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© Foreign Country Strategy -2.13% 24.37% 4.85% 12.83% 27.01% 25.28% -19.57%
® Benchmark 5.01% 27.77% -13.78% 22.13% 11.13% 8.29% -15.57%
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The Foreign Country Rotation Strategy is based on relative
strength, momentum & volatility indicators that are evaluated.
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THIS REPORT 1S NOT AN INVESTMENT REPORT. DO NOT RELY ON THIS REPORT AS PORTRAYING, OR CONTAINING PERFORMANCE OF AN ACTUAL ACCOUNT. THIS REPORT CONTAINS
HYPOTHETICAL MODEL RETURNS OF A PORTFOLIO AND 1S FOR ILLUSTRATIVE PURPOSES ONLY. PAST PERFORMANCE 1S NO GUARANTEE OF FUTURE PERFORMANCE. Clients &amp, Advisors should

do their due diligence before investing. Securities offered through Connect Financial Advisors, Registered Investment Advisor.
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Drawdown Info Data as of: Jan. 31, 2026

“ Foreign Country Strategy Total Return % Off High ® MSCI ACWI Ex USA Total Return % Off High
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1 Year Drawdown 3 Year Drawdown 5 Year Drawdown 10 Year Drawdown Maximum Drawdown
© Foreign Country Strategy 15.52% 18.95% 30.68% 30.68% 34.37%
® Benchmark 13.13% 17.54% 29.24% 34.39% 60.58%
Periodic Return Dataasof:Jan.31,2026  Key Stats
Alpha (Since Max Drawdown
Inception) (Since Inception)
30.00%
6.044 34.37%
20.00% Beta (Since Turnover Ratio
Inceplion) 33.00%

10.00% 0.5411
J - Historical Sortino
Up/Down Ratio 10Y

(Since Inception)

YTD 1Y 3y 5Y 10Y 15Y @ 0.846
1.593
® Foreign Coun...trategy 3.02% 25.40% 13.79% 10.32% 11.93% 6.49%
® Benchmark 5.99% 35.60% 17.17% 9.67% 10.36% 6.75%
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do their due diligence before investing. Securities offered through Connect Financial Advisors, Registered Investment Advisor.
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