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FACTOR SYSTEMS INC 401K PROFIT

Screens Summary (Data as of 12-31-2019) © Fund Removed from Approved List Fund on Watch List
Trailing Performance and Risk Management  Style Expense
Name Ticker ~ Asset Class 1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
US Stock
MFS Massachusetts Investors Tr R6 MITJX  Large Blend 3234 1592 1133 - @ 1183 096 1551 < i (] 0.39 (/]
percentile rank 14 7 22 -
#of funds in category 1,394 1,210 1,065 815
Vanguard 500 Index Admiral VA arge Blend 3146 1523 1166 1352 & 1210 100 368 & % @& 004 @
percentile rank 24 18 10 8
# of funds in category 1,394 1,210 1,065 815
American Century Ultra® R6 AULDX Large Growth 3510 21.79 15.05 - @ 1442 108 103 & s O 062 @
percentile rank 27 17 11 -
# of funds in category 1,363 1,230 1,098 822
Vanguard Value Index Adm WIAX  Large Value 2582 1170 10.06 12.48 @ 1192 099 2502 @ ¥ @ 006 @
percentile rank 44 21 9 13
#of funds in category 1215 1,097 951 697
Vanguard Mid-Cap Growth Index Admiral VMGMX Mid-Cap Growth ~ 33.86 15.46 10.23 - @ 1324 093 6.86 (V] i (/] 0.07 (/]
percentile rank 42 54 55 -
# of funds in category 619 566 502 386
Vanguard Mid-Cap Value Index Admiral VMVAX  Mid-Cap Value 2799 947 823 - @ 1339 102 1338 & = @ 007 @
percentile rank 32 18 25 -
# of funds in category 422 377 342 233
Vanguard Small Cap Growth Index Admiral VSGAX  Small Growth 3276 1514 1051 - @ 1556 092 1501 (V] i o 007 (V]
percentile rank 27 39 42 -
#of funds in category 642 574 509 383
Vanguard Small Cap Value Index Admiral VSIAX  Small Value 2276 640 746 - @ 1500 093 3.68 (V] i o 007 (/]
percentile rank 35 15 18 -
#of funds in category 419 387 346 237

Non-US Stock

American Funds New World R6 RNWGX EQXSS}ES"MMS 2803 1446 810 676 & 1126 074 205 & 2 & 08 @
percentile rank g 10 6 1
#of funds in category 832 711 577 243
Vanguard Developed Markets Index Admiral ~ VIMBX e/ L8108 2205 969 618 674 @ 1140 0% 6% © @ 00] ©
percentile rank 42 38 21 26
#of funds in category 736 632 498 377
Vanguard Interational Growth Adm vwix eOnlaree 3148 1806 1076 884 @ 1538 130 169 @ 2 @ 0N ©
percentile rank 22 4 5 11
#of funds in category 469 405 338 249

© Templeton Foreign R6 FIFGX (JEOML0e 4304 429 348 - © 1238 18 225 © T @ 08 ©
percentile rank 95 91 67 -
# of funds in category 347 305 253 165
American Funds Capital World Gr&Inc R6 RWIGX World Stock 2574 1229 822 881 & 1087 092 1392 (V] i (/] 0.44 <
percentile rank 51 43 44 51
# of funds in category 876 728 610 370
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FACTOR SYSTEMS INC 401K PROFIT

Screens Summary (Data as of 12-31-2019) © Fund Removed from Approved List Fund on Watch List
Trailing Performance and Risk Management  Style Expense
Name Ticker ~ Asset Class 1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
Alternative
PIMCO Commoity Real Ret Strat Instl peRix  Sommodites o ypp7 020 329 3% @ 975 111 K & — — 146 ©
percentile rank 10 47 47 19
#of funds in category 131 107 97 36
Vanguard Real Estate Index Admiral VGSLX Real Estate 2894 837 717 1197 & 1206 098 2365 (V] — @ 0.1 (V]
percentile rank 29 46 38 29
# of funds in category 259 224 200 138

