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NATIONAL COUNCIL OF STATE HOUSING

Screens Summary (Data as of 03-31-2023) © 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

JPMorgan US Equity R6 JUEMX  Large Blend 842 1984 1242 1300 & 1968 102 862 @& = @ 04 @ 3 2-Basic  Low Risk
percentile rank 66 14 3 2

# of funds in category 1,372 1,240 1,130 835 02-28-2023 03-11-2022 12-31-2022
Vanguard 500 Index Admiral vRax - [ageBlend 777 qgss 115 1220 @ 193 100 68 & M @ 004 @ 3 1low  Low Risk
percentile rank 53 31 21 11

# of funds in category 1,372 1,240 1,130 835 02-28-2023 02-15-2022 12-31-2022
JPMorgan Large Cap Growth R6 JLGMX  Large Growth 906 1971 1511 1580 & 2276 096 1867 & @ 04 © 3 2-Basic  Low Risk
percentile rank 22 6 4 3

# of funds in category 1,253 1,142 1,056 813 02-28-2023  04-07-2022 12-31-2022
State St Russell Lg Cp Val® Indx NLCI C largeValue 596 1791 751 914 @ 1794 100 2411 & & @ 004 @& 3 - Medim

percentile rank 70 63 57 50

# of funds in category 1,241 1,159 1,107 825 02-28-2023 - 12-31-2022
Neuberger Berman Mid Cap Growth R6 NRMGX  id-Cap 171 1421 823 1044 @ 251 095 321 @& 3 @ 05 @& 3 - Modim

percentile rank 56 64 50 49

# of funds in category 582 h34 503 392 02-28-2023 - 12-31-2022
Vanguard Mid-Cap Value Index Admiral VMVAX Mid-Cap Value -826 2086 661 946 & 1920 095 1663 & K & 007 @& 4 1-Low ME?SIEm

percentile rank 75 66 52 19

# of funds in category 400 386 366 268 02-28-2023 02-15-2022 12-31-2022
Franklin Small Cap Growth R6 FSMLX  SmallGrowth 1142 1385 616 - & 2470 098 2203 & (i @& 066 & 2 - Modium

percentile rank 49 68 64 -

# of funds in category 608 578 540 406 02-28-2023 - 12-31-2022
Delaware Small Cap Value R6 DVZRX  SmallValue 1067 2184 473 - & 2308 097 1075 & & @& 070 & 3 - Motium

percentile rank 81 73 66 -

# of funds in category 482 453 430 323 02-28-2023 - 12-31-2022

Non-US Stock

American Funds New World R6 RNWGX E;’g{;:ﬁ'g‘,’vlkts 690 1218 410 550 € 1828 086 2380 @& B @ 05 & 3 1dow  Medum

percentile rank 24 22 3 1

# of funds in category 835 746 657 398 02-28-2023 02-15-2022 12-31-2022
Hartford Schroders International Stk SDR~ SCIJX E‘l’éﬁ'g” large 537 1633 678 - @ 1984 111 1308 @& B & on & 4 - Low Risk
percentile rank 50 7 4 -

# of funds in category 749 697 630 425 02-28-2023 - 12-31-2022
Vanguard Developed Markets Index Admiral ~ VTMGX E?éﬁ'g?nbaerxge 291 1385 342 524 @ 1922 109 1011 & ® @ 000 © 2 1-low  Low Risk
percentile rank 58 25 34 23

#of funds in category 749 697 630 425 02-28-2023 02-15-2022 12-31-2022
Vanguard International Growth Adm VWILX E%em'grh‘ lage g8 1348 654 879 @ 2516 120 1326 @ f @ 03 @& 3 - LownRisk
percentile rank 67 12 13 5

# of funds in category 449 404 350 235 02-28-2023 - 12-31-2022
Vanguard International Value Inv VIRX - (EONLaGe g6 1530 309 4% € 1928 12 1285 @ % © 08 @ 2 -~ Medim

percentile rank 30 41 25 20

# of funds in category 365 334 311 195 02-28-2023 - 12-31-2022
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American Funds New Perspective R6 RNPGX  Global Stock -885 16.61 9.35 10.70 @ 2106 114 23 @ — @ s @ 2 2-Basic  Low Risk
percentile rank 53 14 16 9
# of funds in category 365 306 269 180 02-28-2023 02-15-2022 12-31-2022
Alternative

PIMCO Commodity Real Ret Strat Instl PCRIX  commOdies 1475 2582 673 64 @ 1826 102 441 & — — 06 @ 3 - -
percentile rank 86 33 31 67
# of funds in category 114 108 93 65 12-31-2022 - -
Vanguard Real Estate Index Admiral VGSLX  Real Estate 2010 983 58 579 & 2041 100 2690 & — @ 012 @ 3 1-Llow  Low Risk
percentile rank 54 64 45 43
# of funds in category 261 237 213 15 02-28-2023 02-15-2022 12-31-2022

