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FRLA 457B PLAN

Screens Summary (Data as of 03-31-2022)

Trailing Performance and Risk

Name

US Stock

T. Rowe Price Dividend Growth
percentile rank

# of funds in category

Vanguard 500 Index Admiral
percentile rank

# of funds in category

Fidelity® Contrafund®
percentile rank

# of funds in category

American Funds Washington Mutual R6
percentile rank
# of funds in category

Neuberger Berman Mid Cap Growth Inst
percentile rank
# of funds in category

American Century Mid Cap Value |
percentile rank
# of funds in category

Carillon Eagle Small Cap Growth |
percentile rank
# of funds in category

Delaware Small Cap Value Instl
percentile rank

# of funds in category

Non-US Stock

American Funds New World R6
percentile rank

# of funds in category

Vanguard Developed Markets Index Admiral
percentile rank

#of funds in category

Invesco Oppenheimer International Gr Y
percentile rank

# of funds in category

Vanguard International Value Inv
percentile rank

# of funds in category

American Funds New Perspective R6
percentile rank

# of funds in category

Ticker

PRDGX

VFIAX

FCNTX

RWMGX

NBMLX

AVUAX

HSIIX

DEVIX

RNWGX

VIMGX

0IGYX

VTRIX

RNPGX

Asset Class

Large Blend

Large Blend
Index

Large Growth

Large Value

Mid-Cap
Growth

Mid-Cap Value

Small Growth

Small Value

Diversified
Emerging Mkts

Foreign Large
Blend Index

Foreign Large
Growth

Foreign Large
Value

World Stock

© Fund Removed from Approved List

Management Style

Expense

Fund on Watch List

1Yr

14.24
34
1,362

15.60
17
1,362

9.41
42
1,240

16.43
12
1,362

-3.59
54
595

12.75
31
410

-12.30
69
617

8.28
32
446

-6.50
31
809

0.70
29
772

-8.08
66
454

-3.09
85
350

3.98
28
356

3Yr

16.56
62
1,245

18.89

1,245

19.04
46
1,128

15.94
71
1,245

15.79
42
545

13.62
50
392

8.80
92
583

13.16
47
416

9.91

732

8.54
28
712

9.16
58
390

7.10
34
327

17.65
10
306

5Yr

15.01
42
1,129

15.95

1,129

17.83
47
1,033

14.10
58
1,129

15.28
41
506

9.40
60
356

8.82
93
529

8.23
54
396

9.86

626

7.16
28
616

6.61
87
340

6.36
12
291

15.64
12
265

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

1393 @ 1615 089 2001 @& & @
35
827

1460 @ 1776 100 593 @ ® @

827

1512 & 1857 094 3156 & 2 ]
41
769

13.51 @ 1690 092 24768 @ TN ]
46
827

1252 @& 2110 096 1918 & H @
54
369

12217 & 1900 085 1801 & E @
16
265

1004 & 239 097 82 @& H @
90
400

1038 @& 2541 099 2498 @ & @
41
301

713 & 1798 091 280 @& I @

354

667 @& 1785 104 9NN & B @

413

654 & 1892 100 2603 & T @
69
228

578 @& 1948 109 18 @ T @
26
184

1313 @ 1894 107 2134 & - @
9
167

Ratio

0.63

0.04

0.27

0.67

0.78

0.77

0.86

0.57

0.07

0.85

0.36

0.41

ESG Metrics
Exp Pass/ Sustain.  Commit.
Fail  Rating Level
Updated Updated
@ 4 -
02-28-2022 -
(V] 3 1-Low
02-28-2022 02-15-2022
< 2 1-Low
02-28-2022 02-15-2022
< 2 1-Low
02-28-2022 02-15-2022

g 3 -
02-28-2022 -
(V] 3 1-Low
02-28-2022  02-15-2022

g 2 -
02-28-2022 -
g 3 -
02-28-2022 -
(V] 4 1-Low
02-28-2022 02-15-2022
(V] 2 1-Low
02-28-2022 02-15-2022

g 3 -
02-28-2022 -
g 2 -
02-28-2022 -
< 2 2-Basic
02-28-2022 02-15-2022

Carbon
Risk
Updated

Low Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021
Medium
Risk
12-31-2021
Medium
Risk
12-31-2021
Medium
Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021

Low Risk

12-31-2021
Medium

Risk
12-31-2021

Low Risk

12-31-2021
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FRLA 457B PLAN

Screens Summary (Data as of 03-31-2022)

Trailing Performance and Risk

Name

Alternative

PIMCO Commodity Real Return Strat 12
percentile rank
# of funds in category

Vanguard Real Estate Index Admiral
percentile rank
# of funds in category

Fixed Income

Eaton Vance Income Fund of Boston |
percentile rank

# of funds in category

BlackRock Inflation Protected Bond Inst!
percentile rank

# of funds in category

Baird Aggregate Bond Inst
percentile rank

# of funds in category

PIMCO Income 12
percentile rank

# of funds in category

Federated Hermes Govt Ultrashort IS
percentile rank
# of funds in category

PIMCO International Bond (USD-Hdg) I-2
percentile rank

# of funds in category

Target Date

T. Rowe Price Retirement 2010
percentile rank

# of funds in category

T. Rowe Price Retirement 2015
percentile rank
# of funds in category

T. Rowe Price Retirement 2020
percentile rank

# of funds in category

T. Rowe Price Retirement 2025
percentile rank

# of funds in category

Ticker

PCRPX

VGSLX

EIBIX

BPRIX

BAGIX

PONPX

FGUSX

PFBPX

TRRAX

TRRGX

TRRBX

TRRHX

© Fund Removed from Approved List

Management Style

Expense

Fund on Watch List

Asset Class 1Yr 3Yr 5VYr

Commodities
Broad Basket 5278 19.66 10.98
34 0 30

115 109 89

Real Estate 2145 1144 967
70 49 52
268 239 207

HighYield Bond  1.92 477 445

10 24 28
682 638 571

Inflation-
Protected Bond 400 645 444
42 13 20
207 199 180

Intermediate- 446 204 245

Term Bond
56 23 16
434 394 359
Multisector
Bond -164 283 349
43 49 34
337 282 241

