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gross of advisory fees, may exclude certain derivatives and will differ from actual fund performance.

By viewing this listing of portfolio holdings, you are agreeing to not redistribute the information and to not misuse this information to the detriment of 
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Please note that a Portfolio that invests in other Portfolios typically does not hold securities directly. As such, "Contributors and Detractors" 
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Dimensional Fund Advisors LP is an investment advisor registered with the Securities and Exchange Commission.
 

Consider the investment objectives, risks, and charges and expenses of the Dimensional funds carefully before 
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Dimensional funds are distributed by DFA Securities LLC.

Performance data shown represents past performance and is no guarantee of future results. Current performance 
may be higher or lower than the performance shown. The investment return and principal value of an investment 
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obtain performance data current to the most recent month-end, visit www.dimensional.com/funds. 

Indices are not available for direct investment. Their performance does not reflect the expenses associated with the management of an actual portfolio. 
Frank Russell Company is the source and owner of the trademarks, service marks, and copyrights related to the Russell Indexes. MSCI data © MSCI 
2024, all rights reserved. Copyright 2024 S&P Dow Jones Indices LLC, a division of S&P Global.



US Core Equity 1 Portfolio (I) vs. Russell 3000 Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Tesla Inc 0.59% 1.24% 0.29%

Apple Inc 4.68% 5.77% 0.23%

Super Micro Computer Inc 0.12% 0.05% 0.08%

Vistra Corp 0.11% 0.03% 0.04%

UnitedHealth Group Inc 0.76% 1.00% 0.04%

American Tower Corp — 0.20% 0.04%

Marathon Petroleum Corp 0.27% 0.13% 0.03%

Snowflake Inc 0.02% 0.13% 0.03%

Prologis Inc — 0.25% 0.03%

Williams-Sonoma Inc 0.09% 0.03% 0.03%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

NVIDIA Corp 2.60% 3.15% -0.33%

Meta Platforms Inc 1.64% 1.91% -0.06%

Amazon.com Inc 2.36% 3.05% -0.06%

General Electric Co 0.15% 0.32% -0.04%

Netflix Inc 0.23% 0.50% -0.03%

Walt Disney Co/The 0.25% 0.38% -0.03%

MicroStrategy Inc — 0.02% -0.03%

Merck & Co Inc 0.39% 0.64% -0.03%

Uber Technologies Inc 0.09% 0.28% -0.03%

Berkshire Hathaway Inc 1.14% 1.47% -0.02%

US Core Equity 2 Portfolio (I) vs. Russell 3000 Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Tesla Inc 0.26% 1.24% 0.43%

Apple Inc 4.70% 5.77% 0.22%

Boeing Co/The 0.09% 0.26% 0.07%

UnitedHealth Group Inc 0.62% 1.00% 0.06%

Super Micro Computer Inc 0.10% 0.05% 0.06%

McDonald's Corp 0.16% 0.45% 0.04%

Vistra Corp 0.10% 0.03% 0.04%

Williams-Sonoma Inc 0.13% 0.03% 0.04%

EMCOR Group Inc 0.11% 0.02% 0.04%

American Tower Corp — 0.20% 0.04%

US  Equity



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

NVIDIA Corp 1.95% 3.15% -0.71%

Meta Platforms Inc 1.20% 1.91% -0.16%

Amazon.com Inc 1.74% 3.05% -0.11%

Netflix Inc 0.09% 0.50% -0.05%

Walt Disney Co/The 0.18% 0.38% -0.05%

Berkshire Hathaway Inc 0.98% 1.47% -0.04%

Uber Technologies Inc 0.02% 0.28% -0.03%

Advanced Micro Devices Inc 0.24% 0.57% -0.03%

Merck & Co Inc 0.32% 0.64% -0.03%

Eli Lilly & Co 1.02% 1.17% -0.03%

US High Relative Profitability Portfolio vs. Russell 1000 Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Eli Lilly & Co 4.51% 1.24% 0.66%

Tesla Inc — 1.30% 0.58%

Broadcom Inc 4.86% 1.15% 0.31%

Apple Inc 4.71% 6.09% 0.30%

Applied Materials Inc 1.53% 0.33% 0.20%

Caterpillar Inc 1.70% 0.35% 0.19%

UnitedHealth Group Inc — 1.05% 0.17%

AbbVie Inc 2.71% 0.65% 0.15%

United Rentals Inc 1.02% 0.09% 0.13%

Lam Research Corp 1.24% 0.25% 0.13%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

NVIDIA Corp 0.95% 3.33% -1.37%

Meta Platforms Inc — 2.01% -0.45%

Amazon.com Inc — 3.22% -0.25%

Adobe Inc 1.31% 0.60% -0.19%

Gilead Sciences Inc 1.08% 0.21% -0.17%

Lululemon Athletica Inc 0.56% 0.12% -0.16%

Zoetis Inc 0.79% 0.20% -0.15%

United Parcel Service Inc 1.18% 0.24% -0.14%

Amgen Inc 1.55% 0.35% -0.13%

Charter Communications Inc 0.41% 0.08% -0.13%



US Large Cap Equity Portfolio vs. Russell 1000 Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Apple Inc 4.72% 6.09% 0.29%

Tesla Inc 0.89% 1.30% 0.18%

Meta Platforms Inc 2.22% 2.01% 0.08%

Vistra Corp 0.14% 0.04% 0.06%

American Tower Corp — 0.21% 0.04%

Super Micro Computer Inc 0.04% — 0.04%

Williams-Sonoma Inc 0.10% 0.03% 0.04%

Prologis Inc — 0.27% 0.03%

Snowflake Inc 0.03% 0.14% 0.03%

United Rentals Inc 0.30% 0.09% 0.03%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Johnson & Johnson 1.18% 0.85% -0.03%

Walt Disney Co/The 0.29% 0.40% -0.02%

ON Semiconductor Corp 0.18% 0.07% -0.02%

Uber Technologies Inc 0.12% 0.30% -0.02%

General Electric Co 0.25% 0.33% -0.02%

Gilead Sciences Inc 0.31% 0.21% -0.02%

Berkshire Hathaway Inc 1.27% 1.56% -0.02%

UnitedHealth Group Inc 1.16% 1.05% -0.02%

Netflix Inc 0.37% 0.53% -0.02%

Kenvue Inc 0.25% 0.08% -0.02%

US Large Cap Growth Portfolio vs. Russell 1000 Growth Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Apple Inc 4.75% 11.15% 1.48%

Tesla Inc 0.03% 2.39% 1.08%

Eli Lilly & Co 3.91% 2.26% 0.31%

UnitedHealth Group Inc — 1.62% 0.29%

Alphabet Inc — 6.24% 0.20%

Broadcom Inc 4.64% 2.10% 0.18%

Oracle Corp 2.38% 0.28% 0.17%

Vertiv Holdings Co 0.31% 0.01% 0.15%

AbbVie Inc 3.09% 1.18% 0.13%

Caterpillar Inc 1.45% 0.48% 0.13%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

NVIDIA Corp 3.97% 6.08% -1.19%

Meta Platforms Inc 1.18% 3.68% -0.93%

Boeing Co/The 0.59% 0.07% -0.22%

Amgen Inc 1.76% 0.43% -0.16%

Honeywell International Inc 1.21% 0.07% -0.15%

PepsiCo Inc 2.54% 0.65% -0.14%

Union Pacific Corp 1.57% 0.26% -0.14%

United Parcel Service Inc 0.82% 0.12% -0.12%

Texas Instruments Inc 1.58% 0.25% -0.11%

Netflix Inc — 0.96% -0.11%

US Large Cap Value Portfolio (I) vs. Russell 1000 Value Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Meta Platforms Inc 0.88% — 0.26%

JPMorgan Chase & Co 4.81% 2.50% 0.21%

Boeing Co/The — 0.53% 0.21%

Exxon Mobil Corp 4.12% 2.03% 0.17%

Johnson & Johnson — 1.88% 0.14%

Marathon Petroleum Corp 0.80% 0.30% 0.13%

Vistra Corp 0.22% 0.06% 0.10%

Hartford Financial Services Group Inc/The 0.67% 0.13% 0.10%

Steel Dynamics Inc 0.66% 0.09% 0.09%

PACCAR Inc 0.76% 0.26% 0.09%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Walt Disney Co/The 0.17% 0.89% -0.17%

Humana Inc 0.57% 0.14% -0.16%

Merck & Co Inc — 1.21% -0.13%

Comcast Corp 2.00% 0.87% -0.11%

Constellation Energy Corp — 0.21% -0.09%

Biogen Inc 0.48% 0.17% -0.08%

Pfizer Inc 1.47% 0.76% -0.08%

Berkshire Hathaway Inc 2.52% 3.43% -0.07%

Coinbase Global Inc — 0.14% -0.06%

Walmart Inc — 1.16% -0.06%



US Large Cap Value Portfolio (III) vs. Russell 1000 Value Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Meta Platforms Inc 0.88% — 0.26%

JPMorgan Chase & Co 4.81% 2.50% 0.21%

Boeing Co/The — 0.53% 0.21%

Exxon Mobil Corp 4.12% 2.03% 0.17%

Johnson & Johnson — 1.88% 0.14%

Marathon Petroleum Corp 0.80% 0.30% 0.13%

Vistra Corp 0.22% 0.06% 0.10%

Hartford Financial Services Group Inc/The 0.67% 0.13% 0.10%

Steel Dynamics Inc 0.66% 0.09% 0.09%

PACCAR Inc 0.76% 0.26% 0.09%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Walt Disney Co/The 0.17% 0.89% -0.17%

Humana Inc 0.57% 0.14% -0.16%

Merck & Co Inc — 1.21% -0.13%

Comcast Corp 2.00% 0.87% -0.11%

Constellation Energy Corp — 0.21% -0.09%

Biogen Inc 0.48% 0.17% -0.08%

Pfizer Inc 1.47% 0.76% -0.08%

Berkshire Hathaway Inc 2.52% 3.43% -0.07%

Coinbase Global Inc — 0.14% -0.06%

Walmart Inc — 1.16% -0.06%

US Micro Cap Portfolio (I) vs. Russell 2000 Index (Prospectus Benchmark)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Abercrombie & Fitch Co 0.48% 0.21% 0.08%

IES Holdings Inc 0.21% 0.03% 0.07%

Modine Manufacturing Co 0.32% 0.15% 0.07%

ACADIA Pharmaceuticals Inc — 0.13% 0.07%

Cytokinetics Inc — 0.29% 0.06%

Krystal Biotech Inc 0.28% 0.11% 0.06%

Qualys Inc — 0.28% 0.06%

Powell Industries Inc 0.21% 0.05% 0.06%

Valley National Bancorp — 0.16% 0.05%

Bridgebio Pharma Inc — 0.17% 0.05%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Super Micro Computer Inc — 1.03% -1.24%

MicroStrategy Inc — 0.35% -0.50%

Viking Therapeutics Inc 0.00% 0.15% -0.23%

Comfort Systems USA Inc — 0.34% -0.14%

Carvana Co — 0.22% -0.12%

elf Beauty Inc — 0.37% -0.09%

Amphastar Pharmaceuticals Inc 0.28% 0.08% -0.08%

FTAI Aviation Ltd — 0.21% -0.07%

Forward Air Corp 0.13% 0.05% -0.06%

Light & Wonder Inc — 0.32% -0.05%

US Micro Cap Portfolio (I) vs. Russell Microcap Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Abercrombie & Fitch Co 0.48% — 0.14%

fuboTV Inc 0.00% 0.18% 0.12%

Krystal Biotech Inc 0.28% — 0.10%

WW International Inc — 0.07% 0.09%

RAPT Therapeutics Inc 0.04% 0.14% 0.09%

Navitas Semiconductor Corp 0.02% 0.18% 0.09%

Diversified Healthcare Trust — 0.20% 0.08%

Anavex Life Sciences Corp — 0.12% 0.08%

Aehr Test Systems 0.03% 0.13% 0.08%

CBIZ Inc 0.40% — 0.07%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Avidity Biosciences Inc — 0.24% -0.29%

Cleanspark Inc 0.11% 0.44% -0.27%

Modine Manufacturing Co 0.32% 0.94% -0.26%

Vera Therapeutics Inc — 0.28% -0.21%

Cymabay Therapeutics Inc 0.12% 0.75% -0.17%

Dyne Therapeutics Inc 0.02% 0.23% -0.13%

Crinetics Pharmaceuticals Inc 0.08% 0.61% -0.13%

Alpine Immune Sciences Inc 0.03% 0.22% -0.13%

SoundHound AI Inc — 0.13% -0.12%

Janux Therapeutics Inc 0.00% 0.10% -0.11%



US Small Cap Growth Portfolio vs. Russell 2000 Growth Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Kinsale Capital Group Inc 0.61% — 0.23%

Tenet Healthcare Corp 0.60% — 0.16%

Eagle Materials Inc 0.73% — 0.16%

Allison Transmission Holdings Inc 0.55% — 0.16%

Crocs Inc 0.38% — 0.15%

ACADIA Pharmaceuticals Inc — 0.26% 0.14%

Cytokinetics Inc — 0.54% 0.13%

XPO Inc 0.43% — 0.12%

Core & Main Inc 0.39% — 0.12%

DaVita Inc 0.54% — 0.12%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Super Micro Computer Inc — 2.08% -2.51%

