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MCBANK EMPLOYEES 401K PROFIT

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
American Funds Invmt Co of Amer R6 RICGX  Large Blend 2540 21.63 1516 14.83 @ 1624 092 2985 < i < 0.27 (/]
percentile rank 67 81 80 63
#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 1,256 1,121 831
State St Russell Lg Cap Gr® Indx NL CI C Large Growth 2751 3402 2524 1974 @ 1841 100 2252 & o 04 @
percentile rank 18 15 20 14
# of funds in category 1,241 1,120 1,020 772
State St Russell Lg Cp Val® Indx NL CI C Large Value 2513 17.72 11.22 12.99 © 1929 100 228 @ g @ 004 @
percentile rank 61 50 57 35
#of funds in category 1212 1,148 1,041 759
Vanguard Mid-Cap Growth Index Admiral VMGMX Mid-Cap Growth ~ 20.48 29.44 20.05 16.45 @ 1993 096 8.86 (V] i (/] 0.07 (/]
percentile rank 19 31 39 33
# of funds in category 591 541 494 383
Vanguard Mid-Cap Value Index Admiral VMVAX  Mid-Cap Value 2876 1911 1161 1357 @ 2192 098 1538 & = @ 007 @
percentile rank 53 50 24 13
# of funds in category 415 393 353 267
Vanguard Small Cap Growth Index Admiral VSGAX  Small Growth 570 2382 16.90 14.83 @ 2236 094 1701 (V] ii9 o 007 (V]
percentile rank 69 59 56 59
#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 5.68 (V] i (/] 0.07 (/]
percentile rank 68 45 23 14
# of funds in category 447 419 393 301

Non-US Stock

Vanguard Emerging MKts Stock Idx Adm VEMAX Eﬁx[‘j{g}gsdwts 086 1182 943 53 @ 1813 09 1335 © & © 014 @
percentile rank 42 45 53 54
#of funds in category 794 721 616 344
American Funds Intl Gr and Inc R6 RGEX OCONLae qg1p 1497 1055 790 @ 1884 109 1326 © % @ 0M @
percentile rank 54 27 21 49
#of funds in category 771 704 607 415
Vanguard Developed Markets Index Admiral  VIMGX e LaI8 4143 1446 1005 851 @ 1789 103 8% © = © 001 ©
percentile rank 34 33 28 24
#of funds in category 771 704 607 415
Vanguard Intemational Growth Adm vwix eelaee o g74 2775 2114 1396 @ 2005 097 189 @ 2 @ 02 ©
percentile rank 89 4 3 4
# of funds in category 452 387 333 225
Vanguard International Value Inv VTRIX \F/grlﬁig“arge 797 1231 916 757 & 1955 111 1160 & M@ 03 @
percentile rank 87 19 4 16
# of funds in category 350 326 286 180
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MCBANK EMPLOYEES 401K PROFIT

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

Vanguard Total World Stock Index Admiral VTWAX World Stock 18.19 - - - — - - 886 < — @ 0.10 <
percentile rank 58 - - -
#of funds in category 328 284 237 145

Alternative

PIMCO Commodity Real Ret Strat Instl PeRIX  SommOdtes 3348 1474 599 176 @ 1887 119 00 & 00— — 08 ©
percentile rank 25 7 21 42
# of funds in category 114 109 86 55

Vanguard Real Estate Index Admiral VGSLX Real Estate 4040 1995 11.24 1151 @ 1885 094 2565 (V] — @ 0.12 <
percentile rank 59 42 49 31
# of funds in category 255 235 202 151

Fixed Income

Vanguard High-Yield Corporate Adm VWEAX  High Yield Bond 378 823 570 6.15 @ 813 08 1389 & — — 013 @
percentile rank 72 38 33 37
#of funds in category 6680 636 560 373
Vanguard Inflation-Protected Secs Adm VAPPX pfation- 568 824 518 298 @ 369 09 1038 © — — 010 ©
percentile rank 33 35 33 24
#of funds in category 210 203 180 125
v Intermediate-
anguard Total Bond Market Index Adm VBTLX Term Bond -167 482 358 286 & 360 106 88 & el — 005 @
percentile rank 52 46 42 55
# of funds in category 426 389 351 256
PIMCO Income Instl PIMIX  MultisectorBond 261 546 508 6.97 & 579 083 1477 < — — 062 (V]
percentile rank 45 58 25 1
#of funds in category 339 277 238 134
Lincoln Stable Value Account -LNGPA Stable Value - - - - — - - 3869 < —- — - —
percentile rank - - - -
#of funds in category 41 - - -
Vanguard Ultra-Short-Term Bond Admiral VUSFX  Ultrashort Bond 018 188 182 - @ 098 012 493 @ — — 010 @
percentile rank 38 26 24 -
# of funds in category 239 214 175 94
PIMCO International Bond (USD-Hdg) Instl PFORX  World Bond -167 38 355 478 @ 360 o0n 7.27 (V] —  — 052 (V]
percentile rank 41 61 28 4
#of funds in category 125 110 81 48
Balanced
American Funds American Balanced R6 RLBGX /"(ffodceafgg‘; 16.11 1558 1178 1147 @ 1034 095 2800 & — G 026 G
percentile rank 28 41 24 10
#of funds in category 711 666 602 434
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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
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) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 American Funds Invmt Co of Amer R6 Large Blend 2727 2195 5078 299 8650 9.84 223.15
2 Vanguard 500 Index Admiral Large Blend Index 3022 2216 4762 047 9851 1.02 230.90
3 State St Russell Lg Cap Gr® Indx NL CI C Large Growth 2710 1297 59.93 058 9928 0.14 351.02
4  State St Russell Lg Cp Val® Indx NL CI C Large Value 3475 3105 3420 068 9814 1.17 78.52
5  Vanguard Mid-Cap Growth Index Admiral Mid-Cap Growth 2432 1825 57.44 049 9859 092 30.85
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 Vanguard Emerging Mkts Stock ldx Adm Diversified Emerging Mkts 4459 1354 4187 8.05 7733 1462 2332 76.68 26.56
2 American Funds Intl Gr and Inc R6 Foreign Large Blend 3821 2280 3899 12.73 3007 57.20 8384 16.16 55.02
3 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 4039 2220 37.42 10.54 3547 5399 9921 079 31.48
4  Vanguard International Growth Adm Foreign Large Growth 38.02 2518 36.80 19.77 3183 48.40 7861 2139 8543
5 Vanguard International Value Inv Foreign Large Value 4750 1447 38.04 1241 36.27 51.31 8231 17.69 30.20
6  Vanguard Total World Stock Index Admiral World Stock 3539 2088 4375 6327 1847 1825 9194 806 77.80
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 Vanguard High-Yield Corporate Adm High Yield Bond 446 0.00 8718 0.00 3.63 935 8890 175
2 Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9781 000 000 0.00 7.70 9779 000 221
3 Vanguard Total Bond Market Index Adm Intermediate-Term Bond 46.92 2064 2871 0.00 6.84 9997 001 0.02
4  PIMCO Income Instl Multisector Bond 53.76 654 1592 0.00 1.74 81.00 19.00 0.00
5  Lincoln Stable Value Account -LNGPA Stable Value - - - 0.00 - 000 000 -
6  Vanguard Ultra-Short-Term Bond Admiral Ultrashort Bond 458 0.01 7837 0.00 0.91 9015 027 958
7 PIMCO International Bond (USD-Hdg) Instl World Bond 64.24 307 724 0.00 7.02 93.00 7.00 0.0

©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
or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

by Momningstar Investment \
Inc

MAORNINGSTAR



