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Asset Allocation By Segment as of
June 30, 2024 : $11,546,128

Asset Allocation By Segment as of
September 30, 2024 : $12,238,381

Allocation

Segments Market Value Allocation

Domestic Equity 5,591,285 48.4

International Equity 1,778,604 15.4
Fixed Income 4,124,658 35.7
Cash Equivalent 51,581 0.4

Allocation

Segments Market Value Allocation

Domestic Equity 5,796,009 47.4

International Equity 1,914,067 15.6
Fixed Income 4,306,723 35.2
Cash Equivalent 221,582 1.8

Asset Allocation Summary
Total Fund

As of September 30, 2024

NONE
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Asset Allocation By Manager as of
Jun-2024 : $11,546,128

Asset Allocation By Manager as of
Sep-2024 : $12,238,381

Allocation

Market Value Allocation

Dodge & Cox Income Fund (DODIX) 4,124,658 35.7
Fidelity 500 Index (FXAIX) 1,732,210 15.0
MFS Growth Fund (MFEKX) 1,480,730 12.8

Vanguard Equity-Income (VEIRX) 1,224,169 10.6
Vanguard Extended Mkt Index (VEXAX) 1,154,175 10.0
American Funds EuroPacific Gr R6 (RERGX) 920,412 8.0
Dodge & Cox International Stock (DODFX) 858,193 7.4

R&D (Cash) 51,581 0.4

Allocation

Market Value Allocation

Dodge & Cox Income Fund (DODIX) 4,306,723 35.2
Fidelity 500 Index (FXAIX) 1,759,733 14.4
MFS Growth Fund (MFEKX) 1,462,361 11.9

Vanguard Equity-Income (VEIRX) 1,326,363 10.8
Vanguard Extended Mkt Index (VEXAX) 1,247,553 10.2
American Funds EuroPacific Gr R6 (RERGX) 970,242 7.9
Dodge & Cox International Stock (DODFX) 943,826 7.7

R&D (Cash) 221,582 1.8

Asset Allocation Summary
Total Fund

As of September 30, 2024

NONE
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Schedule of Investable Assets

Okeechobee Municipal Police Officers' Pension Trust Fund
Schedule of Investable Assets
5 Years Ending September 30, 2024

Page 14



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 12,238,381 100.0 N/A N/A 100.0 - - -

Okeechobee Municipal Police Officers' Pension Trust Fund
Asset Allocation Compliance

As of September 30, 2024
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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 7,369,889 -105,000 - - - - 11,843 433,345 7,710,077

Vanguard Equity-Income (VEIRX) 1,224,169 - - - - - 8,513 93,680 1,326,363

Fidelity 500 Index (FXAIX) 1,732,210 -72,000 - - - - - 99,523 1,759,733

MFS Growth Fund (MFEKX) 1,480,730 -33,000 - - - - - 14,630 1,462,361

Vanguard Extended Mkt Index (VEXAX) 1,154,175 - - - - - 3,330 90,048 1,247,553

Dodge & Cox International Stock (DODFX) 858,193 - - - - - - 85,633 943,826

American Funds EuroPacific Gr R6 (RERGX) 920,412 - - - - - - 49,830 970,242

Total Fixed Income Composite 4,124,658 -48,000 - - - - 43,489 186,576 4,306,723

Dodge & Cox Income Fund (DODIX) 4,124,658 -48,000 - - - - 43,489 186,576 4,306,723

R&D Cash 51,581 153,000 138,418 -97,996 - -24,126 706 - 221,582

Total Fund 11,546,128 - 138,418 -97,996 - -24,126 56,037 619,921 12,238,381

Financial Reconciliation
Total Fund

1 Quarter Ending September 30, 2024

Page 16



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 6,066,652 -216,707 - - - - 231,683 1,628,449 7,710,077

Vanguard Equity-Income (VEIRX) 1,049,122 - - - - - 89,791 187,450 1,326,363

Vanguard 500 Index Fund (VFIAX) 1,436,118 -1,513,153 - - - - - 77,035 -

Fidelity 500 Index (FXAIX) - 1,329,446 - - - - 5,171 425,115 1,759,733

MFS Growth Fund (MFEKX) 1,054,123 -33,000 - - - - 51,853 389,385 1,462,361

Vanguard Extended Mkt Index (VEXAX) 970,405 - - - - - 14,807 262,341 1,247,553

Dodge & Cox International Stock (DODFX) 778,904 - - - - - 18,604 146,318 943,826

American Funds EuroPacific Gr R6 (RERGX) 777,981 - - - - - 51,457 140,804 970,242

Total Fixed Income Composite 3,874,760 -89,138 - - - - 172,242 348,859 4,306,723

Dodge & Cox Income Fund (DODIX) 3,874,760 -89,138 - - - - 172,242 348,859 4,306,723

R&D Cash 133,189 305,845 307,113 -438,755 - -90,773 4,365 597 221,582

Total Fund 10,074,600 - 307,113 -438,755 - -90,773 408,290 1,977,905 12,238,381

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) 5.88 (45) 23.95 (23) 23.95 (23) 3.95 (55) 8.57 (27) 7.88 (27) 7.35 (32) 6.93 (58) 01/01/2003
   Total Fund Policy 6.10 (14) 24.01 (23) 24.01 (23) 4.88 (28) 8.35 (32) 7.86 (28) 7.54 (24) 7.27 (36)
      Difference -0.22 -0.06 -0.06 -0.93 0.22 0.02 -0.19 -0.34

