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Commodities Fund

Benchmark

Overall Morningstar Rating™

Morningstar Return Morningstar Risk

Bloomberg Commodity TR USD Yk Below Average Average
Rated against 103 Commodities Broad Basket funds.
Investment Strategy Performance
The Fund invests primarily in commodity-linked investments 20 Total Return%
that provide exposure to the performance of the 15 asof09-30-18
commodities markets, and other fixed-income and debt 10 Investment
instruments. The Fund may invest in equities and derivative 5 Benchmark
|nstruments, including o_ptlo.ns,.futures, swaps, structured — || - 0
securities and other derivative investments. The Fund may 5
invest in foreign securities. Cash balances and money used 10
as collateral for derivative exposures are invested primarily in 5 Average annual, if greater
short-term investment grade fixed income securities. The ) ) than 1 year
Fund t hase fixed income securities below 3 Month 1 Year 3 Year 5 Year 10 Year Since Inception
und may not pure -2.40 253 -0.43 -7.47 — - Fund Return %
investment grade. However, at the discretion of the 2.02 259 01 7.18 _ _ Benchmark Return %
investment manager, the Fund may continue to hold fixed -1.80 5.62 1.92 -6.76 — — Category Average %
income Securiies that have become non-investment grade. i L [ e
There is no guarantee that the Fund’s objective will be met. — — 103 80 — — # of Funds in Category
Category Description: Commodities Broad Basket Calendar Year Returns 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 0918
Broad—ba.sket portfpllos can invest ina @vemﬂed_basket of Total Return % o o — 1161 378 864 -1731 2512 1135 156 -2.10
commodity goods including but not limited to grains, Benchmark — 1332 106 952 1701 2466 1177 170 -2.03
minerals, metals, livestock, cotton, oils, sugar, coffee, and
cocoa. Investment can be made directly in physical assets or Growth of $10,000 as of 09-30-18 B Investment Benchmark
commodity-linked derivative instruments, such as commodity 25
swap agreements. 20
15
Volatility Analysis 10 o —
Investment
v 5
Low Moderate High T\T ’
A 2008 2009 2010 2011 2012 2013 2014 2015 2016 2017 09-18
Category X X
In the past, this investment has shown a relatively moderate Portf(.)I'lo Analysis 05.30-18
. . . ) . Composition as of 09-30-18 % Assets Morningstar Fixed Income Style Box™ as of 09-30-18
range of price fluctuations relative to other investments. This @ US. Stocks 0.0 Ava Eff Durati
investment may experience larger or smaller price declines or Non-U.S. Stocks 0.0 va “ra“?” -
L . . . [ ] -U.o. : Avg Eff Maturity —
price increases depending on market conditions. Some of this ® Bonds 0.0 Not ) '
risk may be offset by owning other investments with different Cash 49.1 Availabl Avg Credit Quality -
portfolio makeups or investment strategies. © O?P? 50'9 e Avg Wid C?“F’O” -
er : Avg Wtd Price —
Best 3 Month Return Worst 3 Month Return
16.49% -14.56% - Crodit Amalveie: % Bomd
(OCT 10 - Dec .10) (.JuI 15 - Sep .15) Top.10 }!oldmgs as of 99—39—18 % Assets redit nla ysis: % Bonds
Gstif Erisa 2bps Gstif Erisa 2bps 12-31-30 44.26 Not Available
Operations Usd 6.24
Sales Charge None Gold 100 Oz Futr Dec18 Xcec 20181227 12-27-18 5.40
Investment Management  0.01 - 0.15% of fund assets Brent Crude Futr Jan19 Ifeu 20181130 11-30-18 4.67
Exnso o WG e e JaniS Xim 20101219 121018 44
Administrative Expense  —1 Natural Gas Futr Mar19 Xnym 20190226 02-26-19 427
Ratio ) Corn Future Dec18 Xcbt 20181214 12-14-18 3.1
Fund Inception Date 050310 e Copper Future Dec18 Xcec 20181227 12-27-18 310
Management Company  Lockheed Martin Investment Soybean Future Jan19 Xcbt 20190114 01-14-19 2.64
Management Co Lme Pri Alum Futr Jan19 Xime 20190114 01-14-19 2.21
Telephone 800-444-4015 e
Total Number of Holdings 24
Annual Turnover Ratio % —
Lockheed Martin Fund Assets ($mil) 102.3
Notes

This profile reflects past performance and should not be considered indicative of future performance.

