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COMMUNITY OF HOPE 403B

Screens Summary (Data as of 12-31-2019)

Name Ticker
US Stock

DFA US Core Equity 11 DFEOX

percentile rank

#of funds in category

Vanguard FTSE Social Index Admiral VFTAX
percentile rank

#of funds in category

Vanguard Mid Cap Index Admiral VIMAX
percentile rank

# of funds in category

Vanguard Small Cap Index Adm VSMAX
percentile rank
#of funds in category

Non-US Stock

American Funds Europacific Growth R6 RERGX
percentile rank
#of funds in category

Fixed Income

Vanguard Inflation-Protected Secs Adm VAIPX
percentile rank

# of funds in category

Vanguard Total Bond Market Index Adm VBTLX
percentile rank

# of funds in category

Federated Government Ultrashrt Dur R6 FGULX
percentile rank
#of funds in category

Target Date

Vanguard Target Retirement 2015 Inv VTXVX
percentile rank
#of funds in category

Vanguard Target Retirement 2020 Inv VTWNX
percentile rank
# of funds in category

Vanguard Target Retirement 2025 Inv VTTVX
percentile rank
#of funds in category

Asset Class

Large Blend

Large Blend
Index

Mid-Cap Blend

Small Blend

Foreign Large
Blend

Inflation-
Protected Bond

Intermediate-
Term Bond

Ultrashort Bond

Target Date

Target Date

Target Date

© Fund Removed from Approved List

Fund on Watch List

Trailing Performance and Risk Management  Style Expense
1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
3018 1322 1045 1322 @ 1332 109 7.84 < i (/] 0.19 (/]
46 59 46 23
1,394 1,210 1,065 815
- - - - — - - 403 (V] R (] 0.14 (V]
1,394 1,210 1,065 815
31.03 1236 925 13.08 & 1300 099 2163 < . < 0.05 (/]
13 11 17 7
404 361 292 220
27.37 1032 888 1281 @ 1494 093 368 (V] = ©® 005 <
18 8 17 10
702 630 507 367
2740 1245 741 673 @ 1225 107 1859 (V] s (/] 0.49 (/]
59 47 44 55
469 405 338 249
816 315 245 325 @ 2% 098 8.37 < — — 0.10 (/]
45 35 33 23
221 194 163 104
871 402 300 368 @ 29 1.0 6.86 < i — 0.05 (/]
34 28 32 47
431 383 328 252
216 171 - - @ 024 002 2249 (V] — — 0.24 (V]
93 85 - -
201 161 130 62
1481 750 559 725 @ 457 090 6.86 (V] — (/] 0.13 <
69 38 43 33
128 99 73 47
1763 872 642 803 @ 601 1.05 6.86 < — < 0.13 (/]
28 17 16 9
234 199 157 93
1963 957 693 859 @ 705 107 6.86 (V] — (V] 0.13 (V]
22 16 14 12
233 197 158 83
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COMMUNITY OF HOPE 403B

Screens Summary (Data as of 12-31-2019)

Name

Vanguard Target Retirement 2030 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2035 Inv
percentile rank
# of funds in category

Vanguard Target Retirement 2040 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2045 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2050 Inv
percentile rank
# of funds in category

Vanguard Target Retirement 2055 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2060 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2065 Inv
percentile rank
# of funds in category

