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CITY OF RICHMOND 457B DEFERRED

Screens Summary (Data as of 03-31-2020) © Fund Removed from Approved List Fund on Watch List
Trailing Performance and Risk Management  Style Expense
Name Ticker ~ Asset Class 1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
US Stock
DFA US Core Equity 11 DFEOX  Large Blend -1346 144 399 934 @ 1732 113 809 < s @ 020 (/]
percentile rank 80 73 65 47
#of funds in category 1,377 1,220 1,054 806
Vanguard FTSE Social Index Admiral VFTAx  [arge Blend 57 - - - — - - 4B’ & ®m O 4 ©
percentile rank 16 - - -
# of funds in category 1,377 1,220 1,054 806
American Funds Growth Fund of Amer R6 RGAGX Large Growth 410 755 839 11.02 @ 1522 096 2643 < s (V] 0.32 <
percentile rank 61 63 43 53
# of funds in category 1,359 1,241 1,096 818
State St Russell Lg Cp Val® Indx NL CI C Large Value 1707 212 194 768 @ 1875 100 2119 & 2 (/] - -
percentile rank 48 52 40 32
#of funds in category 1217 1,112 962 710
ClearBridge Mid Cap Growth IS LCMIX  Mid-Cap Growth -1063 524 426 - @ 1793 1.0 9.59 (V] 4= @ 075 (/]
percentile rank 51 47 55 -
# of funds in category 611 567 498 386
Vanguard Mid-Cap Value Index Admiral VMVAX Mid-Cap Value ~ -22.81 -511 -0.13 - @ 1963 100 1363 & = @ 007 @
percentile rank 32 25 24 -
# of funds in category 426 388 345 241
State St Russell Sm Cap® Gr Indx NL CI C Small Growth -1866 -0.05 160 877 & 2074 100 1066 (V] ii9 (/] - —
percentile rank 61 63 70 57
#of funds in category 635 577 503 383
State St Russell Sm Cp® Val Indx NL CI C Small Value 2930 -932 -235 482 @ 2219 099 1066 (V] i (/] - —
percentile rank 28 25 20 30
# of funds in category 432 407 35 250

Non-US Stock

Invesco Oppenheimer Developing Mkts R6 QDVIX Er'rfsrfgmged,vlkts 1450 109 149 - @ 1667 094 128 © @ © 083 ©
percentile rank 20 11 12 -
# of funds in category 825 707 580 238
American Funds Europacific Growth R RERGX OCONLaBe o790 028 091 397 @ 1557 103 1884 © 2 @ 049 ©
percentile rank 85 69 57 59
#of funds in category 466 409 340 251
Vanguard Interational Growth Adm vwix eienlaee 33 726 595 675 @ 1673 105 1206 @ 2 @ 0 ©
percentile rank 12 6 6 10
#of funds in category 466 409 340 251
DFA International Value | DFIVX \F/‘;rlﬁ'gmrge 2746 824 -440 000 @ 1919 127 1009 © M © 043 ©
percentile rank 91 86 80 77
# of funds in category 333 299 247 162
American Funds New Perspective R6 RNPGX  World Stock 637 594 608 868 @ 1487 093 1934 @ MmO M4 @
percentile rank 21 17 13 10
# of funds in category 867 756 624 378

©2020 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'N TAH
Inc



Release Date 05-04-2020 | Quarterly Plan Performance Report Page 2 of 3

CITY OF RICHMOND 457B DEFERRED
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Name Ticker ~ Asset Class 1Yr 3Yr 5Yr 10Yr Pass/ StdDev Beta3 Tenure Pass/ Style  Pass/ Exp Pass/
Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
Alternative
PIMCO Commodity Real Ret Strat Instl PCRIX g‘r’égg‘%‘;'g;(ft 2647 1022 857 618 @ 1509 122 5% ©& — — 14 ©
percentile rank 71 77 70 20
#of funds in category 129 109 95 35
Vanguard Real Estate Index Admiral VGSLX Real Estate -16.55 -146 049 789 @ 1706 094 2390 (V] — @ 0.12 (V]
percentile rank 40 47 45 39
# of funds in category 263 229 202 138

