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CONNECTICUT ECONOMIC RESOURCE

Screens Summary (Data as of 12-31-2021) © 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 2880 2925 1986 17.57 @ 1793 102 738 (/] s 0 04 @
percentile rank 22 3 5 1
#of funds in category 1,394 1,256 1,121 831
Fidelity® Contrafund® FCNTX  Large Growth 2436 2893 2263 17.96 @ 1767 095 3131 < # @ 086 <
percentile rank 37 56 50 46
# of funds in category 1,241 1,120 1,020 772
American Funds Washington Mutual R6 RWMGKX Large Value 2890 2061 1553 1459 @ 1672 093 2452 @& qHO0 027 @
percentile rank 21 87 74 69
# of funds in category 1,394 1,256 1,121 831
Vanguard Mid Cap Index Admiral VIMAX  Mid-Cap Blend 2451 2448 1586 15.12 @ 2029 097 2363 (/] * @ 005 (/]
percentile rank 47 11 6 9
#of funds in category 392 361 314 207
Allspring Small Company Growth Inst WSCGX Small Growth 1560 2348 16.95 15.38 @ 2365 097 2716 < 4 (/] 0.94 <
percentile rank 33 60 55 46
# of funds in category 617 582 520 394
Vanguard Small Cap Value Index Admiral VSIAX  Small Value 28.09 1851 1031 13.30 & 2466 096 568 & ! @ 007 <
percentile rank 68 45 23 14
# of funds in category 447 419 393 301

Non-US Stock

American Funds New World R RNWGX Erir‘]’srfgmgd,vlkts 513 1903 1458 958 & 1760 088 2% & ©* © 05 @
percentile rank 27 9 8 3
#of funds in category 794 721 616 344
Vanguard Developed Markets Index Admiral ~ VIMGX e9NLarg® 1143 1446 1005 851 @ 1789 103 8% © T © 00 ©
percentile rank 34 33 28 24
#of funds in category 771 704 607 415
American Funds Europacific Growth R6 RERGX E%l"vﬁﬂwge 284 1795 1287 1001 & 1788 099 2060 & Mm@ 046 @
percentile rank 80 70 67 47
# of funds in category 452 387 333 225

Alternative
American Century Real Estate | REAIX  Real Estate 4159 1942 1131 11.23 @ 1857 091 1313 @ — © 0% @
percentile rank 44 53 48 44
#of funds in category 255 235 202 151

Fixed Income
PIMCO Real Return 12 PRPX pihation o, 557 862 543 313 © 405 102 28 © — — 05 ©
percentile rank 41 14 11 11
#of funds in category 210 203 180 125
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CONNECTICUT ECONOMIC RESOURCE

Screens Summary (Data as of 12-31-2021) © 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 | Mwrx Iwermediaie- - q1; 558 404 406 © 353 102 477 © @ — — 05 ©
percentile rank 65 44 45 23
#of funds in category 606 570 496 354
PIMCO Income 12 PONPX MultisectorBond 250 536 498 6.87 @ 579 083 1477 (V] — — 02 @
percentile rank 48 60 28 1
#of funds in category 339 277 238 134
Federated Hermes Govt Ultrashort IS FGUSX UltrashortBond ~ -0.06 1.18 1.30 0.80 © 054 005 2449 @ — — 02 @
percentile rank 76 73 74 80
# of funds in category 239 214 175 94
Target Date
American Funds 2010 Trgt Date Retire R6 RFTTX  Target Date 932 1080 793 7.56 @ 699 090 1001 @ — O 028 @
percentile rank 1 39 21 5
#of funds in category 121 116 78 53
American Funds 2015 Trgt Date Retire R6 RFJTX  Target Date 1027 1170 855 829 & 770 090 1001 (V] — O 0.29 (/]
percentile rank 1 39 29 3
# of funds in category 123 118 89 45
American Funds 2020 Trgt Date Retire R6 RRCTX Target Date 1064 1238 929 912 & 806 086 1001 < — @ 030 @
percentile rank 4 50 29 5
# of funds in category 172 161 127 65
American Funds 2025 Trgt Date Retire R6 RFDTX  Target Date 1144 1429 1069 1055 @ 94 089 1001 @ — @ 031 @
percentile rank 17 31 11 1
#of funds in category 222 205 169 89
American Funds 2030 Trgt Date Retire R6 RFETX  Target Date 13.16  16.09 12.16 11.65 @ 1112 091 1001 (V] — @ 0.33 (/]
percentile rank 16 29 4 1
# of funds in category 223 204 169 94
American Funds 2035 Trgt Date Retire R6 RFFTX  Target Date 15.54 1875 13.97 1263 @ 1341 096 1001 < — @ 03 @
percentile rank 11 4 1 1
# of funds in category 215 202 166 86
American Funds 2040 Trgt Date Retire R6 RFGTX  Target Date 1683 19.96 1475 13.09 @ 1451 093 1001 @ — O 03 @
percentile rank 16 4 1 1
#of funds in category 217 204 169 94
American Funds 2045 Trgt Date Retire R6 RFHTX  Target Date 17.18 2032 15.02 13.25 @ 1483 090 1001 (V] — O 0.37 (/]
percentile rank 35 6 1 1
# of funds in category 215 202 166 85
American Funds 2050 Trgt Date Retire R6 RFITX  Target Date 17.27 2053 1517 1333 & 1505 089 1001 < — O 037 @
percentile rank 43 1 1 1
# of funds in category 217 204 169 86
American Funds 2055 Trgt Date Retire R6 RFKTX  Target Date 1728 2054 1517 1332 @ 1505 089 1001 & — O 038 @
percentile rank 48 5 1 1
#of funds in category 215 202 164 65
American Funds 2060 Trgt Date Retire R6 RFUTX  Target Date 17.19 2051 1513 - @ 1503 136 6.77 (V] — O 0.38 (/]
percentile rank 56 g 1 -
# of funds in category 209 189 140 -
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CONNECTICUT ECONOMIC RESOURCE
Screens Summary (Data as of 12-31-2021)

