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RBP’° Large-Cap Market Fund

Class Symbol CusIP
Institutional TVIMX 89386860
A TVMAX 89386506
C TVMCX 89386852
P TVFMX 89386C605
INVESTMENT OBJECTIVE

Seeks investment results that before fees and
experses, correspond generlly to the total return
performane of the Guggenheim RBP® Large-Cap
Market IndexSM.

FUNDFACTS
Number of Holdings 80
Beta 3Y) m
Average Market Cap $240,707 million
Average P/E 25.82x
PORTFOLIO MANAGEMENT TEAM

Farhan Sharaff, Senior Managing Director,
Assistant Chief Investment Officer, Equities
and Portfolio Manager

Burak Hurmeydan, Director and
Portfolio Manager

TOTALASSETS (ALL SHARE CLASSES)
$14,053,683

REQUIRED BUSINESS PERFORMANCE' PROBABILITY(RBP")
RBP" quantifies the probability of whether a stock
can perform according to market expectations by
measuring the likelihood that the company’'s
management can achieve the Required Business
Performance” to support its current valuation or if
investors' systematic behavioral biases might have
caused misalignment between the stock price and
management’s ability to deliver. RBP® Probability
cannot guarantee nor does it predict profit,
performance, or future stock prices.

Fund Highlightsand Applications

Invests in U.S. large-capitalization companies believed to have a high RBP’ Probability, while avoiding
companies believed to have the most behavioral risk.

Invests in companies with historically average sensitivity to market movements.

Applies the RBP® proprietary methodology to stocks screened for a beta factor equalto1.

Index Construction Process

The Guggenheim RBP Large-Cap Market Index*™ consists of 100 stocks selected from the Dow Jones U.S.
Large-Cap Total Stock Market IndexSM with beta factors closest to 1.0 and the highest RBP® Probabilities.

Select stocks with the
highest RBP® Probabilities
(within industry group)

Guggenheim
RBP® Large-Cap

Screen stocks
with beta
closestto1.0

Dow Jones U.S.
Large-Cap Total Stock

Market Index Market IndexSM

20% of companies with lowest RBP® are dismissed

1

Average Annual Total Retums (as 0f9.30.2021)

. Fund
3-Month YTD  1-Year 3-Year 5-Year 10-Year Since F.und Gross/Netw Inception
Inception Expense Ratio Date
Institutional -0.83% 13.70% 2815% 13.45% 15.47% 14.76% 12.47% 2.25%/0.95%  2.15.201
A Class (No Load) -0.89% 13.38% 27.82% 13.13% 1517% 14.38% 12.60% 2.73%/1.20% 4.27.2010
A Class (Load) 5.61% 8.04% 21.78% 11.32% 14.05% 13.71% 12.02% 2.73%/1.20%  4.27.2010
C Class (No Load) -113%  12.82%  26.94% 1230% 1431% 13.61% 11.48%  3.32%/1.95%  4.18.201
C Class (Load) -212%  1M.82% 25.94% 12.30% 1431% 13.61% 11.48%  3.32%/1.95%  4.18.201
P Class -0.93% 13.42% 27.76% 13.12% 1515% 14.45% 12.67% 2.79%/1.20%  4.18.2011
Dow Jones U.S. Large-Cap
Total Stock Market 029% 1535% 30.73% 16.53% 17.24% 16.76% 14.38%2 - -
IndexsM
Guggenheim RBP Large- con 14500 20.64% 1467% 1677% 1607% 1426%2  — -

Cap Market Index*™

Theadvisor hascantractually agreedtowaive feesand expensesthrough 212022 to limit the ordrery operating expenses ofthe fund See the progpectusfor
more informationabautfeesand expenses.2 Since Inception retums are as of the fund's oldest sharedlass.

