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PLACER COUNTY DEFERRED COMPENSATION

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
Vanguard 500 Index Admiral vrAx  [a0eBlend qg15 762 939 1252 @ 2107 10 688 @ T @ 04 @ 3 1low  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 & H° @& 049 & 4 2-Basic  Low Risk
percentile rank 58 65 32 24
# of funds in category 1,237 1,133 1056 807 12-31-2022  02-15-2022 12-31-2022
Invesco Diversified Dividend R6 LCEFX  LlargeValte  -131 581 661 982 & 1880 08 68 & ' & 04 & 2 - Medum
percentile rank 18 73 65 68
# of funds in category 1,233 1,161 1,105 825 12-31-2022 - 12-31-2022
Vanguard Mid Cap Index Admiral VIMAX Mid-CapBlend -1871 6.17 7.32 1110 & 2361 098 2463 & [® @& 005 & 4 TLow  Medim
percentile rank 86 56 30 17
# of funds in category 413 378 350 227 12-31-2022  02-15-2022 12-31-2022
PGIM Jennison Small Company R6 PJSOX  SmallGrowth -1857 1045 860 1127 & 2792 098 910 & & © 071 & 3 - Medum
percentile rank 10 6 19 21
# of funds in category 604 576 534 405 12-31-2022 - 12-31-2022
DFA US Small Cap Value | DFSVX  Small Value 352 1132 670 995 @& 2937 105 1085 & & @ 030 @ 2 - Mgﬁs'll(‘m
percentile rank 10 14 19 22
# of funds in category 483 455 428 324 12-31-2022 - 12-31-2022
Non-US Stock
American Funds New World R6 RNWGX E%Sﬁélfn'gdmm 2175 101 304 498 @ 2037 0% 235 & £ @ 05 @ 3 Tow  Medum
percentile rank 58 17 3 2
# of funds in category 820 736 652 397 12-31-2022  02-15-2022 12-31-2022
American Funds Intl Gr and Inc R6 RIGEX  [IEONLAGe  g5i6 035 206 428 @ 2151 108 U & T @ 0% & 2 1low  Low Risk
percentile rank 44 56 22 48
#of funds in category 763 723 630 440 12-31-2022  02-15-2022 12-31-2022
Vanguard Developed Markets Index Admiral ~ VTMGX E?;'g?nhz’xge 1532 133 167 492 @ 2145 108 98 @ @& @ 007 @ 2 1-low  LowRisk
percentile rank 47 28 35 20
# of funds in category 763 723 630 440 12-31-2022  02-15-2022 12-31-2022
Alternative
Vanguard Real Estate Index Admiral VGSLX  Real Estate 2620 -041 368 642 & 2284 096 2665 & — @ 012 © 3 1-Low  Low Risk
percentile rank 61 57 50 34
#of funds in category 257 238 214 155 12-31-2022  02-15-2022 12-31-2022
Fixed Income
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 - -
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PLACER COUNTY DEFERRED COMPENSATION

