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CITY OF RICHMOND 457B DEFERRED

Screens Summary (Data as of 09-30-2024)

Trailing Performance and Risk

Name

US Stock

Fidelity 500 Index
percentile rank
# of funds in category

JPMorgan Large Cap Growth R6
percentile rank

# of funds in category

Vanguard Equity-Income Adm
percentile rank

# of funds in category

Fidelity Mid Cap Index
percentile rank

# of funds in category

MFS Mid Cap Growth R6
percentile rank

# of funds in category

Allspring Special Mid Cap Value R6
percentile rank

# of funds in category

Fidelity Small Cap Index
percentile rank

# of funds in category
DFA US Targeted Value |

percentile rank

#of funds in category

Non-US Stock

Vanguard International Growth Adm
percentile rank

# of funds in category
Vanguard International Value Inv

percentile rank

# of funds in category

Fixed Income

Hartford Total Return Bond R6
percentile rank
# of funds in category

Fidelity U.S. Bond Index
percentile rank
# of funds in category

Ticker

FXAIX

JLGMX

VEIRX

FSMDX

OTCKX

WFPRX

FSSNX

DFFVX

VWILX

VTRIX

ITBVX

FXNAX

Asset Class

Large Blend
Index

Large Growth

Large Value

Mid-Cap Blend

Mid-Cap
Growth

Mid-Cap Value

Small Blend

Small Value

Foreign Large
Growth

Foreign Large

Value

Core Plus Bond

Intermediate-
Term Bond

© Fund Removed from Approved List

Management Style

Expense

ESG Metrics

Fund on Watch List

1Yr

36.33
23
1,497

44.56

1,172

26.44
60
1,194

29.29
27
471

27.90
36
548

21.24
36
406

26.84
31
616

23.89
44
485

28.94
30
407

2161
63
365

13.70

618

11.52
63
525

3Yr

11.90
20
1,348

11.64

1,107

10.77
29
1,108

5.76
65
433

1.43
41
528

10.25
22
368

1.97
81
591

9.68

456

-3.65

391

5.20
81
340

-0.83
32
561

-1.39
4
464

5Yr

15.96

1,236

10.20
53
493

11.88

374

9.48
66
569

14.03

428

10.76

342

7.89
55
314

1.19
32
519

0.34
52
415

10 Yr Pass/ Std Dev Beta3 Tenure Pass/ Style Pass/
Fail 3Yr% Yr% Fail ~ Box Fail
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264

1206 & 2010 092 1587 & 5. ]

369

1037 @& 1728 087 1570 & ® @

285

893 & 2251 100 1307 & 5 @
47
404

947 & 2206 095 1260 & I ]

329

897 @& 228 12 1417 @ ? @

228

500 @& 1726 097 143 & & ©
38
213

- @ 804 104 1289 @ — —

365

182 & 761 100 1038 @& & —
43
287

Exp Pass/ Sustain.  Commit.

Ratio

0.02

0.44

0.18

0.03

0.66

0.03

0.29

0.39

032

0.03

Fail

Rating Level
Updated Updated

3 1-Low

08-31-2024  07-19-2023

2 2-Basic

08-31-2024  04-07-2022

2 —

08-31-2024 -

3 —

08-31-2024 -

4 2-Basic

08-31-2024  02-15-2022

3 —

08-31-2024 -

2 —

08-31-2024 -

3 —

08-31-2024 -

08-31-2024 -

3 —

08-31-2024 -

08-31-2024 -

4 1-Low

08-31-2024  02-15-2022

Carbon
Risk
Updated

Low Risk

12-31-2022

Low Risk

12-31-2022

Medium
Risk

12-31-2022

Medium
Risk

12-31-2022

Low Risk

12-31-2022
Medium
Risk
12-31-2022
Medium
Risk
12-31-2022
Medium
Risk

12-31-2022

Low Risk

12-31-2022
Medium
Risk

12-31-2022
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CITY OF RICHMOND 457B DEFERRED

