Fourth Quarter, 2021

American Century Mid Cap Value I AVUAX
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Russell Mid Cap Value TR USD

Portfolio Manager(s)
Michael Liss since 03-2004
Phillip Davidson since 03-2004
Kevin Toney since 08-2008
Brian Woglom since 02-2012

Quantitative Screens
@ Performance: The fund has finished in the Mid-Cap

Value category's top three quartiles in 8 of the 10 years it's
been in existence.

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

M Fund: $33,980
— Benchmark: $35,286
— Category: $31,491

@ Management: The fund's management has been in r\:/r:t::]agnaisg%l:;mle
place for 17.76 years. 2012 | 2013 | 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020 | YTD History
@ Style: The fund has landed in its primary style box — 16.66 30.26 16.55 -1.36 23.07 11.79 -12.84 29.12 1.88 23.30 Total Return %
Mid-Cap Value — 100 % of the time over the past three -1.85 -3.20 1.80 342 3.07 -1.55 -0.55 2.06 -3.08 -5.04 +/- Benchmark
years. 0.06 -4.88 7.24 4.05 5.01 -1.43 0.02 3.94 -0.75 -6.02 +/- Category
@ Net Expense: The fund's expense ratio of 0.78 is & 8 2 1 1 67 4 2 60 % Tot et % Rank in Cat
21.21% lower than the Mid-Cap Value category average. 430 441 432 474 436 441 459 431 419 415 #of Funds in Cat

82 61 67 66 66 49 47 53 55 65 Turnover %
Morningstar Investment Management LLC Analysis - - 0.80 0.80 0.80 0.78 0.76 0.76 0.78 0.77 Expense Ratio

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
ESG Commitment 1-Low 01-07-2022
Sustainability Rating 3 11-30-2021
Carbon Risk Score Medium Risk 09-30-2021

Trailing Performance

3 Month
125
8.54
8.09

70
a1

1 Year
23.30
28.34
29.32
92
415

3 year
17.49
19.62
18.85
73
393

5 year
9.59
1.22
10.60
75
353

Net Expense

3.4 » Fund Investment
2.79 <1 Category Median
914 < Peer Group Median
2.09 Quartile Rank
7 EHEEE
1.40 4
1.05 —
0.70
0.35 I .
0.00

Fund vs. Fund vs.

Category Peer Group

29 45 Percentile
122/423 131/293 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

10 year
13.01
13.44
12.30

31
267

Since Inception
10.89
11.94

3-Year Risk Metrics

Alpha

Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Price/Earnings Ratio
Price/Book Ratio
Geom Avg Mkt Cap $B
ROE

Total Return %
as of 12-31-2021

W Fund
B Benchmark
W Category

Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

Fund Bmark Cat
0.33 - -1.18
0.87 - 1.03
96.89 - 96.42
19.57 22.27 2342
0.88 0.89 0.83
457 - 494
-0.47 - -0.21
90.19 - 10157
90.98 - 106.78
Fund Bmark Cat
17.81 17.74 16.76
2.20 2.45 2.10
18.73 18.96 13.99
15.43 15.83 17.02

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.

MAORNINGSTAR



Fourth Quarter, 2021

American Century Mid Cap Value I AVUAX

Style Analysis as of 12-31-2021
Morningstar Style Box™

Asset Allocation as of 12-31-2021

Morni Category

Morningstar Index

L]

"] Mid-Cap Value

Russell Mid Cap Value TR USD

Asset Class Net % Cat%
» US Stocks 86.80 91.39
= Non-US Stocks 11.80 6.02
° Bonds 0.00 0.02
g Cash 1.40 2.05
. (O] Other 0.00 0.52
= 0 100 Total 100.00 100.00
E
g Sector Weighting as of 12-31-2021
iDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Average ,
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 31.92 45.46 43.86 | I
Ownership 75% of fund's current stock holdings E3 Basic Materials 2.36 5.51 5.12 - [ .
2 Consumer Cyclical 889 1159  11.83 I |
E2  Financial Services 19.95 16.12 20.27 —
Style Breakdown ] Real Estate 6.72 12.24 6.64 | ' ;
Equity W Sensitive 2125 34.56 33.12 | 1
tg '} Communication Services 1.38 3.50 3.21 | | |
= I3 Energy 4.64 5.16 500 .
= B3 Industrials 14.99 1440 1576  ———
g [ Technology 624 1150 915  wmm |
= —  Defensive 3183 199 2301 —— —
Value Blend Growth 1= Consumer Defensive 9.69 4.88 6.80 -v_
Weight % [ Healthcare 17.22 7.95 9.76 —_
e 1098 010 £2 Utilities 7.92 713 6.45 -j | | | ‘ ‘ ‘ ‘ ‘
0% 0 15 25 30 3B 40 45 50
Top 15 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return % Morningstar Sector
@ Zimmer Biomet Holdings Inc 3.08 3.08 -16.93  Healthcare
© Northern Trust Corp 2.38 5.46 31.43  Financial Services
© Cerner Corp 2.33 7.79 1952  Healthcare
@ Conagra Brands Inc 2.05 9.85 -2.58  Consumer Defensive
© Advance Auto Parts Inc 1.96 11.81 54.36  Consumer Cyclical
© Edison International 1.96 13.76 12.92  Utilities
© Bank of New York Mellon Corp 1.94 15.70 39.92  Financial Services
@ Southwest Airlines Co 1.85 17.55 -8.09 Industrials
@ Emerson Electric Co 1.77 19.32 18.20  Industrials
@® Sonoco Products Co 1.75 21.07 0.74  Consumer Cyclical
@ Universal Health Services Inc Class B 1.75 22.82 -5.12  Healthcare
© Aflac Inc 1.72 2454 34.27  Financial Services
@ Reinsurance Group of America Inc 1.64 26.18 -3.06  Financial Services
© Henry Schein Inc 1.60 2778 15.96  Healthcare
© Truist Financial Carp 1.55 29.33 26.04  Financial Services

Total Holdings 97

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

Morni C Y

Index

American Century Real Estate | REAIX RealEstate

S&P United States REIT TR USD

Portfolio Manager(s) Growth of $10,000
Steven Brown since 11-2008
Steven Rodriguez since 12-2009
Vishal Govil since 12-2011

Quantitative Screens
@ Performance: The fund has finished in the Real Estate

category's top three quartiles in 9 of the 10 years it's been
in existence.

¥ Manager Change
\ Partial Mgr Change

M Fund: $28,996
— Benchmark: $28,931
— Category: $27,802

@ Management: The fund's management has been in -
Performance Quartile
place for 13.13 years. (Within Category)
L . 2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD Hist
@ Style: The fund has landed in its primary style box — By
Mid-Cap Blend — 100 % of the time over the past three 18.03 1.49 29.95 2.93 5.92 5.38 479 30.94 814 | 4159 Total Return %
years. 0.04 -0.91 -0.31 0.39 -2.57 1.05 -1.00 6.49 -0.62 -1.46 +/- Benchmark
. . 0.43 -0.06 1.92 0.52 -0.97 -0.84 1.18 3.66 -3.65 2.86 +/- Catego
@ Net Expense: The fund's expense ratio of 0.96 is 9.43% gory
25 53 41 51 54 50 43 15 71 44 Tot Ret % Rank in Cat
lower than the Real Estate category average.
268 268 273 294 269 257 250 263 251 255 # of Funds in Cat
Morningstar Investment Management LLC Analysis 86 170 127 140 149 145 148 93 129 127 Tumover %
- - 0.94 0.94 0.94 0.95 0.95 0.96 0.96 0.95 Expense Ratio

This fund passes all of Morningstar Investment

Management's quantitative screens. Morningstar Trailing Performance

Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.
ESG Metrics
Metric Rating Updated
Sustainability Rating 3 11-30-2021
Carbon Risk Score Medium Risk 09-30-2021 3 Month 1 Year 3 year 5 year 10 year Since Inception
17.01 4159 19.42 11.31 11.23 9.95
16.41 43.05 18.08 10.57 1.21 10.12
14.24 38.73 18.90 10.74 10.91 -
19 44 53 48 44 -
263 255 235 202 151 -
Net Expense 3-Year Risk Metrics
7.00 » Fund Investment Aloh
6.22 <1 Category Median ; pha
i eta
544 <« Peer Group Median
T E— R-Squared
4.67 Quartile Rank Standard Deviat
tandard Deviation
3.89
41 E E E E Sharpe Ratio
' Tracking Error
233
Information Ratio
1.56 b’ )
>- r—4 Up Capture Ratio
0.78
- Down Capture Ratio
0.00
Fund vs. Fund vs. . .
Portfolio Metrics
Category Peer Group
48 78 Percentile . ) .
Price/Earnings Ratio
127/263 143/184 Rank Price/Book Ratio
Peer group is a subset of the category and includes funds with the
: . .. Geom Avg Mkt Cap $B
same management style (active vs. passive) and similar share class
characteristics. ROE

Total Return %
as of 12-31-2021

W Fund
B Benchmark
W Category

Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

Fund Bmark Cat
2.45 - 248
0.92 - 0.92
96.04 - 93.00
18.57 19.89 19.01
1.01 0.90 1.02
4.06 - 5.07
0.33 - 0.42
100.95 - 98.38
94.88 - 90.01
Fund Bmark Cat

37.40 38.46 37.45

3.57 2.42 3.24
29.16 9.35 29.84
15.43 9.56 15.04

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.

MAORNINGSTAR



Fourth Quarter, 2021

American Century Real Estate | REAIX

Style Analysis as of 12-31-2021
Morningstar Style Box™

Small  Mid Large  Giant

Micro

Deep-Val Core-Val Blend

Core-Grth High-Grth
Historical @ Current Weighted average of stock holdings

Ownership 75% of fund's current stock holdings
Style Breakdown
Equity
Iy
0 0 S
=
6 14 | =
El
0 10 3 =

Value Blend Growth

Weight %
I —

>50  25-5010-25 0-10

Top 15 Holdings as of 12-31-2021

Morning; C Y Morning Index
Real Estate S&P United States REIT TR USD
Asset Allocation as of 12-31-2021
Asset Class Net % Cat%
US Stocks 98.85 87.05
Non-US Stocks 0.66 1.70
Bonds 0.00 3.1
Cash 0.49 1.72
Other 0.00 6.43
0 100 Total 100.00 100.00
Sector Weighting as of 12-31-2021
Fund Bmark Cat Fund v Benchmark [ Category Average
1+ Cyclical 98.45 99.13 98.87 —
EA3  Basic Materials 0.66 0.00 0.10 ﬁ
2 Consumer Cyclical 0.00 0.13 1.95 vﬂ
3 Financial Services 0.00 0.00 0.24 ﬁ
] Real Estate 97.79 99.00 96.58 _]v
W Sensitive 1.55 0.87 mm 'j
Fl  Communication Services 0.00 0.00 0.32 ﬁ
[ Energy 0.00 0.00 0.01 ﬁ
[ Industrials 0.00 0.87 0.24 Uv
=] Technology 1.55 0.00 0.54 h
— Defensive 0.00 0.00 0.02 ﬁ
1= Consumer Defensive 0.00 0.00 0.00 ﬂ
[ Healthcare 0.00 0.00 0.00 ﬁ
E2 utilities 0.00 0.00 0.02 ﬁ
0% 5 10 15 20 25 30 35 40 45 50 55 60 65 70 75 80 85 90 9500

Name % Net Asset Cumulative % YTD Return % Morningstar Sector
@ Prologis Inc 11.05 11.05 7146  Real Estate
@ American Tower Corp 7.39 18.44 3263 Real Estate
@ SBA Communications Corp 6.09 2454 38.71 Real Estate
© Invitation Homes Inc 5.13 29.66 54.95 Real Estate
@ Extra Space Storage Inc 5.05 347 99.58  Real Estate
@ Digital Realty Trust Inc 4.91 39.62 30.11  Real Estate
@ AvalonBay Communities Inc 490 4452 61.41 Real Estate
@ Welltower Inc 4.48 49.00 36.,51 Real Estate
@ Life Storage Inc 413 53.13 96.32  Real Estate
© Simon Property Group Inc 3.92 57.05 94.21  Real Estate
@ Sun Communities Inc 367 60.72 4037 Real Estate
@ Rexford Industrial Realty Inc 312 63.84 67.11  Real Estate
@ Camden Property Trust 3.01 66.85 82.15 Real Estate
© UDRInc 2.95 69.80 59.87  Real Estate
@ Kimco Realty Corp 272 7253 68.75 Real Estate

Total Holdings 41

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

American Funds American Balanced R6 RLBGX

Morningstar Category
Allocation--50% to 70%

Equity

Morningstar US Mod Tgt Alloc NR USD

Index

Growth of $10,000

Portfolio Manager(s)

Hilda Applbaum since 01-1999

Alan Berro since 03-2006

Jeffrey Lager since 03-2011

Paul Benjamin since 07-2014
Anne-Marie Peterson since 10-2015
Alan Wilson since 01-2016

John Queen since 07-2016

Pramod Atluri since 03-2018

¥ Manager Change
V Partial Mgr Change

M Fund: $29,628
— Benchmark: $25,667
— Category: $23,265

Mark Casey since 10-2019

Ritchie Tuazon since 10-2020 Performance Quartile
(Within Category)

Ouantitative Soroens 2012 | 2013 | 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020 | YMD History

@ Performance: The fund has finished in the Allocation-- 1457 | 2212 | 922 | 203 | 890 | 1584 | -242 | 1955 | 1122 | 1611 Total Return %

50% to 70% Equity category's top three quartiles in 10 of 310 | 559 | 165 | 167 | 130 | 15 | 124 | 078 | 304 | 374 +/-Benchmark

the 10 years it's been in existence. 285 | 564 | 301 | 39 | 156 | 263 | 334 | 032 | 050 | 222 +/- Category

@ Management: The fund's management has been in 9 5 16 3 20 15 8 8 5 2 Tot Ret % Rank in Cat

place for 23.01 years. 746 786 758 806 759 735 751 725 698 711 # of Funds in Cat

54 55 68 82 79 95 72 04 | 176 - Turnover %
@ Style: The fund has landed in its primary style box — ~ - 029 029 029 028 028 027 026 N Expense Ratio

Large Blend — 100 % of the time over the past three years.

Trailing Performance
@ Net Expense: The fund's expense ratio of 0.26 is

74.76% lower than the Allocation--50% to 70% Equity
category average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a

litati . q fiduci . fortabl 3 Month 1 Year 3year 5 year
qualita |ved['Jersphecf|vedzlan ,as. afi .UCIary, Islcom ortable 654 1641 15.58 1178
recommending the fund's use in retirement plans. 474 1237 15.61 121
" 479 13.89 14.85 10.39
ESG Metrics
20 28 4 24
736 Akl 666 602
Metric Rating Updated
) Net Expense
ESG Commitment 1-Low 12-16-2021
Sustainability Rating 3 11-30-2021 492 » Fund Investment
Carbon Risk Score Low Risk 09-30-2021 4.37 <1 Category l\/Iediar‘1
183 < Peer Group Median
3.28 Quartile Rank
273 EHEEE
219
1.64
109 <
s L
0.00
Fund vs. Fund vs.
Category Peer Group
2 7 Percentile
14/749 43/628 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class

characteristics.

10 year Since Inception
11.47 12.10
9.88 6.37
9.33 -
10 -
434 -

3-Year Risk Metrics

Alpha

Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Price/Earnings Ratio
Price/Book Ratio
Avg Eff Duration

Total Return %
as of 12-31-2021

B Fund
I Benchmark
= Category
Average annual, if greater
than 1 year
Fund Return %
Benchmark Return %
Category Average %
% Rank in Category
# of Funds in Category
Fund Bmark
0.74 - -1.41
0.95 -
96.69 - 93.55
10.34 10.74 11.83
1.37 1.33 1.19
1.96 - 3.15
-0.01 - -0.19
98.32 - 101.24
95.81 - 11025
Fund Bmark Cat
20.89 2151 22.00
3.86 3.35 343
6.32 6.36 5.11

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

American Funds American Balanced R6 RLBGX

Morningstar Category
Allocation--50% to 70%

Morni Index

9

Morningstar US Mod Tgt Alloc NR USD

Equity
Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
Morningstar Style Box™ Asset Class Net % Cat%
S US Stocks 5412 4887
& 1o Non-US Stocks 944 11.39
° Bonds 26.22 31.64
g Cash 4.44 5.03
- _ Other 5.79 3.06
= 0 100 Total 100.00  100.00
E
g Sector Weighting as of 12-31-2021
EDeep-VaI Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Averagg
Historical (©) Current Weighted average of stock holdings 1+ Cyclical 28.62 33.38 33.97 — 1
Ownership 75% of fund's current stock holdings £ Basic Materials 4.25 3.66 3.33 L] .
2 Consumer Cyclical 8.09 12.16 11.43 I
3 Financial Services 12.27 13.92 15.73 I ' I
Style Breakdown ] Real Estate 4.01 364 348 -j ,
Equity Fixed Income Quality W Sensitive 4578 4530 4321 I
- g é '} Communication Services 10.02 8.69 9.18 _'}
= = [ Energy 459 3.03 313 -'h ;
5 1 7 | 2| = . = E1 Industrials 8.16 990 1015 e
o | 0 g g [¥1 Technology 23.01 2268 2081  o—
= — Defensive 2560 22 2%  SE—
Value Blend Growth Etd i Mod  Bxt [=  Consumer Defensive 9.41 6.29 6.31 -h
Weight % e [ Healthcare 1449 1246 1365 v—']
e 1098 010 K2 Utilities 1.70 257 2.80 l I I SR N
0% 5 10 15 25 30 35 40 45 50
Top 10 Holdings as of 12-31-2021
Name Maturity Date % Net Asset Cumulative % YTD Return % Morningstar Sector
© Capital Group Central Cash Fund - 6.46 6.46 - -
@ Cap Grp Cent Fd Ser i - 5.18 11.64 - -
© Microsoft Corp - 447 16.05 52.24  Technology
© Broadcom Inc - 3.18 19.23 55.38  Technology
@ UnitedHealth Group Inc - 2.31 21.54 4479  Healthcare
3 Cash And Other Assets Less Liablities - 2.21 23.75 - -
@ Philip Morris International Inc - 1.68 2543 20.67  Consumer Defensive
© Taiwan Semiconductor Manufacturing Co Ltd ADR - 1.52 26.95 11.70  Technology
© The Home Depot Inc - 1.51 28.47 58.73  Consumer Cyclical
@® United States Treasury Notes 0.127% 10-2026 1.42 29.88 - -

Total Holdings 1869

@ Increase @ Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

American Funds Growth Fund of Amer R6

RGAGX

Morni
£t Large Growth

Cc

L]

9

y Morni

9

Index

Russell 1000 Growth TR USD

Portfolio Manager(s)

Donald O'Neal since 11-1993

J. Frank since 11-2001

Lawrence Solomon since 05-2010
Martin Romo since 11-2010

Carl Kawaja since 11-2010

Mark Casey since 11-2012

Alan Wilson since 11-2012
Anne-Marie Peterson since 07-2013
Christopher Buchbinder since 11-2013
Joanna Jonsson since 03-2016
Alex Popa since 10-2016

Andraz Razen since 03-2020

Julian Abdey since 11-2021

Quantitative Screens
@ Performance: The fund has finished in the Large Growth

category's top three quartiles in 9 of the 10 years it's been
in existence.

