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FACTOR SYSTEMS INC 401K PROFIT

Screens Summary (Data as of 06-30-2020) © 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 410 976 9.86 - & 1678 098 16.01 < i (] 0.38 (/]
percentile rank 55 40 34 -
#of funds in category 1,383 1,234 1062 811
Vanguard 500 Index Admiral VA arge Blend 747 1069 1069 1395 @ 169 100 418 © N @ 004 @
percentile rank 23 18 11 8
#of funds in category 1,383 1,234 1,062 811
American Century Ultra® R6 AULDX Large Growth 2864 2129 16.96 - @ 1898 107 153 @& s O 062 @
percentile rank 11 12 10 -
# of funds in category 1,346 1,249 1,096 817
Vanguard Value Index Adm WIAX  Large Value 742 388 644 1122 @ 1723 095 2552 @ ¥ @ 006 @
percentile rank 47 29 19 17
#of funds in category 1,198 1,114 975 710
Vanguard Mid-Cap Growth Index Admiral VMGMX Mid-Cap Growth ~ 11.51 1286 10.12 - @ 1960 097 7.36 (V] i (/] 0.07 (/]
percentile rank 41 48 50 -
# of funds in category 603 559 501 3682
Vanguard Mid-Cap Value Index Admiral VMVAX Mid-Cap Value ~ -11.82 -002 361 - @ 2116 099 138 @& = @ 007 @
percentile rank 34 25 27 -
# of funds in category 420 386 346 245
Vanguard Small Cap Growth Index Admiral VSGAX  Small Growth 778 1180 926 - @ 2250 097 1551 (V] i o 007 (V]
percentile rank 36 38 37 -
#of funds in category 627 579 510 381
Vanguard Small Cap Value Index Admiral VSIAX  Small Value -16.48 -256  2.00 - @ 2330 098 418 (V] i o 007 (/]
percentile rank 34 18 16 -
# of funds in category 436 412 372 258

Non-US Stock

American Funds New World R6 RNWGX EQXSS}ES"MMS 503 742 685 634 & 1660 085 2105 © B @ 080 @&
percentile rank 14 6 6 1
#of funds in category 812 701 591 247
Vanguard Developed Markets Index Admiral ~ VIMBX /9" L8108 425 0gg 245 609 @ 1620 100 7% © < @ 001 ©
percentile rank 43 44 28 20
#of funds in category 763 652 522 369
Vanguard Interational Growth Adm vwix eOnlaree 455 1418 1180 1127 @ 188 113 1741 @ 2 @ 02 ©
percentile rank 4 4 5 4
#of funds in category 477 421 344 249

© Templeton Foreign R6 FIFGX  (JEOMLA0e 1396 607 166 - © 1705 1 275 © 0T @ 00 @
percentile rank 72 92 74 -
# of funds in category 331 303 259 171
American Funds Capital World Gr&Inc R6 RWIGX World Stock 255 566 631 959 @ 1528 094 1442 @ #H O 0482 O
percentile rank 42 44 41 38
#of funds in category 866 765 630 372

©2020 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar, M( )HN'N TAH
Inc



Release Date 08-09-2020 | Quarterly Plan Performance Report Page 2 of 2

FACTOR SYSTEMS INC 401K PROFIT

Screens Summary (Data as of 06-30-2020) © 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 Commodity Real Ret Strat Instl PCRIX g‘r’égg‘%‘;'g;(ft 1722 548 735 48 & 1586 123 550 © @ — — 146 ©
percentile rank 53 39 58 29
#of funds in category 130 112 97 49
Vanguard Real Estate Index Admiral VGSLX Real Estate 693 223 536 97 @ 1783 094 2415 (V] — @ 0.12 (V]
percentile rank 28 37 31 31
# of funds in category 268 225 199 140

Fixed Income

Western Asset Core Plus Bond IS WAPSX  Core Plus Bond 814 561 548 531 @ 49 116 1351 (V] - — 0482 @
percentile rank 31 9 1 7
# of funds in category 601 534 455 333
BlackRock High Yield Bond K BRHYX High YieldBond  -049 327 432 675 @ 908 102 1251 < — — 05 <
percentile rank 33 16 15 3
#of funds in category 703 641 550 347
PIMCO Real Return Inst PRRIX pihation . 838 494 373 349 © 377 100 14 © — — 0% ©
percentile rank 15 25 18 10
#of funds in category 212 196 170 115
Vanguard Total Bond Market Index Adm VBTLX 'T”gfr{]mBeodrlgte' 896 534 431 377 @ 332 101 73% @ B — 005 @
percentile rank 20 20 23 47
# of funds in category 421 380 331 249
PIMCO Income Instl PIMIX  Multisector Bond 069 332 469 7.51 & 552 087 1326 (V] — — 105 <
percentile rank 56 34 6 1
#of funds in category 321 283 235 128
Federated Hermes Govt Ultrashort R6 FGULX  Ultrashort Bond 208 190 - - @ 045 007 2299 < — — 02 <
percentile rank 42 67 - -
# of funds in category 2056 164 127 60
Templeton Global Bond R6 FBNRX  World Bond 596 -0.79 070 - @ 623 -053 1851 < — — 0% @
percentile rank 83 83 81 -
# of funds in category 313 276 238 86
Balanced
American Funds American Balanced R6 RLBGX 'z\’ffod‘gjé?] 662 781 815 1069 & 999 097 2151 © — @ 02 @
percentile rank 17 15 7 3
# of funds in category 685 636 559 412
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