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PTS EMPLOYEES 401K PLAN

Screens Summary (Data as of 12-31-2021) © Fund Removed from Approved List Fund on Watch List
Trailing Performance and Risk Management Style Expense ESG Metrics
Name Ticker ~ 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

US Stock
JPMorgan US Equity R6 JUEMX  Large Blend 2880 2925 19.86 17.57 @& 1793 102 738 & ® O M @ 3 - Low Risk
percentile rank 22 3 5 1
# of funds in category 1,394 1,256 1,121 831 12-31-2021 - 12-31-2021
Vanguard 500 Index Admiral vRax - LageBlend o565 2603 1843 1651 @ 1742 100 568 © M @ 004 @ 3 ILow  Low Risk
percentile rank 23 24 18 11
# of funds in category 1,394 1,256 1,121 831 12-31-2021 02-15-2022 12-31-2021
JPMorgan Large Cap Growth R6 JLGMX  Large Growth 1879 37.33 2923 2030 & 1971 103 1742 & @ 04 © 3 2-Basic  Low Risk
percentile rank 68 7 5 9
# of funds in category 1,241 1,120 1,020 772 12-31-2021 02-15-2022 12-31-2021
Vanguard Windsor™ Il Admiral™ VWNAX  Large Value 29.08 2406 1535 1433 & 1924 099 1807 & M O 02 ©@ 4 - Low Risk
percentile rank 23 4 5 8
# of funds in category 1,212 1,148 1,041 759 12-31-2021 - 12-31-2021
Neuberger Berman Mid Cap Growth R6 NRMGX E/lig\;ﬁﬁp 1299 2840 20.18 - & 2024 097 1893 & B @& 057 @ 3 - Low Risk
percentile rank 51 37 36 -
# of funds in category 591 541 494 383 12-31-2021 - 12-31-2021
Vanguard Mid-Cap Value Index Admiral VMVAX  Mid-Cap Value 2876 19.11 1161 1357 @& 2192 098 1538 & W@ 07 @ 4 1-Low Mgidsill:m
percentile rank 53 50 24 13
# of funds in category 415 393 353 267 12-31-2021 02-15-2022 12-31-2021
Franklin Small Cap Growth R6 FSMLX ~ Small Growth ~ -0.35 23.56 17.49 - @ 248 102 2768 @& H @& 065 @ 3 - Low Risk
percentile rank 86 60 51 -
# of funds in category 617 582 520 394 12-31-2021 - 12-31-2021
Delaware Small Cap Value R6 DVZRX  SmallValue 3446 1953 967 - & 2594 100 2468 & & @ 072 & 3 - Medum
percentile rank 33 28 36 -
# of funds in category 447 419 393 301 12-31-2021 - 12-31-2021
Non-US Stock
American Funds New World R6 RNWEX E%Sﬁélfn'gdmm 513 1903 1459 958 & 1760 088 256 @& [ @ 05 & 4 low  Low Risk
percentile rank 27 g 8 3
# of funds in category 794 721 616 344 12-31-2021 02-15-2022 12-31-2021
American Funds Europacific Growth R6 RERGX  UIBONLAGe o4 1795 1267 1001 @ 1788 0% 080 @& T @ 046 & 2 1low  Low Risk
percentile rank 80 70 67 47
# of funds in category 452 387 333 225 12-31-2021 02-15-2022 12-31-2021
Vanguard International Growth Adm vwi  enlaee 74 2775 2104 1396 @ 2005 097 1891 & 0 @ 032 @ 3 ~  LowRisk
percentile rank 89 4 3 4
#of funds in category 452 387 333 225 12-31-2021 - 12-31-2021
Vanguard International Value Inv VIRX (OONLa0e 797 231 916 757 @ 195 11 NE0 @ 0 @ 0B G 2 - Medim
percentile rank 87 19 4 16
# of funds in category 350 326 286 180 12-31-2021 - 12-31-2021
American Funds New Perspective R6 RNPGX  World Stock 1810 27.28 2028 1581 €& 1804 104 2110 & — @& 04 © 2 2-Basic  Low Risk
percentile rank 28 28 22 15
# of funds in category 355 306 261 166 12-31-2021 02-15-2022 12-31-2021
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PTS EMPLOYEES 401K PLAN

