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SEACOAST UTILITY AUTHORITY DEFERRED

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
MFS Growth R6 MFEKX  Large Growth 31.74  23.07 20.15 - & 1820 090 1876 < s @ 057 <
percentile rank 56 29 26 -
# of funds in category 1,291 1,204 1,081 796
Invesco Diversified Dividend R6 LCEFX  Large Value 055 533 782 - @ 1644 081 1801 < 2 @ 042 @
percentile rank 68 57 80 -
#of funds in category 1,202 1,130 1,000 717
MFS Mid Cap Growth R6 OTCKX Mid-Cap Growth 3580 2377 20.21 - @ 1929 087 1212 (V] 4= @ 070 (/]
percentile rank 40 24 23 -
# of funds in category 604 564 504 383
Vanguard Selected Value Inv VASVX  Mid-Cap Value 585 325 888 9.96 @ 2751 119 158 @& = @ 033 @
percentile rank 29 66 50 33
# of funds in category 415 396 349 247
PGIM Jennison Small Company R6 PJS@X  Small Growth 27.72 1272 1433 11.78 @ 2155 105 710 & 4 ® 00 @
percentile rank 70 75 74 78
#of funds in category 616 576 505 383
DFA US Small Cap Value | DFSVX  Small Value 223 082 710 798 @ 289 109 885 (V] u @ 051 (/]
percentile rank 58 70 64 49
# of funds in category 416 386 358 259

Non-US Stock

Vanguard Emerging MKts Stock Idx Adm VEMAX Eﬁx[‘j{g}gsdwts 1524 580 1170 312 @ 1968 098 1235 & = @ 014 @
percentile rank 58 44 51 56
#of funds in category 797 697 597 279
American Funds Intl Gr and Inc R RIGEX  Foreign Large 820 584 899 606 @ 1962 107 1226 © & © 054 @
percentile rank 55 19 20 21
#of funds in category 780 674 584 383
Invesco Oppenheimer Interational Gr R6 oG reolage 240 ga9 976 - @ 18R 097 4 O P O 08 ©
percentile rank 45 70 79 -
#of funds in category 452 388 318 234
DFA International Value | DRVX (JEOMLAGe 14 225 501 288 @ 230 15 085 © 0T @ 039 O
percentile rank 73 90 58 75
# of funds in category 353 323 281 184
Vanguard Total World Stock Index Admiral VTWAX  World Stock 16.69 - - - — - - 186 @ et @ 010 @
percentile rank 40 — _ _
# of funds in category 869 762 636 390
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SEACOAST UTILITY AUTHORITY DEFERRED

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
PIMCO Commodity Real Ret Strat Instl perix  Sommodities 082 081 280 531 @ 1763 122 60 © — — 138 @
percentile rank 31 24 24 29
#of funds in category 124 106 95 55
Vanguard Real Estate Index Admiral VGSLX Real Estate -465 49 565 868 @ 1890 094 2465 (V] — @ 0.12 (V]
percentile rank 44 41 38 31
#of funds in category 248 225 199 144

Fixed Income

Eaton Vance Income Fund of Boston R6 EIBRX  High Yield Bond 518 525 6.98 - & 863 090 616 & — — 066 @
percentile rank 52 44 50 -
# of funds in category 678 629 556 @ 352
Vanguard Inflation-Protected Secs Adm VA ffation- 09 577 4% 369 @ 367 0% 938 © — — 00 ©
percentile rank 32 36 33 22
#of funds in category 207 197 173 117
Baird Aggregate Bond Inst BAGIX IMtermediate- 863 584 504 468 @ 381 107 2027 © ® — 030 @
percentile rank 22 14 11 5
# of funds in category 416 381 331 253
PIMCO Income Instl PIMIX  MultisectorBond 580 476 630 7.36 & 578 08 1377 (V] - — 109 @
percentile rank 47 47 20 1
# of funds in category 340 299 262 138
Federated Hermes Govt Ultrashort R6 FGULX  Ultrashort Bond 139 182 - - & 048 005 2349 (V] — — 02 <
percentile rank 53 66 - -
#of funds in category 212 172 134 67
Templeton Global Bond R6 FBNRX  World Bond -406 -053 1.56 - © 610 -049 19.01 (V] — — 05 @
percentile rank &7 93 89 -
# of funds in category 316 269 240 96
Target Date
Vanguard Target Retirement 2025 Inv VTTVX Target Date 1330 873 983 854 @ 1160 104 786 (V] — & 0.13 <
percentile rank 40 27 27 13
# of funds in category 214 187 151 87
Vanguard Target Retirement 2030 Inv VTHRX Target Date 1410 916 1051 9.04 @ 1298 1.00 7.86 < — & 0.14 <
percentile rank 38 29 33 18
#of funds in category 224 197 158 89
Vanguard Target Retirement 2035 Inv VTTHX Target Date 1479 950 1111 951 @ 1436 096 7.86 (V] — @ 0.14 (V]
percentile rank 43 37 34 17
# of funds in category 207 184 148 84
Vanguard Target Retirement 2040 Inv VFORX  Target Date 1547 985 1171 9.90 @ 1574 095 786 @ — @ 014 @
percentile rank 40 36 30 18
# of funds in category 218 197 158 89
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SEACOAST UTILITY AUTHORITY DEFERRED

