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BRENNAN CENTER FOR JUSTICE 401K

Screens Summary (Data as of 12-31-2024) © 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
Nuveen Large Cap Responsible Eq R6 TISCX Large Blend 1824 6.00 12.63 1167 €& 1848 105 19.01 (V] & @ 018 @ 5 3-Advanced Low Risk
percentile rank 74 73 62 55
# of funds in category 1468 1339 1232 914 11-30-2024  03-11-2022 12-31-2022
Vanguard 500 Index Admiral vRax - LageBlend - g.q7 gey 1448 1306 @ 1740 100 709 & M @ 004 @ 3 low  LowRisk
percentile rank 24 23 21 8
# of funds in category 1468 1339 1232 914 11-30-2024  02-15-2022 12-31-2022
MFS Growth R6 MFEKX  Large Growth 3179 736 1507 1522 €& 2027 097 2276 & B @ 05 @ 3 2-Basic  Low Risk
percentile rank 38 52 58 28
# of funds in category 1,117 1,050 980 762 11-30-2024  02-15-2022 12-31-2022
Invesco Growth and Income R6 GIFFX  LlargeValue 1665 755 1055 925 & 1750 101 2185 & M @& 042 & 2 - Medim
percentile rank 28 27 26 34
# of funds in category 1,190 1,115 1,058 823 11-30-2024 - 12-31-2022
State St S&P Mid Cap® Indx NL CI C Mid-CapBlend  13.88 481 1027 962 & 2106 103 2829 & ¥ 0O s @ 3 - ME?;Em
percentile rank 49 33 34 28
# of funds in category 445 407 375 251 11-30-2024 - 12-31-2022
State St Russell Sm Cap® Gr Indx NL CI C Small Growth 1508 008 668 79 & 2432 100 15633 @& 0 & 005 @ 3 - ME?SIEm
percentile rank 42 41 75 77
# of funds in category 565 547 530 401 11-30-2024 - 12-31-2022
State St Russell Sm Cp® Val Indx NL CI C Small Value 803 188 732 713 @ 2378 100 153 @ & © 00656 @ 2 - Modium
percentile rank 58 88 77 67
# of funds in category 498 474 449 353 11-30-2024 - 12-31-2022
Non-US Stock
American Funds New World R6 RNWEX Egg{;:ﬁ'g‘fvlkts 688 094 507 65 & 1598 079 255 @ [ @ 05 & 3 1ow  Medum
percentile rank 44 39 16 1
# of funds in category 794 714 639 434 11-30-2024  02-15-2022 12-31-2022
American Funds Intl Gr and Inc R6 RIGEX TCONLaGe 365 0p0 394 472 @ 1637 0% 126 & @ 0% @ 3 low  LowRisk
percentile rank 64 58 68 65
# of funds in category 771 705 668 442 11-30-2024  02-15-2022 12-31-2022
Vanguard Developed Markets Index Admiral ~ VTMGX E‘l’éﬁ'g?nngge 304 089 476 547 & 1800 109 1186 & = & 008 @& 3 1-low  Low Risk
percentile rank 75 50 42 28
# of funds in category 771 705 668 442 11-30-2024  02-15-2022 12-31-2022
Alternative
Vanguard Real Estate Index Admiral VGSLX  Real Estate 492 469 299 506 €& 218 103 2865 & — @& 013 @ 3 1-low  Low Risk
percentile rank 66 62 64 52
# of funds in category 229 219 203 150 11-30-2024  02-15-2022 12-31-2022
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BRENNAN CENTER FOR JUSTICE 401K
Screens Summary (Data as of 12-31-2024)

