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SOLUS ALTERNATIVE ASSET MANAGEMENT

Screens Summary (Data as of 03-31-2025) © 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
American Funds Invmt Co of Amer R6 RICGX Large Blend 1009 11.70 1877 1175 @& 1621 092 3310 & ® @ 027 © 2 - Low Risk
percentile rank 7 4 19 35
# of funds in category 1457 1,331 1218 912 02-28-2025 - 12-31-2022
Fidelity 500 Index pax  frgeBlend - goy 905 1858 1249 @ 173 0 87 @ @ 0w & 3 ILow  Low Risk
percentile rank 19 22 23 7
# of funds in category 1457 1,331 1218 912 02-28-2025 07-19-2023 12-31-2022
American Funds Growth Fund of Amer R6 RGAGX  Large Growth 712 890 1759 1290 €& 1980 094 2343 & @ 030 @ 1 1-Llow  Low Risk
percentile rank 28 39 42 45
# of funds in category 1,103 1,052 972 759 02-28-2025 04-07-2022 12-31-2022
MFS Value R6 MEIKX  Large Value 700 721 1527 926 €& 1553 090 1885 & @ 044 © 3 2-Basic  Low Risk
percentile rank 46 47 72 42
# of funds in category 1,175 1,109 1,049 824 02-28-2025 02-15-2022 12-31-2022
Neuberger Berman Mid Cap Growth R6 NRMGX  d-Cap 417 327 1319 910 @ 2190 097 521 @ B @ 0% & 3 - Motium
percentile rank 35 30 34 36
# of funds in category 509 493 459 369 02-28-2025 - 12-31-2022
MFS Mid Cap Value R6 MVCKX ~ Mid-Cap Value 205 558 17.80 856 & 1896 094 1637 & oo 062 © 3 - Mgidsill:m
percentile rank 35 33 43 23
# of funds in category 424 397 373 285 02-28-2025 - 12-31-2022
Vanguard Small Cap Growth Index Admiral ~ VSGAX ~ Small Growth ~ -2.83 118 1147 730 & 2314 095 2026 & & @& 007 @& 4 1-Low MgidsiEm
percentile rank 32 37 58 50
# of funds in category 559 543 528 398 02-28-2025 02-15-2022 12-31-2022
Vanguard Small Cap Value Index Admiral VSIAX  Small Value 078 421 1841 770 €& 2200 090 893 @ & @ o007 @ 4 1-Low MgidsiEm
percentile rank 28 32 38 19
# of funds in category 503 482 456 365 02-28-2025 02-15-2022 12-31-2022
Non-US Stock
American Funds New World R6 RNWGX Ea’g{;:ﬂgﬁwm 331 331 1083 644 & 153 078 2581 @& & 05 @ 3 tow  Medum
percentile rank 68 25 24 3
# of funds in category 787 724 646 439 02-28-2025 02-15-2022 12-31-2022
American Funds Intl Gr and Inc R6 RIGEX  ICNLaGe 525 628 1190 530 @ 1615 097 1651 & & @ 0% @ 3 1low  Low Risk
percentile rank 66 34 44 50
#of funds in category 761 706 662 445 02-28-2025 02-15-2022 12-31-2022
Vanguard Developed Markets Index Admiral  VTMGX  [r690 108 473 531 1215 560 @ 1795 109 1211 @ * @ 05 & 3 ILow  Low Risk
percentile rank 75 56 36 33
# of funds in category 761 706 662 445 02-28-2025 02-15-2022 12-31-2022
Vanguard International Growth Adm VWiX  [oreiOnlare 5gs 13 1061 825 @ 22 121 52 & B @ 05 @ 3 - LowRisk
percentile rank 20 60 36 6
# of funds in category 392 372 338 218 02-28-2025 - 12-31-2022
Vanguard International Value Inv VIR FORIONLaGe g5 450 1160 4f5 @ 1713 099 18 & M © 0% @ 3 - Medum
percentile rank 97 89 81 67
# of funds in category 369 347 323 230 02-28-2025 - 12-31-2022
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Name Ticker
American Funds New Perspective R6 RNPGX
percentile rank
# of funds in category

