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THE INSTITUTE OF WORLD POLITICS 403

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
Columbia Contrarian Core Inst3 COFYX Large Blend 2244 1411 1452 - & 1951 1.03 1576 < i < 0.64 (/]
percentile rank 11 25 36 -
#of funds in category 1,369 1,237 1078 817
Vanguard 500 Index Admiral VA arge Blend 1837 1414 1518 1385 @ 1880 100 468 @& N @ 004 @
percentile rank 38 24 20 12
#of funds in category 1,369 1,237 1,078 817
MFS Growth R6 MFEKX  Large Growth 31.74  23.07 20.15 - & 1820 090 1876 < 18 @ 057 <
percentile rank 56 29 26 -
# of funds in category 1,291 1,204 1,081 796
Invesco Growth and Income R6 GIFFX  Large Value 279 397 917 - @ 2342 116 178 @ g @ 039 @
percentile rank 48 72 58 -
#of funds in category 1,202 1,130 1,000 717
Vanguard Mid-Cap Growth Index Admiral VMGMX Mid-Cap Growth ~ 34.48 19.33 17.18 - @ 2129 097 7.86 (V] i (/] 0.07 (/]
percentile rank 44 49 53 -
# of funds in category 604 564 504 383
Vanguard Mid-Cap Value Index Admiral VMVAX  Mid-Cap Value 254 475 917 - @ 2268 098 1438 @& = @ 007 @
percentile rank 55 39 43 -
# of funds in category 415 396 349 247
Vanguard Small Cap Growth Index Admiral VSGAX  Small Growth 3528 1921 1799 - @ 2416 094 16.01 (V] i o 007 (V]
percentile rank 52 44 45 -
#of funds in category 616 576 505 383
JPMorgan Small Cap Value R6 JSVUX  Small Value 632 303 809 852 & 2600 098 1017 (V] u @ 076 (/]
percentile rank 31 34 43 35
# of funds in category 416 386 358 259

Non-US Stock

DFA Emerging Markets | DFEMX Eﬁx[‘j{g}gsdwts 1389 451 1181 326 @ 205 102 108 ©& & © 083 ©
percentile rank 65 59 48 52
#of funds in category 797 697 597 279
American Funds Europacific Growth R RERGX OCONLA0e 9557 1074 1247 814 @ 1913 102 1960 @ % @ 046 ©
percentile rank 33 43 38 36
#of funds in category 452 388 318 234
MFS Instl International Equity MIEIX E?[fv'vgtﬂmrge 1110 842 1035 750 & 1718 092 1126 & m O 010 @
percentile rank 32 4 6 5
#of funds in category 780 674 584 383
Vanguard International Value Inv VIRIX  {oreign Large 899 390 843 508 @ 2005 109 1060 & M © 038 @
percentile rank 5 5 3 13
# of funds in category 353 323 281 184
American Funds Capital World Gr&Inc R6 RWIGX World Stock 1578 944 1186 956 @ 1728 09 1492 @ #H O 0482 O
percentile rank 45 46 41 40
# of funds in category 869 762 636 390
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THE INSTITUTE OF WORLD POLITICS 403

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
Alternative
! . Commodities

Invesco Balanced-Risk Commodity Strat R6 IBRFX Broad Basket 800 -019 319 - & 1609 105 10.09 (V] — — 1n <
percentile rank 3 14 8 -
#of funds in category 124 106 95 55

Invesco Global Real Estate R6 FoREX  Ciobal Real 1206 064 333 - @ 1852 092 1568 © & O 08 ©
percentile rank 91 77 83 -
#of funds in category 204 187 166 100