Performance displayed represents past performance, whichis no guarantee of future results. Investment return and prindpal valie wil
fuctuate so that when shares are redeemed, they may be worth more or kess than original cost. Current performance may be bwer or
higher than the performance data quoted. For up-to-date fund performance, incliding performance arrent to the most recent month
end plkase v isit our website at www.guggenheiminvestments.com. Load performance reflects maximum saleschargesor contingentdefered
saks charges (CDSC) asapplicable A Classshares havea maximumsales charge of 4.75 % Effective 5.9, 20 16 the A Class maximum front-end
saks charge was changed from 5.75% to 4.75%. For performance periods that begin prior to 5.9207, a 575% load was used and for
performance perods that begin 5.9.2016, a4.75% load was used. A 100 % deferredsales charge wil be imposed on purchasesof $1000,000
ormoreon fund shares purchased without a front-end sales charge that are redeemed within 72 months of purchase C Class shares havea
maximum CDSC of 1% for shares redesmed  within 12 months of purchase

Unless otherwise noted data isas of 930.2021. Data is subject tochange on a daily basis Partial year returns are cumulative, nat amualized Returns
refect the reinvestment of dividends. The referenced index is unmanaged and not avalable or direct ivestment. Index performance does not reflect
transactioncosts ees o expenses ndex data source: S&PDJI. Frior to 5,9 2016the reference fund was namedthe Transparent Value Large-Cap Market
Fund and Class P shares were named Class F-1 shares.
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Top 10Holdings Sector Allocation
B Guggenheim RBP” Large-Cap Market Fund
Apple Inc. .5%
ppie Tnc 6.5% ¥ Guggenheim RBP® Large-Cap Market Index*M
Microsoft Corporation 6.2% B Dow Jones U.S. Large-Cap Total Stock Market Index*™
Amazon.Com, Inc. 4.5% ] 27.3%
p—— ] 277k
Alphabet Inc C Shares 3.0% —— 12"7%0
Consumer Discretionary 12.9%
Facebook Inc-Class A 2.9% 12.2%
Health C —— 1.8%
——
Tesla Inc 2.6% o —— %_‘1%
Fi i — 10.2%
JP Morgan Chase & Co. 23% Inancials n—— 10.4%
I ]].4:/0
Visa Inc. 1.9% Communica?ion T ]9090{%
Services T 1.0%
Mastercard, Inc. 1.8% —— 319056
Industrials m— 8:30/00
Salesforce.Com, Inc. 1.7% — Zﬁgf"
C Staplos M— 4%
Total (% of Net Assets) 33.4% OTIMEr 2ToPES s
— 31%
Real Estate g g %0%
—_— 1%
Materials m— 31%
=
Utilities 27%
] 2.4%
2.49
Energy B 24%
_— 2.6%
Domestic Equities (Excluding Exchange Traded Funds) 98.4% Cash, Exchange Traded mm 1060%;
.U
Cash, Exchange Traded Funds & Other 1.6% Funds, & Other 0.0%

Performance displayed represents past performance, which is no guarantee of future results. Data is subject to change on a daily basis. The securities mentioned are provided far informational purposes anly and

should not be deemed as a recommendation to buy orsell.

Risk Considerations This fund may not be suitable for all
investors. The fund seeks to track a quantitative strategy index and as
a result may have lower retuns than other types of index-based
strategies. An investment in the Guggenheim RBP” Large-Cap Market
Fund involves risk, induding loss of principal Since the fund invests in
securitiescomprisingan index created by a proprietary model, the fund
may have a lower return than if the fund were managed using a
fundamental or index-based strategy that did not incorporate
quantitative andysis. The funds return may nat match or achieve a
high degree of carelation with the retun of the index The large-
capitalization companies in which the fund invests may underperform
other segments of the equity market or the equity market as a whole.
The fund's assets will only be concertrated in an industry or group of
industries to the extent that the index concentrates in a particular
industry or group of indugtries. By concentrating its assets in a single
industry or group of industries, the fund is subject to the risk that
economic, political, or ather conditions that have a negative effect on
that industry or group of industries will negatively impact the fundto a
greater extent than if the fund'sassets were invested in a wider variety
of industries. The fund is subject to risks related to investments in
REITs, including fluctuations in the value of underlying properties,
defaults by borrowers or tenants, lack of diversification heavy cash
flow dependency, selfdiquidation and potential failure to qualify for
tax-free pass through of income and exemption fromregistration as an
investment compary. The fund may also imvest in derivative
instrumerts, investments whose values depend onthe perfarmance of
an underlying security, asset, interest rate, index, or currency andentail
potentially higher volatility and risk of loss compared to traditional
stock or bond investments. Interest Rate Risk-The fund may invest in
fixed-income securities that change in value based on changes in
interest rates. If rates increase the value of these investments
generally declines.