Alternative

DWS Enhanced Commodity Strategy R6 SKRRX
percentile rank

# of funds in category
Neuberger Berman Real Estate R6 NRREX

percentile rank

# of funds in category

Fixed Income

PIMCO International Bond (USD-Hdg) Instl PFORX
percentile rank
# of funds in category

BlackRock High Yield K BRHYX
percentile rank

# of funds in category

Vanguard Inflation-Protected Secs Adm VAIPX

percentile rank

# of funds in category

Baird Aggregate Bond Inst BAGIX
percentile rank

# of funds in category

PIMCO Income Instl PIMIX

percentile rank

# of funds in category

Lincoln Stable Value Account -LNGPA

percentile rank

# of funds in category

Baird Ultra Short Bond Institutional BUBIX
percentile rank

# of funds in category

Balanced

Vanguard LifeStrategy Cnsrv Gr Inv VSCGX
percentile rank

# of funds in category

Vanguard LifeStrategy Growth Inv VASGX
percentile rank

# of funds in category

Asset Class

Global Stock

Commodities

Broad Basket

Real Estate

Global Bond

High Yield Bond

Inflation-
Protected Bond

Intermediate-
Term Bond

Multisector
Bond

Stable Value

Ultrashort Bond

Target Risk

Target Risk

© Fund Removed from Approved List

Fund on Watch List

Trailing Performance and Risk Management Style Expense ESG Metrics
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
59 589 1561 1074 & 1766 107 243 & — @ 041 © 3 2-Basic  Low Risk
2 3 16 4
342 328 280 196 02-28-2025 02-15-2022 12-31-2022
957 -1.87 13.09 - © n153 087 B & — @ 089 @ 3 - -
58 84 91 -
110 101 95 67 02-28-2025 - -
1060 -217 838 607 & 2052 099 1926 & — @& 075 @ 3 - Low Risk
21 60 8 11
229 221 204 152 02-28-2025 - 12-31-2022
469 280 217 269 & 495 054 1052 & — — 075 @ 3 - -
2 12 13 7
09 104 99 60 02-28-2025 - -
729 518 768 504 & 837 100 1526 & — — 048 & - 2-Basic -
29 19 23 11
632 600 551 434 - 02-15-2022 -
624 008 225 241 & 724 100 339 & — — 010 @ 3 - -
3% 50 53 3
158 150 141 117 02-28-2025 - -
522 103 037 18 & 775 101 245 & ¥ — 030 @ 4 1-Low -
28 21 27 16
529 470 423 294 02-28-2025 02-15-2022 -
741 483 523 441 @& 654 083 1802 & — — 08 @ 4 - -
29 17 40 3
375 346 295 204 02-28-2025 - -
- - - - — - - NN @ - — - — - - -
10 - - - - - -
550 466 316 232 & 065 004 M2B & — — 015 @ 3 1-Low -
47 32 4 3
255 201 183 113 02-28-2025 02-15-2022 -
553 319 590 469 & 1032 103 310 & — @ 012 © 3 1-Low -
a1 0 72 30
447 435 399 293 02-28-2025 07-19-2023 -
637 555 1218 767 @ 1441 103 310 @& — @& 04 @ 3 1-low  Low Risk
20 28 41 29
306 297 267 220 02-28-2025 07-19-2023 12-31-2022
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Vanguard LifeStrategy Income Inv VASIX  Target Risk 511 19 278 310 845 103 310 — 0.1 4 1-Low

percentile rank 55 68 90 62

# of funds in category 158 148 142 111 02-28-2025 07-19-2023 -

Vanguard LifeStrategy Mod Gr Inv Shrs VSMGX  Target Risk 593 437 901 620 1234 1.01 310 — 0.13 3 1-Llow  Low Risk

percentile rank 33 45 74 52

#of funds in category 715 690 638 496 02-28-2025 07-19-2023 12-31-2022
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