Trailing Performance and Risk

Name Ticker Asset Class 1Yr
American Funds 2065 Trgt Date Retire R6 RFVTX  Target Date 17.32
percentile rank 50
#of funds in category 135
Balanced
. . Moderate
American Funds American Balanced R6 RLBGX Allocation 16.11
percentile rank 28
# of funds in category 711

3Yr

15.58
41
666

5Yr

11.78
24
602

10Yr

11.47
10
434

Pass/ Std Dev
Fail 3 Yr%

10.34
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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
- 2.00 (] — (] 0.38
095 23.01 — 0.26
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Style Analysis (Data as of 12-31-2021)
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
&) _— (1) &}
@ @
2 =
= ‘ B ‘ 5 =
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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 3968 17.25 43.07 063 9577 3.60 237.46
2 Fidelity® Contrafund® Large Growth 3181 1347 5473 202 9101 59 342.06
3 American Funds Washington Mutual R6 Large Value 3097 2731 4172 269 8866 7.86 157.45
4  Vanguard Mid Cap Index Admiral Mid-Cap Blend 3540 2087 4374 090 9764 146 27.29
5  Allspring Small Company Growth Inst Small Growth 2628 2759 4613 510 9052 438 4.65
6  Vanguard Small Cap Value Index Admiral Small Value 5147 1398 34.56 031 99.00 0.68 5.77
© 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 3747 2132 M.22 3745 3939 2315 61.07 3893 66.76
Vanguard Developed Markets Index Admiral Foreign Large Blend Index 4039 2220 3742 10.54 3547 5399 9921 079 31.48
3 American Funds Europacific Growth R6 Foreign Large Growth 36.08 1948 44.44 13.65 37.75 48.60 7771 2229 61.49
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 68.82 240 378 0.0 7.44 97.00 300 0.0
2 Metropolitan West Total Return Bd | Intermediate-Term Bond 3334 2486 2494 0.00 6.29 9404 595 001
3 PIMCO Income 12 Multisector Bond 53.76 654 1592 0.00 1.74 81.00 19.00 0.00
4  Federated Hermes Govt Ultrashort IS Ultrashort Bond 12.75 49.06 000 0.00 0.40 100.00 0.00 0.00
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CONNECTICUT ECONOMIC RESOURCE
Target Date Analysis (Data as of 12-31-2021)

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 40.78 30.11 10.67 50.82 14.68 3.76 6.84 1.56 113.70
American Funds 2015 Trgt Date Retire R6 43.91 32.31 11.60 47.80 15.96 4.95 6.77 1.50 116.06
American Funds 2020 Trgt Date Retire R6 46.33 3372 12.61 45.44 16.55 474 6.82 1.41 117.07
American Funds 2025 Trgt Date Retire R6 53.23 38.39 14.84 38.92 16.78 2.29 6.62 1.24 113.81
American Funds 2030 Trgt Date Retire R6 62.59 45.02 17.57 30.01 17.00 0.76 6.30 1.12 108.72
American Funds 2035 Trgt Date Retire R6 74.85 53.22 21.63 18.70 17.90 0.46 5.42 1.03 103.23
American Funds 2040 Trgt Date Retire R6 83.52 58.58 24.94 10.78 14.34 0.30 4.67 1.02 99.37
American Funds 2045 Trgt Date Retire R6 85.96 60.07 25.89 8.59 10.53 0.22 4.48 0.98 97.97
American Funds 2050 Trgt Date Retire R6 86.84 60.44 26.40 7.86 10.58 012 443 0.86 96.63
American Funds 2055 Trgt Date Retire R6 87.25 60.49 26.76 7.57 10.60 0.08 437 0.82 94.48
American Funds 2060 Trgt Date Retire R6 87.20 60.44 26.76 7.64 10.69 0.08 4.35 0.82 93.63
American Funds 2065 Trgt Date Retire R6 87.21 60.41 26.80 7.63 10.64 0.08 435 0.82 93.65
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