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Asset Allocation By Segment as of
June 30, 2024 : $6,115,784

Asset Allocation By Segment as of
September 30, 2024 : $6,402,586

Allocation

Segments Market Value Allocation

Domestic Equity 3,162,508 51.7

International Equity 626,700 10.2
Fixed Income 2,236,092 36.6
Cash Equivalent 90,484 1.5

Allocation

Segments Market Value Allocation

Domestic Equity 3,289,171 51.4

International Equity 674,672 10.5
Fixed Income 2,317,607 36.2
Cash Equivalent 121,137 1.9

Asset Allocation Summary
Total Fund

As of September 30, 2024

NONE
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Asset Allocation By Manager as of
Jun-2024 : $6,115,784

Asset Allocation By Manager as of
Sep-2024 : $6,402,586

Allocation

Market Value Allocation

Dodge & Cox Income Fund (DODIX) 2,236,092 36.6
Fidelity 500 Index (FXAIX) 1,209,874 19.8
Vanguard Extended Mkt Index (VEXAX) 789,743 12.9

MFS Growth Fund (MFEKX) 623,254 10.2
Vanguard Equity-Income (VEIRX) 539,637 8.8
American Funds EuroPacific Gr R6 (RERGX) 319,032 5.2
Dodge & Cox International Stock (DODFX) 307,668 5.0

R&D (Cash) 90,484 1.5

Allocation

Market Value Allocation

Dodge & Cox Income Fund (DODIX) 2,317,607 36.2
Fidelity 500 Index (FXAIX) 1,220,798 19.1
Vanguard Extended Mkt Index (VEXAX) 853,636 13.3

MFS Growth Fund (MFEKX) 630,050 9.8
Vanguard Equity-Income (VEIRX) 584,686 9.1
Dodge & Cox International Stock (DODFX) 338,368 5.3
American Funds EuroPacific Gr R6 (RERGX) 336,304 5.3

R&D (Cash) 121,137 1.9

Asset Allocation Summary
Total Fund

As of September 30, 2024

NONE
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Schedule of Investable Assets

Okeechobee General Employees' Retirement System
Schedule of Investable Assets
7 Years Ending September 30, 2024
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Executive Summary

Asset Allocation Compliance

Asset
Allocation

$

Current
Allocation (%)

Minimum
Allocation (%)

Maximum
Allocation (%)

Target
Allocation (%)

Min. Rebal.
($000)

Max. Rebal.
($000)

Target Rebal.
($000)

Total Fund 6,402,586 100.0 N/A N/A 100.0 - - -

Okeechobee General Employees' Retirement System
Asset Allocation Compliance

As of September 30, 2024

Page 15



Financial Reconciliation Quarter to Date

Market Value
07/01/2024

Net
Transfers

Contributions Distributions
Management

Fees
Other

Expenses
Income

Apprec./
Deprec.

Market Value
09/30/2024

Total Equity Composite 3,789,208 -60,000 - - - - 11,506 223,129 3,963,843

Vanguard Equity-Income (VEIRX) 539,637 - - - - - 3,753 41,296 584,686

Fidelity 500 Index (FXAIX) 1,209,874 -60,000 - - - - 3,976 66,948 1,220,798

MFS Growth Fund (MFEKX) 623,254 - - - - - 1,499 5,297 630,050

Vanguard Extended Mkt Index (VEXAX) 789,743 - - - - - 2,278 61,615 853,636

Dodge & Cox International Stock (DODFX) 307,668 - - - - - - 30,700 338,368

American Funds EuroPacific Gr R6 (RERGX) 319,032 - - - - - - 17,272 336,304

Total Fixed Income Composite 2,236,092 -43,475 - - - - 23,842 101,148 2,317,607

Dodge & Cox Income Fund (DODIX) 2,236,092 -43,475 - - - - 23,842 101,148 2,317,607

R&D (Cash) 90,484 103,475 19,370 -68,418 - -24,363 590 - 121,137

Total Fund 6,115,784 - 19,370 -68,418 - -24,363 35,938 324,277 6,402,586

Financial Reconciliation
Total Fund

1 Quarter Ending September 30, 2024
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Financial Reconciliation Fiscal Year to Date

Market Value
10/01/2023

Net
Transfers

Contributions Distributions
Management

Fees
Other

Expenses
Income

Apprec./
Deprec.

Market Value
09/30/2024

Total Equity Composite 3,203,393 -223,230 - - - - 111,034 872,646 3,963,843

Vanguard Equity-Income (VEIRX) 462,472 - - - - - 39,582 82,631 584,686

Fidelity 500 Index (FXAIX) 1,066,561 -203,230 - - - - 12,616 344,850 1,220,798

MFS Growth Fund (MFEKX) 461,456 -20,000 - - - - 24,199 164,396 630,050

Vanguard Extended Mkt Index (VEXAX) 663,998 - - - - - 10,131 179,507 853,636

Dodge & Cox International Stock (DODFX) 279,242 - - - - - 6,670 52,456 338,368

American Funds EuroPacific Gr R6 (RERGX) 269,663 - - - - - 17,836 48,805 336,304

Total Fixed Income Composite 2,159,354 -127,800 - - - - 94,470 191,582 2,317,607

Dodge & Cox Income Fund (DODIX) 2,159,354 -127,800 - - - - 94,470 191,582 2,317,607

R&D (Cash) 43,131 351,030 79,031 -267,712 - -87,026 2,682 - 121,137

Total Fund 5,405,878 - 79,031 -267,712 - -87,026 208,186 1,064,228 6,402,586

Financial Reconciliation
Total Fund

October 1, 2023 To September 30, 2024
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Comparative Performance Trailing Returns