@ Management: The fund's management has been in
place for 28.18 years.

@ Style: The fund has landed in its primary style box —
Large Growth — 100 % of the time over the past three
years.

@ Net Expense: The fund's expense ratio of 0.3 is 69.39%
lower than the Large Growth category average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
Sustainability Rating 1 11-30-2021
Carbon Risk Score Low Risk 09-30-2021

Growth of $10,000

,,,,,,,,, Ny VY e NV BBk ¥ Manager Change
R e 60k Partial Mgr Change
- 55k
50k
45k
40k
35 W Fund: $53,708
o Benchmark: $60,825
— Category: $48,557
25k
20k
15k
10k
Performance Quartile
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
20.98 34.29 9.63 5.70 8.82 26.53 -2.60 28.54 38.28 19.69 Total Return %
5.72 0.81 -3.42 0.03 1.74 -3.68 -1.09 -1.85 -0.21 -1.91 +/- Benchmark
5.64 0.37 -0.37 2.10 5.59 -1.14 -0.51 -3.36 242 -0.76 +/- Category
6 44 56 34 9 57 53 80 35 64 Tot Ret % Rank in Cat
1,565 1,565 1,421 1,487 1,321 1,256 1,290 1,240 1,230 1,241 # of Funds in Cat
18 27 26 29 31 25 28 36 28 24 Turnover %
- - 0.30 0.33 0.33 0.33 0.32 0.32 0.30 0.29 Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year
6.58 19.69 28.61 21.26
11.64 27.60 34.08 2532
6.91 2045 29.54 22.39

63 64 60 62
1,274 1,241 1,120 1,020

Net Expense

6.13 » Fund Investment
5.45 <1 Category Median
477 < Peer Group Median
4.09 Quartile Rank
s SEEE
272
2.04
136 4
<

0.00

Fund vs. Fund vs.

Category Peer Group

5 6 Percentile
64/1280 57/958 Rank

Peer group is a subset of the category and includes funds with the

same management style (active vs. passive) and similar share class

characteri

stics.

Total Return %
as of 12-31-2021
W Fund

B Benchmark
W Category

Average annual, if greater
than 1 year

10 year Since Inception

18.31 17.06 Fund Return %

19.79 12.52 Benchmark Return %

17.65 - Category Average %

39 - 9% Rank in Category
772 - # of Funds in Category
3-Year Risk Metrics
Fund Bmark Cat
Alpha -2.78 - -2.24
Beta 0.95 - 0.97
R-Squared 93.80 - 91.07
Standard Deviation 18.09 18.42 18.79
Sharpe Ratio 1.44 1.65 1.46
Tracking Error 459 - 5.52
Information Ratio -1.19 - -0.92
Up Capture Ratio 85.58 - 90.02
Down Capture Ratio 86.27 - 93.02
Portfolio Metrics
Fund Bmark Cat

Price/Earnings Ratio 29.17 34.55 33.66
Price/Book Ratio 6.46 12.90 9.38
Geom Avg Mkt Cap $B 187.45 35068  382.58
ROE 24.47 41.42 32.76

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

American Funds Growth Fund of Amer R6 RGAGX

Style Analysis as of 12-31-2021
Morningstar Style Box™

Giant
(0]

Small  Mid Large

Micro

Deep-Val Core-Val Blend

Core-Grth High-Grth
Historical @ Current Weighted average of stock holdings

Ownership 75% of fund's current stock holdings
Style Breakdown
Equity
Iy
8 22 ®
=
3 6 9 =
El
0 0 2 =X

Value Blend Growth

Weight %
I —

>50  25-5010-25 0-10

Top 15 Holdings as of 12-31-2021

Asset Allocation as of 12-31-2021

Morni C

Morni Index

£t Large Growth

y

Russell 1000 Growth TR USD

Asset Class Net % Cat%
US Stocks 85.02 92.88
Non-US Stocks .21 5.04
Bonds 0.00 0.00
Cash 333 1.24
Other 0.43 0.84

0 100 Total 100.00 100.00

Sector Weighting as of 12-31-2021

Fund Bmark Cat Fund v Benchmark []CategoryAverage

©  Cyclical 3433 21.10 21.84 —-

E3  Basic Materials 1.77 1.01 1.42 l']

2 Consumer Cyclical 2452 18.10 16.02 —'-

3 Financial Services 7.67 6.18 9.17 _vﬂ

[] Real Estate 0.37 1.81 1.23 Iﬂv

v Sensitive 50.78 59.94 51.10 | 0 '

'} Communication Services 17.62 11.76 14.86 —'_

[ Energy 1.86 0.30 0.68 il

[= Industrials 6.52 5.97 6.23 -j

[ Technology 2478 4191 3533 I I '

> Defensive 14.91 12.96 15.06 —'J

I=  Consumer Defensive 2.26 429 2.91 -H'

[3 Healthcare 11.98 864 1179 _'1

1 Utilities 0.67 0.03 0.36 ﬁ
0% 5 10 15 20 25 30 35 40 45 50 55 60

Name % Net Asset Cumulative % YTD Return % Morningstar Sector
© Tesla Inc 7.46 7.46 49.76  Consumer Cyclical
© Microsoft Corp 6.11 13.58 52.24  Technology
@® Amazon.com Inc 453 18.11 2.38  Consumer Cyclical
© Netflix Inc 451 22.62 11.41  Communication Svc
© Meta Platforms Inc Class A 409 26.70 23.13  Communication Svc
@ Capital Group Central Cash Fund 340 30.11 - -
© Alphabet Inc Class C 297 33.08 65.17  Communication Svc
@ UnitedHealth Group Inc 2.36 35.44 4479  Healthcare
© Alphabet Inc Class A 2.02 37.46 65.30  Communication Svc
© Broadcom Inc 1.90 39.36 55.38  Technology
© Thermo Fisher Scientific Inc 1.31 40.67 43.48  Healthcare
© Mastercard Inc Class A 1.04 1.7 1.16  Financial Services
@® Taiwan Semiconductor Manufacturing Co Ltd 1.00 42.71 18.02  Technology
@ Shopify Inc Registered Shs -A- Subord Vtg 0.97 43.69 21.18  Technology
© The Home Depot Inc 0.93 44.62 58.73  Consumer Cyclical

Total Holdings 416

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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American Funds Intl Gr and Inc R6 RIGGX

Morni

Morningstar Category
Foreign Large Blend

9

Index

MSCI ACWI Ex USA NR USD

Portfolio Manager(s)
Andrew Suzman since 10-2008
Steven Watson since 10-2008
Patrice Collette since 09-2010
Leo Hee since 07-2015

Paul Flynn since 09-2017
Michael Cohen since 07-2018
Lisa Thompson since 09-2018

Quantitative Screens

@ Performance: The fund has finished in the Foreign Large
Blend category's top three quartiles in 9 of the 10 years it's
been in existence.

@ Management: The fund's management has been in
place for 13.26 years.

@ Style: The fund has landed in its primary style box —
Large Blend — 100 % of the time over the past three years.

@ Net Expense: The fund's expense ratio of 0.54 is
42.55% lower than the Foreign Large Blend category
average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
ESG Commitment 1-Low 12-16-2021
Sustainability Rating 2 11-30-2021
Carbon Risk Score Low Risk 09-30-2021

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

M Fund: $21,383
— Benchmark: $20,196
— Category: $20,616

....................................................................................................... 5Kk
= =272 22|22 |8 | &2 oo
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
19.30 18.47 -2.92 -1.97 2.54 2650 | -14.10 | 27.54 8.20 10.12 Total Return %
247 3.18 0.95 -2.31 -1.96 -0.69 0.10 6.03 -2.45 2.30 +/- Benchmark
1.01 -0.97 2.06 -6.38 1.75 1.38 0.49 5.95 -1.10 0.40 +/- Category
29 61 20 90 28 33 43 5 55 54 Tot Ret % Rank in Cat
784 798 721 780 762 773 766 795 799 m #of Funds in Cat
24 37 - 25 37 37 27 35 35 23 Turnover %
- - 0.59 0.58 0.58 0.58 0.57 0.57 0.54 0.54 Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year
3.56 1012 14.97 10.55
1.82 7.82 13.18 9.61
2.55 9.72 13.56 9.38
22 54 21 21
786 m 704 607
Net Expense
497 » Fund Investment
447 <1 Category Median
387 < Peer Group Median
3.31 Quartile Rank
278 EHEEE
2.21
1.66
1.10 B
|
ol
0.00
Fund vs. Fund vs.
Category Peer Group
21 25 Percentile
168/800 138/562 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class

characteristics.

10 year Since Inception
7.90 8.79
728 5.34
7.85 -
49 -
415 -

3-Year Risk Metrics

Alpha

Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Price/Earnings Ratio
Price/Book Ratio
Geom Avg Mkt Cap $B
ROE

Total Return %
as of 12-31-2021

W Fund
B Benchmark
W Category

Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

Fund Bmark Cat
0.60 - 0.94
1.10 - 1.00
97.98 - 94.25
18.84 17.03 17.48
0.79 0.76 0.80
3.13 - 425
0.57 - 0.25
109.94 - 10195
107.43 - 98.67
Fund Bmark Cat
16.40 15.08 16.26
2.15 1.88 1.95
55.02 47.47 56.01
19.45 17.76 18.41

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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American Funds Intl Gr and Inc R6 RIGGX

Style Analysis as of 12-31-2021
Morningstar Style Box™

Asset Allocation as of 12-31-2021

Morni c

L] 9

Foreign Large Blend

y

Morni

9

Index

MSCI ACWI Ex USA NR USD

Asset Class Net % Cat%
» US Stocks 4.95 2.90
& ® Non-US Stocks 8843 9506
® Bonds 0.74 0.37
g Cash 5.86 0.99
- Other 0.02 0.66
= 0 100 Total 100.00 100.00
E
g Sector Weighting as of 12-31-2021
iDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Average ,
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 38.21 40.77 38.54 —
Ownership 75% of fund's current stock holdings E3 Basic Materials 523 8.1 7.56 | .
I3 Consumer Cyclical .21 M 1122 ——
E2  Financial Services 19.80 19.16 17.67 —i
Style Breakdown [3 Real Estate 1.97 2.39 2.09 .}v ,
Equity W Sensitive 38.99 38.11 37.88 I
- tg '} Communication Services 5.39 6.80 5.96 —ﬂ '
= [ Energy 430 5.01 410 . ,
3 6 5 | % [=3 Industrials 12.02 1227 1511 I |
o 1ol g [ Technology 17.28 1403 1271 —'- i
- > Defensive 2280 2112 2358 I
Value Blend  Growth I=  Consumer Defensive 11.40 8.39 9.12 —_
Weight % [ Healthcare 8.32 970 1168 m— "
o 2550 10.25 010 E1 uilities 3.08 303 278 -] | | | | | | | | |
0% 5 0 15 20 25 30 35 40 45
World Regions % Equity 12-31-2021
Fund%  Cat % Fund %  Cat % Fund %  Cat %
Greater Asia 30.07 3568  Americas 12.73 8.02  Greater Europe 5720 56.30  Market Maturity Fund %
Japan 6.16  19.04  North America 933 7.05  United Kingdom 13.02 1254  Developed Markets 83.84
Australasia 0.62 455  Central/Latin 3.40 097 Weuro-ex UK 41.00 4220 Emerging Markets 16.16
Asia-4 Tigers 13.65 6.95 Emrgng Europe 279 0.63  Not Available 0.00
Asia-ex 4 Tigers 9.64 5.14 Africa 0.39 0.93
Not Classified 0.00 0.00
<25 25-50 50-75 >75
Top 10 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return %  Morningstar Sector
@ Capital Group Central Cash M 6.27 6.27 - -
@ Taiwan Semiconductor Manufacturing Co Ltd 3.88 10.16 18.02  Technology
© ASML Holding NV 2.41 12.56 78.48  Technology
© AstraZeneca PLC 217 14.73 21.25  Healthcare
© British American Tobacco PLC 2.00 16.74 8.90 Consumer Defensive
@ Tokyo Electron Ltd 1.89 18.62 74.76  Technology
@ Airbus SE 1.65 20.27 2515 Industrials
@ Evolution AB 1.60 21.87 54.65  Consumer Cyclical
@ Philip Morris International Inc 1.38 23.25 20.67  Consumer Defensive
© AXA SA 1.30 24.56 4153 Financial Services

Total Holdings 265

@ Increase @ Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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- Morni [1} C g Morni [1} Ind
American Funds Invmt Co of Amer R6 RICGX T e Bend | SEPS0TAUSD
Portfolio Manager(s) Growth of $10,000
James Lovelace since 03-1992

¥ Manager Change

Donald O'Neal since 03-1992

Joyce Gordon since 01-2001
Christopher Buchbinder since 03-2007
Barry Crosthwaite since 01-2013
Grant Cambridge since 03-2014
Martin Romo since 07-2018

Martin Jacobs since 12-2019

James Terrile since 03-2020

Quantitative Screens
@ Performance: The fund has finished in the Large Blend

category's top three quartiles in 9 of the 10 years it's been
in existence.

@ Management: The fund's management has been in
place for 29.85 years.

@ Style: The fund has landed in its primary style box —
Large Blend — 72.73 % of the time over the past three
years.

@ Net Expense: The fund's expense ratio of 0.27 is
66.67% lower than the Large Blend category average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
Sustainability Rating 2 11-30-2021
Carbon Risk Score Low Risk 09-30-2021

\ Partial Mgr Change

M Fund: $39,845
— Benchmark: $46,257
— Category: $37,970

Performance Quartile
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
15.98 32.84 12.41 -1.15 14.93 20.06 6.25 24.92 14.85 25.40 Total Return %
-0.02 0.45 -1.28 -2.53 297 -1.77 -1.87 -6.57 -3.55 -3.31 +/- Benchmark
1.02 1.34 1.45 -0.08 4.56 -0.38 0.02 -3.86 -0.98 -0.67 +/- Category
35 36 39 55 7 63 58 87 61 67 Tot Ret % Rank in Cat
1,553 1,534 1,450 1,513 1,413 1,389 1,388 1,397 1,383 1,394 #of Funds in Cat
21 24 29 30 25 28 36 31 39 - Turnover %
- - 0.30 0.30 0.30 0.30 0.29 0.28 027 - Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year
9.08 25.40 2163 15.16
11.03 2871 26.07 18.47
9.47 26.07 23.83 16.57
69 67 81 80
1,462 1,394 1,256 1121
Net Expense
487 » Fund Investment
433 <1 Category Median
379 < Peer Group Median
3.25 Quartile Rank
27 EHEEE
2.16
1.62
1.08 <
S )
0.00
Fund vs. Fund vs.
Category Peer Group
15 12 Percentile
219/1490 105/883 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

10 year Since Inception
14.83 14.53
16.55 11.25
14.96 -

63 -
831 -

3-Year Risk Metrics

Alpha

Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Price/Earnings Ratio
Price/Book Ratio
Geom Avg Mkt Cap $B
ROE

Total Return %

< 30% a5 of 12-31-2021
25 m Fund
20 ™ Benchmark
15 W Category
10
5
0  Average annual, if greater
than 1 year
Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category
# of Funds in Category
Fund Bmark Cat
-1.94 - -1.70
0.92 - 0.97
97.95 - 95.10
16.24 17.4 17.4
1.24 1.38 1.25
268 - 3.76
-1.66 - -1.29
90.14 - 93.94
99.74 - 10053
Fund Bmark Cat
23.55 2515 2573
4.07 459 5.74
22315 23065  305.14
29.42 32.75 38.00

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

- orni C i
American Funds Invmt Co of Amer R6 RICGX Hgnes . SGHOTAD
Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
Morningstar Style Box™
Asset Class Net % Cat%
N N US Stocks 8650 9469
& ® Non-US Stocks 9.84 290
® Bonds 0.00 0.81
é\/ Cash 2.99 0.14
- Other 0.66 1.47
= 0 50 100 Total 100.00  100.00
;}E
g Sector Weighting as of 12-31-2021
iDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark []CategoryvAverage
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 21.21 30.24 30.60 — H
Ownership 75% of fund's current stock holdings Basic Materials 438 227 2.74 mm .
2 Consumer Cyclical 11.26 1229 11.31 |
E2  Financial Services 9.46 12.91 14.10 ] 'ﬂ
Style Breakdown [3 Real Estate 217 2.77 245 .]v ,
Equity W Sensitive 50.78 4759 46.81 I
- tg '} Communication Services 15.00 10.16 9.79 _'_
= I3 Energy 436 267 239 mim .
6|3 |2 | E1 Industrials 10.04 813 985 |
o 1ol g [ Technology 2138 2663 2477 o |
- —  Defensive 21.95 2218 22,60 |
Value Blend Growth 1= Consumer Defensive 6.42 6.30 6.60 -j
Weight % [ Healthcare 1184 1338 1378 e— 0
e 1098 010 £2 utilities 369 2% 22 WW
0% 5 10 15 20 25 30 35 40 45 50 55

Top 15 Holdings as of 12-31-2021

Name % Net Asset Cumulative % YTD Return % Morningstar Sector
© Microsoft Corp 8.51 8.51 52.24  Technology
© Broadcom Inc 438 12.89 55.38  Technology
© Meta Platforms Inc Class A 423 17.12 23.13  Communication Svc
@® Amazon.com Inc 365 20.77 2.38  Consumer Cyclical
@ Comcast Corp Class A 312 23.89 -2.08  Communication Svc
© Capital Group Central Cash Fund 2.91 26.80 - -
© Netflix Inc 2.88 29.68 11.41  Communication Svc
© Abbott Laboratories 2.79 32.47 30.19  Healthcare
© The Home Depot Inc 2.67 35.15 58.73  Consumer Cyclical
© Alphabet Inc Class A 2.45 37.59 65.30  Communication Svc
@ Philip Morris International Inc 219 39.78 2067  Consumer Defensive
@ Apple Inc 2.00 4178 34.48  Technology
© UnitedHealth Group Inc 1.98 4376 4479  Healthcare
@ Linde PLC 1.57 45.33 33.08 Basic Materials
@ General Electric Co 1.53 46.87 971 Industrials

Total Holdings 191

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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American Funds New Perspective R6 RNPGX

Morning; Category

Index

World Large-Stock Growth

MSCI ACWINR USD

Portfolio Manager(s)

Robert Lovelace since 12-2000
Jonathan Knowles since 12-2004
Steven Watson since 12-2005
Brady Enright since 12-2005
Joanna Jonsson since 12-2005
Noriko Chen since 04-2012
Andraz Razen since 07-2015
Barbara Burtin since 12-2018
Patrice Collette since 12-2018

Quantitative Screens
@  Performance: The fund has finished in the World Large-

Stock Growth category's top three quartiles in 10 of the 10
years it's been in existence.

