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JEWISH FEDERATION OF ORANGE COUNTY

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
American Funds Invmt Co of Amer R6 RICGX  Large Blend 1526 687 741 1128 & 1953 091 308 @ ® & 027 @ 1 - Low Risk
percentile rank 31 61 76 63
# of funds in category 1,379 1,247 1,137 837 12-31-2022 - 12-31-2022
Vanguard 500 Index Admiral vRax - [ageBlend - qgi5 767 939 2 @ 2147 100 668 & M @ 004 @ 3 ILow  Low Risk
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
American Funds Growth Fund of Amer R6 RGAGX Large Growth ~ -3049 478 757 1193 & 2277 094 2918 & @ 030 @ 1 1-Llow  Low Risk
percentile rank 54 59 66 49
# of funds in category 1,237 1,133 1,056 807 12-31-2022  04-07-2022 12-31-2022
American Funds Washington Mutual R6 RWMGX Large Value 818 855 941 1225 & 1943 089 2552 & M O 02 ©@ 2 1-Llow  Low Risk
percentile rank 5 16 22 26
# of funds in category 1,379 1,247 1,137 837 12-31-2022  02-15-2022 12-31-2022
Neuberger Berman Mid Cap Growth R6 NRMGX  d-Cap 2858 410 735 - @ 2433 0% 1993 @ B @ 058 & 3 - Motium
percentile rank 61 50 46 -
# of funds in category 592 540 505 395 12-31-2022 - 12-31-2022
Allspring Special Mid Cap Value R6 WFPRX ~ Mid-Cap Value -450 833 845 - @ 29 0% 13%5 @ ® @ 00 @ 3 - Mglds'lljm
percentile rank 20 24 8 -
# of funds in category 407 395 374 274 12-31-2022 - 12-31-2022
Allspring Small Company Growth R6 WSCRX  Small Growth ~ -24.21 415 664 - @ 2509 091 2816 @& H @& 08 @ 4 - Low Risk
percentile rank 31 44 48 -
# of funds in category 604 576 534 405 12-31-2022 - 12-31-2022
Delaware Small Cap Value R6 DVZRX  SmallValue  -1206 537 446 - & 279 099 1051 & & @& 08 & 3 - Medum
percentile rank 63 68 57 -
# of funds in category 483 455 428 324 12-31-2022 - 12-31-2022
Non-US Stock
. Diversified Medium
American Funds New World R6 RNWGX Emerging Mkts 2175 101 304 498 @& 2037 090 235 & B @ 057 @ 3 1-Low Risk
percentile rank 58 17 3 2
# of funds in category 820 736 652 397 12-31-2022  02-15-2022 12-31-2022
Vanguard Developed Markets Index Admiral  VTMGX (1890108 1537 133 167 492 @ 2145 108 986 © N @ W & 2 1low  LowRisk
percentile rank 47 28 35 20
# of funds in category 763 723 630 440 12-31-2022  02-15-2022 12-31-2022
Vanguard International Growth Adm vwix  oRnlaee 3079 314 475 784 @ 4% 105 B2 & 7 G 0% @ 3 ~  LowRisk
percentile rank 82 g 13 4
#of funds in category 443 399 346 230 12-31-2022 - 12-31-2022
Vanguard International Value Inv VIRX  (OOONLa0e qie5 130 136 431 @ 2195 1M 1260 @ 0F @ 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 New Perspective R6 RNPGX  Global Stock ~ -2561 554 769 1029 & 2244 109 2210 & — @O o © 2 2-Basic  Low Risk
percentile rank 46 17 17 11
# of funds in category 366 309 272 179 12-31-2022  02-15-2022 12-31-2022
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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 - - -
Neuberger Berman Real Estate R6 NRREX  Real Estate 2698 088 521 - & 2089 08 1700 & — @& 015 @ 4 - Low Risk
percentile rank 70 21 11 -
# of funds in category 257 238 214 155 12-31-2022 - 12-31-2022
Fixed Income
PIMCO 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 < — — 049 @ - 2-Basic -
percentile rank 41 36 22 11
# of funds in category 687 630 584 417 - 02-15-2022 -
PIMCO Real Return Instl PRRIX  pfation- 1186 144 212 104 © 73 1M 38 & — — 047 @ 3 - -
percentile rank 53 39 37 38
# of funds in category 217 204 195 138 12-31-2022 - -
Western Asset Core Bond IS waAcsx memediate - qge5 377 044 1 @ 78 15 W2 @ 2 ® O — 3 @ 3 - -
percentile rank 97 95 74 14
# of funds in category 471 423 389 289 12-31-2022 - -
PIMCO Income Inst! PIMIX  Multsector - 7g1 003 169 400 © 735 0@ 187 & — — 051 @ - - -
percentile rank 23 25 20 1
# of funds in category 344 295 258 152 - - -
PIMCO Short-Term Instl PTSHX  UltrashortBond -033 080 132 148 & 244 010 1200 & — — 04 @ 3 - -
percentile rank 59 27 42 7
# of funds in category 237 218 180 107 12-31-2022 - -
Balanced
American Funds American Balanced R6 RLBGX Q\’l'?odcea’géi 1183 442 58 859 @& 1331 095 400 & — @& 05 @ 2 T-low  Low Risk
percentile rank 24 18 17 5
# of funds in category 758 698 658 495 12-31-2022  02-15-2022 12-31-2022
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JEWISH FEDERATION OF ORANGE COUNTY
Style Analysis (Data as of 12-31-2022)