QTR FYTD 1 YR 3 YR 5 YR 7 YR 10 YR Inception
Inception

Date

Total Fund (Net) 5.93 (35) 24.12 (21) 24.12 (21) 4.12 (48) 8.85 (16) 8.12 (16) 7.55 (23) 6.98 (52) 01/01/2003
   Total Fund Policy 6.01 (26) 24.45 (16) 24.45 (16) 5.16 (21) 8.70 (23) 8.24 (10) 7.89 (11) 7.51 (27)
      Difference -0.08 -0.33 -0.33 -1.04 0.15 -0.12 -0.34 -0.53

   All Public Plans 35-45% Fixed Income Median 5.73 21.54 21.54 4.08 7.70 7.17 6.87 7.00
   All Public Plans-Total Fund Median 5.41 21.18 21.18 4.55 8.31 7.68 7.31 7.23

Total Fund (Gross) 5.93 24.12 24.12 4.12 8.85 8.12 7.60 6.52 10/01/2007

   Total Fund Policy 6.01 24.45 24.45 5.16 8.70 8.24 7.89 6.80
      Difference -0.08 -0.33 -0.33 -1.04 0.15 -0.12 -0.29 -0.28

Total Equity Composite 6.20 31.68 31.68 6.55 12.80 11.32 10.48 9.19 01/01/2003
   Total Equity Policy 6.56 33.61 33.61 9.37 14.07 12.43 11.64 9.92

      Difference -0.36 -1.93 -1.93 -2.82 -1.27 -1.11 -1.16 -0.73

Total Domestic Equity Composite 5.91 33.56 33.56 7.76 13.81 12.42 11.30 11.47 11/01/2013
   Total Domestic Equity Policy 6.23 35.19 35.19 10.29 15.26 13.74 12.83 12.94

      Difference -0.32 -1.63 -1.63 -2.53 -1.45 -1.32 -1.53 -1.47

Vanguard Equity-Income (VEIRX) 8.35 (44) 26.43 (59) 26.43 (59) 10.77 (26) 11.56 (42) N/A N/A 12.52 (39) 06/01/2019
   Russell 1000 Value Index 9.43 (21) 27.76 (43) 27.76 (43) 9.03 (62) 10.69 (60) 9.53 (56) 9.23 (50) 11.71 (58)

      Difference -1.08 -1.33 -1.33 1.74 0.87 N/A N/A 0.81
   Large Value Median 8.05 27.06 27.06 9.66 11.12 9.73 9.23 12.01

Fidelity 500 Index (FXAIX) 5.88 (42) 36.33 (25) 36.33 (25) N/A N/A N/A N/A 27.25 (27) 09/01/2023

   S&P 500 Index 5.89 (41) 36.35 (25) 36.35 (25) 11.91 (20) 15.98 (17) 14.50 (11) 13.38 (7) 27.27 (27)
      Difference -0.01 -0.02 -0.02 N/A N/A N/A N/A -0.02
   Large Blend Median 5.79 34.79 34.79 10.73 14.87 13.15 12.11 26.06

MFS Growth Fund (MFEKX) 1.09 (92) 42.00 (38) 42.00 (38) 8.50 (47) 15.90 (59) 16.45 (26) N/A 17.05 (26) 03/01/2017
   Russell 1000 Growth Index 3.19 (51) 42.19 (37) 42.19 (37) 12.02 (7) 19.74 (11) 18.20 (8) 16.52 (7) 18.47 (9)
      Difference -2.10 -0.19 -0.19 -3.52 -3.84 -1.75 N/A -1.42

   Large Growth Median 3.20 40.20 40.20 8.24 16.48 15.46 14.15 15.98

Vanguard Extended Mkt Index (VEXAX) 8.09 (50) 28.56 (33) 28.56 (33) 1.21 (96) 10.76 (59) 9.29 (57) 9.63 (45) 9.44 (51) 11/01/2013
   S&P Completion Index 8.07 (50) 28.25 (36) 28.25 (36) 1.04 (96) 10.62 (63) 9.15 (61) 9.50 (49) 9.32 (53)

      Difference 0.02 0.31 0.31 0.17 0.14 0.14 0.13 0.12
   Mid-Cap Blend Median 8.03 26.81 26.81 6.59 11.09 9.48 9.42 9.44

Comparative Performance
Total Fund

As of September 30, 2024

Returns for periods greater than one year are annualized.
Returns are expressed as percentages.

Page 18



Comparative Performance
Total Fund

As of September 30, 2024

QTR FYTD 1 YR 3 YR 5 YR 7 YR 10 YR Inception
Inception

Date

Total International Equity Composite 7.65 22.91 22.91 0.73 7.99 6.04 6.49 6.24 11/01/2013
   Total International Equity Policy 8.17 25.96 25.96 4.67 8.10 5.95 5.72 5.37
      Difference -0.52 -3.05 -3.05 -3.94 -0.11 0.09 0.77 0.87

Dodge & Cox International Stock (DODFX) 9.98 (16) 21.17 (66) 21.17 (66) N/A N/A N/A N/A 10.08 (58) 06/01/2022
   MSCI AC World ex USA Value 9.41 (23) 24.90 (20) 24.90 (20) 8.25 (30) 8.49 (43) 5.55 (32) 4.93 (46) 11.37 (36)
      Difference 0.57 -3.73 -3.73 N/A N/A N/A N/A -1.29

   Foreign Value Median 7.96 22.17 22.17 6.93 8.15 5.02 4.81 10.49

American Funds EuroPacific Gr R6 (RERGX) 5.41 (64) 24.71 (59) 24.71 (59) 0.06 (41) 7.52 (43) 5.71 (47) 6.26 (46) 6.03 (39) 11/01/2013
   MSCI AC World ex USA Growth 6.98 (43) 27.12 (38) 27.12 (38) 1.12 (36) 7.41 (46) 6.12 (38) 6.33 (45) 5.91 (43)