MicroStrategy Inc — 0.70% -1.01%

Viking Therapeutics Inc — 0.30% -0.47%

Iridium Communications Inc 0.32% — -0.16%

FTAI Aviation Ltd — 0.42% -0.13%

Carvana Co — 0.19% -0.11%

Chemours Co/The 0.34% — -0.09%

Sotera Health Co 0.24% — -0.09%

Appfolio Inc — 0.33% -0.08%

Sweetgreen Inc — 0.07% -0.08%

US Small Cap Portfolio (I) vs. Russell 2000 Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Wingstop Inc 0.23% — 0.07%

ACADIA Pharmaceuticals Inc — 0.13% 0.07%

Saia Inc 0.27% — 0.06%

Cytokinetics Inc — 0.29% 0.06%

Eagle Materials Inc 0.24% — 0.06%

Tenet Healthcare Corp 0.19% — 0.06%

Bridgebio Pharma Inc — 0.17% 0.05%

Gap Inc/The 0.15% — 0.05%

Acuity Brands Inc 0.21% — 0.04%

Upstart Holdings Inc — 0.10% 0.04%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Super Micro Computer Inc — 1.03% -1.24%

MicroStrategy Inc — 0.35% -0.50%

Viking Therapeutics Inc — 0.15% -0.23%

Carvana Co — 0.22% -0.12%

FTAI Aviation Ltd — 0.21% -0.07%

Affirm Holdings Inc 0.15% — -0.05%

New York Community Bancorp Inc 0.05% — -0.05%

Iridium Communications Inc 0.11% — -0.05%

Avidity Biosciences Inc — 0.04% -0.05%

YETI Holdings Inc 0.11% — -0.04%

US Small Cap Value Portfolio (I) vs. Russell 2000 Value Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Modine Manufacturing Co 0.63% 0.11% 0.23%

Mohawk Industries Inc 0.68% — 0.14%

Coherent Corp 0.37% — 0.13%

Air Lease Corp 0.55% — 0.11%

Gates Industrial Corp PLC 0.35% — 0.10%

PVH Corp 0.80% — 0.09%

Assured Guaranty Ltd 0.72% — 0.08%

Spirit Airlines Inc 0.01% 0.08% 0.08%

Kirby Corp 0.45% — 0.08%

Neogen Corp 0.01% 0.30% 0.08%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

New York Community Bancorp Inc 0.34% — -0.32%

United States Steel Corp 1.01% — -0.18%

Carvana Co — 0.24% -0.13%

Iovance Biotherapeutics Inc — 0.19% -0.11%

Avidity Biosciences Inc — 0.08% -0.09%

Howard Hughes Holdings Inc 0.36% — -0.07%

Light & Wonder Inc — 0.33% -0.06%

Transocean Ltd 0.37% — -0.06%

Bank OZK 0.55% — -0.06%

Oscar Health Inc — 0.14% -0.06%



US Social Core Equity 2 Portfolio vs. Russell 3000 Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Tesla Inc 0.33% 1.24% 0.40%

Super Micro Computer Inc 0.25% 0.05% 0.23%

Apple Inc 4.76% 5.77% 0.22%

UnitedHealth Group Inc — 1.00% 0.16%

Boeing Co/The — 0.26% 0.11%

Johnson & Johnson — 0.81% 0.07%

Marathon Petroleum Corp 0.31% 0.13% 0.04%

McDonald's Corp 0.16% 0.45% 0.04%

Pfizer Inc — 0.33% 0.04%

Williams-Sonoma Inc 0.11% 0.03% 0.04%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

NVIDIA Corp 2.69% 3.15% -0.29%

Eli Lilly & Co — 1.17% -0.24%

Berkshire Hathaway Inc — 1.47% -0.10%

General Electric Co — 0.32% -0.08%

Amazon.com Inc 2.17% 3.05% -0.07%

Merck & Co Inc — 0.64% -0.07%

Meta Platforms Inc 1.59% 1.91% -0.06%

Exxon Mobil Corp — 0.87% -0.06%

AbbVie Inc — 0.61% -0.05%

Netflix Inc 0.18% 0.50% -0.04%

US Sustainability Core 1 Portfolio vs. Russell 3000 Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Meta Platforms Inc 2.98% 1.91% 0.27%

Apple Inc 4.84% 5.77% 0.19%

Super Micro Computer Inc 0.17% 0.05% 0.15%

Boeing Co/The — 0.26% 0.11%

Tesla Inc 1.08% 1.24% 0.07%

Marathon Petroleum Corp 0.29% 0.13% 0.04%

Intel Corp 0.26% 0.40% 0.04%

American Tower Corp — 0.20% 0.04%

Zoetis Inc 0.04% 0.19% 0.04%

Williams-Sonoma Inc 0.11% 0.03% 0.04%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Berkshire Hathaway Inc — 1.47% -0.10%

Eli Lilly & Co 0.80% 1.17% -0.08%

UnitedHealth Group Inc 1.42% 1.00% -0.07%

Amazon.com Inc 2.24% 3.05% -0.06%

Exxon Mobil Corp — 0.87% -0.06%

NVIDIA Corp 3.06% 3.15% -0.06%

Micron Technology Inc — 0.20% -0.06%

New York Community Bancorp Inc 0.05% 0.01% -0.05%

Microsoft Corp 3.38% 6.19% -0.04%

Lululemon Athletica Inc 0.22% 0.11% -0.04%

US Sustainability Targeted Value Portfolio vs. Russell 2000 Value Index (Prospectus Benchmark)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Toll Brothers Inc 0.65% — 0.14%

Gap Inc/The 0.38% — 0.12%

Universal Health Services Inc 0.63% — 0.10%

Regal Rexnord Corp 0.51% — 0.10%

Spirit Airlines Inc — 0.08% 0.09%

Flex Ltd 0.40% — 0.09%

TechnipFMC PLC 0.43% — 0.09%

Mohawk Industries Inc 0.39% — 0.08%

Neogen Corp 0.00% 0.30% 0.08%

Air Lease Corp 0.38% — 0.08%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

New York Community Bancorp Inc 0.25% — -0.24%

Carvana Co — 0.24% -0.14%

Iovance Biotherapeutics Inc — 0.19% -0.11%

PBF Energy Inc — 0.41% -0.10%

Permian Resources Corp — 0.38% -0.10%

SM Energy Co — 0.37% -0.09%

Teladoc Health Inc 0.18% — -0.06%

Light & Wonder Inc — 0.33% -0.06%

Matador Resources Co — 0.43% -0.06%

Avidity Biosciences Inc 0.03% 0.08% -0.06%



US Sustainability Targeted Value Portfolio vs. Russell 2500 Value Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Cleanspark Inc 0.16% 0.04% 0.10%

Modine Manufacturing Co 0.27% 0.04% 0.09%

Abercrombie & Fitch Co 0.38% 0.06% 0.09%

Roku Inc — 0.23% 0.09%

Affirm Holdings Inc — 0.25% 0.08%

Flex Ltd 0.40% — 0.08%

Gap Inc/The 0.38% 0.10% 0.08%

SoFi Technologies Inc — 0.22% 0.08%

Zillow Group Inc — 0.31% 0.07%

Toll Brothers Inc 0.65% 0.30% 0.06%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Vertiv Holdings Co — 0.48% -0.24%

Vistra Corp — 0.30% -0.19%

Williams-Sonoma Inc — 0.31% -0.15%

New York Community Bancorp Inc 0.25% 0.13% -0.12%

Robinhood Markets Inc — 0.23% -0.11%

AppLovin Corp — 0.19% -0.11%

Dick's Sporting Goods Inc — 0.23% -0.10%

Builders FirstSource Inc — 0.57% -0.10%

EMCOR Group Inc — 0.20% -0.09%

XPO Inc — 0.29% -0.08%

US Targeted Value Portfolio (I) vs. Russell 2000 Value Index (Prospectus Benchmark)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Toll Brothers Inc 0.96% — 0.21%

Modine Manufacturing Co 0.31% 0.11% 0.09%

Unum Group 0.59% — 0.09%

Air Lease Corp 0.39% — 0.08%

Neogen Corp 0.00% 0.30% 0.08%

Spirit Airlines Inc 0.02% 0.08% 0.07%

Regal Rexnord Corp 0.39% — 0.07%

Post Holdings Inc 0.41% — 0.07%

Gap Inc/The 0.20% — 0.06%

Mohawk Industries Inc 0.29% — 0.06%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

New York Community Bancorp Inc 0.25% — -0.24%

Carvana Co — 0.24% -0.13%

United States Steel Corp 0.58% — -0.11%

Iovance Biotherapeutics Inc — 0.19% -0.11%

Permian Resources Corp 0.05% 0.38% -0.09%

Teladoc Health Inc 0.20% — -0.07%

Avidity Biosciences Inc 0.02% 0.08% -0.06%

Light & Wonder Inc — 0.33% -0.06%

Concentrix Corp 0.16% — -0.06%

Southwest Gas Holdings Inc — 0.31% -0.05%

US Targeted Value Portfolio (I) vs. Russell 2500 Value Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Toll Brothers Inc 0.96% 0.30% 0.12%

Modine Manufacturing Co 0.31% 0.04% 0.12%

Cleanspark Inc 0.16% 0.04% 0.09%

Abercrombie & Fitch Co 0.34% 0.06% 0.09%

Roku Inc — 0.23% 0.09%

Affirm Holdings Inc — 0.25% 0.08%

SoFi Technologies Inc — 0.22% 0.08%

Zillow Group Inc — 0.31% 0.07%

PBF Energy Inc 0.39% 0.14% 0.06%

Wolfspeed Inc — 0.11% 0.05%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Vertiv Holdings Co — 0.48% -0.24%

Vistra Corp — 0.30% -0.19%

Williams-Sonoma Inc — 0.31% -0.15%

New York Community Bancorp Inc 0.25% 0.13% -0.12%

Robinhood Markets Inc — 0.23% -0.11%

AppLovin Corp — 0.19% -0.11%

Dick's Sporting Goods Inc — 0.23% -0.10%

EMCOR Group Inc — 0.20% -0.09%

XPO Inc — 0.29% -0.08%

Carlisle Cos Inc — 0.41% -0.08%



US Vector Equity Portfolio (I) vs. Russell 3000 Index

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Apple Inc — 5.77% 1.22%

Tesla Inc — 1.24% 0.55%

Super Micro Computer Inc 0.48% 0.05% 0.52%

Adobe Inc — 0.57% 0.15%

UnitedHealth Group Inc 0.30% 1.00% 0.11%

Boeing Co/The — 0.26% 0.11%

McDonald's Corp — 0.45% 0.06%

NIKE Inc — 0.26% 0.06%

EMCOR Group Inc 0.16% 0.02% 0.06%

Diamondback Energy Inc 0.30% 0.06% 0.05%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

NVIDIA Corp — 3.15% -1.77%

Eli Lilly & Co — 1.17% -0.24%

Meta Platforms Inc 1.08% 1.91% -0.20%

Amazon.com Inc 1.09% 3.05% -0.17%

New York Community Bancorp Inc 0.13% 0.01% -0.12%

Microsoft Corp — 6.19% -0.11%

Broadcom Inc 0.00% 1.09% -0.09%

General Electric Co 0.05% 0.32% -0.07%

Netflix Inc 0.03% 0.50% -0.05%

AbbVie Inc — 0.61% -0.05%

International Core Equity Portfolio (I) vs. MSCI World ex USA Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Nestle SA 0.87% 1.64% 0.11%

Roche Holding AG 0.62% 1.13% 0.07%

AIA Group Ltd 0.31% 0.52% 0.06%

Rio Tinto PLC 0.12% 0.43% 0.06%

Toronto-Dominion Bank/The 0.23% 0.61% 0.05%

L'Oreal SA 0.24% 0.64% 0.04%

CSL Ltd 0.08% 0.51% 0.04%

Reckitt Benckiser Group PLC 0.12% 0.27% 0.03%

AstraZeneca PLC 0.37% 1.12% 0.03%

Shopify Inc 0.03% 0.52% 0.03%

International  Equity



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

ASML Holding NV 0.86% 1.89% -0.20%

SAP SE 0.11% 0.99% -0.16%

Novo Nordisk A/S 1.08% 2.00% -0.16%

Toyota Motor Corp 0.73% 1.22% -0.13%

Tokyo Electron Ltd 0.26% 0.53% -0.09%

Mitsubishi Corp 0.12% 0.35% -0.08%

Mitsubishi UFJ Financial Group Inc 0.28% 0.59% -0.04%

SoftBank Group Corp 0.10% 0.28% -0.04%

Airbus SE 0.20% 0.52% -0.04%

Safran SA 0.17% 0.36% -0.04%

International High Relative Profitability Portfolio vs. MSCI World ex USA Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