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
Lincoln Stable Value Account -L7NGPA Stable Value - - - - - - - N4 @ — - - — - - -
percentile rank - - - -
# of funds in category 14 - - - - - -
Target Date
Vanguard Target Retirement 2020 Fund VTWNX  Target Date 1825 286 601 599 €& 1020 08 1161 & — & 008 & 3 1-Low -
percentile rank 70 44 49 36
# of funds in category 166 150 134 79 08-31-2024  02-15-2022 -
Vanguard Target Retirement 2025 Fund VTTVX  Target Date 2113 368 709 674 & 1176 092 1161 & — @ o008 ©@ 3 1-Low  Low Risk
percentile rank 24 19 28 22
# of funds in category 241 224 193 130 08-31-2024  02-15-2022 12-31-2022
Vanguard Target Retirement 2030 Fund VTHRX  Target Date 2327 440 804 735 & 1283 093 1161 (V] — & o008 @ 3 1-Low  Low Risk
percentile rank 25 21 35 30
# of funds in category 252 234 198 132 08-31-2024  02-15-2022 12-31-2022
Vanguard Target Retirement 2035 Fund VITHX  Target Date 2476 507 895 793 & 1364 093 161 & — @& o008 @ 3 1-Low  Low Risk
percentile rank 58 29 46 39
#of funds in category 248 226 192 132 08-31-2024 02-15-2022 12-31-2022
Vanguard Target Retirement 2040 Fund VFORX  Target Date 2633 575 985 849 & 1444 093 161 & — @ o008 @ 3 1-Low  Low Risk
percentile rank 64 45 51 45
# of funds in category 246 229 193 132 08-31-2024  02-15-2022 12-31-2022
Vanguard Target Retirement 2045 Fund VTIVX Target Date 2782 639 1074 897 & 1527 095 1161 (V] — @& o008 @ 3 1-Low  Low Risk
percentile rank 62 47 39 37
# of funds in category 243 226 192 132 08-31-2024 02-15-2022 12-31-2022
Vanguard Target Retirement 2050 Fund VFIFX Target Date 2891 683 1105 913 & 1568 096 1161 & — @& o008 @ 3 1-Low  Low Risk
percentile rank 54 34 35 32
#of funds in category 244 227 193 132 08-31-2024  02-15-2022 12-31-2022
Vanguard Target Retirement 2055 Fund VFFVX  Target Date 2892 684 1105 911 & 1569 0% 161 & — @& 008 & 3 1-low  Low Risk
percentile rank 61 36 40 38
# of funds in category 242 225 193 127 08-31-2024 02-15-2022 12-31-2022
Vanguard Target Retirement 2060 Fund VTTSX  Target Date 2893 6.84 11.05 911 & 1567 123 1161 (V] — @& o008 @ 3 1-Low  Low Risk
percentile rank 62 39 45 61
# of funds in category 239 222 183 33 08-31-2024  02-15-2022 12-31-2022
Vanguard Target Retirement 2065 Fund VLXVX  Target Date 2895 687 11.04 - @ 1566 123 12 & — @& 008 @ 3 T-low  Low Risk
percentile rank 66 40 63 -
#of funds in category 248 178 45 - 08-31-2024  02-15-2022 12-31-2022
Vanguard Target Retirement 2070 Fund VSVNX  Target Date 28.98 - - - - - - 226 © — @ o008 @ 3 - Low Risk
percentile rank 63 - - -
# of funds in category 248 178 45 - 08-31-2024 - 12-31-2022
Vanguard Target Retirement Income Fund VTINX  Target Date 1622 219 445 451 & 872 093 16 & — & o008 @ 4 1-Low -
percentile rank 63 50 56 40
# of funds in category 189 172 148 105 08-31-2024  02-15-2022 -
©2024 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
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar, M( )HN'NBSTAH
Inc. This report is not complete without the accompanying disclosure. Please visit https://fiduciaryservices.morningstar.com/Disclosures/Fiduciary_Services_Report_Disclosure.pdf to view these disclosures



