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BRENNAN CENTER FOR JUSTICE 401K

Screens Summary (Data as of 12-31-2023) © 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
TIAA-CREF Social Choice Eq Instl TISCX Large Blend 2249 840 1505 11.00 @& 1804 - 1801 (V] & @ 018 @ 4 3-Advanced Low Risk
percentile rank 59 65 41 45
# of funds in category 1,591 1,445 1323 996 11-30-2023  03-11-2022 12-31-2022
Vanguard 500 Index Admiral veax - [ageBlend o554 995 1565 1199 @ s - 600 & M @ 004 @ 3 ILow  Low Risk
percentile rank 27 28 21 10
# of funds in category 1,591 1,445 1323 996 11-30-2023  02-15-2022 12-31-2022
MFS Growth R6 MFEKX ~ Large Growth 3625 514 16.10 13.04 € 20.18 - 2176 @ @ 050 @ 4 2-Basic  Low Risk
percentile rank 55 59 47 30
# of funds in category 1,294 1,204 1,115 882 11-30-2023  02-15-2022 12-31-2022
Invesco Growth and Income R6 GIFFX  LlargeValue 1295 1125 1224 868 & 1770 - 2085 & & @ 082 & 2 - Medim
percentile rank 38 23 2 40
# of funds in category 1,295 1,209 1,150 888 11-30-2023 - 12-31-2022
State St S&P Mid Cap® Indx NL CI C Mid-CapBlend  16.38  8.03 1255 9.22 @ 2003 - 2728 @ ¥ 0O s @ 3 - ME?;Em
percentile rank 46 35 36 20
# of funds in category 473 432 403 267 11-30-2023 - 12-31-2022
State St Russell Sm Cap® Gr Indx NL CI C Small Growth 1852 -363 904 702 & 2207 - 1433 @ H @ 0 @ 3 - ME?SIEm
percentile rank 40 65 78 75
# of funds in category 626 592 555 433 11-30-2023 - 12-31-2022
State St Russell Sm Cp® Val Indx NL CI C Smallvalue 1461 783 1001 674 — 2206 - 1433 @& & @ 005 & 2 - Modium
percentile rank - - - -
# of funds in category 510 475 446 352 11-30-2023 - 12-31-2022
Non-US Stock
American Funds New World R6 RNWEX Egg{;:ﬁ'g‘fvlkts 1622 149 893 55 & 1609 - 4% @ [ @ 05 © 3 1ow  Medum
percentile rank 24 34 g 4
# of funds in category 847 751 687 428 11-30-2023  02-15-2022 12-31-2022
Vanguard Developed Markets Index Admiral  VIMGX  (O®I9NLAI08 4767 355 35 454 @ 1784 - 086 © & @ W @ 2 1low  LowRisk
percentile rank 37 37 30 24
# of funds in category 837 782 710 467 11-30-2023  02-15-2022 12-31-2022
American Funds Europacific Growth R6 RERGX [OCIUNLaGe 4605 266 804 490 © 1@ - 260 @ B @ W @ 2 Tlow  Medum
percentile rank 53 57 60 48
# of funds in category 450 423 365 255 11-30-2023  02-15-2022 12-31-2022
Alternative
Vanguard Real Estate Index Admiral VGSLX  Real Estate 1181 502 733 73 & 2173 - 27165 & — @ 012 @ 3 1-low  Low Risk
percentile rank 52 62 43 44
# of funds in category 265 249 227 166 11-30-2023  02-15-2022 12-31-2022
©2024 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar, M( )HN'NBSTAH
Inc. This report is not complete without the accompanying disclosure. Please visit https://fiduciaryservices.morningstar.com/Disclosures/Fiduciary_Services_Report_Disclosure.pdf to view these disclosures
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BRENNAN CENTER FOR JUSTICE 401K
Screens Summary (Data as of 12-31-2023)