ASML Holding NV 4.65% 1.89% 0.53%

Novo Nordisk A/S 4.30% 2.00% 0.39%

Rheinmetall AG 0.40% 0.09% 0.19%

Tokyo Electron Ltd 1.00% 0.53% 0.16%

Hitachi Ltd 1.01% 0.40% 0.12%

LVMH Moet Hennessy Louis Vuitton SE 3.60% 1.29% 0.11%

GSK PLC 1.37% 0.45% 0.10%

Airbus SE 1.27% 0.52% 0.10%

Canadian Natural Resources Ltd 1.08% 0.40% 0.08%

Toronto-Dominion Bank/The — 0.61% 0.07%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

BHP Group Ltd 2.45% 0.87% -0.32%

Toyota Motor Corp — 1.22% -0.32%

Roche Holding AG 2.98% 1.13% -0.27%

Sony Group Corp 1.87% 0.65% -0.19%

SAP SE — 0.99% -0.18%

Mitsubishi Corp — 0.35% -0.12%

Nestle SA 2.44% 1.64% -0.11%

Kuehne + Nagel International AG 0.51% 0.10% -0.10%

Mitsubishi UFJ Financial Group Inc — 0.59% -0.08%

UniCredit SpA — 0.26% -0.08%



International Large Cap Growth Portfolio vs. MSCI World ex USA Growth Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

AIA Group Ltd 0.43% 1.00% 0.18%

Nestle SA 2.26% 3.17% 0.15%

Rheinmetall AG 0.42% 0.17% 0.15%

GSK PLC 1.11% — 0.10%

CSL Ltd 0.03% 0.99% 0.10%

Tokyo Electron Ltd 1.27% 1.03% 0.09%

AstraZeneca PLC 0.95% 2.17% 0.08%

Hitachi Ltd 0.73% 0.27% 0.08%

Shopify Inc — 1.00% 0.08%

SCREEN Holdings Co Ltd 0.21% 0.04% 0.08%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Roche Holding AG 2.81% 0.10% -0.43%

BHP Group Ltd 2.31% 0.59% -0.38%

SAP SE 0.13% 1.90% -0.31%

Toyota Motor Corp — 1.18% -0.30%

Rio Tinto PLC 1.01% — -0.21%

Kuehne + Nagel International AG 0.71% — -0.19%

Deutsche Post AG 0.75% — -0.15%

KDDI Corp 0.96% — -0.12%

Lonza Group AG — 0.38% -0.12%

Rolls-Royce Holdings PLC — 0.37% -0.12%

International Small Cap Growth Portfolio vs. MSCI World ex USA Small Growth Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

ams-OSRAM AG — 0.15% 0.10%

SHIFT Inc — 0.18% 0.08%

AIXTRON SE 0.09% 0.28% 0.08%

Evotec SE — 0.18% 0.08%

Lynas Rare Earths Ltd 0.01% 0.27% 0.08%

Babcock International Group PLC 0.42% 0.10% 0.08%

Sakura Internet Inc 0.09% 0.02% 0.07%

Lightspeed Commerce Inc — 0.17% 0.07%

Fujikura Ltd 0.17% 0.08% 0.07%

Spirent Communications PLC 0.10% — 0.07%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

SCREEN Holdings Co Ltd — 0.35% -0.23%

Ebara Corp — 0.44% -0.19%

Asics Corp — 0.39% -0.18%

Temenos AG 0.67% — -0.17%

Zealand Pharma A/S — 0.26% -0.14%

Socionext Inc — 0.28% -0.11%

Isetan Mitsukoshi Holdings Ltd — 0.19% -0.08%

Orion Oyj 0.55% — -0.08%

MorphoSys AG — 0.12% -0.08%

SNC-Lavalin Group Inc 0.07% 0.40% -0.08%

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Leonardo SpA 0.95% — 0.40%

Celestica Inc 0.75% — 0.29%

Banco BPM SpA 0.85% — 0.17%

Banco de Sabadell SA 1.11% 0.50% 0.15%

MEG Energy Corp 0.63% — 0.14%

Sydbank AS 0.64% 0.19% 0.10%

Vistry Group PLC 0.63% 0.29% 0.09%

Jyske Bank A/S 0.76% 0.17% 0.09%

Buzzi SpA 0.50% 0.15% 0.08%

Bank of Georgia Group PLC 0.41% 0.08% 0.07%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Adecco Group AG 0.67% — -0.16%

Kawasaki Heavy Industries Ltd — 0.26% -0.11%

Telecom Italia SpA/Milano 0.34% — -0.10%

Niterra Co Ltd — 0.29% -0.10%

SSR Mining Inc 0.24% 0.12% -0.09%

Beazley PLC — 0.35% -0.08%

ams-OSRAM AG 0.12% — -0.08%

Tokyu Fudosan Holdings Corp — 0.29% -0.07%

IHI Corp — 0.20% -0.07%

Swiss Prime Site AG 0.63% — -0.07%

International Small Cap Value Portfolio (I) vs. MSCI World ex USA Small Value Index (net div.) 
(Prospectus Benchmark)



International Small Cap Value Portfolio (I) vs. MSCI World ex USA Small Cap Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Leonardo SpA 0.95% — 0.41%

Celestica Inc 0.75% 0.15% 0.24%

Banco de Sabadell SA 1.11% 0.25% 0.21%

Banco BPM SpA 0.85% — 0.18%

MEG Energy Corp 0.63% — 0.15%

Vistry Group PLC 0.63% 0.14% 0.13%

Sydbank AS 0.64% 0.09% 0.13%

BPER Banca 0.42% 0.13% 0.10%

Unipol Gruppo SpA 0.38% 0.09% 0.10%

Jyske Bank A/S 0.76% 0.13% 0.10%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Adecco Group AG 0.67% — -0.16%

SSR Mining Inc 0.24% 0.06% -0.14%

SCREEN Holdings Co Ltd — 0.18% -0.12%

Telecom Italia SpA/Milano 0.34% — -0.10%

Ebara Corp — 0.22% -0.09%

Close Brothers Group PLC 0.17% 0.04% -0.09%

Asics Corp — 0.20% -0.09%

Forvia SE 0.29% 0.10% -0.07%

Zealand Pharma A/S — 0.13% -0.07%

Swiss Prime Site AG 0.63% — -0.07%

International Small Company Portfolio (I) vs. MSCI World ex USA Small Cap Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Leonardo SpA 0.36% — 0.16%

Banco BPM SpA 0.36% — 0.08%

AIXTRON SE 0.04% 0.14% 0.05%

SHIFT Inc — 0.09% 0.04%

MEG Energy Corp 0.18% — 0.04%

Lynas Rare Earths Ltd — 0.14% 0.04%

Evotec SE 0.00% 0.09% 0.04%

Tsuruha Holdings Inc — 0.11% 0.03%

Nordic Semiconductor ASA — 0.06% 0.03%

Celestica Inc 0.21% 0.15% 0.03%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

SCREEN Holdings Co Ltd — 0.18% -0.12%

Ebara Corp — 0.22% -0.09%

Asics Corp — 0.20% -0.09%

Temenos AG 0.24% — -0.06%

Isetan Mitsukoshi Holdings Ltd — 0.15% -0.06%

Kawasaki Heavy Industries Ltd — 0.13% -0.06%

Socionext Inc — 0.14% -0.06%

Niterra Co Ltd — 0.15% -0.05%

Adecco Group AG 0.20% — -0.05%

MorphoSys AG — 0.06% -0.04%

International Social Core Equity Portfolio vs. MSCI World ex USA Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Nestle SA — 1.64% 0.23%

BHP Group Ltd — 0.87% 0.18%

Roche Holding AG — 1.13% 0.16%

Novartis AG — 1.15% 0.07%

Reckitt Benckiser Group PLC — 0.27% 0.06%

AIA Group Ltd 0.35% 0.52% 0.05%

Rio Tinto PLC 0.15% 0.43% 0.05%

RWE AG — 0.13% 0.05%

AstraZeneca PLC — 1.12% 0.05%

Glencore PLC — 0.31% 0.05%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Novo Nordisk A/S — 2.00% -0.34%

Toyota Motor Corp — 1.22% -0.32%

SAP SE 0.12% 0.99% -0.16%

ASML Holding NV 1.08% 1.89% -0.16%

Mitsubishi Corp — 0.35% -0.12%

Tokyo Electron Ltd 0.28% 0.53% -0.09%

Hitachi Ltd — 0.40% -0.08%

Lonza Group AG — 0.20% -0.06%

Mitsui & Co Ltd — 0.29% -0.05%

Rheinmetall AG — 0.09% -0.05%



Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Nestle SA — 1.64% 0.23%

BHP Group Ltd — 0.87% 0.18%

Novo Nordisk A/S 2.49% 2.00% 0.08%

Rio Tinto PLC 0.09% 0.43% 0.06%

RWE AG — 0.13% 0.05%

Glencore PLC — 0.31% 0.05%

Bayer AG — 0.18% 0.04%

Hong Kong Exchanges & Clearing Ltd — 0.21% 0.04%

Shell PLC — 1.14% 0.04%

AIA Group Ltd 0.40% 0.52% 0.04%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Mitsubishi Corp — 0.35% -0.12%

SAP SE 0.42% 0.99% -0.10%

Toyota Motor Corp 0.93% 1.22% -0.08%

UniCredit SpA 0.02% 0.26% -0.07%

Lonza Group AG — 0.20% -0.06%

Mitsui & Co Ltd — 0.29% -0.05%

CRH PLC — 0.29% -0.05%

Canadian Natural Resources Ltd — 0.40% -0.05%

Mitsubishi UFJ Financial Group Inc 0.28% 0.59% -0.04%

Banco Bilbao Vizcaya Argentaria SA 0.15% 0.31% -0.04%

International Value Portfolio (I) vs. MSCI World ex USA Value Index (net div.) (Prospectus Benchmark)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Roche Holding AG — 2.24% 0.29%

BHP Group Ltd — 1.17% 0.23%

UniCredit SpA 1.01% 0.35% 0.21%

Lonza Group AG 0.53% — 0.17%

Rio Tinto PLC — 0.89% 0.14%

CRH PLC 0.47% — 0.12%

Toronto-Dominion Bank/The 0.16% 1.27% 0.11%

Deutsche Post AG — 0.54% 0.10%

Stellantis NV 1.15% 0.60% 0.09%

Daimler Truck Holding AG 0.49% 0.23% 0.08%

International Sustainability Core 1 Portfolio vs. MSCI World ex USA Index (net div.)



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Mitsubishi Heavy Industries Ltd — 0.25% -0.12%

Hitachi Ltd — 0.54% -0.11%

GSK PLC — 0.93% -0.11%

Allianz SE — 1.23% -0.09%

Intesa Sanpaolo SpA 0.07% 0.53% -0.08%

UBS Group AG 1.75% 0.39% -0.07%

DSV A/S 0.52% — -0.06%

AXA SA 0.13% 0.70% -0.05%

Bayer AG 0.59% 0.37% -0.05%

Mitsubishi UFJ Financial Group Inc 0.93% 1.22% -0.05%

International Value Portfolio (I) vs. MSCI World ex USA Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Nestle SA — 1.64% 0.23%

UniCredit SpA 1.01% 0.26% 0.23%

Mitsubishi Corp 0.93% 0.35% 0.19%

BHP Group Ltd — 0.87% 0.18%

Roche Holding AG — 1.13% 0.16%

AIA Group Ltd — 0.52% 0.16%

Stellantis NV 1.15% 0.29% 0.13%

Daimler Truck Holding AG 0.49% 0.11% 0.12%

Lonza Group AG 0.53% 0.20% 0.10%

Mercedes-Benz Group AG 1.44% 0.32% 0.10%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

ASML Holding NV — 1.89% -0.36%

Novo Nordisk A/S — 2.00% -0.34%

Tokyo Electron Ltd — 0.53% -0.19%

SAP SE — 0.99% -0.18%

Bayer AG 0.59% 0.18% -0.10%

Novartis AG 2.29% 1.15% -0.08%

Shell PLC 4.55% 1.14% -0.08%

Hitachi Ltd — 0.40% -0.08%

UBS Group AG 1.75% 0.54% -0.08%

Safran SA — 0.36% -0.07%



International Value Portfolio (III) vs. MSCI World ex USA Value Index (net div.) (Prospectus Benchmark)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Roche Holding AG — 2.24% 0.29%

BHP Group Ltd — 1.17% 0.23%

UniCredit SpA 1.01% 0.35% 0.21%

Lonza Group AG 0.53% — 0.17%

Rio Tinto PLC — 0.89% 0.14%

CRH PLC 0.47% — 0.12%

Toronto-Dominion Bank/The 0.16% 1.27% 0.11%

Deutsche Post AG — 0.54% 0.10%

Stellantis NV 1.15% 0.60% 0.09%

Daimler Truck Holding AG 0.49% 0.23% 0.08%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Mitsubishi Heavy Industries Ltd — 0.25% -0.12%

Hitachi Ltd — 0.54% -0.11%

GSK PLC — 0.93% -0.11%

Allianz SE — 1.23% -0.09%

Intesa Sanpaolo SpA 0.07% 0.53% -0.08%

UBS Group AG 1.75% 0.39% -0.07%

DSV A/S 0.52% — -0.06%

AXA SA 0.13% 0.70% -0.05%

Bayer AG 0.59% 0.37% -0.05%

Mitsubishi UFJ Financial Group Inc 0.93% 1.22% -0.05%

International Value Portfolio (III) vs. MSCI World ex USA Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Nestle SA — 1.64% 0.23%