Index Definitions The Guggenheim RBP" Large-Cap Market Index
focuses on large-cap companies that are telieved to have average
economic and market sensttivity, average exposure to market volatility
and highest RBP® probabilities. Theindex isa subset of the Dow Jones
U.S. Total Stock Market Index™ which measures all US. equity
securities with readily available prices. It includes stocks among the
largest 750 that demonstrate value style characteridics. The
Guggenheim RBP” large-Cap Market Index is comprised of 100
components. The Dow Jones U.S. Large-Cap Total Stock Market
IndexSM i a subset of the Dow Jones U.S. Total Stock Market Index®,
which meastres al US. equity securities withreadly available prices. It
includes stocks among the largest 750.

Terms: Market Cap Curent market cap is the sum of the market
capitalization of all clsses of common stock, in millions. P/E Ratio
(Price- to-Earnings Ratio): The price of a stock divided by its historical
earnings per share. Beta: A measure of a gven stock's volatility in
relation to the volatility of a specific market A stock that is mare
volatile than the market over time tends to have a beta above 1.0. Ifa
stock is less volatile than the market over time, the stocKs beta tends
to be less than 1.0. For the purpose of this report, beta is calculated
over the prior three years using daily total returns compared to the
total returns of the Dow Jones U.S. Total Stock Market Index™.

Guggenheim RBP" Large-Cap Market Index™ is the property of
Guggenheim Partners Invetment Management (“GPIM") which has
contracted with S&P Dow Jores Indices LLC or its affiliate (“S&PDJI")
to maintain and calulate the index. The Dow Jones US. Large-Cap
Total Stack Market Index™ and S&P 500 Index are the property of
S&PDJI and or their third party licensors and has been licensed by
S&PDJI for use by Guggenheim Partners Investment Management
("GPIM") in connection with the index. S&PDJI shall have no liability
for any emors or omissions in calcuating the index. The Guggenheim
RBP" Large-Cap Market Fund is not sponsored endorsed, sold, or

promoted by S&P Dow Jones Indices LLC its affiliates or their third
party licensars and neither S&P Down Jones Indces LLC, ts affiliates
nor their its third party licensors make any representation regardingthe
advisability of investing in the Guggenheim RBP” Large-Cap Market
Fund.

This material & not intended as a recommendation or as
investment advice of any kind, including in connection with
rollovers, transfers, and distributions. Such material is not
provided in a fiduciary capacity, may not be relied upon for or in
connection with the making of investment decisions, and does
not constitute a solicitation of an offer to buy or sell securities.
All content has been provided for informational or educational
purposes only and is not intended to be and should not be
construed as legal or tax advice and/or a legal opinion. Always
consult a financial, tax and/or legal professional regarding your
specific situation.

Read the fund's prospectus and summary prospectus (if
available) carefully before investing. It contains the
fund's investment objectives, risks, charges, expenses,
and other information, which should be considered
carefully before investing. Obtain a prospectus and
summary prospectus (if available) at
Guggenheimlnvestments.com.

The referenced fund is distributed by Guggenheim Funds
Distributors, LLC. Guggenheim Investments represents the
investment management businesses of Guggenheim Partners, LLC
("Guggenheim"), which includes GPIM, the investment advisor to the
referenced fund. Guggenheim Funds Distributors LLCis affiliated with
Guggenheim and GPIM.
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