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WARREN-FOREST COUNTIES ECONOMIC

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 28.80 2925 19.86 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
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] 18 @ 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 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
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 (V] LS < 0.07 (/]
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

American Funds New World R6 RNWGX Er'xsrfgmged,vlkts 513 1903 1459 958 @ 1760 088 2256 @ Mm@ 05 @
percentile rank 27 9 8 3
#of funds in category 794 721 616 344
MFS Research International R4 MRSIX FOCIONLAGe qigy 1744 1234 849 @ 1546 088 568 © & @ 077 ©
percentile rank 29 8 6 24
#of funds in category 771 704 607 415
Invesco Oppenheimer Interational Gr Y 0IGYX E‘Jrgev'vgtﬂmrge 1086 2044 1232 994 & 1728 095 2579 & m @ 088 @
percentile rank 40 42 75 48
#of funds in category 452 387 333 225
Vanguard International Value Inv VTRIX \F/‘;rlﬁ'gmrge 797 1231 916 757 @ 1955 111 1160 & M@ 03B @
percentile rank 87 19 4 16
# of funds in category 350 326 286 180
Invesco Global Y OGLYX World Stock 1563 2494 1821 14.28 & 1988 113 476 (/] — @ 083 (/]
percentile rank 51 45 51 40
# of funds in category 355 306 261 166
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WARREN-FOREST COUNTIES ECONOMIC

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

PIMCO High Yield 12 PHLPX  High Yield Bond 394 783 551 6.06 814 087 1198 — — 066
percentile rank 70 47 40 40

# 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

Metropolitan West Total Return Bd | Ml Iermediate- g 12 55 404 406 353 102 2477 —  — 04
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 — — 072
percentile rank 48 60 28 1

# of funds in category 339 277 238 134

Lincoln Stable Value Account -LNGPA Stable Value - - - - — - - 3869 —  — - —
percentile rank - - - -

#of funds in category 41 - - -

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 176 376 344 468 360 071 7.27 — — 062
percentile rank 48 65 30 8

# of funds in category 125 110 81 48

Balanced

American Funds American Balanced R6 RLBGX k’ﬁoﬁﬁé‘; 1611 1558 11.78 1147 1034 095 2301 — 0.26
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
s @ 5
A o %
® e
2 | =
@ 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 3968 17.25 43.07 063 9577 3.60 237.46
2 Vanguard 500 Index Admiral Large Blend Index 3022 2216 4762 047 9851 1.02 230.90
3  Fidelity® Contrafund® Large Growth 3181 1347 5473 202 9101 59 342.06
4  American Funds Washington Mutual R6 Large Value 3097 2731 4172 269 8866 7.86 157.45
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 American Funds New World R6 Diversified Emerging Mkts 3747 2132 M.22 3745 3939 2315 61.07 3893 66.76
2 MFS Research International R4 Foreign Large Blend 38.73 2536 3589 820 3487 56.93 9353 6.47 5003
3 Invesco Oppenheimer International Gr Y Foreign Large Growth 26.51 2510 4839 1464 19.39 65.97 9586 4.14 3836
4  Vanguard International Value Inv Foreign Large Value 4750 1447 38.04 1241 36.27 51.31 8231 17.69 30.20
5 Invesco Global Y World Stock 29.07 854 6240 58.59 2047 2094 91.20 880 14578
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 High Yield I2 High Yield Bond 001 000 7787 0.0 3.74 13.00 87.00 0.00
2 BlackRock Inflation Protected Bond Instl Inflation-Protected Bond 9596 000 191 0.00 6.91 9870 015 115
3 Metropolitan West Total Return Bd | Intermediate-Term Bond 3334 2486 2494 0.00 6.29 9404 595 001
4  PIMCO Income 12 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 IS Ultrashort Bond 12.75 49.06 000 0.00 0.40 100.00 0.00 0.00
7  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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