


Peer Group Analysis - Target-Date 2060
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32.0

36.0

40.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.20 (56) 16.60 (38) 30.49 (17) 24.18 (26) 6.45 (48) 10.96 (70) 11.65 (12)

Index 6.87 (18) 16.42 (49) 28.90 (64) 23.90 (36) 7.53 (13) 12.17 (17) 11.18 (35)

Median 6.29 16.39 29.26 23.52 6.39 11.34 10.85

Peer Group Analysis - Target-Date 2060

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

2023 2022 2021 2020 2019 2018 2017

Investment 21.61 (12) -19.66 (91) 17.19 (55) 19.44 (5) 25.01 (54) -5.64 (2) 22.49 (12)

Index 19.74 (57) -16.01 (7) 18.05 (30) 13.99 (73) 24.73 (65) -7.95 (33) 20.75 (68)

Median 20.00 -18.40 17.36 15.78 25.07 -8.66 21.27

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 1.79 (50) 7.87 (39) 11.90 (6) -3.62 (28) 5.99 (15) 6.38 (51)

   Index 1.95 (37) 6.85 (89) 10.72 (72) -3.37 (16) 5.12 (68) 6.46 (42)

   Median 1.79 7.59 11.05 -3.86 5.37 6.38
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 11.65 15.90 0.63 100.13 14 98.18 6

   Index 11.18 16.33 0.59 100.00 14 100.00 6

   . 2.32 0.66 N/A 5.11 19 -4.48 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 6.45 15.60 0.26 98.36 8 102.89 4

   Index 7.53 15.56 0.33 100.00 8 100.00 4

   . 3.49 0.63 N/A 8.42 12 -5.78 N/A

Risk and Return 3 Years

Investment Index
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6.4

6.8

7.2

7.6

8.0

15.5 15.6 15.7

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

11.0

11.2

11.4

11.6

11.8

15.8 15.9 16.0 16.1 16.2 16.3 16.4 16.5

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2060

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 11 (55%) 5 (25%) 1 (5%) 3 (15%)

Index 20 8 (40%) 5 (25%) 7 (35%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2060

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 19 19 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 18 4 (22%) 7 (39%) 7 (39%) 0 (0%)
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Peer Group Analysis - Target-Date 2055

0.0

4.0

8.0

12.0

16.0

20.0

24.0

28.0

32.0

36.0

40.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.16 (59) 16.58 (38) 30.36 (18) 24.10 (25) 6.49 (46) 10.96 (67) 11.67 (8)

Index 6.82 (20) 16.35 (54) 28.82 (66) 23.80 (38) 7.50 (13) 12.18 (15) 11.14 (35)

Median 6.28 16.40 29.27 23.47 6.44 11.29 10.85

Peer Group Analysis - Target-Date 2055

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

2023 2022 2021 2020 2019 2018 2017

Investment 21.40 (11) -19.50 (86) 17.28 (48) 19.39 (6) 25.09 (42) -5.65 (3) 22.63 (5)

Index 19.62 (59) -15.97 (10) 18.19 (24) 13.86 (75) 24.48 (64) -7.97 (36) 20.48 (69)

Median 19.96 -18.36 17.23 15.69 24.85 -8.59 21.14

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 1.80 (49) 7.86 (36) 11.83 (6) -3.64 (30) 5.93 (14) 6.36 (51)

   Index 1.95 (38) 6.84 (87) 10.71 (73) -3.36 (15) 5.06 (72) 6.42 (46)

   Median 1.80 7.59 11.07 -3.88 5.38 6.36
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 11.67 15.89 0.63 100.32 14 98.17 6

   Index 11.14 16.30 0.59 100.00 14 100.00 6

   . 2.32 0.66 N/A 5.12 19 -4.49 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 6.49 15.57 0.26 98.58 8 102.87 4

   Index 7.50 15.53 0.33 100.00 8 100.00 4

   . 3.49 0.63 N/A 8.45 12 -5.79 N/A

Risk and Return 3 Years

Investment Index

6.0

6.4

6.8

7.2

7.6

8.0

15.5 15.6

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

11.0

11.2

11.4

11.6

11.8

15.8 15.9 16.0 16.1 16.2 16.3 16.4

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2055

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 13 (65%) 3 (15%) 1 (5%) 3 (15%)

Index 20 8 (40%) 5 (25%) 7 (35%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2055

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 20 3 (15%) 12 (60%) 5 (25%) 0 (0%)
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Peer Group Analysis - Target-Date 2050

0.0
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20.0

24.0

28.0

32.0

36.0

40.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.28 (51) 16.43 (44) 30.07 (21) 23.76 (30) 6.56 (41) 10.99 (61) 11.71 (5)

Index 6.74 (20) 16.25 (54) 28.68 (62) 23.67 (35) 7.45 (12) 12.06 (9) 11.06 (32)

Median 6.28 16.33 29.12 23.32 6.40 11.20 10.74

Peer Group Analysis - Target-Date 2050

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

2023 2022 2021 2020 2019 2018 2017

Investment 20.83 (14) -18.89 (68) 17.27 (43) 19.42 (6) 25.04 (40) -5.61 (2) 22.61 (6)

Index 19.59 (58) -15.97 (11) 17.99 (26) 13.86 (68) 24.35 (62) -7.94 (33) 20.18 (69)

Median 19.86 -18.31 17.03 15.61 24.71 -8.63 20.84

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 1.73 (52) 7.68 (42) 11.72 (7) -3.58 (27) 5.68 (23) 6.15 (59)

   Index 1.95 (36) 6.82 (83) 10.70 (70) -3.36 (16) 5.06 (70) 6.40 (44)

   Median 1.75 7.58 11.05 -3.84 5.32 6.32
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 11.71 15.76 0.64 100.50 14 97.86 6

   Index 11.06 16.18 0.59 100.00 14 100.00 6

   . 2.32 0.66 N/A 5.15 19 -4.52 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 6.56 15.33 0.27 98.10 8 101.74 4

   Index 7.45 15.47 0.32 100.00 8 100.00 4

   . 3.49 0.63 N/A 8.48 12 -5.81 N/A

Risk and Return 3 Years

Investment Index

6.3

6.6

6.9

7.2

7.5

7.8

15.3 15.4 15.5

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

10.8

11.1

11.4

11.7

12.0

15.6 15.7 15.8 15.9 16.0 16.1 16.2 16.3

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2050
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25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 13 (65%) 4 (20%) 2 (10%) 1 (5%)

Index 20 8 (40%) 5 (25%) 7 (35%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2050

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 20 3 (15%) 13 (65%) 4 (20%) 0 (0%)
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Peer Group Analysis - Target-Date 2045

0.0

4.0

8.0
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16.0

20.0

24.0

28.0

32.0

36.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.38 (41) 16.31 (30) 29.73 (16) 23.37 (26) 6.69 (23) 11.01 (47) 11.66 (6)

Index 6.69 (20) 15.76 (61) 27.95 (66) 23.04 (37) 7.17 (11) 11.67 (12) 10.75 (37)

Median 6.29 16.00 28.65 22.68 6.23 10.95 10.53

Peer Group Analysis - Target-Date 2045

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

2023 2022 2021 2020 2019 2018 2017

Investment 20.15 (18) -18.18 (50) 17.18 (39) 19.21 (5) 24.68 (48) -5.58 (3) 22.44 (7)

Index 19.14 (56) -15.84 (12) 17.52 (26) 13.66 (71) 24.02 (65) -7.74 (34) 19.56 (77)

Median 19.26 -18.19 16.74 15.38 24.61 -8.33 20.68

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 1.71 (51) 7.50 (41) 11.54 (6) -3.57 (27) 5.50 (13) 5.89 (67)

   Index 1.83 (42) 6.56 (80) 10.53 (74) -3.33 (15) 4.87 (68) 6.33 (43)