      Difference -1.57 -2.41 -2.41 -1.06 0.11 -0.41 -0.07 0.12
   Foreign Growth Median 6.41 25.68 25.68 -0.89 7.17 5.58 6.14 5.65

Total Fixed Income Composite 5.59 13.56 13.56 0.38 2.13 2.77 2.91 3.44 01/01/2003

   Total Fixed Income Policy 5.20 11.57 11.57 -1.39 0.33 1.47 1.84 3.15
      Difference 0.39 1.99 1.99 1.77 1.80 1.30 1.07 0.29

Dodge & Cox Income Fund (DODIX) 5.59 (7) 13.53 (5) 13.53 (5) 0.37 (2) 2.12 (1) 2.77 (1) 2.91 (1) 2.88 (2) 11/01/2012

   Blmbg. U.S. Aggregate Index 5.20 (38) 11.57 (60) 11.57 (60) -1.39 (39) 0.33 (55) 1.47 (48) 1.84 (43) 1.71 (46)
      Difference 0.39 1.96 1.96 1.76 1.79 1.30 1.07 1.17
   Intermediate Core Bond Median 5.13 11.72 11.72 -1.50 0.39 1.44 1.78 1.67

Returns for periods greater than one year are annualized.
Returns are expressed as percentages.

Page 19



Comparative Performance Fiscal Year Returns

Oct-2023
To

Sep-2024

Oct-2022
To

Sep-2023

Oct-2021
To

Sep-2022

Oct-2020
To

Sep-2021

Oct-2019
To

Sep-2020

Oct-2018
To

Sep-2019

Oct-2017
To

Sep-2018

Oct-2016
To

Sep-2017

Oct-2015
To

Sep-2016

Oct-2014
To

Sep-2015

Total Fund (Net) 24.12 (21) 12.37 (12) -19.08 (91) 20.29 (14) 12.56 (1) 3.78 (81) 8.91 (8) 11.53 (37) 8.35 (78) -0.78 (51)

   Total Fund Policy 24.45 (16) 12.45 (11) -16.92 (40) 17.27 (55) 11.30 (42) 5.91 (10) 8.29 (13) 11.12 (52) 10.68 (6) -0.15 (23)
      Difference -0.33 -0.08 -2.16 3.02 1.26 -2.13 0.62 0.41 -2.33 -0.63
   All Public Plans 35-45% Fixed Income Median 21.54 11.49 -17.24 17.37 10.44 4.40 7.16 11.20 9.58 -0.76

   All Public Plans-Total Fund Median 21.18 10.76 -14.88 20.01 8.01 3.99 7.82 11.83 9.42 -0.76

Total Fund (Gross) 24.12 12.37 -19.08 20.29 12.56 3.78 8.91 11.68 8.47 -0.56
   Total Fund Policy 24.45 12.45 -16.92 17.27 11.30 5.91 8.29 11.12 10.68 -0.15
      Difference -0.33 -0.08 -2.16 3.02 1.26 -2.13 0.62 0.56 -2.21 -0.41

Total Equity Composite 31.68 19.44 -23.10 30.99 15.25 1.00 14.86 17.93 9.71 -1.14
   Total Equity Policy 33.61 20.66 -18.84 30.62 13.00 2.32 14.88 19.01 14.09 -2.46
      Difference -1.93 -1.22 -4.26 0.37 2.25 -1.32 -0.02 -1.08 -4.38 1.32

Total Domestic Equity Composite 33.56 18.75 -21.11 32.34 15.30 0.97 17.72 17.41 9.92 -0.43
   Total Domestic Equity Policy 35.19 20.46 -17.63 31.88 15.00 2.92 17.58 18.71 14.96 -0.49
      Difference -1.63 -1.71 -3.48 0.46 0.30 -1.95 0.14 -1.30 -5.04 0.06

Vanguard Equity-Income (VEIRX) 26.43 (59) 12.65 (66) -4.58 (7) 30.75 (70) -2.77 (35) N/A N/A N/A N/A N/A
   Russell 1000 Value Index 27.76 (43) 14.44 (50) -11.36 (73) 35.01 (48) -5.03 (52) 4.00 (33) 9.45 (61) 15.12 (67) 16.19 (21) -4.42 (52)
      Difference -1.33 -1.79 6.78 -4.26 2.26 N/A N/A N/A N/A N/A

   Large Value Median 27.06 14.42 -9.37 34.69 -4.76 2.47 10.55 16.74 13.21 -4.37

Fidelity 500 Index (FXAIX) 36.33 (25) N/A N/A N/A N/A N/A N/A N/A N/A N/A
   S&P 500 Index 36.35 (25) 21.62 (27) -15.47 (37) 30.00 (43) 15.15 (25) 4.25 (31) 17.91 (20) 18.61 (38) 15.43 (13) -0.61 (28)

      Difference -0.02 N/A N/A N/A N/A N/A N/A N/A N/A N/A
   Large Blend Median 34.79 20.42 -16.05 29.69 13.11 3.15 16.41 18.22 13.15 -1.33

MFS Growth Fund (MFEKX) 42.00 (38) 25.32 (46) -28.22 (57) 23.59 (76) 32.47 (57) 7.56 (10) 29.09 (17) N/A N/A N/A

