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The Approach

Key Facts

A quantitively-driven strategy emphasizing high quality small-cap

Strategy Assets

$66 Million

Holdings

88

Beta*

1.0

Active Share

88%

Dividend Yield

2.0%

Min Portfolio Size

$100,000

Benchmark

S&P 600 (Total Return)

stocks. Stocks are first screened to remove those that score poorly
on financial and growth measures. Those stocks that pass the
screen are then ranked on a stand-alone basis in relation to two
factors: beta* and value. The stocks that rank the highest for each
factor are combined into one portfolio. Stocks that rank high in
both factors are over-weighted.

Sector Weightings

The Features
A diversified portfolio of between 85 and 95 stocks that seeks to
deliver superior risk-adjusted returns over the index. The
investment objective of the fund is capital appreciation. Our
research, as well as a large body of academic research, has found
that low beta and value factors are associated with long-term
stock outperformance.
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Industrials

Healthcare

16%

Financials

Top 5 Holdings (%)
iShares S&P Small Cap ETF

2.5%

TimkenSteel Corp

2.2%

SpartanNash

Low Beta (S&P 600)

Value (S&P 600)

S&P 600

2.1%

Veritiv Corp

2.1%

Cooper Tire & Rubber

1.4%

* Beta is a measure of the systematic risk of a portfolio relative to the
benchmark. The beta of the benchmark is equal to 1.
Source: 2021 Bloomberg; 2021 Addepar
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Securities offered by Registered Representatives through Private Client Services, Member FINRA/SIPC. Advisory products and services offered by Investment Advisory
Representatives through 6 Meridian LLC, a Registered Investment Advisor. Private Client Services and 6 Meridian LLC are unaffiliated entities.
6 Meridian LLC is a Registered Investment Adviser. This fund sheet is solely for informational purposes. Advisory services are only offered to clients or prospective clients
where 6 Meridian LLC and its representatives are properly licensed or exempt from licensure. Past performance is no guarantee of future returns. Investing involves risk
and possible loss of principal capital. No advice may be rendered by 6 Meridian LLC unless a client service agreement is in place.
Material discussed is meant for general illustration and/or informational purposes only and it is not to be construed as tax, legal, or investment advice. Although the
information has been gathered from sources believed to be reliable, please note that individual situations can vary, therefore, the information should be relied upon only
when coordinated with individual professional advice.