   Median 1.75 7.27 10.88 -3.79 5.13 6.19

Strategy Review
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 11.66 15.49 0.64 101.37 14 97.87 6

   Index 10.75 15.85 0.58 100.00 14 100.00 6

   . 2.32 0.66 N/A 5.27 19 -4.60 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 6.69 15.06 0.28 99.39 8 101.59 4

   Index 7.17 15.16 0.31 100.00 8 100.00 4

   . 3.49 0.63 N/A 8.69 12 -5.92 N/A

Risk and Return 3 Years

Investment Index

6.6

6.8

7.0

7.2

7.4

15.0 15.1 15.2

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

10.4

10.8

11.2

11.6
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15.4 15.5 15.6 15.7 15.8 15.9 16.0

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2045

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 16 (80%) 1 (5%) 3 (15%) 0 (0%)

Index 20 7 (35%) 5 (25%) 8 (40%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2045

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 20 1 (5%) 13 (65%) 6 (30%) 0 (0%)
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Peer Group Analysis - Target-Date 2040

-4.0

0.0

4.0

8.0

12.0

16.0

20.0

24.0

28.0

32.0

36.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.27 (37) 15.82 (17) 28.87 (12) 22.64 (16) 6.55 (11) 10.75 (17) 11.41 (4)

Index 6.49 (19) 14.91 (57) 26.62 (65) 21.75 (36) 6.63 (9) 10.94 (13) 10.17 (36)

Median 6.15 15.01 27.20 21.34 5.64 10.15 9.87

Peer Group Analysis - Target-Date 2040

-28.0

-22.0

-16.0

-10.0

-4.0

2.0

8.0

14.0

20.0

26.0

32.0

38.0

2023 2022 2021 2020 2019 2018 2017

Investment 19.33 (16) -17.55 (42) 16.83 (17) 18.77 (6) 24.40 (30) -5.52 (3) 21.97 (6)

Index 18.16 (49) -15.56 (13) 16.55 (22) 13.37 (71) 23.37 (59) -7.41 (32) 18.87 (72)

Median 18.11 -17.85 15.80 14.88 23.67 -8.02 19.86

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 1.66 (46) 7.21 (23) 11.27 (4) -3.49 (31) 5.14 (11) 5.68 (60)

   Index 1.77 (33) 6.02 (78) 10.19 (75) -3.23 (16) 4.47 (64) 6.08 (42)

   Median 1.59 6.69 10.53 -3.68 4.68 5.92

Strategy Review
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 11.41 15.11 0.64 103.83 14 99.59 6

   Index 10.17 15.15 0.57 100.00 14 100.00 6

   . 2.32 0.66 N/A 5.53 19 -4.80 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 6.55 14.64 0.28 101.83 8 102.87 4

   Index 6.63 14.47 0.28 100.00 8 100.00 4

   . 3.49 0.63 N/A 9.15 12 -6.16 N/A

Risk and Return 3 Years

Investment Index

6.5

6.6

6.7

14.4 14.5 14.6 14.7

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

9.5

10.0

10.5

11.0

11.5

12.0

15.1 15.2

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2040

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 17 (85%) 3 (15%) 0 (0%) 0 (0%)

Index 20 8 (40%) 4 (20%) 8 (40%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2040

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 20 2 (10%) 12 (60%) 6 (30%) 0 (0%)
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Peer Group Analysis - Target-Date 2035

-4.0

0.0

4.0

8.0

12.0

16.0

20.0

24.0

28.0

32.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.22 (25) 14.16 (19) 26.15 (10) 20.20 (18) 5.75 (9) 9.64 (10) 10.39 (1)

Index 6.25 (22) 13.57 (52) 24.56 (66) 19.78 (37) 5.81 (9) 9.77 (6) 9.25 (25)

Median 6.02 13.60 25.07 19.34 4.75 8.90 8.85

Peer Group Analysis - Target-Date 2035

-28.0

-22.0

-16.0

-10.0

-4.0

2.0

8.0

14.0

20.0

26.0

32.0

38.0

2023 2022 2021 2020 2019 2018 2017

Investment 16.90 (33) -16.24 (27) 15.54 (12) 17.55 (7) 23.29 (23) -5.14 (4) 21.04 (7)

Index 16.63 (42) -14.99 (10) 14.93 (22) 12.79 (76) 22.18 (54) -6.88 (40) 17.78 (74)

Median 16.40 -17.13 13.91 14.10 22.33 -7.35 18.75

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 1.39 (49) 6.01 (28) 10.50 (7) -3.29 (26) 4.10 (35) 5.08 (74)

   Index 1.58 (29) 5.23 (76) 9.68 (73) -3.14 (14) 3.88 (55) 5.68 (49)

   Median 1.39 5.67 10.03 -3.60 3.93 5.64

Strategy Review
American Funds 2035 Trgt Date Retire R6 | S&P Target Date 2035 Index
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 10.39 13.87 0.62 103.33 14 98.73 6

   Index 9.25 14.02 0.54 100.00 14 100.00 6

   . 2.32 0.66 N/A 6.02 19 -5.17 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 5.75 13.37 0.23 100.65 8 101.28 4

   Index 5.81 13.39 0.24 100.00 8 100.00 4

   . 3.49 0.63 N/A 9.98 12 -6.60 N/A

Risk and Return 3 Years

Investment Index

5.7

5.8

5.9

13.3 13.4

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

8.8

9.2

9.6

10.0

10.4

10.8

13.8 13.9 14.0 14.1

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2035

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 20 8 (40%) 3 (15%) 9 (45%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2035

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 20 3 (15%) 11 (55%) 6 (30%) 0 (0%)
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Peer Group Analysis - Target-Date 2030

-1.0
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17.0

20.0

23.0

26.0

29.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.16 (16) 12.58 (19) 23.58 (10) 17.73 (23) 5.03 (5) 8.16 (6) 8.87 (2)

Index 5.97 (30) 12.07 (50) 22.17 (63) 17.47 (34) 4.95 (6) 8.34 (3) 8.10 (26)

Median 5.81 12.03 22.66 16.97 3.80 7.42 7.59

Peer Group Analysis - Target-Date 2030

-28.0

-22.0

-16.0

-10.0

-4.0

2.0

8.0

14.0

20.0

26.0

32.0

2023 2022 2021 2020 2019 2018 2017

Investment 14.52 (47) -14.50 (18) 13.16 (14) 15.16 (15) 20.06 (58) -4.16 (3) 18.40 (14)

Index 14.80 (38) -13.96 (11) 12.61 (27) 11.91 (69) 20.38 (52) -5.99 (36) 16.19 (66)

Median 14.46 -16.37 11.58 13.17 20.41 -6.50 17.01

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 1.18 (47) 4.81 (34) 9.78 (11) -3.18 (30) 3.08 (49) 4.52 (75)

   Index 1.43 (19) 4.26 (72) 9.02 (73) -2.98 (19) 3.19 (39) 5.18 (53)

   Median 1.15 4.62 9.37 -3.44 3.07 5.23

Strategy Review
American Funds 2030 Trgt Date Retire R6 | S&P Target Date 2030 Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 8.87 12.03 0.58 101.62 14 97.67 6

   Index 8.10 12.42 0.51 100.00 14 100.00 6

   . 2.32 0.66 N/A 6.83 19 -5.83 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 5.03 12.00 0.19 101.72 8 101.82 4

   Index 4.95 11.96 0.18 100.00 8 100.00 4

   . 3.49 0.63 N/A 11.30 12 -7.36 N/A

Risk and Return 3 Years

Investment Index

4.9

5.0

5.1

11.9 12.0 12.1

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

7.8

8.1

8.4

8.7

9.0

9.3

11.9 12.0 12.1 12.2 12.3 12.4 12.5

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2030

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 18 (90%) 2 (10%) 0 (0%) 0 (0%)

Index 20 8 (40%) 4 (20%) 8 (40%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2030

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 20 4 (20%) 9 (45%) 7 (35%) 0 (0%)

