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Screens Summary (Data as of 03-31-2021) © 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 67.94 1533 1583 13.07 @ 2078 1.12 9.09 < s < 0.15 (/]
percentile rank 10 52 35 40
#of funds in category 1,356 1,230 1,074 812
Vanguard 500 Index Admiral VFIAx  Large Blend 5633 1675 1626 1388 @ 1840 100 493 © N @ 004 @

percentile rank
#of funds in category

State St Russell Lg Cap Gr® Indx NL CI C
percentile rank
# of funds in category

State St Russell Lg Cp Val® Indx NL CI C
percentile rank
#of funds in category

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

Vanguard Mid-Cap Value Index Admiral
percentile rank
# of funds in category

State St Russell Sm Cap® Gr Indx NL CI C
percentile rank
#of funds in category

State St Russell Sm Cp® Val Indx NL CI C
percentile rank
#of funds in category

Non-US Stock

Vanguard Emerging Mkts Stock ldx Adm
percentile rank
#of funds in category

Vanguard Developed Markets Index Admiral
percentile rank
#of funds in category

Invesco Oppenheimer International Gr R6
percentile rank
#of funds in category

DFA International Value |
percentile rank
# of funds in category

Vanguard Total World Stock Index Admiral
percentile rank
#of funds in category

Index
53 26 23 11

1,356 1,230 1,074 812

Large Growth 6261 2274 2099 16.59 @ 1939 100 2184 @ £ @ 4 @
41 26 27 18
1,264 1,188 1,071 790

Large Value 56.17 11.02 1178 11.01 @ 1993 100 2219 @ g @ 004 @
49 42 44 34
1,207 1,136 1,007 728

VMGMX Mid-Cap Growth ~ 70.30  19.18 17.33 - @ 2112 097 811 V] £ @ 007 @
64 47 64 -
595 560 500 379

VMVAX' Mid-Cap Value 6987 9.83 1164 - @ 2292 099 148 © e @ o7 @
71 55 44 -

415 395 350 250

Small Growth 89.85 16.99 1845 1292 © 2552 100 1166 @ s @ o0 @
53 68 61 64
619 581 508 386

Small Value 96.48 11.67 1361 10.07 @ 2676 099 1166 @ ! @ 006 @
54 26 23 26
428 402 372 269

Diversified
VEMAX Emerging Mkts 58.17 632 1132 329 @ 1894 098 1259 < R @ 014 @
65 45 54 58
800 696 597 295

Foreign Large
VIMGX Biend Index 50.81 656 960 6.00 @ 1847 104 81 (V] = @ 007 (/]
36 37 36 24
752 657 566 375

0I6IX E?[fvivgtﬂwge 5290 845 954 - @ 1826 097 2503 © N @ 089 ©
7 & & -
M2 383 30 228

DRvX foreignlage  gy04  1gg go5 355 @ W3R 127 1M & 2B @ 03 @

Value
16 78 25 62
364 333 288 191
VTWAX World Stock 57.85 - - - — - - 8n (/] R @ 010 <

0 - - -
868 764 651 400
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FIVE RIVERS HEALTH CENTERS 401K

Screens Summary (Data as of 03-31-2021) © 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
Alternative
! . Commodities

Invesco Balanced-Risk Commodity Strat R6 IBREX  §road Basket 5464 232 417 - @ 1655 104 1034 & - — 115 @
percentile rank 8 16 32 -
#of funds in category 119 104 90 57

Vanguard Real Estate Index Admiral VGSLX Real Estate 36.54 11.00 613 891 @ 1817 093 2490 (V] — @ 0.12 (V]
percentile rank 45 28 41 25
# of funds in category 248 225 201 145

Fixed Income

Loomis Sayles Core Plus Bond N NERNX  Core Plus Bond 566 544 485 - @ 392 101 242 & — — 038 @
percentile rank 58 25 11 -
# of funds in category 597 540 476 342
. Inflation-
BlackRock Inflation Protected Bond K BPLBX Protected Bond 995 579 406 325 @ 416 105 413 < — — 060 <
percentile rank 24 17 17 32
#of funds in category 205 198 175 116
Intermediate-
Vanguard Total Bond Market Index Adm VBTLX Term Bond 054 463 307 339 @ 369 1.03 8.11 < = — 005 <
percentile rank 79 45 54 47
# of funds in category 422 386 338 756
Federated Hermes Govt Ultrashort R6 FGULX  Ultrashort Bond 140 176 146 - @ 049 005 2374 & - — 04 @
percentile rank 77 65 74 -
# of funds in category 229 189 155 80
© Templeton Global Bond R6 FBNRX  World Bond 239 -1.89 097 - ® 610 057 19268 & — — 05 @
percentile rank 96 93 91 -
#of funds in category 313 270 247 108
Balanced
Vanguard LifeStrategy Cnsrv Gr Inv VSCGX Target Risk 2146 809 759 640 & 776 101 2652 < — @ 0.12 (/]
percentile rank 76 29 33 28
# of funds in category 538 517 460 278
Vanguard LifeStrategy Growth Inv VASGX Target Risk 4530 1134 1188 930 @ 1479 102 2652 @ — @ 014 @
percentile rank 60 25 26 25
# of funds in category 322 307 277 185
Vanguard LifeStrategy Income Inv VASIX  Target Risk 10.78 628 534 484 @ 473 096 2652 < — @ oun <
percentile rank 88 25 55 46
#of funds in category 166 158 142 88
Vanguard LifeStrategy Moderate Gr Inv VSMGX Target Risk 3292 975 976 794 @ 1123 099 2652 < — @ 0.13 (/]
percentile rank 69 50 51 52
#of funds in category 666 641 575 412
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