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SANTA CLARITA VALLEY WATER AGENCY

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
T. Rowe Price Dividend Growth PRDGX Large Blend 26.04 2345 17.30 15.62 & 1578 088 2177 (/] s < 0.63 (/]
percentile rank 59 63 46 42
#of funds in category 1,394 1,256 1,121 831
Vanguard 500 Index Admiral VA arge Blend 2866 2603 1843 1651 @ 1742 100 568 © % & 004 @
percentile rank 23 24 18 11
#of funds in category 1,394 1,25 1,121 831
Fidelity® Contrafund® FCNTX Large Growth 2436 2893 2263 17.96 @ 1767 095 3131 (V] s < 0.86 <
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 20.61 1553 1459 @ 1672 093 2452 @ qHO0 027 @
percentile rank 21 87 74 69
#of funds in category 1394 1,256 1,121 831
Neuberger Berman Mid Cap Growth Inst NBMLX Mid-Cap Growth  12.89 2827 20.06 15.63 @ 2028 097 1893 (V] i (/] 0.67 (/]
percentile rank 52 40 39 56
# of funds in category 591 541 494 383
American Century Mid Cap Value | AVUAX  Mid-Cap Value 2330 1749 959 13.01 & 1957 087 1776 (V] LS < 0.78 (/]
percentile rank 92 73 75 31
# of funds in category 415 393 353 267
Carillon Eagle Small Cap Growth | HSIIX  Small Growth 172 2074 1428 1327 @ 2335 097 2602 (V] ii9 (/] 0.78 <
percentile rank 83 85 79 85
# of funds in category 617 582 520 394
Delaware Small Cap Value Instl DEVIX  Small Value 3424 1933 948 1189 @& 2594 100 2468 (V] i (/] 0.89 (/]
percentile rank 33 32 40 44
# of funds in category 447 419 393 301

Non-US Stock

Vanguard Developed Markets Index Admiral ~ VTMGX FOTeignLarde 43 4446 1015 g5 @ 1789 103 88 © & © 007 @

Blend Index
percentile rank 34 33 28 24
#of funds in category 771 704 607 415
Invesco Oppenheimer Interational Gr Y 0IGYX E‘;geviv%ﬂmge 1086 2044 1232 994 @ 1728 095 2579 @ 2 @ 088 @
percentile rank 40 42 75 48
#of funds in category 452 387 333 225
Vanguard International Value Inv VIRIX  {oreign Large 797 1231 916 757 @ 1955 111 160 © M @ 0% @
percentile rank 87 19 4 16
#of funds in category 350 326 286 180
American Funds New Perspective R6 RNPGX  World Stock 18.10 2728 2028 15.81 @ 1804 104 2110 @ — @ oM <
percentile rank 28 28 22 15
# of funds in category 355 306 261 166
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SANTA CLARITA VALLEY WATER AGENCY

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
Alternative
PIMCO Commoity Real Return Strat 12 pepx  SOMMOdes 3395 461 587 187 1874 119 7.00 - — @
percentile rank 28 8 29 45
#of funds in category 114 109 86 55
Vanguard Real Estate Index Admiral VGSLX Real Estate 4040 1995 1124 1151 18.85 094 2565 — 0.12
percentile rank 59 42 49 31
#of funds in category 255 235 202 151

Fixed Income

Eaton Vance Income Fund of Boston | EIBIX  High Yield Bond 580 808 550 6.18 8.44 091 7.16 — — 07
percentile rank 22 41 40 35
# of funds in category 680 636 560 373
BlackRock Inflation Protected Bond Inst BPRIX  fiafion . 574 856 529 290 405 102 488 —  — oM
percentile rank 30 16 23 34
#of funds in category 210 203 180 125
Baird Aggregate Bond Inst BAGIX IMermediate- 146 543 401 374 386 109 2127 = — 030
percentile rank 40 20 13 9
# of funds in category 426 389 351 256
PIMCO Income 12 PONPX MultisectorBond 250 536 498 6.87 579 083 1477 — — 072
percentile rank 48 60 28 1
# of funds in category 339 277 238 134
Federated Hermes Govt Ultrashort IS FGUSX  Ultrashort Bond 006 118 130 080 © 054 005 2449 — — 026
percentile rank 76 73 74 80
#of funds in category 239 214 175 94
PIMCO International Bond (USD-Hdg) I-2 PFBPX  World Bond -1.76 376 344 468 360 071 121 — — 062
percentile rank 48 65 30 8
# of funds in category 125 110 81 48
Balanced
BlackRock Global Allocation Instl MALOX World Allocation ~ 6.73 1497 984 788 11.71  1.04 5.00 i 0.82
percentile rank 81 10 18 29
# of funds in category 433 412 358 245
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SANTA CLARITA VALLEY WATER AGENCY
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
m oF | ‘C ree &
6 5
2 =
s =
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 T.Rowe Price Dividend Growth Large Blend 3160 30.01 3840 347 9059 593 155.85
2 Vanguard 500 Index Admiral Large Blend Index 3022 2216 4762 047 9851 1.02 230.90
3 Fidelity® Contrafund® Large Growth 31.81 1347 5473 202 9101 591 342.06
4  American Funds Washington Mutual R6 Large Value 3097 2731 4172 269 8866 7.86 157.45
5  Neuberger Berman Mid Cap Growth Inst Mid-Cap Growth 26.82 1814 55.03 200 9574 225 23.24
6  American Century Mid Cap Value | Mid-Cap Value 3792 3483 2725 1.40 86.80 11.80 18.73
7 Carillon Eagle Small Cap Growth | Small Growth 26.79 2854 4467 145 9628 228 499
8 Delaware Small Cap Value Instl Small Value 5255 999 3745 133 9628 235 480
© 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 Developed Markets Index Admiral Foreign Large Blend Index 4039 2220 3742 10.54 3547 5399 9921 079 31.48
2 Invesco Oppenheimer International Gr Y Foreign Large Growth 26.51 2510 4839 1464 19.39 65.97 9586 4.14 3836
3 Vanguard International Value Inv Foreign Large Value 4750 1447 38.04 1241 36.27 51.31 8231 17.69 30.20
4  American Funds New Perspective R6 World Stock 38.03 1833 4363 6153 1223 26.24 9576 424  157.93
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 | High Yield Bond 0.00 000 8831 0.00 3.41 0.77 96.03 320
2 BlackRock Inflation Protected Bond Instl Inflation-Protected Bond 9596 000 191 0.00 6.91 9870 015 1.5
3 Baird Aggregate Bond Inst Intermediate-Term Bond 30.09 1836 4328 0.00 6.78 99.30 0.70 0.00
4  PIMCO Income 12 Multisector Bond 53.76 654 1592 0.00 1.74 81.00 19.00 0.00
5  Federated Hermes Govt Ultrashort IS Ultrashort Bond 1275 49.06 0.00 0.00 0.40 100.00 0.00 0.00
6  PIMCO International Bond (USD-Hdg) I-2 World Bond 64.24 307 724 000 7.02 93.00 7.00 0.0
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