   Russell 1000 Growth Index 42.19 (37) 27.72 (27) -22.59 (25) 27.32 (40) 37.53 (33) 3.71 (31) 26.30 (36) 21.94 (32) 13.76 (17) 3.17 (41)
      Difference -0.19 -2.40 -5.63 -3.73 -5.06 3.85 2.79 N/A N/A N/A
   Large Growth Median 40.20 24.71 -27.22 26.46 33.67 1.95 24.17 20.22 10.97 2.53

Vanguard Extended Mkt Index (VEXAX) 28.56 (33) 14.48 (47) -29.55 (98) 42.31 (37) 12.98 (8) -3.80 (73) 16.12 (15) 19.00 (18) 13.44 (39) -0.21 (47)
   S&P Completion Index 28.25 (36) 14.28 (50) -29.62 (99) 42.19 (38) 12.94 (8) -3.96 (75) 16.02 (17) 18.91 (19) 13.26 (41) -0.27 (47)
      Difference 0.31 0.20 0.07 0.12 0.04 0.16 0.10 0.09 0.18 0.06

   Mid-Cap Blend Median 26.81 14.21 -16.06 39.92 -1.13 -1.83 13.16 16.41 12.19 -0.44

Total International Equity Composite 22.91 23.15 -32.47 24.97 14.97 1.14 1.47 20.65 8.52 -4.93
   Total International Equity Policy 25.96 21.02 -24.79 24.45 3.45 -0.72 2.25 20.15 9.80 -11.78

      Difference -3.05 2.13 -7.68 0.52 11.52 1.86 -0.78 0.50 -1.28 6.85

Comparative Performance
Total Fund

As of September 30, 2024

Returns for periods greater than one year are annualized.
Returns are expressed as percentages.
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Comparative Performance
Total Fund

As of September 30, 2024

Oct-2023
To

Sep-2024

Oct-2022
To

Sep-2023

Oct-2021
To

Sep-2022

Oct-2020
To

Sep-2021

Oct-2019
To

Sep-2020

Oct-2018
To

Sep-2019

Oct-2017
To

Sep-2018

Oct-2016
To

Sep-2017

Oct-2015
To

Sep-2016

Oct-2014
To

Sep-2015

Dodge & Cox International Stock (DODFX) 21.17 (66) 26.74 (60) N/A N/A N/A N/A N/A N/A N/A N/A

   MSCI AC World ex USA Value 24.90 (20) 26.09 (66) -19.46 (21) 32.15 (36) -10.32 (78) -3.89 (29) 1.02 (27) 22.23 (28) 7.62 (33) -15.72 (86)
      Difference -3.73 0.65 N/A N/A N/A N/A N/A N/A N/A N/A
   Foreign Value Median 22.17 27.96 -22.44 29.78 -5.88 -5.69 -0.27 19.71 5.79 -9.69

American Funds EuroPacific Gr R6 (RERGX) 24.71 (59) 19.64 (31) -32.85 (44) 24.76 (25) 14.97 (66) 1.14 (38) 1.47 (80) 20.63 (25) 8.52 (55) -4.93 (49)
   MSCI AC World ex USA Growth 27.12 (38) 16.22 (65) -30.00 (28) 17.27 (78) 17.90 (43) 2.43 (26) 3.46 (59) 18.09 (54) 11.92 (26) -7.79 (83)
      Difference -2.41 3.42 -2.85 7.49 -2.93 -1.29 -1.99 2.54 -3.40 2.86

   Foreign Growth Median 25.68 18.03 -33.48 20.84 17.31 -0.06 4.19 18.38 8.99 -5.09

Total Fixed Income Composite 13.56 3.12 -13.63 2.02 7.71 9.10 -0.12 2.57 7.09 0.20
   Total Fixed Income Policy 11.57 0.64 -14.60 -0.90 6.98 10.30 -1.22 0.07 5.19 2.94

      Difference 1.99 2.48 0.97 2.92 0.73 -1.20 1.10 2.50 1.90 -2.74

Dodge & Cox Income Fund (DODIX) 13.53 (5) 3.11 (2) -13.63 (12) 1.99 (6) 7.71 (22) 9.13 (76) -0.12 (6) 2.57 (3) 7.09 (4) 0.16 (96)
   Blmbg. U.S. Aggregate Index 11.57 (60) 0.64 (47) -14.60 (31) -0.90 (73) 6.98 (43) 10.30 (21) -1.22 (39) 0.07 (59) 5.19 (42) 2.94 (13)

      Difference 1.96 2.47 0.97 2.89 0.73 -1.17 1.10 2.50 1.90 -2.78
   Intermediate Core Bond Median 11.72 0.60 -14.95 -0.23 6.80 9.78 -1.38 0.28 5.01 2.18

Returns for periods greater than one year are annualized.
Returns are expressed as percentages.
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Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 4.12 12.69 0.11 99.51 8 103.79 4

   Index 4.88 12.45 0.17 100.00 8 100.00 4

3.49 0.63 N/A 10.91 12 -7.01 N/A

Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 8.85 13.23 0.54 106.44 14 106.26 6

   Index 8.35 12.22 0.53 100.00 14 100.00 6

2.32 0.66 N/A 6.92 19 -5.68 1

Risk and Return 3 Years

Investment Index

3.9

4.2

4.5

4.8

5.1

12.4 12.5 12.6 12.7 12.8

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

8.2

8.4

8.6

8.8

9.0

11.8 12.0 12.2 12.4 12.6 12.8 13.0 13.2 13.4 13.6

Risk (Standard Deviation %)

3 Year Rolling Percentile Rank All Public Plans-Total Fund

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 7 (35%) 3 (15%) 8 (40%) 2 (10%)

Index 20 6 (30%) 6 (30%) 5 (25%) 3 (15%)

5 Year Rolling Percentile Rank All Public Plans-Total Fund

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

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

Strategy Review
Net Total Fund | Total Fund Policy

As of September 30, 2024
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Peer Group Analysis - All Public Plans-Total Fund