Strategy Review
American Funds 2030 Trgt Date Retire R6 | S&P Target Date 2030 Index

As of September 30, 2024
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Peer Group Analysis - Target-Date 2025

-4.0

-1.0

2.0

5.0

8.0

11.0

14.0

17.0

20.0

23.0

26.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.25 (4) 11.40 (14) 21.39 (19) 15.59 (29) 4.39 (4) 7.02 (6) 7.81 (3)

Index 5.59 (53) 10.65 (51) 19.81 (61) 15.31 (37) 4.09 (7) 6.99 (6) 7.01 (30)

Median 5.61 10.67 20.35 15.02 3.08 6.16 6.60

Peer Group Analysis - Target-Date 2025

-25.0

-20.0

-15.0

-10.0

-5.0

0.0

5.0

10.0

15.0

20.0

25.0

30.0

2023 2022 2021 2020 2019 2018 2017

Investment 11.94 (65) -12.74 (11) 11.44 (14) 13.67 (24) 17.85 (61) -3.47 (3) 15.32 (38)

Index 12.99 (42) -13.13 (16) 10.67 (30) 11.22 (67) 18.38 (51) -5.02 (37) 14.55 (60)

Median 12.65 -15.49 9.80 12.51 18.38 -5.43 15.06

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 0.99 (58) 3.82 (41) 8.96 (27) -3.00 (35) 2.14 (61) 3.70 (81)

   Index 1.31 (13) 3.44 (73) 8.27 (73) -2.80 (22) 2.52 (39) 4.72 (54)

   Median 1.04 3.73 8.64 -3.18 2.31 4.84

Strategy Review
American Funds 2025 Trgt Date Retire R6 | S&P Target Date 2025 Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 7.81 10.58 0.55 102.11 14 97.48 6

   Index 7.01 10.93 0.47 100.00 14 100.00 6

   . 2.32 0.66 N/A 7.83 19 -6.62 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 4.39 10.77 0.14 103.14 8 102.00 4

   Index 4.09 10.67 0.11 100.00 8 100.00 4

   . 3.49 0.63 N/A 12.88 12 -8.20 N/A

Risk and Return 3 Years

Investment Index

4.0

4.2

4.4

4.6

10.6 10.7 10.8

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

6.6

6.9

7.2

7.5

7.8

8.1

10.5 10.6 10.7 10.8 10.9 11.0

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2025

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 17 (85%) 3 (15%) 0 (0%) 0 (0%)

Index 20 9 (45%) 5 (25%) 6 (30%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2025

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 19 (95%) 1 (5%) 0 (0%) 0 (0%)

Index 20 5 (25%) 11 (55%) 4 (20%) 0 (0%)

Strategy Review
American Funds 2025 Trgt Date Retire R6 | S&P Target Date 2025 Index

As of September 30, 2024
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Peer Group Analysis - Target-Date 2020

-4.0

-1.0

2.0

5.0

8.0

11.0

14.0

17.0

20.0

23.0

26.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.40 (1) 11.05 (6) 20.50 (7) 14.52 (31) 4.42 (1) 6.59 (6) 6.98 (6)

Index 5.43 (53) 10.19 (47) 19.05 (53) 14.41 (35) 3.73 (9) 5.95 (21) 6.15 (41)

Median 5.46 10.04 19.10 13.79 2.73 5.49 5.99

Peer Group Analysis - Target-Date 2020

-25.0

-20.0

-15.0

-10.0

-5.0

0.0

5.0

10.0

15.0

20.0

25.0

2023 2022 2021 2020 2019 2018 2017

Investment 10.46 (81) -11.01 (1) 10.64 (6) 10.99 (51) 15.59 (63) -2.69 (4) 12.87 (51)

Index 12.32 (32) -12.81 (18) 8.76 (48) 10.24 (61) 16.52 (46) -4.16 (37) 12.80 (52)

Median 11.66 -14.46 8.71 11.03 16.25 -4.58 12.87

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 0.97 (57) 3.38 (45) 8.51 (30) -2.74 (26) 1.51 (82) 3.11 (92)

   Index 1.28 (7) 3.20 (63) 8.04 (62) -2.73 (25) 2.25 (31) 4.53 (42)

   Median 0.99 3.32 8.18 -2.96 1.98 4.43

Strategy Review
American Funds 2020 Trgt Date Retire R6 | S&P Target Date 2020 Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 6.98 9.58 0.51 102.26 14 96.72 6

   Index 6.15 9.88 0.42 100.00 14 100.00 6

   . 2.32 0.66 N/A 8.82 19 -7.06 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 4.42 10.03 0.14 103.06 8 98.92 4

   Index 3.73 10.10 0.07 100.00 8 100.00 4

   . 3.49 0.63 N/A 13.65 12 -8.72 N/A

Risk and Return 3 Years

Investment Index

3.6

3.9

4.2

4.5

4.8

10.0 10.1 10.2

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

5.6

6.0

6.4

6.8

7.2

9.5 9.6 9.7 9.8 9.9 10.0

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2020

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 14 (70%) 6 (30%) 0 (0%) 0 (0%)

Index 20 5 (25%) 7 (35%) 8 (40%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2020

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 15 (75%) 4 (20%) 1 (5%) 0 (0%)

Index 20 2 (10%) 10 (50%) 8 (40%) 0 (0%)

Strategy Review
American Funds 2020 Trgt Date Retire R6 | S&P Target Date 2020 Index

As of September 30, 2024
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Peer Group Analysis - Target-Date 2015

-4.0

-1.0

2.0

5.0

8.0

11.0

14.0

17.0

20.0

23.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.30 (1) 10.49 (5) 19.37 (5) 13.65 (16) 4.20 (1) 6.34 (1) 6.55 (5)

Index 5.26 (49) 9.39 (36) 17.79 (45) 13.21 (33) 3.32 (13) 5.41 (24) 5.75 (34)

Median 5.24 9.13 17.69 12.92 2.52 4.96 5.48

Peer Group Analysis - Target-Date 2015

-25.0

-20.0

-15.0

-10.0

-5.0

0.0

5.0

10.0

15.0

20.0

25.0

2023 2022 2021 2020 2019 2018 2017

Investment 9.57 (79) -10.25 (1) 10.27 (3) 9.96 (66) 14.94 (61) -2.72 (3) 11.19 (61)

Index 11.38 (24) -12.16 (21) 8.01 (46) 10.28 (64) 15.40 (49) -3.67 (38) 11.39 (57)

Median 10.84 -13.72 7.78 11.18 15.33 -3.90 11.52

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 0.90 (52) 3.02 (30) 8.04 (18) -2.55 (23) 1.20 (84) 2.83 (91)

   Index 1.19 (12) 2.71 (64) 7.67 (66) -2.66 (36) 1.92 (27) 4.28 (42)

   Median 0.90 2.85 7.87 -2.79 1.63 4.23

Strategy Review
American Funds 2015 Trgt Date Retire R6 | S&P Target Date 2015 Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 6.55 9.11 0.49 105.00 14 100.44 6

   Index 5.75 9.08 0.41 100.00 14 100.00 6

   . 2.32 0.66 N/A 9.56 19 -7.68 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 4.20 9.51 0.12 106.18 8 100.85 4

   Index 3.32 9.35 0.03 100.00 8 100.00 4

   . 3.49 0.63 N/A 14.85 12 -9.39 N/A

Risk and Return 3 Years

Investment Index

2.8

3.2

3.6

4.0

4.4

9.3 9.4 9.5 9.6

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

5.4

5.7

6.0

6.3

6.6

6.9

9.0 9.1 9.2

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2015

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 12 (60%) 8 (40%) 0 (0%) 0 (0%)

Index 20 4 (20%) 10 (50%) 6 (30%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2015

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 13 (65%) 6 (30%) 1 (5%) 0 (0%)

Index 20 0 (0%) 12 (60%) 8 (40%) 0 (0%)

