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CONNECTICUT ECONOMIC RESOURCE

Screens Summary (Data as of 12-31-2020) © 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
JPMorgan US Equity R6 JUEMX  Large Blend 26.74 16.43 16.33 14.48 @ 1962 104 638 (/] g 0 04 @
percentile rank 3 3 4 3
#of funds in category 1,369 1,237 1078 817
Fidelity® Contrafund® FCNTX  Large Growth 3250 19.01 1816 15.39 @ 1960 097 3031 < # @ 08 <
percentile rank 54 60 51 47
# of funds in category 1,291 1,204 1,081 796
American Funds Washington Mutual R6 RWMGKX Large Value 808 983 1268 1251 @ 1719 090 2352 & qHOO 0277 @
percentile rank 90 80 70 52
#of funds in category 1,369 1,237 1,078 817
Vanguard Mid Cap Index Admiral VIMAX  Mid-Cap Blend 1824 12.04 1328 1240 @ 2169 098 2263 (/] * @ 005 (/]
percentile rank 17 15 19 11
#of funds in category 407 374 309 215
Wells Fargo Small Company Growth Inst WSCGX Small Growth 2878 16.21 1531 13.38 @ 2618 1.01 26.16 < 4 (/] 0.94 <
percentile rank 67 58 69 57
# of funds in category 616 576 505 383
Vanguard Small Cap Value Index Admiral VSIAX  Small Value 585 448 973 - & 2582 097 468 @ <0 007 @
percentile rank 32 20 20 -
# of funds in category 416 386 358 259

Non-US Stock

American Funds New World R6 RNWGX EﬁXE{S}ESdetS 2530 1219 1441 743 @ 1850 088 2156 © @ @ 059 @
percentile rank 21 7 20 1
#of funds in category 797 697 597 279
American Funds Europacific Growth R RERGX YEOLAGE g527 1074 1247 814 © 1903 1@ 1960 @ 7 O 046 ©
percentile rank 33 43 38 36
#of funds in category 452 388 318 234
Vanguard Developed Markets Index Admiral VTMGX E?éﬁhg?nhaerfe 1026 481 831 592 & 188 102 78 & W @ 007 @
percentile rank 40 41 34 27
# of funds in category 780 674 584 383

Alternative
American Century Real Estate | REAIX  Real Estate 814 462 503 864 @ 1823 089 1213 @ — © 0% @
percentile rank 77 48 54 32
#of funds in category 248 225 199 144

Fixed Income
PIMCO Real Return 12 PRPX pihation o, 1198 593 531 369 © 406 102 18 © — — 083 ©
percentile rank 13 21 11 22
#of funds in category 207 197 173 117
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CONNECTICUT ECONOMIC RESOURCE

Screens Summary (Data as of 12-31-2020) © 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
Metropolitan West Total Return Bd | MwTIX Itermediate- 911 604 479 474 @ 35 103 877 © — — 046 @
percentile rank 29 24 55 23
#of funds in category 602 543 464 343
PIMCO Income 12 PONPX MultisectorBond 569 466 620 7.26 & 578 088 1377 (V] - — 119 @
percentile rank 50 49 23 1
# of funds in category 340 299 262 138
Federated Hermes Govt Ultrashort IS FGUSX  Ultrashort Bond 148 183 139 084 © 047 005 2349 @ — — 02 @
percentile rank 50 65 81 78
# of funds in category 212 172 134 67
Target Date
American Funds 2010 Trgt Date Retire R6 RFTTX  Target Date 925 665 755 6.99 @ 737 091 901 @ — © 030 @
percentile rank 85 64 46 5
#of funds in category 119 88 75 52
American Funds 2015 Trgt Date Retire R6 RFJTX  Target Date 996 713 801 749 @ 814 09 9.01 (V] — @ 0.30 (/]
percentile rank 76 59 41 5
#of funds in category 118 97 74 44
American Funds 2020 Trgt Date Retire R6 RRCTX Target Date 1099 768 857 8.14 & 860 087 901 < - @ 031 @
percentile rank 62 49 51 3
# of funds in category 178 157 118 72
American Funds 2025 Trgt Date Retire R6 RFDTX  Target Date 1367 895 987 925 © 1018 090 901 @ — @ 033 @
percentile rank 27 8 27 1
#of funds in category 214 187 151 87
American Funds 2030 Trgt Date Retire R6 RFETX  Target Date 1516 9.84 11.06 10.08 @ 1206 093 9.01 (V] — @ 0.35 (/]
percentile rank 17 11 15 1
# of funds in category 224 197 158 89
American Funds 2035 Trgt Date Retire R6 RFFTX  Target Date 1755 1119 1244 1077 @ 1451 097 901 < — O 037 @
percentile rank 5 1 1 1
# of funds in category 207 184 148 84
American Funds 2040 Trgt Date Retire R6 RFGTX  Target Date 1877 1176 1299 11.09 @ 1559 094 901 @ — © 038 @
percentile rank 4 1 1 1
#of funds in category 218 197 158 89
American Funds 2045 Trgt Date Retire R6 RFHTX  Target Date 1921 1196 1322 1.2 @ 1592 091 9.01 (V] — @ 0.39 (/]
percentile rank 4 1 1 1
# of funds in category 207 184 148 83
American Funds 2050 Trgt Date Retire R6 RFITX  Target Date 1942 1212 1336 11.29 @ 1615 090 9.01 < — @ 033 @
percentile rank 6 1 1 1
# of funds in category 217 196 157 78
American Funds 2055 Trgt Date Retire R6 RFKTX  Target Date 1939 1211 1335 1127 @ 1615 090 901 @ — © 039 @
percentile rank 5 1 1 1
#of funds in category 207 184 145 44
American Funds 2060 Trgt Date Retire R6 RFUTX  Target Date 19.44 1211 13.35 - @ 1612 090 5.77 (V] — @ 0.40 (/]
percentile rank 4 1 1 -
# of funds in category 257 181 93 -
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CONNECTICUT ECONOMIC RESOURCE
Screens Summary (Data as of 12-31-2020)

