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AFFILIATES IN ORAL AND

Screens Summary (Data as of 06-30-2020)

Name

US Stock

DFA US Core Equity 11
percentile rank
#of funds in category

Vanguard 500 Index Admiral
percentile rank
#of funds in category

State St Russell Lg Cap Gr® Indx NL CI C
percentile rank
# of funds in category

State St Russell Lg Cp Val® Indx NL CI C
percentile rank
#of funds in category

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

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

State St Russell Sm Cap® Gr Indx NL CI C
percentile rank
#of funds in category

State St Russell Sm Cp® Val Indx NL CI C
percentile rank
#of funds in category

Non-US Stock

Vanguard Emerging Mkts Stock ldx Adm
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

Vanguard Total World Stock Index Admiral
percentile rank
#of funds in category

Ticker ~ Asset Class

DFEOX  Large Blend

Large Blend
VEIAX |dex

Large Growth

Large Value

VMGMX Mid-Cap Growth

VMVAX' Mid-Cap Value

Small Growth

Small Value

Diversified
VEMAX Emerging Mkts

Foreign Large
VIMGX Blend Index

Foreign Large
VWILX Growth

Foreign Large
DFIVX Value

VTWAX World Stock

© Fund Removed from Approved List

Fund on Watch List

Trailing Performance and Risk Management  Style Expense
1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
175 752 821 1288 @ 1916 1.12 8.34 < i (/] 0.17 (/]
70 65 61 44
1,383 1,234 1,062 811
747 1069 1069 13.95 @ 1696 1.00 418 < et @ 004 @
23 18 11 8
1,383 1,234 1,062 811
2330 1893 1584 17.18 @ 1762 100 21.01 (V] s < 0.04 (/]
22 28 20 18
1,346 1,249 1,096 817
-866 1.89 469 1043 & 1807 100 2136 < 2 @ 004 @
59 54 46 33
1,198 1,114 975 710
11.51 1286 10.12 - @ 1960 097 7.36 < i < 0.07 (/]
41 48 50 -
603 559 501 387
-11.82  -002 361 - @ 2116 099 13.88 (V] LS < 0.07 (/]
34 25 27 -
420 386 346 245
320 768 672 1278 @ 2295 1.00 1083 < 4 @ 005 (/]
53 62 64 59
627 579 510 381
<1707 416 134 785 & 2338 099 1083 < i (/] 0.05 (/]
40 31 21 33
436 412 372 258
292 212 216 314 & 1864 099 1184 (V] R (V] 0.14 <
43 36 54 48
812 701 591 247
426 088 246 6.09 @ 1620 1.00 7.36 (V] o (V] 0.07 <
43 44 28 20
763 652 522 369
2455 1418 1190 11.27 @ 1883 113 174 (V] s < 0.32 (/]
4 4 5 4
477 421 344 249
-17.49 507 -210 3.09 @ 1989 127 1034 (V] i (/] 0.39 (/]
a1 84 86 74
331 303 259 171
1.89 - - - — - - 7.36 (/] R (/] 0.10 (/]
45 - - -
866 765 630 372
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AFFILIATES IN ORAL AND

Screens Summary (Data as of 06-30-2020) © Fund Removed from Approved List Fund on Watch List
Trailing Performance and Risk Management  Style Expense
Name Ticker ~ Asset Class 1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
Alternative
! . Commodities

Invesco Balanced-Risk Commodity Strat R6 IBREX  §road Basket -14.13  -458 -4.85 - @ 1406 103 959 & —  — 1m <
percentile rank 25 32 13 -
#of funds in category 130 112 97 49

Vanguard Real Estate Index Admiral VGSLX Real Estate 693 223 536 97 @ 1783 094 2415 (V] — @ 0.12 (/]
percentile rank 28 37 31 31
# of funds in category 268 225 199 140

