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Hypatia Women Hedge Fund Index®" Objective

June 30, 2022 To measure performance of women

managed hedge funds who meet certain

The Hypatia Women Hedge Fund Index®", designed by Hypatia Capital Management LLC and created in rules-based criteria.

2020, measures the performance of hedge funds managed by women which meet certain rules-based

criteria. Funds are selected from a universe of hedge funds compiled by Hypatia Capital Management
LLC. Key Features

Performance History Since Inception* * Social impact index
e Proprietary methodology to select and
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Review Frequency

*Inception represents the Hypatia Index inception date of September 30, 2017
Quarterly on the calendar quarter end

Performance Snapshot

Base Value
TOTAL RETURN (%) ANNUALIZED TOTAL RETURN (%) Total Index: 82.93 (at September 30, 2017)
3-month Ytd 2021 1-year 2-year  3-year Inception* .
Calculation Frequency
Hypatia Index -4.99 -8.67 8.35 -7.27 5.44 4.87 5.85
e rekahed g Monthly
urekahedge Hedge ;¢ 556  9.59 4.58 820 655 5.37
Fund Index . S
Eurekahedze Fund of History Availability
ds Ind g -4.37 -6.56 8.58 -4.48 6.72 4.80 3.97
Funds Index Monthly from September 30, 2017

*Inception represents the Hypatia Index inception date of September 30, 2017

Strategy Classifications (% Weights)

Relative Value
11%

Equity Hedge
63%

Macro
16%

Event Driven
10%
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Since Inception™ Risk Values

ANNUALIZED STANDARD MAX SHARPE SORTINO CORRELATION DOWN CAPTURE UP CAPTURE BETATO
RETURN  DEVIATION DRAWDOWN RATIO  RATIO TO HWIX RATIO TO HWIX RATIO TOHWIX HWIX

Hypatia Index 5.85% 7.1% -8.9% 065  1.07 100.0% 100.0% 100.0% 1.00
Eurekahedge Hedge F

In“dreexa edge Hedge Fund ¢ -, 6.3% -8.6% 066  1.07 90.1% 85.9% 88.5% 0.80
Eurekahedge Fund of 3.97% 6.3% -8.8% 073 101 91.0% 91.7% 81.2% 0.82

Funds Index

*Inception represents the Hypatia Index inception date of September 30, 2017

Descriptive Statistics™

COMPONENT
INDEX WEIGHT (%) CONSTITUENT FUND SIZE (SMILLIONS)
Components Largest Smallest Mean Median Largest Smallest
19 5.26 5.26 862.3 458.42 4,634 160.0

*Constituent Fund Size values are June 30, 2021 values

Expected Symbology
Suggested Ticker Bloomberg
HWIX HWIX<index>

Investors cannot directly invest in an index although they can invest in funds that seek to match the holdings of an index.

More Information

Powered by Wilshire Indexes, please visit www.wilshire.com or email wilshireindexes@wilshire.com.
Hypatia Capital, please visit www.hypatiacapital.com or email HWIX@hypatiacapital.com.

The Hypatia Women Hedge Fund Index™ (“Index”) is based on a methodology designed by Hypatia Capital and is Powered by Wilshire. Wilshire calculates
and distributes the Index based on the third-party supplied methodology. Wilshire makes no representations about the intended purpose or the
methodology used to construct the Index. It is not possible to invest directly in an index. Exposure to an asset class represented by an index may be
available through investable instruments derived from that index. Wilshire makes no representations regarding the advisability of investing in investment
products based on the Index, which is not sponsored, endorsed, sold or promoted by Wilshire. Index returns do not reflect payment of certain sales
charges or fees an investor may pay to purchase the securities underlying the Index or investment vehicles intended to track the performance of the
Index. The imposition of these fees and charges would cause actual performance of the securities/vehicles to be lower than the Index performance
shown. Inclusion of a company in the Index does not in any way reflect an opinion of Wilshire on the investment merits of the company.

Eurekahedge Fund of Funds Index, Eurekahedge Hedge Fund Index Copyright Eurekahedge, All Rights Reserved. Retrieved from
https://www.eurekahedge.com/ December 2021. Neither Eurekahedge nor its affiliates provide any express or implied warranty or representations as
to originality, accuracy, completeness, timeliness, non-infringement, merchantability and fitness for any purpose.

This material is based upon information generally available to the public and from third party sources believed to be reliable. Wilshire does not
independently verify any of the information it receives. Wilshire gives no representations or warranties as to the accuracy of such information, and
accepts no responsibility or liability (including for indirect, consequential or incidental damages) for any error, omission or inaccuracy in such information
and for results obtained from its use. Information is as of the date indicated, and is subject to change without notice. This material is intended for
informational purposes only and should not be construed as legal, accounting, tax, investment, or other professional advice. Wilshire receives
compensation in connection with licensing of its indices to third parties.

Wilshire Advisors LLC (Wilshire) is an investment advisor registered with the SEC. Wilshire® is a registered service mark. Hypatia Women Hedge Fund
Index™ is a service mark of Hypatia Capital. All other trade names, trademarks, and/or service marks are the property of their respective holders.
Copyright © 2022 Wilshire. All rights reserved. 22-0217-IXFS

wilshire.com | 1299 Ocean Avenue, Suite 700 | Santa Monica, CA90401 | 310-451-3051 | wilshireindexes@wilshire.com 2



	Hypatia Women Hedge Fund Index℠
	Performance History Since Inception*
	Performance Snapshot
	*Inception represents the Hypatia Index inception date of September 30, 2017
	Strategy Classifications (% Weights)
	Since Inception* Risk Values
	Descriptive Statistics*
	Expected Symbology
	More Information

	Objective
	Key Features

	Quick Facts
	Number Of Constituents
	Review Frequency
	Base Value
	Calculation Frequency
	History Availability


