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NATIONAL ASSOCIATION OF STATE

Screens Summary (Data as of 12-31-2025)

Name

US Stock

DFA US Core Equity 11
percentile rank

# of funds in category

State St S&P 500° Indx NL CI K
percentile rank
# of funds in category

Vanguard Growth Index Admiral
percentile rank

# of funds in category

DFA US Large Cap Value |
percentile rank
# of funds in category

Neuberger Mid Cap Growth R6
percentile rank
# of funds in category

Vanguard Mid-Cap Value Index Admiral
percentile rank
# of funds in category

PGIM Jennison Small Company R6
percentile rank

# of funds in category

Vanguard Small Cap Value Index Admiral
percentile rank
# of funds in category

Non-US Stock

Vanguard Emerging Mkts Stock Idx Adm
percentile rank
# of funds in category

American Funds Intl Gr and Inc R6
percentile rank

# of funds in category

Vanguard Developed Markets Index Admiral
percentile rank
# of funds in category

Vanguard International Growth Adm
percentile rank
# of funds in category

DFA International Value |
percentile rank
# of funds in category

Ticker

DFEOX

VIGAX

DFLVX

NRMGX

VMVAX

PISQX

VSIAX

VEMAX

RIGGX

VIMGX

VWILX

DFIVX

Asset Class

Large Blend

Large Blend
Index

Large Growth

Large Value

Mid-Cap
Growth

Mid-Cap Value

Small Growth

Small Value

Diversified
Emerging Mkts

Foreign Large
Blend

Foreign Large
Blend Index

Foreign Large
Growth

Foreign Large
Value

© 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
1600 2006 1341 1379 @ 1273 103 1393 © = @ 015 @ 2 - Medium
55 61 4 4T
1379 1265 1169 906 12-31-2025 - 12-31-2022
1785 2299 1440 1480 & 1195 100 22878 & & @ 001 & 3 - Low Risk
% B 19 1
1379 1265 1169 906 12-31-2025 - 12-31-2022
1943 3248 1462 1744 & 1564 104 NN & B @ 005 © 3 1-low  Low Risk
%0 N B
1,098 1,025 958 770 12-31-2025 02-15-2022  12-31-2022
1636 1351 1203 1064 @& 1354 106 1393 © N @ 03 @ 2 - Medium
% 54 46 53
1122 1073 1011 847 VN5 - 123202
593 1611 478 1140 @ 1861 101 605 & % @ 058 @ 3 - Medum
5 3% 37 33
503 485 459 384 2305 - 1231202
1205 1193 1071 994 @ 1460 093 250 © = @& 007 @& 4 1w Medium
% M 445
424 394 374 301 12-31-2025  02-15-2022 12-31-2022
739 1146 770 1097 € 1725 080 1219 €& H © 069 ©& 4 - Medum
57 63 1M 3
543 529 507 396 12-31-2025 - 12-31-2022
909 1245 1056 1045 @& 1760 085 977 © & @ 007 @ 5 1o Medium
3N U 319
491 468 445 365 12-31-2025 02-15-2022 12-31-2022
2475 1477 462 810 @& 1193 085 1M & = @& o3 @ 2 1w Medium
9 8 41 48
756 709 626 462 12-31-2025 02-15-2022 12-31-2022
3553 17640 873 88 @ 1124 093 1735 @ & @ 0583 & 2 1-low  Low Risk
16 3 3 o
756 708 661 506 12-31-2025  02-15-2022 12-31-2022
$47 1791 91 87 @ 1270 105 1295 © M @ 005 © 2 1-low  Low Risk
18 9 2% 8
756 708 661 506 12-31-2025 02-15-2022 12-31-2022
2021 1475 075 1076 & 1692 121 1610 & B @ 02 @ 3 - LownRisk
9 4 8 1
391 368 340 224 12-31-2025 - 12-31-2022
4521 227 1593 1033 @ 1249 094 1593 & & & 08 & 1 - Mediim
w17 48
363 342 324 249 12-31-2025 - 12-31-2022
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NATIONAL ASSOCIATION OF STATE