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

Trailing Performance and Risk

Name

Alternative

DWS Enhanced Commodity Strategy R6

percentile rank
# of funds in category

Neuberger Berman Real Estate R6
percentile rank
# of funds in category

Fixed Income

Vanguard High-Yield Corporate Adm
percentile rank

# of funds in category

BlackRock Inflation Protected Bond K
percentile rank

# of funds in category

Vanguard Total Bond Market Index Adm

percentile rank

# of funds in category

PIMCO Income Instl

percentile rank

# of funds in category

Lincoln Stable Value Account -LNGPA
percentile rank

# of funds in category

Federated Hermes Govt Ultrashort R6
percentile rank

# of funds in category

AB Global Bond Z

percentile rank

# of funds in category

Balanced

American Funds American Balanced R6

percentile rank

# of funds in category

Ticker

SKRRX

NRREX

VWEAX

BPLBX

VBTLX

PIMIX

FGULX

ANAZX

RLBGX

Management Style

© Fund Removed from Approved List

Fund on Watch List

Asset Class 1Yr
Commodities
Broad Basket 191
47
114
Real Estate 42.10
39
255
High Yield Bond  3.78
72
680
Inflation-
Protected Bond 579
23
210
Intermediate-
Term Bond 167
52
426
Multisector
Bond 2.61
45
339
Stable Value -
41
Ultrashort Bond ~ 0.06
53
239
World Bond -0.60
12
125
Moderate
Allocation 1611
28
711

3Yr

9.49
72
109

22.92

235

8.23
38
636

8.61

203

482
46
369

5.46
58
277

1.20
73
214

3.99
58
110

15.58
41
666

5Yr

3.35
77
86

14.59

202

5.70
33
560

5.35

180

3.58
42
351

5.08
25
238

3.09
63
81

11.78
24
602

10 Yr Pass/ Std Dev Beta3 Tenure Pass/ Style Pass/

151

6.15
37
373

299
23
125

2.86
55
256

11.47

434

Fail 3Yr%
@ 1446
@ 1645
@ 813
@ 408
@ 380
@ 579
@ 054
@ 453
@ 1034

Yr %

0.92

0.79

0.86

1.03

0.83

0.05

0.91

0.95

Fail Box
nmw @ —
1601 & —
1389 & —

488 @ —

886 @& &
uwn @  —
B9 & —
2449 @ —
163 & —
20 @ —

Fail

Expense ESG Metrics
Exp Pass/ Sustain. Commit. ~ Carbon
Ratio Fail  Rating Level Risk
Updated Updated Updated
083 @ 2 - -
12-31-2021 - -
Medium
075 @ 4 - Risk
12-31-2021 - 12-31-2021
03 @ - - -
033 @ 3 - -
12-31-2021 - -
006 @ 3 1-Low -
12-31-2021 02-15-2022 -
062 @& - - -
024 @ - - -
050 @ 3 - -
12-31-2021 - -
026 & 3 1-low  Low Risk
12-31-2021 02-15-2022 12-31-2021
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PTS EMPLOYEES 401K PLAN
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
5 @ @ g <O
6 5
2 =
_ o . _
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  Vanguard Windsor™ || Admiral™ Large Value 3170 2512 4317 344 8674 9.82 141.42
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 Franklin Small Cap Growth R6 Small Growth 3026 2777 4198 149 9512 197 3.53
8 Delaware Small Cap Value R6 Small Value 52.09 998 3793 059 9679 246 5.09
© 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 International Growth Adm Foreign Large Growth 3832 2420 37.48 19.97 2965 50.39 80.21 1979 86.57
3 American Funds Europacific Growth R6 Foreign Large Growth 36.08 1948 44.44 13.65 37.75 48.60 7771 2229 61.49
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 Vanguard High-Yield Corporate Adm High Yield Bond 374 0.00 8737 0.00 3.80 10.17 87.61 222
2 BlackRock Inflation Protected Bond K Inflation-Protected Bond 9596 000 191 0.00 6.91 9870 015 1.5
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  Federated Hermes Govt Ultrashort R6 Ultrashort Bond 1374 4144 000 0.00 0.40 100.00 0.00 0.00
7 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

by Morningstar Investment \

Inc

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,

MAORNINGSTAR