-4.0

0.0

4.0

8.0

12.0

16.0

20.0

24.0

28.0

32.0

QTR FYTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.93 (28) 24.12 (16) 24.12 (16) 18.10 (19) 4.12 (66) 7.94 (62) 8.85 (31)

Index 6.01 (25) 24.45 (13) 24.45 (13) 18.30 (15) 5.16 (34) 8.06 (59) 8.70 (35)

Median 5.41 21.18 21.18 15.92 4.55 8.30 8.31

Peer Group Analysis - All Public Plans-Total Fund

-28.0

-22.0

-16.0

-10.0

-4.0

2.0

8.0

14.0

20.0

26.0

32.0

38.0

Oct-2023
To

Sep-2024

Oct-2022
To

Sep-2023

Oct-2021
To

Sep-2022

Oct-2020
To

Sep-2021

Oct-2019
To

Sep-2020

Oct-2018
To

Sep-2019

Investment 24.12 (16) 12.37 (23) -19.08 (95) 20.29 (52) 12.56 (6) 3.78 (56)

Index 24.45 (13) 12.45 (22) -16.92 (77) 17.27 (86) 11.30 (15) 5.91 (7)

Median 21.18 10.87 -14.80 20.34 7.89 3.94

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 1.15 (51) 5.45 (28) 9.86 (11) -2.97 (51) 4.13 (13) 4.84 (24)

   Index 1.66 (13) 4.86 (51) 9.64 (16) -3.28 (70) 3.81 (22) 5.47 (8)

   Median 1.15 4.88 8.19 -2.96 3.28 4.37

Strategy Review
Net Total Fund | Total Fund Policy

As of September 30, 2024
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Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment N/A N/A N/A N/A N/A N/A N/A

   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

Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment N/A N/A N/A N/A N/A N/A N/A

   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

Risk and Return 3 Years

Investment Index

11.9

12.0

17.2 17.3

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

15.9

16.0

16.5 16.8 17.1 17.4 17.7 18.0 18.3 18.6 18.9 19.2

Risk (Standard Deviation %)

3 Year Rolling Percentile Rank 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 0 0 0 0 0

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

5 Year Rolling Percentile Rank 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 0 0 0 0 0

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

Strategy Review
Fidelity 500 Index (FXAIX) | 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 FYTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.88 (42) 36.33 (25) 36.33 (25) N/A N/A N/A N/A

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

Median 5.79 34.79 34.79 27.42 10.73 15.30 14.87

Peer Group Analysis - Large Blend

-40.0

-30.0

-20.0

-10.0

0.0

10.0

20.0

30.0

40.0

50.0

Oct-2023
To

Sep-2024

Oct-2022
To

Sep-2023

Oct-2021
To

Sep-2022

Oct-2020
To

Sep-2021

Oct-2019
To

Sep-2020

Oct-2018
To

Sep-2019

Investment 36.33 (25) N/A N/A N/A N/A N/A

Index 36.35 (25) 21.62 (27) -15.47 (37) 30.00 (43) 15.15 (25) 4.25 (31)

Median 34.79 20.42 -16.05 29.69 13.11 3.15

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) 10.55 (42) 11.69 (46) N/A N/A N/A

   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
Fidelity 500 Index (FXAIX) | S&P 500 Index

As of September 30, 2024
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Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 10.77 15.13 0.53 94.85 7 85.37 5

   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

Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 11.56 16.40 0.61 93.41 13 87.23 7

   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

Risk and Return 3 Years

Investment Index

8.5

9.0

9.5

10.0

10.5

11.0

11.5

14.6 14.8 15.0 15.2 15.4 15.6 15.8 16.0 16.2 16.4 16.6 16.8

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

10.5

10.8

11.1

11.4

11.7

15.9 16.2 16.5 16.8 17.1 17.4 17.7 18.0 18.3 18.6 18.9

Risk (Standard Deviation %)

3 Year Rolling Percentile Rank 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 10 3 (30%) 6 (60%) 1 (10%) 0 (0%)

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

5 Year Rolling Percentile Rank 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 2 0 (0%) 2 (100%) 0 (0%) 0 (0%)

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

Strategy Review
Vanguard Equity-Income (VEIRX) | Russell 1000 Value 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 FYTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 8.35 (44) 26.43 (59) 26.43 (59) 19.34 (66) 10.77 (26) 15.46 (53) 11.56 (42)

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

Median 8.05 27.06 27.06 20.63 9.66 15.62 11.12

Peer Group Analysis - Large Value

-30.0

-20.0

-10.0

0.0

10.0

20.0

30.0

40.0

50.0

60.0

70.0

Oct-2023
To

Sep-2024

Oct-2022
To

Sep-2023

Oct-2021
To

Sep-2022

Oct-2020
To

Sep-2021

Oct-2019
To

Sep-2020

Oct-2018
To

Sep-2019

Investment 26.43 (59) 12.65 (66) -4.58 (7) 30.75 (70) -2.77 (35) N/A

Index 27.76 (43) 14.44 (50) -11.36 (73) 35.01 (48) -5.03 (52) 4.00 (33)

Median 27.06 14.42 -9.37 34.69 -4.76 2.47

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 -0.68 (28) 7.81 (70) 8.98 (66) -1.99 (33) 3.06 (69) -2.10 (92)

   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
Vanguard Equity-Income (VEIRX) | Russell 1000 Value Index

As of September 30, 2024
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Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 8.50 20.09 0.34 92.18 8 101.54 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

Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 15.90 19.44 0.74 91.02 15 99.01 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