Annualized total returns measure net investment and capital gain or loss from portfolio investments as an annualized average, assuming the reinvestment of dividends.

The Morningstar Rating that is reflected on this page is hypothetical. The Rating is considered hypothetical because Morningstar does not independently analyze the "custom
compare the institutional funds with the universe of mutual funds that Morningstar rates.

The Composition, Credit Analysis and Morningstar Sectors, where applicable, may not add up to exactly 100% due to rounding.

1See summary plan description and any subsequent summary of material modifications/prospectus for explanation of investment management and administrative expenses.

fund" universe. Rather the Rating is assigned to the "custom fund" as a means to
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pommodities Fund

Total Stocks Total Bonds Total Cash
0 0 2
Cash Portfolio Analysis as of 09-30-18
Security Name Net Assets % Market Value $
Gstif Erisa 2bps Gstif Erisa 2bps 44.26 45,292,014
Usd 6.24 6,389,548
©2018 Morningstar, Inc., Morningstar Investment Profiles ™ 312-696-6000. All rights reserved. The information contained herein: (1) is proprietary to Morningstar and/or its content providers; (2) may ®
not be copied or distributed and (3) is not warranted to be accurate, complete or timely. Neither Morningstar nor its content providers are responsible for any damages or losses arising from any use of M( )HNlNGSTAH
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Other Portfolio Analysis as of 09-30-18
Security Name

Gold 100 Oz Futr Dec18 Xcec 20181227
Brent Crude Futr Jan19 Ifeu 20181130

Wti Crude Future Jan19 Xnym 20181219
Natural Gas Futr Mar19 Xnym 20190226
Corn Future Dec18 Xcbt 20181214

Net Assets %
5.40

Total Stocks
0

Market Value $
5,522,245
4,776,947
4,439,223
4,364,964
3,185,017

Total Bonds
0

Total Cash
2

Copper Future Dec18 Xcec 20181227
Soybean Future Jan19 Xcbt 20190114
Lme Pri Alum Futr Jan19 XIme 20190114
Gasoline Rbob Fut Jan19 Xnym 20181231
Live Cattle Futr Dec18 Xcme 20181231

3,176,524
2,701,137
2,264,227
2,209,010
2,194,684

Ny Harb Ulsd Fut Jan19 Xnym 20181231
Wheat Future(Cbt) Dec18 Xcbt 20181214
Silver Future Dec18 Xcec 20181227

Lme Nickel Future Nov18 XIme 20181119
Soybean Meal Futr Jan19 Xcbt 20190114

2,165,736
1,969,194
1,594,315
1,502,782
1,495,404

Lme Nickel Future Jan19 Xime 20190114
Sugar 11 (World) Mar19 Ifus 20190228
Lme Zinc Future Nov18 XIme 20181119
Lme Zinc Future Jan19 Xime 20190114
Soybean Qil Futr Jan19 Xcbt 20190114

1,443,964
1,343,058
1,319,021
1,243,073
1,216,365

Coffee 'c' Future Dec18 Ifus 20181218
Lean Hogs Future Dec18 Xcme 20181214
Kc Hrw Wheat Fut Dec18 Xcbt 20181214
Cotton No.2 Futr Dec18 Ifus 20181206

1,065,820
863,752
781,184
728,301

©2018 Morningstar, Inc., Morningstar Investment Profiles ™ 312-696-6000. All rights reserved. The information contained herein: (1) is proprietary to Morningstar and/or its content providers; (2) may
not be copied or distributed and (3) is not warranted to be accurate, complete or timely. Neither Morningstar nor its content providers are responsible for any damages or losses arising from any use of

information. Past performance is no guarantee of future performance. Visit our investment website at www.morningstar.com

MCORNINGSTAR®