Strategy Review
American Funds 2015 Trgt Date Retire R6 | S&P Target Date 2015 Index

As of September 30, 2024
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Peer Group Analysis - Target-Date 2000-2010

-4.0

-1.0

2.0

5.0

8.0

11.0

14.0

17.0

20.0

23.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 6.21 (3) 10.15 (6) 18.61 (7) 12.82 (25) 4.14 (1) 5.94 (1) 6.16 (4)

Index 5.20 (22) 9.03 (43) 17.12 (40) 12.62 (34) 3.10 (18) 4.83 (38) 5.31 (42)

Median 4.92 8.61 16.41 12.11 2.46 4.73 5.15

Peer Group Analysis - Target-Date 2000-2010

-20.0

-16.0

-12.0

-8.0

-4.0

0.0

4.0

8.0

12.0

16.0

20.0

24.0

2023 2022 2021 2020 2019 2018 2017

Investment 8.67 (65) -9.15 (1) 9.32 (1) 9.25 (77) 13.88 (53) -2.49 (17) 10.41 (47)

Index 10.78 (25) -11.44 (15) 6.54 (46) 9.95 (60) 14.30 (46) -3.10 (37) 9.95 (65)

Median 9.67 -12.62 5.65 10.44 13.93 -3.40 10.33

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 0.86 (63) 2.82 (24) 7.68 (9) -2.41 (37) 0.81 (67) 2.59 (92)

   Index 1.19 (8) 2.43 (40) 7.42 (30) -2.62 (63) 1.72 (26) 4.12 (32)

   Median 0.89 2.11 7.17 -2.51 1.00 3.86

Strategy Review
American Funds 2010 Trgt Date Retire R6 | S&P Target Date 2010 Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 6.16 8.44 0.48 105.98 14 100.72 6

   Index 5.31 8.35 0.39 100.00 14 100.00 6

   . 2.32 0.66 N/A 10.39 19 -8.34 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 4.14 8.91 0.12 107.09 8 100.15 4

   Index 3.10 8.78 0.00 100.00 8 100.00 4

   . 3.49 0.63 N/A 15.84 12 -9.98 N/A

Risk and Return 3 Years

Investment Index

2.8

3.2

3.6

4.0

4.4

8.7 8.8 8.9 9.0

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

5.2

5.6

6.0

6.4

8.3 8.4 8.5

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Target-Date 2000-2010

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 11 (55%) 8 (40%) 1 (5%) 0 (0%)

Index 20 4 (20%) 11 (55%) 5 (25%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Target-Date 2000-2010

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 15 (75%) 5 (25%) 0 (0%) 0 (0%)

Index 20 0 (0%) 12 (60%) 8 (40%) 0 (0%)

Strategy Review
American Funds 2010 Trgt Date Retire R6 | S&P Target Date 2010 Index

As of September 30, 2024
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Peer Group Analysis - Balanced

-4.0

0.0

4.0

8.0

12.0

16.0

20.0

24.0

28.0

32.0

36.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.44 (60) 14.83 (19) 26.27 (20) 19.17 (25) 7.25 (6) 9.70 (22) 9.65 (19)

Index 5.54 (55) 13.03 (38) 23.48 (41) 17.02 (44) 5.30 (32) 7.36 (55) 8.22 (39)

Median 5.62 12.01 22.15 16.29 4.21 7.69 7.42

Peer Group Analysis - Balanced

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

2023 2022 2021 2020 2019 2018 2017

Investment 14.37 (40) -11.83 (19) 16.11 (24) 11.22 (51) 19.55 (42) -2.42 (8) 15.84 (28)

Index 15.58 (30) -15.26 (55) 12.80 (49) 13.66 (30) 19.89 (38) -1.90 (4) 12.37 (57)

Median 13.30 -14.95 12.60 11.26 18.62 -5.62 13.38

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 2.50 (9) 6.24 (29) 9.96 (24) -2.78 (31) 3.99 (31) 2.87 (78)

   Index 2.18 (13) 4.81 (54) 9.25 (45) -3.23 (55) 3.90 (33) 5.22 (25)

   Median 0.94 5.03 9.10 -3.14 3.12 4.25

Strategy Review
American Funds American Balanced R6 | American Balanced Fund Hybrid

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 9.65 11.65 0.65 109.50 14 104.55 6

   Index 8.22 10.95 0.57 100.00 15 100.00 5

   . 2.32 0.66 N/A 7.49 19 -6.35 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 7.25 11.96 0.36 110.37 8 101.45 4

   Index 5.30 11.59 0.21 100.00 8 100.00 4

   . 3.49 0.63 N/A 11.52 12 -7.71 N/A

Risk and Return 3 Years

Investment Index

5.6

6.4

7.2

8.0

11.5 11.6 11.7 11.8 11.9 12.0 12.1

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

7.8

8.4

9.0

9.6

10.2

10.8 11.0 11.2 11.4 11.6 11.8 12.0

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Balanced

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 14 (70%) 6 (30%) 0 (0%) 0 (0%)

Index 20 8 (40%) 9 (45%) 3 (15%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Balanced

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 17 (85%) 3 (15%) 0 (0%) 0 (0%)

Index 20 10 (50%) 10 (50%) 0 (0%) 0 (0%)

Strategy Review
American Funds American Balanced R6 | American Balanced Fund Hybrid

As of September 30, 2024
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Peer Group Analysis - Large Growth

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

44.0

52.0

60.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.33 (17) 23.21 (46) 40.93 (45) 31.71 (56) 7.90 (54) 13.14 (41) 16.78 (44)

Index 3.19 (51) 24.55 (31) 42.19 (37) 34.76 (27) 12.02 (7) 15.67 (7) 19.74 (11)

Median 3.20 22.81 40.20 32.13 8.24 12.53 16.48

Peer Group Analysis - Large Growth

-80.0

-60.0

-40.0

-20.0

0.0

20.0

40.0

60.0

80.0

100.0

2023 2022 2021 2020 2019 2018 2017

Investment 37.65 (57) -30.49 (46) 19.69 (63) 38.28 (39) 28.54 (85) -2.60 (60) 26.53 (69)

Index 42.68 (32) -29.14 (36) 27.60 (15) 38.49 (38) 36.39 (19) -1.51 (51) 30.21 (40)

Median 39.00 -30.94 21.92 35.65 32.80 -1.50 29.06

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 3.86 (70) 12.62 (47) 14.38 (36) -2.34 (11) 10.75 (66) 11.27 (64)

   Index 8.33 (14) 11.41 (63) 14.16 (44) -3.13 (32) 12.81 (37) 14.37 (33)

   Median 5.84 12.42 13.98 -3.65 11.92 12.86

Strategy Review
American Funds Growth Fund of Amer R6 | Russell 1000 Growth Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 16.78 19.77 0.77 89.57 15 92.23 5

   Index 19.74 20.41 0.88 100.00 15 100.00 5

   . 2.32 0.66 N/A 3.67 19 -3.76 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 7.90 20.06 0.31 88.94 8 98.84 4

   Index 12.02 20.56 0.49 100.00 8 100.00 4

   . 3.49 0.63 N/A 6.10 12 -4.78 N/A

Risk and Return 3 Years

Investment Index

6.0

8.0

10.0

12.0

14.0

19.8 20.0 20.2 20.4 20.6 20.8

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

16.0

18.0

20.0

22.0

19.4 19.6 19.8 20.0 20.2 20.4 20.6 20.8

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Large Growth

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 0 (0%) 2 (10%) 17 (85%) 1 (5%)

Index 20 12 (60%) 8 (40%) 0 (0%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Large Growth

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 0 (0%) 3 (15%) 17 (85%) 0 (0%)

Index 20 17 (85%) 3 (15%) 0 (0%) 0 (0%)

Strategy Review
American Funds Growth Fund of Amer R6 | Russell 1000 Growth Index

As of September 30, 2024
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Peer Group Analysis - Large Blend