Risk and Return 3 Years

Investment Index

7.0

8.0

9.0

10.0

11.0

12.0

13.0

20.0 20.1 20.2 20.3 20.4 20.5 20.6 20.7 20.8

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

14.0

16.0

18.0

20.0

22.0

19.0 19.2 19.4 19.6 19.8 20.0 20.2 20.4 20.6 20.8

Risk (Standard Deviation %)

3 Year Rolling Percentile Rank 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 19 3 (16%) 8 (42%) 7 (37%) 1 (5%)

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

5 Year Rolling Percentile Rank 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 11 1 (9%) 9 (82%) 1 (9%) 0 (0%)

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

Strategy Review
MFS Growth Fund (MFEKX) | Russell 1000 Growth Index

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 FYTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 1.09 (92) 42.00 (38) 42.00 (38) 33.40 (39) 8.50 (47) 12.09 (57) 15.90 (59)

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

Median 3.20 40.20 40.20 32.13 8.24 12.53 16.48

Peer Group Analysis - Large 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

Oct-2023
To

Sep-2024

Oct-2022
To

Sep-2023

Oct-2021
To

Sep-2022

Oct-2020
To

Sep-2021

Oct-2019
To

Sep-2020

Oct-2018
To

Sep-2019

Investment 42.00 (38) 25.32 (46) -28.22 (57) 23.59 (76) 32.47 (57) 7.56 (10)

Index 42.19 (37) 27.72 (27) -22.59 (25) 27.32 (40) 37.53 (33) 3.71 (31)

Median 40.20 24.71 -27.22 26.46 33.67 1.95

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 7.10 (32) 16.23 (7) 12.85 (79) -2.82 (22) 12.18 (46) 10.75 (67)

   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
MFS Growth Fund (MFEKX) | Russell 1000 Growth Index

As of September 30, 2024
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Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 1.21 21.54 0.00 100.40 7 99.82 5

   Index 1.04 21.50 0.00 100.00 7 100.00 5

3.49 0.63 N/A 5.93 12 -5.29 N/A

Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 10.76 23.60 0.46 100.26 13 99.86 7

   Index 10.62 23.58 0.45 100.00 13 100.00 7

2.32 0.66 N/A 3.30 19 -4.12 1

Risk and Return 3 Years

Investment Index

1.0

1.1

1.2

1.3

21.4 21.5 21.6

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

10.5

10.6

10.7

10.8

23.5 23.6

Risk (Standard Deviation %)

3 Year Rolling Percentile Rank IM U.S. SMID Cap Core Equity (MF)

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 7 (35%) 3 (15%) 1 (5%) 9 (45%)

Index 20 7 (35%) 3 (15%) 1 (5%) 9 (45%)

5 Year Rolling Percentile Rank IM U.S. SMID Cap Core Equity (MF)

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%) 2 (10%) 7 (35%) 3 (15%)

Index 20 7 (35%) 3 (15%) 6 (30%) 4 (20%)

Strategy Review
Vanguard Extended Mkt Index (VEXAX) | S&P Completion Index

As of September 30, 2024
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Peer Group Analysis - IM U.S. SMID Cap Core Equity (MF)

-5.0

0.0

5.0

10.0

15.0

20.0

25.0

30.0

35.0

40.0

45.0

QTR FYTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 8.09 (50) 28.56 (33) 28.56 (33) 21.32 (31) 1.21 (96) 10.21 (88) 10.76 (59)

Index 8.07 (50) 28.25 (36) 28.25 (36) 21.06 (35) 1.04 (96) 10.05 (89) 10.62 (63)

Median 8.03 26.81 26.81 20.43 6.59 13.86 11.09

Peer Group Analysis - IM U.S. SMID Cap Core Equity (MF)

-55.0

-40.0

-25.0

-10.0

5.0

20.0

35.0

50.0

65.0

Oct-2023
To

Sep-2024

Oct-2022
To

Sep-2023

Oct-2021
To

Sep-2022

Oct-2020
To

Sep-2021

Oct-2019
To

Sep-2020

Oct-2018
To

Sep-2019

Investment 28.56 (33) 14.48 (47) -29.55 (98) 42.31 (37) 12.98 (8) -3.80 (73)

Index 28.25 (36) 14.28 (50) -29.62 (99) 42.19 (38) 12.94 (8) -3.96 (75)

Median 26.81 14.21 -16.06 39.92 -1.13 -1.83

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 -3.42 (36) 6.97 (84) 15.12 (7) -3.34 (23) 6.45 (13) 5.85 (16)

   Index -3.44 (37) 6.96 (85) 14.90 (7) -3.38 (25) 6.40 (14) 5.80 (16)

   Median -3.58 9.33 11.60 -4.32 4.74 3.73

Strategy Review
Vanguard Extended Mkt Index (VEXAX) | S&P Completion Index

As of September 30, 2024
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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 97.16 6 101.32 6

   Index 1.12 17.73 -0.04 100.00 8 100.00 4

3.49 0.63 N/A 8.13 12 -5.39 N/A

Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 7.52 18.50 0.36 103.89 11 103.90 9

   Index 7.41 17.23 0.37 100.00 13 100.00 7

2.32 0.66 N/A 4.91 19 -4.49 1

Risk and Return 3 Years

Investment Index

-0.3

0.0

0.3

0.6

0.9

1.2

1.5

17.6 17.7 17.8

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

7.3

7.4

7.5

7.6

16.8 17.0 17.2 17.4 17.6 17.8 18.0 18.2 18.4 18.6 18.8 19.0

Risk (Standard Deviation %)

3 Year Rolling Percentile Rank Foreign 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 1 (5%) 11 (55%) 8 (40%) 0 (0%)

