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NATIONAL ASSOCIATION OF STATE

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
DFA US Core Equity 11 DFEOX  Large Blend 2135 824 1349 119 & 1780 101 1285 & ™ @ 015 & 2 - M;:’S“k]m
percentile rank 58 40 50 48
# of funds in category 1468 1,339 1232 914 11-30-2024 - 12-31-2022
State St S&P 500® Indx NL CI K largeBlend 9501 893 1450 1308 @ 1740 10 2769 @ B @ w1 @ 3 ~  LowRisk
percentile rank 23 21 20 8
# of funds in category 1468 1,339 1232 914 11-30-2024 - 12-31-2022
Vanguard Growth Index Admiral VIGAX Large Growth 3266 919 1836 1575 & 2208 107 3002 (V] @ o005 @ 3 1-Low  Low Risk
percentile rank 34 25 16 18
# of funds in category 1,117 1,050 980 762 11-30-2024  02-15-2022 12-31-2022
DFA US Large Cap Value | DFLVX  LlargeValue 1275 580 855 859 @& 1832 107 1285 & & & 02 & 2 - Medum
percentile rank 67 59 66 54
# of funds in category 1,190 1,115 1,058 823 11-30-2024 - 12-31-2022
Neuberger Berman Mid Cap Growth R6 NRMGX  id-Cap 2467 181 1076 1084 & 2195 0% 4% & 3 @ 05 & 3 - Medum
percentile rank 13 28 28 28
# of funds in category 512 496 457 370 11-30-2024 - 12-31-2022
Vanguard Mid-Cap Value Index Admiral VMVAX Mid-CapValue 1403 485 876 850 @ 1913 095 18 © & @ 007 & 4 TLow  Medum
percentile rank 26 58 52 39
# of funds in category 436 405 384 293 11-30-2024  02-15-2022 12-31-2022
PGIM Jennison Small Company R PJSOX  SmallGrowth 1418 137 1150 981 & 2037 081 1110 & & © 06 & 4 - Medum
percentile rank 47 21 15 32
# of funds in category 565 547 530 401 11-30-2024 - 12-31-2022
Vanguard Small Cap Value Index Admiral ~ VSIAX  SmallValue 1239 574 990 867 & 2174 090 868 & & @ 007 @& 4 TLow  Medim
percentile rank 18 31 35 18
#of funds in category 498 474 449 353 11-30-2024  02-15-2022 12-31-2022
Non-US Stock
Vanguard Emerging Mkts Stock Idx Adm ~ VEMAX E['T‘]’grfs:ﬂgf,’wkts 1095 013 298 399 @& 1636 091 1635 & & @& 014 & 2 1dow  Medum
percentile rank 16 32 40 40
# of funds in category 794 714 639 434 11-30-2024  02-15-2022 12-31-2022
American Funds Intl Gr and Inc R6 RIGGX E‘l’éﬁ'dg” large 368 0p0 394 472 @ 1637 098 1626 & N & 054 @ 3 1-low  Low Risk
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 Eﬁ’éﬁﬁ?ﬂb@?e 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
Vanguard International Growth Adm VWIX  [OeIOnLaee ggg 454 664 868 @ 271 13 R @ B @ 06 @ 3 ~ LowRisk
percentile rank 17 65 13 8
# of funds in category 390 371 340 215 11-30-2024 - 12-31-2022
DFA International Value | DRVX [UeIONLaGe  ggg 671 713 560 @ 175 0% 148 & B @ 08 @ - Modium
percentile rank 23 8 11 17
# of funds in category 380 353 326 225 11-30-2024 - 12-31-2022
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Updated Updated Updated
DFA Global Equity | DGEIX  Global Stock 1571 589 1067 959 & 1706 102 1285 & — @ 012 @ 1 - ME?S'Em
percentile rank 39 22 17 17
# of funds in category 338 322 304 199 11-30-2024 - 12-31-2022
Alternative

PIMCO Commodity Real Ret Strat Instl PCRIX  omMOdes 469 1g2 727 185 @ 1637 100 617 & — — 10 @ 3 - -
percentile rank 75 95 47 55
# of funds in category 111 103 98 67 11-30-2024 - -
DFA Real Estate Securities | DFREX  Real Estate 552 -416 347 572 & 2130 100 128 & — @ 018 @ 3 - Low Risk
percentile rank 50 47 46 29
# of funds in category 229 219 203 150 11-30-2024 - 12-31-2022

