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BX SELECT · 30 BPS #BXP.USHBX Harvester Model (US Domestic)

WHY INVEST IN THIS PORTFOLIO

1. Built-in tax management

Systematic, rules-based tax-loss harvesting
layered on top of the model — generating tax alpha
alongside investment performance for taxable
accounts.

2. Engineered diversification

Built from active, tactical ETFs that historically
show lower pairwise correlations than
cap-weighted index models — aiming to break the
lockstep moves that pressure traditional portfolios
in volatile regimes.

3. Outcome-based construction

Built to solve for specific investor outcomes —
capital preservation, growth participation, or
after-tax alpha — rather than passive market
participation.

PORTFOLIO OBJECTIVE

U.S. equity portfolio with built-in tax-loss harvesting — blending BX's US
Large Cap Core, Dividend Yield Plus Momentum, i1 US Mega Cap 50, FT
American Disciplined Mid Cap, and Fantastic Five Trend Capture sleeves
to generate after-tax alpha for taxable accounts.

BEST FOR

Taxable client accounts seeking U.S. equity exposure with a systematic
tax-management overlay; advisors who need a U.S.-mandate alternative
to the global Harvester model.

KEY INFORMATION

Model identifier #BXP.USH

Family Premium — Tax-Efficient Alpha

Strategy fee 30 bps premium

PORTFOLIO CHARACTERISTICS

Components 5

Distinct strategists 3

Avg. underlying ER —

Nitrogen risk score 69

Nitrogen GPA 4.2

Rebalance cadence Strategist-driven;
signal-based

UNDERLYING HOLDINGS

% Component Manager

27.0% BX US Large Cap Core
Index

BX Index (proprietary)

25.0% BX US Dividend Yield Plus
Momentum

BX Index (proprietary)

25.0% i1 US Mega Cap 50 Index One

13.0% BX/FT American
Disciplined Mid Cap Index

Financial Trust Asset
Management

10.0% BX Fantastic Five Trend
Capture

BX Index (proprietary)
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About the underlying holdings
Strategist objectives and methodologies for each component in the BX Harvester Model (US Domestic).

BX Index (proprietary)

A BX-proprietary passive U.S. large-cap core sleeve providing broad market exposure as a foundational allocation building block.
Provides US Large Cap exposure as a building block within BX models.

BX Index (proprietary)

A BX-proprietary US large-cap equity sleeve that combines high dividend yield with positive momentum — selecting companies
that pay durable dividends while their price trends are intact. Provides US Large Cap exposure as a building block within BX
models.

Index One

Index One is the index calculation provider behind the entire BX Index suite — headquartered in London. Their proprietary 'i1'
benchmark family includes the i1 US Mega Cap 50, providing passive exposure to the 50 largest U.S. companies. Provides US
Mega Cap exposure as a building block within BX models.

Financial Trust Asset Management

A Financial Trust-collaborated U.S. mid-cap sleeve built on FT's disciplined fundamental selection framework — one of multiple
FT strategies in the BX research stack. Provides US Mid Cap exposure as a building block within BX models.

BX Index (proprietary)

A BX-proprietary concentrated tactical equity sleeve focused on trend-following exposure to the 'Fantastic Five' mega-cap
technology leaders. Calculated by Index One. Provides tactical Equity exposure as a building block within BX models.

ABOUT THE STRATEGISTS

BX Index (proprietary)

A BX-proprietary passive U.S. large-cap core sleeve providing broad market exposure as a foundational allocation building block.

Index One

Index One is the index calculation provider behind the entire BX Index suite — headquartered in London. Their proprietary 'i1' benchmark family includes
the i1 US Mega Cap 50, providing passive exposure to the 50 largest U.S. companies.

Financial Trust Asset Management

A Financial Trust-collaborated U.S. mid-cap sleeve built on FT's disciplined fundamental selection framework — one of multiple FT strategies in the BX
research stack.

DISCLOSURES — This document is for use with financial professionals only and is not intended for retail distribution. Investment products are subject to risk, including possible
loss of principal. Models on the Nitrogen platform are newly available; we do not display hypothetical or backtested performance prior to a live track record. Allocations and
underlying components are subject to change at the discretion of the BX Partners Index Investment Committee. Underlying fund expense ratios are published by each fund
manager and shown for informational purposes; the BX strategy fee, if any, is in addition to underlying fund expenses. Manager descriptions are sourced from public materials
and SEC filings; please refer to each manager's prospectus for complete information.