@ Management: The fund's management has been in
place for 21.1 years.

@ Style: The fund has landed in its primary style box —
Large Growth — 100 % of the time over the past three
years.

@ Net Expense: The fund's expense ratio of 0.41 is
63.72% lower than the World Large-Stock Growth category
average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
ESG Commitment 2-Basic 12-16-2021
Sustainability Rating 2 11-30-2021
Carbon Risk Score Low Risk 09-30-2021

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

W Fund: $43,398
— Benchmark: $30,649
— Category: $36,807

Performance Quartile
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
21.19 21.23 3.56 5.63 219 29.30 -5.56 30.48 33.81 18.10 Total Return %
5.06 4.43 -0.60 7.99 -5.67 5.33 3.85 3.88 17.56 -0.44 +/- Benchmark
3.18 0.79 0.91 437 -0.23 -0.92 223 0.08 1.14 5.26 +/- Category
12 44 43 16 51 51 31 50 34 28 Tot Ret % Rank in Cat
220 248 267 281 260 276 299 313 332 355 #of Funds in Cat
16 30 25 27 22 28 23 20 26 22 Turnover %
- - 0.45 0.45 0.45 0.45 0.44 0.44 0.42 0.41 Expense Ratio

Trailing Performance

3 Month
6.72
6.68
321

26
365

Net Expense

1 Year
18.10
18.54
12.84
28
355

3 year 5 year
27.28 20.28
20.38 14.40
25.27 18.53
28 22
306 261

5.25 » Fund Investment
467 <1 Category Median
408 < Peer Group Median
350 Quartile Rank
292 HEEE
233
1.75
1.17 < <
« ol 8
0.00

Fund vs. Fund vs.

Category Peer Group

1 3 Percentile
3/370 7/243 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class

characteristics.

10 year Since Inception
15.81 15.40
11.85 6.68
13.75 -

15 -
166 -

3-Year Risk Metrics

Alpha

Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Price/Earnings Ratio
Price/Book Ratio
Geom Avg Mkt Cap $B
ROE

Total Return %
as of 12-31-2021

W Fund
B Benchmark
W Category

Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

Fund Bmark Cat
5.08 - 475
1.04 - 0.97
96.25 - 88.15
18.04 17.08 17.79
1.39 1.13 1.32
3.55 - 6.01
1.94 - 0.80
113.10 - 106.29
91.90 - 87.69
Fund Bmark Cat
2567 20.00 30.89
459 2.94 5.51
15793  117.03  153.71
24.57 25.94 26.47

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Index

- - Morni [} C gory Morni [1}
American Funds New Perspectlve R6 RNPGX World Large-Stock Growth  MSCI ACWI NR USD
Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
Morningstar Style Box™
Asset Class Net % Cat%
US Stocks 56.25 57.59
& © Non-US Stacks 2087 3963
® Bonds 0.00 0.00
3 Cash 2.89 2.04
- Other 0.00 0.74
= 0 50 100 Total 100.00 100.00
E
° Sector Weighting as of 12-31-2021
g
Deep-Val Core-Val Blend  Core-Grth High-Grih Fund Bmark Cat Fund v Benchmark [ Category Averagev
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 38.03 34.20 31.89 I
A
Ownership 75% of fund's current stock holdings 1 Basic Materials 532 4.52 3.16 L] .
I3 Consumer Cyclical 20.09 11.85 14.13 |
Al
E2  Financial Services 12.00 15.09 13.53 I |
¥
Style Breakdown ] Real Estate 0.62 274 1.07 1
. v
Equity W Sensitive 4363 44.33 48.05 | 1
- A\
Z- S '} Communication Services 10.68 8.92 10.81 |
@ v
= [ Energy 2.40 3.48 0.94 m
= T
2 3 5 | % [=3 Industrials 8.30 9.54 9.81 I
Al
0 0 ; EY [#] Technology 22.25 22.39 26.49 | I
=N v
- ~  Defensive 18.33 2145 20.07 I
v
Value Blend  Growth I=  Consumer Defensive 477 6.96 4.66 |
v
Weight % [ Healthcare 12.34 11.83 14.33 I |
A\
560 2550 10-25 0-10 K3 Uriites 12 266 108 'J : ‘ ‘ ‘ ; . ‘ : : ‘
0% 5 10 15 20 25 30 35 40 45 50
World Regions % Equity 12-31-2021
Fund%  Cat % Fund %  Cat % Fund %  Cat %
Greater Asia 1223 1433  Americas 6153 6222  Greater Europe 2624 2346  Market Maturity Fund %
Japan 319 4.05  North America 53.75  61.08  United Kingdom 357 472  Developed Markets 95.76
Australasia 0.53 0.30  Central/Latin 1.78 1.14 W euro-ex UK 21.74 1822  Emerging Markets 4.24
Asia-4 Tigers 6.82 473 Emrgng Europe 0.51 0.23  NotAvailable 0.00
Asia-ex 4 Tigers 1.69 5.25 Africa 0.42 0.29
V01 Classified 0.00 0.00
<25 25-50 50-75 >75
Top 10 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return %  Morningstar Sector
© Tesla Inc 7.56 7.56 49.76  Consumer Cyclical
© Microsoft Corp 3.98 11.53 52.24  Technology
@ Meta Platforms Inc Class A 3.03 14.56 23.13  Communication Svc
Taiwan Semiconductor Manufacturing Co Ltd 2.97 17.54 18.02  Technology
© Capital Group Central Cash Fund 2.90 20.43 - -
© Amazon.com Inc 2.79 23.23 2.38  Consumer Cyclical
© ASML Holding NV 1.59 24.82 78.48  Technology
© Alphabet Inc Class C 1.37 26.18 65.17  Communication Svc
© Alphabet Inc Class A 1.35 27.53 65.30  Communication Svc
© Broadcom Inc 1.34 28.87 55.38  Technology
Total Holdings 305
@ Increase © Decrease 3% New to Portfolio
©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar, M( )HNlNGS.l-AH
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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American Funds New World R6 RNWGX

Index

Morning; Category
Diversified Emerging Mkts

MSCI EM NR USD

Portfolio Manager(s)

Carl Kawaja since 06-1999
Robert Lovelace since 06-1999
Nicholas Grace since 01-2008
Christopher Thomsen since 01-2009
Winnie Kwan since 01-2009
Tomonori Tani since 10-2013
Jonathan Knowles since 01-2016
Bradford Freer since 01-2017
Lisa Thompson since 10-2019
Kirstie Spence since 12-2019
Piyada Phanaphat since 01-2021
Akira Shiraishi since 01-2021
Dawid Justus since 01-2022

Quantitative Screens

@ Performance: The fund has finished in the Diversified
Emerging Mkts category's top three quartiles in 10 of the 10
years it's been in existence.

@ Management: The fund's management has been in
place for 22.56 years.

@ Style: The fund has landed in its primary style box —
Large Growth — 100 % of the time over the past three
years.

@ Net Expense: The fund's expense ratio of 0.57 is 52.1%
lower than the Diversified Emerging Mkts category average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
ESG Commitment 1-Low 12-16-2021
Sustainability Rating 4 11-30-2021
Carbon Risk Score Low Risk 09-30-2021

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

W Fund: $24,975
— Benchmark: $17,062
— Category: $16,756

....................................................................................................... 5Kk
= 223222228 oo
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
20.22 10.46 -3.29 -5.62 431 33.06 | -11.97 28.03 25.30 513 Total Return %
2.00 13.06 -1.10 9.30 -6.88 -4.22 2.61 9.59 6.99 167 +/- Benchmark
2.07 10.60 -0.28 8.17 -4.16 L1 410 8.78 7.40 475 +/- Category
29 9 52 4 74 59 14 9 21 27 Tot Ret % Rank in Cat
613 694 738 875 831 826 847 846 805 794 #of Funds in Cat
25 36 32 41 30 37 - 37 40 - Turnover %
- - 0.65 0.65 0.65 0.64 0.62 0.61 0.59 0.57 Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year
0.17 513 19.03 14.59
-1.31 -2.54 10.94 9.87
-1.19 0.38 12.42 10.00
30 27 9 8
829 794 vl 616
Net Expense
331 » Fund Investment
2.94 <1 Category Median
257 < Peer Group Median
2.21 Quartile Rank
184 HEEE
1.47 N
1.10 |
0.74
0.37
0.00
Fund vs. Fund vs.
Category Peer Group
12 M Percentile
98/841 66/603 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

10 year Since Inception
9.58 10.56
5.49 8.98
5.78 -

3 —
344 -

3-Year Risk Metrics

Alpha

Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Price/Earnings Ratio
Price/Book Ratio
Geom Avg Mkt Cap $B
ROE

Total Return %
as of 12-31-2021

W Fund
B Benchmark
W Category

Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

Fund Bmark Cat
8.34 - 1.96
0.88 - 0.99
87.38 - 90.38
17.60 18.59 19.41
1.03 0.61 0.68
6.61 - 5.81
1.22 - 0.30
108.75 - 102.20
77.83 - 95.08
Fund Bmark Cat
21.24 12.49 14.48
3.38 1.84 2.32
66.76 43.97 53.07
20.37 18.03 18.99

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

- Morningstar Category Morningstar Index
American Funds New World R6 BNWGX Diversified Emerging Mkts ~ MSCI EM NR USD
Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
Morningstar Style Box™
Asset Class Net % Cat%
B ) US Stocks 24.97 3.29
g (0] Non-US Stocks 6791 943
® Bonds 2.55 -0.03
5 Cash 4.27 2.27
- Other 0.30 0.14
= 0 50 100 Total 100.00 100.00
E
g Sector Weighting as of 12-31-2021
2
Deep-Val Core-Val Blend  Core-Grth High-Grih Fund Bmark Cat Fund v Benchmark [ Category Average
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 3147 42.89 41.50 | I
A\
Ownership 75% of fund's current stock holdings E3 Basic Materials 8.62 8.51 6.37 — ,
2 Consumer Cyclical 12.38 1312 13.94 I |
1
EJ  Financial Services 14.96 19.34 19.72 | I
¥
Style Breakdown ] Real Estate 1.51 1.92 1.47 L]
Equity v Sensitive n.22 44,69 45.46 I
- A
- % '} Communication Services 9.24 11.12 11.22 |
A\
= [ Energy 3.35 5.66 4.95 |
= A
2 | 4|5 | = E1 Industrials 8.58 508 552
A\
. o | o EY [¥1 Technology 2005 2283 2377 e |
<R 2
- —  Defensive 2132 1241 13.04 [ ]
A\
Value Blend Growth 1= Consumer Defensive 5.77 5.66 6.81 -
A
Weight % [ Healthcare 1372 A4 493 —
e 107t 010 L1 uilities 1.83 2.34 1.30 l] | | | ‘ ‘ ‘ ‘ ‘ ‘
0% 5 10 15 20 25 30 35 40 45 50
World Regions % Equity 12-31-2021
Fund%  Cat % Fund %  Cat % Fund %  Cat %
Greater Asia 39.39  73.88  Americas 3745 12.03  Greater Europe 2315 1408  Market Maturity Fund %
Japan 2.94 0.13  North America 28.88 3.05  United Kingdom 2.55 0.83  Developed Markets 61.07
Australasia 0.88 0.05 Central/Latin 8.57 8.98 W euro-ex UK 17.20 229  Emerging Markets 38.93
Asia-4 Tigers 8.05 27.34 Emrgng Europe 1.79 6.62  NotAvailable 0.00
Asia-ex 4 Tigers 2752  46.36 Africa 1.61 434
Not Classified 0.00 0.00
<25 25-50 50-75 >75
Top 10 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return %  Morningstar Sector
© Capital Group Central Cash Fund 421 421 - -
@ Microsoft Corp 3.17 7.39 52.24  Technology
@ Taiwan Semiconductor Manufacturing Co Ltd 2.04 9.43 18.02  Technology
© Reliance Industries Ltd 1.90 11.33 19.60  Energy
@ Kotak Mahindra Bank Ltd 1.79 13.12 -9.96  Financial Services
© Kweichow Moutai Co Ltd Class A 1.53 14.65 3.47  Consumer Defensive
@ Silergy Corp 1.43 16.08 108.94  Technology
© Mercadolibre Inc 1.36 17.44 -19.51  Consumer Cyclical
Thermo Fisher Scientific Inc 1.27 18.71 43.48  Healthcare
© Alphabet Inc Class C 1.26 19.97 65.17  Communication Svc

Total Holdings 562

@ Increase @ Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

- - Morni [1} C g Morni [1} Ind
American Funds Washington Mutual R6 RWMGX Tl tord  SWPHTRUSD
Portfolio Manager(s) Growth of $10,000
Alan Berro since 07-1997

¥ Manager Change

Jeffrey Lager since 07-2004

Alan Wilson since 07-2013

Diana Wagner since 06-2014

Jin Lee since 07-2014

Eric Stern since 11-2014

Irfan Furniturewala since 06-2015
Brady Enright since 07-2016
Mark Casey since 07-2016

Quantitative Screens
@ Performance: The fund has finished in the Large Blend

category's top three quartiles in 8 of the 10 years it's been
in existence.

@ Management: The fund's management has been in
place for 24.52 years.

X Style: The fund has landed in its primary style box —
Large Blend — 45.45 % of the time over the past three
years.

@ Net Expense: The fund's expense ratio of 0.27 is
66.67% lower than the Large Blend category average.

Morningstar Investment Management LLC Analysis

This fund fails our style consistency screen as the portfolio
has slightly drifted from the large-blend portion of the
Morningstar style box to the large-value portion however,
the underlying investment strategy remains consistent so

\ Partial Mgr Change

M Fund: $39,041
— Benchmark: $46,257
— Category: $37,970

Performance Quartile
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
12.85 32.34 11.53 012 13.73 20.54 -2.66 25.93 8.08 28.90 Total Return %
-3.15 -0.05 -2.16 -1.26 1.77 -1.29 1.72 -5.56 -10.32 0.19 +/- Benchmark
2.1 0.84 0.57 1.19 3.36 0.10 3.61 -2.85 -1.75 2.83 +/- Category
72 39 34 8 58 10 12 82 90 21 Tot Ret % Rank in Cat
1,553 1,534 1,450 1,513 1,413 1,389 1,388 1,397 1,383 1,394 #of Funds in Cat
22 22 19 24 30 21 25 25 30 24 Turnover %
- - 0.30 0.30 0.30 0.30 0.29 0.29 027 027 Expense Ratio

Trailing Performance

; d with this stvle fail 3 Month 1 Year 3 year 5 year
we are not concerned wi 1S style Tallure. 119 28.90 20861 1553
n 11.03 28.71 26.07 18.47
ESG Metrics
9.47 26.07 23.83 16.57
. i 13 21 87 74
Metric Rating Updated
) 1,462 1,394 1,256 1,121
ESG Commitment 1-Low 12-16-2021
N ) Net Expense
Sustainability Rating 2 11-30-2021
Carbon Risk Score Low Risk 09-30-2021 487 » Fund Investment
433 <1 Category Median
379 <« Peer Group Median
3.25 Quartile Rank
2 SEEE
2.16
1.62
1.08 <
= B
0.00
Fund vs. Fund vs.
Category Peer Group
15 12 Percentile
219/1490 105/883 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

10 year
14.59
16.55
14.96

69
831

Since Inception
15.25
11.25

3-Year Risk Metrics

Total Return %
as of 12-31-2021

W Fund
B Benchmark
W Category

Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

Alpha

Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Price/Earnings Ratio
Price/Book Ratio

Geom Avg Mkt Cap $B
ROE

1

Fund Bmark Cat
-2.94 - -1.70
0.93 - 0.97
94.33 - 95.10
16.72 17.4 17.4
1.16 1.38 1.25
415 - 3.76
-1.32 - -1.29
87.20 - 93.94
98.08 - 10053
Fund Bmark Cat
20.23 25.15 25.73
3.48 459 5.74
5745 23065  305.14
27.61 32.75 38.00

