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PURVIS GRANGE FOUNDATION INC 403B

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

Name Ticker
US Stock

American Funds Invmt Co of Amer R6 RICGX

percentile rank

#of funds in category

Vanguard 500 Index Admiral VFIAX
percentile rank

#of funds in category

Vanguard Growth Index Admiral VIGAX
percentile rank

# of funds in category

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

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

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

Vanguard Small Cap Growth Index Admiral VSGAX
percentile rank
#of funds in category

Vanguard Small Cap Value Index Admiral VSIAX
percentile rank
#of funds in category

Non-US Stock

Vanguard Emerging Mkts Stock ldx Adm VEMAX
percentile rank
#of funds in category

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

Vanguard International Growth Adm VWILX
percentile rank
#of funds in category

Vanguard International Value Inv VTRIX
percentile rank
# of funds in category

American Funds New Perspective R6 RNPGX
percentile rank
#of funds in category

Asset Class

Large Blend

Large Blend
Index

Large Growth

Large Value

VMGMX Mid-Cap Growth

VMVAX' Mid-Cap Value

Small Growth

Small Value

Diversified
Emerging Mkts

Foreign Large
Blend

Foreign Large
Growth

Foreign Large
Value

World Stock

© 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
2492 1203 982 1173 @ 123 090 2785 < g < 0.29 (/]
87 77 60 67
1,394 1,210 1,065 815
3146 1523 11.66 13.52 @ 1210 100 368 & et @ o004 @
24 18 10 8
1,394 1,210 1,065 815
37.23 1924 1320 14.59 @ 1319 099 2502 < s < 0.05 <
12 40 37 23
1,363 1,230 1,098 822
2545 966 863 1275 @ 1374 113 184 @ 2 @ 027 (v
49 58 39 9
1,215 1,097 951 697
3386 1546 10.23 - @ 1324 093 6.86 (V] 4= (/] 0.07 (/]
42 54 55 -
619 566 502 386
2799 947 823 - @ 1339 1.02 1338 < i < 0.07 <
32 18 25 -
422 377 342 233
3276 1514 1051 - @ 1556 092 1501 (V] S (] 0.07 <
27 39 42 -
642 574 509 383
2276 640 746 - @ 1500 093 3.68 (V] u (] 0.07 (/]
35 15 18 -
419 387 346 237
2031 1053 501 345 @ 1364 094 1135 (V] it (/] 0.14 (/]
41 51 52 54
832 711 577 243
2740 1245 741 673 @ 1225 107 1859 (V] # (/] 0.49 (/]
59 47 44 55
469 405 338 249
3148 18.06 1076 884 @ 1538 130 1691 < s < 0.32 <
22 4 5 11
469 405 338 249
2033 961 517 49 @ 156 1.04 1163 < ik (] 0.37 (/]
21 6 13 29
347 305 253 165
3048 1679 1145 11.15 @ 1196 096 19.09 (V] -2 (/] 0.44 <
19 13 10 7
876 728 610 370
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PURVIS GRANGE FOUNDATION INC 403B

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
Alternative
PIMCO Commoity Real Ret Strat Instl peRix  Sommodites o ypp7 020 329 3% @ 975 111 K & — — 146 ©
percentile rank 10 47 47 19
#of funds in category 131 107 97 36
Vanguard Real Estate Index Admiral VGSLX Real Estate 2894 837 717 1197 & 1206 098 2365 (V] — @ 0.1 (V]
percentile rank 29 46 38 29
# of funds in category 259 224 200 138

Fixed Income

Western Asset Core Plus Bond IS WAPSX  Core Plus Bond 1232 579 467 5.69 @ 346 1.04 1301 (V] - — 0482 @
percentile rank 1 1 2 6
# of funds in category 613 530 444 332
Vanguard High-Yield Corporate Adm VWEAX HighYieldBond 1591 645 579 7.20 @ 423 098 118 @& — — 013 @
percentile rank 10 11 15 15
#of funds in category 713 618 543 340
Vanguard Inflation-Protected Secs Adm VAPX pfation- 816 315 245 325 @ 295 098 8% © — — 00 ©
percentile rank 45 35 33 23
#of funds in category 221 194 163 104
Intermediate-
Vanguard Total Bond Market Index Adm VBTLX Term Bond 871 402 300 368 @ 29 1.0 686 & g — 005 @
percentile rank 34 28 32 47
# of funds in category 431 383 328 252
Federated Government Ultrashrt Dur R6 FGULX  Ultrashort Bond 216 171 - - @ 024 002 2249 (V] — — 02 <
percentile rank 93 85 - -
#of funds in category 201 161 130 62
PIMCO International Bond (USD-Hdg) Instl PFORX  World Bond 734 448 415 594 & 209 045 527 (V] — — 05 @
percentile rank 74 29 15 1
# of funds in category 102 72 57 37
Balanced
Vanguard LifeStrategy Cnsrv Gr Inv VSCGX Target Risk 1568 759 567 6.62 & 458 098 2527 (V] — & 0.12 <
percentile rank 36 16 18 29
# of funds in category 562 509 419 270
Vanguard LifeStrategy Growth Inv VASGX Target Risk 2313 1097 791 935 @ 915 101 2527 @& — @ 014 @
percentile rank 32 19 19 23
#of funds in category 334 304 274 193
Vanguard LifeStrategy Income Inv VASIX  Target Risk 1205 585 445 518 @ 282 032 2527 (V] — @ 0.1 (V]
percentile rank 35 18 18 43
# of funds in category 200 183 158 91
Vanguard LifeStrategy Moderate Gr Inv VSMGX Target Risk 1937 930 682 808 @ 681 100 2527 @ — © 013 @
percentile rank 53 37 34 44
# of funds in category 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
5 S @ 5 (eﬂ
© 2k - ©@
® —r— &
b= ‘ 8 @ =
s =
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 American Funds Invmt Co of Amer R6 Large Blend 2171 3135 46.94 511 7999 1478 73.81
2 Vanguard 500 Index Admiral Large Blend Index 3069 2524 4408 035 9870 0.95 71.43
3 Vanguard Growth Index Admiral Large Growth 3231 1210 55.60 030 9866 1.02 52.79
4  DFAUS Large Cap Value | Large Value 3532 1981 4487 084 9781 135 53.28
5  Vanguard Mid-Cap Growth Index Admiral Mid-Cap Growth 3013 2010 49.76 038 9854 1.08 11.59
6  Vanguard Mid-Cap Value Index Admiral Mid-Cap Value 4780 2391 2829 021 9732 247 9.97
7 Vanguard Small Cap Growth Index Admiral Small Growth 2802 2472 4727 208 9721 0N 2.95
8 Vanguard Small Cap Value Index Admiral Small Value 5245 1512 3243 138 9750 1.1 2.79
© 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 Vanguard Emerging Mkts Stock ldx Adm Diversified Emerging Mkts 4932 1280 37.89 1290 71.01 16.09 18.53 81.47 1895
2 American Funds Europacific Growth R6 Foreign Large Blend 4093 2070 3837 1155 4762 40.81 7176 2824 39.57
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 Western Asset Core Plus Bond IS Core Plus Bond 20.15 26.40 2359 0.00 7.04 8951 934 115
2 Vanguard High-Yield Corporate Adm High Yield Bond 285 0.00 9005 0.00 3.03 893 8895 212
3 Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9766 000 000 0.00 7.38 100.00 0.00 0.00
4  Vanguard Total Bond Market Index Adm Intermediate-Term Bond 46.34 2294 2753 0.00 6.26 100.00 0.00 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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