCentral, Inc. Class A RNG 1.58 1.58 - Technology Senices
Joint Corp. JYNT 1.57 1.58 .01 Health Senices
STAAR Surgical Company STAA 1.50 1.57 .07 Health Technology
Applied Industrial... AIT 1.45 1.73 .29 Distribution Senvices
Lyft, Inc. Class A LYFT 1.42 1.42 - Technology Senices
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Top Contributors -1 Month Top Contributors - YTD
Average Weight Total Return  Contr. To Return Average Weight Total Return  Contr. To Return
Top 10 18.53 71.97 11.91 Top 10 18.09 92.07 13.65
Children's Place, Inc. .48 110.24 4.57 Children's Place, Inc. .23 110.24 4.57
Purple Innovation, Inc. 3.18 82.35 2.20 Ambrx Biopharma, Inc. 1.24 94.17 2.51
Revance... 2.87 41.95 1.27 Purple Innovation, Inc. 3.30 80.58 2.19
PureCycle... 3.33 47.70 1.17 PureCycle... 2.65 42.96 1.10
Krystal Biotech, Inc. .72 40.42 .63 Krystal Biotech, Inc. .35 40.42 .63
Beauty Health... 3.62 13.65 .55 Merus N.V. .98 76.29 .60
Cogent Biosciences, Inc. .29 34.31 41 Axsome... 2.60 2.25 .57
IES Holdings, Inc. 1.23 34.11 .37 EyePoint... 1.77 17.74 .55
Immunic, Inc. 1.61 23.11 .36 Domo, Inc. Class B 4.06 11.86 .53
Intellia Therapeutics, Inc. 1.17 34.84 .36 IES Holdings, Inc. .92 38.75 .40
Contribution -1 Month Contribution -YTD
Health Technology R s s Health Technology 5.46
Retail Trade - EEE Retail Trade
Consumer Durables _ 2.28 Consumer Durables
Industrial Services B 158 Industrial Services
Consumer Non-Durables 0.62 ConsumerNon-Durables
Electronic Technology 0.42 Producer Manufacturing
Producer Manufacturing 0.32 Distribution Services
Distribution Services 0.27 [Cash]
Technology Services 0.10 Energy Minerals
Energy Minerals 0.07 Utilities
[Cash] 0.02 Health Services
Utilities - Transportation
0.01




Strategy Review | Attribution - YTD (12/31/2023 - 3/31/2024)

JASON BULINSKI CHARLES SCHWAB &

iShares Russell 2000 ETF Attribution Analysis

.vé_rage e o:t; * ontr. Average ota ontr. Allocation election Total Effect
Weight Return To Return Weight Return To Return Effect Effect

Total 100.0 1.43 1.43 100.0 5.86 5.86 .63 -5.06 -4.43
Finance 16.11 6.26 1.21 23.96 -.07 -17 .56 .90 1.47
Technology Senices 8.38 11.92 .68 7.01 -1.45 -12 -.05 .92 .87
Distribution Senices 7.71 14.62 1.12 1.94 13.62 .27 41 12 .53
Consumer Non-Durables 7.47 11.01 1.17 4.45 4.59 .21 -.18 .66 .48
Communications .32 1.27 13 .64 -12.36 -.09 A1 .09 .20
Producer Manufacturing 7.78 10.51 .68 9.20 7.23 .68 -.04 .24 .20
Energy Minerals - - - 5.13 11.66 .58 -.28 - -.28
Consumer Senices 4.84 1.87 43 3.37 7.44 .26 -.37 .08 -.29
Industrial Senices - - - 4.38 18.95 .82 -.53 -- -.53
Retail Trade 8.80 -2.35 -.62 3.67 10.37 .39 .26 -1.40 -1.14
Health Technology 18.89 -6.10 -1.01 6.12 -1.10 -.08 -9 -.64 -1.55
Electronic Technology 13.60 -13.84 -2.48 9.74 24.42 2.29 1.48 -6.06 -4.58
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Top 6 relative contributing and detracting groups shown in above table.
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. . ., Investment Management
Five Dimension’s Fee Schedule

U.S. Small Cap Equity
1.00% on the first S5 million
0.90% onthe next $25 million

0.75% on all assets over S50 million

Five Dimensions will negotiate fees fromthe above schedule, at its discretion, if circumstances with the
investment advisor warrant. These fee changes may occur because of the overallsize of the relationship,
exclusivity period commitments, and or asset funding commitments to the small cap strategy under certain
negotiated timelines.