UniCredit SpA 1.01% 0.26% 0.23%

Mitsubishi Corp 0.93% 0.35% 0.19%

BHP Group Ltd — 0.87% 0.18%

Roche Holding AG — 1.13% 0.16%

AIA Group Ltd — 0.52% 0.16%

Stellantis NV 1.15% 0.29% 0.13%

Daimler Truck Holding AG 0.49% 0.11% 0.12%

Lonza Group AG 0.53% 0.20% 0.10%

Mercedes-Benz Group AG 1.44% 0.32% 0.10%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

ASML Holding NV — 1.89% -0.36%

Novo Nordisk A/S — 2.00% -0.34%

Tokyo Electron Ltd — 0.53% -0.19%

SAP SE — 0.99% -0.18%

Bayer AG 0.59% 0.18% -0.10%

Novartis AG 2.29% 1.15% -0.08%

Shell PLC 4.55% 1.14% -0.08%

Hitachi Ltd — 0.40% -0.08%

UBS Group AG 1.75% 0.54% -0.08%

Safran SA — 0.36% -0.07%

International Vector Equity Portfolio vs. MSCI World ex USA Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Nestle SA 0.37% 1.64% 0.18%

Roche Holding AG — 1.13% 0.16%

AIA Group Ltd 0.10% 0.52% 0.12%

BHP Group Ltd 0.28% 0.87% 0.12%

Sony Group Corp 0.17% 0.65% 0.07%

L'Oreal SA 0.09% 0.64% 0.06%

Infineon Technologies AG 0.05% 0.27% 0.06%

Reckitt Benckiser Group PLC 0.05% 0.27% 0.05%

Toronto-Dominion Bank/The 0.18% 0.61% 0.05%

Daikin Industries Ltd 0.01% 0.23% 0.05%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

ASML Holding NV 0.20% 1.89% -0.32%

Novo Nordisk A/S 0.32% 2.00% -0.28%

Toyota Motor Corp 0.41% 1.22% -0.21%

Tokyo Electron Ltd — 0.53% -0.19%

SAP SE 0.03% 0.99% -0.17%

Mitsubishi Corp 0.13% 0.35% -0.07%

Safran SA 0.06% 0.36% -0.06%

Rolls-Royce Holdings PLC 0.00% 0.19% -0.06%

Airbus SE 0.06% 0.52% -0.06%

LVMH Moet Hennessy Louis Vuitton SE 0.09% 1.29% -0.06%



Large Cap International Portfolio (I) vs. MSCI World ex USA Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Nestle SA 1.37% 1.64% 0.04%

Daimler Truck Holding AG 0.18% 0.11% 0.02%

Link REIT — 0.07% 0.02%

Ebara Corp 0.06% — 0.02%

Fujikura Ltd 0.03% — 0.02%

Kawasaki Heavy Industries Ltd 0.05% — 0.02%

Shopify Inc 0.22% 0.52% 0.02%

Rio Tinto PLC 0.32% 0.43% 0.02%

CSL Ltd 0.29% 0.51% 0.02%

SCREEN Holdings Co Ltd 0.04% 0.02% 0.02%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

SAP SE 0.50% 0.99% -0.09%

Mitsubishi Corp 0.24% 0.35% -0.04%

ASML Holding NV 1.69% 1.89% -0.04%

Goodman Group — 0.17% -0.04%

Mitsubishi UFJ Financial Group Inc 0.41% 0.59% -0.03%

Toyota Motor Corp 1.11% 1.22% -0.03%

Bayer AG 0.28% 0.18% -0.03%

Tokyo Electron Ltd 0.47% 0.53% -0.02%

Sea Ltd — 0.09% -0.02%

SoftBank Group Corp 0.19% 0.28% -0.02%

Emerging Markets Core Equity Portfolio (I) vs. MSCI Emerging Markets Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

PDD Holdings Inc 0.49% 1.14% 0.16%

Alibaba Group Holding Ltd 1.33% 2.18% 0.09%

NIO Inc 0.02% 0.13% 0.08%

Wuxi Biologics Cayman Inc 0.07% 0.16% 0.06%

NAVER Corp 0.04% 0.30% 0.06%

Vale SA 0.45% 0.70% 0.06%

HDFC Bank Ltd 0.42% 0.74% 0.06%

Li Auto Inc 0.04% 0.30% 0.05%

Banco Bradesco SA 0.10% 0.30% 0.05%

Hindustan Unilever Ltd 0.12% 0.36% 0.04%

Emerging Equity



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd 4.78% 7.24% -0.48%

Hon Hai Precision Industry Co Ltd 0.24% 0.60% -0.13%

SK Hynix Inc 0.46% 0.86% -0.11%

Meituan 0.11% 0.70% -0.09%

Reliance Industries Ltd 0.63% 1.47% -0.09%

HLB Inc 0.01% 0.08% -0.05%

Quanta Computer Inc 0.07% 0.29% -0.05%

MediaTek Inc 0.38% 0.73% -0.04%

Zee Entertainment Enterprises Ltd 0.06% — -0.04%

Maruti Suzuki India Ltd 0.05% 0.25% -0.04%

Emerging Markets Portfolio (I) vs. MSCI Emerging Markets Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

PDD Holdings Inc 0.55% 1.14% 0.14%

Alibaba Group Holding Ltd 1.75% 2.18% 0.05%

Hana Financial Group Inc 0.35% 0.16% 0.05%

NAVER Corp 0.12% 0.30% 0.04%

Commercial International Bank - Egypt (CIB) 0.05% 0.09% 0.04%

Powertech Technology Inc 0.11% — 0.04%

Oracle Financial Services Software Ltd 0.05% — 0.03%

Asia Vital Components Co Ltd 0.09% — 0.03%

International Games System Co Ltd 0.08% — 0.03%

HDFC Bank Ltd 0.56% 0.74% 0.03%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd 5.77% 7.24% -0.31%

SK Hynix Inc 0.51% 0.86% -0.09%

Meituan 0.29% 0.70% -0.07%

Hon Hai Precision Industry Co Ltd 0.40% 0.60% -0.07%

Reliance Industries Ltd 0.96% 1.47% -0.05%

CSPC Pharmaceutical Group Ltd 0.26% 0.10% -0.03%

New Oriental Education & Technology Group — 0.17% -0.03%

Lenovo Group Ltd 0.20% 0.13% -0.03%

MediaTek Inc 0.53% 0.73% -0.02%

Samsung Electronics Co Ltd 3.41% 4.46% -0.02%



Emerging Markets Portfolio (II) vs. MSCI Emerging Markets Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

PDD Holdings Inc 0.55% 1.14% 0.14%

Alibaba Group Holding Ltd 1.75% 2.18% 0.05%

Hana Financial Group Inc 0.35% 0.16% 0.05%

NAVER Corp 0.12% 0.30% 0.04%

Commercial International Bank - Egypt (CIB) 0.05% 0.09% 0.04%

Powertech Technology Inc 0.11% — 0.04%

Oracle Financial Services Software Ltd 0.05% — 0.03%

Asia Vital Components Co Ltd 0.09% — 0.03%

International Games System Co Ltd 0.08% — 0.03%

HDFC Bank Ltd 0.56% 0.74% 0.03%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd 5.77% 7.24% -0.31%

SK Hynix Inc 0.51% 0.86% -0.09%

Meituan 0.29% 0.70% -0.07%

Hon Hai Precision Industry Co Ltd 0.40% 0.60% -0.07%

Reliance Industries Ltd 0.96% 1.47% -0.05%

CSPC Pharmaceutical Group Ltd 0.26% 0.10% -0.03%

New Oriental Education & Technology Group — 0.17% -0.03%

Lenovo Group Ltd 0.20% 0.13% -0.03%

MediaTek Inc 0.53% 0.73% -0.02%

Samsung Electronics Co Ltd 3.41% 4.46% -0.02%

Emerging Markets Small Cap Portfolio (I) vs. MSCI Emerging Markets Index (net div.) (Prospectus Benchmark)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

PDD Holdings Inc — 1.14% 0.28%

Alibaba Group Holding Ltd — 2.18% 0.21%

Vale SA — 0.70% 0.17%

HDFC Bank Ltd — 0.74% 0.14%

Embraer SA 0.28% — 0.11%

Wuxi Biologics Cayman Inc — 0.16% 0.11%

NIO Inc — 0.13% 0.09%

POSCO Holdings Inc — 0.36% 0.08%

Grupo Comercial Chedraui SA de CV 0.28% — 0.07%

NAVER Corp — 0.30% 0.07%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd — 7.24% -1.57%

Hon Hai Precision Industry Co Ltd — 0.60% -0.21%

SK Hynix Inc — 0.86% -0.18%

Reliance Industries Ltd — 1.47% -0.15%

Meituan — 0.70% -0.12%

Zee Entertainment Enterprises Ltd 0.16% — -0.10%

MediaTek Inc — 0.73% -0.09%

China Medical System Holdings Ltd 0.21% 0.03% -0.08%

NetEase Inc — 0.56% -0.06%

Quanta Computer Inc — 0.29% -0.06%

Emerging Markets Small Cap Portfolio (I) vs. MSCI Emerging Markets Small Cap Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Harmony Gold Mining Co Ltd 0.25% — 0.08%

Grupo Comercial Chedraui SA de CV 0.28% — 0.08%

Saudi Research & Media Group 0.13% — 0.07%

Tongcheng Travel Holdings Ltd 0.18% — 0.06%

Oracle Financial Services Software Ltd 0.09% — 0.06%

Xinyi Solar Holdings Ltd 0.12% — 0.06%

Petrindo Jaya Kreasi Tbk PT — 0.06% 0.06%

Oil India Ltd 0.11% — 0.06%

Solar Industries India Ltd 0.15% — 0.04%

Bharat Heavy Electricals Ltd 0.20% — 0.04%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Alteogen Inc — 0.26% -0.21%

Asia Vital Components Co Ltd — 0.38% -0.16%

HD Hyundai Electric Co Ltd — 0.14% -0.12%

International Games System Co Ltd — 0.26% -0.12%

Fortune Electric Co Ltd 0.00% 0.14% -0.10%

Shihlin Electric & Engineering Corp — 0.09% -0.10%

China Medical System Holdings Ltd 0.21% — -0.09%

Powertech Technology Inc — 0.27% -0.09%

PB Fintech Ltd — 0.25% -0.08%

Phison Electronics Corp — 0.24% -0.07%



Emerging Markets Social Core Equity Portfolio vs. MSCI Emerging Markets Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Vale SA — 0.70% 0.17%

PDD Holdings Inc 0.49% 1.14% 0.16%

Wuxi Biologics Cayman Inc — 0.16% 0.11%

Alibaba Group Holding Ltd 1.29% 2.18% 0.09%

POSCO Holdings Inc — 0.36% 0.08%

HDFC Bank Ltd 0.33% 0.74% 0.08%

NIO Inc 0.03% 0.13% 0.07%

Petroleo Brasileiro SA — 0.99% 0.06%

NAVER Corp 0.04% 0.30% 0.06%

Li Auto Inc 0.04% 0.30% 0.05%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd 4.94% 7.24% -0.41%

SK Hynix Inc 0.23% 0.86% -0.15%

Reliance Industries Ltd 0.87% 1.47% -0.09%

Hon Hai Precision Industry Co Ltd 0.34% 0.60% -0.09%

Meituan 0.15% 0.70% -0.07%

Jio Financial Services Ltd — 0.14% -0.06%

PetroChina Co Ltd — 0.24% -0.06%

Sun Pharmaceutical Industries Ltd — 0.24% -0.05%

Zee Entertainment Enterprises Ltd 0.07% — -0.05%

HLB Inc 0.02% 0.08% -0.05%

Emerging Markets Sustainability Core 1 Portfolio vs. MSCI Emerging Markets Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Vale SA — 0.70% 0.17%

Alibaba Group Holding Ltd 1.32% 2.18% 0.09%

POSCO Holdings Inc — 0.36% 0.08%

HDFC Bank Ltd 0.33% 0.74% 0.08%

Petroleo Brasileiro SA — 0.99% 0.06%

International Games System Co Ltd 0.12% — 0.05%

NAVER Corp 0.09% 0.30% 0.05%

Asia Vital Components Co Ltd 0.12% — 0.05%

PDD Holdings Inc 0.94% 1.14% 0.05%

Embraer SA 0.12% — 0.05%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd 3.56% 7.24% -0.77%

