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NATIONAL ASSOCIATION OF STATE

Screens Summary (Data as of 09-30-2024) © 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
DFA US Core Equity 11 DFEOX  Large Blend 3346 1111 1520 1233 & 1763 099 1260 & ™ @ 015 & 2 - Mgfs“klm
percentile rank 56 38 42 44
# of funds in category 1497 1,348 1236 919 08-31-2024 - 12-31-2022
State St S&P 500® Indx NL CI K largeBlond 3533 1190 1595 1336 © 178 10 74 @ B @ W @ 3 ~ LowRisk
percentile rank 22 20 20 8
# of funds in category 1497 1,348 1236 919 08-31-2024 - 12-31-2022
Vanguard Growth Index Admiral VIGAX Large Growth 4190 1046 19.00 1554 & 2222 106 2977 (V] @ o005 @ 3 1-Low  Low Risk
percentile rank 37 24 17 18
# of funds in category 1,172 1,107 1,034 803 08-31-2024 02-15-2022 12-31-2022
DFA US Large Cap Value | DFLVX  LlargeValue 2587 929 1097 914 & 1785 106 1260 & & & 02 & 2 - Medum
percentile rank 66 57 55 56
# of funds in category 1,194 1,108 1,054 820 08-31-2024 - 12-31-2022
Neuberger Berman Mid Cap Growth R6 NRMGX  id-Cap 3137 090 1106 1113 & 2087 09 471 & [ & 060 & 3 - Medum
percentile rank 19 45 38 29
# of funds in category 548 528 493 389 08-31-2024 - 12-31-2022
Vanguard Mid-Cap Value Index Admiral VMVAX Mid-CapValue 3104 873 1076 956 & 1868 094 162 © = @ 007 & 4 TLow  Medum
percentile rank 11 50 49 24
# of funds in category 406 388 374 285 08-31-2024 02-15-2022 12-31-2022
PGIM Jennison Small Company R PJSOX  SmallGrowth 2626 267 1316 1014 @ 1980 08 1085 & & © 08 & 4 - Medum
percentile rank 47 22 13 43
# of funds in category 582 558 530 407 08-31-2024 - 12-31-2022
Vanguard Small Cap Value Index Admiral ~ VSIAX  SmallValue ~ 2869 822 1160 958 & 2100 090 843 & & @ 007 & 4 TLow  Medim
percentile rank 9 26 35 15
#of funds in category 485 456 428 329 08-31-2024 02-15-2022 12-31-2022
Non-US Stock
Vanguard Emerging Mkis Stock Idx Adm ~ VEMAX E['T‘]’grfs:ﬂgf,’wkts 249 159 638 417 @ 1635 091 1610 & & & 014 @ 2 1dow  Medum
percentile rank 35 37 42 40
# of funds in category 805 721 647 431 08-31-2024  02-15-2022 12-31-2022
American Funds Intl Gr and Inc R6 RIGEX TOONLaGe 5517 430 758 508 @ 1670 099 1601 & B @ 0% @ 3 1low  LowRisk
percentile rank 76 56 59 67
# of funds in category 789 723 675 442 08-31-2024  02-15-2022 12-31-2022
Vanguard Developed Markets Index Admiral ~ VTMGX Eﬁ’éﬁﬁ?ﬂb@?e 2464 480 827 592 & 1807 109 M6 & & @ 008 & 2 1-low  Low Risk
percentile rank 50 45 38 28
# of funds in category 789 723 675 442 08-31-2024 02-15-2022 12-31-2022
Vanguard International Growth Adm VWi - [oreiOnLaee gg94 35 1076 8 @ 288 12 U @ B @ 031 @ 3 ~ LowRisk
percentile rank 30 84 8 10
# of funds in category 407 391 342 228 08-31-2024 - 12-31-2022
DFA International Value | DRVX  [UeIONLaGe 5008 g0 1010 566 @ 1802 098 1460 & K @ 08 @ - Modium
percentile rank 71 13 13 16
# of funds in category 365 340 314 213 08-31-2024 - 12-31-2022
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DFA Global Equity | DGEIX  Global Stock 3035 899 1293 990 & 1701 101 1260 @& — @ 05 © 2 - ME?S'Em

percentile rank 38 20 13 19

# of funds in category 349 331 300 197 08-31-2024 - 12-31-2022
Alternative

PIMCO Commodity Real Ret Strat Instl PCRIX  ommOdes 325 235 8% 050 @ 17242 19 52 & — — 10 @ 2 - -

percentile rank 22 90 43 53

# of funds in category 115 106 101 66 08-31-2024 - -

DFA Real Estate Securities | DFREX  Real Estate 3513 354 518 807 & 2169 100 1260 & — @ 018 @ 3 - Low Risk

percentile rank 18 35 37 21

# of funds in category 247 238 219 156 08-31-2024 - 12-31-2022
Fixed Income

Baird Core Plus Bond Inst BCOIX  CorePlusBond 1285 -067 121 258 & 762 099 2402 & — — 030 @ 3 1-Low -

percentile rank 34 27 31 19

# of funds in category 618 561 519 365 08-31-2024  02-15-2022 -

American Funds Capital World Bond R6 RCWGX  Global Bond 12.81 -339 -067 076 @ 1023 094 55 @ — — 048 © 3 1-Low -

percentile rank 30 72 53 33

# of funds in category 167 165 147 123 08-31-2024  02-15-2022 -

PIMCO High Yield Instl PHIYX  HighYieldBond 1472 264 383 460 & 875 101 519 & — — 060 @& 1 - -

percentile rank 40 57 64 26

# of funds in category 670 614 579 435 08-31-2024 - -

American Century Inflation-Adjs Bond R6 ~~ AIADX~ [aton- 1004 079 247 - @ 739 103 285 @& — — 09 & 3 - -

percentile rank 31 54 50 -

# of funds in category 161 153 145 107 05-31-2024 - -

BNY Mellon Bond Market Index | DBRX  MMemediate 41 461 015 165 & 761 10 UM @& = — 015 & 3 - -

percentile rank 75 71 76 63

# of funds in category 525 464 415 287 08-31-2024 - -

Lincoln Stable Value Account -LNGPA Stable Value - - - - - - - M4 @ - — - — - - -

percentile rank - - - -

# of funds in category 14 - - - - - -

Baird Ultra Short Bond Institutional BUBIX UltrashortBond  6.29 370 271 210 & 089 005 1076 & — — 015 @ 3 1-Low -

percentile rank 54 26 25 35

# of funds in category 252 204 185 114 08-31-2024  02-15-2022 -
Balanced

American Funds American Balanced R6 RLBGX ’z\’l'looff:%rﬁ;f] 2627 725 965 877 & 1213 098 2576 & — & 05 & 3 1-low  Low Risk

percentile rank 14 9 17 10

# of funds in category 743 694 655 497 08-31-2024  02-15-2022 12-31-2022
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