Screens Summary (Data as of 12-31 _2025) © 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
DFA Global Equity | DGEIX  Global Stock 2017 1871 1194 1193 @ 1209 103 1393 & - © 026 @ 1 - ME?S'Em
percentile rank 5 46 18 13
# of funds in category 331 307 299 200 12-31-2025 - 12-31-2022
Alternative
PIMCO Commodity Real Ret Strat Instl PCRIX  SOMMOUIUES 4927 497 1094 679 @ 040 104 725 & - - 00 & 3 . .
percentile rank 19 33 53 38
# of funds in category 112 102 97 7 12-31-2025 - -
DFA Real Estate Securities | DFREX  Real Estate 151 600 486 554 @ 1669 100 1393 & - @ 08 @ 2 - Low Risk
percentile rank 58 63 45 35
# of funds in category 215 204 195 150 12-31-2025 - 12-31-2022
Fixed Income
Baird Core Plus Bond Inst BCOIX ~ CorePlusBond 747 561 032 287 @& 593 098 2536 & - - 03 @ 4 1-Low -
percentile rank 46 35 37 28
# of funds in category 546 510 471 349 12-31-2025  02-15-2022 -
American Funds Capital World Bond R6 RCWGX  Global Bond 932 418 -225 154 @ 808 091 693 @ - - 048 @ 2 1-Low -
percentile rank 44 65 69 5
# of funds in category 150 150 144 127 12-31-2025  02-15-2022 -
PIMCO High Yield Instl PHIYX High Yield Bond 857 934 394 562 @ 469 097 652 & - - 062 @ 1 - -
percentile rank 36 49 60 47
# of funds in category 626 595 560 452 12-31-2025 - -
American Century Inflation-Adjs BondR6 ~ AIADX 'P”rﬂ?e“cﬁ'e‘d Bong 0% 409 110 - @ 48 105 13 © - - 09 @ 3 - -
percentile rank 37 48 24 -
# of funds in category 158 149 142 118 05-31-2024 - -
BNY Mellon Bond Market Index | DBIRX 'T“etrer[{g%dn'gte 704 451 057 182 @ 601 099 42 @& ® - 015 @ 3 - -
percentile rank 61 75 7 7
# of funds in category 512 411 422 299 12-31-2025 - -
Lincoln Stable Value Account -LNGPA Stable Value - - - - - - - 08 @ — — - - - - -
percentile rank - - - -
# of funds in category 37 - - - - - -
Baird Ultra Short Bond Institutional BUBIX Ultrashort Bond 481 539 344 267 (V] 035 004 1209 & - - 015 @ 3 1-Low -
percentile rank 48 49 28 37
# of funds in category 247 209 182 1M 12-31-2025  02-15-2022 -
Balanced
American Funds American Balanced R6 RLBGX Q\”l?odceaﬁéen 1885 1616 992 1014 & 846 098 270 & - @ 05 @& 3 1-low  Low Risk
percentile rank 3 1 3 10
# of funds in category 492 470 452 373 12-31-2025  02-15-2022  12-31-2022
©2026 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, MmHNlNGSTAH
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NATIONAL ASSOCIATION OF STATE
Style Analysis (Data as of 12-31-2025)

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 2886 17.22 5391 079 9821 1.00 18133
2 State St S&P 500° Indx NL CI K Large Blend Index 2716 1655 5628 045  99.03 053 460.55
3 Vanguard Growth Index Admiral Large Growth 1997 697  73.05 016 9964 0.5 1,019.05
4  DFAUS Large Cap Value | Large Value 3467 2021 4511 086 9678 235 100.34
5  Neuberger Mid Cap Growth R6 Mid-Cap Growth 3085 19.03 50.10 124 9321 555 3814
6  Vanguard Mid-Cap Value Index Admiral Mid-Cap Value 36.72 2682 3646 010 9851 125 39.06
7 PGIM Jennison Small Company R6 Small Growth 4392 1743 3864 238 8876 886 6.13
8 Vanguard Small Cap Value Index Admiral Small Value 4749 17.76 3474 063 9742 185 8.11
© 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 Idx Adm Diversified Emerging Mkts 4442 1101 4457 752 7910 1339 2744 7256 3917
2 American Funds Intl Gr and Inc R6 Foreign Large Blend 4074 1881 4044 1118 3042 584 87.65 1235 7046
3 Vanguard Developed Markets Index Admiral Foreign Large Blend Index 4312 1849 3837 1199 3546 5255 9916 084 4313
4 Vanguard International Growth Adm Foreign Large Growth 3243 1591  51.66 1993 3749 4258 81.08 1892 104.79
5 DFAlnternational Value | Foreign Large Value 6016 1137 2847 1367 2986 5645 99.76 024 4499
6  DFAGlobal Equity | Global Stock 3370 1542 50.89 7582 1293 1125 9434 566 8514
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  InvGrade NA
1 Baird Core Plus Bond Inst Core Plus Bond 2448 1631 5014 0.00 5.76 9730 260 0.0
2 American Funds Capital World Bond R6 Global Bond 50.72 1036 28.00 0.00 581 9141 774 085
3 PIMCO High Yield Instl High Yield Bond 1303 000 6293 0.00 2.72 2527 7473 0.0
4 American Century Inflation-Adjs Bond Ré Inflation-Protected Bond 8757 000 567 000 6.32 9584 086 330
5  BNY Mellon Bond Market Index | Intermediate-Term Bond 4610 2487 2332 0.00 583 100.00 0.00  0.00
6  Lincoln Stable Value Account -LNGPA Stable Value - - - 0.00 - 000 000 -
7 Baird Ultra Short Bond Institutional Ultrashort Bond 1808 000 5372 0.00 0.50 99.80 000 020
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