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SOUTH FIRE DISTRICT OF THE CITY OF

Screens Summary (Data as of 09-30-2022)

Trailing Performance and Risk

Name

US Stock

DFA US Core Equity 11
percentile rank

# of funds in category

Vanguard 500 Index Admiral
percentile rank

# of funds in category

Vanguard Growth Index Admiral
percentile rank

# of funds in category

Vanguard Value Index Adm
percentile rank

# of funds in category

MFS Mid Cap Growth R6
percentile rank

# of funds in category

Vanguard Mid-Cap Value Index Admiral
percentile rank

# of funds in category

Vanguard Small Cap Growth Index Admiral
percentile rank
# of funds in category

Vanguard Small Cap Value Index Admiral
percentile rank

# of funds in category

Non-US Stock

American Funds New World 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

Vanguard International Value Inv
percentile rank

# of funds in category

American Funds New Perspective R6
percentile rank

# of funds in category

Ticker

DFEOX

VFIAX

VIGAX

VVIAX

OTCKX

VMVAX

VSGAX

VSIAX

RNWGX

VIMGX

VWILX

VTRIX

RNPGX

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 Index

Foreign Large
Growth

Foreign Large

Value

Global Stock

© Fund Removed from Approved List

Management Style

Expense

Fund on Watch List

ESG Metrics

1Yr

-14.72
35
1,376

-15.51
42
1,376

-25.86
51
1,256

-6.64
24
1,220

-29.11
52
585

-11.10
51
407

-30.09
58
620

-13.56
41
473

-28.75
53
808

-25.53
48
755

-40.24
89
449

-22.20
59
343

-26.83
36
367

3Yr

8.04
26
1,250

8.12
23
1,250

9.49
22
1,146

6.15
33
1,158

3.35
71
535

4.86
54
393

281
77
565

5.69
47
445

0.73

726

-1.26
35
706

3.65
5
390

-0.78
31
316

6.07
15
308

5Yr

8.19
52
1,131

9.20
20
1,131

10.97
21
1,067

7.06
26
1,099

8.76
23
494

5.23
35
366

5.65
59
542

4.42
27
419

2.20

644

-0.63
36
617

3.12
10
350

-0.62
14
294

6.92
18
272

10 Yr Pass/ Std Dev Beta3 Tenure Pass/ Style Pass/
Fail 3Yr% Yr% Fail ~ Box Fail
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Exp Pass/  Sustain.

Ratio

0.14

0.04

0.05

0.05

0.65

0.07

0.07

0.57

0.07

032

0.36

0.41

Fail

Rating
Updated

08-31-2022

3

08-31-2022

4

08-31-2022

2

08-31-2022

5
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4

08-31-2022

4

08-31-2022

4

08-31-2022

08-31-2022

2

08-31-2022

3
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2

08-31-2022

2
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Commit.  Carbon
Level Risk

Updated Updated
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Medium
How — Trisk
02152022 06-30-2022
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SOUTH FIRE DISTRICT OF THE CITY OF

Screens Summary (Data as of 09-30-2022) © 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

