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THRIFT PLAN AND TRUST OF LINCOLN

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
T. Rowe Price Dividend Growth PRDGX  Large Blend -1023  8.83 10.81 12.80 & 1895 08 2277 @& ® @ 062 @ 4 - Low Risk
percentile rank 10 13 4 7
# of funds in category 1,379 1,247 1,137 837 11-30-2022 - 09-30-2022
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 11-30-2022  02-15-2022  09-30-2022
Vanguard Mid Cap Index Admiral VIMAX Mid-CapBlend -1871 617 732 1110 & 2361 098 2463 @& & @& 005 & 4 Tow  Medim
percentile rank 86 56 30 17
# of funds in category 413 378 350 227 11-30-2022  02-15-2022  09-30-2022
Vanguard Small Cap Index Adm VSMAX SmallBlend  -1761 493 594 1011 & 2552 09 668 @ W @& 005 & 4 TLow  Medim
percentile rank 63 61 26 23
# of funds in category 627 600 558 375 11-30-2022  02-15-2022  09-30-2022
Non-US Stock
. Foreign Large :
American Funds Intl Gr and Inc R6 RIGBX  piend 1516 036 206 428 & 2151 108 1426 & ® @ 04 @ 2 1-Llow  Low Risk
percentile rank 44 56 22 48
# of funds in category 763 723 630 440 11-30-2022  02-15-2022  09-30-2022
Fixed Income
BlackRock Inflation Protected Bond Instl~~ BPRIX ~ fauo 1149 151 213 097 € 728 103 588 & — — 03 & 3 - -
percentile rank 47 37 37 48
# of funds in category 217 204 195 138 09-30-2022 - -
Baird Aggregate Bond Inst BAGIX  Memediate- i35 248 025 149 @ 623 105 277 & 2 — 00 & 3 1-Low -
percentile rank 49 31 22 9
# of funds in category 471 423 389 289 11-30-2022  02-15-2022 -
Federated Hermes Govt Ultrashort IS FGUSX  UltrashortBond 043 061 117 077 € 060 006 2549 & — — 02 ©@ - - -
percentile rank 39 47 63 67
# of funds in category 237 218 180 107 - - -
Balanced
BlackRock Global Allocation Instl MALOX SIOPal 1583 285 345 499 @ 43 0% 60 @ @ 08 @ 3 - LowhRisk
percentile rank 63 29 24 28
# of funds in category 430 408 375 269 11-30-2022 - 09-30-2022
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THRIFT PLAN AND TRUST OF LINCOLN
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

& @ S @
s s
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 T.Rowe Price Dividend Growth Large Blend 3033 3424 3543 404 8828 7.68 117.21
2 Vanguard 500 Index Admiral Large Blend Index 28.67 2671 4461 033 9854 1.12 161.35
3 Vanguard Mid Cap Index Admiral Mid-Cap Blend 36.29 2370 40.00 105 9741 144 22.38
4  Vanguard Small Cap Index Adm Small Blend 39.68 1959 40.73 1.78 9754 0.68 488
© 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 Intl Gr and Inc R6 Foreign Large Blend 36.70 27.75 3555 1573 2828 55.98 84.41 1559 39.09
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 BlackRock Inflation Protected Bond Instl Inflation-Protected Bond 81.46 0.00 1.87 0.0 6.74 9738 058 2.04
2 Baird Aggregate Bond Inst Intermediate-Term Bond 2400 2355 4416 0.00 6.20 99.70 030 0.00
3 Federated Hermes Govt Ultrashort IS Ultrashort Bond 6.41 2959 000 0.00 0.36 100.00 0.00 0.00
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