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COMMUNITY OF HOPE 403B

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
DFA US Core Equity 11 DFEOX  Large Blend 16.42 1180 1416 12.87 @ 2098 1.1 8.85 (/] s < 0.17 (/]
percentile rank 51 58 43 44
#of funds in category 1,369 1,237 1078 817
Vanguard FTSE Social Index Admiral VFTAx  [arge Blend 26 - - - — - - s @ T © 04 ©
percentile rank 11 — _ _
#of funds in category 1,369 1,237 1,078 817
Vanguard Mid Cap Index Admiral VIMAX  Mid-Cap Blend 1824 12.04 1328 12.40 @ 2169 098 22863 (V] . < 0.05 (/]
percentile rank 17 15 19 11
# of funds in category 407 374 309 215
Vanguard Small Cap Index Adm VSMAX  Small Blend 1911 1122 1360 12.01 @ 2471 096 468 @& S 0 006 o
percentile rank 21 8 6 5
#of funds in category 671 629 517 367

Non-US Stock

American Funds Europacific Growth R RERGX [YEOLAE p527 1074 1247 814 @ 1903 1@ 1960 © B @ 06 O
percentile rank 33 43 38 36
#of funds in category 452 388 318 234

Fixed Income

Vanguard Inflation-Protected Secs Adm VAIPX Lﬁgfgi&ga Bond 1096 577 496 3.69 @ 367 09 9.38 < — — 010 (/]
percentile rank 32 36 33 22
# of funds in category 207 197 173 117
Intermediate-
Vanguard Total Bond Market Index Adm VBTLX Term Bond 772 539 446 380 @ 350 102 7.86 (V] S — 005 (/]
percentile rank 45 32 38 47
# of funds in category 416 381 331 253
Federated Hermes Govt Ultrashort R6 FGULX  Ultrashort Bond 139 1.82 - - @ 048 005 2349 < - — 04 @
percentile rank 53 66 - -
#of funds in category 212 172 134 67
Target Date
Vanguard Target Retirement 2015 Inv VTXVX Target Date 1032 711 778 7.04 @ 744 084 786 @ — @ 013 @
percentile rank 75 63 70 45
#of funds in category 118 97 74 44
Vanguard Target Retirement 2020 Inv VIWNX Target Date 1204 807 902 793 @ 98 100 78 @ — @ 013 @
percentile rank 46 29 27 15
# of funds in category 178 157 118 72
Vanguard Target Retirement 2025 Inv VTTVX  Target Date 1330 873 988 854 @ 1160 104 7.86 (V] — & 0.13 (V]
percentile rank 40 27 27 13
#of funds in category 214 187 151 87
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Name

Vanguard Target Retirement 2030 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2035 Inv
percentile rank
# of funds in category

Vanguard Target Retirement 2040 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2045 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2050 Inv
percentile rank
# of funds in category

Vanguard Target Retirement 2055 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2060 Inv
percentile rank
#of funds in category

Vanguard Target Retirement 2065 Inv
percentile rank
# of funds in category

Vanguard Target Retirement Income Inv
percentile rank
#of funds in category

Balanced

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

Ticker

VTHRX

VTTHX

VFORX

VTIVX

VFIFX

VFFVX

VTTSX

VLXVX

VTINX

RLBGX

Asset Class

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

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
1410 916 1051 9.04 @ 1298 1.00 7.86 < — < 0.14 (/]
38 29 33 18
224 197 158 89
1479 950 1111 951 @ 1436 096 7.86 (V] — (/] 0.14 (/]
43 37 34 17
207 184 148 84
1547 985 11.71 990 @ 1574 095 7.86 (V] — (/] 0.14 <
40 36 30 18
218 197 158 89
16.30 1020 12.09 10.09 @ 1698 097 7.86 < — < 0.15 (/]
36 2 28 17
207 184 148 83
16.39 1024 1210 10.09 @ 1699 096 7.86 (V] — (/] 0.15 (/]
37 35 30 24
217 196 157 78
16.32 1022 12.09 10.10 @ 1698 095 7.86 (V] — (/] 0.15 <
41 36 36 24
207 184 145 44
16.32 1022 12.08 - @ 1697 095 7.86 < — < 0.15 (/]
42 40 46 -
257 181 93 -
16.17 10.15 - - @ 1699 095 3.47 (V] — (/] 0.15 (/]
47 43 - -
257 181 93 -
1002 686 68 5.88 @ 622 084 7.86 (V] — (/] 0.12 <
36 25 35 20
168 148 126 84
1122 9.07 1036 1027 @ 1098 094 2201 (V] — (/] 0.26 (/]
57 32 21 5
673 636 576 414
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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
3 () 2 @
S @ s
= 4 =
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 3205 2201 4594 1.05 9770 1.25 23.70
2 Vanguard FTSE Social Index Admiral Large Blend Index 3094 2498 44.09 054 9737 209 -
3 Vanguard Mid Cap Index Admiral Mid-Cap Blend 36.74 2514 3810 0.03 9731 265 10.75
4  Vanguard Small Cap Index Adm Small Blend 37.30 23.04 39.66 0.05 9925 0.70 2.86
© 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 American Funds Europacific Growth R6 Foreign Large Blend 38.16  26.01 3583 953 4678 43.69 7293 27.07 3957
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 Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9997 000 000 0.00 7.26 100.00 0.00 0.00
2 Vanguard Total Bond Market Index Adm Intermediate-Term Bond 4834 2295 2624 0.00 6.22 100.00 0.00 0.00
3  Federated Hermes Govt Ultrashort R6 Ultrashort Bond 15.26 56.99 000 0.00 0.38 100.00 0.00 0.00

©2021 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed

by Morningstar Investment \

Inc

or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

MAORNINGSTAR



Release Date 01-30-2021 | Plan Annual Report Page 4 of 4

COMMUNITY OF HOPE 403B
Target Date Analysis (Data as of 12-31-2020)

Target Date Allocation

@ Stocks Cash @ Bonds @ QOther

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

Vanguard Target Retirement 2015 Inv 35.67 21.27 14.40 61.69 19.64 0.00 2.33 0.30 33.06
Vanguard Target Retirement 2020 Inv 49.63 29.54 20.09 48.14 13.71 0.00 197 0.27 33.09
Vanguard Target Retirement 2025 Inv 59.48 35.39 24.09 38.75 0.02 0.00 1.51 0.25 33.17
Vanguard Target Retirement 2030 Inv 66.87 39.79 27.08 3.4 0.00 0.00 1.51 0.22 3319
Vanguard Target Retirement 2035 Inv 74.26 44.20 30.06 24.05 0.00 0.00 1.52 0.18 3313
Vanguard Target Retirement 2040 Inv 81.62 48.77 32.85 16.68 0.00 0.00 1.55 0.14 33.06
Vanguard Target Retirement 2045 Inv 88.73 53.06 35.67 9.64 0.00 0.00 1.52 0.10 33.07
Vanguard Target Retirement 2050 Inv 88.47 52.85 35.62 9.81 0.00 0.00 1.61 0.10 33.08
Vanguard Target Retirement 2055 Inv 88.32 52.70 35.62 9.81 0.00 0.00 1.76 0.10 33.04
Vanguard Target Retirement 2060 Inv 88.23 52.39 35.84 9.81 0.00 0.00 1.85 0.10 33.03
Vanguard Target Retirement 2065 Inv 88.69 52.80 35.89 9.82 0.00 0.00 1.39 0.10 -

Vanguard Target Retirement Income Inv 29.88 17.59 12.29 67.31 21.76 0.00 248 0.31 33.08
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