Style Analysis

Morningstar Style Box US Stock
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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 2576 28.02 46.22 572 8237 1144 138.42
2 Vanguard 500 Index Admiral Large Blend Index 2867 2671 4461 033 9854 1.12 161.35
3 American Funds Growth Fund of Amer R6 Large Growth 2980 2223 47.96 8.62 7913 1164 99.09
4  American Funds Washington Mutual R6 Large Value 26.35 3424 3941 425 8759 7.90 134.77
5  Neuberger Berman Mid Cap Growth R6 Mid-Cap Growth 2620 20.84 52.95 503 9131 366 19.47
6  Allspring Special Mid Cap Value R6 Mid-Cap Value 4280 2217 3502 377 9242 381 17.62
7 Allspring Small Company Growth R6 Small Growth 2296 3111 4593 292 9364 344 372
8 Delaware Small Cap Value R6 Small Value 51.11 1020 38.70 223 9563 214 423
© 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 4045 2360 3596 36.28 39.06 24.67 60.61 3939 52.53
2 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 4139 2298 3564 10.76  36.24 53.00 9943 057 27.03
3 Vanguard International Growth Adm Foreign Large Growth 3562 2485 3952 19.40 30.58 50.02 7991 2009 51.99
4  Vanguard International Value Inv Foreign Large Value 4379 16.66 39.54 951 4034 50.14 7978 2022 2883
5  American Funds New Perspective R6 Global Stock 3185 28.05 40.11 56.45 1238 31.17 95.03 497 91.08
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 PIMCO International Bond (USD-Hdg) Instl Global Bond 4062 282 635 0.00 6.67 9431 570 0.0
2 BlackRock High Yield Bond K High Yield Bond 001 000 8467 0.0 0.02 15.00 80.99 4.00
3 PIMCO Real Return Instl Inflation-Protected Bond 7728 029 462 0.00 6.48 9721 279 0.00
4  Western Asset Core Bond IS Intermediate-Term Bond 19.96 22.28 49.87 0.00 AN 10492 110  -6.02
5  PIMCO Income Instl Multisector Bond 27.36 253 1271 0.00 3.22 71.23 2878 0.00
6  PIMCO Short-Term Instl Ultrashort Bond 885 1.89 3888 0.00 0.00 98.77 123 0.0
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