SK Hynix Inc — 0.86% -0.18%

Reliance Industries Ltd — 1.47% -0.15%

Hon Hai Precision Industry Co Ltd 0.38% 0.60% -0.08%

Meituan 0.25% 0.70% -0.06%

PetroChina Co Ltd — 0.24% -0.06%

Zee Entertainment Enterprises Ltd 0.07% — -0.05%

China Medical System Holdings Ltd 0.12% 0.03% -0.04%

Bank Mandiri Persero Tbk PT — 0.23% -0.04%

Lenovo Group Ltd 0.29% 0.13% -0.04%

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

PDD Holdings Inc — 1.14% 0.28%

Alibaba Group Holding Ltd — 2.18% 0.21%

Vale SA — 0.70% 0.17%

HDFC Bank Ltd — 0.74% 0.14%

Wuxi Biologics Cayman Inc — 0.16% 0.11%

Embraer SA 0.23% — 0.09%

NIO Inc — 0.13% 0.09%

POSCO Holdings Inc — 0.36% 0.08%

Powertech Technology Inc 0.23% — 0.08%

NAVER Corp — 0.30% 0.07%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd — 7.24% -1.57%

Hon Hai Precision Industry Co Ltd — 0.60% -0.21%

SK Hynix Inc — 0.86% -0.18%

Reliance Industries Ltd — 1.47% -0.15%

Meituan — 0.70% -0.12%

Zee Entertainment Enterprises Ltd 0.15% — -0.10%

MediaTek Inc — 0.73% -0.09%

NetEase Inc — 0.56% -0.06%

Quanta Computer Inc — 0.29% -0.06%

HLB Inc — 0.08% -0.06%

Emerging Markets Targeted Value Portfolio (I) vs. MSCI Emerging Markets Index (net div.) 
(Prospectus Benchmark)



Emerging Markets Targeted Value Portfolio (I) vs. MSCI Emerging Markets SMID Value Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Cemex SAB de CV 0.69% — 0.10%

Embraer SA 0.23% — 0.10%

Remgro Ltd — 0.33% 0.10%

Savola Group/The 0.22% — 0.09%

Asustek Computer Inc — 0.53% 0.09%

Micro-Star International Co Ltd — 0.35% 0.08%

Harmony Gold Mining Co Ltd 0.23% — 0.07%

Guangdong Investment Ltd — 0.15% 0.07%

Cipla Ltd/India 0.38% — 0.07%

China Medical System Holdings Ltd 0.03% 0.17% 0.06%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

New Oriental Education & Technology Group — 0.29% -0.14%

SK Square Co Ltd — 0.34% -0.13%

HLB Inc — 0.16% -0.12%

Novatek Microelectronics Corp — 0.79% -0.09%

Realtek Semiconductor Corp — 0.61% -0.08%

Alteogen Inc — 0.09% -0.07%

Akbank TAS — 0.32% -0.06%

Hapvida Participacoes e Investimentos S/A 0.28% — -0.06%

Cosan SA 0.28% — -0.06%

Chicony Electronics Co Ltd 0.01% 0.27% -0.06%

Emerging Markets Value Fund vs. MSCI Emerging Markets Value Index (net div.) (Prospectus Benchmark)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Alibaba Group Holding Ltd 1.50% 4.48% 0.26%

HDFC Bank Ltd 0.62% 1.52% 0.17%

Vale SA 0.01% 0.72% 0.16%

FirstRand Ltd — 0.55% 0.10%

Hindustan Unilever Ltd — 0.48% 0.08%

Trip.com Group Ltd 0.38% — 0.08%

ICICI Bank Ltd 0.76% — 0.07%

NIO Inc — 0.10% 0.06%

Infosys Ltd — 1.25% 0.06%

Telkom Indonesia Persero Tbk PT — 0.37% 0.06%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

MediaTek Inc — 1.50% -0.21%

Tata Motors Ltd — 0.32% -0.07%

Maruti Suzuki India Ltd — 0.34% -0.07%

Oil & Natural Gas Corp Ltd — 0.27% -0.07%

Power Grid Corp of India Ltd — 0.43% -0.06%

Zijin Mining Group Co Ltd — 0.25% -0.06%

Powszechna Kasa Oszczednosci Bank Polski SA 0.01% 0.34% -0.06%

Zee Entertainment Enterprises Ltd 0.08% — -0.05%

Axis Bank Ltd 1.21% 0.44% -0.05%

Bajaj Auto Ltd — 0.18% -0.05%

Emerging Markets Value Fund vs. MSCI Emerging Markets Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Hon Hai Precision Industry Co Ltd 1.36% 0.60% 0.28%

PDD Holdings Inc — 1.14% 0.28%

Reliance Industries Ltd 3.42% 1.47% 0.20%

Vale SA 0.01% 0.70% 0.16%

Wuxi Biologics Cayman Inc — 0.16% 0.11%

KB Financial Group Inc 0.74% 0.24% 0.11%

PetroChina Co Ltd 0.68% 0.24% 0.10%

NIO Inc — 0.13% 0.09%

Jio Financial Services Ltd 0.32% 0.14% 0.08%

NAVER Corp — 0.30% 0.07%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd — 7.24% -1.57%

SK Hynix Inc 0.12% 0.86% -0.17%

Meituan — 0.70% -0.12%

Petroleo Brasileiro SA 3.05% 0.99% -0.10%

MediaTek Inc — 0.73% -0.09%

POSCO Holdings Inc 0.78% 0.36% -0.09%

NetEase Inc — 0.56% -0.06%

Axis Bank Ltd 1.21% 0.43% -0.06%

HLB Inc — 0.08% -0.06%

Tata Motors Ltd — 0.30% -0.06%



Emerging Markets Value Portfolio (I) vs. MSCI Emerging Markets Value Index (net div.) (Prospectus Benchmark)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Alibaba Group Holding Ltd 1.50% 4.48% 0.26%

HDFC Bank Ltd 0.62% 1.52% 0.17%

Vale SA 0.01% 0.72% 0.16%

FirstRand Ltd — 0.55% 0.10%

Hindustan Unilever Ltd — 0.48% 0.08%

Trip.com Group Ltd 0.38% — 0.08%

ICICI Bank Ltd 0.76% — 0.07%

NIO Inc — 0.10% 0.06%

Infosys Ltd — 1.25% 0.06%

Telkom Indonesia Persero Tbk PT — 0.37% 0.06%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

MediaTek Inc — 1.50% -0.21%

Tata Motors Ltd — 0.32% -0.07%

Maruti Suzuki India Ltd — 0.34% -0.07%

Oil & Natural Gas Corp Ltd — 0.27% -0.07%

Power Grid Corp of India Ltd — 0.43% -0.06%

Zijin Mining Group Co Ltd — 0.25% -0.06%

Powszechna Kasa Oszczednosci Bank Polski SA 0.01% 0.34% -0.06%

Zee Entertainment Enterprises Ltd 0.08% — -0.05%

Axis Bank Ltd 1.21% 0.44% -0.05%

Bajaj Auto Ltd — 0.18% -0.05%

Emerging Markets Value Portfolio (I) vs. MSCI Emerging Markets Index (net div.)

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Hon Hai Precision Industry Co Ltd 1.36% 0.60% 0.28%

PDD Holdings Inc — 1.14% 0.28%

Reliance Industries Ltd 3.42% 1.47% 0.20%

Vale SA 0.01% 0.70% 0.16%

Wuxi Biologics Cayman Inc — 0.16% 0.11%

KB Financial Group Inc 0.74% 0.24% 0.11%

PetroChina Co Ltd 0.68% 0.24% 0.10%

NIO Inc — 0.13% 0.09%

Jio Financial Services Ltd 0.32% 0.14% 0.08%

NAVER Corp — 0.30% 0.07%



Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd — 7.24% -1.57%

SK Hynix Inc 0.12% 0.86% -0.17%

Meituan — 0.70% -0.12%

Petroleo Brasileiro SA 3.05% 0.99% -0.10%

MediaTek Inc — 0.73% -0.09%

POSCO Holdings Inc 0.78% 0.36% -0.09%

NetEase Inc — 0.56% -0.06%

Axis Bank Ltd 1.21% 0.43% -0.06%

HLB Inc — 0.08% -0.06%

Tata Motors Ltd — 0.30% -0.06%

Top 10 Relative Contributors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Nestle SA 0.54% 1.18% 0.08%

PDD Holdings Inc 0.08% 0.32% 0.07%

AIA Group Ltd 0.18% 0.37% 0.06%

Roche Holding AG 0.45% 0.82% 0.05%

Rio Tinto PLC 0.08% 0.31% 0.04%

Alibaba Group Holding Ltd 0.34% 0.60% 0.03%

Toronto-Dominion Bank/The 0.16% 0.44% 0.03%

L'Oreal SA 0.16% 0.47% 0.03%

Sony Group Corp 0.28% 0.47% 0.03%

CSL Ltd 0.05% 0.37% 0.03%

Top 10 Relative Detractors

Company Name
Portfolio 
Weight

Index 
Weight

Relative 
Contribution 
Difference

Taiwan Semiconductor Manufacturing Co Ltd 1.02% 2.00% -0.19%

ASML Holding NV 0.58% 1.37% -0.15%

SAP SE 0.07% 0.71% -0.12%

Novo Nordisk A/S 0.83% 1.45% -0.11%

Toyota Motor Corp 0.56% 0.88% -0.09%

Tokyo Electron Ltd 0.16% 0.38% -0.08%

Mitsubishi Corp 0.08% 0.25% -0.06%

Mitsubishi UFJ Financial Group Inc 0.18% 0.43% -0.04%

Airbus SE 0.13% 0.38% -0.03%

Hon Hai Precision Industry Co Ltd 0.07% 0.16% -0.03%

Global ex US Equity
World ex US Core Equity Portfolio vs. MSCI All Country World ex USA Index (net div.)



Top 10 Contributors and Detractors
Equity Funds
Quarter End as of March 31, 2024

Holdings are subject to change. The information below is derived using the portfolio's holdings as of the beginning of each month included in the 
quarter ending on the date indicated, does not reflect intramonth trading activities, and may not be representative of the current or future investments 
of the portfolio. Portfolio weights below are average weights in each company over the period as represented by the portfolio's holdings as of the 
beginning of each month included in the quarter. The information below should not be relied upon by the reader as research or investment advice 
regarding any security. This listing of portfolio holdings is for informational purposes only and should not be deemed a recommendation to buy or sell 
the securities. The holdings information below does not constitute an offer to sell or a solicitation of an offer to buy any security. The holdings 
information has not been audited.

To obtain a list showing every holding as a percentage of the portfolio at the end of the most recent publicly available disclosure period, visit 
www.dimensional.com. Contribution reflects how the portfolio's holdings impacted return of the portfolio. Returns are calculated using daily security 
returns and month end weights. In aggregate, portfolio return estimates are gross of advisory fees, may exclude certain derivatives and will differ from 
actual fund performance.

By viewing this listing of portfolio holdings, you are agreeing to not redistribute the information and to not misuse this information to the detriment of 
portfolio shareholders. Misuse of this information includes, but is not limited to, (i) purchasing or selling any securities listed in the portfolio holdings 
solely in reliance upon this information; (ii) trading against any of the portfolios or (iii) knowingly engaging in any trading practices that are damaging to 
Dimensional or one of the portfolios. 

Please note that a Portfolio that invests in other Portfolios typically does not hold securities directly. As such, "Contributors and Detractors" 
information for such a Portfolio represents "Contributors and Detractors" information of underlying Portfolios.

Dimensional Fund Advisors LP is an investment advisor registered with the Securities and Exchange Commission.
 

Consider the investment objectives, risks, and charges and expenses of the Dimensional funds carefully before 
investing. For this and other information about the Dimensional funds, please read the prospectus carefully before 
investing. Prospectuses are available by calling Dimensional Fund Advisors collect at (512) 306-7400 or at 
www.dimensional.com.

Dimensional funds are distributed by DFA Securities LLC.

Performance data shown represents past performance and is no guarantee of future results. Current performance 
may be higher or lower than the performance shown. The investment return and principal value of an investment 
will fluctuate so that an investor's shares, when redeemed, may be worth more or less than their original cost. To 
obtain performance data current to the most recent month-end, visit www.dimensional.com/funds. 