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

- - Morningstar Category Morningstar Index
American Funds Washington Mutual R6 RWMGX 7% Large Blend S84 500 TR USD
Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
Morningstar Style Box™
Asset Class Net % Cat%
B / US Stocks 8866  94.69
)= ° Non-US Stocks 7.86 2.90
° Bonds 0.00 0.81
5 Cash 2.69 0.14
- Other 0.79 1.47
= 0 50 100 Total 100.00 100.00
z
g Sector Weighting as of 12-31-2021
EDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Ave'rage
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 30.97 30.24 30.60 |
Ownership 75% of fund's current stock holdings Basic Materials 343 227 2.74 ) ,
2 Consumer Cyclical 6.09 12.29 11.31 ] 0l
A
E3 Financial Services 18.93 1291 1410  EO—
¥
Style Breakdown ] Real Estate 252 271 2.45 o
Equity W Sensitive n.72 4159 46.81 | 1
-E % '} Communication Services 7.81 10.16 9.79 I
= [ Energy 4.46 267 2.39 ]|
7 6 2 | = [=3 Industrials 10.15 8.13 9.86 I
o 1ol 1 [ Technology 19.30 2663 2477 I
= ~  Defensive 2131 218 2260 I
Value Blend Growth 1= Consumer Defensive 598 6.30 6.60 |l
Weight % [ Healthcare 1824 1338 1378 ——
mm_zs 010 L1 Utilities 3.09 2.50 2.22 .} | | | | | | | | |
0% b5 10 15 25 30 35 40 45 50
Top 15 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return % Morningstar Sector
© Microsoft Corp 6.22 6.22 52.24  Technology
© Broadcom Inc 6.19 12.41 55.38  Technology
© UnitedHealth Group Inc 3.89 16.30 4479  Healthcare
@ Comcast Corp Class A 349 19.78 -2.08  Communication Svc
@ Capital Group Central Cash Fund 2.75 2253 - -
© The Home Depot Inc 223 24.76 58.73  Consumer Cyclical
© BlackRock Inc 221 26.98 29.18  Financial Services
© Pfizer Inc 2.18 29.16 64.66 Healthcare
© Marsh & McLennan Companies Inc 2.16 31.32 50.27  Financial Services
© CVS Health Corp 2.04 33.36 5397  Healthcare
@® CME Group Inc Class A 1.95 35.32 29.26  Financial Services
© JPMorgan Chase & Co 1.73 37.05 2753  Financial Services
© Johnson & Johnson 1.63 38.68 11.36  Healthcare
© Intel Corp 1.25 39.93 6.16  Technology
@ CSX Corp 1.23 41.16 2553  Industrials
Total Holdings 183

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

Baird Aggregate Bond Inst

BAGIX

Morni C

Index

g gory
Intermediate Core Bond

BBgBarc US Agg Bond TR USD

Portfolio Manager(s)

M. Sharon deGuzman since 09-2000
Mary Ellen Stanek since 09-2000
Charles Groeschell since 09-2000
Warren Pierson since 09-2000
Meghan Dean since 05-2019

Jay Schwister since 05-2019
Jeffrey Schrom since 05-2019
Patrick Brown since 05-2021

Quantitative Screens
@ Performance: The fund has finished in the Intermediate

Core Bond category's top three quartiles in 10 of the 10
years it's been in existence.

@ Management: The fund's management has been in
place for 21.27 years.

Style Consistency is not calculated for Fixed Income funds.

@ Net Expense: The fund's expense ratio of 0.3 is 49.15%
lower than the Intermediate Core Bond category average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
ESG Commitment 1-Low 12-16-2021
Sustainability Rating 3 11-30-2021

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

M Fund: $14,436
— Benchmark: $13,307
— Category: $13,499

Performance Quartile
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
7.92 -1.25 6.89 0.55 3.52 420 -0.30 9.48 8.63 -1.46 Total Return %
37 0.77 0.92 0.00 0.87 0.66 -0.31 0.76 1.12 0.08 +/- Benchmark
0.91 017 1.71 0.81 0.29 0.49 0.20 1.42 11 0.02 +/- Category
34 36 8 22 37 31 41 15 22 40 Tot Ret % Rank in Cat
531 540 471 490 453 449 427 434 420 426 #of Funds in Cat
64 28 32 40 36 28 24 31 35 - Turnover %
- - 0.30 0.30 0.30 0.30 0.30 0.30 0.30 - Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year

-0.10 -1.46 543 4.01

0.01 -1.54 479 357

-0.24 -1.48 481 3.47

29 40 20 13

442 426 389 351
Net Expense
462 » Fund Investment
411 <1 Category Median
359 < Peer Group Median
308 Quartile Rank
257 HEEE
2.05
1.54
103 4
051 —d
0.00 ' —

Fund vs. Fund vs.
Category Peer Group
21 32 Percentile
93/447 118/369 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

Since |
5
7

10 year
3.74
2.90
2.95

9
256
3-Year Risk Metri

Alpha

Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Avg Eff Duration
Avg Eff Maturity

nception
.16
Al

Ccs

Total Return %

10%  as0f 12:31-2021
B Fund
5 M Benchmark
W Category
0
-5 Average annual, if greater
than 1 year
Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category
# of Funds in Category
Fund Bmark
022 -
1.09 -
91.63 - 8
3.86 3.40
1.20 1.18
1.15 -
0.55 -
113.05 - 10
112.92 - 10
Fund Bmark
6.78 443
8.49 -

Cat
0.04
1.01
4.77
3.75
1.09
1.45

-0.09

4.26
9.91

Cat
6.27
7.77

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.

MAORNINGSTAR



Fourth Quarter, 2021

Baird Aggregate Bond Inst BAGIX

Asset Allocation as of 12-31-2021

Style Analysis as of 12-31-2021

Style Breakdown

Fixed Income Quality
=
s

. -

o
5}
=

ltd Mod Ext

Duration

Sector Weighting as of 12-31-2021

or

Morni Index

Intermediate Core Bond

Asset Class

US Stocks

Category

Non-US Stocks

Bonds
Cash
Other

100 Total

BBgBarc US Agg Bond TR USD

Net %

0.00
0.00
92.76
322
4.03
100.00

Cat%

0.05
0.00
95.78
1.97
2.20
100.00

Fund Bmark Cat Fund v Benchmark [ Category Average
— Government 30.09 - 305 I |
Credit Rating Breakdown Fund Bmark Cat
Treasury 30.04 - 24.84 I
AAA 59.10 3.53 46.66
Inflation — Protected 0.00 - 1.50 I
AA 340 74.59 11.82
Agency/Quasi Agency 0.03 - 1.23 I
A 13.60 10.82 22.68
Other Government Related 0.02 - 2.98 I
BBB 2320 8.32 15.84
Corporate 38.96 - 26.86 I
BB 0.70 0.28 1.55
Corporate Bond 35.00 - 25.66 I
B 0.00 0.00 0.51
Below B 000 000 03 Bank Loan 0.00 - 006 [
elow A A .
Convertible 3.96 - 1.1
Not Rated 0.00 246 072 vert H—
Preferred 0.00 - 003 |
Securitized 26.64 - 3219 | I
Agency MBS Pass-Through 14.75 - 2127 0
Agency MBS ARM 0.00 - 005
Agency MBS CMO 361 - 375 ||
Non-Agency Residential MBS 0.41 - 0.24 0
Commercial MBS 464 - 1.28 |
Asset-Backed 3.23 - 5.60 |
Covered Bond 0.00 - 000 [
Municipal 1.09 - 0.84 ]
Cash & Equivalents 3.22 - 718 | I
Other 0.00 - 241 I
0“’/0 é 1‘0 1‘5 Zb 2‘5 3‘0 3‘5 40‘
Top 10 Holdings as of 12-31-2021
Name Maturity Date % Net Asset Cumulative %  Fixed Income Sector
United States Treasury Bonds 2.5% 02-2045 424 424 —
@ United States Treasury Notes 0.38% 07-2024 3.69 792 -
© United States Treasury Bonds 2.88% 05-2043 3.60 1152 -
@ United States Treasury Notes 2.25% 11-2025 313 1466 -
© First American Government Obligs U 02-2030 3.01 1766 -
© United States Treasury Notes 2% 11-2026 2.98 2065 -
© United States Treasury Notes 2.25% 11-2027 274 2338 -
@ United States Treasury Bonds 1.38% 11-2040 212 2550 -
© United States Treasury Notes 2.5% 05-2024 2.09 2759 -
@ United States Treasury Notes 1.13% 08-2028 1.66 2926 -

Total Holdings 1520

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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On Watch

Carillon Eagle Small Cap Growth I HSIIX

tHd Small Growth

Morni C Y

Morning Index

Russell 2000 Growth TR USD

Portfolio Manager(s)

Bert Boksen since 12-1995

Eric Mintz since 03-2011
Christopher Sassouni since 03-2015

Quantitative Screens
@ Performance: The fund has finished in the Small Growth

category's top three quartiles in 7 of the 10 years it's been

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

W Fund: $34,766
— Benchmark: $37,519
— Category: $39,369

in existence.
@ Management: The fund's management has been in -
Performance Quartile
place for 26.02 years. (Within Category)
L . 2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD Hist
@ Style: The fund has landed in its primary style box — By
Small Growth — 75 % of the time over the past three 1460 | 3452 5.43 -0.50 1028 | 2328 | -1017 | 2576 | 37.61 172 Total Return %
years. 0.01 -8.78 -0.17 0.88 -1.04 ™ -0.86 -2.72 2.98 -1 +/- Benchmark
. . 1.45 -6.39 2.99 1.91 -0.92 1.78 -4.41 -1.92 -1.01 -10.17 +/- Catego
@ Net Expense: The fund's expense ratio of 0.78 is 35% gory
37 84 26 27 51 40 78 59 45 83 Tot Ret % Rank in Cat
lower than the Small Growth category average. otRet % Rankin Ca
728 710 665 701 644 650 646 636 627 617 # of Funds in Cat
Morningstar Investment Management LLC Analysis 44 - 37 45 32 40 35 - - - Tumover %
- - 0.78 0.78 0.81 0.78 0.75 0.76 0.78 0.77 Expense Ratio

We are putting Carillon Eagle Small Cap Growth on watch.
The fund’s returns for the trailing three-, five-, and ten-year
periods through June 30, 2021, rank in its category’s bottom
quartile. The fund will remain on watch while we assess
management's ability to earn more-competitive results.

ESG Metrics
Metric Rating Updated
Sustainability Rating 2 11-30-2021

Trailing Performance

3 Month 1 Year 3 year 5 year
-1.42 1.72 20.74 14.28
0.01 2.83 21.17 14.53
1.74 11.89 25.87 18.09

77 83 85 79
626 617 582 520

Net Expense

6.02 » Fund Investment
5.35 <1 Category Median
468 < Peer Group Median
4.01 Quartile Rank
334 HEEE
268
2.01
134 <
<

- N m
0.00

Fund vs. Fund vs.

Category Peer Group

" 24 Percentile
66/630 113/474 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

Total Return %
as of 12-31-2021
W Fund

B Benchmark
W Category

................................. -5 Average annual, if greater
than 1 year

10 year Since Inception

13.27 10.94 Fund Return %

14.14 10.20 Benchmark Return %

15.16 - Category Average %

85 - 9% Rank in Category
394 - # of Funds in Category
3-Year Risk Metrics
Fund Bmark Cat
Alpha 0.26 - 4.94
Beta 0.97 - 0.94
R-Squared 94.87 - 89.52
Standard Deviation 23.35 23.40 23.24
Sharpe Ratio 0.89 0.90 1.07
Tracking Error 533 - 7.72
Information Ratio -0.08 - 0.57
Up Capture Ratio 100.98 - 101.88
Down Capture Ratio 103.32 - 87.49
Portfolio Metrics
Fund Bmark Cat

Price/Earnings Ratio 32.30 22.94 32.03
Price/Book Ratio 5.24 4.80 5.03
Geom Avg Mkt Cap $B 4.99 320 6.12
ROE 15.77 8.90 7.44

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

On Watch

Carillon Eagle Small Cap Growth I HSIIX

Style Analysis as of 12-31-2021
Morningstar Style Box™

Asset Allocation as of 12-31-2021

Morni c

Morningstar Index

L]

tTd Small Growth

gory

Russell 2000 Growth TR USD

Asset Class Net % Cat%
» US Stocks 96.28 92.78
= Non-US Stocks 2.28 451
° Bonds 0.00 0.00
g Cash 1.45 1.82
- Other 0.00 0.89
= 0 50 100 Total 100.00 100.00
- (O]
&
g Sector Weighting as of 12-31-2021
iDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark | Categ('er Average
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 26.719 2545 2572 —
Ownership 75% of fund's current stock holdings E3 Basic Materials 5.36 328 247 - .
I3 Consumer Cyclical 13.14 13.24 12.22 ]
E2  Financial Services 5.99 5.64 8.42 i I
Style Breakdown ] Real Estate 2.30 329 2.61 -ﬂv ;
Equity W Sensitive 61 44,66 46.26 I |
tg '} Communication Services 0.43 3.32 2.51 1 ﬂ'
= [ Energy 1.65 2.19 1.47 L] .
= B3 Industrials 18.74 1568 1615 I
1 [ Technology 2585 2347 2613 — I
= —  Defensive 2854 20 52  SE——
Value Blend Growth 1= Consumer Defensive 4.89 3.97 3.83 -i
Weight % [3 Healthcare 23.65 25.44 23.54 —] '
e 1098 010 £2 Utilities 0.00 049 0.65 ‘U | | ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘
0% 5 10 15 20 25 30 35 40 45 50
Top 15 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return % Morningstar Sector
© Everi Holdings Inc 322 322 54.60  Consumer Cyclical
Quaker Houghton 3.13 6.35 -8.29  Basic Materials
© Chart Industries Inc 2.60 8.95 3540 Industrials
Landstar System Inc 2.58 11.53 3511 Industrials
@ LPL Financial Holdings Inc 232 13.85 54.57  Financial Services
© Ritchie Bros Auctioneers Inc 228 16.13 -11.18  Industrials
EastGroup Properties Inc 2.27 18.39 67.63 Real Estate
The Simply Good Foods Co 218 20.58 3256  Consumer Defensive
Summit Materials Inc A 2.15 22.73 99.90 Basic Materials
© MarineMax Inc 2.10 24.83 68.54  Consumer Cyclical
© Silicon Laboratories Inc 2.05 26.88 62.10  Technology
© Entegris Inc 2.02 28.90 4454 Technology
© Woodward Inc 2.02 30.92 -940 Industrials
© Pegasystems Inc 1.95 32.87 -16.00  Technology
© CMC Materials Inc Ordinary Shares 1.91 34.78 27.91  Technology

Total Holdings 95

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

Morni C y Morningstar Index

Delaware Small Cap Value Instl DEVIX G SmallVelie  Fusscll 2000 Valuo TAUSD

Portfolio Manager(s) Growth of $10,000
Christopher Beck since 05-1997
Steven Catricks since 07-2012
Kelley Carabasi since 07-2012
Kent Madden since 07-2012
Michael Foley since 07-2019

¥ Manager Change
\ Partial Mgr Change

M Fund: $30,749
— Benchmark: $31,141
— Category: $29,197

Quantitative Screens
@ Performance: The fund has finished in the Small Value
category's top three quartiles in 9 of the 10 years it's been

in existence. Performance Quartile

(Within Category)

@ Management: The fund's management has been in 2012 | 2013 | 2014 | 2015 | 2016 | 2017 | 2018 | 2019 | 2020 | V7D History
place for 24.68 years.

1337 | 3250 | 564 | -620 | 3135 | 1199 | -17.35 | 2816 | -123 | 34.24 Total Return %
@ Style: The fund has landed in its primary style box — -468 2.02 1.42 1.27 0.39 415 -4.49 5.77 -5.86 5.97 +/- Benchmark
Small Value — 94.12 % of the time over the past three 263 | 372 | 230 | o051 536 | 345 | -189 | 673 | -525 | 267 +/- Category
years. 70 79 27 52 11 19 72 8 75 33 Tot Ret % Rank in Cat
@ Net Expense: The fund's expense ratio of 0.89 is 470 485 465 505 477 481 483 473 450 447 # of Funds in Cat
23.93% lower than the Small Value category average. n G v o 19 15 '8 '8 s - Turnover %

- - 097 | 097 | 099 | 093 | 090 | 090 | 089 - Expense Ratio

Morningstar Investment M t LLC Analysi -
orningstar Investment Managemen nalysis Trailing Performance

Total Return %

This fund passes all of Morningstar Investment < 35% 4 of 12-31-2021
Management's quantitative screens. Morningstar ;g B Fund
Investment Management has also assessed the fund from a 20 : Ee:chmark
. . o . ategory
qualitative perspective and, as a fiduciary, is comfortable 15
recommending the fund's use in retirement plans. 10
5
ESG Metrics 0 Average annual, if greater
than 1 year
Metric Rating Updated 3 Month 1 Year 3 year 5 year 10 year Since Inception
0y
Sustainability Rating 3 11-30-2021 9.70 34.24 19.33 9.48 11.89 10.85 Fund Return %
4.36 28.27 17.99 9.07 12.03 12.80 Benchmark Return %
5.86 31.57 18.37 8.87 11.43 - Category Average %
4 33 32 40 44 - 9% Rank in Category
457 447 419 393 301 - # of Funds in Category
Net Expense 3-Year Risk Metrics
Fund Bmark Cat
361 » Fund Investment Aloh ” 0.4
321 < Category Median pha ) - )
S5 < Peer Group Median ~ Beta 1.00 - 10
P —— R-Squared 96.14 - 95.25
2.4 Quartile Rank Standard D
tandard Deviation 2594 25.35 26.37
2.01
b E E E E Sharpe Ratio 0.79 0.75 0.75
1'20 < Tracking Error 5.10 - 6.12
0.80 r—d Information Ratio 0.26 - 0.09
0’40 l Up Capture Ratio 103.45 - 10229
) Down Capture Ratio 101.05 - 10199
0.00
Fund vs. Fund vs. . .
Portfolio Metrics
Category Peer Group
Fund Bmark Cat
25 45 Percentile . ) .
Price/Earnings Ratio 14.66 13.35 14.51
112/458 142/318 Rank Price/Book Ratio 19% 162 180
Peer group is a subset of the category and includes funds with the
. . L Geom Avg Mkt Cap $B 5.09 232 432
same management style (active vs. passive) and similar share class
characteristics. ROE 16.08 758 16.24
©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar, M( )HNlNGSTAH
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.