-5.0

0.0

5.0

10.0

15.0

20.0

25.0

30.0

35.0

40.0

45.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.88 (42) 22.04 (25) 36.30 (26) 28.73 (24) 11.87 (22) 16.15 (23) 15.95 (19)

Index 5.89 (41) 22.08 (24) 36.35 (25) 28.77 (23) 11.91 (20) 16.19 (22) 15.98 (17)

Median 5.79 20.58 34.79 27.42 10.73 15.29 14.87

Peer Group Analysis - Large Blend

-36.0

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

44.0

2023 2022 2021 2020 2019 2018 2017

Investment 26.24 (25) -18.14 (50) 28.67 (21) 18.39 (36) 31.46 (22) -4.42 (25) 21.79 (33)

Index 26.29 (24) -18.11 (49) 28.71 (20) 18.40 (35) 31.49 (22) -4.38 (24) 21.83 (32)

Median 24.50 -18.15 26.81 17.34 29.98 -5.51 21.16

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 4.28 (19) 10.54 (43) 11.68 (47) -3.28 (50) 8.73 (22) 7.49 (21)

   Index 4.28 (18) 10.56 (42) 11.69 (46) -3.27 (49) 8.74 (22) 7.50 (20)

   Median 3.23 10.45 11.64 -3.28 8.03 6.53

Strategy Review
Vanguard Institutional Index I | S&P 500 Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 15.95 17.89 0.79 99.95 15 100.05 5

   Index 15.98 17.89 0.79 100.00 15 100.00 5

   . 2.32 0.66 N/A 4.53 19 -3.83 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 11.87 17.28 0.54 99.93 8 100.07 4

   Index 11.91 17.28 0.55 100.00 8 100.00 4

   . 3.49 0.63 N/A 7.52 12 -4.90 N/A

Risk and Return 3 Years

Investment Index

11.8

11.9

12.0

17.2 17.3

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

15.9

16.0

17.7 17.8 17.9

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Large Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 17 (85%) 3 (15%) 0 (0%) 0 (0%)

Index 20 18 (90%) 2 (10%) 0 (0%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Large Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Strategy Review
Vanguard Institutional Index I | S&P 500 Index

As of September 30, 2024
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Peer Group Analysis - Large Blend

-5.0

0.0

5.0

10.0

15.0

20.0

25.0

30.0

35.0

40.0

45.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.44 (65) 24.51 (6) 37.65 (13) 29.70 (15) 13.03 (8) 17.29 (8) 16.56 (10)

Index 5.89 (41) 22.08 (24) 36.35 (25) 28.77 (23) 11.91 (20) 16.19 (22) 15.98 (17)

Median 5.79 20.58 34.79 27.42 10.73 15.30 14.87

Peer Group Analysis - Large Blend

-36.0

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

44.0

2023 2022 2021 2020 2019 2018 2017

Investment 26.33 (23) -17.82 (47) 30.94 (7) 16.47 (55) 29.04 (61) -8.08 (79) 20.88 (57)

Index 26.29 (24) -18.11 (49) 28.71 (20) 18.40 (35) 31.49 (22) -4.38 (24) 21.83 (32)

Median 24.49 -18.15 26.80 17.33 29.98 -5.51 21.16

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 4.93 (8) 12.54 (9) 10.56 (76) -2.97 (35) 9.35 (14) 7.70 (16)

   Index 4.28 (18) 10.56 (42) 11.69 (46) -3.27 (49) 8.74 (22) 7.50 (20)

   Median 3.23 10.45 11.64 -3.28 8.03 6.52

Strategy Review
Allspring Disciplined US Core Inst | S&P 500 Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 16.56 17.75 0.83 100.52 15 98.40 5

   Index 15.98 17.89 0.79 100.00 15 100.00 5

   . 2.32 0.66 N/A 4.53 19 -3.83 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 13.03 17.14 0.61 101.26 8 97.15 4

   Index 11.91 17.28 0.55 100.00 8 100.00 4

   . 3.49 0.63 N/A 7.52 12 -4.90 N/A

Risk and Return 3 Years

Investment Index

11.5

12.0

12.5

13.0

13.5

17.1 17.2 17.3 17.4 17.5

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

15.6

15.9

16.2

16.5

16.8

17.7 17.8 17.9 18.0

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Large Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 10 (50%) 3 (15%) 7 (35%) 0 (0%)

Index 20 18 (90%) 2 (10%) 0 (0%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Large Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 4 (20%) 8 (40%) 8 (40%) 0 (0%)

Index 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Strategy Review
Allspring Disciplined US Core Inst | S&P 500 Index

As of September 30, 2024
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Peer Group Analysis - Large Value

0.0

4.0

8.0

12.0

16.0

20.0

24.0

28.0

32.0

36.0

40.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 7.19 (68) 16.37 (46) 27.83 (42) 24.37 (13) 10.38 (34) 19.26 (8) 14.57 (5)

Index 9.43 (21) 16.68 (41) 27.76 (43) 20.92 (46) 9.03 (62) 15.01 (58) 10.69 (60)

Median 8.05 15.92 27.06 20.63 9.66 15.62 11.12

Peer Group Analysis - Large Value

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

44.0

2023 2022 2021 2020 2019 2018 2017

Investment 17.60 (12) -7.16 (67) 31.73 (8) 7.16 (19) 24.83 (61) -7.07 (28) 18.33 (25)

Index 11.46 (47) -7.54 (70) 25.16 (62) 2.80 (50) 26.54 (37) -8.27 (41) 13.66 (78)

Median 11.00 -5.40 26.02 2.73 25.58 -8.86 16.24

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 0.04 (19) 8.53 (59) 9.85 (43) -0.14 (6) 5.61 (12) 1.51 (24)

   Index -2.17 (68) 8.99 (47) 9.50 (52) -3.16 (66) 4.07 (39) 1.01 (32)

   Median -1.46 8.82 9.57 -2.65 3.65 0.12

Strategy Review
Dodge & Cox Stock X | Russell 1000 Value Index

As of September 30, 2024

DODGX historical returns used for DOXGX.
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 14.57 20.46 0.66 110.08 15 96.46 5

   Index 10.69 18.28 0.52 100.00 13 100.00 7

   . 2.32 0.66 N/A 4.22 19 -4.82 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 10.38 16.87 0.47 100.36 9 93.95 3

   Index 9.03 16.41 0.40 100.00 7 100.00 5

   . 3.49 0.63 N/A 6.81 12 -6.91 N/A

Risk and Return 3 Years

Investment Index

8.5

9.0

9.5

10.0

10.5

11.0

16.3 16.4 16.5 16.6 16.7 16.8 16.9 17.0

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

10.0

12.0

14.0

16.0

17.5 18.0 18.5 19.0 19.5 20.0 20.5 21.0

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Large Value

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 0 0 0 0 0

Index 20 0 (0%) 6 (30%) 14 (70%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Large Value

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 0 0 0 0 0

Index 20 0 (0%) 6 (30%) 14 (70%) 0 (0%)

Strategy Review
Dodge & Cox Stock X | Russell 1000 Value Index

As of September 30, 2024

DODGX historical returns used for DOXGX.
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Peer Group Analysis - Mid-Cap Growth

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

44.0

52.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.06 (70) 5.94 (89) 19.21 (87) 15.05 (88) -1.05 (62) 6.31 (56) 6.24 (94)

Index 6.54 (41) 12.91 (45) 29.33 (29) 23.26 (15) 2.32 (23) 8.72 (25) 11.48 (23)

Median 6.00 12.17 26.06 19.49 -0.19 6.83 10.46

Peer Group Analysis - Mid-Cap Growth

-80.0

-60.0

-40.0

-20.0

0.0

20.0

40.0

60.0

80.0

100.0

120.0

2023 2022 2021 2020 2019 2018 2017

Investment 14.87 (84) -24.30 (24) 9.91 (66) 25.10 (83) 32.87 (57) -7.44 (74) 24.47 (58)