US Core Equity 1 Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

NVIDIA Corp 2.60% 1.71%

Microsoft Corp 5.02% 0.59%

Meta Platforms Inc 1.64% 0.54%

Amazon.com Inc 2.36% 0.43%

Eli Lilly & Co 1.07% 0.33%

Broadcom Inc 1.22% 0.22%

JPMorgan Chase & Co 1.22% 0.22%

Alphabet Inc 2.39% 0.20%

Berkshire Hathaway Inc 1.14% 0.19%

Exxon Mobil Corp 1.21% 0.19%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Apple Inc 4.68% -0.54%

Tesla Inc 0.59% -0.21%

Adobe Inc 0.48% -0.08%

Boeing Co/The 0.21% -0.06%

Intel Corp 0.37% -0.05%

UnitedHealth Group Inc 0.76% -0.04%

Charter Communications Inc 0.11% -0.03%

NIKE Inc 0.21% -0.03%

Humana Inc 0.09% -0.03%

Lululemon Athletica Inc 0.10% -0.02%

US Core Equity 2 Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

NVIDIA Corp 1.95% 1.27%

Microsoft Corp 5.01% 0.59%

Meta Platforms Inc 1.20% 0.39%

Amazon.com Inc 1.74% 0.32%

Eli Lilly & Co 1.02% 0.31%

Broadcom Inc 1.10% 0.20%

JPMorgan Chase & Co 1.02% 0.18%

Berkshire Hathaway Inc 0.98% 0.17%

Alphabet Inc 1.98% 0.16%

Exxon Mobil Corp 0.94% 0.16%

US  Equity



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Apple Inc 4.70% -0.54%

Tesla Inc 0.26% -0.09%

Adobe Inc 0.45% -0.07%

Intel Corp 0.28% -0.04%

UnitedHealth Group Inc 0.62% -0.03%

Charter Communications Inc 0.12% -0.03%

Lululemon Athletica Inc 0.11% -0.03%

Humana Inc 0.10% -0.03%

NIKE Inc 0.20% -0.03%

Boeing Co/The 0.09% -0.03%

US High Relative Profitability Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Eli Lilly & Co 4.51% 1.38%

Broadcom Inc 4.86% 0.91%

NVIDIA Corp 0.95% 0.59%

Microsoft Corp 4.93% 0.58%

AbbVie Inc 2.71% 0.49%

Caterpillar Inc 1.70% 0.41%

Applied Materials Inc 1.53% 0.41%

Mastercard Inc 3.07% 0.39%

Home Depot Inc/The 2.92% 0.33%

Oracle Corp 1.58% 0.31%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Apple Inc 4.71% -0.55%

Adobe Inc 1.31% -0.21%

Lululemon Athletica Inc 0.56% -0.14%

Charter Communications Inc 0.41% -0.12%

Zoetis Inc 0.79% -0.12%

Gilead Sciences Inc 1.08% -0.10%

NIKE Inc 0.57% -0.08%

United Parcel Service Inc 1.18% -0.06%

3M Co 0.36% -0.05%

IDEXX Laboratories Inc 0.61% -0.02%



US Large Cap Equity Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

NVIDIA Corp 3.34% 2.23%

Meta Platforms Inc 2.22% 0.77%

Amazon.com Inc 3.38% 0.61%

Microsoft Corp 5.09% 0.60%

Eli Lilly & Co 1.31% 0.41%

Alphabet Inc 3.20% 0.27%

Broadcom Inc 1.40% 0.26%

Berkshire Hathaway Inc 1.27% 0.22%

JPMorgan Chase & Co 1.12% 0.21%

Exxon Mobil Corp 1.08% 0.19%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Apple Inc 4.72% -0.55%

Tesla Inc 0.89% -0.31%

Adobe Inc 0.56% -0.08%

Boeing Co/The 0.24% -0.07%

UnitedHealth Group Inc 1.16% -0.07%

Intel Corp 0.35% -0.05%

Humana Inc 0.11% -0.03%

NIKE Inc 0.21% -0.03%

Charter Communications Inc 0.11% -0.03%

Lululemon Athletica Inc 0.11% -0.03%

US Large Cap Growth Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

NVIDIA Corp 3.97% 2.67%

Eli Lilly & Co 3.91% 1.20%

Broadcom Inc 4.64% 0.86%

Amazon.com Inc 4.40% 0.81%

Microsoft Corp 5.25% 0.63%

AbbVie Inc 3.09% 0.56%

Mastercard Inc 4.30% 0.55%

Oracle Corp 2.38% 0.46%

Home Depot Inc/The 4.04% 0.46%

Caterpillar Inc 1.45% 0.35%



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Apple Inc 4.75% -0.56%

Adobe Inc 1.31% -0.22%

Boeing Co/The 0.59% -0.18%

Zoetis Inc 0.60% -0.09%

NIKE Inc 0.63% -0.09%

Lululemon Athletica Inc 0.25% -0.06%

Charter Communications Inc 0.19% -0.06%

United Parcel Service Inc 0.82% -0.04%

Meta Platforms Inc 1.18% -0.04%

Cheniere Energy Inc 0.85% -0.03%

US Large Cap Value Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

JPMorgan Chase & Co 4.81% 0.87%

Exxon Mobil Corp 4.12% 0.71%

Berkshire Hathaway Inc 2.52% 0.43%

Meta Platforms Inc 0.88% 0.33%

Marathon Petroleum Corp 0.80% 0.27%

General Electric Co 0.60% 0.21%

Cigna Group/The 0.96% 0.20%

PACCAR Inc 0.76% 0.20%

Wells Fargo & Co 1.08% 0.20%

Verizon Communications Inc 1.52% 0.19%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Humana Inc 0.57% -0.16%

Intel Corp 1.13% -0.15%

Biogen Inc 0.48% -0.09%

Gilead Sciences Inc 0.76% -0.07%

Archer-Daniels-Midland Co 0.31% -0.05%

Pfizer Inc 1.47% -0.04%

Newmont Corp 0.26% -0.04%

Air Products and Chemicals Inc 0.32% -0.04%

Aptiv PLC 0.24% -0.03%

Dollar Tree Inc 0.40% -0.02%



US Large Cap Value Portfolio (III)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

JPMorgan Chase & Co 4.81% 0.87%

Exxon Mobil Corp 4.12% 0.71%

Berkshire Hathaway Inc 2.52% 0.43%

Meta Platforms Inc 0.88% 0.33%

Marathon Petroleum Corp 0.80% 0.27%

General Electric Co 0.60% 0.21%

Cigna Group/The 0.96% 0.20%

PACCAR Inc 0.76% 0.20%

Wells Fargo & Co 1.08% 0.20%

Verizon Communications Inc 1.52% 0.19%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Humana Inc 0.57% -0.16%

Intel Corp 1.13% -0.15%

Biogen Inc 0.48% -0.09%

Gilead Sciences Inc 0.76% -0.07%

Archer-Daniels-Midland Co 0.31% -0.05%

Pfizer Inc 1.47% -0.04%

Newmont Corp 0.26% -0.04%

Air Products and Chemicals Inc 0.32% -0.04%

Aptiv PLC 0.24% -0.03%

Dollar Tree Inc 0.40% -0.02%

US Micro Cap Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Abercrombie & Fitch Co 0.48% 0.16%

Modine Manufacturing Co 0.32% 0.15%

Krystal Biotech Inc 0.28% 0.11%

Boise Cascade Co 0.55% 0.10%

Cleanspark Inc 0.11% 0.10%

IES Holdings Inc 0.21% 0.10%

CBIZ Inc 0.40% 0.09%

Powell Industries Inc 0.21% 0.09%

RadNet Inc 0.21% 0.08%

Installed Building Products Inc 0.20% 0.07%



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Amphastar Pharmaceuticals Inc 0.28% -0.09%

Forward Air Corp 0.13% -0.09%

Pacific Biosciences of California Inc 0.07% -0.06%

Extreme Networks Inc 0.13% -0.05%

Pacific Premier Bancorp Inc 0.25% -0.05%

Coursera Inc 0.17% -0.05%

Corcept Therapeutics Inc 0.17% -0.05%

Calix Inc 0.16% -0.04%

Fastly Inc 0.15% -0.04%

Methode Electronics Inc 0.09% -0.04%

US Small Cap Growth Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Comfort Systems USA Inc 0.82% 0.39%

elf Beauty Inc 0.99% 0.31%

Kinsale Capital Group Inc 0.61% 0.29%

Installed Building Products Inc 0.70% 0.27%

Eagle Materials Inc 0.73% 0.22%

Tenet Healthcare Corp 0.60% 0.21%

Modine Manufacturing Co 0.41% 0.20%

Allison Transmission Holdings Inc 0.55% 0.20%

Sprouts Farmers Market Inc 0.60% 0.19%

Crocs Inc 0.38% 0.18%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Iridium Communications Inc 0.32% -0.13%

Qualys Inc 0.69% -0.11%

Amphastar Pharmaceuticals Inc 0.26% -0.09%

CONMED Corp 0.27% -0.08%

Forward Air Corp 0.12% -0.08%

Sotera Health Co 0.24% -0.07%

Chemours Co/The 0.34% -0.07%

Corcept Therapeutics Inc 0.23% -0.07%

Extreme Networks Inc 0.15% -0.06%

Blackbaud Inc 0.36% -0.06%



US Small Cap Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Comfort Systems USA Inc 0.43% 0.20%

Installed Building Products Inc 0.28% 0.11%

elf Beauty Inc 0.31% 0.09%

Wingstop Inc 0.23% 0.08%

Saia Inc 0.27% 0.08%

Abercrombie & Fitch Co 0.22% 0.08%

Eagle Materials Inc 0.24% 0.07%

Sprouts Farmers Market Inc 0.23% 0.07%

Modine Manufacturing Co 0.14% 0.07%

Tenet Healthcare Corp 0.19% 0.07%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Affirm Holdings Inc 0.15% -0.05%

New York Community Bancorp Inc 0.05% -0.05%

Qualys Inc 0.33% -0.05%

Iridium Communications Inc 0.11% -0.04%

Valley National Bancorp 0.15% -0.04%

Forward Air Corp 0.06% -0.04%

CONMED Corp 0.13% -0.04%

Amphastar Pharmaceuticals Inc 0.11% -0.04%

Spirit Airlines Inc 0.03% -0.03%

Calix Inc 0.12% -0.03%

US Small Cap Value Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Modine Manufacturing Co 0.63% 0.31%

PBF Energy Inc 0.61% 0.18%

Mohawk Industries Inc 0.68% 0.17%

Taylor Morrison Home Corp 0.99% 0.16%

Abercrombie & Fitch Co 0.44% 0.15%

Coherent Corp 0.37% 0.14%

Commercial Metals Co 0.75% 0.13%

Encore Wire Corp 0.60% 0.13%

Air Lease Corp 0.55% 0.13%

Jackson Financial Inc 0.42% 0.13%



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

New York Community Bancorp Inc 0.34% -0.33%

United States Steel Corp 1.01% -0.16%

Valley National Bancorp 0.47% -0.14%

Universal Corp/VA 0.24% -0.06%

Transocean Ltd 0.37% -0.06%

CONSOL Energy Inc 0.32% -0.06%

Howard Hughes Holdings Inc 0.36% -0.06%

Adtalem Global Education Inc 0.34% -0.05%

Veradigm Inc 0.13% -0.05%

Bank OZK 0.55% -0.05%

US Social Core Equity 2 Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

NVIDIA Corp 2.69% 1.76%

Microsoft Corp 5.13% 0.61%

Meta Platforms Inc 1.59% 0.53%

Amazon.com Inc 2.17% 0.40%

Super Micro Computer Inc 0.25% 0.33%

Broadcom Inc 1.46% 0.27%

JPMorgan Chase & Co 1.15% 0.21%

Alphabet Inc 2.26% 0.19%

Mastercard Inc 0.87% 0.11%

Applied Materials Inc 0.42% 0.11%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Apple Inc 4.76% -0.55%

Tesla Inc 0.33% -0.11%

Adobe Inc 0.61% -0.10%

Intel Corp 0.33% -0.04%

New York Community Bancorp Inc 0.04% -0.04%

Rivian Automotive Inc 0.05% -0.03%

Lululemon Athletica Inc 0.13% -0.03%

NIKE Inc 0.23% -0.03%

Charter Communications Inc 0.10% -0.03%

Humana Inc 0.10% -0.03%



US Sustainability Core 1 Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

NVIDIA Corp 3.06% 2.02%

Meta Platforms Inc 2.98% 1.01%

Amazon.com Inc 2.24% 0.41%

Microsoft Corp 3.38% 0.40%

Broadcom Inc 1.49% 0.27%

Alphabet Inc 3.15% 0.26%

Eli Lilly & Co 0.80% 0.24%

Super Micro Computer Inc 0.17% 0.23%

JPMorgan Chase & Co 0.90% 0.16%

AbbVie Inc 0.71% 0.13%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Apple Inc 4.84% -0.56%

Tesla Inc 1.08% -0.38%

UnitedHealth Group Inc 1.42% -0.09%

Adobe Inc 0.49% -0.08%

Lululemon Athletica Inc 0.22% -0.06%

New York Community Bancorp Inc 0.05% -0.05%

NIKE Inc 0.36% -0.05%

Humana Inc 0.13% -0.04%

Gilead Sciences Inc 0.32% -0.03%

Intel Corp 0.26% -0.03%

US Sustainability Targeted Value Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Toll Brothers Inc 0.65% 0.16%

Cleanspark Inc 0.16% 0.14%

Abercrombie & Fitch Co 0.38% 0.13%

Gap Inc/The 0.38% 0.13%

Modine Manufacturing Co 0.27% 0.13%

Universal Health Services Inc 0.63% 0.12%

Regal Rexnord Corp 0.51% 0.11%

TechnipFMC PLC 0.43% 0.10%

Flex Ltd 0.40% 0.10%

Mohawk Industries Inc 0.39% 0.10%



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

New York Community Bancorp Inc 0.25% -0.24%

Valley National Bancorp 0.26% -0.07%

Teladoc Health Inc 0.18% -0.06%

Opendoor Technologies Inc 0.13% -0.05%

Howard Hughes Holdings Inc 0.29% -0.05%

Sunrun Inc 0.11% -0.04%

Concentrix Corp 0.12% -0.04%

QuidelOrtho Corp 0.11% -0.04%

Liberty Broadband Corp 0.13% -0.04%

Dun & Bradstreet Holdings Inc 0.30% -0.04%

US Targeted Value Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Toll Brothers Inc 0.96% 0.24%

