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WORLDQUANT LLC 401K SAVINGS AND
Screens Summary (Data as of 03-31-2019)

Name

US Stock

DFA US Core Equity 11
percentile rank
#of funds in category

Vanguard 500 Index Admiral
percentile rank
#of funds in category

Vanguard FTSE Social Index Inv
percentile rank
#of funds in category

JPMorgan Large Cap Growth R6
percentile rank
#of funds in category

Vanguard Value Index Adm
percentile rank
#of funds in category

Vanguard Mid-Cap Growth Index Admiral
percentile rank
#of funds in category

Vanguard Mid-Cap Value Index Admiral
percentile rank
#of funds in category

Vanguard Small Cap Growth Index Inv
percentile rank
#of funds in category

Vanguard Small Cap Value Index Inv
percentile rank
#of funds in category

Non-US Stock

American Funds New World R6
percentile rank
#of funds in category

Vanguard Developed Markets Index Admiral
percentile rank
#of funds in category

Vanguard International Growth Adm
percentile rank
# of funds in category

Vanguard International Value Inv
percentile rank
# of funds in category

Ticker ~ Asset Class

DFEOX  Large Blend

Large Blend
VEIAX |dex

Large Blend
VFTSX Index

JLGMX  Large Growth

WIAX  Large Value

VMGMX Mid-Cap Growth

VMVAX' Mid-Cap Value

VISGX  Small Growth

VISVX  Small Value

Diversified
RNWGX Emerging Mkts

Foreign Large
VIMGX' Blend Index

Foreign Large
VWILX Growth

Foreign Large
VIRIX Value

© Fund Removed from Approved List

Fund on Watch List

Trailing Performance and Risk Management  Style Expense
1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
bb5 1278 925 16.05 @ 118 1.08 7.09 < i (/] 0.19 (/]
71 41 51 11
1,418 1,224 1,085 817
9.46 1347 1087 1590 @ 1073 1.00 2.93 (] R (/] 0.04 (V]
22 17 10 15
1418 1,224 1,085 817
10.68 1481 11.36 17.08 @ 1082 1.00 3.27 < R (V] 0.18 <
12 3 5 3
1418 1,224 1,085 817
1414 2034 14.69 - @ 1448 114 1467 (V] iig < 0.48 (/]
17 7 8 -
1,405 1,269 1,125 815
723 1215 937 1511 & 1054 098 2426 (V] ekl (V] 0.05 <
26 11 11 19
1,233 1,100 942 699
11.06 1341 995 - @ 1277 09 6.10 < i < 0.07 (/]
30 61 35 -
616 556 496 353
1.05 977 770 - @ 1189 098 1263 (V] LE (/] 0.07 (/]
41 30 16 -
417 368 318 225
10.26 1563 858 1741 & 1500 091 1426 (V] il (] 0.19 <
35 51 50 28
681 592 525 396
146 1014 7.05 16.17 @ 1437 087 2.93 (] L (] 0.19 (/]
13 21 6 13
440 393 346 238
110 1154 477 - & 1040 074 19.80 (V] g (V] 0.62 <
2 20 12 -
833 707 553 239
472 759 272 915 @ 1050 098 6.10 (V] ik < 0.07 (/]
49 23 25 26
753 644 514 384
283 1434 676 124 & 1380 117 16.16 (V] iig (/] 0.32 (/]
43 3 8 7
442 373 314 235
-586 792 178 847 & 1008 093 1088 < t () 0.38 (/]
38 18 19 33
314 275 225 148
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WORLDQUANT LLC 401K SAVINGS AND

Screens Summary (Data as of 03-31-2019) © 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

American Funds New Perspective R6 RNPGX  World Stock 534 1337 918 - & 1082 092 1834 (/] i < 0.44 <
percentile rank 22 14 11 -
#of funds in category o4 738 622 376

Alternative

PIMCO Commodity Real Return Strat 12 peRpx  Sommodites 55 284 8% 030 @ 1078 107 M5 G — — 13 ©
percentile rank 49 50 62 12
# of funds in category 125 110 94 34

Vanguard Real Estate Index Admiral VGSLX Real Estate 2004 572 879 1833 @ 1382 098 2290 (V] — @ 0.1 <
percentile rank 16 49 41 25
# of funds in category 251 225 198 139