© 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 Bong 188 218 206 219 @ 739 102 681 & — — 079 @ 3 - -

percentile rank 49 27 18 24

# of funds in category 158 150 141 104 11-30-2024 - -

Baird Aggregate Bond Inst BAGIX 'T”etﬁ;mBeOdrigte’ 185 207 01 176 & 795 101 2427 & & — 030 @& 4 1-Low -

percentile rank 34 28 27 18

# of funds in category 542 482 434 294 11-30-2024  02-15-2022 -

PIMCO Income Instl PIMIX  ufisector 542 204 289 427 @& 672 08 1771 ©& — — 08 @ 4 - -

percentile rank 62 25 29 5

# of funds in category 372 341 297 204 11-30-2024 - -

Lincoln NY Stable Value Account -LYGPA Stable Value - - - - — - - 2827 @ - — - — - - -

percentile rank - - - -

# of funds in category 11 - - - - - -

Federated Hermes Govt Ultrashort R6 FGULX  UltrashortBond 568 372 251 - @& 093 007 2750 @& — — 024 @ - - -

percentile rank 48 61 64 -

# of funds in category 255 203 185 112 - - -

Balanced

Vanguard LifeStrategy Cnsrv Gr Inv VSCGX  Target Risk 754 093 399 482 & 1049 103 286 © — @ 012 © 3 1-Low -

percentile rank 48 50 56 30

# of funds in category 458 442 406 299 11-30-2024  07-19-2023 -

Vanguard LifeStrategy Growth Inv VASGX  Target Risk 1318 361 799 795 €& 1458 103 28 © — @& 014 @ 3 1-low  Low Risk

percentile rank 40 43 34 28

# of funds in category 306 302 274 225 11-30-2024  07-19-2023 12-31-2022

Vanguard LifeStrategy Income Inv VASIX  Target Risk 466 046 187 315 & 864 103 28 © — @ o @ 4 1-Low -

percentile rank 71 72 76 57

# of funds in category 150 140 136 105 11-30-2024  07-19-2023 -

Vanguard LifeStrategy Mod Gr Inv Shrs VSMGX  Target Risk 1031 229 600 641 €& 1251 101 286 © — & 013 © 3 1-low  Low Risk

percentile rank 58 61 65 53

# of funds in category 736 696 652 495 11-30-2024 07-19-2023 12-31-2022
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BRENNAN CENTER FOR JUSTICE 401K
Style Analysis (Data as of 12-31-2024)

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 Nuveen Large Cap Responsible Eq R6 Large Blend 2959 1876 51.64 030 9890 0.80 190.98
2 Vanguard 500 Index Admiral Large Blend Index 2832 1814 5353 0.10 99.34 0.6 362.38
3 MFS Growth R6 Large Growth 2750 1015 62.35 042 97.41 217 510.11
4  Invesco Growth and Income R6 Large Value 31.34 2087 4779 234 9159 6.07 114.35
5  State St S&P Mid Cap® Indx NLCI C Mid-Cap Blend 4342 16.53 40.05 074 9717 208 8.82
6  State St Russell Sm Cap® Gr Indx NLCI C Small Growth 2232 2786 49.80 038 9863 1.00 3.40
7 State St Russell Sm Cp® Val Indx NL CI C Small Value 5487 1717 27.95 032 9790 1.78 213
© 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 4046 19.44 40.09 3183 4597 22.21 5430 4570 80.24
2 American Funds Intl Gr and Inc R6 Foreign Large Blend 36.43 2180 4176 12.63 2998 57.38 86.75 1325 57.70
3 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 4213 2007 3781 11.37 3562 53.00 99.40 060 3220
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 8173 665 315 0.00 6.84 96.23 088 289
2 Baird Aggregate Bond Inst Intermediate-Term Bond 2807 2185 4322 0.00 6.08 9980 020 0.00
3 PIMCO Income Instl Multisector Bond 2882 16.21 10.66 0.00 3.28 87.20 1280 0.00
4  Lincoln NY Stable Value Account -LYGPA Stable Value - - - 0.00 - 000 000 -
5  Federated Hermes Govt Ultrashort R6 Ultrashort Bond 7.66 69.83 0.00 0.00 0.69 100.00 0.00 0.00
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