
VSL
Volshares Large Cap ETF

Fund Description

VSL tracks an equal-weighted index of US large-cap equities determined to have the best probability of short-term
appreciation. The fund is rebalanced weekly.

FactSet Analyst Report

The fund is closing. The last day of trading will be July 28, 2022. VSLs index uses statistical analysis of market data to
identify US large-cap companies with the highest likelihood of appreciation over the upcoming one-week period and the
lowest volatility. The quantitative model measures market sentiment for a company using technical metrics such as the
proximity of opening and closing prices to their mean, the frequency of price deviations from the mean, security
performance, and volatility. The index selects approximately the 25 top-rated names from an index of the 500 largest US
companies. VSL is equal-weighted, and is rebalanced and reconstituted at market open each Wednesday.
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