Index 25.87 (17) -26.72 (37) 12.73 (46) 35.59 (53) 35.47 (38) -4.75 (44) 25.27 (46)

Median 20.48 -28.45 11.85 36.48 33.74 -5.19 24.95

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment -6.60 (89) 7.97 (71) 12.52 (46) -6.17 (60) 2.42 (95) 6.23 (81)

   Index -3.21 (38) 9.50 (52) 14.55 (15) -5.22 (39) 6.23 (42) 9.14 (27)

   Median -3.74 9.54 12.23 -5.61 5.85 7.77

Strategy Review
Hartfd:MidCap HLS;IA | Russell Midcap Growth Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 6.24 21.27 0.28 87.50 13 101.86 7

   Index 11.48 21.48 0.51 100.00 12 100.00 8

   . 2.32 0.66 N/A 4.07 19 -3.75 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment -1.05 19.90 -0.13 87.19 7 98.35 5

   Index 2.32 21.02 0.05 100.00 7 100.00 5

   . 3.49 0.63 N/A 6.98 12 -4.64 N/A

Risk and Return 3 Years

Investment Index

-2.0

0.0

2.0

4.0

19.5 19.8 20.1 20.4 20.7 21.0 21.3

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

4.0

6.0

8.0

10.0

12.0

14.0

21.2 21.3 21.4 21.5 21.6

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Mid-Cap Growth

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 0 (0%) 1 (5%) 7 (35%) 12 (60%)

Index 20 2 (10%) 11 (55%) 7 (35%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Mid-Cap Growth

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 0 (0%) 1 (5%) 4 (20%) 15 (75%)

Index 20 3 (15%) 14 (70%) 3 (15%) 0 (0%)

Strategy Review
Hartfd:MidCap HLS;IA | Russell Midcap Growth Index

As of September 30, 2024
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Peer Group Analysis - Mid-Cap Blend

-5.0

0.0

5.0

10.0

15.0

20.0

25.0

30.0

35.0

40.0

45.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 9.36 (20) 14.72 (34) 28.79 (29) 20.43 (51) 5.31 (67) 12.28 (72) 11.22 (46)

Index 9.37 (19) 14.73 (33) 28.81 (28) 20.45 (50) 5.32 (66) 12.30 (71) 11.23 (44)

Median 8.03 13.33 26.81 20.43 6.59 13.86 11.09

Peer Group Analysis - Mid-Cap Blend

-36.0

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

44.0

2023 2022 2021 2020 2019 2018 2017

Investment 15.98 (49) -18.71 (79) 24.51 (41) 18.24 (22) 31.03 (21) -9.23 (29) 19.25 (22)

Index 15.98 (49) -18.68 (79) 24.52 (41) 18.24 (22) 31.09 (20) -9.22 (29) 19.30 (21)

Median 15.89 -14.77 24.12 13.09 26.87 -11.23 15.96

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment -2.75 (24) 7.86 (77) 12.27 (34) -5.07 (79) 4.76 (47) 3.87 (40)

   Index -2.74 (23) 7.85 (77) 12.27 (34) -5.06 (78) 4.75 (48) 3.87 (40)

   Median -3.58 9.33 11.60 -4.32 4.74 3.73

Strategy Review
Vanguard Mid Cap Index Admiral | Vanguard Spliced Mid Cap Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 11.22 20.36 0.51 99.97 14 100.01 6

   Index 11.23 20.36 0.51 100.00 14 100.00 6

   . 2.32 0.66 N/A 3.42 19 -5.15 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 5.31 19.08 0.19 99.97 7 100.03 5

   Index 5.32 19.08 0.19 100.00 7 100.00 5

   . 3.49 0.63 N/A 5.59 12 -6.67 N/A

Risk and Return 3 Years

Investment Index

5.3

5.4

19.0 19.1

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

11.2

11.3

20.2 20.3 20.4

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Mid-Cap Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 10 (50%) 2 (10%) 7 (35%) 1 (5%)

Index 20 10 (50%) 3 (15%) 6 (30%) 1 (5%)

5 Years Rolling Percentile Ranking vs. Mid-Cap Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 15 (75%) 4 (20%) 1 (5%) 0 (0%)

Index 20 15 (75%) 4 (20%) 1 (5%) 0 (0%)

Strategy Review
Vanguard Mid Cap Index Admiral | Vanguard Spliced Mid Cap Index

As of September 30, 2024
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Peer Group Analysis - Small Growth

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

44.0

52.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 3.71 (95) 9.86 (74) 22.43 (74) 16.43 (59) 1.38 (26) 9.64 (28) 10.34 (34)

Index 8.41 (31) 13.22 (48) 27.66 (38) 18.28 (41) -0.35 (47) 7.16 (54) 8.82 (63)

Median 7.63 12.86 26.21 17.25 -0.78 7.43 9.50

Peer Group Analysis - Small Growth

-70.0

-55.0

-40.0

-25.0

-10.0

5.0

20.0

35.0

50.0

65.0

80.0

95.0

2023 2022 2021 2020 2019 2018 2017

Investment 18.21 (35) -24.21 (24) 15.68 (23) 28.87 (72) 26.55 (61) -3.57 (34) 20.68 (60)

Index 18.66 (32) -26.36 (39) 2.83 (80) 34.63 (60) 28.48 (51) -9.31 (79) 22.17 (53)

Median 16.45 -28.28 9.40 38.01 28.55 -5.13 22.68

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment -2.45 (48) 8.58 (38) 11.44 (45) -5.85 (33) 5.20 (48) 7.09 (38)

   Index -2.92 (58) 7.58 (47) 12.75 (22) -7.32 (69) 7.05 (20) 6.07 (62)

   Median -2.54 7.38 11.21 -6.43 5.08 6.58

Strategy Review
Allspring Small Company Growth R6 | Russell 2000 Growth Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 10.34 22.21 0.45 91.78 13 84.45 7

   Index 8.82 23.89 0.38 100.00 14 100.00 6

   . 2.32 0.66 N/A 3.05 19 -4.21 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 1.38 19.69 -0.01 86.53 7 82.07 5

   Index -0.35 22.77 -0.05 100.00 8 100.00 4

   . 3.49 0.63 N/A 5.37 12 -5.53 N/A

Risk and Return 3 Years

Investment Index

-1.2

-0.6

0.0

0.6

1.2

1.8

18.6 19.2 19.8 20.4 21.0 21.6 22.2 22.8 23.4

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

9.0

9.6

10.2

10.8

21.6 22.0 22.4 22.8 23.2 23.6 24.0 24.4

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Small Growth

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 8 (40%) 3 (15%) 8 (40%) 1 (5%)

Index 20 0 (0%) 1 (5%) 14 (70%) 5 (25%)

5 Years Rolling Percentile Ranking vs. Small Growth

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 0 (0%) 10 (50%) 6 (30%) 4 (20%)

Index 20 0 (0%) 0 (0%) 11 (55%) 9 (45%)

Strategy Review
Allspring Small Company Growth R6 | Russell 2000 Growth Index

As of September 30, 2024
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Peer Group Analysis - Small Blend

-5.0

0.0

5.0

10.0

15.0

20.0

25.0

30.0

35.0

40.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 9.02 (45) 12.37 (31) 27.43 (24) 19.75 (33) 4.36 (43) 13.12 (61) 10.66 (35)

Index 9.02 (45) 12.35 (31) 27.41 (25) 19.67 (34) 4.31 (44) 13.07 (62) 10.61 (36)

Median 8.86 10.87 25.44 18.27 3.90 14.10 9.94

Peer Group Analysis - Small Blend

-36.0

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

44.0

2023 2022 2021 2020 2019 2018 2017

Investment 18.20 (24) -17.61 (58) 17.73 (79) 19.11 (24) 27.37 (19) -9.31 (20) 16.24 (15)

