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NASPO 457B PLAN

Screens Summary (Data as of 06-30-2024) © 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 1| DFEOX  largeBlend 2215 876 1399 1151 & 178 099 1235 @& = @& 015 & 2 - Mg:’;;jm
percentile rank 57 45 48 52
# of funds in category 1,582 1,450 1331 993 05-31-2024 - 12-31-2022
State St S&P 500® Indx NL CI K largeBlond 454 999 1502 1284 @ 178 10 719 @ P @ W @ 3 —  LowhRisk
percentile rank 32 20 18 9
# of funds in category 1,582 1,450 1331 993 05-31-2024 - 12-31-2022
Vanguard Growth Index Admiral VIGAX  Large Growth 3277 990 1878 1533 @& 254 106 2952 & " @ 005 @ 3 1-Low  Low Risk
percentile rank 36 20 13 18
# of funds in category 1,279 1,200 1,122 884 05-31-2024  02-15-2022 12-31-2022
DFA US Large Cap Value | DAVX  largeValie 1603 634 964 839 @ 1787 106 1235 @ & @ 02 @& 2 - Medum
percentile rank 38 53 55 51
# of funds in category 1,273 1,193 1,126 890 05-31-2024 - 12-31-2022
Neuberger Berman Mid Cap Growth R6 NRMGX  id-Cap 1724 081 967 1038 & 209 095 446 & % @ 080 & 4 - Medum
percentile rank 20 42 32 27
# of funds in category 580 554 516 415 05-31-2024 - 12-31-2022
Vanguard Mid-Cap Value Index Admiral VMVAX Mid-CapValue 1133 464 868 808 & 1856 094 137 © = @ 007 & 4 TLow  Medum
percentile rank 54 58 54 29
# of funds in category 418 400 385 306 05-31-2024  02-15-2022 12-31-2022
PGIM Jennison Small Company R6 PJSOX  SmallGrowth 818 059 1065 890 € 1983 083 1060 & H © 069 @& 3 - Mg:js'f(‘m
percentile rank 58 15 13 38
# of funds in category 610 582 544 426 05-31-2024 - 12-31-2022
Vanguard Small Cap Value Index Admiral VSIAX  Small Value 1286 389 918 789 €& 2063 093 818 @& & @ o007 @ 4 1-Low MFE{?SiEm
percentile rank 35 37 42 16
#of funds in category 507 474 446 354 05-31-2024  02-15-2022 12-31-2022
Non-US Stock
Vanguard Emerging Mkis Stock Idx Adm ~ VEMAX E['T‘]’grfs:ﬂgf,’vlkts 1187 373 374 300 @& 1642 091 1585 @ % @ 014 & 2 1dow  Medum
percentile rank 56 45 49 44
# of funds in category 845 758 681 455 05-31-2024  02-15-2022 12-31-2022
American Funds Intl Gr and Inc R6 RIGEX TCONLaGe 4117 135 644 393 @ 1685 100 1876 & B @ 08 @ 2 low  LowRisk
percentile rank 44 51 39 60
# of funds in category 831 769 718 473 05-31-2024  02-15-2022 12-31-2022
Vanguard Developed Markets Index Admiral  VIMGX  (OCI9NLaI08 4059 179 652 451 @ 1807 109 M3% © F @ w8 @ 2 1low  LowRisk
percentile rank 58 43 37 31
# of funds in category 831 769 718 473 05-31-2024  02-15-2022 12-31-2022
Vanguard International Growth Adm vwix - oreinlaee ggp 721 gs2 784 @ 8@ 13 MR @ P @ 31 @ 3 ~ LowRisk
percentile rank 53 88 17 10
# of funds in category 429 409 358 243 05-31-2024 - 12-31-2022
DFA International Value | DRVX [UOIONLaGe 4365 725 811 427 @ 179 09 UB & B G 08 G - Modium
percentile rank 25 g 16 21
# of funds in category 376 349 319 210 05-31-2024 - 12-31-2022
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Updated Updated Updated
DFA Global Equity | DGEIX  Global Stock 1846 621 1144 879 @ 1716 101 1235 & — @ 012 @ 2 - ME?S'Em
percentile rank 35 23 18 23
# of funds in category 368 348 317 210 05-31-2024 - 12-31-2022
Alternative

PIMCO Commodity Real Ret Strat Instl PCRIX  ommOdtes  ggr 416 797 1 @ 170 100 587 & — — 09 @ 2 - -
percentile rank 50 87 48 71
# of funds in category 113 105 101 66 05-31-2024 - -
DFA Real Estate Securities | DFREX  Real Estate 627 -149 353 607 @& 2151 100 1235 & — @ 018 @ 3 - Low Risk
percentile rank 36 43 38 22
# of funds in category 253 240 220 163 05-31-2024 - 12-31-2022

Fixed Income

Baird Core Plus Bond Inst BCOIX  CorePlusBond 432 -230 065 207 & 742 099 2377 & — — 030 @ 3 1-Low -
percentile rank 30 25 27 16
# of funds in category 692 625 587 416 05-31-2024  02-15-2022 -
American Funds Capital World Bond R6 RCWGX  Global Bond 120 577 192 019 & 995 095 53 & — — 048 © 3 1-Low -
percentile rank 62 63 46 31
# of funds in category 184 181 163 139 05-31-2024  02-15-2022 -
PIMCO High Yield Inst| PHIYX  HighYieldBond 978 145 325 398 & 866 102 493 & — — 05 @ 1 - -
percentile rank 52 53 60 25
# of funds in category 694 628 595 458 05-31-2024 - -
American Century Inflation-Adjs Bond R6 ~~ AIADX~ [Maton- 947 148 191 - @ 742 103 260 @& — — 0% & 3 - -
percentile rank 60 45 48 -
# of funds in category 176 165 159 120 05-31-2024 - -
BNY Mellon Bond Market Index | DBRX Memediate 55 324 039 105 @ 741 10 U G ® o— 015 & 4 - -
percentile rank 77 71 72 62
# of funds in category 556 507 455 317 05-31-2024 - -
Lincoln Stable Value Account -LNGPA Stable Value - - - - - - - 40119 @ - — - — - - -
percentile rank - - - -
# of funds in category 41 - - - - - -
Baird Ultra Short Bond Institutional BUBIX UltrashortBond  6.02 312 250 1.94 & 089 005 1050 & — — 015 @ 3 1-Low -
percentile rank 49 29 27 34
# of funds in category 258 212 194 122 05-31-2024  02-15-2022 -
Balanced
American Funds American Balanced R6 RLBGX k’:ﬁggﬁ;ﬁ 1643 519 88 827 & 1228 098 2651 & — @ 05 @& 2 1-low  Low Risk
percentile rank 14 12 19 11
# of funds in category 893 843 795 604 05-31-2024  02-15-2022 12-31-2022
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