© 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
Undated Undated Undated
Fixed Income
BlackRock Inflation Protected Bond K BPLBX 'P”rgfetﬁgd png 377 09 3% 227 @ 129 - 68 & — — 051 @ 3 - -
percentile rank 55 47 20 25
# of funds in category 234 221 214 152 11-30-2023 - -
Baird Aggregate Bond Inst BAGIX Mermediate- 643 314 156 225 © 738 - BY @ K — 00 @ 3 1-Low -
percentile rank 20 31 18 E)
# of funds in category 566 510 457 329 11-30-2023  02-15-2022 -
PIMCO Income Instl PIMIX  ufisector 932 112 340 444 & 626 - 1677 © — — 062 @ 4 - -
percentile rank 31 25 38 1
# of funds in category 371 335 284 177 11-30-2023 - -
Lincoln NY Stable Value Account -LYGPA Stable Value - - - - — - - 2121 @ - — — - - -
percentile rank - - - -
# of funds in category 75 - - - - - -
Federated Hermes Govt Ultrashort R6 FGULX  UltrashortBond 513 1.85 1.82 - @ 08 - 2649 & — — 0 @ - - -
percentile rank 79 65 77 -
# of funds in category 245 216 195 116 - - -
Balanced
Vanguard LifeStrategy Cnsrv Gr Inv VSCGX  Target Risk 1248 046 552 477 €& 1009 - 185 @ — @ 012 @ 3 1-Low -
percentile rank 11 76 47 21
# of funds in category 528 506 469 346 11-30-2023  07-19-2023 -
Vanguard LifeStrategy Growth Inv VASGX  Target Risk 1855 397 983 736 & 1441 - 185 0 — @ 014 @ 3 1-Llow  Low Risk
percentile rank 22 55 32 24
# of funds in category 366 350 324 250 11-30-2023  07-19-2023 12-31-2022
Vanguard LifeStrategy Income Inv VASIX  Target Risk 948 -134 327 33 & 818 - 185 O — @ o @ 4 1-Low -
percentile rank 24 87 62 37
# of funds in category 179 169 153 117 11-30-2023  07-19-2023 -
Vanguard LifeStrategy Mod Gr Inv Shrs VSMGX  Target Risk 1549 221 768 609 & 1221 - 185 0 — @ 013 @ 3 1-low  Low Risk
percentile rank 30 72 61 47
# of funds in category 905 850 795 591 11-30-2023 07-19-2023 12-31-2022
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BRENNAN CENTER FOR JUSTICE 401K
Style Analysis (Data as of 12-31-2023)

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 TIAA-CREF Social Choice Eq Instl Large Blend 2935 21.06 49.60 1.00 9896 0.05 100.12
2 Vanguard 500 Index Admiral Large Blend Index 2824 2113 50.64 027 9917 0.56 241.88
3 MFS Growth R6 Large Growth 2742 1169 60.90 115 96.07 278 394.18
4  Invesco Growth and Income R6 Large Value 3155 2446 4399 172 9080 7.47 86.50
5  State St S&P Mid Cap® Indx NLCI C Mid-Cap Blend 4572 1534 3894 040 9867 094 745
6  State St Russell Sm Cap® Gr Indx NL CI C Small Growth 22.04 2861 4935 026 9786 1.88 3.01
7  State St Russell Sm Cp® Val Indx NL CI C Small Value 53.03 16.01 3097 045 9761 194 2.08
© 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$
American Funds New World R6 Diversified Emerging Mkts 3831 2224 3944 3596 3910 24.94 57.94 4206 60.60
2 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 4106 2135 37.60 10.38 36.03 5358 99.41 059 31.81
American Funds Europacific Growth R6 Foreign Large Growth 3487 2281 4231 1494 3551 4955 8204 1796 56.54
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 BlackRock Inflation Protected Bond K Inflation-Protected Bond 7241 483 283 0.00 6.08 9725 008 267
2 Baird Aggregate Bond Inst Intermediate-Term Bond 2255 2551 4575 0.00 6.15 9990 0.10 0.00
3 PIMCO Income Instl Multisector Bond 3978 1274 862 0.00 474 8284 17.16 0.00
4  Lincoln NY Stable Value Account -LYGPA Stable Value - - - 0.00 - 000 000 -
5  Federated Hermes Govt Ultrashort R6 Ultrashort Bond 396 6884 0.00 0.00 0.57 100.00 0.00 0.00
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