Modine Manufacturing Co 0.31% 0.15%

Cleanspark Inc 0.16% 0.13%

Abercrombie & Fitch Co 0.34% 0.13%

PBF Energy Inc 0.39% 0.12%

Unum Group 0.59% 0.11%

SM Energy Co 0.35% 0.09%

Air Lease Corp 0.39% 0.09%

Regal Rexnord Corp 0.39% 0.09%

Jackson Financial Inc 0.28% 0.08%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

New York Community Bancorp Inc 0.25% -0.24%

United States Steel Corp 0.58% -0.09%

Valley National Bancorp 0.29% -0.08%

Teladoc Health Inc 0.20% -0.07%

Concentrix Corp 0.16% -0.06%

Lithia Motors Inc 0.47% -0.04%

Howard Hughes Holdings Inc 0.26% -0.04%

CONSOL Energy Inc 0.23% -0.04%

Bank OZK 0.40% -0.04%

Independent Bank Corp 0.15% -0.03%



US Vector Equity Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Super Micro Computer Inc 0.48% 0.64%

Meta Platforms Inc 1.08% 0.35%

Amazon.com Inc 1.09% 0.19%

JPMorgan Chase & Co 1.04% 0.19%

Exxon Mobil Corp 1.08% 0.18%

Berkshire Hathaway Inc 0.90% 0.15%

Marathon Petroleum Corp 0.30% 0.10%

Micron Technology Inc 0.25% 0.09%

Diamondback Energy Inc 0.30% 0.09%

Alphabet Inc 1.04% 0.08%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

New York Community Bancorp Inc 0.13% -0.12%

Intel Corp 0.35% -0.05%

Biogen Inc 0.17% -0.03%

Affirm Holdings Inc 0.11% -0.03%

Twilio Inc 0.14% -0.03%

Wolfspeed Inc 0.05% -0.03%

Concentrix Corp 0.08% -0.03%

Valley National Bancorp 0.08% -0.02%

Newmont Corp 0.08% -0.02%

Humana Inc 0.08% -0.02%

International Core Equity Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Novo Nordisk A/S 1.08% 0.24%

Toyota Motor Corp 0.73% 0.23%

ASML Holding NV 0.86% 0.22%

Tokyo Electron Ltd 0.26% 0.11%

Stellantis NV 0.44% 0.09%

Rheinmetall AG 0.13% 0.08%

CRH PLC 0.34% 0.08%

Hitachi Ltd 0.31% 0.08%

Banco Bilbao Vizcaya Argentaria SA 0.26% 0.08%

LVMH Moet Hennessy Louis Vuitton SE 0.69% 0.07%

International  Equity



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

BHP Group Ltd 0.84% -0.13%

AIA Group Ltd 0.31% -0.08%

Nestle SA 0.87% -0.07%

Roche Holding AG 0.62% -0.06%

Bayer AG 0.23% -0.05%

Sony Group Corp 0.45% -0.04%

Glencore PLC 0.33% -0.03%

RWE AG 0.11% -0.03%

Infineon Technologies AG 0.16% -0.03%

Teleperformance SE 0.09% -0.03%

International High Relative Profitability Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

ASML Holding NV 4.65% 1.17%

Novo Nordisk A/S 4.30% 0.97%

Tokyo Electron Ltd 1.00% 0.41%

LVMH Moet Hennessy Louis Vuitton SE 3.60% 0.38%

Rheinmetall AG 0.40% 0.26%

Hitachi Ltd 1.01% 0.26%

Airbus SE 1.27% 0.24%

GSK PLC 1.37% 0.23%

Canadian Natural Resources Ltd 1.08% 0.19%

Hermes International SCA 0.83% 0.16%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

BHP Group Ltd 2.45% -0.37%

Roche Holding AG 2.98% -0.27%

Nestle SA 2.44% -0.21%

Sony Group Corp 1.87% -0.18%

Kuehne + Nagel International AG 0.51% -0.10%

Infineon Technologies AG 0.49% -0.10%

Bayer AG 0.44% -0.09%

Deutsche Post AG 0.64% -0.09%

AIA Group Ltd 0.34% -0.08%

STMicroelectronics NV 0.50% -0.07%



International Large Cap Growth Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

ASML Holding NV 3.91% 0.99%

Novo Nordisk A/S 4.24% 0.96%

Tokyo Electron Ltd 1.27% 0.53%

LVMH Moet Hennessy Louis Vuitton SE 3.36% 0.36%

Airbus SE 1.50% 0.28%

Rheinmetall AG 0.42% 0.28%

Disco Corp 0.42% 0.20%

Hermes International SCA 0.93% 0.19%

Hitachi Ltd 0.73% 0.19%

GSK PLC 1.11% 0.18%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

BHP Group Ltd 2.31% -0.36%

Roche Holding AG 2.81% -0.25%

Nestle SA 2.26% -0.19%

Sony Group Corp 1.83% -0.18%

Rio Tinto PLC 1.01% -0.14%

Kuehne + Nagel International AG 0.71% -0.14%

Infineon Technologies AG 0.59% -0.12%

AIA Group Ltd 0.43% -0.10%

Deutsche Post AG 0.75% -0.10%

STMicroelectronics NV 0.50% -0.07%

International Small Cap Growth Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Celestica Inc 0.32% 0.14%

Fujikura Ltd 0.17% 0.13%

CTS Eventim AG & Co KGaA 0.45% 0.12%

Micronics Japan Co Ltd 0.13% 0.12%

Babcock International Group PLC 0.42% 0.11%

Indivior PLC 0.29% 0.10%

Enerplus Corp 0.39% 0.10%

ASMPT Ltd 0.33% 0.10%

DMG Mori Co Ltd 0.25% 0.09%

Hensoldt AG 0.14% 0.09%



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

SOITEC 0.34% -0.16%

Temenos AG 0.67% -0.16%

HUGO BOSS AG 0.42% -0.10%

ATS Corp 0.39% -0.09%

Watches of Switzerland Group PLC 0.10% -0.09%

Solaria Energia y Medio Ambiente SA 0.13% -0.08%

CVS Group PLC 0.17% -0.07%

Orion Oyj 0.55% -0.07%

Umicore SA 0.26% -0.06%

Domino's Pizza Enterprises Ltd 0.16% -0.06%

International Small Cap Value Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Leonardo SpA 0.95% 0.44%

Celestica Inc 0.75% 0.33%

Banco de Sabadell SA 1.11% 0.30%

Vistry Group PLC 0.63% 0.19%

Banco BPM SpA 0.85% 0.19%

Sydbank AS 0.64% 0.17%

MEG Energy Corp 0.63% 0.16%

BPER Banca 0.42% 0.16%

Unipol Gruppo SpA 0.38% 0.15%

Jyske Bank A/S 0.76% 0.14%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

SSR Mining Inc 0.24% -0.18%

Adecco Group AG 0.67% -0.14%

Close Brothers Group PLC 0.17% -0.11%

Forvia SE 0.29% -0.11%

Telecom Italia SpA/Milano 0.34% -0.09%

thyssenkrupp AG 0.34% -0.08%

ams-OSRAM AG 0.12% -0.08%

B2Gold Corp 0.37% -0.07%

Sims Ltd 0.25% -0.06%

Valeo SE 0.28% -0.06%



International Small Company Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Leonardo SpA 0.36% 0.17%

Celestica Inc 0.21% 0.09%

Banco de Sabadell SA 0.34% 0.09%

Zealand Pharma A/S 0.15% 0.09%

Banco BPM SpA 0.36% 0.09%

BPER Banca 0.18% 0.07%

SNC-Lavalin Group Inc 0.25% 0.06%

Unipol Gruppo SpA 0.15% 0.06%

Vistry Group PLC 0.18% 0.05%

Beazley PLC 0.21% 0.05%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

SSR Mining Inc 0.08% -0.07%

HelloFresh SE 0.10% -0.06%

Temenos AG 0.24% -0.06%

SOITEC 0.13% -0.05%

ams-OSRAM AG 0.09% -0.05%

Forvia SE 0.13% -0.05%

HUGO BOSS AG 0.22% -0.05%

Lightspeed Commerce Inc 0.12% -0.04%

Adecco Group AG 0.20% -0.04%

Close Brothers Group PLC 0.06% -0.04%

International Social Core Equity Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

ASML Holding NV 1.08% 0.27%

Banco Bilbao Vizcaya Argentaria SA 0.49% 0.15%

Tokyo Electron Ltd 0.28% 0.11%

CRH PLC 0.48% 0.11%

Stellantis NV 0.42% 0.09%

LVMH Moet Hennessy Louis Vuitton SE 0.84% 0.09%

UniCredit SpA 0.21% 0.07%

Daimler Truck Holding AG 0.20% 0.07%

Mercedes-Benz Group AG 0.47% 0.07%

Mitsubishi UFJ Financial Group Inc 0.32% 0.06%



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

AIA Group Ltd 0.35% -0.08%

Sony Group Corp 0.49% -0.05%

Deutsche Post AG 0.34% -0.05%

Teleperformance SE 0.11% -0.04%

Infineon Technologies AG 0.20% -0.04%

Rio Tinto Ltd 0.25% -0.03%

Adecco Group AG 0.14% -0.03%

STMicroelectronics NV 0.19% -0.03%

SSR Mining Inc 0.03% -0.03%

Forvia SE 0.06% -0.02%

International Sustainability Core 1 Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Novo Nordisk A/S 2.49% 0.56%

ASML Holding NV 1.91% 0.48%

Toyota Motor Corp 0.93% 0.30%

Tokyo Electron Ltd 0.45% 0.19%

LVMH Moet Hennessy Louis Vuitton SE 1.45% 0.15%

Hermes International SCA 0.53% 0.10%

Airbus SE 0.54% 0.10%

SAP SE 0.42% 0.10%

Rheinmetall AG 0.11% 0.07%

Safran SA 0.27% 0.07%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Roche Holding AG 1.21% -0.11%

AIA Group Ltd 0.40% -0.10%

Sony Group Corp 0.58% -0.06%

L'Oreal SA 0.74% -0.04%

Adecco Group AG 0.16% -0.03%

Amadeus IT Group SA 0.31% -0.03%

Teleperformance SE 0.10% -0.03%

Kuehne + Nagel International AG 0.17% -0.03%

Reckitt Benckiser Group PLC 0.18% -0.03%

Neste Oyj 0.12% -0.03%



International Value Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Toyota Motor Corp 1.28% 0.41%

Mitsubishi Corp 0.93% 0.37%

UniCredit SpA 1.01% 0.37%

Stellantis NV 1.15% 0.24%

Mercedes-Benz Group AG 1.44% 0.21%

Banco Santander SA 1.18% 0.20%

Lonza Group AG 0.53% 0.20%

Honda Motor Co Ltd 0.96% 0.20%

Daimler Truck Holding AG 0.49% 0.18%

Mitsubishi UFJ Financial Group Inc 0.93% 0.18%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Bayer AG 0.59% -0.12%

RWE AG 0.25% -0.08%

Glencore PLC 0.54% -0.05%

South32 Ltd 0.32% -0.05%

BT Group PLC 0.31% -0.04%

Continental AG 0.23% -0.04%

DSV A/S 0.52% -0.04%

CK Asset Holdings Ltd 0.19% -0.04%

Newmont Corp 0.18% -0.04%

Magna International Inc 0.50% -0.04%

International Value Portfolio (III)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Toyota Motor Corp 1.28% 0.41%

Mitsubishi Corp 0.93% 0.37%

UniCredit SpA 1.01% 0.37%

Stellantis NV 1.15% 0.24%

Mercedes-Benz Group AG 1.44% 0.21%

Banco Santander SA 1.18% 0.20%

Lonza Group AG 0.53% 0.20%

Honda Motor Co Ltd 0.96% 0.20%

Daimler Truck Holding AG 0.49% 0.18%

Mitsubishi UFJ Financial Group Inc 0.93% 0.18%



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Bayer AG 0.59% -0.12%

RWE AG 0.25% -0.08%

Glencore PLC 0.54% -0.05%

South32 Ltd 0.32% -0.05%

BT Group PLC 0.31% -0.04%

Continental AG 0.23% -0.04%

DSV A/S 0.52% -0.04%

CK Asset Holdings Ltd 0.19% -0.04%

Newmont Corp 0.18% -0.04%

Magna International Inc 0.50% -0.04%

International Vector Equity Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Toyota Motor Corp 0.41% 0.13%

UniCredit SpA 0.25% 0.09%

Rheinmetall AG 0.14% 0.09%

Leonardo SpA 0.15% 0.07%

Novo Nordisk A/S 0.32% 0.07%

Banco Bilbao Vizcaya Argentaria SA 0.25% 0.07%

Banco BPM SpA 0.26% 0.06%

Mitsubishi UFJ Financial Group Inc 0.32% 0.06%

Celestica Inc 0.13% 0.06%

Stellantis NV 0.25% 0.05%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Adecco Group AG 0.20% -0.04%