Fourth Quarter, 2021

Morningstar Category Morningstar Index
Delaware Small Cap Value Instl DEVIX ) Small Value Russel 2000 Value TR USD
Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
Morningstar Style Box™
Asset Class Net % Cat%
» US Stocks 96.79 95.55
& Non-US Stocks 246 288
° Bonds 0.00 -0.03
5 Cash 059 151
- Other 0.17 0.09
z
0 100 Total 100.00 100.00
- (0]
&
g Sector Weighting as of 12-31-2021
EDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Average ,
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 52.09 50.44 51.78 |
Al
Ownership 75% of fund's current stock holdings Basic Materials 4.76 4.05 6.42 - .
= Consumer Cyclical 1069 833 1368 mmmmm |
A
EJ  Financial Services 28.16 23.86 24.19 | |
¥
Style Breakdown ] Real Estate 8.48 14.20 7.49 ]
. T
Equity W Sensitive 37.93 3032 35.55 ||
- Al
1 0 0 % '} Communication Services 1.34 3.72 2.07 L
Al
= [ Energy 5.56 6.25 5.54 |
= A\
7 9 5 | % [=3 Industrials 19.60 1409 1913 I
Al
-z 4 [F] Technology 11.43 626 881
<R v
- ~  Defensive 9.98 19.24 1269 I
A
Value Blend Growth 1= Consumer Defensive 2.56 3.80 4.03 .
A\
Weight % [ Healthcare 369 1043 571  m |
A\
e 107t 010 L1 uilities 373 5.01 295 -} e
0% 5 10 15 20 25 30 35 40 45 50 55
Top 15 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return % Morningstar Sector
© East West Bancorp Inc 2.90 2.90 57.76  Financial Services
Western Alliance Bancorp 2.39 5.29 81.57  Financial Services
© Louisiana-Pacific Corp 2.32 7.62 112.62  Industrials
MasTec Inc 2.30 9.92 35.35 Industrials
© Stifel Financial Corp 2.20 12.11 40.75  Financial Services
Hancock Whitney Corp 1.93 14.04 50.21  Financial Services
ITT Inc 1.91 15.95 33.82  Industrials
Devon Energy Corp 1.85 17.80 191.08  Energy
Webster Financial Corp 1.82 19.63 36.28  Financial Services
WESCO International Inc 1.75 21.38 67.63  Industrials
© ON Semiconductor Corp 1.75 23.13 10752 Technology
Berry Global Group Inc 1.69 24.82 31.30  Consumer Cyclical
Atkore Inc 1.64 26.46 170.47  Industrials
@ American Equity Investment Life Holding Co 1.48 27.94 41.94  Financial Services
@ Umpgqua Holdings Corp 1.46 29.39 3263  Financial Services

Total Holdings 117

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

Morningstar Category Morningstar Index
Eaton Vance Income Fund of Boston | EIBIX High Yield Bond ICE BofA US High Yield TR USD
Portfolio Manager(s) Growth of $10,000
Stephen Concannon since 11-2014 Ve Ve e e Voo Mo 2Ky Manager Chnge

Jeffrey Mueller since 06-2019
Kelley Baccei Gerrity since 06-2019

Quantitative Screens

@ Performance: The fund has finished in the High Yield
Bond category's top three quartiles in 10 of the 10 years it's
been in existence.

@ Management: The fund's management has been in
place for 7.16 years.

Style Consistency is not calculated for Fixed Income funds.

@ Net Expense: The fund's expense ratio of 0.75 is
19.35% lower than the High Yield Bond category average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

\ Partial Mgr Change

M Fund: $18,219
— Benchmark: $19,169
— Category: $17,175

10k
= B2 EEE |8 |28 |E mmwe
(Within Category)

2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
13.86 731 2.96 -1.96 12.93 6.25 -2.55 13.55 5.09 5.80 Total Return %
-1.72 -0.05 0.46 2.68 -4.56 -1.23 -0.29 -0.86 -1.08 0.44 +/- Benchmark
-0.81 0.47 1.85 2.05 -0.37 -0.22 0.04 0.93 0.18 1.03 +/- Category

69 31 15 25 57 60 45 47 54 22 Tot Ret % Rank in Cat
630 703 72 775 709 701 705 m 690 680 #of Funds in Cat

64 56 43 36 34 41 39 38 32 63 Turnover %

- - 0.75 0.75 0.74 0.75 074 079 0.76 0.75 Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year
0.95 5.80 8.08 5.50
0.66 5.36 8.57 6.10
0.49 471 7.51 5.19

12 22 41 40
700 680 636 560

Net Expense

479 » Fund Investment
426 <1 Category Median
373 <« Peer Group Median
319 Quartile Rank
268 SEEE
213
1.60
<
1.06 <
053 . -
0.00
Fund vs. Fund vs.
Category Peer Group
42 68 Percentile
296/709 308/453 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class

characteristics.

10 year
6.18
6.72
5.74

35
373

Since Inception

6.33
8.12

3-Year Risk Metrics

Alpha
Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Avg Eff Duration
Avg Eff Maturity

Total Return %
as of 12-31-2021

W Fund
B Benchmark
W Category

Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

Fund Bmark Cat
0.29 - -0.59
0.91 - 0.97
99.01 - 95.71
8.44 9.27 9.19
0.87 0.85 0.78
1.21 - 2.20
0.4 - -0.42
91.36 - 93.21
87.29 - 98.40
Fund Bmark Cat
34 - 3.34
460 - 435

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Morning; Category Morning Index
Eaton Vance Income Fund of Boston | EIBIX High Yield Bond ICE BofA US High Yield TR USD
Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
Style Breakdown
Fixed Income 0ua|ity Asset Class Net % Cat%
= US Stocks 1.87 1.04
= Non-US Stocks 0.18 0.00
= Bonds 92.82 90.09
. g Cash 3.54 6.77
h Other 157 2.10
Ld  Mod Ext 0 50 100 Total 10000  100.00
Duration
Sector Weighting as of 12-31-2021
Fund Bmark Cat Fund v Benchmark [ Category Average
Government 0.00 - 0.95 H
Credit Rating Breakdown Fund Bmark Cat
Treasury 0.00 - 0.52 1
AAA 0.00 - 1.69
Inflation — Protected 0.00 - 000 [
A 0.00 h 019 ) eney/Quasi A 0.00 ot [
enc uaslt enc A - .
A 0.00 - 0.29 gency. gency
Other Government Related 0.00 - 0.32 I
BBB 0.77 - 3.95
Corporate 96.37 - 88.45 I
BB 46.52 - 35.70
Corporate Bond 87.67 - 83.71 I
B 37.87 - 37.32
Bank Loan 7.45 - 3.14 | |
Below B 11.64 - 18.19 .
Convertible 0.64 - 1.45 1]
Not Rated 320 - 267
Preferred 061 - 015 |
Securitized 0.00 - 140 I
Agency MBS Pass-Through 0.00 - 005 |
Agency MBS ARM 0.00 - 000 [
Agency MBS CMO 0.00 - 010 |
Non-Agency Residential MBS 0.00 - 013 I
Commercial MBS 0.00 - 0.41 I
Asset-Backed 0.00 - 0.71 0
Covered Bond 0.00 - 000 [
Municipal 0.00 - 009 |
Cash & Equivalents 3.64 - 8.00 H |
Other 0.00 - m I
0“’/0 é 1‘0 1‘5 2‘0 2‘5 3‘0 3‘5 4‘0 4‘5 Sb 5‘5 6b 65 7‘0 7‘5 8b 55 9‘0 9‘506
Top 10 Holdings as of 12-31-2021
Name Maturity Date % Net Asset Cumulative %  Fixed Income Sector
@ Ev Cash Reserves Fund Llc - 3.16 316 -
@ CCO Holdings, LLC/ CCO Holdings Capital Corp. 4.5% 08-2030 0.76 392 -
Peninsula Gaming Lic 01jul16 Call 12-2049 0.65 457 -
© Hertz Global Hidgs Inc New 144A - 0.61 518 -
Ford Motor Credit Company LLC 4.125% 08-2027 0.59 577 -
Mozart Debt Merger Subordinated Incorporated 5.25% 10-2029 0.57 6.34
Jazz Financing Lux S.AR.L. 05-2028 0.53 687 -
Rolls-Royce plc 5.75% 10-2027 0.51 738 -
Neptune Energy Bondco Plc 6.625% 05-2025 0.50 788 -
SRM Escrow Issuer Lic 6% 11-2028 0.49 837 -

Total Holdings 543

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
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Index

Federated Hermes Govt Ultrashort IS FGUSX m;’rlas-h(‘)'rtBo:d o gnB"g;Bz;rc US Agg Bond TR USD

Portfolio Manager(s) Growth of $10,000
Susan Hill since 07-1997 N D OO D OO PS E PSSP RSP P RPRPOOOS 15y Manager Change
Liam O'Connell since 11-2010 V Partial Mgr Change
Quantitative Screens /W N
X Performance: The fund has finished in the Ultrashort W Fund: $10,826
Bond category's top three quartiles in 5 of the 10 years it's / - g:;‘:ggr‘;’_’;ﬁ123%”7
been in existence. L~ I o
. . LA |}
@ Management: The fund's management has been in — 10k
lace for 24.49 years.
P y E E E E E E E E E E Performance Quartile
(Within Category)
Style Consistency is not calculated for Fixed Income funds.
¥ ¥ 2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
@ Net Expense: The fund's expense ratio of 0.26 is 0.68 0.09 0.27 0.07 0.40 1.06 1.88 214 1.48 -0.06 Total Return %
40.91% lower than the Ultrashort Bond category average. -3.53 211 5.70 -0.48 2.25 248 1.87 -6.58 -6.03 1.48 +/- Benchmark
-1.31 -0.40 -0.07 -0.10 -1.01 -0.38 0.27 -0.94 0.14 -0.26 +/- Category
Morningstar Investment Management LLC Analysis 80 81 6 63 w 7 % " 50 7 Tot Ret % Rank in Cat
This fund fails our performance consistency screen. Its 148 78 166 183 183 198 212 2% 25 29 #of Funds in Cat
relative performance versus typical peers in the ultrashort 38 43 9 2z 8 19 18 3 2 30 Turnover %
bond category has struggled, partly due to its strict - - 0.25 0.25 0.25 0.26 0.28 0.26 0.26 0.26 Expense Ratio
adherence to investing in government securities, which Trailing Performance
have lagged credit instruments. 10% Total Return %
........................................................................................................ b asof 12312001
W Fund
.................................... 5 M Benchmark
W Category
0
||
........................................................................................................ -5 Average annual, if greater
than 1 year
3 Month 1 Year 3 year 5 year 10 year Since Inception
-0.07 -0.06 1.18 1.30 0.80 2.25 Fund Return %
0.01 -1.54 479 3.57 2.90 71 Benchmark Return %
-0.15 0.20 1.59 1.60 1.27 - Category Average %
30 76 73 74 80 - 9% Rank in Category
247 239 214 175 94 - # of Funds in Category
Net Expense 3-Year Risk Metrics
Fund Bmark Cat
161 » Fund Investment Aloh 0.80 069
1.43 <1 Category Median pha : - :
1o < Peer Group Median Beta 0.08 - 018
T — R-Squared 2593 - 15.42
1.07 Quartile Rank

0.89 E E E E Standard Deviation

Sharpe Ratio

0.72
B Tracking Error
0.54
Information Ratio
0.36 « 4
0.18 . Up Capture Ratio
. Down Capture Ratio
0.00
Fund vs. Fund vs. . .
Portfolio Metrics
Category Peer Group
29 31 Percentile _
Avg Eff Duration
o o7nes Rank Avg Eff Maturity

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

0.54 3.40 1.81
0.67 1.18 0.41

3.16 - 3.44
-1.14 - -0.99
14.54 - 26.44
-5.40 - 16.05
Fund Bmark Cat

0.40 443 0.59

3.08 - 2.49

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

or i C or i
Federated Hermes Govt Ultrashort IS FGUSX U ont " Bbugane U5 Agg Bond A USD
Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
:iveI: ;;:r:tdow" . Asset Class Net % Cat%
. %«ua“ty US Stocks 0.00 0.00
= Non-US Stocks 0.00 0.00
= Bonds 55.19 71.19
g Cash 4481 24.31
Other 0.00 450
Etfraﬂog""d Ext 0 50 100 Total 10000  100.00

Sector Weighting as of 12-31-2021

Fund Bmark Cat Fund v Benchmark [ Category Average
Government 13.74 - 1.14 | |
Credit Rating Breakdown Fund Bmark Cat
Treasury 3.92 - 6.21 e
AAA 100.00 3.53 42.54
" 000 Ta50 519 Inflation — Protected 0.00 - 0.04 I
! ) ) Agency/Quasi Agenc 9.82 - 1.36
A 000 1082 1578 geney geney W —
Other Government Related 0.00 - 3.53 I
BBB 0.00 8.32 2173
Corporate 0.00 - 36.19 H
BB 0.00 0.28 174
Corporate Bond 0.00 - 3149 I
B 0.00 0.00 1.81
Bank Loan 0.00 - 0.66 I
Below B 0.00 0.00 0.46 .
Convertible 0.00 - 4.04 I
Not Rated 0.00 2.46 10.45
Preferred 0.00 - 000 |
Securitized .44 - 25.82 I
Agency MBS Pass-Through 1.67 - 1.21 [}
Agency MBS ARM 0.14 - 077 1
Agency MBS CMO 39.63 - 333 7T |
Non-Agency Residential MBS 0.00 - 0.55 I
Commercial MBS 0.00 - 243 I
Asset-Backed 0.00 - 1753 I
Covered Bond 0.00 - 000 [
Municipal 0.00 - m I
Cash & Equivalents 44.81 - 25.04 I
Other 0.00 - 0.57 I

Top 10 Holdings as of 12-31-2021

Name Maturity Date % Net Asset Cumulative %  Fixed Income Sector
@ Hshc Repo 2 Repo 01-2022 22.91 2291 -
@® Novasc Repo 1 Repo 01-2022 21.25 4415 -

Federal Home Loan Banks 0.4% 06-2024 419 4835 -
© Federal National Mortgage Association 0.60188% 08-2059 2.48 5083 -
© Federal Home Loan Mortgage Corporation 0.55188% 09-2049 2.10 5293 -
© Federal National Mortgage Association 0.55188% 06-2050 2.00 5492 -
© Federal Home Loan Mortgage Corporation 0.55188% 01-2050 1.73 56.65 -
© Government National Mortgage Association 2.26188% 03-2067 1.66 5832 -
© Government National Mortgage Association 0.82% 02-2065 1.64 5996 -
© Federal Home Loan Mortgage Corporation 0.444% 08-2030 1.57 6153 -

Total Holdings 221

@ Increase © Decrease 3 New to Portfolio

by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
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Fourth Quarter, 2021

MFS International Growth R4 MGRVX

Morni

Category

Index

Foreign Large Growth

MSCI EAFE NR USD

Portfolio Manager(s)
Kevin Dwan since 01-2012
Matthew Barrett since 03-2015

Quantitative Screens

@  Performance: The fund has finished in the Foreign Large
Growth category's top three quartiles in 8 of the 10 years
it's been in existence.

@ Management: The fund's management has been in
place for 10 years.

X Style: The fund has landed in its primary style box —
Large Growth — 65.71 % of the time over the past three
years.

@ Net Expense: The fund's expense ratio of 0.83 is 21.7%
lower than the Foreign Large Growth category average.

Morningstar Investment Management LLC Analysis

This fund fails the style consistency screen because it tends
to plot near the border of large-cap blend and large-cap
growth in the Morningstar Stylebox. However, the fund's
investment style is consistent and we are not concerned
about this screen result.