Fixed Income

Baird Core Plus Bond Inst BCOIX  Core Plus Bond 880 6.03 543 483 @ 412 107 2027 (V] —  — 030 <
percentile rank 35 24 24 18
# of funds in category 602 543 464 343
BlackRock High Yield Bond K BRHYX High Yield Bond 593 598 801 6.80 @ 972 102 1301 (V] — — 0 <
percentile rank 36 16 13 6
#of funds in category 678 629 556 352
Vanguard Inflation-Protected Secs Adm vapx pfaton- 09 577 4% 369 @ 367 0% 98 © — — 00 ©
percentile rank 32 36 33 22
#of funds in category 207 197 173 117
Western Asset Core Bond IS WACSx Ilemediate- g1 622 sp0 4w @ 407 105 U@ © % — 02 ©
percentile rank 14 5 2 1
# of funds in category 416 381 331 253
PIMCO Short-Term Instl PTSHX  Ultrashort Bond 274 232 239 1.89 @ 237 011 1001 & — — 05 @
percentile rank 6 28 8 11
# of funds in category 212 172 134 67
PIMCO International Bond (USD-Hdg) Instl PFORX  World Bond 615 536 532 565 @ 328 05 627 (V] — — 060 @
percentile rank 50 34 18 1
#of funds in category 108 94 62 38
Target Date
JPMorgan SmartRetirement® 2020 R6 JTTYX  Target Date 1048 665 7.95 - @ 913 092 1251 (V] — @ oM <
percentile rank 67 73 68 -
#of funds in category 178 157 118 72
JPMorgan SmartRetirement® 2025 R6 JNSYX  Target Date 1189 748 895 - @ 130 101 1251 < - @ 83 ©
percentile rank 63 74 62 -
# of funds in category 214 187 151 87
JPMorgan SmartRetirement® 2030 R6 JSMYX  Target Date 1274 801 976 - @ 1318 1.02 1251 (V] — @ 04 ©
percentile rank 63 69 54 -
#of funds in category 224 197 158 89
JPMorgan SmartRetirement® 2035 R6 SRJYX Target Date 1445 863 1048 - @ 1523 102 1251 (V] — @ 045 @
percentile rank 47 68 62 -
# of funds in category 207 184 148 84
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Screens Summary (Data as of 12-31-2020)

