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CITY OF VIRGINIA DEFERRED

Screens Summary (Data as of 09-30-2021) 1 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
Vanguard 500 Index Admiral vrAX  [@0eBIend 9998 1595 1686 1660 @ 188 10 543 @ @ 04 @ 3 1low  LowRisk
percentile rank 49 28 21 15
# of funds in category 1,391 1,267 1,112 819 08-31-2021 10-08-2021 06-30-2021
MFS Growth R6 MFEKX  Large Growth 2359 2076 22.40 19.30 €& 1861 091 1951 (V] 7 @ 053 @ 4 2-Basic  Low Risk
percentile rank 74 37 28 25
# of funds in category 1,240 1,138 1,033 766 08-31-2021 10-08-2021 06-30-2021
Invesco Diversified Dividend R6 LCEFX largeValle 2746 879 837 - @& 1689 082 7589 & T @& 0M & 2 - Medum
percentile rank 80 66 89 -
# of funds in category 1,210 1,149 1,027 751 08-31-2021 - 06-30-2021
Vanguard Mid Cap Index Admiral VIMAX  Mid-CapBlend 36.09 1474 1459 1555 € 2183 0938 2338 & ® @ 005 @ 4 1-Llow  Low Risk
percentile rank 70 10 15 8
# of funds in category 394 361 307 206 08-31-2021 10-08-2021 06-30-2021
PGIM Jennison Small Company R6 PJSOX  Small Growth ~ 59.03 17.47 1724 1597 & 2175 102 78 & ¥ 0 n @ 3 - -
percentile rank 6 35 55 63
# of funds in category 613 577 513 390 08-31-2021 - -
DFA US Small Cap Value | DFSVX  Small Value 7321 792 1055 13.46 @& 2985 110 959 & i@ 039 @ 2 - -
percentile rank 18 54 43 29
# of funds in category 434 406 383 290 08-31-2021 - -
\ Non-US Stock
American Funds New World R RNWGX Egg[s:fn'g?vlkts 2528 1566 1354 1007 @& 1829 088 230 & % @ 059 @& 4 ILow  Low Risk
percentile rank 30 10 7 1
# of funds in category 786 708 598 319 08-31-2021 10-08-2021 06-30-2021
American Funds Intl Gr and Inc R6 RGEX  FIEONLAGe 5705 915 909 806 & 1932 108 1B & N @ 0% @& 2 low  LowRisk
percentile rank 22 20 33 48
# of funds in category 769 696 596 402 08-31-2021 10-08-2021 06-30-2021
Vanguard Developed Markets Index Admiral  VTMGX  [r@9n 108 5651 g1g 918 862 € 1864 104 861 @ T & W7 & 2 1low  LowRisk
percentile rank 26 40 30 28
# of funds in category 769 696 596 402 08-31-2021 10-08-2021 06-30-2021
Alternative
Vanguard Real Estate Index Admiral VGSLX  RealEstate 3351 1201 754 1154 € 1888 094 2540 & — @ 012 & 3 Tow  Medum
percentile rank 47 40 46 31
# of funds in category 247 232 200 148 08-31-2021 10-08-2021 06-30-2021
Fixed Income
Vanguard Inflation-Protected Secs Adm ~~ VAPX  fiaton- 509 729 416 302 € 38 0% 1012 & — — 00 @ - - -
percentile rank 62 34 42 24
#of funds in category 2060 202 176 125 - - -
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CITY OF VIRGINIA DEFERRED

Screens Summary (Data as of 09-30-2021) 1 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
) Intermediate-
Baird Aggregate Bond Inst BAGX  Term Bond 031 59 345 390 & 397 108 2102 & ® — 030 @ - 1-Low -
percentile rank 45 15 12 7
# of funds in category 411 378 333 249 - 10-08-2021 -
PIMCO Income Instl PIMIX  Mufisector 700 566 533 708 & 575 080 W ©& — — 062 © - - -
percentile rank 42 41 13 1
# of funds in category 337 275 241 131 - - -
Federated Hermes Govt Ultrashort R6 FGULX  UltrashortBond 010 141 1.34 - @& 053 005 2424 & — — 0% @ - - -
percentile rank 76 69 73 -
# of funds in category 241 213 169 88 - - -
Target Date

BlackRock LifePath® Index 2025 K LIBKX  Target Date 1424 948 889 904 @& 1039 093 1034 & — @ 009 @ 3 - -
percentile rank 75 47 62 60
# of funds in category 224 206 165 91 08-31-2021 - -
BlackRock LifePath® Index 2030 K LINKX  Target Date 1772 1038 999 993 & 1238 09 1034 & — @ 009 @ 3 - Low Risk
percentile rank 65 43 60 56
# of funds in category 225 205 165 87 08-31-2021 - 06-30-2021
BlackRock LifePath® Index 2035 K LIJKX  Target Date 2108 1122 1101 1076 €& 1428 096 1034 & — @ 009 @ 3 - Low Risk
percentile rank 58 34 52 55
# of funds in category 217 203 162 88 08-31-2021 - 06-30-2021
BlackRock LifePath® Index 2040 K LIKKX  Target Date 2423 1193 1183 1152 & 1606 098 1034 & — @& 009 & 4 - Low Risk
percentile rank 47 31 43 48
# of funds in category 219 205 165 87 08-31-2021 - 06-30-2021
BlackRock LifePath® Index 2045 K LIHKX  Target Date 2669 1253 1257 1212 & 1737 100 1034 & — @ o009 ©@ 4 - Low Risk
percentile rank 37 26 38 32
# of funds in category 217 203 162 87 08-31-2021 - 06-30-2021
BlackRock LifePath® Index 2050 K LIPKX  Target Date 2799 1285 1284 1254 & 1798 102 1034 & — @ 009 @ 4 - Low Risk
percentile rank 25 21 26 17
# of funds in category 219 205 165 79 08-31-2021 - 06-30-2021
BlackRock LifePath® Index 2055 K LIVKX  Target Date 2810 1289 1288 1278 & 1802 101 1034 & — @& 009 & 4 - Low Risk
percentile rank 33 25 30 18
# of funds in category 217 203 159 66 08-31-2021 - 06-30-2021
BlackRock LifePath® Index 2060 K LIZKX  Target Date 2811 1291 12.89 - & 1806 15 559 & — @ o009 ©@ 4 - Low Risk
percentile rank 37 27 36 -
# of funds in category 211 188 125 - 08-31-2021 - 06-30-2021
BlackRock LifePath® Index 2065 K LIWKX  Target Date 2173 - - - — - - 192 © — @ 009 @ 4 - Low Risk
percentile rank 50 - - -
# of funds in category 120 17 - - 08-31-2021 - 06-30-2021
BlackRock LifePath® Index Retire K LIRKX  Target Date 1116 884 747 714 & 804 108 1034 & — @ 009 @ - - -
percentile rank 23 4 7 6
# of funds in category 169 152 122 79 - - -
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Screens Summary (Data as of 09-30-2021) 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
Undated Undated Undated
Balanced
American Funds American Balanced R6 RLBGX ’X"I‘J&%’Séen 17.40 1064 1077 1162 1098 094 2276 — 0.26 3 1-low  LowRisk
percentile rank 66 33 23 8
# of funds in category 690 654 597 428 08-31-2021 10-08-2021 06-30-2021
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