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CALVARY CHURCH 403B
Screens Summary (Data as of 12-31-2021)

Trailing Performance and Risk

Name

US Stock

JPMorgan US Equity R6
percentile rank

# of funds in category

Vanguard 500 Index Admiral
percentile rank

# of funds in category

JPMorgan Large Cap Growth R6
percentile rank

# of funds in category

American Funds Washington Mutual R6
percentile rank
# of funds in category

Neuberger Berman Mid Cap Growth R6
percentile rank
# of funds in category

Vanguard Mid-Cap Value Index Admiral
percentile rank
# of funds in category

Vanguard Small Cap Growth Index Admiral
percentile rank

# of funds in category

Vanguard Small Cap Value Index Admiral
percentile rank

# of funds in category

Non-US Stock

American Funds New World R6
percentile rank

# of funds in category

Vanguard Developed Markets Index Admiral
percentile rank

# of funds in category

Vanguard International Growth Adm
percentile rank

#of funds in category

Vanguard International Value Inv
percentile rank

# of funds in category

American Funds New Perspective R6
percentile rank
# of funds in category

Ticker ~ Asset Class

JUEMX  Large Blend

Large Blend
VFIAX Index

JLGMX  Large Growth

RWMGX Large Value

Mid-Cap

NRMGX Growth

VMVAX  Mid-Cap Value

VSGAX  Small Growth

VSIAX  Small Value

Diversified
RNWEX Emerging Mkts

Foreign Large
VIMGX Blend Index

Foreign Large
VWILX Growth

Foreign Large
VIRIX Value

RNPGX ~ World Stock

© Fund Removed from Approved List

Management Style

Expense

Fund on Watch List

ESG Metrics

1Yr

28.80
22
1,394

28.66
23
1,394

18.79
68
1,241

28.90
21
1,394

12.99
51
591

28.76
53
415

5.70
69
617

28.09
68
447

513
27
794

11.43
34
771

0.74
89
452

197
87
350

18.10
28
355

3Yr

29.25

1,256

26.03
24
1,256

37.33

1,120

20.61
87
1,256

28.40
37
541

191
50
393

23.82
59
562

18.51
45
419

19.03

721

14.46
33
704

27.75
4
367

12.31
19
326

21.28
28
306

5Yr

19.86

1,121

18.43

1,121

29.23

1,020

15.53
74
1,121

20.18
36
494

353

16.90
56
520

10.31
23
393

14.59
8
616

10.15
28
607

21.14
3
333

9.16
4
286

20.28
22
261

10 Yr

17.57

831

16.51

831

20.30

772

14.59
69
831

363

13.57
13
267

14.83
59
394

13.30

301

9.58

344

8.51
24
415

13.96
4
225

157
16
180

15.81
15
166

Pass/ Std Dev

Fail 3Yr%
@ 1793
@ 174
@ 197
@ 1672
@ 202
@ 1L
@ 223
@ 2466
@ 1760
@ 1789
@ 2005
@ 1955
@ 1804

Beta3 Tenure Pass/ Style Pass/

Yr %

1.02

1.00

0.93

0.97

0.98

0.94

0.96

0.88

0.97

1w

1.04

7.38

5.68

17.42

2452

18.93

15.38

17.01

5.68

22.56

8.86

18.91

11.60

21.10

Fail

Box

Fail

Exp Pass/  Sustain.

Ratio

0.44

0.04

0.44

0.27

0.57

0.07

0.07

0.57

0.35

0.41

Fail

Rating
Updated

12-31-2021

3

12-31-2021

3

12-31-2021

2

12-31-2021

3

12-31-2021

4

12-31-2021

4

12-31-2021

4

12-31-2021

12-31-2021

2

12-31-2021

3

12-31-2021

2

12-31-2021

2

12-31-2021

Commit.
Level

Updated

1-Low

02-15-2022

2-Basic

02-15-2022

1-Low

02-15-2022

1-Low

02-15-2022

1-Low

02-15-2022

1-Low

02-15-2022

1-Low

02-15-2022

1-Low

02-15-2022

2-Basic

02-15-2022

Carbon
Risk
Updated

Low Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021
Medium
Risk

12-31-2021

Low Risk

12-31-2021
Medium
Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021
Medium

Risk
12-31-2021

Low Risk

12-31-2021
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CALVARY CHURCH 403B