BHP Group Ltd 0.28% -0.04%

Forvia SE 0.09% -0.04%

SSR Mining Inc 0.05% -0.04%

RWE AG 0.12% -0.03%

Nestle SA 0.37% -0.03%

ams-OSRAM AG 0.05% -0.03%

Lightspeed Commerce Inc 0.07% -0.03%

Bayer AG 0.29% -0.03%

AIA Group Ltd 0.10% -0.03%



Large Cap International Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Novo Nordisk A/S 1.98% 0.45%

ASML Holding NV 1.69% 0.43%

Toyota Motor Corp 1.11% 0.36%

Tokyo Electron Ltd 0.47% 0.19%

LVMH Moet Hennessy Louis Vuitton SE 1.20% 0.13%

SAP SE 0.50% 0.12%

Banco Bilbao Vizcaya Argentaria SA 0.35% 0.10%

Hitachi Ltd 0.38% 0.10%

Mitsubishi Corp 0.24% 0.09%

Safran SA 0.32% 0.09%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

BHP Group Ltd 0.84% -0.13%

Nestle SA 1.37% -0.12%

AIA Group Ltd 0.47% -0.11%

Roche Holding AG 1.05% -0.09%

Sony Group Corp 0.61% -0.06%

Bayer AG 0.28% -0.05%

Infineon Technologies AG 0.25% -0.05%

RWE AG 0.16% -0.05%

Rio Tinto PLC 0.32% -0.04%

Reckitt Benckiser Group PLC 0.21% -0.04%

Emerging Markets Core Equity Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Taiwan Semiconductor Manufacturing Co Ltd 4.78% 1.24%

Hon Hai Precision Industry Co Ltd 0.24% 0.09%

Reliance Industries Ltd 0.63% 0.08%

Tencent Holdings Ltd 2.33% 0.08%

SK Hynix Inc 0.46% 0.08%

PetroChina Co Ltd 0.29% 0.08%

Bharti Airtel Ltd 0.37% 0.06%

KB Financial Group Inc 0.26% 0.06%

Tata Motors Ltd 0.26% 0.06%

MediaTek Inc 0.38% 0.06%

Emerging  Equity



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

PDD Holdings Inc 0.49% -0.11%

Alibaba Group Holding Ltd 1.33% -0.10%

Vale SA 0.45% -0.10%

HDFC Bank Ltd 0.42% -0.07%

Wuxi Biologics Cayman Inc 0.07% -0.05%

Petroleo Brasileiro SA 1.32% -0.04%

Zee Entertainment Enterprises Ltd 0.06% -0.04%

Sunny Optical Technology Group Co Ltd 0.07% -0.04%

POSCO Holdings Inc 0.21% -0.04%

China Medical System Holdings Ltd 0.09% -0.04%

Emerging Markets Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Taiwan Semiconductor Manufacturing Co Ltd 5.77% 1.43%

Hon Hai Precision Industry Co Ltd 0.40% 0.15%

Reliance Industries Ltd 0.96% 0.13%

Hana Financial Group Inc 0.35% 0.10%

Tencent Holdings Ltd 2.84% 0.09%

SK Hynix Inc 0.51% 0.09%

KB Financial Group Inc 0.33% 0.09%

MediaTek Inc 0.53% 0.08%

Trip.com Group Ltd 0.35% 0.07%

Bharti Airtel Ltd 0.41% 0.07%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Vale SA 0.60% -0.13%

Alibaba Group Holding Ltd 1.75% -0.13%

PDD Holdings Inc 0.55% -0.11%

HDFC Bank Ltd 0.56% -0.10%

Wuxi Biologics Cayman Inc 0.14% -0.09%

NIO Inc 0.10% -0.07%

Sunny Optical Technology Group Co Ltd 0.11% -0.06%

Baidu Inc 0.47% -0.06%

Lenovo Group Ltd 0.20% -0.05%

CSPC Pharmaceutical Group Ltd 0.26% -0.05%



Emerging Markets Portfolio (II)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Taiwan Semiconductor Manufacturing Co Ltd 5.77% 1.43%

Hon Hai Precision Industry Co Ltd 0.40% 0.15%

Reliance Industries Ltd 0.96% 0.13%

Hana Financial Group Inc 0.35% 0.10%

Tencent Holdings Ltd 2.84% 0.09%

SK Hynix Inc 0.51% 0.09%

KB Financial Group Inc 0.33% 0.09%

MediaTek Inc 0.53% 0.08%

Trip.com Group Ltd 0.35% 0.07%

Bharti Airtel Ltd 0.41% 0.07%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Vale SA 0.60% -0.13%

Alibaba Group Holding Ltd 1.75% -0.13%

PDD Holdings Inc 0.55% -0.11%

HDFC Bank Ltd 0.56% -0.10%

Wuxi Biologics Cayman Inc 0.14% -0.09%

NIO Inc 0.10% -0.07%

Sunny Optical Technology Group Co Ltd 0.11% -0.06%

Baidu Inc 0.47% -0.06%

Lenovo Group Ltd 0.20% -0.05%

CSPC Pharmaceutical Group Ltd 0.26% -0.05%

Emerging Markets Small Cap Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Embraer SA 0.28% 0.11%

Harmony Gold Mining Co Ltd 0.25% 0.08%

Grupo Comercial Chedraui SA de CV 0.28% 0.08%

Saudi Research & Media Group 0.13% 0.07%

Tongcheng Travel Holdings Ltd 0.18% 0.07%

Oracle Financial Services Software Ltd 0.09% 0.07%

Xinyi Solar Holdings Ltd 0.12% 0.06%

Torrent Power Ltd 0.15% 0.06%

Shinsung Delta Tech Co Ltd 0.04% 0.06%

Oil India Ltd 0.11% 0.06%



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Zee Entertainment Enterprises Ltd 0.16% -0.10%

China Medical System Holdings Ltd 0.21% -0.09%

Shandong Weigao Group Medical Polymer Co Ltd 0.14% -0.06%

Guangdong Investment Ltd 0.13% -0.06%

YNH Property Bhd 0.03% -0.06%

TOTVS SA 0.26% -0.05%

IIFL Finance Ltd 0.10% -0.04%

JinkoSolar Holding Co Ltd 0.10% -0.04%

TravelSky Technology Ltd 0.10% -0.04%

Cogna Educacao SA 0.09% -0.04%

Emerging Markets Social Core Equity Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Taiwan Semiconductor Manufacturing Co Ltd 4.94% 1.29%

Hon Hai Precision Industry Co Ltd 0.34% 0.13%

Reliance Industries Ltd 0.87% 0.10%

Tencent Holdings Ltd 2.69% 0.09%

Bharti Airtel Ltd 0.46% 0.08%

Tata Motors Ltd 0.30% 0.07%

MediaTek Inc 0.46% 0.07%

ICICI Bank Ltd 0.69% 0.07%

KB Financial Group Inc 0.26% 0.06%

Meituan 0.15% 0.06%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Alibaba Group Holding Ltd 1.29% -0.10%

PDD Holdings Inc 0.49% -0.10%

HDFC Bank Ltd 0.33% -0.06%

Zee Entertainment Enterprises Ltd 0.07% -0.05%

MTN Group Ltd 0.16% -0.04%

Lenovo Group Ltd 0.21% -0.04%

Sunny Optical Technology Group Co Ltd 0.07% -0.04%

China Medical System Holdings Ltd 0.09% -0.04%

Ping An Insurance Group Co of China Ltd 0.48% -0.03%

Samsung Electronics Co Ltd 2.76% -0.03%



Emerging Markets Sustainability Core 1 Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Taiwan Semiconductor Manufacturing Co Ltd 3.56% 0.91%

Hon Hai Precision Industry Co Ltd 0.38% 0.15%

MediaTek Inc 0.58% 0.09%

NetEase Inc 0.66% 0.09%

KB Financial Group Inc 0.30% 0.08%

Tencent Holdings Ltd 2.39% 0.08%

Tata Motors Ltd 0.33% 0.08%

Hana Financial Group Inc 0.27% 0.07%

Meituan 0.25% 0.07%

Hanwha Aerospace Co Ltd 0.13% 0.06%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

PDD Holdings Inc 0.94% -0.21%

Alibaba Group Holding Ltd 1.32% -0.10%

Wuxi Biologics Cayman Inc 0.10% -0.07%

Sunny Optical Technology Group Co Ltd 0.11% -0.06%

Lenovo Group Ltd 0.29% -0.06%

NIO Inc 0.09% -0.06%

HDFC Bank Ltd 0.33% -0.06%

Banco Bradesco SA 0.26% -0.05%

China Medical System Holdings Ltd 0.12% -0.05%

Zee Entertainment Enterprises Ltd 0.07% -0.05%

Emerging Markets Targeted Value Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Cemex SAB de CV 0.69% 0.10%

Embraer SA 0.23% 0.10%

Savola Group/The 0.22% 0.09%

Powertech Technology Inc 0.23% 0.08%

Harmony Gold Mining Co Ltd 0.23% 0.07%

Arab National Bank 0.36% 0.07%

Cipla Ltd/India 0.38% 0.07%

Shihlin Electric & Engineering Corp 0.06% 0.07%

Shriram Finance Ltd 0.49% 0.07%

JSW Energy Ltd 0.25% 0.06%



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Zee Entertainment Enterprises Ltd 0.15% -0.10%

Hanwha Solutions Corp 0.18% -0.07%

Hapvida Participacoes e Investimentos S/A 0.28% -0.06%

Shandong Weigao Group Medical Polymer Co Ltd 0.13% -0.06%

Cosan SA 0.28% -0.06%

Acer Inc 0.31% -0.06%

UPL Ltd 0.21% -0.05%

Discovery Ltd 0.24% -0.05%

Compal Electronics Inc 0.39% -0.04%

Cia Siderurgica Nacional SA 0.16% -0.04%

Emerging Markets Value Fund
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Hon Hai Precision Industry Co Ltd 1.36% 0.53%

Reliance Industries Ltd 3.42% 0.46%

PetroChina Co Ltd 0.68% 0.18%

KB Financial Group Inc 0.74% 0.18%

Jio Financial Services Ltd 0.32% 0.14%

Hana Financial Group Inc 0.38% 0.10%

State Bank of India 0.59% 0.09%

Hyundai Motor Co 0.72% 0.09%

Trip.com Group Ltd 0.38% 0.08%

ASE Technology Holding Co Ltd 0.56% 0.08%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

POSCO Holdings Inc 0.78% -0.15%

HDFC Bank Ltd 0.62% -0.10%

Alibaba Group Holding Ltd 1.50% -0.10%

Banco Bradesco SA 0.45% -0.09%

Petroleo Brasileiro SA 3.05% -0.08%

Baidu Inc 0.63% -0.08%

Ping An Insurance Group Co of China Ltd 1.03% -0.07%

Axis Bank Ltd 1.21% -0.06%

China Resources Land Ltd 0.39% -0.06%

China Steel Corp 0.35% -0.06%



Emerging Markets Value Portfolio (I)
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Hon Hai Precision Industry Co Ltd 1.36% 0.53%

Reliance Industries Ltd 3.42% 0.46%

PetroChina Co Ltd 0.68% 0.18%

KB Financial Group Inc 0.74% 0.18%

Jio Financial Services Ltd 0.32% 0.14%

Hana Financial Group Inc 0.38% 0.10%

State Bank of India 0.59% 0.09%

Hyundai Motor Co 0.72% 0.09%

Trip.com Group Ltd 0.38% 0.08%

ASE Technology Holding Co Ltd 0.56% 0.08%

Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

POSCO Holdings Inc 0.78% -0.15%

HDFC Bank Ltd 0.62% -0.10%

Alibaba Group Holding Ltd 1.50% -0.10%

Banco Bradesco SA 0.45% -0.09%

Petroleo Brasileiro SA 3.05% -0.08%

Baidu Inc 0.63% -0.08%

Ping An Insurance Group Co of China Ltd 1.03% -0.07%

Axis Bank Ltd 1.21% -0.06%

China Resources Land Ltd 0.39% -0.06%

China Steel Corp 0.35% -0.06%

World ex US Core Equity Portfolio
Top 10 Contributors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

Taiwan Semiconductor Manufacturing Co Ltd 1.02% 0.27%

Novo Nordisk A/S 0.83% 0.19%

Toyota Motor Corp 0.56% 0.18%

ASML Holding NV 0.58% 0.14%

Tokyo Electron Ltd 0.16% 0.07%

Stellantis NV 0.28% 0.06%

Banco Bilbao Vizcaya Argentaria SA 0.20% 0.06%

Rheinmetall AG 0.09% 0.06%

LVMH Moet Hennessy Louis Vuitton SE 0.49% 0.05%

UniCredit SpA 0.14% 0.05%

Global ex US  Equity



Top 10 Detractors

Company Name
Portfolio 
Weight

Portfolio 
Contribution

BHP Group Ltd 0.54% -0.08%

Nestle SA 0.54% -0.05%

AIA Group Ltd 0.18% -0.04%

Roche Holding AG 0.45% -0.04%

HDFC Bank Ltd 0.19% -0.03%

Vale SA 0.15% -0.03%

Bayer AG 0.17% -0.03%

Sony Group Corp 0.28% -0.03%

Alibaba Group Holding Ltd 0.34% -0.03%

Glencore PLC 0.22% -0.02%
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