Index 18.09 (25) -17.64 (58) 17.71 (79) 19.07 (24) 27.35 (19) -9.33 (20) 16.24 (15)

Median 16.28 -16.77 22.88 12.50 24.57 -12.05 13.19

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment -4.14 (78) 7.52 (24) 13.41 (38) -4.61 (50) 5.32 (23) 3.74 (29)

   Index -4.15 (79) 7.51 (24) 13.41 (38) -4.64 (51) 5.29 (24) 3.71 (30)

   Median -3.36 5.54 13.00 -4.62 4.51 2.83

Strategy Review
Vanguard Small Cap Index Adm | Vanguard Spliced Small Cap Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 10.66 22.53 0.46 100.04 13 99.90 7

   Index 10.61 22.54 0.46 100.00 13 100.00 7

   . 2.32 0.66 N/A 3.18 19 -4.54 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 4.36 20.78 0.14 100.02 7 99.86 5

   Index 4.31 20.78 0.14 100.00 7 100.00 5

   . 3.49 0.63 N/A 5.26 12 -6.00 N/A

Risk and Return 3 Years

Investment Index

4.3

4.4

20.7 20.8

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

10.6

10.7

22.5 22.6

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Small Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 8 (40%) 6 (30%) 6 (30%) 0 (0%)

Index 20 8 (40%) 6 (30%) 6 (30%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Small Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 15 (75%) 5 (25%) 0 (0%) 0 (0%)

Index 20 14 (70%) 6 (30%) 0 (0%) 0 (0%)

Strategy Review
Vanguard Small Cap Index Adm | Vanguard Spliced Small Cap Index

As of September 30, 2024
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Peer Group Analysis - Small Value

-4.0

0.0

4.0

8.0

12.0

16.0

20.0

24.0

28.0

32.0

36.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 7.48 (67) 6.22 (79) 21.47 (69) 16.19 (77) 4.32 (81) 15.58 (81) 9.73 (63)

Index 10.15 (13) 9.22 (49) 25.88 (22) 16.51 (73) 3.77 (88) 16.34 (72) 9.29 (70)

Median 8.12 9.10 23.32 18.31 5.93 17.60 10.37

Peer Group Analysis - Small Value

-40.0

-30.0

-20.0

-10.0

0.0

10.0

20.0

30.0

40.0

50.0

2023 2022 2021 2020 2019 2018 2017

Investment 17.43 (35) -15.33 (87) 32.93 (39) 3.29 (54) 28.64 (10) -19.00 (87) 8.39 (61)

Index 14.65 (58) -14.48 (81) 28.27 (64) 4.63 (38) 22.39 (46) -12.86 (26) 7.84 (65)

Median 15.91 -11.61 31.14 3.53 21.98 -15.20 9.33

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment -5.13 (80) 4.17 (59) 14.36 (30) -2.26 (39) 0.97 (93) 4.04 (13)

   Index -3.64 (47) 2.90 (83) 15.26 (17) -2.96 (49) 3.18 (64) -0.66 (85)

   Median -3.80 4.71 13.05 -3.06 3.72 1.56

Strategy Review
AMG GW&K Small Cap Value N | Russell 2000 Value Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 9.73 24.90 0.41 96.68 14 93.55 6

   Index 9.29 24.82 0.39 100.00 12 100.00 8

   . 2.32 0.66 N/A 2.73 19 -4.21 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 4.32 21.34 0.14 94.80 7 92.82 5

   Index 3.77 22.52 0.12 100.00 6 100.00 6

   . 3.49 0.63 N/A 4.51 12 -5.89 N/A

Risk and Return 3 Years

Investment Index

3.6

3.9

4.2

4.5

21.0 21.3 21.6 21.9 22.2 22.5 22.8

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

9.2

9.4

9.6

9.8

24.8 24.9 25.0

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Small Value

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 1 (5%) 6 (30%) 11 (55%) 2 (10%)

Index 20 0 (0%) 8 (40%) 4 (20%) 8 (40%)

5 Years Rolling Percentile Ranking vs. Small Value

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 0 (0%) 3 (15%) 16 (80%) 1 (5%)

Index 20 3 (15%) 5 (25%) 7 (35%) 5 (25%)

Strategy Review
AMG GW&K Small Cap Value N | Russell 2000 Value Index

As of September 30, 2024

Page 42



Peer Group Analysis - Foreign Large Blend

-8.0

-4.0

0.0

4.0

8.0

12.0

16.0

20.0

24.0

28.0

32.0

36.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.41 (83) 12.99 (49) 24.71 (46) 22.15 (77) 0.06 (96) 5.74 (93) 7.52 (61)

Index 7.26 (45) 12.99 (49) 24.77 (45) 25.21 (23) 5.48 (25) 10.22 (25) 8.20 (37)

Median 7.12 12.96 24.46 23.43 4.25 8.98 7.78

Peer Group Analysis - Foreign Large Blend

-36.0

-28.0

-20.0

-12.0

-4.0

4.0

12.0

20.0

28.0

36.0

44.0

2023 2022 2021 2020 2019 2018 2017

Investment 16.05 (54) -22.72 (97) 2.84 (96) 25.27 (2) 27.40 (11) -14.91 (51) 31.17 (6)

Index 18.24 (22) -14.45 (31) 11.26 (37) 7.82 (66) 22.01 (50) -13.79 (28) 25.03 (60)

Median 16.31 -15.68 10.45 9.25 21.99 -14.90 25.54

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment -0.23 (63) 7.44 (13) 10.37 (41) -6.33 (86) 2.16 (81) 9.87 (13)

   Index -0.42 (71) 5.78 (35) 10.42 (39) -4.11 (32) 2.95 (46) 8.47 (32)

   Median 0.09 5.29 9.99 -4.70 2.88 7.87

Strategy Review
American Funds Europacific Growth R6 | MSCI EAFE (Net) Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 7.52 18.50 0.36 100.49 11 103.00 9

   Index 8.20 17.52 0.41 100.00 13 100.00 7

   . 2.32 0.66 N/A 5.13 19 -4.02 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 0.06 17.65 -0.10 90.11 6 111.38 6

   Index 5.48 16.71 0.20 100.00 7 100.00 5

   . 3.49 0.63 N/A 8.36 12 -5.36 N/A

Risk and Return 3 Years

Investment Index

-2.0

0.0

2.0

4.0

6.0

8.0

16.4 16.6 16.8 17.0 17.2 17.4 17.6 17.8 18.0

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

7.2

7.5

7.8

8.1

8.4

8.7

17.2 17.4 17.6 17.8 18.0 18.2 18.4 18.6 18.8

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Foreign Large Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 9 (45%) 3 (15%) 2 (10%) 6 (30%)

Index 20 5 (25%) 7 (35%) 8 (40%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Foreign Large Blend

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 12 (60%) 6 (30%) 2 (10%) 0 (0%)

Index 20 0 (0%) 16 (80%) 4 (20%) 0 (0%)

Strategy Review
American Funds Europacific Growth R6 | MSCI EAFE (Net) Index

As of September 30, 2024
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Peer Group Analysis - Global Bond

-10.0

-7.0

-4.0

-1.0

2.0

5.0

8.0

11.0

14.0

17.0

20.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 3.12 (100) 4.52 (21) 10.77 (71) 7.44 (51) 0.93 (7) 0.89 (13) 1.37 (12)

Index 6.98 (46) 3.60 (50) 11.99 (53) 7.00 (65) -3.06 (57) -2.52 (67) -0.83 (53)

Median 6.90 3.53 12.06 7.44 -2.57 -2.05 -0.77

Peer Group Analysis - Global Bond

-30.0

-25.0

-20.0

-15.0

-10.0

-5.0

0.0

5.0

10.0

15.0

20.0

2023 2022 2021 2020 2019 2018 2017

Investment 9.49 (5) -9.84 (18) -1.67 (15) 6.15 (79) 7.34 (43) 2.63 (4) 3.52 (89)

