O’SHARES
O’Shares U.S. Small-Cap Quality Dividend Index

Pursues strong risk-adjusted returns through high-quality dividend-paying stocks

OUSMX | Q4 2024

Index constituents are comprised of approximately 100 U.S. Small-Cap companies with the highest quality as measured by
O’Shares’ rules-based methodology emphasizing profitability, dividend growth & coverage, debt, and volatility.

Quality Advantages

Approximately 100 small-cap stocks
selected for quality, strong balance
sheets and profitability.

Performance
Seeks less volatile approach to invest
in small cap companies.

Use as Core Holding

Attractive long-term quality approach
for investing in small caps, seeking
income and less risk potential.

Historical Performance Index Details

Index Ticker: OUSMX
Index Inception Date: 5/22/2020
Rebalance: Quarterly

Depending on the index launch date, charts may include back-tested data.
Total Return (Since Inception)

700% Reconstitution: Annually
HO0% Weighting: Factor Based
AVG Market Cap: $6.9 Billion
500% Weighted AVG Market Cap: $7.4 Billion
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100% SEIC  SEl Investments 2.44%
0% HLI Houlihan Lokey 2.26%
RHI Robert Half 2.24%
-100% DLB  Dolby Laboratories 2.20%
2007 2009 2011 2013 2015 2017 2018 2020 2022 2024 PINC Premier Inc 2.11%
LECO Lincoln Electric Holdings 2.09%
@ OuUSMX Index @ Russell 2000 Value Index TXRH  Texas Roadhouse 2.08%
MTN  Vail Resorts 2.07%

Risk Metrics (10Y) AVT  Avnetinc 2.06%

Performance Summary (Annualized Returns)
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Index Portfolio Metrics

Profitability (ROA)

0.0%

More
Profitability

More
Dividend
Growth

Dividend Growth (5Y)

Less

Leverage (Net Debt to EBITDA) Leverage

Lower
Volatility

IR NEE NN

Volatility (1Y)

@ OousMX Index @ Russell 2000 Value Index

Source: Bloomberg Finance L.P. Data as of 12/31/2024. OUSMX Index: O'Shares U.S. Small-Cap Quality Dividend Total
Return Index.
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It is not possible to invest directly in an index. There are exchange traded funds that track the performance of the O’Shares Indexes. O’Shares Investments does not endorse, sell,

promote or manage any investment fund or other investment vehicle that is offered by third parties and that seeks to provide an investment return based on the performance of any
index. Please refer to the disclaimers for more information about O’Shares Investments relationship to such third party product offerings.




