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INTELLIGENT ENGINEERING SERVICES

Screens Summary (Data as of 12-31-2019) © Fund Removed from Approved List Fund on Watch List
Trailing Performance and Risk Management  Style Expense
Name Ticker ~ Asset Class 1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
US Stock
DFA US Core Equity 11 DFEOX  Large Blend 3018 13.22 1045 13.22 @ 1332 109 784 < s @ 019 (/]
percentile rank 46 59 46 23
#of funds in category 1,394 1,210 1,065 815
Vanguard 500 Index Admiral VA arge Blend 3146 1523 1166 1352 & 1210 100 368 & % @& 004 @
percentile rank 24 18 10 8
# of funds in category 1,394 1,210 1,065 815
American Funds Growth Fund of Amer R6 RGAGX Large Growth 2854 1657 1275 1331 @ 1311 096 2618 < s (V] 0.32 <
percentile rank 80 67 44 56
# of funds in category 1,363 1,230 1,098 822
American Funds Washington Mutual R6 RWMGX Large Value 2593 1390 1096 13.09 @ 1028 083 2252 < s @ 019 @
percentile rank & 49 35 28
#of funds in category 1,394 1,210 1,065 815
MFS Mid Cap Growth R6 OTCKX  Mid-Cap Growth  37.93 20.84 14.09 - @ 1310 090 1112 (V] 4= @ 04 @
percentile rank 17 9 6 -
# of funds in category 619 566 502 386
Vanguard Selected Value Inv VASVX  Mid-Cap Value 2954 751 682 1130 @ 1466 109 148 @ = @ 033 @
percentile rank 20 53 59 39
# of funds in category 422 377 342 233
Vanguard Small Cap Growth Index Admiral VSGAX  Small Growth 3276 1514 1051 - @ 1556 092 1501 (V] i o 007 (V]
percentile rank 27 39 42 -
#of funds in category 642 574 509 383
DFA US Small Cap Value | DFSVX  Small Value 1812 244 491 1068 @ 1793 112 784 (V] u @ 052 (/]
percentile rank 82 75 60 35
#of funds in category 419 387 346 237

Non-US Stock

Invesco Oppenheimer Developing Mkts R6 QDVIX Er'rfsrfgmged,vlkts 2453 1413 662 - @ 1345 090 1268 © @ & 083 @
percentile rank 20 13 21 -
#of funds in category 832 711 577 243
MFS Research International R6 MRSKX FOEIOnLage gg17 1233 670 5% @ 1122 0% 367 © 2 O 0B ©
percentile rank 4 2 13 19
#of funds in category 736 632 498 377
Vanguard International Growth Adm VWILX E?[fv'vgtﬂmrge 3148 1806 1076 884 & 1538 130 1691 & m @ 032 @
percentile rank 22 4 5 11
#of funds in category 469 405 338 249
Vanguard International Value Inv VTRIX \F/‘;rlﬁ'gmrge 2039 961 517 491 & 1156 104 116 & MO 037 @
percentile rank 21 6 13 29
# of funds in category 347 305 253 165
American Funds New Perspective R6 RNPGX  World Stock 3048 1679 1145 11.15 @ 119% 0% 1909 & MmO M4 @
percentile rank 19 13 10 7
# of funds in category 876 728 610 370
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Name

Alternative

PIMCO Commodity Real Ret Strat Instl
percentile rank
#of funds in category

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

Fixed Income

BlackRock High Yield Bond K
percentile rank
# of funds in category

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

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

PIMCO International Bond (USD-Hdg) Instl
percentile rank
#of funds in category

Balanced

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

Ticker

PCRIX

VGSLX

BRHYX

VAIPX

BAGIX

PIMIX

FGULX

PFORX

RLBGX

Asset Class

Commodities
Broad Basket

Real Estate

High Yield Bond

Inflation-
Protected Bond

Intermediate-
Term Bond

Multisector Bond

Ultrashort Bond

World 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
1227 020 -329 -3.32 975 11 5.00 — — 1.46 (%]
10 47 47 19
131 107 97 36
2894 837 717 1197 12.06 098 23.65 — 0.1
29 46 38 29
259 224 200 138
1558 677 591 802 432 102 1201 — — 0.49
13 7 13 3
713 618 543 340
816 315 245 325 296 098 8.37 — — 0.10
45 35 33 23
221 194 163 104
948 438 343 465 289 099 1927 it — 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
734 448 415 594 209 045 5.27 — — 0.55
74 29 15 1
102 72 57 37
1955 1056 847 1048 700 101 21.01 — (] 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
&) 4)2) 3 «@ o e
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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 500 Index Admiral Large Blend Index 3069 2524 44.08 035 9870 095 71.43
3 American Funds Growth Fund of Amer R6 Large Growth 27.01 2137 5163 469 8296 11.39 50.19
4  American Funds Washington Mutual R6 Large Value 2819 2523 46.59 372 8781 816 92.42
5  MFS Mid Cap Growth R6 Mid-Cap Growth 3117 16.37 5246 1.65 9449 386 10.33
6  Vanguard Selected Value Inv Mid-Cap Value 4445 1062 4494 715 8173 11.10 9.77
7 Vanguard Small Cap Growth Index Admiral Small Growth 28.02 2472 4127 208 9721 0nN 2.95
8 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$
1 Invesco Oppenheimer Developing Mkts R6 Diversified Emerging Mkts 62.18 1238 25.44 18.25 59.19 2256 27127 7273 1822
2 MFS Research International R6 Foreign Large Blend 3752 2562 36.86 759 3476 57.65 9481 519 3228
3 Vanguard International Growth Adm Foreign Large Growth 4459 2093 3449 13.68 38.62 47.7 7572 2428 31.23
4  Vanguard International Value Inv Foreign Large Value 3327 2185 4488 763 3788 54.50 89.21 1079 3322
5  American Funds New Perspective R6 World Stock 3592 2264 4144 58.10 14.02 27.87 9481 519 5505
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 BlackRock High Yield Bond K High Yield Bond 003 000 9024 0.00 3an 465 9510 0.25
2 Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9766 000 000 0.00 7.38 100.00 0.00 0.00
3 Baird Aggregate Bond Inst Intermediate-Term Bond 2433 2513 4186 0.00 5.87 99.70 030 0.00
4  PIMCO Income Instl Multisector Bond 2347 1375 1866 0.00 0.41 81.00 19.00 0.00
5  Federated Government Ultrashrt Dur R6 Ultrashort Bond 1526 56.99 000 0.00 0.38 100.00 0.00 0.00
6  PIMCO International Bond (USD-Hdg) Instl World Bond 5186 514 583 0.00 8.39 93.00 7.00 0.0
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