Release Date 03-06-2023 | Plan Annual Report Page 1 of 5

THE INSTITUTE OF WORLD POLITICS 403

Screens Summary (Data as of 12-31-2022) © 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

Columbia Contrarian Core Inst3 COFYX  Large Blend 1845 751 85 1226 & 2101 098 1776 & *® & o060 @ 2 1-low  Low Risk
percentile rank 57 38 54 26

# of funds in category 1,379 1,247 1,137 837 12-31-2022  03-11-2022 12-31-2022
Vanguard 500 Index Admiral vRax - [ageBlend - qgi5 767 939 2 @ 2147 100 668 & M @ 004 @ 3 low  LowRisk
percentile rank 52 33 25 13

# of funds in category 1,379 1,247 1,137 837 12-31-2022  02-15-2022 12-31-2022
MFS Growth R6 MFEKX  Large Growth ~ -31.08 396 972 1308 & 2234 093 2076 & @ 049 @ 4 2-Basic  Low Risk
percentile rank 58 65 2 24

# of funds in category 1,237 1,133 1,056 807 12-31-2022  02-15-2022 12-31-2022
Invesco Growth and Income R GIFFX  largeValte ~ -559 781 650 1059 @ 2439 111 1985 & [ @ 041 @ 2 - Medim

percentile rank 48 36 68 41

# of funds in category 1,233 1,161 1,105 825 12-31-2022 - 12-31-2022
Vanguard Mid-Cap Growth Index Admiral VMGMX Eﬂrgj\;v%ﬁp -2884 486 7.81 10.90 & 249 100 98 & = @ 007 @& 3 1-Low ME?;Em

percentile rank 64 2 40 45

# of funds in category 592 540 505 395 12-31-2022  02-15-2022 12-31-2022
Vanguard Mid-Cap Value Index Admiral VMVAX Mid-CapValue -7.90 674 639 1098 & 2401 09% 1638 & K & 007 @& 4 1-Low ME?SIEm

percentile rank 47 50 40 13

# of funds in category 407 395 374 274 12-31-2022  02-15-2022 12-31-2022
Vanguard Small Cap Growth Index Admiral ~ VSGAX ~ Small Growth 2839 079 510 927 & 2567 095 1801 @& & © 007 & 4 1dow  Medum

percentile rank 55 80 71 72

#of funds in category 604 576 534 405 12-31-2022 02-15-2022 12-31-2022
JPMorgan Small Cap Value R6 JSVUX  SmallValue  -1323 706 477 846 @ 2730 0% 1217 @& & @ 0% & 3 - Motium

percentile rank 71 43 52 55

# of funds in category 483 455 428 324 12-31-2022 - 12-31-2022

Non-US Stock

DFA Emerging Markets | DFEMIX E;’g{;:ﬁ'g‘,’vlkts 1688 099 055 179 & 213 102 128 @& = @& 03% @ 2 - Metium

percentile rank 26 32 35 36

# of funds in category 820 736 652 397 12-31-2022 - 12-31-2022
American Funds Intl Gr and Inc R6 RIGGX E‘l’éﬁ'g” large 4516 035 206 428 @ 2151 108 1426 © & @ 054 @ 2 1-low  Low Risk
percentile rank 44 56 22 48

#of funds in category 763 723 630 440 12312022 02-15-2022 12-31-2022
MFS Intemational Equity R6 MIEIX E%em'grh‘ large 1483 291 457 619 @& 1992 099 1326 & N & o068 & 4 2-Basic  Low Risk
percentile rank 39 11 4 5

#of funds in category 763 723 630 440 12-31-2022 02-15-2022 12-31-2022
Vanguard International Value Inv VIRX - (EONLaGe - qi65 130 136 431 @ 2195 1M 1260 @ 0B @ 0% @ 2 -~ Medim

percentile rank 75 40 27 25

# of funds in category 356 326 303 180 12-31-2022 - 12-31-2022
American Funds Capital World Gr&Inc R6 RWIGX  Global Stock ~ -17.01 343 461 794 €& 1970 0% 1692 & — @& 042 G 2 1-low  Low Risk
percentile rank 44 60 60 54

# of funds in category 370 340 290 180 12-31-2022  05-18-2022 12-31-2022
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© 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