Fixed Income

Western Asset Core Plus Bond IS WAPSX  Core Plus Bond 1232 579 467 5.69 @ 346 1.04 1301 (V] - — 0482 @
percentile rank 1 1 2 6
# of funds in category 613 530 444 332
BlackRock High Yield Bond K BRHYX High YieldBond 1558 677 591 802 @ 432 102 1201 < — — 049 @
percentile rank 13 7 13 3
#of funds in category 713 618 543 340
PIMCO Real Return Inst PRRIX phation . 85 340 246 339 © 287 08 08 © — — 0% ©
percentile rank 21 14 32 g
#of funds in category 221 194 163 104
Vanguard Total Bond Market Index Adm VBTLX 'T”gfr{]mBeodrlgte' 871 402 300 368 @ 294 101 68 @ B — 005 @
percentile rank 34 28 32 47
# of funds in category 431 383 328 252
PIMCO Income Instl PIMIX  MultisectorBond 805 568 566 8.76 @ 192 021 1276 (V] — — 105 <
percentile rank 78 20 6 1
#of funds in category 302 265 223 120
Federated Government Ultrashrt Dur R6 FGULX  Ultrashort Bond 216 171 - - @ 024 002 2249 < — — 02 <
percentile rank 93 85 - -
# of funds in category 201 161 130 62
Templeton Global Bond R6 FBNRX  World Bond 101 179 159 - @ 628 -094 1801 < — — 049 ©
percentile rank 94 82 83 -
# of funds in category 316 283 236 80
Balanced
American Funds American Balanced R6 RLBGX 'z\’ffod‘gjé?] 1955 1056 847 1048 @ 700 101 2101 & — © 028 @
percentile rank 48 12 6 5
# of funds in category 699 644 571 420
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Style Analysis (Data as of 12-31-2019)
Style Analysis
Morningstar Style Box US Stock Morningstar Style Box Non-US Stock
Deep Val Core Val Blend Core Grth High Grth Deep Val Core Val Blend Core Grth High Grth
k= | o) 8
- . A@@
b= ‘ 8 @ =
s =
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 MFS Massachusetts Investors Tr R6 Large Blend 31.09 2736 4155 085 9223 6.92 56.60
2 Vanguard 500 Index Admiral Large Blend Index 3069 2524 4408 035 9870 0.95 71.43
3 American Century Ultra® R6 Large Growth 3464 1748 47.88 014 9752 235 65.08
4  Vanguard Value Index Adm Large Value 29.84 3753 3263 0.15 99.02 0.83 7471
5  Vanguard Mid-Cap Growth Index Admiral Mid-Cap Growth 3013 2010 49.76 038 9854 1.08 11.59
6  Vanguard Mid-Cap Value Index Admiral Mid-Cap Value 4780 2391 2829 021 9732 247 9.97
7 Vanguard Small Cap Growth Index Admiral Small Growth 2802 2472 4727 208 9721 0N 2.95
8 Vanguard Small Cap Value Index Admiral Small Value 5245 1512 3243 138 9750 1.1 2.79
© Non-US Stock Funds Super Sectors % Regional Exposure % Market Maturity %
Category Cyclical  Defensive Sensitive Americas Greater Greater Develop- EM% Avg Mkt
Asia Europe ed Cap M$
1 American Funds New World R6 Diversified Emerging Mkts 3995 2019 3988 3513 3984 25.04 59.32 4068 20.17
2 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 40.27 2369 36.05 963 3645 5391 9888 1.12 3079
3 Vanguard International Growth Adm Foreign Large Growth 4459 2093 3449 13.68 38.62 47.7 7572 2428 31.23
4  American Funds Capital World Gr&Inc R6 World Stock 3391 2698 39.10 51.95 18.09 29.97 8859 1141 5541
Fixed Income Funds Super Sectors % Other Stats Credit Quality %
Category US Govt Mtg us Non Avg Eff Inv Below  NR/
Debt Credit  US Duration Grade  InvGrade NA
1 Waestern Asset Core Plus Bond IS Core Plus Bond 2015 2640 2359 0.00 7.04 8951 934 115
2 BlackRock High Yield Bond K High Yield Bond 003 000 9024 0.00 3an 465 9510 0.25
3 PIMCO Real Return Instl Inflation-Protected Bond 6493 1067 524 0.00 7.63 97.00 300 0.0
4  Vanguard Total Bond Market Index Adm Intermediate-Term Bond 46.34 2294 2753 0.00 6.26 100.00 0.00 0.00
5  PIMCO Income Instl Multisector Bond 2347 1375 1866 0.00 0.41 81.00 19.00 0.00
6 Federated Government Ultrashrt Dur R6 Ultrashort Bond 15.26 56.99 000 0.00 0.38 100.00 0.00 0.00
7  Templeton Global Bond R6 World Bond 7693 0.00 0.06 0.00 -1.39 85.16 17.29 -2.44
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