Trailing Performance and Risk

Name Ticker Asset Class 1Yr
American Funds 2065 Trgt Date Retire R6 RFVTX  Target Date -
percentile rank -
#of funds in category 257
Balanced
. . Moderate
American Funds American Balanced R6 RLBGX Allocation 11.22
percentile rank 57
# of funds in category 673

3Yr

181

9.07
32
636

5Yr

93

10.36
21
576

10Yr

10.27

414

Pass/ Std Dev

Fail  3Yr%

10.98
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Fund Removed from Approved List Fund on Watch List
Management  Style Expense

Beta3 Tenure Pass/ Style  Pass/ Exp Pass/

Yr % Fail Box Fail Ratio Fail
- 1.00 (] — 0.40
094 2201 0.26
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Style Analysis (Data as of 12-31-2020)
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 3) 1) © —@
7 4
= 5 5 : =
s =
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 JPMorgan US Equity R6 Large Blend 2984 2373 46.45 057 96.01 342 66.96
2 Fidelity® Contrafund® Large Growth 3492 17.09 47.99 087 9105 7.8 72.75
3 American Funds Washington Mutual R6 Large Value 2588 3098 4314 507 86.70 7.96 92.42
4  Vanguard Mid Cap Index Admiral Mid-Cap Blend 36.74 2514 3810 0.03 9731 265 10.75
5  Wells Fargo Small Company Growth Inst Small Growth 2589 3128 4282 348 8813 379 1.82
6  Vanguard Small Cap Value Index Admiral Small Value 5221 1583 31.94 159 9741 1.00 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$
American Funds New World R6 Diversified Emerging Mkts 38.15 2300 3886 3409 4035 2558 60.64 3936 20.17
American Funds Europacific Growth R6 Foreign Large Blend 38.16  26.01 3583 953 4678 43.69 7293 27.07 3957
3 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 3718 2761 3523 9.09 3790 53.02 99.07 093 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  InvGrade NA
1 PIMCO Real Return 12 Inflation-Protected Bond 6781 823 530 0.00 7.81 97.00 300 0.0
2 Metropolitan West Total Return Bd | Intermediate-Term Bond 13.40 4523 32.07 0.00 5.92 9463 536 001
3 PIMCO Income 12 Multisector Bond 2342 1410 1831 0.00 0.91 81.00 19.00 0.00
4  Federated Hermes Govt Ultrashort IS Ultrashort Bond 15.26 56.99 000 0.00 0.38 100.00 0.00 0.00
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CONNECTICUT ECONOMIC RESOURCE
Target Date Analysis (Data as of 12-31-2020)

Target Date Allocation

® Stocks Cash © Bonds ® Other

100%
Allocation

80

60

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

American Funds 2010 Trgt Date Retire R6 39.39 27.19 12.20 53.60 13.10 5.20 6.30 0.7 61.97
American Funds 2015 Trgt Date Retire R6 43.90 30.32 13.58 49.11 14.13 5.18 6.31 0.68 60.10
American Funds 2020 Trgt Date Retire R6 4529 32.06 13.23 47.74 14.41 493 6.33 0.64 54.76
American Funds 2025 Trgt Date Retire R6 55.13 37.45 17.68 38.17 13.93 1.03 6.19 0.52 47.62
American Funds 2030 Trgt Date Retire R6 64.55 43.17 21.38 28.78 14.41 0.88 6.21 0.46 45.00
American Funds 2035 Trgt Date Retire R6 78.12 51.14 26.98 15.71 12.53 0.38 5.75 0.41 43.38
American Funds 2040 Trgt Date Retire R6 83.10 54.34 28.76 10.76 479 0.34 5.75 0.40 43.20
American Funds 2045 Trgt Date Retire R6 84.55 55.31 29.24 9.30 422 0.22 5.76 0.39 43.56
American Funds 2050 Trgt Date Retire R6 85.79 56.69 29.10 8.03 4.16 013 5.80 0.37 43.58
American Funds 2055 Trgt Date Retire R6 85.85 56.74 29.11 7.99 418 0.13 5.80 0.37 4354
American Funds 2060 Trgt Date Retire R6 85.84 56.71 2913 7.99 418 0.13 5.80 0.37 -
American Funds 2065 Trgt Date Retire R6 83.30 55.74 27.56 8.27 4.03 0.1 7.83 0.60
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