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DICKINSON COUNTY HEALTHCARE SYSTEM

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

Name

US Stock

Vanguard 500 Index Admiral
percentile rank

#of funds in category

MFS Growth R6

percentile rank

#of funds in category

Invesco Diversified Dividend R6
percentile rank

# of funds in category

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

PGIM Jennison Small Company R6
percentile rank
#of funds in category

DFA US Small Cap Value |
percentile rank
# of funds in category

Non-US Stock

Invesco Oppenheimer Developing Mkts R6
percentile rank
#of funds in category

American Funds Intl Gr and Inc R6
percentile rank
#of funds in category

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

Alternative

Vanguard Real Estate Index Admiral
percentile rank
# of funds in category

Fixed Income

Vanguard Inflation-Protected Secs Adm
percentile rank
#of funds in category

Ticker

VFIAX

MFEKX

LCEFX

VIMAX

PJSQX

DFSVX

ODVIX

RIGGX

VIMGX

VGSLX

VAIPX

Asset Class

Large Blend
Index

Large Growth

Large Value

Mid-Cap Blend

Small Growth

Small Value

Diversified
Emerging Mkts

Foreign Large
Blend

Foreign Large
Blend Index

Real Estate

Inflation-
Protected Bond

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

3146 1523 1166 13.52 1210 1.00 3.68 i 0.04
24 18 10 8

1,394 1,210 1,065 815

3781 2284 15.36 - 1296 095 17.76 i 0.57
10 8 8 -

1,363 1,230 1,098 822

2558 808 817 - 931 074 17.01 il 0.41
48 83 48 -

1,215 1,097 951 697

31.03 1236 925 13.08 1300 099 2163 . 0.05
13 11 17 7

404 361 292 220

2899 1041 815 - 1519 089 19.67 i (] 0.69
38 72 79 -

642 574 509 383

1812 244 491 10.68 1793 112 7.84 ull 0.52
82 75 60 35

419 387 346 237

2453 1413 6.62 - 1345 090 12.68 g 0.83
20 13 21 -

832 711 577 243

2754 1149 551 6.13 1143 098 11.25 i 0.57
5 5 49 14

736 632 498 377

2205 969 6.18 574 11.40 098 6.86 iz 0.07
42 38 21 26

736 632 498 377

2894 837 717 1197 12.06 098 23.65 — 0
29 46 38 29

259 2724 200 138

816 315 245 325 296 098 8.37 — — 0.10
45 35 33 23

221 194 163 104
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DICKINSON COUNTY HEALTHCARE SYSTEM

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

Name

Baird Aggregate Bond Inst
percentile rank
#of funds in category

PIMCO Income Instl

percentile rank

#of funds in category

Federated Government Ultrashrt Dur R6
percentile rank

# of funds in category

Balanced

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

Ticker

BAGIX

PIMIX

FGULX

RLBGX

Asset Class

Intermediate-
Term Bond

Multisector Bond

Ultrashort Bond

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
948 438 343 465 289 093 1927 . — 0.30
15 10 8 8
431 383 328 252
805 568 566 876 192 021 1276 — — 1.05
78 20 6 1
302 265 223 120
216 171 - - 024 002 2249 — — 0.24
93 85 - -
201 161 130 62
19.55 1056 847 1048 700 101 21.01 — (] 0.28
48 12 6 5
699 644 571 420
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DICKINSON COUNTY HEALTHCARE SYSTEM
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
3 1 2 3 @

Large
Large

d
Mid

= \ ‘:‘ ‘ =
5 5
s £
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 Vanguard 500 Index Admiral Large Blend Index 3069 2524 4408 035 9870 0.95 71.43
2 MFS Growth R6 Large Growth 3300 1853 4845 155 9683 1.62 50.98
3 Invesco Diversified Dividend R6 Large Value 2388 5261 2351 452 7696 1852 28.04
4  Vanguard Mid Cap Index Admiral Mid-Cap Blend 39.14 2190 3896 077 9744 178 10.75
5  PGIM Jennison Small Company R6 Small Growth 46.04 2046 33.50 417 9193 390 2.55
6  DFAUS Small Cap Value | Small Value 46.48 893 4457 127 9666 2.06 1.30
© 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$
Invesco Oppenheimer Developing Mkts R6 Diversified Emerging Mkts 62.18 1238 25.44 18.25 59.19 2256 27127 7273 1822
American Funds Intl Gr and Inc R6 Foreign Large Blend 3717 2491 37.91 1470 3035 54.96 8218 17.82 2899
3 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 40.27 2369 36.05 963 3645 5391 9888 1.12 3079
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  Inv Grade NA
1 Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9766 000 000 0.00 7.38 100.00 0.00 0.00
2 Baird Aggregate Bond Inst Intermediate-Term Bond 2433 2513 4186 0.00 5.87 99.70 030 0.00
3 PIMCO Income Instl Multisector Bond 2347 1375 1866 0.00 0.41 81.00 19.00 0.00
4  Federated Government Ultrashrt Dur R6 Ultrashort Bond 1526 56.99 000 0.00 0.38 100.00 0.00 0.00
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