Alternative

Invesco Balanced-Risk Commodity SratRe  IBREX  Sommodes g3 1163 507 089 © 1802 086 1200 & — — 111 & - - -

percentile rank 93 76 83 55

# of funds in category 114 109 g1 65 - - -

Invesco Global Real Estate R FeRex  piobalReal  p4g5 598 074 268 @ 2164 091 613 @ K @ 08 @ 3 - LownRisk

percentile rank 37 76 69 68

# of funds in category 193 186 175 111 12-31-2022 - 12-31-2022
Fixed Income

Baird Core Plus Bond Inst BCOIX  Core PlusBond -1287 -210 055 1.73 @ 639 104 227 @ — — 030 @ 3 1-Low -

percentile rank 30 35 22 17

# of funds in category 623 565 513 370 12-31-2022  02-15-2022 -

PIMCQO International Bond (USD-Hdg) Instl PFORX  Global Bond -984 -200 072 261 @& 488 064 827 @ — — 051 @ 3 - -

percentile rank 14 13 5 1

# of funds in category 130 112 98 59 12-31-2022 - -

BlackRock High Yield Bond K BRHYX  High Yield Bond -10.34 0.18 247 425 & 1137 101 1501 (V] — — 049 ©@ - 2-Basic -

percentile rank 41 36 22 11

# of funds in category 687 630 584 417 - 02-15-2022 -

Vanguard Inflation-Protected Secs Adm VAIPX 'P”rfo'fgﬁgd g 1189 109 19 100 & 68 09 15 © — — 00 @ 3 - -

percentile rank 54 53 52 43

# of funds in category 217 204 195 138 12-31-2022 - -

Western Asset Core Bond IS wAcsx memediate  qges 377 044 1 @ 78 15 W2 @ K — 03 @ 3 - -

percentile rank 97 95 74 14

# of funds in category 471 423 389 289 12-31-2022 - -

Lincoln Stable Value Account -LNGPA Stable Value - - - - - - - 3969 @ - — - - - - -

percentile rank - - - -

# of funds in category 42 - - - - - -

PIMCO Short-Term Instl PTSHX  UltrashortBond -033 080 132 148 & 244 010 1200 & — — 046 @& 3 - -

percentile rank 59 27 42 7

# of funds in category 237 218 180 107 12-31-2022 - -
Target Date

JPMorgan SmartRetirement® 2020 R6 JTTYX  Target Date 1388 032 208 - & 105 083 145 & — @ 037 © 3 - -

percentile rank 33 88 90 -

# of funds in category 153 143 122 56 12-31-2022 - -

JPMorgan SmartRetirement® 2025 R6 JNSYX  Target Date 41551 092 267 - @ 1280 092 145 & — @& 038 @ 3 - -

percentile rank 49 78 8 -

# of funds in category 239 214 185 117 12-31-2022 - -

JPMorgan SmartRetirement® 2030 R6 JSMYX  Target Date -16.45 146 3.14 - © 1476 09% 1451 & — @ 039 @ 3 - Low Risk

percentile rank 50 79 81 -

# of funds in category 241 214 185 110 12-31-2022 - 12-31-2022
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Screens Summary (Data as of 12-31 _2022) © 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
JPMorgan SmartRetirement® 2035 R6 SRJYX  Target Date 1714 265 391 - & 1687 099 145 & — @ 04 @ 3 - Low Risk
percentile rank 49 53 69 -
# of funds in category 232 207 182 114 12-31-2022 - 12-31-2022
JPMorgan SmartRetirement® 2040 R6 SMTYX  Target Date -17.63 321 436 - @& 1832 100 1451 @& — @ x @ 4 - Low Risk
percentile rank 44 45 68 -
#of funds in category 236 208 185 110 12-31-2022 - 12-31-2022
JPMorgan SmartRetirement® 2045 R6 JSAYX  Target Date -18.09 368 471 - @ 1948 101 1451 @ — @ &2 © 4 - Low Risk
percentile rank 45 40 64 -
# of funds in category 232 207 182 113 12-31-2022 - 12-31-2022
JPMorgan SmartRetirement® 2050 R6 JTSYX  Target Date 41823 359 466 - @ 1954 100 145 & — @ 0482 @ 4 - Low Risk
percentile rank 48 49 70 -
# of funds in category 233 208 185 109 12-31-2022 - 12-31-2022
JPMorgan SmartRetirement® 2055 R6 JFFYX  Target Date -18.16 364 470 - @ 1951 099 1092 & — @ x @ 4 - Low Risk
percentile rank 42 48 72 -
#of funds in category 230 205 182 95 12-31-2022 - 12-31-2022
JPMorgan SmartRetirement® 2060 R6 JAKYX  Target Date -18.10 3.63 472 - @ 1945 139 634 © — @ & © 4 - Low Risk
percentile rank 41 52 71 -
# of funds in category 228 198 171 1 12-31-2022 - 12-31-2022
JPMorgan SmartRetirement® Income R6 JSIYX  Target Date 41389 020 191 - @ 1027 105 145 & — @& 03 @ 3 - -
percentile rank 64 44 50 -
# of funds in category 178 161 142 96 12-31-2022 - -
Balanced