Alternative
PIMCO Commodity Real Ret Strat Instl PCRIX  ommOdes 41 1452 760 237 @ 245 107 3@ & — — 06 @ 3 - -
percentile rank 95 36 38 71
# of funds in category 115 109 92 66 08-31-2022 - -
DFA Global Real Estate Securities Port oreex  piobalReal - p016 402 180 488 © 230 0% 1259 @ K @ 4 @ 4 —  LowhRisk
percentile rank 8 29 17 10
# of funds in category 192 186 172 111 08-31-2022 - 06-30-2022
Fixed Income
PIMCO International Bond (USD-Hdg) Instl PFORX  Global Bond -1093 249 075 271 & 466 068 802 & — — 051 @ 2 - -
percentile rank 15 19 3 1
# of funds in category 131 112 95 58 04-30-2022 - -
Vanguard High-Yield Corporate Adm VWEAX  High Yield Bond -1274 -090 136 357 @ 1006 089 1464 & — — 013 @ - - -
percentile rank 35 53 36 26
# of funds in category 685 637 582 403 - - -
- Inflation-
Vanguard Inflation-Protected Secs Adm VAIPX g tocredBond 1153 0.9 1.84 089 & 668 097 089 © — — 010 @ 3 - -
percentile rank 47 51 49 38
# of funds in category 210 199 190 128 08-31-2022 - -
Western Asset Core Bond IS wacsx memediate- - qgg5 430 075 120 €@ 685 123 BB @ & — 03 @ 3 - -
percentile rank 99 95 79 18
# of funds in category 448 404 366 272 08-31-2022 - -
PIMCO Income Instl PMIX  Multsector 4070 026 124 405 @ 704 0% 1852 & — — 051 @ - - -
percentile rank 30 21 23 1
# of funds in category 345 289 255 152 - - -
PIMCO Short-Term Instl PTSHX  UltrashortBond -1.32 072 130 1.46 @ 242 012 1B @ — — 04 @ 2 - -
percentile rank 55 21 28 8
# of funds in category 237 216 178 99 08-31-2022 - -
Target Date
Vanguard Target Retirement 2020 Fund VIWNX  Target Date -1583 117 291 546 & 1098 090 961 & — & o008 @ 3 1-Low -
percentile rank 36 48 35 24
# of funds in category 157 147 120 57 08-31-2022  02-15-2022 -
Vanguard Target Retirement 2025 Fund VTTVX  Target Date 1753 140 315 59% & 1278 09 961 & — & o008 @ 3 1-low  Low Risk
percentile rank 58 46 34 21
# of funds in category 226 202 172 94 08-31-2022 02-15-2022 06-30-2022
Vanguard Target Retirement 2030 Fund VTHRX  Target Date 1842 182 343 646 & 1411 09 961 & — & o008 @ 3 1-low  Low Risk
percentile rank 50 50 44 27
# of funds in category 226 202 170 97 08-31-2022  02-15-2022 06-30-2022
Vanguard Target Retirement 2035 Fund VITHX  Target Date -1887 239 378 699 & 1535 094 961 & — & o008 @ 3 T-Llow  Low Risk
percentile rank 39 49 44 28
# of funds in category 219 195 169 91 08-31-2022  02-15-2022 06-30-2022
©2022 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
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SOUTH FIRE DISTRICT OF THE CITY OF

Screens Summary (Data as of 09-30-2022) © 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
Vanguard Target Retirement 2040 Fund VFORX  Target Date 1942 291 411 740 €& 1661 094 981 & — & o008 @& 3 1-low  Low Risk
percentile rank 33 46 39 22
# of funds in category 220 196 170 97 08-31-2022  02-15-2022 06-30-2022
Vanguard Target Retirement 2045 Fund VTIVX  Target Date -19.93 346 442 761 @ 178 0% 961 @ — @& o008 @ 3 1-Low  Low Risk
percentile rank 36 34 31 20
#of funds in category 219 195 169 90 08-31-2022 02-15-2022 06-30-2022
Vanguard Target Retirement 2050 Fund VFIFX Target Date 2018 341 439 760 @& 1801 095 961 @& — @ o008 ©@ 3 1-Llow  Low Risk
percentile rank 38 35 33 20
# of funds in category 220 196 170 95 08-31-2022  02-15-2022 06-30-2022
Vanguard Target Retirement 2055 Fund VFFVX  Target Date -20.17 340 438 758 & 1802 095 961 (V] — & o008 @ 3 1-Low  Low Risk
percentile rank 37 35 38 26
# of funds in category 219 195 169 72 08-31-2022  02-15-2022 06-30-2022
Vanguard Target Retirement 2060 Fund VITSX  Target Date 2016 340 438 758 & 1799 135 961 & — @& o008 @ 3 1-Low  Low Risk
percentile rank 37 2 41 1
#of funds in category 218 186 150 1 08-31-2022 02-15-2022 06-30-2022
Vanguard Target Retirement 2065 Fund VLXVX  Target Date 2010 338 436 - © 1801 136 52 @ — @ o008 ©@ 3 1-Low  Low Risk
percentile rank 24 55 68 -
# of funds in category 161 37 8 - 08-31-2022  02-15-2022 06-30-2022
Vanguard Target Retirement Income Fund ~ VTINX  Target Date 1419 -002 19 331 & 810 08 961 & — & o008 @ 3 1-Low -
percentile rank 49 31 27 36
# of funds in category 162 146 123 81 08-31-2022  02-15-2022 -
Balanced

American Funds American Balanced R6 RLBGX Q\’l'fo‘iea'gg‘; 4313 372 514 789 & 1260 094 287 & — & 025 @ 3 1-low  LowRisk
percentile rank 27 25 22 6
# of funds in category 766 708 658 487 08-31-2022  02-15-2022 06-30-2022
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