Fixed Income

Baird Core Plus Bond Inst BCOIX  Core Plus Bond 463 314 335 578 @ 283 095 1851 (V] .8 — 030 <
percentile rank 16 17 7 15
#of funds in category 1,024 901 769 564
BlackRock High Yield Bond K BRHYX High Yield Bond 494 814 439 11.36 @ 448 095 1B & — — 050 @
percentile rank 39 20 16 9
# of funds in category 700 611 520 332
American Century Inflation Adjs Bond R AN fflaton o qg3 151 162 312 @ 308 100 M @ — — 07 ©
percentile rank 81 54 32 43
# of funds in category 225 200 170 105
Intermediate-
Vanguard Total Bond Market Index Adm VBTLX Term Bond 445 198 267 369 @ 306 102 610 & it — 005 @
percentile rank 25 66 42 76
#of funds in category 1,024 901 769 564
Federated Government Ultrashrt Dur Instl FGUSX  Ultrashort Bond 203 134 08 0N © 025 001 2174 (V] — — 026 <
percentile rank 85 80 83 79
# of funds in category 187 151 134 63
AB Global Bond | ANAIX  World Bond 377 313 356 629 & 234 022 2703 < — — 05 @
percentile rank 26 27 g 12
# of funds in category 308 257 239 145
Target Date
Vanguard Target Retirement 2015 Inv VIXVX  Target Date 387 628 498 925 @ 439 089 610 @ — © 013 @
percentile rank 33 51 29 47
#of funds in category 139 112 83 50
Vanguard Target Retirement 2020 Inv VTWNX Target Date 382 739 565 1019 @ 558 1.0 6.10 (V] — @ 0.13 (V]
percentile rank 33 25 5 23
# of funds in category 252 205 167 106
Vanguard Target Retirement 2025 Inv VITVX  Target Date 383 820 607 1095 @ 644 104 610 @ — @ 013 @
percentile rank 34 28 5 22
# of funds in category 228 188 148 74
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WORLDQUANT LLC 401K SAVINGS AND

Screens Summary (Data as of 03-31-2019) © 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
Vanguard Target Retirement 2030 Inv VTHRX Target Date 371 887 639 1165 @ 718 1.0 6.10 (/] — @ 0.14 (/]
percentile rank 36 35 16 20
#of funds in category 241 195 157 96
Vanguard Target Retirement 2035 Inv VITHX  Target Date 355 952 669 1227 @ 792 098 610 @& — @ 014 @
percentile rank 32 36 19 20
# of funds in category 223 183 143 69
Vanguard Target Retirement 2040 Inv VFORX  Target Date 338 1020 696 1255 & 866 098 610 & — @ 014 @
percentile rank 38 28 21 17
# of funds in category 241 195 157 96
Vanguard Target Retirement 2045 Inv VTIVX  Target Date 327 1043 7.08 1263 @ 914 099 6.10 (/] — @ 0.15 (/]
percentile rank 42 31 16 19
#of funds in category 223 183 143 68
Vanguard Target Retirement 2050 Inv VFIFX  Target Date 327 1043 7.08 1263 @ 915 098 610 & — @ 015 @
percentile rank 38 36 22 19
# of funds in category 241 195 157 78
Vanguard Target Retirement 2055 Inv VFFVX  Target Date 328 1043 7.05 - @ 913 097 610 @& — @ 015 @
percentile rank 38 43 26 -
# of funds in category 223 181 135 9
Vanguard Target Retirement 2060 Inv VTTSX  Target Date 325 1042 7.05 - @ 914 097 6.10 (/] — @ 0.15 (/]
percentile rank 44 48 1 -
#of funds in category 206 125 10 -
Vanguard Target Retirement 2065 Inv VLXVX  Target Date 324 - - - — - - 172 © — @ 015 @
percentile rank 46 - - -
# of funds in category 206 125 10 -
Vanguard Target Retirement Income Inv VTINX  Target Date 392 487 413 669 & 345 087 610 @& — @ 012 @
percentile rank 35 48 23 53
# of funds in category 186 162 127 91
Balanced
. . Moderate
American Funds American Balanced R6 RLBGX  Ajlocation 656 929 7.83 - @ 616 097 226 @ — 0 018 @
percentile rank 18 11 5 -
#of funds in category 760 692 603 440
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