ESG Metrics

Metric Rating Updated
Sustainability Rating 4 11-30-2021
Carbon Risk Score Low Risk 09-30-2021

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

B Fund: $25,908
— Benchmark: $21,650
— Category: $25,198

....................................................................................................... 5k
= o === |=2 |2 |92 oo
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
19.7 13.84 -5.07 027 264 32.48 -8.86 27.18 15.70 9.53 Total Return %
2.39 -8.94 -0.17 1.08 1.64 7.45 493 5.17 7.88 -1.73 +/- Benchmark
2.01 -4.74 -1.15 -0.68 478 1.61 5.22 -0.65 -9.78 1.84 +/- Category
31 80 58 55 6 31 10 62 78 47 Tot Ret % Rank in Cat
355 378 377 392 381 394 407 412 435 452 # of Funds in Cat
39 32 21 38 20 21 12 17 17 23 Turnover %
- - 0.97 0.94 0.95 0.92 0.89 0.84 0.82 0.81 Expense Ratio
Trailing Performance
Total Return %
........................................................................................................ 25% as of 12.31-2021
20 M Fund
B Benchmark
B m Category
10
5
0  Average annual, if greater
than 1 year
3 Month 1 Year 3 year 5 year 10 year Since Inception
493 953 17.24 14.24 9.99 8.65 Fund Return %
2.69 11.26 13.54 9.55 8.03 8.71 Benchmark Return %
2.01 7.69 20.03 1411 10.16 - Category Average %
23 47 79 42 47 - 9% Rank in Category
470 452 387 333 225 - # of Funds in Category
Net Expense 3-Year Risk Metrics
Fund Bmark Cat
331 » Fund Investment Aloh 577 05
2.94 <1 Category Median pha : - :
S5 < Peer Group Median Beta 083 - 0.88
S — R-Squared 91.01 - 82.00
2.21 Quartile Rank Standard D
tandard Deviation 14.99 17.16 16.68
1.84
{47 E E E E Sharpe Ratio 1.08 0.78 1.12
1'10 < Tracking Error 5.32 - 7.43
0'74 >—« Information Ratio 0.70 - 0.84
0'37 . Up Capture Ratio 101.10 - 10678
) Down Capture Ratio 83.42 - 81.06
0.00
Fund vs. Fund vs. . .
unev unay Portfolio Metrics
Category Peer Group
Fund Bmark Cat
28 54 Percentile . ) .
Price/Earnings Ratio 23.52 16.51 25.03
134/473 21739 Rank Price/Book Ratio 361 186 367
Peer group is a subset of the category and includes funds with the
. . L Geom Avg Mkt Cap $B 7418 49.49 60.75
same management style (active vs. passive) and similar share class
characteristics. ROE 19.23 17.65 20.73

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

MFS International Growth R4 MGRVX

Asset Allocation as of 12-31-2021

Style Analysis as of 12-31-2021
Morningstar Style Box™

Morningstar Category

Foreign Large Growth

Morningstar Index
MSCI EAFE NR USD

Asset Class Net % Cat%
» US Stocks 4.02 7.95
& © Non-US Stacks 9395  89.04
® Bonds 0.00 0.02
g Cash 2.02 2.50
- Other 0.00 0.49
= 0 100 Total 100.00 100.00
g
g Sector Weighting as of 12-31-2021
iDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Average
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 30.51 38.34 3278 — I
Ownership 75% of fund's current stock holdings E3 Basic Materials na 7.68 6.34 -'
2 Consumer Cyclical 9.97 10.93 12.95 I |
E2  Financial Services 9.13 16.92 13.17 ] I '
Style Breakdown ] Real Estate 0.00 281 0.32 0 ' ;
Equity W Sensitive 36.08 3495 2 | I
Z- tg '} Communication Services 3.26 5.36 6.20 || '
= [ Energy 1.50 367 1.97 | ,
1 7 4= [=3 Industrials 18.41 1562  16.26 I
0 0 0 g %] Technology 12.91 10.30 20.29 — 0 ,
- —  Defensive 34 26.70 22,50 I
Value Blend  Growth I=  Consumer Defensive 16.36 10.26 7.77 _'_
Weight % [ Healthcare 1626 1318 1385 —_
o 2550 10.25 010 £1 Utilities 0.79 326 088 l} | | | | | | | |
0% 0 15 20 25 30 35 40 45
World Regions % Equity 12-31-2021
Fund%  Cat % Fund %  Cat % Fund %  Cat %
Greater Asia 2972 29.03  Americas 12.64 1489  Greater Europe 5763  56.08  Market Maturity Fund %
Japan 845 1196  North America 10.98 1271  United Kingdom .73 9.52  Developed Markets 89.18
Australasia 0.63 1.33  Central/Latin 1.66 218  Weuro-ex UK 4542 4490  Emerging Markets 10.82
Asia-4 Tigers 11.48 6.95 Emrgng Europe 0.00 0.67  NotAvailable 0.00
Asia-ex 4 Tigers 9.16 8.79 Africa 0.48 0.99
Not Classified 0.00 0.00
<25 25-50 50-75 >75
Top 10 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return %  Morningstar Sector
Nestle SA 492 492 23.95  Consumer Defensive
Taiwan Semiconductor Manufacturing Co Ltd ADR 457 9.49 11.70  Technology
Roche Holding AG 456 14.05 2460 Healthcare
LVMH Moet Hennessy Louis Vuitton SE 3.34 17.39 43.67  Consumer Cyclical
SAP SE 3.24 20.64 17.76  Technology
Schneider Electric SE 322 23.86 47.98  Industrials
Hitachi Ltd 2.97 26.83 55,51  Industrials
Linde PLC 2.93 29.76 33.08 Basic Materials
Diageo PLC 2.90 32.66 42.76  Consumer Defensive
Essilorluxottica 2.66 3533 4764  Healthcare

Total Holdings 84

@ Increase @ Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

MFS Mid Cap Growth R6 (OTCKX

Morni
[ Mid-Cap Growth

L]

gory Morni

9

Index

Russell Mid Cap Growth TR USD

Portfolio Manager(s)

Eric Fischman since 11-2008
Paul Gordon since 05-2011
Eric Braz since 06-2021

Quantitative Screens
@ Performance: The fund has finished in the Mid-Cap

Growth category's top three quartiles in 8 of the 8 years it's
been in existence.

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

M Fund: $42,286
— Benchmark: $37,863
— Category: $33,925

@ Management: The fund's management has been in -
Performance Quartile
place for 13.12 years. (Within Category)
. . 2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD Hist
@ Style: The fund has landed in its primary style box — By
Mid-Cap Growth — 100 % of the time over the past three - - 8.95 4.60 4.75 26.39 121 37.93 | 3580 | 1417 Total Return %
years. - - -2.95 480 -2.58 1.12 5.96 2.46 0.21 1.44 +/- Benchmark
. . - - 1.95 5.55 -1.28 248 7.86 5.41 -3.46 1.12 +/- Catego
@ Net Expense: The fund's expense ratio of 0.66 is oery
. - - 32 9 55 31 9 17 40 46 Tot Ret % Rank in Cat
38.32% lower than the Mid-Cap Growth category average. ot Ret % Rank in Ca
- - 645 675 611 600 594 598 589 591 # of Funds in Cat
Morningstar Investment Management LLC Analysis - 58 59 37 43 30 3 21 34 23 Turnover %
- - 0.89 0.89 0.87 0.84 0.81 0.74 0.69 0.65 Expense Ratio

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
ESG Commitment 2-Basic 12-16-2021
Sustainability Rating 5 11-30-2021
Carbon Risk Score Low Risk 09-30-2021

Trailing Performance

3 Month
591
2.85
2.76

26
606

Net Expense

1 Year
1417
12.73
13.05
46
591

3 year
28.84
27.46
27.47
35
541

5 year
22.30
19.83
19.37
20
494

3n » Fund Investment
2.76 <1 Category Median
917 < Peer Group Median
2.07 Quartile Rank
173 EHEEE
138 4
1.04 <
0.69
0.35 '
0.00

Fund vs. Fund vs.

Category Peer Group

14 23 Percentile
82/616 105/457 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

10 year

16.63
15.66

Since Inception
17.81
11.82

3-Year Risk Metrics

Alpha
Beta

R-Squared

Standard Deviation

Sharpe Ratio
Tracking Error

Information Ratio

Up Capture Ratio

Down Capture Ratio

Portfolio Metrics

Price/Earnings Ratio
Price/Book Ratio
Geom Avg Mkt Cap $B

ROE

Total Return %
as of 12-31-2021

W Fund
B Benchmark
W Category

Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

Fund Bmark Cat
481 - 1.01
0.84 - 0.98
93.42 - 89.98
17.84 20.47 21.31
1.47 1.25 1.24
5.60 - 6.75
0.25 - -0.04
95.47 - 10042
82.07 - 99.53
Fund Bmark Cat
41.60 32.37 34.20
6.83 9.52 6.68
23.89 24.63 20.45
21.89 19.10 17.03

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed

by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

MFS Mid Cap Growth R6 OTCKX

Asset Allocation as of 12-31-2021

Style Analysis as of 12-31-2021
Morningstar Style Box™

Small  Mid Large  Giant

Micro

Deep-Val Core-Val Blend  Core-Grth High-Grth
Historical @ Current Weighted average of stock holdings

Ownership 75% of fund's current stock holdings
Style Breakdown
Equity
Iy
0 4 23 | ]
:- :
0 (=N
El
0 3 3 =

Value Blend Growth

Weight %
I —

>50  25-5010-25 0-10

Top 15 Holdings as of 12-31-2021

Morni

Category

Morni Index

£fW Mid-Cap Growth

Russell Mid Cap Growth TR USD

Asset Class Net % Cat%
US Stocks 87.59 93.15
Non-US Stocks 11.39 371
Bonds 0.00 0.02
Cash 1.02 2.70
Other 0.00 0.35

0 50 100 Total 100.00 100.00

Sector Weighting as of 12-31-2021

Fund Bmark Cat Fund v Benchmark [ Category Average

T Cyclical 29.47 2538 28.86 —]

E3  Basic Materials 2.38 1.85 214 Ij

2 Consumer Cyclical 15,59 15.81 14.23 —lv

3 Financial Services 7.90 5.09 9.09 _v

[] Real Estate 3.60 2.63 3.40 -v}

W Sensitive 49.73 56.04 49.05 I | '

Fl  Communication Services 490 437 411 -j

[ Energy 0.00 1.58 1.09 U'

[=3 Industrials 16.39 15.18 13.69 __'

[ Technology 2844 3491 3016 IO !

—  Defensive 20.80 1857 22.09 —ﬂ

I=  Consumer Defensive 0.00 1.87 217 ﬁ

[3 Healthcare 20.80 1653 19.35 —'j

E2 utilities 0.00 0.17 057 |
0% 5 10 15 20 25 30 35 40 45 50 55 60

Name % Net Asset Cumulative % YTD Return % Morningstar Sector

@ PerkinElmer Inc 3.05 3.05 40.31  Healthcare

@ Cadence Design Systems Inc 2.71 5.76 36.59  Technology

@® MSCl Inc 2.64 8.40 38.03  Financial Services
© Monolithic Power Systems Inc 2.63 11.03 35.36  Technology

@ Charles River Laboratories International Inc 2.28 13.31 50.80 Healthcare

@ Steris PLC 2.05 15.35 29.30 Healthcare

@ Verisk Analytics Inc 2.01 17.36 10.74  Industrials

@® AMETEK Inc 2.00 19.37 22.24  Industrials

@ Icon PLC 1.93 21.30 58.84  Healthcare

@ Pool Corp 1.86 23.17 52.75  Consumer Cyclical
@ Avrthur J. Gallagher & Co 1.86 25.02 38.70  Financial Services
@ NICE Ltd ADR 1.76 26.78 7.07  Technology

@ Entegris Inc 1.74 28.52 4454 Technology

@® Vulcan Materials Co 1.73 30.25 40.96  Basic Materials
@ TransUnion 1.72 31.98 19.88 Industrials

Total Holdings 107

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

PIMCO Commodity Real Return Strat 12 PCRPX

Morni

Category

Index

Commodities Broad Basket

Bloomberg Commodity TR USD

Portfolio Manager(s)
Nicholas Johnson since 01-2015
Greg Sharenow since 11-2018
Stephen Rodosky since 01-2019

Quantitative Screens
@ Performance: The fund has finished in the Commodities

Broad Basket category's top three quartiles in 8 of the 10
years it's been in existence.

@ Management: The fund's management has been in
place for 7 years.

Style Consistency is not calculated for Fixed Income funds.

@ Net Expense: The fund's expense ratio of 0.92 is
13.21% lower than the Commodities Broad Basket category
average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated

Sustainability Rating 2 11-30-2021

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

M Fund: $8,284
— Benchmark: $7,489
— Category: $7,843

....................................................................................................... 0k
g E E E g E E 5 E E Performance Quartile
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
5.24 21490 | 1813 | -25.81 14.49 261 -1388 | 1221 0.76 33.15 Total Return %
6.30 -5.38 -1.12 -1.15 272 0.91 -2.63 452 3.88 6.04 +/- Benchmark
5.86 -6.17 -0.15 -1.82 233 -1.05 -2.36 434 3.85 341 +/- Category
2 89 59 68 21 61 77 " 31 28 Tot Ret % Rank in Cat
122 156 144 172 146 139 127 131 124 14 # of Funds in Cat
177 57 49 123 1M 176 148 226 262 260 Turnover %
- - 0.84 0.84 0.84 0.84 1.34 1.56 1.43 0.92 Expense Ratio
Trailing Performance
Total Return %
""""""""" 353"/5 as of 12-31-2021
. g5 M Fund
B Benchmark
.................. 20 B Category
.................. 15
.................. 10
.................. 5

3 Month 1 Year 3 year 5 year

-0.46 33.15 14.61 5.87

-1.56 211 9.86 3.66

1.19 29.74 10.61 456

66 28 8 29

116 114 109 86
Net Expense
3.08 » Fund Investment
2.74 <1 Category Median
210 < Peer Group Median
2.05 Quartile Rank
171 HEEE
137 b’
1.03 r—
0.68 «
0.34 .
0.00

Fund vs. Fund vs.
Category Peer Group
49 79 Percentile
58/117 56/72 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class

10 year
-1.87
-2.85
-2.45

45
55

3-Year Risk Metrics

Alpha
Beta
R-Squared

Since Inception
-3.15
245

Standard Deviation

Sharpe Ratio

Tracking Error

Information Ratio

Up Capture Ratio

Down Capture Ratio

Portfolio

Metrics

Price/Earnings Ratio
Price/Book Ratio
Geom Avg Mkt Cap $B

-5 Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

characteristics.

ROE

Fund Bmark Cat
2.82 - 0.78
1.19 - 1.09
96.78 - 85.54
18.74 15.46 18.55
0.78 0.63 0.64
4.49 - 7.33
1.06 - 0.31
120.92 - 109.45
106.85 - 10762
Fund Bmark Cat
12.32 - 14.38
1.51 - 1.78
20.09 - 30.14
16.78 - 12.41

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

PIMCO Commodity Real Return Strat 12 PCRPX ?:’:;;n;oéities;maa Baset glltl)';rr;b;rg Cf:r:w::dityTR UsD

Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
Morningstar Style Box™

Asset Class Net % Cat%
US Stocks 0.01 220
= Non-US Stocks 175 058
® Bonds 101.86 27.73
3 | Cash 2089 64.46
- | Other 20.77 5.02
= -50 0 50 100 150 Total 100.00 100.00
E
° Sector Weighting as of 12-31-2021
g
Deep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Average
Historical @ Current Weighted average of stock holdings Cyclical - - 30.70
Ownership 75% of fund's current stock holdings Basic Materials - - 28.95
Consumer Cyclical - - 1.75
Financial Services - - 0.00
Style Breakdown Real Estate - - 0.00
Equity Sensitive - - 52.63
3 Communication Services - - 0.00
= Energy - - 50.00
= Industrials - - 263
% Technology - - 0.00
= —  Defensive - - 1667 0
Value Blend Growth 1= Consumer Defensive - - 1667 I
Weight % [ Healthcare - - 000 |
550 25:5010-25 0-10 LJ Utiities - - 0w U e
0% 5 10 15 20 25 30 35 40 45 50 55
Top 15 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return %  Morningstar Sector
@ Pimco Cayman Cmdty Fd Ltd Inst 19.96 19.96 - -
© Euro Schatz Future Dec 21 17.46 37.42 - -
@ 5 Year Treasury Note Future Dec 21 16.15 53.57 - -
3% Cash Offset 13.40 66.97 - -
@ United States Treasury Notes 0.125% 13.36 80.33 - -
@ 2 Year Treasury Note Future Dec 21 10.05 90.38 - -
© EUROPEAN MONETARY UNION EURQ Purchased 8.23 98.62 - -
© EUROPEAN MONETARY UNION EURO Sold 8.23 106.85 - -
@ United States Treasury Notes 0.125% 8.20 115.05 - -
@ United States Treasury Notes 0.125% 7.81 122.86 - -
@® United States Treasury Notes 0.625% 7.78 130.64 - -
© U STIPS REV REPO 7.50 138.14 - -
© U S TIPS REV REPO 7.08 145.22 - -
@® United States Treasury Notes 0.125% 6.35 151.57 - -
© U S TIPS REV REPO 5.83 157.39 - -
Total Holdings 768
@ Increase © Decrease 3% New to Portfolio
©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar, M( )HN'NGSTAH
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.



Fourth Quarter, 2021

PIMCO Income 12 PONPX

Morni C

gory Morning

Index

Multisector Bond

BBgBarc US Universal TR USD

Portfolio Manager(s)

Daniel Ivascyn since 03-2007
Alfred Murata since 03-2013
Joshua Anderson since 07-2018

Quantitative Screens
@ Performance: The fund has finished in the Multisector

Bond category's top three quartiles in 9 of the 10 years it's
been in existence.

@ Management: The fund's management has been in
place for 14.77 years.

Style Consistency is not calculated for Fixed Income funds.

@ Net Expense: The fund's expense ratio of 0.72 is
27.27% lower than the Multisector Bond category average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

Growth of $10,000

Nevrrnin

e N 20k

¥ Manager Change
\ Partial Mgr Change

B Fund: $19,434
— Benchmark: $13,846
— Category: $15,196

Performance Quartile
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
22.07 472 7.09 253 8.61 8.49 0.48 7.94 5.69 2.50 Total Return %
16.54 6.07 1.53 2.10 470 4.40 073 -1.35 -1.89 3.60 +/- Benchmark
10.36 2.85 3.46 47 1.09 242 2.00 -1.86 0.85 0.01 +/- Category
1 19 7 3 33 n 19 79 50 48 Tot Ret % Rank in Cat
238 257 262 326 302 309 325 312 322 339 #of Funds in Cat
31 226 251 164 52 190 2n 472 an 396 Turnover %
- - 0.55 0.55 0.55 0.55 1.05 1.15 1.19 072 Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year
0.15 2.50 5.36 4.98
-0.03 -1.10 5.15 3.84
0.08 249 5.60 428
39 48 60 28
353 339 277 238
Net Expense
439 » Fund Investment
3.90 <1 Category Median
341 <« Peer Group Median
2.93 Quartile Rank
24 HEEE
1.95
1.46
0.98 >.<] —
0.49
0.00 -
Fund vs. Fund vs.
Category Peer Group
39 69 Percentile
140/357 160/233 Rank

Peer group is a subset of the category and includes funds with the

same management style (active vs. passive) and similar share class

characteristics.

................................. 10%
5
0
................................. 5
10 year Since Inception
6.87 7.73
3.31 5.99
450 -
1 —
134 -
3-Year Risk Metrics
Alpha
Beta
R-Squared

Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Avg Eff Duration
Avg Eff Maturity

Total Return %
as of 12-31-2021

B Fund
W Benchmark
W Category
Average annual, if greater
than 1 year
Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category
# of Funds in Category
Fund Bmark
1.23 - -0.62
0.82 -

2418 - 36.86
5.79 348 7.81
0.78 1.25 0.74
5.08 - 6.45
0.04 - 0.14

89.19 - 11735

60.86 - 12926
Fund Bmark Cat
1.74 4.55 3.70
261 7.69 5.65

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.