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

5 Year Rolling Percentile Rank Foreign 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%) 12 (60%) 8 (40%) 0 (0%)

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

Strategy Review
American Funds EuroPacific Gr R6 (RERGX) | MSCI AC World ex USA Growth

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

-16.0

-10.0

-4.0

2.0

8.0

14.0

20.0

26.0

32.0

38.0

44.0

QTR FYTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.41 (64) 24.71 (59) 24.71 (59) 22.15 (48) 0.06 (41) 5.74 (35) 7.52 (43)

Index 6.98 (43) 27.12 (38) 27.12 (38) 21.55 (56) 1.12 (36) 4.94 (47) 7.41 (46)

Median 6.41 25.68 25.68 21.96 -0.89 4.55 7.17

Peer Group Analysis - Foreign Growth

-70.0

-55.0

-40.0

-25.0

-10.0

5.0

20.0

35.0

50.0

65.0

Oct-2023
To

Sep-2024

Oct-2022
To

Sep-2023

Oct-2021
To

Sep-2022

Oct-2020
To

Sep-2021

Oct-2019
To

Sep-2020

Oct-2018
To

Sep-2019

Investment 24.71 (59) 19.64 (31) -32.85 (44) 24.76 (25) 14.97 (66) 1.14 (38)

Index 27.12 (38) 16.22 (65) -30.00 (28) 17.27 (78) 17.90 (43) 2.43 (26)

Median 25.68 18.03 -33.48 20.84 17.31 -0.06

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 -0.23 (47) 7.44 (32) 10.37 (77) -6.33 (25) 2.16 (51) 9.87 (42)

   Index 0.86 (23) 5.97 (49) 11.17 (61) -7.26 (43) 2.08 (55) 8.69 (60)

   Median -0.30 5.51 11.79 -7.58 2.19 9.45

Strategy Review
American Funds EuroPacific Gr R6 (RERGX) | MSCI AC World ex USA Growth

As of September 30, 2024
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Historical Statistics 3 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 0.37 7.56 -0.38 104.80 6 88.60 6

   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

Historical Statistics 5 Years

Return
Standard
Deviation

Sharpe
Ratio

Up
Market

Capture

Up
Quarters

Down
Market

Capture

Down
Quarters

Investment 2.12 6.47 0.00 112.17 12 90.75 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

Risk and Return 3 Years

Investment Index

-2.0

-1.5

-1.0

-0.5

0.0

0.5

1.0

7.5 7.6

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

0.0

0.5

1.0

1.5

2.0

2.5

6.1 6.2 6.3 6.4 6.5 6.6

Risk (Standard Deviation %)

3 Year Rolling Percentile Rank IM U.S. Broad Market Core Fixed Income (MF)

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%) 0 (0%) 1 (5%) 0 (0%)

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

5 Year Rolling Percentile Rank IM U.S. Broad Market Core Fixed Income (MF)

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%)

Strategy Review
Dodge & Cox Income Fund (DODIX) | Blmbg. U.S. Aggregate Index

As of September 30, 2024
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Peer Group Analysis - IM U.S. Broad Market Core Fixed Income (MF)

-7.0

-4.0

-1.0

2.0

5.0

8.0

11.0

14.0

17.0

QTR FYTD 1 YR 2 YR 3 YR 4 YR 5 YR

Investment 5.59 (7) 13.53 (5) 13.53 (5) 8.19 (1) 0.37 (2) 0.77 (2) 2.12 (1)

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

Median 5.13 11.72 11.72 6.03 -1.50 -1.19 0.39

Peer Group Analysis - IM U.S. Broad Market Core Fixed Income (MF)

-24.0

-20.0

-16.0

-12.0

-8.0

-4.0

0.0

4.0

8.0

12.0

16.0

20.0

Oct-2023
To

Sep-2024

Oct-2022
To

Sep-2023

Oct-2021
To

Sep-2022

Oct-2020
To

Sep-2021

Oct-2019
To

Sep-2020

Oct-2018
To

Sep-2019

Investment 13.53 (5) 3.11 (2) -13.63 (12) 1.99 (6) 7.71 (22) 9.13 (76)

Index 11.57 (60) 0.64 (47) -14.60 (31) -0.90 (73) 6.98 (43) 10.30 (21)

Median 11.72 0.60 -14.95 -0.23 6.80 9.78

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 0.51 (9) -0.32 (21) 7.32 (9) -2.77 (15) 0.08 (2) 3.13 (48)

   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
Dodge & Cox Income Fund (DODIX) | Blmbg. U.S. Aggregate Index

As of September 30, 2024
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Comparative Performance

1 YR 3 YR 5 YR 7 YR 10 YR 15 YR

Vanguard Equity-Income Adm 26.44 (58) 10.77 (26) 11.56 (41) 10.70 (26) 10.58 (14) 12.47 (8)
   S&P 500 Index 36.35 (2) 11.91 (11) 15.98 (2) 14.50 (1) 13.38 (1) 14.15 (1)

      Difference -9.91 -1.14 -4.42 -3.80 -2.80 -1.68
   Large Value Median 27.06 9.66 11.12 9.73 9.23 10.87

Fidelity 500 Index 36.33 (25) 11.90 (20) 15.96 (18) 14.48 (12) 13.37 (7) 14.13 (7)

   S&P 500 Index 36.35 (25) 11.91 (20) 15.98 (17) 14.50 (11) 13.38 (7) 14.15 (7)
      Difference -0.02 -0.01 -0.02 -0.02 -0.01 -0.02
   Large Blend Median 34.79 10.73 14.87 13.15 12.11 13.05

