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THRIFT PLAN AND TRUST OF LINCOLN

Screens Summary (Data as of 06-30-2023) © 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
T. Rowe Price Dividend Growth PRDGX  Large Blend 1342 1346 11.93 1212 & 1628 087 2326 & ® @ 064 @ 4 - Low Risk
percentile rank 81 61 29 37
# of funds in category 1,557 1,413 1,305 964 05-31-2023 - 12-31-2022
Vanguard 500 Index Admiral vRax - LageBlend - yq5y 1455 1227 1282 @ 1813 100 78 @ M @ 004 @ 3 ILow  Low Risk
percentile rank 26 27 19 10
# of funds in category 1,557 1,413 1305 984 05-31-2023  02-15-2022 12-31-2022
Vanguard Mid Cap Index Admiral VIMAX ~ Mid-CapBlend 1371 1195 859 1043 @ 1920 099 2513 & ® & 005 & 3 Tow  Medim
percentile rank 63 74 23 18
# of funds in category 451 418 390 259 05-31-2023  02-15-2022 12-31-2022
Vanguard Small Cap Index Adm VSMAX SmallBlend 1489 1253 659 945 € 2056 0% 718 @& & & 005 @& 4 TLow  Medim
percentile rank 29 70 24 17
# of funds in category 678 657 612 432 05-31-2023  02-15-2022 12-31-2022
Non-US Stock
. Foreign Large :
American Funds Intl Gr and Inc R6 RIGBX  piend 1556 904 477 499 €& 1864 107 1475 & ® @ 04 @ 2 1-Llow  Low Risk
percentile rank 56 31 25 58
# of funds in category 796 744 680 460 05-31-2023  02-15-2022 12-31-2022
Fixed Income
BlackRock Inflation Protected Bond Instl BPRIX L”rﬂféé‘iSd gong 080 029 261 193 & 713 102 638 @& — — 0% @ 3 - -
percentile rank 32 2 19 30
# of funds in category 237 221 217 155 09-30-2022 - -
Baird Aggregate Bond Inst BAGIX ~ Mermediate g6 360 109 194 @ 627 100 27 & = — 00 & 3 1-Low -
percentile rank 17 34 18 9
# of funds in category 530 474 441 330 05-31-2023  02-15-2022 -
Federated Hermes Govt Ultrashort IS FGUSX  UltrashortBond 327 1.03 147 102 €@ 065 004 2599 & — — 02 ©@ - - -
percentile rank 75 59 70 71
# of funds in category 245 221 193 112 - - -
Balanced
BlackRock Global Allocation Instl maLox  Slobel 746 499 517 524 @ 1270 097 65 @ ¥ @ 08 & 3 - LowhRisk
percentile rank 47 62 18 27
# of funds in category 436 412 393 290 05-31-2023 - 09-30-2022
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