MAORNINGSTAR



Fourth Quarter, 2021

PIMCO Income 12 PONPX

Style Analysis as of 12-31-2021

Asset Allocation as of 12-31-2021

Morni C Y

Multisector Bond

Morning Index

BBgBarc US Universal TR USD

Style Breakdown
Fixed Income Quality Asset Class Net % Cat%
= US Stocks 0.90 1.82
= Non-US Stocks 0.31 0.08
= Bonds 92.67 94.74
g Cash 1.34 -0.99
_ Other 477 437
Ld  Mod Ext 0 50 100 Total 10000  100.00
Duration
Sector Weighting as of 12-31-2021
Fund Bmark Cat Fund v Benchmark [ Category Average
Government 53.76 - 13.99 I
Credit Rating Breakdown Fund Bmark Cat
Treasury 4.33 - 10.15 ] I
AAA 56.00 67.64 21.31 )
Inflation — Protected 1.99 - 0.39 m
AA 7.00 3.23 3.72
Agency/Quasi Agency 0.60 - 1.15 1
A 4.00 10.03 6.97
Other Government Related 46.84 - 2.30 T |
BBB 14.00 10.89 2179
Corporate 8.93 - 41.61 ] I
BB 6.00 3.19 19.68
Corporate Bond 6.08 - 3412 | I
B 7.00 3.64 14.96
Bank Loan 1.12 - 3.97 | I
Below B 6.00 1.38 5.48 .
Convertible 1.45 - 2.83 H|
Not Rated 0.00 0.00 6.08
Preferred 0.28 - 0.69 ]
Securitized 18.80 - 26.46 | I
Agency MBS Pass-Through 6.13 - 6.90 |
Agency MBS ARM 0.00 - 000 |
Agency MBS CMO 0.41 - 1.64 1]
Non-Agency Residential MBS 371 - 1.86 | |
Commercial MBS 0.22 - 416 (|
Asset-Backed 8.33 - 1188 |
Covered Bond 0.00 - 0.02 I
Municipal 0.06 - 0.40 {
Cash & Equivalents 273 - 8.86 || I
Other 13.19 - 8.46 |
0“’/0 é 1‘0 1‘5 Zb 2‘5 3‘0 3‘5 4‘0 4‘5 5b 55‘
Top 10 Holdings as of 12-31-2021
Name Maturity Date % Net Asset Cumulative %  Fixed Income Sector
© Irs Eur -0.33000 03/18/20-2Y Lch Receive 03-2022 13.29 1329 -
© Irs Eur -0.33000 03/18/20-2Y Lch Pay 03-2022 13.28 2657 -
© 10 Year Treasury Note Future Dec 21 12-2021 11.86 3843 -
@ ZCS BRL 4.9 05/13/21-01/03/22 CME Pay 01-2022 8.45 4688 -
@ ZCS BRL 4.9 05/13/21-01/03/22 CME Receive 01-2022 8.42 5530 -
© BRITISH POUND STERLING Sold 11-2021 7.99 6329 -
© BRITISH POUND STERLING Purchased 11-2021 7.99 7128 -
@ IRS USD 0.50000 06/16/21-5Y CME Pay 06-2026 7.12 7840 -
© IRS USD 0.70000 12/14/21-3Y LCH Pay 12-2024 7.06 8546 -
© IRS USD 0.80000 12/14/21-3Y LCH Receive 12-2024 7.05 9251 -

Total Holdings 7951

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

PIMCO International Bond (USD-Hdg) I-2 PFBPX

Morni C

Index

y Morni
World Bond-USD Hedged

BBgBarc US Agg Bond TR USD

Portfolio Manager(s)
Andrew Balls since 09-2014
Lorenzo Pagani since 09-2014
Sachin Gupta since 09-2014

Quantitative Screens

@ Performance: The fund has finished in the World Bond-
USD Hedged category's top three quartiles in 9 of the 10
years it's been in existence.

@ Management: The fund's management has been in
place for 7.27 years.

Style Consistency is not calculated for Fixed Income funds.

@ Net Expense: The fund's expense ratio of 0.62 is
16.22% lower than the World Bond-USD Hedged category
average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated

Sustainability Rating 2 11-30-2021

Growth of $10,000

TS SRR

¥ Manager Change
\ Partial Mgr Change

M Fund: $15,792
— Benchmark: $13,307
— Category: $13,918

10k
=22 E e s eSS |E mmwm
(Within Category)

2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
11.07 0.80 11.05 0.30 6.92 3.42 253 123 6.05 -1.76 Total Return %
6.86 2.82 5.08 -0.25 421 -0.12 2.52 -1.49 -1.46 -0.22 +/- Benchmark
34 1.60 5.14 0.35 279 -0.31 1.85 -1.50 -0.12 0.13 +/- Category

7 8 2 48 1 45 9 76 51 48 Tot Ret % Rank in Cat

64 77 79 80 74 88 108 17 118 125 #of Funds in Cat
355 383 175 317 313 252 154 202 333 520 Turnover %

- - 0.60 0.60 0.60 0.60 0.66 0.65 0.70 0.62 Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year
-0.37 -1.76 3.76 3.44
0.01 -1.54 479 3.57
-0.36 -1.89 429 318
60 48 65 30
132 125 110 81
Net Expense
1.81 » Fund Investment
1.61 <1 Category Median
im < Peer Group Median
121 Quartile Rank
101 HEEE
0.80 4
0 "L T
0.40
0.20
0.00
Fund vs. Fund vs.
Category Peer Group
41 58 Percentile
54/132 45/78 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class

characteristics.

10 year
468
2.90
3.04

8
48

Since Inception

5.54
n

3-Year Risk Metrics

Alpha
Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Avg Eff Duration
Avg Eff Maturity

Total Return %
as of 12-31-2021

W Fund
B Benchmark
W Category

Average annual, if greater
than 1 year

Fund Return %
Benchmark Return %
Category Average %
9% Rank in Category

# of Funds in Category

Fund Bmark
0.36 - -0.20
0.72 - 0.98
4578 - 50.95
3.60 3.40 474
0.82 1.18 0.76
2.82 - 3.46
-0.37 - -0.18
80.73 - 106.14
84.54 - 132.16
Fund Bmark Cat
7.02 443 8.25
8.05 - 7.05

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

PIMCO International Bond (USD-Hdg) I-2 PFBPX

Style Analysis as of 12-31-2021

Asset Allocation as of 12-31-2021

Morni Category

World Bond-USD Hedged

Morni Index

BBgBarc US Agg Bond TR USD

Style Breakdown
Fixed Income Quality Asset Class Net % Cat%
= US Stocks 0.00 0.00
= Non-US Stocks 0.04 0.02
= Bonds 88.52 70.46
g Cash 3.47 27.90
_ Other 799 163
Ld  Mod Ext 0 50 100 Total 10000  100.00
Duration
Sector Weighting as of 12-31-2021
Fund Bmark Cat Fund v Benchmark [ Category Average
Government 64.24 4921 I
Credit Rating Breakdown Fund Bmark Cat
Treasury 10.33 31.01 | I
AAA 41.00 3.53 20.87
Inflation — Protected 0.48 1.79 1]
AA 24.00 74.59 15.27 )
Agency/Quasi Agency 3.14 7.8 m |
A 8.00 10.82 24.04
Other Government Related 50.29 9.23 I
BBB 20.00 8.32 26.78
Corporate 4.49 18.35 | I
BB 3.00 0.28 6.13
Corporate Bond 3.14 16.99 m I
B 1.00 0.00 2.53
Bank Loan 0.08 0.27 I
Below B 3.00 0.00 0.24 .
Convertible 1.08 1.05 L]
Not Rated 0.00 2.46 414
Preferred 0.19 004 |
Securitized 8.06 6.48 [
Agency MBS Pass-Through 3.04 2.49 L]
Agency MBS ARM 0.00 000 [
Agency MBS CMO 0.03 0.40 0
Non-Agency Residential MBS 0.84 0.20 1]
Commercial MBS 0.17 0.82 ]
Asset-Backed 2.99 2.27 ]
Covered Bond 0.99 0.30 I}
Municipal 0.03 0s |
Cash & Equivalents 353 14.50 | I
Other 18.66 11.20 | ]
0“’/0 é 1‘0 1‘5 Zb 2‘5 3‘0 3‘5 4‘0 4‘5 5;0 5;5 Gb 55‘
Top 10 Holdings as of 12-31-2021
Name Maturity Date % Net Asset Cumulative %  Fixed Income Sector
@® IRS USD R 3ML/TML+9.125 03/18/21-22 CME Pay 03-2022 22.70 2270 -
@® IRS USD R 3ML/1ML+9.125 03/18/21-22 CME Receive 03-2022 22.69 4540 -
@ IRS EUR -0.25000 03/16/22-5Y LCH Pay 03-2027 14.78 60.18 -
@ IRS EUR -0.25000 03/16/22-5Y LCH Receive 03-2027 14.68 7486 -
© JAPANESE YEN Sold 11-2021 13.56 88.43 -
© JAPANESE YEN Purchased 11-2021 13.56 10199 -
@ IRS EUR 0.25000 03/16/22-10Y LCH Receive 03-2032 11.48 11347 -
@ IRS EUR 0.25000 03/16/22-10Y LCH Pay 03-2032 11.46 12493 -
© IRS USD 1.25000 12/15/21-5Y CME Receive 12-2026 10.43 13536 -
© IRS USD 1.25000 12/15/21-5Y CME Pay 12-2026 10.38 14573 -

Total Holdings 1810

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

PIMCO Real Return 12 PRLPX

Morni

Morni

L]

gory
Inflation-Protected Bond

gstar Index
BBgBarc US Treasury US TIPS TR USD

Portfolio Manager(s)
Stephen Rodosky since 01-2019
Daniel He since 12-2019

Quantitative Screens
@ Performance: The fund has finished in the Inflation-

Protected Bond category's top three quartiles in 9 of the 10
years it's been in existence.

X Management: The fund's management team has been in
place for less than three years.

Style Consistency is not calculated for Fixed Income funds.

@ Net Expense: The fund's expense ratio of 0.57 is 6.56%
lower than the Inflation-Protected Bond category average.

Morningstar Investment Management LLC Analysis

This fund fails manager tenure but the comanagers have
delivered results that are consistent with the fund's
strategy and performance under prior leadership.

ESG Metrics
Metric Rating Updated
Sustainability Rating 3 11-30-2021

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

M Fund: $13,609
— Benchmark: $13,559
— Category: $12,889

Performance Quartile
(Within Category)

2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
9.14 9.14 332 -2.85 4.94 3.82 -2.07 8.41 11.98 557 Total Return %
2.16 -0.53 -0.32 1.4 0.26 0.81 -0.81 -0.02 0.99 -0.39 +/- Benchmark
269 -1.29 1.52 -0.49 0.35 1.10 -0.43 0.49 1.97 -0.04 +/- Category
6 69 14 76 28 13 74 25 13 41 Tot Ret % Rank in Cat
220 239 224 235 232 228 225 224 209 210 #of Funds in Cat
129 4 33 17 102 168 165 254 314 225 Turnover %
- - 0.55 0.55 0.55 0.55 0.98 1.08 0.63 0.57 Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year
212 5.57 8.62 5.43
2.36 5.96 8.44 5.34
1.80 5.61 177 484
32 41 14 "
215 210 203 180
Net Expense
2.03 » Fund Investment
180 <1 Category Median
i58 < Peer Group Median
125 Quartle Rank
113 SEEE
0.90
<
068 p—| —
0.45 <
023 .
0.00
Fund vs. Fund vs.
Category Peer Group
51 70 Percentile
112/217 114/163 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

10 year
3.13
3.09
2.61
"
125

Total Return %
as of 12-31-2021
W Fund

B Benchmark
W Category

Average annual, if greater
than 1 year

Since Inception

418
5.45

Fund Return %
Benchmark Return %
- Category Average %
- 9% Rank in Category

- # of Funds in Category

3-Year Risk Metrics

Alpha
Beta
R-Squared

Standard Deviation

Sharpe Ratio
Tracking Error

Information Ratio

Up Capture Ratio

Down Capture Ratio

Portfolio Metrics

Avg Eff Duration
Avg Eff Maturity

Fund Bmark Cat
0.06 - -0.07
1.01 - 0.90
95.09 - 76.48
4.05 3.90 422
1.86 1.90 1.65
0.90 - 221
0.20 - -0.60
102.75 - 90.34
105.10 - 95.16
Fund Bmark Cat
7.44 452 6.06
6.90 - 7.06

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

PIMCO Real Return 12

Style Analysis as of 12-31-2021

PRLPX

Asset Allocation as of 12-31-2021

Morni Category

Morni Index

Inflation-Protected Bond

BBgBarc US Treasury US TIPS TR USD

Style Breakdown
Fixed Income Quality Asset Class Net % Cat%
= US Stocks 0.00 0.05
= Non-US Stocks 0.00 0.00
= Bonds 99.92 99.03
cg Cash -4.48 0.24
h Other 4.56 0.67
Ld  Mod Ext 50 0 50 100 Total 10000  100.00
Duration
Sector Weighting as of 12-31-2021
Fund Bmark Cat Fund v Benchmark [ Category Average
— Government 68.82 8935 I I
Credit Rating Breakdown Fund Bmark Cat
Treasury 0.36 1.05 I
AAA 49.00 0.00 89.25
Inflation — Protected 48.34 84.05 | I
AA 32.00 99.60 6.41
Agency/Quasi Agency 0.00 0.06 I
A 500 000 ' Other G t Related 20.12 419
BBB 700 0.00 183 er Government nelate A .
Corporate 0.60 3.01 1]
BB 1.00 0.00 0.28
Corporate Bond 0.31 2.75 I
B 1.00 0.00 0.10
Bank Loan 0.00 0.17 I
Below B 1.00 0.00 0.06
Convertible 0.09 009 |
Not Rated 0.00 0.40 0.80
Preferred 0.20 000 |
Securitized 797 a4 | |
Agency MBS Pass-Through 231 072 (n
Agency MBS ARM 0.00 000 [
Agency MBS CMO 0.09 036 |
Non-Agency Residential MBS 0.63 0.20 I
Commercial MBS 0.03 081 1
Asset-Backed 3.38 2.24 ]|
Covered Bond 153 0.08 |
Municipal 0.00 002 |
Cash & Equivalents 1217 2.90 [ |
Other 10.08 029 [
0“’/0 é 1‘0 1‘5 2‘0 2‘5 3‘0 3‘5 4‘0 4‘5 Sb 5‘5 F;O 65 7‘0 7‘5 él] 8‘590‘
Top 10 Holdings as of 12-31-2021
Name Maturity Date % Net Asset Cumulative %  Fixed Income Sector
3% Cash Offset - 23.57 2357 -
© Euro Schatz Future Dec 21 12-2021 18.59 4216 -
@ 5 Year Treasury Note Future Dec 21 01-2022 18.02 60.17 -
© U STIPS REV REPO 10-2021 9.44 69.61 -
© EUROPEAN MONETARY UNION EURO Purchased 11-2021 7.84 7745 -
© EUROPEAN MONETARY UNION EURO Sold 11-2021 7.84 8529 -
© 10 Year Treasury Note Future Dec 21 12-2021 7.43 9272 -
© U STIPS REV REPO 10-2021 7.31 100.04 -
© 2 Year Treasury Note Future Dec 21 01-2022 5.85 105.88 -
© U STIPS REV REPO 10-2021 498 11087 -

Total Holdings 1002

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

- Morni [1} g Morni [1} Ind
Vanguard 500 Index Admiral VFIAX Bt SEPSOTRUSD
Portfolio Manager(s) Growth of $10,000
Donald Butler since 04-2016
¥ Manager Change

Michelle Louie since 11-2017

Quantitative Screens
@ Performance: The fund has finished in the Large Blend

category's top three quartiles in 10 of the 10 years it's been
in existence.