Fixed Income

PIMCO International Bond (USD-Hdg) Instl PFORX  Global Bond 368 -044 102 274 & 481 062 852 @ — — 05 @ 3 - -
percentile rank 19 20 10 1
# of funds in category 130 113 99 59 02-28-2023 - -
PGIM High Yield R6 PHYQX  HighYieldBond -439 6.12 344 437 & 877 097 1547 & — — 038 @ - - -
percentile rank 65 32 15 8
# of funds in category 689 622 580 415 - - -
Vanguard Inflation Protected Secs Adm  VAPX  [Maton 62 157 285 139 @ 702 089 139 © — — 00 & 3 - -
percentile rank 63 65 39 32
# of funds in category 215 202 195 137 02-28-2023 - -
Baird Aggregate Bond Inst BAGIX  MMemediate 45 q9g 116 175 @ 654 1M 2w & ® O o— 00 & 3 ow -
percentile rank 29 34 20 9
# of funds in category 465 418 382 286 02-28-2023  02-15-2022 -
PIMCO Income Inst| PIMIX  BUTSeCIOr 130 359 226 398 & 604 08 1601 & — — 051 & - - -
percentile rank 17 41 22 1
# of funds in category 346 292 255 158 - - -
PIMCO Short-Term Instl PTSHX  UltrashortBond 199 193 152 15 @& 159 005 1225 & — — 04 & 3 - -
percentile rank 57 22 48 8
# of funds in category 237 216 180 106 02-28-2023 - -
Target Date
T. Rowe Price Retirement | 2010 | TRPAX  Target Date 569 733 432 - @ 104 103 159 & — @ 034 © 2 1-Low -
percentile rank 86 1 g -
# of funds in category 122113 90 50 02-28-2023  02-15-2022 -
T. Rowe Price Retirement | 2015 | TRFGX  Target Date 579 824 465 - @ 1o 09 7 & — @& 03B @ 2 1-Low -
percentile rank 76 1 5 -
# of funds in category 118 108 94 43 02-28-2023  02-15-2022 -
T. Rowe Price Retirement 1 2020 | TRBRX  Target Date 581 933 500 - & 1w 0% 751 & — @ 039 @ 2 1-Low -
percentile rank 57 1 3 -
# of funds in category 146 135 121 56 02-28-2023  02-15-2022 -
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T. Rowe Price Retirement | 2025 | TRPHX  Target Date 629 1061 542 - & 128 098 75 & — @ 039 @ 3 1-low  Low Risk
percentile rank 61 1 4 -
# of funds in category 215 190 170 103 02-28-2023 02-15-2022 12-31-2021
T. Rowe Price Retirement 1 2030 | TRPCX  Target Date 6.87 1181 5.82 - @ 13 1M I & — @ 4 @ 3 1-Low  Low Risk
percentile rank 74 1 10 -
#of funds in category 217 190 170 97 02-28-2023  02-15-2022 12-31-2022
T. Rowe Price Retirement | 2035 | TRPJX  Target Date 724 1291 619 - @ 1By 102 18 & — @ 48 © 3 1-low  Low Risk
percentile rank 73 8 16 -
# of funds in category 208 183 167 100 02-28-2023 02-15-2022 12-31-2022
T. Rowe Price Retirement | 2040 | TRPDX  Target Date 761 1389 654 - @ 162 102 1% & — @& 0483 @ 3 1-low  Low Risk
percentile rank 81 16 20 -
# of funds in category 212 184 170 97 02-28-2023 02-15-2022 12-31-2022
T. Rowe Price Retirement | 2045 | TRPKX  Target Date 764 1464 677 - @ 17 o1 @ — @ 044 @ 3 1-Low  Low Risk
percentile rank 78 19 25 -
#of funds in category 208 183 167 100 02-28-2023  02-15-2022 12-31-2022
T. Rowe Price Retirement | 2050 | TRPMX  Target Date 769 1465 679 - @ 173 10 51 & — @ 045 © 3 1-low  Low Risk
percentile rank 74 25 23 -
# of funds in category 209 184 170 97 02-28-2023 02-15-2022 12-31-2022
T. Rowe Price Retirement | 2055 | TRPNX  Target Date 776 1464 6.79 - @ 1732 10 75 & — @& 046 @ 3 1-low  Low Risk
percentile rank 75 31 27 -
# of funds in category 208 183 167 8 02-28-2023 02-15-2022 12-31-2022
T. Rowe Price Retirement | 2060 | TRPLX  Target Date -7.75 1466 6.79 - @ 1132 134 151 & — @& 04 G 3 1-Low  Low Risk
percentile rank 73 39 30 -
#of funds in category 208 178 157 8 02-28-2023 02-15-2022 12-31-2022
T. Rowe Price Retirement | 2065 | TRFKX  Target Date -7.80 - - - - - - 246 ©@ — @ 046 @ 3 1-low  Low Risk
percentile rank 75 - _ _
# of funds in category 158 66 10 - 02-28-2023 02-15-2022 12-31-2022
Balanced

Vanguard LifeStrategy Cnsrv Gr Inv VSCGX  Target Risk 555 462 355 459 & 1013 102 109 © — @& 012 © 3 1-Low -
percentile rank 50 80 38 24
# of funds in category 479 441 417 302 02-28-2023  02-15-2022 -
Vanguard LifeStrategy Growth Inv VASGX  Target Risk 660 1216 603 754 & 1548 102 109 O — @ 04 @ 3 1-Low  Low Risk
percentile rank 48 56 35 27
#of funds in category 333 297 282 224 02-28-2023 02-15-2022 12-31-2022
Vanguard LifeStrategy Income Inv VASIX  Target Risk 511 089 217 300 & 772 100 109 © — @ o1 @ 3 1-Low -
percentile rank 63 84 54 41
# of funds in category 145 132 130 93 02-28-2023  02-15-2022 -
Vanguard LifeStrategy Moderate Gr Inv VSMGX  Target Risk 605 835 48 609 & 1276 09 109 © — @& 013 @ 3 1-low  Low Risk
percentile rank 40 82 57 49
# of funds in category 750 683 656 485 02-28-2023 02-15-2022 12-31-2022
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