Fixed Income

Baird Core Plus Bond Inst BCOIX  CorePlusBond 254 -152 056 215 €& 780 099 2427 & — — 030 @ 4 1-Low -
percentile rank 38 29 30 20

# of funds in category 596 549 493 354 11-30-2024  02-15-2022 -
American Funds Capital World Bond R6 RCWGX  Global Bond -280 -502 -206 0.25 @ 1049 094 58 @ — — 048 © 3 1-Low -
percentile rank 68 68 57 42

# of funds in category 168 166 154 127 11-30-2024  02-15-2022 -
PIMCO High Yield Instl PHIYX  HighYieldBond 677 241 332 45 €& 868 101 544 & — — 060 @& 1 - -
percentile rank 74 59 68 39

# of funds in category 642 596 555 433 09-30-2024 - -
American Century Inflation-Adjs Bond RS~ AIADX~ [faton- 994 253 177 - @ 745 103 B0 & — — 09 & 3 - -
percentile rank 42 58 45 -

# of funds in category 158 150 141 104 05-31-2024 - -
BNY Mellon Bond Market Index | DBRX Memediate- g6 o590 048 107 @ 782 10 UM & ® — 015 & 3 - -
percentile rank 78 69 74 66

# of funds in category 542 482 434 294 11-30-2024 - -
Lincoln Stable Value Account -LNGPA Stable Value - - - - - - - 70 @ - — - — - - -
percentile rank - - - -

# of funds in category 11 - - - - - -
Baird Ultra Short Bond Institutional BUBIX UltrashortBond  5.65 4.08 281 222 & 084 005 1101 (V] — — 015 @ 3 1-Low -
percentile rank 52 31 29 35

# of funds in category 255 203 185 112 11-30-2024  02-15-2022 -

Balanced

American Funds American Balanced R6 RLBGX ’z\’l'looff:%rﬁ;f] 1530 515 847 847 & 1199 0% 2602 & — & 025 & 3 1-low  Low Risk
percentile rank 14 11 6 9

# of funds in category 736 696 652 495 11-30-2024  02-15-2022 12-31-2022
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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 DFAUS Core Equity 11 Large Blend 3042 1780 51.78 069 9839 092 130.16
2 State St S&P 500® Indx NL CI K Large Blend Index 2835 1813 5351 045 99.00 0.56 362.16
3 Vanguard Growth Index Admiral Large Growth 2424 797  67.79 016 9963 0.20 755.26
4  DFAUS Large Cap Value | Large Value 36.24 1985 4391 074 9779 146 85.11
5  Neuberger Berman Mid Cap Growth R6 Mid-Cap Growth 31.02 1329 5570 026 9450 524 35.21
6  Vanguard Mid-Cap Value Index Admiral Mid-Cap Value 3935 2747 3316 022 9872 1.06 30.92
7 PGIM Jennison Small Company R6 Small Growth 4502 18.04 36.95 282 8891 827 6.08
8 Vanguard Small Cap Value Index Admiral Small Value 50.37 1599 33.65 1.06 9716 1.78 6.78
© 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 Vanguard Emerging Mkts Stock ldx Adm Diversified Emerging Mkts 4386 1260 4354 6.70 7979 1349 2550 7450 28.09
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
4  Vanguard International Growth Adm Foreign Large Growth 3416 16.78 49.05 2729 3088 4182 79.44 2056 8217
5 DFAInternational Value | Foreign Large Value 5860 11.90 29.50 12.68 3129 56.05 9977 023 3365
6  DFA Global Equity | Global Stock 3438 1748 4812 7713 1197 1090 9475 525 65.04
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 Baird Core Plus Bond Inst Core Plus Bond 2321 1814 50.79 0.00 5.84 9750 220 0.30
2 American Funds Capital World Bond R6 Global Bond 4758 16.74 26.01 0.00 5.99 87.10 1253 0.37
3 PIMCO High Yield Instl High Yield Bond 1089 0.00 7447 0.00 2.81 19.35 80.65 0.00
4  American Century Inflation-Adjs Bond R6 Inflation-Protected Bond 9086 019 492 0.00 6.83 96.42 161 1.97
5  BNY Mellon Bond Market Index | Intermediate-Term Bond 4432 26.46 2407 0.00 6.1 100.00 0.00 0.00
6  Lincoln Stable Value Account -LNGPA Stable Value - - - 0.00 - 000 000 -
7 Baird Ultra Short Bond Institutional Ultrashort Bond 2090 0.00 56.81 0.00 0.51 9980 000 0.20

©2025 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 \

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.

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,

MAORNINGSTAR



