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EMPLOYEES PENSION PLAN

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
BNY Mellon S&P 500 Index peopx  -age Blend 3087 1471 1104 1302 @ 1211 100 1976 © M @ 050 @
percentile rank 39 31 28 32
#of funds in category 1,394 1,210 1,065 815
Fidelity® Contrafund® FCNTX Large Growth 2998 1892 13.10 13.96 @ 138 102 2931 (V] 18 @ 081 (/]
percentile rank 70 43 39 40
#of funds in category 1,363 1,230 1,098 822
American Funds Washington Mutual R4 RWMEX Large Value 2548 1350 1058 1270 @ 1026 083 2252 (V] ik < 0.64 (/]
percentile rank 85 54 43 41
# of funds in category 1,394 1,210 1,065 815
BNY Mellon MidCap Index Inv PESPX  Mid-Cap Blend 2556 873 852 1219 & 1466 110 1976 (V] = @ 050 <
percentile rank 66 62 34 33
#of funds in category 404 361 292 220
Carillon Eagle Small Cap Growth R3 HSRRX  Small Growth 25.03 11.02 822 1212 @ 1748 103 2402 (V] - (/] 134 @
percentile rank 66 67 77 67
# of funds in category 642 574 509 383
Delaware Small Cap Value A DEVLX ~ Small Value 2783 559 761 1139 @ 1671 1.03 2268 (V] i (] 1.15 (/]
percentile rank 9 24 17 17
# of funds in category 419 387 346 237

Non-US Stock

JPMorgan Emerging Markets Equity Ré JHUKX Eggrr;}ﬁgdwts 389 - - - — - - u¥ @G " G 1M @
percentile rank 3 - - -
#of funds in category 832 711 577 243
American Funds Europacific Growth Ré REREX [OrGONLA0e 9508 1206 704 635 @ 1226 107 1859 & 7 @ 084 @
percentile rank 64 55 50 68
# of funds in category 469 405 338 249
BNY Mellon International Stock Index Inv DS [rEUNLAGe  g146 918 53 504 @ 109 0% 1270 & % G 080 ©
percentile rank 53 53 56 57
#of funds in category 736 632 498 377

Alternative
T Rowe Price Global Real Estate Adv pagex  Siobal feal 2306 691 49 829 @ 1004 0% 475 © ¥ © 115
percentile rank 51 91 77 46
#of funds in category 226 201 171 112

Fixed Income
BlackRock Inflation Protected Bond Inv A BPRAX Hﬂ?&ggésond 794 279 194 264 @ 295 097 28 © — — 05 @
percentile rank 54 55 64 60
#of funds in category 221 194 163 104
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EMPLOYEES PENSION PLAN

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

Name Ticker ~ Asset Class

BAGSX Intermediate-

Baird Aggregate Bond Inv Term Bond

percentile rank
#of funds in category

PIMCO Income A PONAX Multisector Bond
percentile rank

#of funds in category

Federated Government Ultrashrt Dur Svc FEUSX  Ultrashort Bond

percentile rank
# of funds in category

Balanced

BlackRock Global Allocation Inv A MDLOX World Allocation
percentile rank
#of funds in category

© 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
917 410 316 439 @ 287 098 1927 (V] .8 — 0.55 <
21 23 19 11
431 383 328 252
762 526 524 834 @ 192 021 1276 (V] — — 1.45 (]
84 32 11 2
302 265 223 120
205 163 101 067 © 024 003 2249 (V] — — 0.36 (V]
96 87 91 87
201 161 130 62
1721 706 472 550 @ 694 099 16.01 < s @ 108 @
45 59 50 68
469 389 331 193
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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
o Bh _ o
2 2 @ =
(6) - 5
s =
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 BNY Mellon S&P 500 Index Large Blend Index 30.76 2517 44.05 021 9884 0.95 71.20
2 Fidelity® Contrafund® Large Growth 36.49 1755 4595 005 9184 732 72.75
3 American Funds Washington Mutual R4 Large Value 2819 2523 46.59 372 8781 8.6 92.42
4  BNY Mellon MidCap Index Inv Mid-Cap Blend 4593 1753 36.54 050 9944 0.06 468
5  Carillon Eagle Small Cap Growth R3 Small Growth 2342 3141 4516 156 96.97 147 2.67
6  Delaware Small Cap Value A Small Value 5251 980 37.69 320 9479 212 2.27
© 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 JPMorgan Emerging Markets Equity R4 Diversified Emerging Mkts 5417 1893 26.90 16.34 7263 11.03 2863 7137 -
2 American Funds Europacific Growth R4 Foreign Large Blend 4093 2070 3837 1155 4762 40.81 7176 2824 39.57
3 BNY Mellon International Stock Index Inv Foreign Large Blend Index 3930 2732 3339 117 3664 6219 9947 053 3574
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
1  BlackRock Inflation Protected Bond Inv A Inflation-Protected Bond 9227 309 017 0.00 7.74 99.78 022 0.0
2 Baird Aggregate Bond Inv Intermediate-Term Bond 2433 2513 4186 0.00 5.87 99.70 030 0.00
3 PIMCO Income A Multisector Bond 2347 1375 1866 0.00 0.41 81.00 19.00 0.00
4  Federated Government Ultrashrt Dur Svc Ultrashort Bond 15.26 56.99 000 0.00 0.38 100.00 0.00 0.00
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