Screens Summary (Data as of 12-31-2021)

Name

Alternative

Invesco Balanced-Risk Commodity Strat R6
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

BlackRock High Yield Bond K
percentile rank

# of funds in category

Vanguard Inflation-Protected Secs Adm
percentile rank

# of funds in category

Loomis Sayles Strategic Income N
percentile rank

# of funds in category
PIMCO Short-Term Instl
percentile rank

# of funds in category
AB Global Bond Z

percentile rank

# of funds in category

Target Date

American Funds 2010 Trgt Date Retire R6
percentile rank

# of funds in category

American Funds 2015 Trgt Date Retire R6
percentile rank
# of funds in category

American Funds 2020 Trgt Date Retire R6
percentile rank

# of funds in category

American Funds 2025 Trgt Date Retire R6
percentile rank

# of funds in category

Ticker

IBRFX

VGSLX

WAPSX

BRHYX

VAIPX

NEZNX

PTSHX

ANAZX

RFTTX

RRJTX

RRCTX

RFDTX

© Fund Removed from Approved List

Fund on Watch List

Trailing Performance and Risk Management Style Expense ESG Metrics
Asset Class 1Yr  3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style Pass/  Exp Pass/ Sustain. Commit.  Carbon
Fail 3Yr% Yr% Fail Box Fail Ratio Fail Rating Level Risk
Updated Updated Updated
Commodities
Broad Basket 19.10 1035 4.46 - @& 168 099 109 & — — 115 @ - - -
95 59 48 -
114 109 86 55 - - -
RealEstate 4040 1995 1124 1151 & 1885 094 2565 @& — @& 012 & 3 Tlow  Medum
59 42 49 3
255 235 202 151 12-31-2021 02-15:2022 12-31-2021
CorePlusBond -1.87 647 494 457 & 538 125 1501 & - — 0482 @ 2 - -
90 13 8 10
606 570 496 354 12-31-2021 - -
High YieldBond 5.86 9.03 642 7.08 (/] 943 1.01 1401 (/] — — 05 (/] - 2-Basic -
21 15 12 6
680 636 560 373 - 02-15-2022 -
Inflation-
Protected Bond 268 824 518 298 @ 389 094 1038 & — — 010 @ 3 - -
3 3 3 X
210 203 180 125 12-31-2021 - -
Multisector 419 553 425 - @ 825 127 W% ©& — — 065 @ 2 How -
19 57 58 -
339 277 238 134 12-31-2021 02-15-2022 -
UltrashortBond  0.01 182 188 18 & 236 016 1101 & — — 041 @ - - -
63 29 21 12
239 214 175 94 - - -
World Bond 060 399 309 - & 453 091 183 & — — 050 @ 3 - -
12 58 63 -
125 110 81 48 12-31-2021 - -
Target Date 932 1080 793 75 @& 699 090 1001 & — O 0128 @ 2 - -
1 39 21 5
121 116 78 53 12-31-2021 - -
Target Date 1027 1170 855 829 & 770 090 1001 & — 0 0129 @ 2 - -
1 39 29 3
123 118 89 45 12-31-2021 - -
Target Date 1064 1238 929 912 & 806 08 10001 & — @ 030 @ 2 - -
4 50 29 5
172 161 127 65 12-31-2021 - -
Target Date 11.44 1429 1069 1055 (/] 941 083 10.01 (/] — @ 03 (/] 3 - Low Risk
17 31 11 1
222 205 169 89 12-31-2021 - 09-30-2020
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CALVARY CHURCH 403B
Screens Summary (Data as of 12-31-2021)