MFS Growth R6 42.00 (38) 8.50 (47) 15.90 (59) 16.45 (26) 15.25 (24) 15.20 (28)
   Russell 1000 Growth Index 42.19 (37) 12.02 (7) 19.74 (11) 18.20 (8) 16.52 (7) 16.52 (7)
      Difference -0.19 -3.52 -3.84 -1.75 -1.27 -1.32
   Large Growth Median 40.20 8.24 16.48 15.46 14.15 14.47

Vanguard Extended Market Index Admiral 28.56 (33) 1.21 (96) 10.76 (59) 9.29 (57) 9.63 (45) 11.86 (26)
   S&P Completion Index 28.25 (36) 1.04 (96) 10.62 (63) 9.15 (61) 9.50 (49) 11.74 (33)
      Difference 0.31 0.17 0.14 0.14 0.13 0.12

   Mid-Cap Blend Median 26.81 6.59 11.09 9.48 9.42 11.17

Dodge & Cox International Stock I 21.17 (66) 8.12 (32) 9.12 (33) 5.20 (44) 4.80 (51) 6.30 (18)
   MSCI AC World ex USA Value 24.90 (20) 8.25 (30) 8.49 (43) 5.55 (32) 4.93 (46) 5.23 (53)

      Difference -3.73 -0.13 0.63 -0.35 -0.13 1.07
   Foreign Value Median 22.17 6.93 8.15 5.02 4.81 5.35

American Funds Europacific Growth R6 24.71 (20) 0.06 (100) 7.52 (67) 5.71 (29) 6.26 (11) 6.55 (12)

   MSCI AC World ex USA Growth 27.12 (8) 1.12 (99) 7.41 (71) 6.12 (20) 6.33 (11) 6.59 (11)
      Difference -2.41 -1.06 0.11 -0.41 -0.07 -0.04
   Foreign Value Median 22.17 6.93 8.15 5.02 4.81 5.35

Dodge & Cox Income I 13.53 (5) 0.37 (2) 2.12 (1) 2.77 (1) 2.91 (1) 3.71 (3)
   Blmbg. U.S. Aggregate Index 11.57 (60) -1.39 (39) 0.33 (55) 1.47 (48) 1.84 (43) 2.60 (55)
      Difference 1.96 1.76 1.79 1.30 1.07 1.11

   Intermediate Core Bond Median 11.72 -1.50 0.39 1.44 1.78 2.67

Comparative Performance
Manager Composite Performance Comparison

As of September 30, 2024

Returns for periods greater than one year are annualized.
Returns are expressed as percentages.
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Estimated
Annual Fee

(%)

Market Value
($)

Estimated
Annual Fee

($)
Fee Schedule

Vanguard Equity-Income (VEIRX) 0.19 584,686 1,111 0.19 % of Assets

Fidelity 500 Index (FXAIX) 0.02 1,220,798 183 0.02 % of Assets
MFS Growth Fund (MFEKX) 0.50 630,050 3,150 0.50 % of Assets
Vanguard Extended Mkt Index (VEXAX) 0.06 853,636 512 0.06 % of Assets

Total Domestic Equity Composite 0.15 3,289,171 4,956

Dodge & Cox International Stock (DODFX) 0.62 338,368 2,098 0.62 % of Assets

American Funds EuroPacific Gr R6 (RERGX) 0.47 336,304 1,581 0.47 % of Assets
Total International Equity Composite 0.55 674,672 3,679

Dodge & Cox Income Fund (DODIX) 0.41 2,317,607 9,502 0.41 % of Assets
Total Fixed Income Composite 0.41 2,317,607 9,502

R&D (Cash) 0.43 121,137 521

Total Fund 0.29 6,402,586 18,658

Okeechobee General Employees' Retirement System
Fee Analysis

As of September 30, 2024

Fee information on this page is an illustrative estimate of management fees based on current reported portfolio values.  Fee estimates do not reflect actual calculation methodologies or applicable carried interest.
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Total Equity Policy

Allocation Mandate Weight (%)

Jan-2003
S&P 500 Index 100.00

Apr-2011
S&P 500 Index 75.00
MSCI AC World ex USA 25.00

Feb-2014
Russell 3000 Index 83.00
MSCI AC World ex USA 17.00

Total Fund Policy

Allocation Mandate Weight (%)

Jan-2003
S&P 500 Index 60.00

Bloomberg Intermediate US Govt/Credit Idx 40.00

Apr-2011
S&P 500 Index 50.00

MSCI AC World ex USA 10.00
Blmbg. U.S. Aggregate Index 40.00

Feb-2014

Russell 3000 Index 50.00
MSCI AC World ex USA 10.00
Blmbg. U.S. Aggregate Index 40.00

Total Fixed Income Policy

Allocation Mandate Weight (%)

Jan-2003

Bloomberg Intermediate US Govt/Credit Idx 100.00

Apr-2011
Blmbg. U.S. Aggregate Index 100.00

Feb-2014
Blmbg. U.S. Aggregate Index 100.00

Total Domestic Equity Policy

Allocation Mandate Weight (%)

Jan-1979

Russell 3000 Index 100.00

Total International Equity Policy

Allocation Mandate Weight (%)

Jan-1988

MSCI AC World ex USA 100.00

Benchmark History

Investment Policy Benchmarks
As of September 30,2024
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Compliance Sheet 

Total Plan 
As of September 30, 2024

Total Fund Compliance: Yes No N/A

Equity Compliance: Yes No N/A

Fixed Income Compliance: Yes No N/A

Yes No N/A Yes No N/A Yes No N/A Yes No N/A

Yes No N/A Yes No N/A Yes No N/A Yes No N/A

Van. Extended.
Manager Compliance:

Van. Equity* Fid. 500** MFS Growth

Manager Compliance:
Am. EuroPa Dodge & Cox Inc
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