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PARAMOUNT SCHOOL OF EXCELLENCE 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
MFS Massachusetts Investors Tr R6 MITJX  Large Blend 1450 1290 14.25 - @ 1841 097 1651 (/] i (] 0.38 (/]
percentile rank 62 48 42 -
#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
American Funds Growth Fund of Amer R6 RGAGX Large Growth 38.28 20.07 1897 1566 @ 1972 097 2718 < s < 0.30 (/]
percentile rank 35 53 40 40
# of funds in category 1,291 1,204 1,081 796
American Funds Washington Mutual R6 RWMGKX Large Value 8.08 983 1268 1251 @ 1719 090 2352 (V] ks (/] 0.27 (V]
percentile rank 90 80 70 52
#of funds in category 1,369 1,237 1,078 817
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 (V] LS < 0.07 (/]
percentile rank 55 39 43 -
# of funds in category 415 396 349 247
State St Russell Sm Cap® Gr Indx NL CI C Small Growth 3414 1599 1620 13.37 @ 2545 100 133 @ & @ 00 @
percentile rank 56 60 62 57
#of funds in category 616 576 505 383
State St Russell Sm Cp® Val Indx NL CI C Small Value 509 38 971 867 @ 2629 099 1133 (V] i (/] 0.05 (/]
percentile rank 36 25 21 32
# of funds in category 416 386 358 259

Non-US Stock

American Funds New World RS RNWGX EAXS{S%fn'Sdets 2530 1219 1441 743 @ 1850 088 21% © @ @ 059 ©
percentile rank 21 7 20 1
#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
Vanguard International Growth Adm VWILX E‘Jrgev'vgtﬂmrge 5974 2245 2177 1239 @ 2150 109 1791 @ m @ 03 @
percentile rank 4 4 4 5
#of funds in category 452 388 318 234
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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Screens Summary (Data as of 12-31-2020)

Name

Alternative

PIMCO Commodity Real Ret Strat Instl
percentile rank
#of funds in category

Vanguard Real Estate Index Admiral
percentile rank
#of funds in category

Fixed Income

Western Asset Core Plus Bond IS
percentile rank
# of funds in category

Vanguard High-Yield Corporate Adm
percentile rank
#of funds in category

Vanguard Inflation-Protected Secs Adm
percentile rank
#of funds in category

Vanguard Total Bond Market Index Adm
percentile rank
# of funds in category

Federated Hermes Govt Ultrashort R6
percentile rank
#of funds in category

PIMCO International Bond (USD-Hdg) Instl
percentile rank
#of funds in category

Balanced

American Funds Capital Income Bldr R6
percentile rank
# of funds in category

Ticker

PCRIX

VGSLX

WAPSX

VWEAX

VAIPX

VBTLX

FGULX

PFORX

RIRGX

Asset Class

Commodities
Broad Basket

Real Estate

Core Plus Bond

High Yield Bond

Inflation-
Protected Bond

Intermediate-
Term Bond

Ultrashort Bond

World Bond

World 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

082 -081 280 -531 1763 122 6.00 — — 1.33
31 24 24 29

124 106 95 55

-465 49 565 868 1890 094 2465 — 0.12
44 41 38 31

248 225 199 144

951 662 631 545 534 1217 1401 — — 0.42
22 8 5 4

602 543 464 343

539 586 7.18 6.0 841 087 1289 — — 013
47 19 43 10

678 629 556 352

1096 577 496 3.69 367 094 9.38 — — 0.10
32 36 33 22

207 197 173 117

772 539 446 380 350 1.02 7.86 . — 0.05
45 32 38 47

416 381 331 253

139 182 - - 048 005 2349 — — 0.24
53 66 - -

212 172 134 67

6.15 536 532 565 328 056 6.27 — — 0.60
50 34 18 1

108 94 62 38

360 440 692 685 11.75 097 29.02 ekl 0.27
67 58 58 21

475 415 362 220
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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 ‘; ) 21 )& 3 o e @
s s
] 5 _
= L8) . =
5 T 5
s =
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 MFS Massachusetts Investors Tr R6 Large Blend 2994 2749 4256 096 9225 6.80 56.60
2 Vanguard 500 Index Admiral Large Blend Index 2852 2738 44.10 070 98.04 1.26 71.43
3 American Funds Growth Fund of Amer R6 Large Growth 27.07 2194 51.00 792 8105 1037 50.19
4  American Funds Washington Mutual R6 Large Value 2588 3098 4314 507 86.70 7.96 92.42
5  Vanguard Mid-Cap Growth Index Admiral Mid-Cap Growth 3052 19.89 4961 078 9800 1.22 11.59
6  Vanguard Mid-Cap Value Index Admiral Mid-Cap Value 4747 2559 2694 012 9626 3.62 9.97
7 State St Russell Sm Cap® Gr Indx NLCI C Small Growth 20.81 4035 3885 060 9869 0.7 1.57
8  State St Russell Sm Cp® Val Indx NL CI C Small Value 51.87 17.76 30.36 095 98.00 1.05 1.32
© 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 New World R6 Diversified Emerging Mkts 38.15 2300 3886 3409 4035 2558 60.64 3936 20.17
2 American Funds Europacific Growth R6 Foreign Large Blend 38.16  26.01 3583 953 4678 43.69 7293 27.07 3957
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 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  Inv Grade NA
1 Western Asset Core Plus Bond IS Core Plus Bond 1538 2494 2269 0.00 571 90.19 938 043
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 9997 000 000 0.00 7.26 100.00 0.00 0.00
4  Vanguard Total Bond Market Index Adm Intermediate-Term Bond 4834 2295 2624 0.00 6.22 100.00 0.00 0.00
5  Federated Hermes Govt Ultrashort 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 3433 825 829 0.0 7.96 93.00 7.00 0.0
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