FIVE DIMENSIONS INVESTMENT MANAGEMENT LLC is a registered investment advisor. Additional information about five dimensions investment
management will be available on the SEC's website at www.adviserinfo.sec.gov or on this website. Registration with the United States Securities and
Exchange Commission or any state securities authority does not imply a certain level of skill or training. Five Dimensions has complied fully with the
recordkeeping requirements of Rule 204-2(a)(16)(the “rule”) of the Advisers Act, along with the detailed regulatory requirements of other parts, and
the CFAl standards, including its Code of Ethics, Standards of Professional Conduct and Global Investment Performance Standards.

Performance data quoted represents past performance. Past performance does not guarantee future results. Investment return and principal value will
fluctuate. Current performance may be lower or higherthan the performance data quoted. Please visit fivedimensionsinvest.comfor performance data
current to the most recent quarter end. Returns gross of fees. Average annual total return is the annual compound return for the indicated period and
reflects the change in share price and the reinvestment of all dividends and capital gains. Returns for periods of one year or less are cumulative returns.
Index: The Russell 2000® Index is a market capitalization- weighted index of the 2,000 smallest companies in the Russell Universe, which comprises the
3,000 largest U.S. companies. The index is calculated on a total return basis with dividends reinvested. The index is unmanaged, its returns do not
reflect any fees, expenses, or sales charges, and is not available for direct investment.


http://www.adviserinfo.sec.gov/

Five Dimensions
Investment Management

\/

Important information

FIVE DIMENSIONS INVESTMENT MANAGEMENT LLC is a registeredinvestment advisor. Additional information about five dimensions investment
management will be available on the SEC's website at www.adviserinfo.sec.gov or on this website. Registration with the United States Securities and
Exchange Commission or any state securities authority does not imply a certain level of skill or training.

Past performance does not guarantee or indicate future results. Information presented is for educational purposes only and does not intend to make an
offer or solicitation for the sale or purchase of any specific securities, investments, or investment strategies. Certain of the statements contained on this
website may be statements of future expectations and other forward-looking statements that are based on FIVE DIMENSION's current views and
assumptions involve known and unknown risks and uncertainties that could cause actual results, performance or events to differmaterially from those
expressed orimplied in such statements. All content is subject to change without notice. All statements made regarding companies or securities or other
financial information on this site or any sites relating to FIVE DIMENSIONS are strictly beliefs and points of view held by FIVE DIMENSION or the third
party making such statement and are not endorsements by FIVE DIMENSIONS of any company or security or recommendations by FIVE DIMENSION to
buy, sell or hold any security. The content presented does not constitute investment advice, should not be used as the basis for any investment decision,
and does not purport to provide any legal, tax or accounting advice. Please remember that there are inherent risks involved with investing in the markets,
and your investments may be worth more or less than your initial investment upon redemption. There is no guarantee that FIVE DIMENSION's objectives
will be achieved. Further, there is no assurance that any strategies, methods, sectors, or any investment programs herein were or will prove to be
profitable, or that any investment recommendations or decisions we make in the future will be profitable for any investor or client. Professional money
management is not suitable for all investors. For full disclosures, please go to our Terms & Conditions page.

©2024 FIVE DIMENSIONS INVESTMENT MANAGEMENT LLC and “Five dimensions” All rights reserved.

The Marketplace platform is not a program sponsored by Schwab. Marketplace is an open architecture platform that gives investment advisors and their
clients’ access to separate account managers and Turnkey asset management providers (TAMPs). Participating MMs and TAMPs need to establish a
contract and have system compatibility with Schwab in order to be in Marketplace. The MMs, TAMPs and their investment strategies available in
Marketplace are not evaluated by Schwab.

Advisors, and not Schwab, are responsible for determining the suitability for their clients of the Select and Access programs and the managers
and strategies available through Select, Access and Marketplace.

Schwab Advisor Services® serves independent investment advisors and includes the custody, trading and support services of Charles Schwab & Co., Inc.
Independent investment advisors are not owned by, affiliated with or supervised by Schwab.

©2024 Charles Schwab & Co., Inc. (“Schwab”). All rights reserved. Member SIPC.

For financial professional use only -confidential- not for further distribution.


http://www.adviserinfo.sec.gov/
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