Ultrashort Bond  -048 089 1.19

40 58 66

23 214 176

World Bond 414 146 253
33 40 17

129 112 84

Target Date 139 794 692
22 8 2

121 116 79

Target Date 166 850 7.50
31 6 5

127 118 90

Target Date 189 918 823
29 7 5

169 160 128

Target Date 216 10.14 9.06
31 5 1

228 204 170

10 Yr

-0.01
44
56

9.70
32
151

5.40
22
378

2.51
32
122

2.90

259

5.86

140

0.73
74
92

4.05

53

6.55

54

728

46

8.05

65

8.82

89

Pass/ Std Dev

Fail

]

V]

v

V]

V]

3Yr%

19.49

19.08

8.36

441

452

6.06

0.57

3.82

9.34

10.10

1.27

12.59

Beta3 Tenure Pass/ Style Pass/

Yr %

1.14

0.95

0.90

1.00

0.78

0.07

0.66

1.7

1.15

1.16

1.16

25.90

513

21.52

15.01

2474

752

6.67

6.67

6.67

Fail

Box

Fail

Ratio

0.92

0.12

0.75

0.44

0.30

0.26

0.62

0.49

0.53

0.55

ESG Metrics

Exp Pass/ Sustain.  Commit.
Fail  Rating Level
Updated Updated

g 2 -

02-28-2022 -
(V] 3 1-Low
02-28-2022 02-15-2022

(/) _ _

g 3 -

02-28-2022 -
(/] 3 1-Low
02-28-2022 02-15-2022

(/) _ _

° — —

o 2 -

11-30-2021 -
(V] 2 1-Low
02-28-2022 02-15-2022

(V] 2 1-Low
02-28-2022 02-15-2022

(V] 2 1-Low
02-28-2022  02-15-2022
(V] 2 1-Low
02-28-2022 02-15-2022

Carbon
Risk
Updated

Medium
Risk

12-31-2021

Low Risk

12-31-2021
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FRLA 457B PLAN

Screens Summary (Data as of 03-31-2022) © 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
T. Rowe Price Retirement 2030 TRRCX  Target Date 245 1107 98 951 & 1388 112 667 & — @& 058 @ 3 1-low  Low Risk
percentile rank 50 5 4 3
# of funds in category 229 203 170 94 02-28-2022  02-15-2022 12-31-2021
T. Rowe Price Retirement 2035 TRRJX  Target Date 269 1190 1050 1005 & 1495 106 667 & — @& 059 & 3 T-Llow  Low Risk
percentile rank 67 16 8 8
#of funds in category 221 201 167 86 02-28-2022 02-15-2022 12-31-2021
T. Rowe Price Retirement 2040 TRRDX  Target Date 292 1263 11.09 1048 & 1583 101 667 & — © o060 ©@ 3 1-Llow  Low Risk
percentile rank 76 20 10 7
# of funds in category 223 203 170 94 02-28-2022  02-15-2022 12-31-2021
T. Rowe Price Retirement 2045 TRRKX  Target Date 3.17 1313 1143 1067 & 1649 100 667 & — @ 062 @ 3 1-Low  Low Risk
percentile rank 78 16 g 4
# of funds in category 221 201 167 85 02-28-2022  02-15-2022 12-31-2021
T. Rowe Price Retirement 2050 TRRMX  Target Date 325 1317 1146 1068 €& 1649 098 667 & — @& 063 @& 3 1-Low  Low Risk
percentile rank 75 16 14 5
#of funds in category 223 203 170 90 02-28-2022  02-15-2022 12-31-2021
T. Rowe Price Retirement 2055 TRRNX  Target Date 321 1312 1141 1066 €& 1652 098 667 & — @& 064 @& 3 1-low  Low Risk
percentile rank 77 23 16 8
# of funds in category 221 201 165 70 02-28-2022 02-15-2022 12-31-2021
T. Rowe Price Retirement 2060 TRRLX  Target Date 321 1313 1143 - & 165 148 667 & — @& 064 ©@ 3 1-Llow  Low Risk
percentile rank 78 27 16 -
# of funds in category 220 189 142 1 02-28-2022  02-15-2022 12-31-2021
T. Rowe Price Retirement 2065 TRSJX  Target Date 3.65 - - - — - - 146 © — @ 064 @ 3 T-Llow  Low Risk
percentile rank 67 - - -
#of funds in category 149 16 - - 02-28-2022 02-15-2022 12-31-2021
Balanced
BlackRock Global Allocation Inst! MALOX o 216 966 738 629 @ 1201 105 5% @ [ @ 08 & 3 —  LowRisk
percentile rank 82 20 28 35
# of funds in category 442 421 375 262 02-28-2022 - 09-30-2021
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