Vanguard Target Retirement Income Inv
percentile rank
#of funds in category

Balanced

American Funds American Balanced R6
percentile rank
#of funds in category

Ticker

VTHRX

VTTHX

VFORX

VTIVX

VFIFX

VFFVX

VTTSX

VLXVX

VTINX

RLBGX

Asset Class

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Moderate
Allocation

© Fund Removed from Approved List

Fund on Watch List

Trailing Performance and Risk Management  Style Expense
1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
21.07 1024 741 907 @ 793 103 6.86 < — < 0.14 (/]
2 22 24 15
242 207 165 95
2244 1086 781 954 @ 879 099 6.86 (V] — (/] 0.14 (/]
42 30 28 15
230 194 155 80
2386 1148 820 987 @ 969 099 6.86 (V] — (/] 0.14 <
43 29 25 17
242 207 165 95
2494 1180 841 998 @ 1032 1.00 6.86 < — < 0.15 (/]
43 26 22 15
230 194 155 79
2498 1180 841 998 @ 1034 099 6.86 (V] — (/] 0.15 (/]
47 32 26 18
242 207 165 77
2498 1180 838 - @ 1032 098 6.86 (V] — (/] 0.15 <
51 39 33 -
230 192 150 15
2496 11.79 838 - @ 1033 099 6.86 < — < 0.15 (/]
66 43 60 -
216 147 34 -
24.96 - - - — - - 2.47 (%} — (/] 0.15 (/]
64 - - -
216 147 34 -
1316 636 480 582 @ 35 084 6.86 (V] — (/] 0.12 <
49 36 28 23
184 158 132 88
1955 1056 847 1048 @ 700 100 2101 (V] — (] 0.28 (/]
48 12 6 5
699 644 571 420
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Style Analysis (Data as of 12-31-2019)
Style Analysis
Morningstar Style Box US Stock Morningstar Style Box Non-US Stock
Deep Val Core Val Blend Core Grth High Grth Deep Val Core Val Blend Core Grth High Grth
2 ® z
s =
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 DFAUS Core Equity 11 Large Blend 3280 2158 4561 064 9826 1.10 23.70
2 Vanguard FTSE Social Index Admiral Large Blend Index 33.03 2356 4341 026 9798 174 -
3 Vanguard Mid Cap Index Admiral Mid-Cap Blend 39.14 2190 3896 077 9744 178 10.75
4  Vanguard Small Cap Index Adm Small Blend 4144 1945  39.11 260 9648 0.92 2.86
© Non-US Stock Funds Super Sectors % Regional Exposure % Market Maturity %
Category Cyclical  Defensive Sensitive Americas Greater Greater Develop- EM% Avg Mkt
Asia Europe ed Cap M$
1 American Funds Europacific Growth R6 Foreign Large Blend 4093 2070 3837 1155 4762 40.81 7176 2824 39.57
Fixed Income Funds Super Sectors % Other Stats Credit Quality %
Category US Govt Mtg us Non Avg Eff Inv Below  NR/
Debt Credit  US Duration Grade  InvGrade NA
Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9766 000 000 0.00 7.38 100.00 0.00 0.00
2 Vanguard Total Bond Market Index Adm Intermediate-Term Bond 46.34 2294 2753 0.00 6.26 100.00 0.00 0.00
3  Federated Government Ultrashrt Dur R6 Ultrashort Bond 15.26 56.99 000 0.00 0.38 100.00 0.00 0.00
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COMMUNITY OF HOPE 403B
Target Date Analysis (Data as of 12-31-2019)

Target Date Allocation

@ Stocks Cash @ Bonds @ QOther

Years Before/After Retirement Retired -5 -1 -1 -20

Target Date Portfolio Data
Asset Allocation %

Total Stock US Stock Non-US Stock Total Bond Infl Prot Bond  HY Bond Cash Other Avg Mkt Cap $M

Vanguard Target Retirement 2015 Inv 36.49 21.75 14.74 60.91 20.82 0.00 2.34 0.26 33.06
Vanguard Target Retirement 2020 Inv 50.40 3013 20.27 47.34 14.46 0.00 2.01 0.23 33.09
Vanguard Target Retirement 2025 Inv 60.17 36.03 24.14 37.80 0.00 0.00 179 0.23 33.17
Vanguard Target Retirement 2030 Inv 67.57 40.46 27.11 30.56 0.00 0.00 1.68 0.19 3319
Vanguard Target Retirement 2035 Inv 74.98 44.91 30.07 23.31 0.00 0.00 1.56 0.16 3313
Vanguard Target Retirement 2040 Inv 82.25 49.42 32.83 16.21 0.00 0.00 1.43 013 33.06
Vanguard Target Retirement 2045 Inv 88.93 53.47 35.46 9.66 0.00 0.00 1.32 0.09 33.07
Vanguard Target Retirement 2050 Inv 88.93 53.47 35.46 9.65 0.00 0.00 1.32 0.09 33.08
Vanguard Target Retirement 2055 Inv 88.95 53.49 35.46 9.63 0.00 0.00 1.33 0.09 33.04
Vanguard Target Retirement 2060 Inv 88.89 53.45 35.44 9.65 0.00 0.00 1.36 0.09 33.03
Vanguard Target Retirement 2065 Inv 88.88 53.45 35.43 9.70 0.00 0.00 1.33 0.09 -

Vanguard Target Retirement Income Inv 30.17 17.99 12.18 67.09 23.02 0.00 2.46 0.28 33.08
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