Index 5.72 (61) -16.25 (55) -4.71 (41) 9.20 (50) 6.84 (53) -1.19 (22) 7.39 (57)

Median 6.11 -15.67 -5.01 9.19 6.88 -2.49 7.73

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 0.16 (9) 1.20 (3) 5.98 (93) -0.24 (2) 0.68 (10) 2.85 (32)

   Index -1.10 (50) -2.08 (55) 8.10 (53) -3.59 (49) -1.53 (56) 3.01 (22)

   Median -1.17 -1.61 8.43 -3.64 -1.43 2.59

Strategy Review
PIMCO International Bond (USD-Hdg) Instl | Bloomberg Global Aggregate

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 1.37 4.57 -0.18 55.52 11 38.64 9

   Index -0.83 7.59 -0.38 100.00 9 100.00 11

   . 2.32 0.66 N/A 13.21 19 -9.38 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 0.93 4.99 -0.50 53.51 7 35.41 5

   Index -3.06 8.98 -0.70 100.00 4 100.00 8

   . 3.49 0.63 N/A 17.66 12 -10.77 N/A

Risk and Return 3 Years

Investment Index

-4.0

-2.0

0.0

2.0

4.2 4.9 5.6 6.3 7.0 7.7 8.4 9.1 9.8

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

-1.6

-0.8

0.0

0.8

1.6

2.4

4.0 4.5 5.0 5.5 6.0 6.5 7.0 7.5 8.0 8.5

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. Global Bond

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 15 (75%) 5 (25%) 0 (0%) 0 (0%)

Index 20 3 (15%) 9 (45%) 8 (40%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Global Bond

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 18 (90%) 2 (10%) 0 (0%) 0 (0%)

Index 20 2 (10%) 11 (55%) 7 (35%) 0 (0%)

Strategy Review
PIMCO International Bond (USD-Hdg) Instl | Bloomberg Global Aggregate

As of September 30, 2024
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Peer Group Analysis - High Yield Bond

-4.0

-1.0

2.0

5.0

8.0

11.0

14.0

17.0

20.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 4.37 (62) 6.77 (73) 14.72 (38) 12.00 (47) 2.64 (55) 4.19 (68) 3.83 (60)

Index 5.28 (13) 8.03 (26) 15.66 (18) 12.90 (19) 3.08 (36) 5.12 (34) 4.55 (27)

Median 4.51 7.31 14.33 11.92 2.74 4.57 4.04

Peer Group Analysis - High Yield Bond

-20.0

-16.0

-12.0

-8.0

-4.0

0.0

4.0

8.0

12.0

16.0

20.0

24.0

2023 2022 2021 2020 2019 2018 2017

Investment 12.75 (29) -10.78 (53) 4.05 (71) 5.34 (50) 14.93 (21) -2.49 (36) 7.01 (40)

Index 13.46 (13) -11.22 (63) 5.36 (38) 6.17 (31) 14.41 (34) -2.27 (31) 7.48 (25)

Median 12.12 -10.70 4.85 5.31 13.55 -2.91 6.70

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 1.17 (54) 1.12 (79) 7.44 (7) -0.12 (87) 1.05 (79) 3.98 (7)

   Index 1.09 (64) 1.51 (56) 7.06 (19) 0.53 (51) 1.63 (35) 3.72 (19)

   Median 1.20 1.60 6.47 0.53 1.40 3.22

Strategy Review
PIMCO High Yield Instl | ICE BofA U.S. High Yield Index

As of September 30, 2024

Page 47



Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 3.83 8.78 0.21 92.50 15 96.92 5

   Index 4.55 9.38 0.28 100.00 16 100.00 4

   . 2.32 0.66 N/A 11.98 19 -7.73 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 2.64 8.62 -0.05 98.66 8 102.53 4

   Index 3.08 8.50 0.00 100.00 9 100.00 3

   . 3.49 0.63 N/A 18.91 12 -10.00 N/A

Risk and Return 3 Years

Investment Index

2.4

2.6

2.8

3.0

3.2

8.4 8.5 8.6 8.7

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

3.6

3.9

4.2

4.5

4.8

8.6 8.7 8.8 8.9 9.0 9.1 9.2 9.3 9.4 9.5

Risk (Standard Deviation %)

3 Years Rolling Percentile Ranking vs. High Yield Bond

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 4 (20%) 6 (30%) 9 (45%) 1 (5%)

Index 20 7 (35%) 13 (65%) 0 (0%) 0 (0%)

5 Years Rolling Percentile Ranking vs. High Yield Bond

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 4 (20%) 11 (55%) 5 (25%) 0 (0%)

Index 20 10 (50%) 10 (50%) 0 (0%) 0 (0%)

Strategy Review
PIMCO High Yield Instl | ICE BofA U.S. High Yield Index

As of September 30, 2024
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Peer Group Analysis - Intermediate Core Bond

-7.0

-4.0

-1.0

2.0

5.0

8.0

11.0

14.0

17.0

QTR YTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.13 (49) 5.68 (7) 13.51 (5) 7.67 (2) -0.96 (15) -0.56 (15) 1.09 (11)

Index 5.20 (38) 4.45 (69) 11.57 (60) 5.97 (56) -1.39 (39) -1.27 (56) 0.33 (55)

Median 5.13 4.65 11.72 6.03 -1.50 -1.19 0.39

Peer Group Analysis - Intermediate Core Bond

-20.0

-16.0

-12.0

-8.0

-4.0

0.0

4.0

8.0

12.0

16.0

2023 2022 2021 2020 2019 2018 2017

Investment 6.97 (6) -14.21 (81) -0.95 (21) 9.03 (23) 10.65 (3) -0.81 (74) 5.16 (4)

Index 5.53 (57) -13.01 (28) -1.55 (48) 7.51 (60) 8.72 (38) 0.01 (25) 3.54 (45)

Median 5.61 -13.39 -1.61 7.80 8.49 -0.42 3.42

Comparative Performance
1 Qtr

Ending
Jun-2024

1 Qtr
Ending

Mar-2024

1 Qtr
Ending

Dec-2023

1 Qtr
Ending

Sep-2023

1 Qtr
Ending

Jun-2023

1 Qtr
Ending

Mar-2023

Investment 0.42 (12) 0.10 (7) 7.41 (7) -3.02 (32) -0.52 (11) 3.24 (34)

   Index 0.07 (78) -0.78 (71) 6.82 (37) -3.23 (61) -0.84 (50) 2.96 (66)

   Median 0.18 -0.63 6.70 -3.15 -0.85 3.11

Strategy Review
Hartfd:Tot Rtn HLS;IA | Blmbg. U.S. Aggregate Index

As of September 30, 2024
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Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment 1.09 6.94 -0.14 114.25 12 105.21 8

   Index 0.33 6.21 -0.29 100.00 13 100.00 7

   . 2.32 0.66 N/A 13.23 19 -14.52 1

Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market
Capture

Up
Quarters

Down
Market
Capture

Down
Quarters

Investment -0.96 7.95 -0.53 104.58 7 99.96 5

   Index -1.39 7.53 -0.62 100.00 6 100.00 6

   . 3.49 0.63 N/A 16.88 12 -15.46 N/A

Risk and Return 3 Years

Investment Index
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3 Years Rolling Percentile Ranking vs. Intermediate Core Bond
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Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 14 (70%) 6 (30%) 0 (0%) 0 (0%)

Index 20 2 (10%) 11 (55%) 7 (35%) 0 (0%)

5 Years Rolling Percentile Ranking vs. Intermediate Core Bond

0.0

25.0

50.0

75.0

100.0

12/19 6/20 12/20 6/21 12/21 6/22 12/22 6/23 12/23 9/24

Total Period
5-25

Count
25-Median

Count
Median-75

Count
75-95
Count

Investment 20 20 (100%) 0 (0%) 0 (0%) 0 (0%)

Index 20 2 (10%) 13 (65%) 5 (25%) 0 (0%)
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