Name

American Funds 2030 Trgt Date Retire R6
percentile rank

# of funds in category

American Funds 2035 Trgt Date Retire R6
percentile rank

#of funds in category

American Funds 2040 Trgt Date Retire R6
percentile rank
# of funds in category

American Funds 2045 Trgt Date Retire R6
percentile rank

# of funds in category

American Funds 2050 Trgt Date Retire R6
percentile rank

#of funds in category

American Funds 2055 Trgt Date Retire R6
percentile rank
# of funds in category

American Funds 2060 Trgt Date Retire R6
percentile rank

# of funds in category

American Funds 2065 Trgt Date Retire R6
percentile rank

#of funds in category

Balanced

American Funds American Balanced R6
percentile rank

# of funds in category

Ticker

RFETX

RFFTX

RFGTX

RFHTX

RFITX

RFKTX

RFUTX

RFVTX

RLBGX

Asset Class

Target Date

Target Date

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 ESG Metrics
1Yr  3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style Pass/  Exp Pass/ Sustain. Commit.  Carbon
Fail 3Yr% Yr% Fail Box Fail Ratio Fail Rating Level Risk
Updated Updated Updated
13.16 1609 1216 1165 & 1112 091 1000 & — @& 033 @ 3 - Low Risk
16 29 4 1
223 204 169 94 12-31-2021 - 12-31-2021
1554 1875 13.97 1263 @& 1341 09 1001 (/] — @ 03 @ 3 - Low Risk
11 4 1 1
215 202 166 86 12-31-2021 - 12-31-2021
1683 1996 1475 1309 & 1451 093 1001 & — © 03 @ 3 - Low Risk
16 4 1 1
217 204 169 94 12-31-2021 - 12-31-2021
1718 2032 1502 1325 @& 1483 090 1001 & — O 037 @ 3 - Low Risk
35 6 1 1
215 202 166 85 12-31-2021 - 12-31-2021
17.27 2053 1517 1333 €& 1505 089 1001 (/] — O 037 @ 3 - Low Risk
43 1 1 1
217 204 169 86 12-31-2021 - 12-31-2021
1728 2054 1517 1332 €& 1505 089 1001 & — © 038 @ 3 - Low Risk
48 5 1 1
215 202 164 65 12-31-2021 - 12-31-2021
17.19 2051 1513 - @ 1503 13 67 @ — © 038 @ 3 - Low Risk
56 9 1 -
209 189 140 - 12-31-2021 - 12-31-2021
17.32 - - - — - - 200 x] — O 038 @ 3 - Low Risk
50 - - -
135 17 - - 12-31-2021 - 12-31-2021
16.11 1558 11.78 11.47 @ 1034 095 2301 (/] — @ 026 @ 3 1-Llow  Low Risk
28 41 24 10
711 666 602 434 12-31-2021 02-15-2022 12-31-2021

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
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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
g Sy X 1 g % (é’
6 5
2 | =
8 7
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 3876 1840 4284 1.35 9463 4.02 229.44
2 Vanguard 500 Index Admiral Large Blend Index 3022 2216 4762 047 9851 1.02 230.90
3 JPMorgan Large Cap Growth R6 Large Growth 2991 1258 57.52 071 9751 177 281.70
4  American Funds Washington Mutual R6 Large Value 3097 2731 4172 269 8866 7.86 157.45
5  Neuberger Berman Mid Cap Growth R6 Mid-Cap Growth 26.82 18.14 55.03 200 9574 225 23.24
6  Vanguard Mid-Cap Value Index Admiral Mid-Cap Value 4719 2369 29.11 1.05 9691 204 23.93
7 Vanguard Small Cap Growth Index Admiral Small Growth 2818 2476 47.06 157 9772 072 6.32
8 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$
1 American Funds New World R6 Diversified Emerging Mkts 3747 2132 M.22 3745 3939 2315 61.07 3893 66.76
2 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 4039 2220 3742 10.54 3547 5399 9921 079 31.48
3 Vanguard International Growth Adm Foreign Large Growth 3832 2420 37.48 19.97 2965 50.39 80.21 1979 86.57
4  Vanguard International Value Inv Foreign Large Value 4764 1443 3793 11.26 3590 5283 8209 1791 3277
5  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 Western Asset Core Plus Bond IS Core Plus Bond 31.04 1138 2884 0.00 6.80 81.89 1264 547
2 BlackRock High Yield Bond K High Yield Bond 004 000 8501 0.0 1.45 329 9368 3.02
3 Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9984 000 000 0.00 7.50 9985 000 0.5
4  Loomis Sayles Strategic Income N Multisector Bond 16.84 000 66.90 0.00 412 48.02 3295 19.02
5  PIMCO Short-Term Instl Ultrashort Bond 3743 257 2941 0.00 0.26 91.00 9.00 0.0
6  ABGlobal Bond Z World Bond 3352 337 16.71 0.00 7.52 86.42 881 477

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
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CALVARY CHURCH 403B
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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