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FIVE RIVERS HEALTH CENTERS 401K
Screens Summary (Data as of 09-30-2020)

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

Invesco Oppenheimer International Gr R6
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
OIGIX 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
914 865 11.80 1251 @ 1974 1.0 8.59 < i (/] 0.17 (/]
65 66 58 47
1,379 1,239 1,075 828
15.11 1224 1411 1371 @ 1774 1.00 443 (V] R (/] 0.04 (V]
26 19 12 10
1,379 1,239 1,075 828
3750 21.60 20.04 17.20 & 1903 100 2126 (V] s < 0.04 (/]
27 25 18 18
1,331 1,241 1,107 821
482 270 770 997 @ 1831 1.00 2161 (V] ks (/] 0.04 (V]
52 48 42 31
1,209 1,133 996 718
2258 1483 14.03 - @ 2001 097 7.61 < i < 0.07 (/]
44 49 52 -
608 558 501 381
-775  1.08 641 - @ 2138 099 1413 (V] LS < 0.07 (/]
32 20 21 -
418 390 347 248
1527 796 11.24 1221 & 2310 100 11.08 (V] ii9 (/] 0.05 (V]
55 63 62 59
626 581 515 388
<1453 498 416 712 & 2336 099 11.08 < i (/] 0.05 (/]
43 35 26 33
416 387 356 254
975 250 820 226 @ 1898 099 1210 (V] R (V] 0.14 <
47 39 45 52
790 695 590 265
218 094 579 496 @ 1643 1.00 7.61 (V] o (V] 0.07 <
44 45 35 26
761 651 551 368
1979 484 7.88 - @ 1694 104 2453 (V] s < 0.69 (/]
30 71 71 -
469 420 336 246
<1366 -6.95 145 156 © 2012 126 1059 (V] i (/] 0.39 (/]
90 91 73 79
342 314 275 180
10.10 - - - — - - 7.61 (/] R (/] 0.10 <
47 - - -
826 727 613 365
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FIVE RIVERS HEALTH CENTERS 401K

Screens Summary (Data as of 09-30-2020) © 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 IBRFX Broad Basket -326 -289 -093 - @ 1480 100 984 & — — 1" <
percentile rank 22 23 16 -
#of funds in category 126 109 97 49

Vanguard Real Estate Index Admiral VGSLX Real Estate -1219 237 522 850 @ 1800 094 2440 (V] — @ 0.12 (V]
percentile rank 33 44 31 38
#of funds in category 252 224 197 141

Fixed Income

Loomis Sayles Core Plus Bond N NERNX  Core Plus Bond 895 587 579 - & 363 09 2376 & — — 039 @
percentile rank 8 10 3 -
# of funds in category 604 537 459 341
BlackRock Inflation Protected Bond K BPLBX pMation . 1124 583 45 330 © 405 105 363 & — — 080 ©
percentile rank 12 18 19 30
#of funds in category 210 200 172 116
Intermediate-
Vanguard Total Bond Market Index Adm VBTLX Term Bond 703 530 420 359 @ 344 102 7.61 < = — 005 <
percentile rank 38 25 33 47
# of funds in category 418 381 336 25
Federated Hermes Govt Ultrashort R6 FGULX  Ultrashort Bond 179 190 - - @ 046 006 2324 & - — 04 @
percentile rank 49 64 - -
# of funds in category 209 168 133 64
Templeton Global Bond R6 FBNRX  World Bond -329 -1.37  1.86 - ©® 616 048 1876 & — — 05 @
percentile rank 84 90 80 -
#of funds in category 310 264 235 87
Balanced
Vanguard LifeStrategy Cnsrv Gr Inv VSCGX Target Risk 811 643 702 6.38 @ 728 101 2602 & — @ 012 @
percentile rank 21 12 18 24
# of funds in category 547 517 451 285
Vanguard LifeStrategy Growth Inv VASGX Target Risk 991 719 954 898 @ 1394 102 2602 & — @ 014 @
percentile rank 23 23 18 19
# of funds in category 325 310 280 190
Vanguard LifeStrategy Income Inv VASIX  Target Risk 682 584 562 495 @ 442 097 2602 < — @ oun <
percentile rank 12 4 15 32
#of funds in category 186 176 158 97
Vanguard LifeStrategy Moderate Gr Inv VSMGX Target Risk 907 68 832 776 @ 105 099 26.02 < — @ 0.13 (/]
percentile rank 35 36 35 45
#of funds in category 676 638 582 414
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