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Systematic Cross Premia Index®" Objective

December 31, 2021 To provide a representative baseline

for how the risk premia investment

The Systematic Cross Premia Index, designed by Asset Management One USA in 2021, measures the
category performed as a whole.

performance of a broad cross-section of risk premia factors, diversified over asset class and style.
The universe includes risk premia strategies from a selected group of investment banks, with each
bank curating a list for inclusion according to certain rule-based criteria. The Index is currently being Key Features
implemented through an investable Cayman Segregated Portfolio that trades the index portfolio and

resides on the Wilshire Managed Account Platform. * Designed to measure the

performance of an investment
Notional Asset Class Exposure opportunity that s increasingly
popular and difficult to track
e The universe includes risk premia
strategies from each trading partner,
each a globally recognized
investment bank
e FEach counterparty curates a list for
inclusion according to certain
rule-based criteria
e The Index is currently being
implemented through an
investable Cayman Segregated
Portfolio that trades the index
portfolio and resides on the
Wilshire Managed Account Platform
e Strategies must be trading live
for six months (less under
m Rates FX = Commodity = Equity Multi exceptional circumstances)

Notional Style Exposure Quick Facts

Notional Exposure - Style

Al

= Carry Momentum = Contrarian = Market Imbalance Defensive = Multi

Number Of Constituents

Variable

Weighting

Equal contributor risk weighted

Review Frequency

Quarterly

Base Value

Total Index: 100.0 (at Jan. 12, 2021)

Calculation Frequency
Performance Snapshot Daily: Next trade day

Total Return (%)

History Availability

3-month Dec Nov Oct Sep Aug  Inception*
Daily from January 12, 2021

Systematic Cross -2.55 0.43 -0.35 -2.62 -0.67 0.39 -1.44
*Inception date is January 12, 2021
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Performance History Since Inception*
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e AMODRP
*Inception date is January 12, 2021
Descriptive Statistics
Index Component Weight (%)
Components Largest Smallest
70 33.7 <0.01
Expected Symbology
Suggested Ticker Bloomberg
AMODRP AMODRP<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

The Systematic Cross Premia Index®™ is based on a methodology designed by Asset Management One USA (AMO USA) 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.

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.

NONE OF AMO USA OR ANY OF THEIR AFFILIATES, OFFICERS OR EMPLOYEES MAKE ANY REPRESENTATION OR WARRANTY CONCERNING THE ACCURACY, COMPLETENESS
OR FAIRNESS OF ANY STATEMENT OR INFORMATION CONTAINED HEREIN. NONE OF AMO USA OR ANY OF THEIR AFFILIATES, OFFICERS OR EMPLOYEES ACCEPT ANY
LIABILITY WHATSOEVER FOR ANY DAMAGES OR LOSSES ARISING FROM THE RECEIPT OR USE OF THIS DOCUMENT AND INFORMATION.

Please see the Part 2 Brochures of AMO USA’s and Wilshire's Forms ADV for a more detailed description of risks associated with investment into investment products and
strategies managed by AMO USA and Wilshire. You should carefully consider whether the described investment instruments are suitable for you in light of your
circumstances and financial resources.

Nothing herein shall be (i) interpreted as a representation that data in this illustration will track or otherwise reflect any actual investment or (ii) used for an investment
decision or investment. Actual results will differ, potentially significantly, from those assumed herein. The illustration is not intended to describe the actual strategy or
performance of any investable product, which can differ substantially.

Please note that the information contained in this material has been prepared as of the date specified above. Nothing contained in this material shall imply or suggest
that AMO USA or Wilshire has an obligation to update or correct any information or statement contained in the attached document. Certain statements and information
contained herein represent the current views of AMO USA and Wilshire. AMO USA and Wilshire may not hold such views in the future, and may change such views
without further notice.

Wilshire Advisors LLC (Wilshire) is an investment advisor registered with the SEC. Wilshire® is a registered service mark. Systematic Cross Premia Index®™ is a service mark
of Asset Management One USA. All other trade names, trademarks, and/or service marks are the property of their respective holders.

AMO USA is a direct subsidiary of Asset Management One Co., Ltd. (“AMO JAPAN”) AMO JAPAN and an indirect subsidiary of Mizuho Financial Group, Inc. ("Mizuho") and
Dai-ichi Life Holdings Inc. ("DL") and may provide investment management and other type of services to other clients. AMO USA’s investment decisions, advice, and
recommendations taken with respect to such other clients may be similar to or different from investment recommendations or information given in this material. AMO
USA, AMO JAPAN, and its affiliates (“AMO Group”) are engaged in various investment management and advisory services. Mizuho and DL and their affiliates are involved
in a broad spectrum of financial services. Because of the wide range of services offered by AMO Group, Mizuho, DL and their affiliates, it is possible that conflicts may
arise.

Copyright © 2021 Wilshire. All rights reserved.

Copyright © 2021 Asset Management One USA. All rights reserved.
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