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KOKOMO SCHOOL CORPORATION 403B PLAN

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

Vanguard 500 Index Admiral VRAX  [A0eBIeNd 9504 996 1565 1199 @ 175 - 609 @ 0 @ M4 @ 3 1low  LowRisk
percentile rank 27 28 21 10

#‘offunds/ncategory 1,591 1445 1323 996 11-30-2023  02-15-2022 12-31-2022
MFS Growth R6 MFEKX  Large Growth 3625 514 1610 1304 @& 2018 - 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 Diversified Dividend R6 LCEFX  Large Value 915 875 1018 797 & 1519 - 78 & N @ 04 & 3 - Medum
percentile rank 67 71 75 65

# of funds in category 1,295 1,209 1,150 888 11-30-2023 - 12-31-2022
Vanguard Mid Cap Index Admiral VIMAX Mid-CapBlend 1598 549 1271 941 & 1920 - 245 © [® @ 005 & 4 TLow  Medim
percentile rank 52 73 31 17

# of funds in category 473 432 403 267 11-30-2023  02-15-2022 12-31-2022
PGIM Jennison Small Company R PJSAX  SmallGrowth 1202 572 1425 924 & 1955 - 1010 & & © 08 & 3 - Medum
percentile rank 80 7 11 23

# of funds in category 626 592 555 433 11-30-2023 - 12-31-2022
DFA US Small Cap Value | DFSVX  SmallValue 1891 17.07 1414 799 & 214 - 18 & & @ 030 & 2 - Medum
percentile rank 34 11 18 23

# of funds in category 510 475 446 352 11-30-2023 - 12-31-2022
Non-US Stock

American Funds New World R6 RNWGX E%Sﬁélfn'gdmm 1622 149 893 551 & 1609 - 245 & i & 05 & 3 Tow  Medum
percentile rank 24 34 g 4

# of funds in category 847 751 687 428 11-30-2023  02-15-2022 12-31-2022
American Funds Intl Gr and Inc R6 RIGEX  FMEONLAGe g57) 264 833 404 @ 669 - BB & T @ 08 @ 2 1low  Low Risk
percentile rank 63 53 31 52

#of funds in category 837 782 710 467 11-30-2023  02-15-2022 12-31-2022
Vanguard Developed Markets Index Admiral  VIMGX  (OCINLaI08 4767 355 35 454 @ 1784 - 08 © & @ W @ 2 1-low  Low Risk
percentile rank 37 37 30 24

# of funds in category 837 782 710 467 11-30-2023  02-15-2022 12-31-2022
Alternative

Vanguard Real Estate Index Admiral VGSLX  Real Estate 1181 502 733 736 & 2173 - 2165 @& — @ 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
Fixed Income

Vanguard Inflation-Protected Secs Adm ~ VAPX  iaton- 379 412 302 238 @ 7112 - 215 @ — — 000 @ 3 - -
percentile rank 52 55 54 20

# of funds in category 234 221 214 152 11-30-2023 - -
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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
Bai Intermediate-
aird Aggregate Bond Inst BAGX  Term Bond 643 314 156 225 & 738 - 2827 @ ® — 030 @ 3 1-Low -
percentile rank 20 31 18 9
# of funds in category 566 510 457 329 11-30-2023  02-15-2022 -
PIMCO Income Instl PIMIX  Mufisector 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 - -
Federated Hermes Govt Ultrashort R6 FGULX  UltrashortBond  5.13 1.85 1.82 - @ 08 - 2649 @& — — 024 © - - -
percentile rank 79 65 77 -
# of funds in category 245 216 195 116 - - -
Balanced
American Funds American Balanced R6 RLBGX k’l'fodcea'g; 1437 540 926 788 & 1200 - 500 & — @& 0B @ 2 1-low  LowRisk
percentile rank 41 14 26 12
# of funds in category 905 850 795 591 11-30-2023  02-15-2022 12-31-2022
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KOKOMO SCHOOL CORPORATION 403B PLAN

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 Vanguard 500 Index Admiral Large Blend Index 2824 2113 5064 027 9917 0.56 241.88
2 MFS Growth R6 Large Growth 2742 1169 60.90 115 96.07 278 394.18
3 Invesco Diversified Dividend R6 Large Value 3195 3374 3432 188 9190 6.22 105.39
4  Vanguard Mid Cap Index Admiral Mid-Cap Blend 3417 2166 4415 075 9781 144 27.67
5 PGIM Jennison Small Company R6 Small Growth 40.39 1870 40.93 255 9275 4N 476
6  DFAUS Small Cap Value | Small Value 4996 971 4032 110 9643 243 2.65
© 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
American Funds Intl Gr and Inc R6 Foreign Large Blend 3554 2492 3953 15.01 2774 5725 86.52 1348 4853
3 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 4106 2135 37.60 10.38 36.03 5358 99.41 059 31.81
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 9962 000 000 0.00 6.48 9991 000 0.9
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  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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