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

Name

Baird Aggregate Bond Inst
percentile rank
# of funds in category

PIMCO Income Instl
percentile rank
# of funds in category

Federated Hermes Govt Ultrashort R6
percentile rank

# of funds in category

Target Date

Vanguard Target Retirement 2020 Fund
percentile rank

# of funds in category

Vanguard Target Retirement 2025 Fund
percentile rank
# of funds in category

Vanguard Target Retirement 2030 Fund
percentile rank

# of funds in category

Vanguard Target Retirement 2035 Fund
percentile rank

# of funds in category

Vanguard Target Retirement 2040 Fund
percentile rank
# of funds in category

Vanguard Target Retirement 2045 Fund
percentile rank

# of funds in category

Vanguard Target Retirement 2050 Fund
percentile rank

# of funds in category

Vanguard Target Retirement 2055 Fund
percentile rank
# of funds in category

Vanguard Target Retirement 2060 Fund
percentile rank

# of funds in category

Vanguard Target Retirement 2065 Fund
percentile rank

# of funds in category

Vanguard Target Retirement 2070 Fund
percentile rank
# of funds in category

Ticker

BAGIX

PIMIX

FGULX

VTWNX

VTTVX

VTHRX

VITHX

VFORX

VTIVX

VFIFX

VFFVX

VTTSX

VLXVX

VSVNX

Asset Class

Intermediate-
Term Bond

Multisector
Bond

Ultrashort Bond

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

Target Date

© Fund Removed from Approved List

Fund on Watch List

Trailing Performance and Risk Management Style Expense ESG Metrics
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
1335 248 025 149 & 623 105 2227 & ® — 030 @ 3 1-Low -
49 3 2z 9
471 423 389 289 12-31-2022  02-15-2022 -
781 003 169 400 & 735 092 1577 & — — 051 & - - -
2 25 2 1
344 295 258 152 - - -
045 063 1.19 - @& 059 006 %549 @ — — U @ - - -
38 4 60 -
237 218 180 107 - - -
1415 133 322 583 @ 1148 091 98 @& — @& 008 @ 3 1-Low -
39 55 4 29
153 143 122 56 12-31-2022  02-15-2022 -
1555 166 358 643 & 1338 09 98 @ — & 008 @ 3 1-low  Low Risk
52 46 39 18
239 214 185 117 12-31-2022  02-15-2022 12-31-2022
1627 209 394 699 & 1476 0% 98 & — & 008 @ 3 T-low  Low Risk
4 51 455
241 214 185 110 12-31-2022  02-15-2022 12-31-2022
1662 264 434 757 & 1604 095 98 @ — @& 008 @ 3 1-low  Low Risk
37 55 49 29
232 207 182 114 12-31-2022  02-15-2022 12-31-2022
1698 317 474 806 @& 1733 094 98 @ — @& 008 @ 3 1-low  Low Risk
6 50 45 26
236 208 185 110 12-31-2022  02-15-2022 12-31-2022
1736 374 514 834 & 1864 097 98 & — & 008 @ 3 T-low  Low Risk
31 37 M2
232 207 182 113 12-31-2022  02-15-2022 12-31-2022
1746 380 518 83 & 1882 0% 98 @ — @& 008 @ 3 1-low  Low Risk
29 3 37 2
233 208 185 109 12-31-2022  02-15-2022 12-31-2022
1746 379 518 834 & 188 095 98 @ — @& 008 @ 3 1-Low  Low Risk
24 38 39 2
230 205 182 95 12-31-2022  02-15-2022 12-31-2022
1746 379 518 834 & 1881 135 98 & — @& 008 @ 3 T-low  Low Risk
25 43 4 1
228 198 171 1 12-31-2022  02-15-2022 12-31-2022
1739 378 515 - © 1882 135 541 @ — @ 008 @ 3 1-low  Low Risk
16 47 49 -
176 64 15 - 12-31-2022  02-15-2022 12-31-2022
- - - - = - - 051 ©® — @ ;8 @ 3 - Low Risk
176 64 15 - 12-31-2022 - 12-31-2022
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PLACER COUNTY DEFERRED COMPENSATION

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

Trailing Performance and Risk

Name

Vanguard Target Retirement Income Fund
percentile rank

# of funds in category

Balanced

American Funds American Balanced R6
percentile rank

# of funds in category

Ticker

VTINX

RLBGX

Management Style

Fund Removed from Approved List

Fund on Watch List

Asset Class 1Yr
Target Date -12.74
54
178

Moderate
Allocation 1183
24
758

3Yr

0.34
38
161

4.42

698

5Yr

2.30
36
142

5.84

658

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

362
40
96

8.59

495

Fail 3Yr%

8.59

13.31

Yr %

0.88

0.95

9.86

24.01

Fail

Expense ESG Metrics

Exp Pass/ Sustain. Commit. ~ Carbon

Box Fail Ratio Fail Rating Level Risk
Updated Updated Updated

0.08 3 1-Low -

12-31-2022  02-15-2022 -
— 0.25 2 1-Low  Low Risk
12-31-2022 02-15-2022 12-31-2022
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PLACER COUNTY DEFERRED COMPENSATION