@ Management: The fund's management has been in

\ Partial Mgr Change

M Fund: $46,104
— Benchmark: $46,257
— Category: $37,970

place for 5.68 years. R
Performance Quartile
- . (Within Category)
@ Style: The fund has landed in its primary style box — At
. 2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD Hist
Large Blend — 100 % of the time over the past three years. 2
. ) 15.96 32.33 13.64 1.36 11.93 21.79 -4.43 31.46 18.37 28.66 Total Return %
@ Net Expense: The fund's expense ratio of 0.04 is
-0.04 -0.06 -0.05 -0.02 -0.03 -0.04 -0.05 -0.03 -0.03 -0.05 +/- Benchmark
95.06% lower than the Large Blend category average.
1.00 0.83 2.68 243 1.56 1.35 1.84 2.68 2.54 2.59 +/- Category
Morningstar Investment Management LLC Analysis s 4 18 20 z 2 z 2 38 2 Tot Ret % Rank in Cat
1,553 1,534 1,450 1,513 1,413 1,389 1,388 1,397 1,383 1,394 # of Funds in Cat
This fund passes all of Morningstar Investment 3 3 3 3 4 3 4 4 4 _ Turnover %
Management's quantitative screens. Morningstar _ _ 0.05 0.05 004 004 004 004 004 _ Expense Ratio

Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

Trailing Performance

ESG Metrics
Metric Rating Updated
ESG Commitment 1-Low 12-16-2021
Sustainability Rating 3 11-30-2021
Carbon Risk Score Low Risk 09-30-2021
3 Month 1 Year 3 year 5 year
11.02 28.66 26.03 18.43
11.03 28.71 26.07 18.47
9.47 26.07 23.83 16.57
25 23 24 18
1,462 1,394 1,256 1,121
Net Expense
487 » Fund Investment
433 <1 Category Median
379 < Peer Group Median
3.25 Quartile Rank
2 SEEE
2.16
1.62
1.08 <
0.54 ‘
0.00 =
Fund vs. Fund vs.
Category Peer Group
3 22 Percentile
46/1490 103/472 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

Total Return %
as of 12-31-2021
W Fund

B Benchmark
W Category

Average annual, if greater
than 1 year

10 year Since Inception

16.51 8.21 Fund Return %

16.55 11.25 Benchmark Return %

14.96 - Category Average %

" - 9% Rank in Category
831 - # of Funds in Category
3-Year Risk Metrics
Fund Bmark Cat
Alpha -0.03 - -1.70
Beta 1.00 - 0.97
R-Squared 100.00 - 95.10
Standard Deviation 17.42 17.4 17.41
Sharpe Ratio 1.38 1.38 1.25
Tracking Error 0.01 - 3.76
Information Ratio -3.26 - -1.29
Up Capture Ratio 99.96 - 93.94
Down Capture Ratio 100.07 - 100.53
Portfolio Metrics
Fund Bmark Cat

Price/Earnings Ratio 25.16 25.15 25.73
Price/Book Ratio 4.60 4.59 5.74
Geom Avg Mkt Cap $B 23090 23065  305.14
ROE 32.76 32.75 38.00

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

- Morningstar Category Morningstar Index
Vanguard 500 Index Admiral VFIAX 7% Large Blend S84 500 TR USD
Style Analysis as of 12-31-2021 Asset Allocation as of 12-31-2021
Morningstar Style Box™
Asset Class Net % Cat%
» US Stocks 98.51 94.69
& [0) Non-US Stocks 102 290
° Bonds 0.00 0.81
5 Cash 047 0.14
- Other 0.00 147
= 0 100 Total 100.00 100.00
B
g Sector Weighting as of 12-31-2021
EDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Ave'rage
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 30.22 30.24 30.60 I
A
Ownership 75% of fund's current stock holdings E3 Basic Materials 221 227 2.74 o .
= Consumer Cyclical 12.30 1229 1131 oo
A
E2  Financial Services 12.88 12.91 14.10 I (|
¥
Style Breakdown ] Real Estate 271 271 2.45 ]
. A
Equity W Sensitive 41.62 4759 46.81 I
- Al
- % '} Communication Services 10.16 10.16 9.79 ]
A
= [ Energy 267 267 2.39 o
= Al
6 8 3 | = [<1 Industrials 8.14 8.13 986 |
Al
ol ol o Ef [F] Technology 2665 2663 2477 I
<R v
- —  Defensive 2216 2218 22,60 I
T
Value Blend Growth 1= Consumer Defensive 6.30 6.30 6.60 |
A
Weight % [ Healthcare 1338 1338 1378 DS
Al
e 107t 010 L1 uilities 2.48 250 222 ‘J | | | ‘ ‘ ‘ ‘ ‘ ‘
0% b5 10 15 25 30 35 40 45 50
Top 15 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return % Morningstar Sector
© Apple Inc 6.83 6.83 34.48  Technology
© Microsoft Corp 6.23 13.06 52.24  Technology
© Amazon.com Inc 3.59 16.65 2.38  Consumer Cyclical
© Alphabet Inc Class A 2.15 18.80 65.30  Communication Svc
© Tesla Inc 212 20.92 49.76  Consumer Cyclical
© Alphabet Inc Class C 2.00 22.92 65.17  Communication Svc
© Meta Platforms Inc Class A 1.96 24.88 23.13  Communication Svc
© NVIDIA Corp 1.81 26.70 125.41  Technology
© Berkshire Hathaway Inc Class B 1.35 28.05 28.95  Financial Services
© UnitedHealth Group Inc 1.17 29.22 4479  Healthcare
© JPMorgan Chase & Co 1.15 30.37 27.53  Financial Services
© Johnson & Johnson 1.1 31.48 1136 Healthcare
© The Home Depot Inc 1.08 3257 58.73  Consumer Cyclical
© Procter & Gamble Co 0.98 33.54 20.01  Consumer Defensive
© Visa Inc Class A 0.89 34.43 -0.31  Financial Services

Total Holdings 510

@ Increase © Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

Vanguard Developed Markets Index Admiral VTIMGX

Morni

Cc

L]

9

Foreign Large Blend

y Morni

9

Index

MSCI ACWI Ex USA NR USD

Portfolio Manager(s)
Christine Franquin since 02-2013
Michael Perre since 11-2017

Quantitative Screens
@ Performance: The fund has finished in the Foreign Large

Blend category's top three quartiles in 10 of the 10 years
it's been in existence.

@ Management: The fund's management has been in
place for 8.86 years.

@ Style: The fund has landed in its primary style box —
Large Blend — 100 % of the time over the past three years.

@ Net Expense: The fund's expense ratio of 0.07 is
92.55% lower than the Foreign Large Blend category
average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
ESG Commitment 1-Low 12-16-2021
Sustainability Rating 2 11-30-2021
Carbon Risk Score Low Risk 09-30-2021

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

M Fund: $22,636
— Benchmark: $20,196
— Category: $20,616

....................................................................................................... 5K
= == === =2 =2|2 =2 towmwwe
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
18.56 22.06 -5.66 -0.18 2.45 26.40 | -14.46 | 22.05 10.26 11.43 Total Return %
1.73 6.77 -1.79 5.48 -2.05 -0.79 -0.26 0.54 -0.39 3.61 +/- Benchmark
0.27 262 -0.68 1.4 1.66 1.28 0.13 0.46 0.96 1.7 +/- Category
42 24 54 36 29 35 51 42 40 34 Tot Ret % Rank in Cat
784 798 727 780 762 773 766 795 799 m #of Funds in Cat
7 13 4 3 n 3 3 2 3 - Turnover %
- - 0.09 0.09 0.07 0.07 0.07 0.07 0.07 - Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year
2.99 11.43 14.46 10.15
1.82 7.82 13.18 9.61
2.55 9.72 13.56 9.38
44 34 33 28
786 m 704 607
Net Expense
497 » Fund Investment
447 <1 Category Median
387 < Peer Group Median
3.31 Quartile Rank
278 EHEEE
2.21
1.66
1.10 B
0.55 l
P
0.00
Fund vs. Fund vs.
Category Peer Group
4 30 Percentile
32/800 70/234 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class

characteristics.

Total Return %
as of 12-31-2021
W Fund

B Benchmark
W Category

Average annual, if greater
than 1 year

10 year Since Inception

8.51 4.89 Fund Return %

728 5.34 Benchmark Return %

7.85 - Category Average %

24 - 9% Rank in Category

415 - # of Funds in Category
3-Year Risk Metrics

Fund Bmark Cat
Alpha 0.81 - 0.94
Beta 1.03 - 1.00
R-Squared 96.86 - 94.25
Standard Deviation 17.89 17.03 17.48
Sharpe Ratio 0.80 0.76 0.80
Tracking Error 322 - 4.25
Information Ratio 0.40 - 0.25
Up Capture Ratio 104.35 - 101.95
Down Capture Ratio 100.77 - 98.67
Portfolio Metrics
Fund Bmark Cat

Price/Earnings Ratio 15.59 15.08 16.26
Price/Book Ratio 1.74 1.88 1.95
Geom Avg Mkt Cap $B 31.48 47.47 56.01
ROE 16.71 17.76 18.41

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed

by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,

Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

Vanguard Developed Markets Index Admiral VTIMGX

Style Analysis as of 12-31-2021
Morningstar Style Box™

Asset Allocation as of 12-31-2021

Morningstar Category

Foreign Large Blend

Morni Index

9

MSCI ACWI Ex USA NR USD

Asset Class Net % Cat%
» US Stocks 1.04 2.90
& Non-US Stocks 983 9506
. (0] Bonds 0.00 037
g Cash 2.09 0.99
- Other 0.04 0.66
= 0 100 Total 100.00 100.00
g
g Sector Weighting as of 12-31-2021
iDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Average ,
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 40.39 40.77 38.54 '—_
Ownership 75% of fund's current stock holdings E3 Basic Materials 8.04 8.1 7.56 — .
2 Consumer Cyclical 10.82 1M 11.22 I
E2  Financial Services 17.61 19.16 17.67 | '
Style Breakdown ] Real Estate 392 239 2.09 .v_
Equity W Sensitive 3742 38.11 37.88 I
- tg '} Communication Services 5.06 6.80 5.96 _vﬂ '
= [ Energy 4.24 5.01 410 . ,
6 9 5 | % [=3 Industrials 16.05 1227 1511 ]
1 ) 1 g [¥1 Technology 12.07 1403 1271 | ' .
- > Defensive 220 2112 2358 I
Value Blend Growth 1= Consumer Defensive 8.26 8.39 9.12 —vﬂ
Weight % [ Healthcare 10.81 970  11.68 —' I
o 2550 10.25 010 E1 uilities 313 303 278 -] | | | | | | | | |
0% 5 0 15 20 25 30 35 40 45
World Regions % Equity 12-31-2021
Fund%  Cat % Fund %  Cat % Fund %  Cat %
Greater Asia 3547 3568  Americas 10.54 8.02  Greater Europe 5399  56.30  Market Maturity Fund %
Japan 2042 19.04  North America 10.43 7.05  United Kingdom 1203 1254  Developed Markets 99.21
Australasia 6.60 455  Central/Latin 0.11 097 Weuro-ex UK 4095 4220  Emerging Markets 0.79
Asia-4 Tigers 8.14 6.95 Emrgng Europe 0.36 0.63  Not Available 0.00
Asia-ex 4 Tigers 0.31 5.14 Africa 0.65 0.93
Not Classified 0.00 0.00
<25 25-50 50-75 >75
Top 10 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return %  Morningstar Sector
© Nestle SA 1.58 1.58 23.95  Consumer Defensive
© Slemt1142 1.44 3.03 - -
© ASML Holding NV 1.29 431 78.48  Technology
@ Samsung Electronics Co Ltd 1.25 5.56 —  Technology
@ Roche Holding AG 1.16 6.72 2460 Healthcare
@ Toyota Motor Corp 0.94 7.66 34.86  Consumer Cyclical
@ LVMH Moet Hennessy Louis Vuitton SE 0.85 8.51 43.67  Consumer Cyclical
© Novartis AG 0.75 9.26 -1.70  Healthcare
@ AstraZeneca PLC 0.75 10.01 21.25 Healthcare
@ Novo Nordisk A/S Class B 0.74 10.74 73.87  Healthcare

Total Holdings 4127

@ Increase @ Decrease 3 New to Portfolio

©2022 Morningstar Investment Management LLC. All Rights Reserved. Morningstar Investment Management LLC is a registered investment adviser and subsidiary of Morningstar, Inc. The services are either performed
by Morningstar Investment Management or an affiliate. The data shown represents past performance which is no guarantee of future performance. The Morningstar name and logo are registered marks of Morningstar,
Inc. This report is not complete without the accompanying disclosure. Please visit https://psa.morningstar.com/psadisclosures/Fund_Report_Disclosure.pdf to view these disclosures.
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Fourth Quarter, 2021

Vanguard International Value Inv VTRIX

Morni

Cc

Morni

Index

L]

9

Foreign Large Value

y

9

MSCI EAFE NR USD

Portfolio Manager(s)
Michael Bennett since 05-2010
Michael Fry since 05-2010
Steven Morrow since 08-2012
A. Rama Krishna since 12-2012
Arjun Kumar since 10-2020
Shirley Woo since 10-2020

Quantitative Screens
@ Performance: The fund has finished in the Foreign Large

Value category's top three quartiles in 8 of the 10 years it's
been in existence.

@ Management: The fund's management has been in
place for 11.6 years.

@ Style: The fund has landed in its primary style box —
Large Value — 90.91 % of the time over the past three
years.

@ Net Expense: The fund's expense ratio of 0.35 is 65%
lower than the Foreign Large Value category average.

Morningstar Investment Management LLC Analysis

This fund passes all of Morningstar Investment
Management's quantitative screens. Morningstar
Investment Management has also assessed the fund from a
qualitative perspective and, as a fiduciary, is comfortable
recommending the fund's use in retirement plans.

ESG Metrics

Metric Rating Updated
Sustainability Rating 2 11-30-2021
Carbon Risk Score Medium Risk 09-30-2021

Growth of $10,000

¥ Manager Change
\ Partial Mgr Change

M Fund: $20,743
— Benchmark: $21,650
— Category: $18,199

....................................................................................................... 5Kk
= B2 =222 (2|8 22| E e
(Within Category)
2012 2013 2014 2015 2016 2017 2018 2019 2020 YTD History
20.18 22.15 -6.69 -6.44 4.46 2796 | -1452 | 20.39 8.99 197 Total Return %
2.86 -0.63 -1.79 -5.63 3.46 293 -0.73 -1.62 1.17 -3.29 +/- Benchmark
3.97 1.34 -0.37 -3.34 1.12 5.88 0.92 2.59 8.11 -3.86 +/- Category
16 43 53 79 30 8 34 21 5 87 Tot Ret % Rank in Cat
372 356 354 402 371 37N 369 379 375 350 #of Funds in Cat
53 52 37 36 30 34 28 38 72 33 Turnover %
- - 0.44 0.46 043 0.40 0.38 037 0.35 0.36 Expense Ratio

Trailing Performance

3 Month 1 Year 3 year 5 year

1.95 797 12.31 9.16

2.69 11.26 13.54 9.55

2.25 11.83 10.15 6.78

59 87 19 4

358 350 326 286
Net Expense
4.03 » Fund Investment
358 <1 Category Median
313 < Peer Group Median
2.69 Quartile Rank
22t EHEEE
1.79
1.34 <
0.90 <
0.45 I
0.00

Fund vs. Fund vs.
Category Peer Group
7 8 Percentile
25/360 22/282 Rank

Peer group is a subset of the category and includes funds with the
same management style (active vs. passive) and similar share class
characteristics.

10 year
757 8.64
8.03 8.71
6.29 -

16 -
180 -
3-Year Risk Metrics

Alpha

Beta

R-Squared
Standard Deviation
Sharpe Ratio
Tracking Error
Information Ratio
Up Capture Ratio
Down Capture Ratio

Portfolio Metrics

Price/Earnings Ratio
Price/Book Ratio
Geom Avg Mkt Cap $B
ROE

Since Inception

Total Return %
as of 12-31-2021
W Fund

B Benchmark
W Category

than 1 year

Fund Return %
Benchmark Return %

Average annual, if greater

Category Average %

9% Rank in Category

# of Funds in Category

Fund Bmark Cat
-2.28 - -3.87
m - 1.12
95.65 - 93.09
19.55 17.16 19.86
0.65 0.78 0.57
453 - 5.87
-0.27 - -0.57
105.53 - 102.36
115.40 - 1952
Fund Bmark Cat
15.19 16.51 11.67
1.61 1.86 1.32
32.77 49.49 38.66
13.24 17.65 13.86
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Fourth Quarter, 2021

Vanguard International Value Inv VTRIX

Style Analysis as of 12-31-2021
Morningstar Style Box™

Asset Allocation as of 12-31-2021

Morning: Category
Foreign Large Value

Morningstar Index
MSCI EAFE NR USD

Asset Class Net % Cat%
» US Stocks 5.47 2.59
& Non-US Stocks 8861 9495
® © Bonds 0.00 0.26
g Cash 593 1.98
- Other 0.00 0.22
= 0 100 Total 100.00 100.00
g
g Sector Weighting as of 12-31-2021
iDeep-Val Core-Val Blend  Core-Grth High-Grth Fund Bmark Cat Fund v Benchmark [ Category Average ,
Historical  (©) Current Weighted average of stock holdings 1+ Cyclical 41.64 38.34 43.40 —-
Ownership 75% of fund's current stock holdings E3 Basic Materials .07 7.68 8.93 __v
2 Consumer Cyclical 18.07 10.93 11.23 [ |
E2  Financial Services 17.34 16.92 21.70 — I
Style Breakdown ] Real Estate 1.16 281 1.54 L] ' :
Equity W Sensitive 3793 3495 34.99 | |
tg '} Communication Services 6.24 5.36 6.13 -'v]
= [ Energy 5.92 367 6.56 I ,
= B3 Industrials 17.10 1562 1424
g [ Technology 867 1030 805w |
= —  Defensive 14.43 %70 2161 ES—— T
Value Blend Growth 1= Consumer Defensive 6.08 10.26 797 W '
Weight % E3 Healthcare 5.02 13.18 973 -' I '
o 2550 10.25 010 L2 Utilities 333 3.26 391 —U | | | | | | | | |
0% 5 10 15 20 25 30 35 40 45 50
World Regions % Equity 12-31-2021
Fund%  Cat % Fund %  Cat % Fund %  Cat %
Greater Asia 3590 3016  Americas 11.26 850  Greater Europe 5283 6133  Market Maturity Fund %
Japan 10.34  17.30  North America 1.17 7.25  United Kingdom 1785  18.17  Developed Markets 82.09
Australasia 1.21 2.67  Central/Latin 3.49 1.25 W euro-ex UK 33.69 4217  Emerging Markets 17.91
Asia-4 Tigers 11.15 7.26 Emrgng Europe 0.24 0.47  Not Available 0.00
Asia-ex 4 Tigers 13.20 2.93 Africa 1.05 0.52
Not Classified 0.00 0.00
<25 25-50 50-75 >75
Top 10 Holdings as of 12-31-2021
Name % Net Asset Cumulative % YTD Return %  Morningstar Sector
@ Mktlig 12/31/2049 5.48 5.48 - -
@ Alibaba Group Holding Ltd Ordinary Shares 1.37 6.85 -49.83  Consumer Cyclical
@ Compass Group PLC 1.32 8.17 2113 Consumer Cyclical
@ Novartis AG 123 9.40 -1.70  Healthcare
@ SK Hynix Inc 1.18 10.58 —  Technology
@ RELX PLC 1.15 11.73 36.66  Communication Svc
© Compagnie Financiere Richemont SA 1.14 12.87 72.64  Consumer Cyclical
@ Holcim Ltd 1.10 13.97 -0.23  Basic Materials
@ HSBC Holdings PLC 1.08 15.06 22.62  Financial Services
© Samsung Electronics Co Ltd 1.08 16.14 —  Technology

Total Holdings 239

@ Increase @ Decrease 3 New to Portfolio
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