Fixed Income

PIMCO High Yield Instl PHIYX  HighYieldBond  -484 139 286 527 & 720 087 1023 (V] —  — 059 <
percentile rank 16 10 8 16
# of funds in category 701 623 544 339
BlackRock Inflation Protected Bond K BPLBX pMation . BE7T 287 213 305 © 3¥ 09 33 & — — 080 ©
percentile rank 35 37 37 32
#of funds in category 218 196 173 115
Baird Aggregate Bond Inst BAGIX IMtermediate- 755 454 337 455 @ 344 103 1952 © o — 030 @
percentile rank 40 25 9 6
# of funds in category 430 385 332 254
PIMCO Income Instl PIMIX  Multisector Bond  -3.16 194 359 734 @ 520 077 1301 (V] — — 105 <
percentile rank 42 18 5 1
# of funds in category 316 274 229 128
Federated Government Ultrashrt Dur R6 FGULX  Ultrashort Bond 182 168 - - @ 038 004 2274 (V] — — 02 <
percentile rank 21 29 - -
#of funds in category 204 164 131 61
Templeton Global Bond R6 FBNRX  World Bond 533 -1.25 063 - & 630 -063 1826 (V] — — 048 <
percentile rank 60 73 64 -
# of funds in category 324 287 240 80
Target Date
Vanguard Target Retirement 2020 Inv VTWNX Target Date 264 328 358 6.39 @ 804 104 711 < — & 0.13 <
percentile rank 41 22 11 g
# of funds in category 233 198 156 94
Vanguard Target Retirement 2025 Inv VITVX  Target Date -431 307 360 665 @ 943 106 711 < — © 013 @
percentile rank 43 24 13 12
#of funds in category 235 199 160 84
Vanguard Target Retirement 2030 Inv VTHRX Target Date -b78 280 35 687 @ 1056 1.02 AL (V] — @ 0.14 (V]
percentile rank 40 27 19 17
# of funds in category 244 209 167 96
Vanguard Target Retirement 2035 Inv VITHX  Target Date 725 253 351 707 @ 169 097 7111 < — @ 014 @
percentile rank 35 23 16 15
# of funds in category 232 196 157 81
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Fail 3Yr%  Yr% Fail Box Fail Ratio Fail
Vanguard Target Retirement 2040 Inv VFORX Target Date 874 223 343 718 @ 1282 095 7 < — @ 0.14 (/]
percentile rank 34 24 17 15
#of funds in category 244 209 167 96
Vanguard Target Retirement 2045 Inv VTIVX  Target Date -1021 177 321 707 @ 1375 096 7.1 (V] — @ 015 @
percentile rank 37 33 20 16
# of funds in category 232 196 157 80
Vanguard Target Retirement 2050 Inv VFIFX  Target Date -1017 179 323 7.07 @ 1375 095 7111 < — @ 015 @
percentile rank 24 26 19 19
# of funds in category 244 209 167 78
Vanguard Target Retirement 2055 Inv VFFVX  Target Date -1021 178 319 - @ 1375 09% 7 < — @ 0.15 (/]
percentile rank 23 28 21 -
#of funds in category 232 194 150 31
Vanguard Target Retirement 2060 Inv VTTSX Target Date -1018 179 320 - @ 1375 094 711 < — & 0.15 <
percentile rank 21 32 36 -
# of funds in category 228 150 54 -
Vanguard Target Retirement 2065 Inv VLXVX  Target Date -10.23 - - - — - - 272 © — @ 015 @
percentile rank 23 - - -
#of funds in category 228 150 54 -
Vanguard Target Retirement Income Inv VTINX  Target Date 091 338 317 492 @ 494 08 711 < - @ 012 @
percentile rank 29 13 10 17
#of funds in category 186 157 136 89
Balanced
Vanguard LifeStrategy Cnsrv Gr Inv VSCGX  Target Risk 030 359 349 539 @ 632 100 2552 @ — @ 012 @
percentile rank 15 7 7 17
# of funds in category 561 519 428 271
Vanguard LifeStrategy Growth Inv VASGX Target Risk -822 217 333 678 @ 1224 099 2552 @ — @ 014 @
percentile rank 23 23 18 20
#of funds in category 332 307 277 191
Vanguard LifeStrategy Income Inv VASIX  Target Risk 363 415 342 459 & 38 034 2552 < — @ 0.1 (/]
percentile rank 7 4 5 25
#of funds in category 198 183 157 g1
Vanguard LifeStrategy Moderate Gr Inv VSMGX Target Risk -428 292 346 620 @ 923 100 2552 @ — © 013 @
percentile rank 30 31 30 39
# of funds in category 689 641 562 413
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