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
Vanguard Target Retirement 2045 Inv VTIVX  Target Date 16.30 1020 12.09 10.09 @ 1698 097 7.86 (/] — @ 0.15 <
percentile rank 36 32 28 17
#of funds in category 207 184 148 83
Vanguard Target Retirement 2050 Inv VFIFX  Target Date 16.39 1024 12.10 10.09 @ 1699 096 786 @ — @ 015 @
percentile rank 37 35 30 24
# of funds in category 217 196 157 78
Vanguard Target Retirement 2055 Inv VFFVX  Target Date 16.32 1022 12.09 10.10 & 169 09 78 @ — @ 015 @
percentile rank 41 36 36 24
#of funds in category 207 184 145 44
Vanguard Target Retirement 2060 Inv VTTSX Target Date 16.32 1022 12.08 - @ 1697 095 7.86 (/] — @ 0.15 <
percentile rank 42 40 46 -
#of funds in category 257 181 93 -
Vanguard Target Retirement 2065 Inv VLXVX  Target Date 16.17 10.15 - - @ 1699 095 3.47 (V] — & 0.15 <
percentile rank 47 43 - -
# of funds in category 257 181 93 -
Vanguard Target Retirement Income Inv VTINX  Target Date 1002 686 6.86 588 & 622 084 78 @ — @ 012 @
percentile rank 36 25 35 20
# of funds in category 168 148 126 84
Balanced
American Funds American Balanced R6 RLBGX k/:?odceart?é?] 1122 907 103 1027 @ 1098 094 200 @ — @ 026 @
percentile rank 57 32 21 5
#of funds in category 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
S @ @ = é
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) 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 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 Diversified Dividend R6 Large Value 2388 5261 2351 452 7696 1852 28.04
5  MFS Mid Cap Growth R6 Mid-Cap Growth 2852 16.60 54.89 186 91.03 7.1 10.33
6  Vanguard Selected Value Inv Mid-Cap Value 4445 1062 4494 715 8173 1110 9.77
7 PGIM Jennison Small Company R6 Small Growth 3955 2642 34.03 492 8974 534 2.55
8 DFAUS Small Cap Value | Small Value 4730 927 4342 129 9681 190 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 Vanguard Emerging Mkts Stock ldx Adm Diversified Emerging Mkts 4765 1358 3876 929 7658 14.14 19.77 80.23 18.95
2 American Funds Intl Gr and Inc R6 Foreign Large Blend 36.51 2982 3367 11.85 3283 5532 83.01 1699 2899
3 Invesco Oppenheimer International Gr R6 Foreign Large Growth 2321 3100 4578 13.26 25.86 60.87 9466 534 1513
4  DFA International Value | Foreign Large Value 61.05 1045 2850 975 3312 5713 9970 030 2846
5  Vanguard Total World Stock Index Admiral World Stock 3430 2554 4017 59.16 20.82 20.02 9117 883 -
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 Eaton Vance Income Fund of Boston R6 High Yield Bond 0.00 000 8806 0.0 2.55 8.04 8977 219
2 Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9997 000 000 0.00 7.26 100.00 0.00 0.00
3 Baird Aggregate Bond Inst Intermediate-Term Bond 2240 2693 4238 0.00 5.69 99.40 060 0.00
4  PIMCO Income Instl Multisector Bond 2342 1410 1831 0.00 0.91 81.00 19.00 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  Templeton Global Bond R6 World Bond 8253 0.00 0.06 0.00 -1.01 85.16 17.29 -2.44
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SEACOAST UTILITY AUTHORITY DEFERRED
Target Date Analysis (Data as of 12-31-2020)

Target Date Allocation

® Stocks Cash © Bonds ® Other

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 2025 Inv 59.48 35.39 24.09 38.75 0.02 0.00 1.51 0.25 3317
Vanguard Target Retirement 2030 Inv 66.87 39.79 27.08 31.41 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 33.13
Vanguard Target Retirement 2040 Inv 81.62 4877 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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