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FACTOR SYSTEMS INC 401K PROFIT

Screens Summary (Data as of 03-31-2020) © 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 -8.18 501 6.09 - & 1512 098 1576 < i (] 0.39 (/]
percentile rank 43 22 28 -
#of funds in category 1,377 1,220 1,054 806
Vanguard 500 Index Admiral VA arge Blend 701 507 669 1049 @ 1522 100 393 © N @ 004 @
percentile rank 26 20 12 7
# of funds in category 1,377 1,220 1,054 806
American Century Ultra® R6 AULDX Large Growth 046 1271 11.00 - @ 1639 105 11.28 < s (V] 0.62 <
percentile rank 24 16 10 -
# of funds in category 1,359 1,241 1,096 818
Vanguard Value Index Adm WIAX  Large Value -1478 042 403 864 @ 1605 095 2527 @ ¥ @ 006 @
percentile rank 31 21 11 13
#of funds in category 1217 1,112 962 710
Vanguard Mid-Cap Growth Index Admiral VMGMX Mid-Cap Growth -10.49 474 417 - @ 1673 09 11 (V] i (/] 0.07 (/]
percentile rank 49 52 56 -
# of funds in category 611 567 498 386
Vanguard Mid-Cap Value Index Admiral VMVAX Mid-Cap Value ~ -22.81 -511 -0.13 - @ 1963 100 1363 & = @ 007 @
percentile rank 32 25 24 -
# of funds in category 426 388 345 241
Vanguard Small Cap Growth Index Admiral VSGAX  Small Growth -1581 295 327 - @ 1966 094 1526 (V] i o 007 (V]
percentile rank 36 39 44 -
#of funds in category 635 577 503 383
Vanguard Small Cap Value Index Admiral VSIAX  Small Value 2946 -837 -2.05 - @ 2184 097 3.93 (V] i o 007 (/]
percentile rank 29 16 19 -
# of funds in category 432 407 35 250

Non-US Stock

American Funds New World R6 RNWGX Eﬁx[‘j{g}gsdwts 242 181 223 377 @ 1498 08 2080 © @ & 061 ©
percentile rank 11 7 4 1
# of funds in category 825 707 580 238
Vanguard Developed Markets Index Admiral ~ VIMBX oreid" LG8 1587 241 059 274 @ 1533 10 1 © ® @ 001 ©
percentile rank 57 52 32 25
#of funds in category 747 642 506 374
Vanguard Interational Growth Adm vwix eienlaee 33 726 595 675 @ 1673 105 1206 @ 2 @ 0 ©
percentile rank 12 6 6 10
#of funds in category 466 409 340 251

© Templeton Foreign R6 FIFGX (JEOML0e 5363 860 385 - © 1648 109 250 © T G 088 ©
percentile rank 68 89 61 -
# of funds in category 333 299 247 162
American Funds Capital World Gr&Inc R6 RWIGX World Stock -1074 162 286 6.34 @ 1406 091 1417 @ o O 048 @
percentile rank 42 43 41 38
# of funds in category 867 756 624 378
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Screens Summary (Data as of 03-31-2020) © 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 2647 1022 857 618 @ 1509 122 5% ©& — — 14 ©
percentile rank 71 77 70 20
#of funds in category 129 109 95 35
Vanguard Real Estate Index Admiral VGSLX Real Estate -16.55 -146 049 789 @ 1706 094 2390 (V] — @ 0.12 (V]
percentile rank 40 47 45 39
# of funds in category 263 229 202 138

Fixed Income

Western Asset Core Plus Bond IS WAPSX  Core Plus Bond 534 434 376 499 @ 462 108 1326 & - — 0482 @
percentile rank 41 10 3 6
# of funds in category 606 530 442 331
BlackRock High Yield Bond K BRHYX HighYieldBond 675 083 247 574 @ 839 102 1226 & — — 049 @
percentile rank 41 21 20 5
#of funds in category 701 623 544 339
PIMCO Real Return Inst PRRIX phation . 581 302 230 334 © 340 0% 12 © — — 0% ©
percentile rank 35 32 33 19
#of funds in category 218 196 173 115
Vanguard Total Bond Market Index Adm VBTLX 'T”gfr{]mBeodrlgte' 906 483 333 38 @ 325 101 1 @ B — 005 @
percentile rank 11 8 13 34
# of funds in category 430 385 332 254
PIMCO Income Instl PIMIX  Multisector Bond  -3.16 194 359 734 @ 520 077 1301 (V] — — 105 <
percentile rank 42 18 5 1
#of funds in category 316 274 229 128
Federated Government Ultrashrt Dur R6 FGULX  Ultrashort Bond 182 168 - - @ 038 004 2274 < — — 02 <
percentile rank 21 29 - -
# of funds in category 204 164 131 61
Templeton Global Bond R6 FBNRX  World Bond 533 -125 063 - @ 630 063 1826 & — — 048 @
percentile rank 60 73 64 -
# of funds in category 324 287 240 80
Balanced
American Funds American Balanced R6 RLBGX 'z\’ffod‘gjé?] 207 464 566 867 @& 89 0% 2126 @ — © 027 @
percentile rank 15 10 5 4
# of funds in category 689 641 562 413
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