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NASPO 457B PLAN

Screens Summary (Data as of 03-31-2024) © 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

US Stock

DFA US Core Equity 1 | DFEOX  largeBlend 2849 1050 1442 1180 @ 1754 098 1210 & @& & 015 & 2 - Motium

percentile rank 53 44 42 49

# of funds in category 1,591 1,449 1319 995 02-29-2024 - 12-31-2022
State St S&P 500® Indx NL CI K largeBlond 9987 1147 1503 124 — 175 10 %% @ @ W @ 3 ~ LowRisk
percentile rank - - - -

# of funds in category 1,591 1,449 1319 995 02-29-2024 - 12-31-2022
Vanguard Growth Index Admiral VIGAX  Large Growth 38.82 1091 17.91 15.06 @& 2237 106 2927 & " @ 005 @ 3 1-Low  Low Risk
percentile rank 45 26 14 18

# of funds in category 1,293 1,207 1,129 887 02-29-2024  02-15-2022 12-31-2022
DFA US Large Cap Value | DFLVX  LlargeValue 2337 924 1098 931 @& 1775 106 1210 & & & 02 & 2 - Medum

percentile rank 34 45 49 43

# of funds in category 1,284 1,197 1,134 887 02-29-2024 - 12-31-2022
Neuberger Berman Mid Cap Growth R6 NRMGX E"rgjwctﬁp 2621 244 1165 1086 & 2133 09 421 & @& @ 060 @& 4 - Medum

percentile rank 28 49 33 32

# of funds in category 599 566 534 431 02-29-2024 - 12-31-2022
Vanguard Mid-Cap Value Index Admiral VMVAX Mid-CapValue 1910 737 1017 893 & 1846 095 270 © = & 007 & 4 TLow  Medum

percentile rank 62 61 54 32

# of funds in category 428 408 389 307 02-29-2024  02-15-2022 12-31-2022
PGIM Jennison Small Company R6 PJSOX  Small Growth 1608 425 1248 976 & 1944 081 1035 & & © 06 & 4 - Medum

percentile rank 63 8 11 28

# of funds in category 617 583 548 429 02-29-2024 - 12-31-2022
Vanguard Small Cap Value Index Admiral ~~ VSIAX ~ SmallVale 2347 7.31 1060 887 & 2022 092 79 & §© @ 007 @ 4 TLow  Medim

percentile rank 27 31 37 14

#of funds in category 510 476 443 352 02-29-2024  02-15-2022 12-31-2022

Non-US Stock

Vanguard Emerging Mkts Stock Idx Adm~ VEMAX E['T‘]’grfs:ﬂgf,’vlkts 740 377 282 321 @& 1641 091 1560 @& [N @ 014 & 2 1dow  Medum

percentile rank 66 46 53 44

# of funds in category 840 743 680 450 02-29-2024 02-15-2022 12-31-2022
American Funds Intl Gr and Inc R6 RIGEX LCONLaGe 1388 299 728 444 @ 1682 100 1851 @ B @ 0% @ 2 1-low  Low Risk
percentile rank 49 55 35 53

# of funds in category 839 780 714 468 02-29-2024  02-15-2022 12-31-2022
Vanguard Developed Markets Index Admiral  VIMGX  (OCINLAI08 4487 394 735 501 @ 180 18 NN @ B @ W @ 2 1low  LowRisk
percentile rank 35 37 33 24

# of funds in category 839 780 714 468 02-29-2024  02-15-2022 12-31-2022
Vanguard International Growth Adm vwix  [oreionlaee 745 ses g0 773 @ 28 121 M2 @ B @ 031 @ 3 ~ LowRisk
percentile rank 84 91 28 11

# of funds in category 441 413 355 248 02-29-2024 - 12-31-2022
DFA International Value | DRVX  [UOONLaGe  4g71 gg1 54 474 @ 1784 0% W0 & B @ 08 @ - Modium

percentile rank 16 7 14 17

# of funds in category 391 356 331 216 02-29-2024 - 12-31-2022
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Updated Updated Updated
DFA Global Equity | DGEIX  Global Stock 2307 790 1181 912 & 1691 101 1210 @& — @ 012 @ 2 - ME?S'Em
percentile rank 34 25 15 22
# of funds in category 368 352 314 211 02-29-2024 - 12-31-2022
Alternative

PIMCO Commodity Real Ret Strat Instl PCRIX  ommOdes 116 824 735 11 @ 1775 10 542 & — — 09 @ 3 - -
percentile rank 72 76 46 58
# of funds in category 114 108 103 67 02-29-2024 - -
DFA Real Estate Securities | DFREX  Real Estate 783 254 3% 68 & 2132 100 1210 & — @ 018 @ 3 - Low Risk
percentile rank 58 42 41 22
# of funds in category 276 261 240 180 02-29-2024 - 12-31-2022

Fixed Income

Baird Core Plus Bond Inst BCOIX  CorePlusBond 356 -1.71 123 229 & 725 099 2352 & — — 030 @ 3 1-Low -
percentile rank 29 23 25 15

# of funds in category 682 611 577 404 02-29-2024  02-15-2022 -
American Funds Capital World Bond R6 RCWGX  Global Bond 117 -486 -088 0.23 & 98 094 509 @ — — 048 © 2 1-Low -
percentile rank 62 64 47 31

# of funds in category 178 171 155 131 02-29-2024  02-15-2022 -
PIMCO High Yield Instl PHIYX ~ HighYieldBond 965 189 359 405 & 864 102 468 & — — 05 @ 1 - -
percentile rank 68 55 54 27

# of funds in category 696 633 601 457 02-29-2024 - -
American Century Inflation-Adjs Bond RS~ AIADX~ [Maton- 037 059 228 - @ 737 1038 23 & — — 06 & 3 - -
percentile rank 81 60 65 -

# of funds in category 236 222 214 156 02-29-2024 - -
BNY Mellon Bond Market Index | DBRX Memediate yzg 271 016 134 @ 724 10 WM & ® — 05 & 4 - -
percentile rank 81 70 70 61

# of funds in category 557 503 452 322 02-29-2024 - -
Lincoln Stable Value Account -LNGPA Stable Value - - - - - - - 4% @ —_ - - - - - -
percentile rank - - - -

# of funds in category 43 - - - - - -
Baird Ultra Short Bond Institutional BUBIX UltrashortBond 591 270 238 1.84 & 08 005 1025 & — — 015 @ 3 1-Low -
percentile rank 48 30 28 32

# of funds in category 249 214 194 122 02-29-2024  02-15-2022 -

Balanced

American Funds American Balanced R6 RLBGX k’:ﬁggﬁ;ﬁ 1811 621 891 837 & 1203 097 2626 & — & 05 & 2 1-low  Low Risk
percentile rank 18 12 21 11

# of funds in category 881 828 781 581 02-29-2024  02-15-2022 12-31-2022
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