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

§ —— 1 é
(s)
:E: ® E
s £
) US Stock Funds Super Sectors % Asset Allocation %
Category Cyclical  Defensive Sensitive Cash us Foreign Avg Mkt
Stock Cap M$
1 Vanguard 500 Index Admiral Large Blend Index 2867 2671 4461 033 9854 1.12 161.35
2 MFS Growth R6 Large Growth 3186 2060 47.54 283 9290 4727 201.36
3 Invesco Diversified Dividend R6 Large Value 2950 36.42 34.07 227 9372 401 122.00
4  Vanguard Mid Cap Index Admiral Mid-Cap Blend 36.29 2370 40.00 115 9741 144 22.38
5  PGIM Jennison Small Company R6 Small Growth 3742 2402 3856 425 8943 6.31 443
6  DFAUS Small Cap Value | Small Value 50.60 10.08 39.30 090 9650 253 2.38
© 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 American Funds Intl Gr and Inc R6 Foreign Large Blend 3780 26.38 3582 1447 2883 56.70 8571 1429 4550
3 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 4139 2298 3564 10.76  36.24 53.00 9943 057 27.03
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 Inflation-Protected Secs Adm Inflation-Protected Bond 9586 000 000 0.00 6.54 9588 000 412
2 Baird Aggregate Bond Inst Intermediate-Term Bond 2592 2501 4720 0.00 6.17 99.70 030 0.00
3 PIMCO Income Instl Multisector Bond 27.36 253 1271 0.00 3.22 71.23 2878 0.00
4  Federated Hermes Govt Ultrashort R6 Ultrashort Bond 7.00 3143 000 0.00 0.30 100.00 0.00 0.00
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PLACER COUNTY DEFERRED COMPENSATION
Target Date Analysis (Data as of 12-31-2022)

Target Date Allocation

® Stocks Cash © Bonds ® Other

Years Before/After Retirement Retired -5

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

Vanguard Target Retirement 2020 Fund 41.82 24.85 16.97 54.88 15.54 0.18 3.27 0.03 57.23
Vanguard Target Retirement 2025 Fund 54.03 31.84 22.19 42.94 6.25 0.15 2.99 0.03 56.84
Vanguard Target Retirement 2030 Fund 62.61 36.80 25.81 34.55 0.00 0.13 2.80 0.04 56.72
Vanguard Target Retirement 2035 Fund 69.63 40.88 28.75 27.40 0.00 0.10 293 0.04 56.67
Vanguard Target Retirement 2040 Fund 76.99 4529 31.70 20.13 0.00 0.08 2.84 0.03 56.76
Vanguard Target Retirement 2045 Fund 84.31 49.69 34.62 12.96 0.00 0.05 2.69 0.04 56.84
Vanguard Target Retirement 2050 Fund 88.00 51.89 36.11 9.33 0.00 0.04 2.64 0.04 56.87
Vanguard Target Retirement 2055 Fund 87.93 51.89 36.04 9.30 0.00 0.04 273 0.04 56.90
Vanguard Target Retirement 2060 Fund 87.82 51.88 35.94 9.27 0.00 0.04 2.86 0.04 56.95
Vanguard Target Retirement 2065 Fund 87.85 52.34 35.51 9.12 0.00 0.04 299 0.04 57.35
Vanguard Target Retirement 2070 Fund 88.29 53.23 35.06 9.78 0.00 0.04 1.89 0.04 57.92
Vanguard Target Retirement Income Fund 28.79 16.96 11.83 67.58 19.62 0.20 3.60 0.02 56.82
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