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NASPO 457B PLAN

Screens Summary (Data as of 06-30-2025)

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 Berman 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

PJSOX

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

Trailing Performance and Risk

© Fund Removed from Approved List

Management Style

Expense

Fund on Watch List

1Yr

13.19
56
1,431

15.16
26
1,431

17.92
27
1,107

9.29
85
1,157

22.30
20
507

11.81
23
421

7.03
50
554

9.12

501

15.61
29
778

18.79
39
764

19.25
36
764

17.94
32
391

2361
39
359

3Yr 5Yr
17.90 16.45
56 27
1,323 1,210
19.70 16.62
22 19
1,323 1,210
26.07 17.45
28 18
1,057 977
1225 14.61
60 43
1,105 1,042
18.85 11.52
19 24
492 459
10.89 13.97
51 52
392 366
9.30 14.03
65 5
537 522
11.65 15.18
22 35
484 453
937 743
63 6
720 638
15.13 11.36
48 31
713 669
1540 11.30
43 33
713 669
1387 7.34
48 55
368 336
1835 17.21
21 5
344 325

10 Yr Pass/ Std Dev Beta3 Tenure Pass/ Style Pass/

12.26
54
916

13.63

916

16.18

768

8.95
63
837

10.93
28
379

8.66
38
2687

8.83
34
405

8.39
20
373

4.76
49
459

6.53
40
469

6.79
27
469

9.60

224

712
20
241

Fail 3Yr%
@ 1653
@ 1580
@ 1974
@ 1710
@ 2087
@ 1782
@ 1930
@ 2093
@ 1575
@ 1510
@ 1661
@ 209
@ 1578

Yr %

1.03

1.00

1.06

1.06

0.98

0.82

0.89

0.98

1.08

1.23

0.97

13.35

28.19

30.62

13.35

5.46

191

11.60

9.18

16.85

16.76

12.36

15.52

15.35

Fail

Box

Fail

Ratio

0.15

0.01

0.05

0.23

0.59

0.69

0.07

0.13

0.54

0.28

ESG Metrics
Exp Pass/ Sustain.  Commit.
Fail  Rating Level
Updated Updated
g 2 -
04-30-2025 -
g 3 -
04-30-2025 -
(V] 3 1-Low
05-31-2025 02-15-2022

g 2 -
05-31-2025 -
g 3 -
05-31-2025 -
< 4 1-Low
05-31-2025 02-15-2022

< 4 -
05-31-2025 -
< 4 1-Low
05-31-2025 02-15-2022
< 2 1-Low
05-31-2025 02-15-2022
(/] 3 1-Low
05-31-2025 02-15-2022
(/] 3 1-Low
05-31-2025 02-15-2022
o 3 -
05-31-2025 -
o -
05-31-2025 -

Carbon
Risk
Updated

Medium
Risk

12-31-2022

Low Risk

12-31-2022

Low Risk

12-31-2022

Medium
Risk

12-31-2022

Medium
Risk

12-31-2022

Medium
Risk

12-31-2022

Medium
Risk

12-31-2022
Medium
Risk

12-31-2022

Medium
Risk

12-31-2022

Low Risk

12-31-2022

Low Risk

12-31-2022

Low Risk

12-31-2022

Medium
Risk

12-31-2022
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Screens Summary (Data as of 06-30-2025) © 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 1431 1629 1491 1012 €& 1571 105 1335 & — @ 028 @ 1 - ME?S'Em
percentile rank 45 43 10 22
# of funds in category 334 315 299 201 05-31-2025 - 12-31-2022
Alternative

PIMCO Commodity Real Ret Strat Instl PCRIX  ommodes 701 55 1366 262 @ 1317 115 667 & — — 10 @ 2 - -
percentile rank 17 61 45 62
# of funds in category 109 100 96 69 05-31-2025 - -
DFA Real Estate Securities | DFREX  Real Estate 916 349 675 655 €& 1965 100 1335 & — @ 018 @ 3 - Low Risk
percentile rank 48 55 58 23
# of funds in category 225 218 201 153 05-31-2025 - 12-31-2022

Fixed Income

Baird Core Plus Bond Inst BCOIX  CorePlusBond 657 376 023 253 & 716 098 2477 & — — 030 @ 3 1-Low -
percentile rank 38 31 44 21
# of funds in category 568 556 495 367 05-31-2025 02-15-2022 -
American Funds Capital World Bond R6 RCWGX  Global Bond 924 332 -095 134 & 967 093 634 @ — — 048 © 2 1-Low -
percentile rank 41 63 75 44
# of funds in category 162 162 154 129 05-31-2025 02-15-2022 -
PIMCO High Yield Inst| PHIYX  HighYieldBond 882 9.17 502 477 & 68 100 593 & — — 060 @& 1 - -
percentile rank 61 53 70 39
# of funds in category 629 602 560 437 09-30-2024 - -
American Century Inflation-Adjs Bond R6 ~~ AIADX~ [fation- 5g1 213 168 - @& 705 103 260 @ — — 09 & 3 - -
percentile rank 38 67 26 -
# of funds in category 161 152 141 117 05-31-2024 - -
BNY Mellon Bond Market Index | DBRX Memediate 5o5 240 091 157 @ 726 0% 3 & = — 05 & 3 - -
percentile rank 61 75 78 65
# of funds in category 523 480 423 301 05-31-2025 - -
Lincoln Stable Value Account -LNGPA Stable Value - - - - - - - 219 @ - — - — - - -
percentile rank - - - -
# of funds in category 13 - - - - - -
Baird Ultra Short Bond Institutional BUBIX UltrashortBond 530 506 3.05 242 & 051 004 1150 & — — 015 @ 3 1-Low -
percentile rank 55 2 34 38
# of funds in category 257 212 188 114 05-31-2025  02-15-2022 -
Balanced
American Funds American Balanced R6 RLBGX k’:ﬁggﬁ;ﬁ 1462 1327 1041 927 & 101 098 2651 & — @ 025 @& 2 1-low  Low Risk
percentile rank 4 15 17 10
# of funds in category 458 439 412 337 05-31-2025 02-15-2022 12-31-2022
©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 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, M( )HN'NBSTAH
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