Invesco Equity and Income RB Epx Yoderate 737 661 577 864 @ 1709 09 1968 & — & 042 & 2 - Medum
percentile rank 10 8 20 9
# of funds in category 322 296 279 224 12-31-2022 - 12-31-2022
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Style Analysis (Data as of 12-31-2022)

Style Analysis

Morningstar Style Box US Stock

Deep Val Core Val Blend

Core Grth High Grth

Morningstar Style Box Non-US Stock

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 Columbia Contrarian Core Inst3 Large Blend 2510 26.20 4870 177 9705 1.18 187.65
2 Vanguard 500 Index Admiral Large Blend Index 2867 2671 4461 033 9854 1.12 161.35
3 MFS Growth R6 Large Growth 3186 2060 47.54 283 9290 4727 201.36
4  Invesco Growth and Income R6 Large Value 3471 2653 3875 195 8930 875 85.02
5  Vanguard Mid-Cap Growth Index Admiral Mid-Cap Growth 2775 1764 5462 066 9809 1.25 23.11
6  Vanguard Mid-Cap Value Index Admiral Mid-Cap Value 4378 2895 27.26 041 9796 1863 21.77
7 Vanguard Small Cap Growth Index Admiral Small Growth 2485 2572 4944 198 9736 0.66 4.85
8  JPMorgan Small Cap Value R6 Small Value 51.31 2030 28.40 352 9424 223 1.96
© 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 DFA Emerging Markets | Diversified Emerging Mkts 46.22 13.02 4075 8.03 7982 1215 3095 69.05 21.87
2 American Funds Intl Gr and Inc R6 Foreign Large Blend 3780 26.38 3582 1447 2883 56.70 8571 1429 4550
3 MFS International Equity R6 Foreign Large Growth 36.13 3160 3227 6.71 2340 69.89 9526 474 5833
4  Vanguard International Value Inv Foreign Large Value 4379 16.66 39.54 951 4034 50.14 7978 2022 2883
5  American Funds Capital World Gr&Inc R6 Global Stock 3128 2778 4094 56.46 18.25 25.29 91.05 895 8868
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 Baird Core Plus Bond Inst Core Plus Bond 16.02 21.37 60.82 0.00 5.96 96.10 340 0.50
2 PIMCO International Bond (USD-Hdg) Inst! Global Bond 4062 282 635 0.00 6.67 9431 570 0.0
3 BlackRock High Yield Bond K High Yield Bond 001 000 8467 0.0 0.02 15.00 80.99 4.00
4  Vanguard Inflation-Protected Secs Adm Inflation-Protected Bond 9586 000 000 0.00 6.54 9588 000 412
5  Western Asset Core Bond IS Intermediate-Term Bond 19.96 22.28 49.87 0.00 AN 10492 110  -6.02
6  Lincoln Stable Value Account -LNGPA Stable Value - - - 0.00 - 000 000 -
7 PIMCO Short-Term Instl Ultrashort Bond 885 1.89 3888 0.00 0.00 98.77 123 0.0
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Target Date Analysis (Data as of 12-31-2022)

Target Date Allocation

® US Stocks @ Non-US Stocks Cash © Bonds ® Other
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Years Before/After Retirement Retired -5 -10 -15 -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

JPMorgan SmartRetirement® 2020 R6 39.87 25.15 14.72 51.49 4.46 6.97 8.51 0.13 73.48
JPMoargan SmartRetirement® 2025 R6 47.09 30.69 16.40 4453 262 6.27 8.23 0.15 74.91
JPMorgan SmartRetirement® 2030 R6 59.90 38.71 21.19 3375 0.57 4.96 6.18 0.17 74.94
JPMorgan SmartRetirement® 2035 R6 7.2 45.99 2513 22.39 0.04 453 6.33 0.14 72.34
JPMoargan SmartRetirement® 2040 R6 80.81 52.03 28.78 14.59 0.00 359 4.45 0.16 71.99
JPMorgan SmartRetirement® 2045 R6 88.54 56.95 31.59 7.45 0.00 1.92 3.88 0.14 72.09
JPMorgan SmartRetirement® 2050 R6 89.87 57.73 32.14 6.18 0.00 1.64 3.81 0.14 71.83
JPMoargan SmartRetirement® 2055 R6 89.37 57.43 31.94 6.16 0.00 1.58 434 0.14 71.87
JPMorgan SmartRetirement® 2060 R6 89.90 57.85 32.05 5.89 0.00 1.50 408 0.14 7222
JPMorgan SmartRetirement® Income R6 39.60 24.94 14.66 51.23 442 6.89 9.04 0.13 73.83
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