Name

JPMorgan SmartRetirement® 2040 R6
percentile rank
#of funds in category

JPMorgan SmartRetirement® 2045 R6
percentile rank
# of funds in category

JPMoargan SmartRetirement® 2050 R6
percentile rank
#of funds in category

JPMorgan SmartRetirement® 2055 R6
percentile rank
#of funds in category

JPMorgan SmartRetirement® 2060 R6
percentile rank
# of funds in category

JPMorgan SmartRetirement® Income R6
percentile rank
#of funds in category

Balanced

Invesco Equity and Income R6
percentile rank
#of funds in category

Ticker

SMTYX

JSAYX

JTSYX

JFFYX

JAKYX

JSIYX

IEIFX

Asset Class

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
1520 9.05 11.07 - & 1666 101 1251 (/] — < 0.46 (/]
45 63 52 -
218 197 158 89
1564 931 11.27 - @ 1760 101 1251 (V] — (/] 0.46 (/]
47 63 61 -
207 184 148 83
1559 930 11.24 - @ 1758 099 1251 (V] — (/] 0.46 <
52 61 60 -
217 196 157 78
1559 931 11.26 - @ 1755 098 8.92 (/] — < 0.45 (/]
53 65 67 -
207 184 145 44
1548 932 - - @ 1753 098 4.34 (V] — (/] 0.44 (/]
59 70 - -
257 181 93 -
1002 632 7.08 - @ 83 112 1251 (V] — (/] 0.40 <
33 41 19 -
168 148 126 84
1045 646 915 - @ 1615 136 17.68 (V] — (/] 0.39 (/]
64 71 48 -
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
o | (2) <y o
2 OO
ii (s)
= ) z
= @ s
5 N 5
s =
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 Columbia Contrarian Core Inst3 Large Blend 2963 2211 4826 068 9742 190 78.19
2 Vanguard 500 Index Admiral Large Blend Index 2852 2738 4410 070 98.04 1.26 71.43
3 MFS Growth R6 Large Growth 2978 17.03 5320 271 9539 191 50.98
4  Invesco Growth and Income R6 Large Value 4012 2713 3275 259 8263 1477 55.85
5  Vanguard Mid-Cap Growth Index Admiral Mid-Cap Growth 3052 19.89 4961 078 98.00 1.22 11.59
6  Vanguard Mid-Cap Value Index Admiral Mid-Cap Value 4747 2559 26.94 012 9626 3.62 9.97
7 Vanguard Small Cap Growth Index Admiral Small Growth 2721 2530 4751 187 9757 056 2.95
8 JPMorgan Small Cap Value R6 Small Value 5097 16.07 32.96 157 9749 094 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 DFA Emerging Markets | Diversified Emerging Mkts 4301 1250 44.48 12.96 76.84 10.20 3186 68.14 16.62
2 American Funds Europacific Growth R6 Foreign Large Blend 38.16  26.01 3583 953 4678 43.69 7293 27.07 3957
3 MFS Instl International Equity Foreign Large Growth 2851 3769 3380 759 2512 67.29 9563 437 36.95
4  Vanguard International Value Inv Foreign Large Value 3327 2185 4488 763 3788 54.50 89.21 1079 3322
5  American Funds Capital World Gr&Inc R6 World Stock 33.07 3060 36.33 52.23 1874 29.04 88.24 1176 5541
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 Baird Core Plus Bond Inst Core Plus Bond 16.73 2296 51.40 0.00 5.56 96.50 320 0.30
2 BlackRock High Yield Bond K High Yield Bond 002 000 8293 0.00 2.83 465 9510 0.25
3 Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9997 000 000 0.00 7.26 100.00 0.00 0.00
4  Western Asset Core Bond IS Intermediate-Term Bond 20.77 4110 3044 0.00 485 101.65 026  -1.91
5  PIMCO Short-Term Instl Ultrashort Bond 2237 589 3168 0.00 0.97 91.00 9.00 0.0
6  PIMCO International Bond (USD-Hdg) Instl World Bond 3433 825 829 0.0 7.96 93.00 7.00 0.0
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THE INSTITUTE OF WORLD POLITICS 403
Target Date Analysis (Data as of 12-31-2020)

Target Date Allocation
® US Stocks @ Non-US Stocks Cash © Bonds ® Other
100% [ I N I E—
I N .
80
60
40
20
Years Before/After Retirement 45 40 35 30 25 20 15 10 5 Retired -5 -10 -15 -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

JPMorgan SmartRetirement® 2020 R6 31.60 18.06 13.54 61.47 3.08 11.89 5.83 1.08 28.64
JPMoargan SmartRetirement® 2025 R6 43.41 24.34 19.07 50.90 1.40 9.19 474 0.95 28.68
JPMorgan SmartRetirement® 2030 R6 55.04 30.97 24.07 39.43 0.07 7.01 473 0.81 28.41
JPMorgan SmartRetirement® 2035 R6 68.37 38.98 29.39 27.28 0.03 6.46 4.00 0.36 28.41
JPMoargan SmartRetirement® 2040 R6 76.92 43.86 33.06 18.48 0.04 5.01 437 0.24 28.36
JPMorgan SmartRetirement® 2045 R6 84.49 48.23 36.26 11.73 0.00 3.49 3.59 0.19 28.32
JPMorgan SmartRetirement® 2050 R6 84.54 48.25 36.29 11.76 0.00 3.55 3.51 0.19 28.26
JPMoargan SmartRetirement® 2055 R6 84.15 47.99 36.16 11.57 0.00 343 4.09 0.20 28.22
JPMorgan SmartRetirement® 2060 R6 83.97 47.91 36.06 11.36 0.00 339 4.49 0.19 -

JPMorgan SmartRetirement® Income R6 28.54 16.41 12.13 64.13 3.27 12.34 6.17 1.15 3091
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