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THRIFT PLAN AND TRUST OF LINCOLN

Screens Summary (Data as of 09-30-2023) © 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
T. Rowe Price Dividend Growth PRDGX  Large Blend 1417 925 960 1117 & 1621 088 2352 & ® @ 064 @ 4 - Low Risk
percentile rank 86 57 29 37
# of funds in category 1,562 1,422 1309 964 08-31-2023 - 12-31-2022
Vanguard 500 Index Admiral vRax - LageBlend g5 1011 g8 1E7 @ 178 100 743 @ M @ 004 @ 3 ILow  Low Risk
percentile rank 30 32 20 9
# of funds in category 1,562 1,422 1309 984 08-31-2023 02-15-2022 12-31-2022
Vanguard Mid Cap Index Admiral VIMAX ~ Mid-CapBlend 1261 726 649 905 € 1936 099 2538 & = & 0056 & 3 Tow  Medim
percentile rank 68 81 28 17
# of funds in category 456 421 392 269 08-31-2023  02-15-2022 12-31-2022
Vanguard Small Cap Index Adm VSMAX SmallBlend 1253 871 460 799 & 2094 0% 743 @& & & 005 @& 4 TLow  Medim
percentile rank 49 76 33 16
# of funds in category 666 649 608 429 08-31-2023 02-15-2022 12-31-2022
Non-US Stock
. Foreign Large :
American Funds Intl Gr and Inc R6 RIGBX  piend 2455 567 38 369 & 1868 106 1501 & ® @ 04 @ 2 1-Llow  Low Risk
percentile rank 40 29 19 47
# of funds in category 800 746 686 460 08-31-2023 02-15-2022 12-31-2022
Fixed Income
BlackRock Inflation Protected Bond Instl ~~ BPRIX ~ fauo o 18 181 224 155 & 704 102 663 & — — 0% & 3 - -
percentile rank 51 47 35 42
# of funds in category 241 224 220 158 08-31-2023 - -
Baird Aggregate Bond Inst BAGIX  Mermediate q4 502 044 155 @ 629 100 BW & ® — 00 & 3 1-Low -
percentile rank 24 36 22 11
# of funds in category 529 477 437 321 08-31-2023  02-15-2022 -
Federated Hermes Govt Ultrashort IS FGUSX  UltrashortBond 398 120 154 110 €@ 067 005 2624 & — — 02 ©@ - - -
percentile rank 91 74 77 70
# of funds in category 243 216 192 107 - - -
Balanced
BlackRock Global Allocation Instl maLox  Slobel 886 100 395 433 @ 1251 0% 675 © ¥ @ 08 & 3 - LowhRisk
percentile rank 69 77 25 28
# of funds in category 427 411 395 287 08-31-2023 - 09-30-2022
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