Fixed Income

Loomis Sayles Core Plus Bond N NERNX  Core Plus Bond 939 577 493 - @ 348 095 2351 (V] - — 033 @
percentile rank 9 6 6 -
# of funds in category 601 534 455 333
Vanguard High-Yield Corporate Adm VWEAX  High Yield Bond 088 357 467 645 @ 790 08 1238 @& — — 013 @
percentile rank 13 10 9 9
#of funds in category 703 641 550 347
Vanguard Inflation-Protected Secs Adm VAPX pfation- 805 485 366 341 © 345 093 88 © — — 00 ©
percentile rank 32 31 21 18
#of funds in category 212 196 170 115
Intermediate-
Vanguard Total Bond Market Index Adm VBTLX Term Bond 896 534 431 377 @ 332 1.0 736 @ s — 006 @
percentile rank 20 20 23 47
# of funds in category 421 380 331 249
Federated Hermes Govt Ultrashort R6 FGULX  Ultrashort Bond 208 190 - - @ 045 007 2299 (V] — — 02 <
percentile rank 42 67 - -
#of funds in category 205 164 127 60
Templeton Global Bond R6 FBNRX  World Bond 59 -079 070 - @ 623 -053 1851 (V] — — 0% @
percentile rank 83 83 81 -
# of funds in category 313 276 238 86
Target Date
Vanguard Target Retirement 2015 Inv VIXVX Target Date 545 578 547 755 & 676 08 736 @ - @ 013 @
percentile rank 27 26 29 35
# of funds in category 123 98 72 48
Vanguard Target Retirement 2020 Inv VTWNX' Target Date 509 6.09 59 831 @ 883 103 73% @& — © 013 @
percentile rank 24 18 12 14
#of funds in category 224 196 150 95
Vanguard Target Retirement 2025 Inv VTTVX  Target Date 482 633 629 888 @ 1041 106 7.36 (V] — @ 0.13 (/]
percentile rank 24 22 14 17
# of funds in category 230 201 160 94
Vanguard Target Retirement 2030 Inv VTHRX  Target Date 440 642 647 937 @ 165 102 736 @ - @ 014 @
percentile rank 30 26 22 21
# of funds in category 239 210 165 103
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AFFILIATES IN ORAL AND

Screens Summary (Data as of 06-30-2020) © Fund Removed from Approved List Fund on Watch List
Trailing Performance and Risk Management  Style Expense
Name Ticker ~ Asset Class 1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
Vanguard Target Retirement 2035 Inv VTTHX Target Date 394 645 662 984 @ 1287 097 7.36 < — @ 0.14 (/]
percentile rank 26 27 24 19
#of funds in category 227 198 157 g1
Vanguard Target Retirement 2040 Inv VFORX  Target Date 346 650 676 10.08 @ 1410 096 736 @ — @ 014 @
percentile rank 26 20 22 20
# of funds in category 239 210 165 103
Vanguard Target Retirement 2045 Inv VTIVX  Target Date 297 641 679 10.10 & 1515 098 736 @ — @ 015 @
percentile rank 38 25 23 19
# of funds in category 227 198 157 90
Vanguard Target Retirement 2050 Inv VFIFX  Target Date 302 642 679 1010 @ 1515 096 7.36 < — @ 0.15 (/]
percentile rank 34 24 22 24
#of funds in category 239 210 165 83
Vanguard Target Retirement 2055 Inv VFFVX  Target Date 295 640 677 - @ 1514 096 736 @ — @ 015 @
percentile rank 33 26 24 -
# of funds in category 227 196 154 36
Vanguard Target Retirement 2060 Inv VITSX  Target Date 295 639 676 - & 1514 09 736 @& — @ 015 @
percentile rank 31 30 44 -
# of funds in category 254 165 63 -
Vanguard Target Retirement 2065 Inv VLXVX  Target Date 2.84 - - - — - - 297 © — @ 015 @
percentile rank 35 - - -
#of funds in category 254 165 63 -
Vanguard Target Retirement Income Inv VTINX  Target Date 569 539 493 584 & 555 08 736 @ — @ 012 @
percentile rank 22 20 20 23
# of funds in category 181 157 134 96
Balanced
Vanguard LifeStrategy Cnsrv Gr Inv VSCGX Target Risk 595 6.01 565 6.70 & 707 100 2577 (/] — @ 012 @
percentile rank 17 10 7 23
#of funds in category 552 514 428 277
Vanguard LifeStrategy Growth Inv VASGX Target Risk 365 637 661 944 @ 1350 1.00 2577 < — @ 0.14 (/]
percentile rank 21 22 17 24
#of funds in category 335 309 279 194
Vanguard LifeStrategy Income Inv VASIX  Target Risk 6.74 564 493 52 @ 430 036 2577 (V] — & 0 <
percentile rank g 5 10 34
# of funds in category 193 179 160 96
Vanguard LifeStrategy Moderate Gr Inv VSMGX Target Risk 487 623 618 816 @ 1025 100 2577 & — @ 013 @
percentile rank 32 33 31 44
#of funds in category 685 636 559 412
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