   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) 5.88 23.95 23.95 3.95 8.57 7.88 7.41 6.40 10/01/2007

   Total Fund Policy 6.10 24.01 24.01 4.88 8.35 7.86 7.54 6.50
      Difference -0.22 -0.06 -0.06 -0.93 0.22 0.02 -0.13 -0.10

Total Equity Composite 6.08 30.86 30.86 6.15 12.46 10.93 10.16 9.07 01/01/2003
   Total Equity Policy 6.71 32.87 32.87 8.94 13.50 11.81 11.07 9.64

      Difference -0.63 -2.01 -2.01 -2.79 -1.04 -0.88 -0.91 -0.57

Total Domestic Equity Composite 5.58 33.59 33.59 8.14 14.07 12.65 11.41 11.60 11/01/2013
   Total Domestic Equity Policy 6.23 35.19 35.19 10.29 15.26 13.74 12.83 12.94

      Difference -0.65 -1.60 -1.60 -2.15 -1.19 -1.09 -1.42 -1.34

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) N/A N/A N/A N/A N/A N/A 27.60 (27) 12/01/2023

   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) 27.62 (26)
      Difference -0.01 N/A N/A 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 26.55

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) 9.64 (45) 9.44 (50) 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 0.14 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.
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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 7.62 22.94 22.94 0.53 7.86 5.94 6.43 6.18 11/01/2013
   Total International Equity Policy 8.17 25.96 25.96 4.67 8.10 5.95 5.72 5.37
      Difference -0.55 -3.02 -3.02 -4.14 -0.24 -0.01 0.71 0.81

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) 6.02 (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 0.11
   Foreign Growth Median 6.41 25.68 25.68 -0.89 7.17 5.58 6.14 5.65

Total Fixed Income Composite 5.60 13.53 13.53 0.35 2.09 2.74 2.89 3.45 01/01/2003

   Total Fixed Income Policy 5.20 11.57 11.57 -1.39 0.33 1.47 1.84 3.15
      Difference 0.40 1.96 1.96 1.74 1.76 1.27 1.05 0.30

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.
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Comparative Performance Fiscal Year to Date

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) 23.95 (23) 12.69 (8) -19.59 (95) 19.29 (29) 12.58 (1) 3.94 (78) 8.46 (11) 11.59 (30) 8.16 (79) -1.00 (61)

   Total Fund Policy 24.01 (23) 12.49 (11) -17.30 (52) 16.94 (62) 10.71 (46) 5.71 (12) 7.54 (36) 11.19 (51) 10.43 (10) -0.74 (49)
      Difference -0.06 0.20 -2.29 2.35 1.87 -1.77 0.92 0.40 -2.27 -0.26
   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) 23.95 12.69 -19.59 19.29 12.58 3.94 8.46 11.66 8.48 -0.80
   Total Fund Policy 24.01 12.49 -17.30 16.94 10.71 5.71 7.54 11.19 10.43 -0.74
      Difference -0.06 0.20 -2.29 2.35 1.87 -1.77 0.92 0.47 -1.95 -0.06

Total Equity Composite 30.86 19.75 -23.66 30.39 15.32 1.09 13.69 17.84 9.64 -1.49
   Total Equity Policy 32.87 20.74 -19.42 30.03 12.06 2.04 13.62 19.14 13.68 -3.37
      Difference -2.01 -0.99 -4.24 0.36 3.26 -0.95 0.07 -1.30 -4.04 1.88

Total Domestic Equity Composite 33.59 18.83 -20.35 32.36 15.42 1.07 17.88 16.94 9.95 -0.44
   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 -1.60 -1.63 -2.72 0.48 0.42 -1.85 0.30 -1.77 -5.01 0.05

Fidelity 500 Index (FXAIX) N/A 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 N/A 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

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

Vanguard 500 Index Fund (VFIAX) N/A 21.57 (28) -15.51 (38) 29.98 (44) 15.11 (26) 4.22 (32) 17.87 (21) 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 N/A -0.05 -0.04 -0.02 -0.04 -0.03 -0.04 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) 13.47 (38) -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 0.21 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

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

Total International Equity Composite 22.94 23.09 -32.86 24.96 14.97 1.14 1.47 20.63 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 -3.02 2.07 -8.07 0.51 11.52 1.86 -0.78 0.48 -1.28 6.85

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 13.53 3.10 -13.66 1.88 7.71 9.08 -0.12 2.57 7.08 0.21
   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 1.96 2.46 0.94 2.78 0.73 -1.22 1.10 2.50 1.89 -2.73

Dodge & Cox Income Fund (DODIX) 13.53 (5) 3.11 (2) -13.63 (12) 1.99 (6) 7.70 (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 0.72 -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 3.95 12.62 0.10 99.19 8 104.44 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 8.57 13.06 0.52 105.24 14 106.37 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

3.6

3.9

4.2

4.5

4.8

5.1

12.4 12.5 12.6 12.7

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

8.3

8.4

8.5

8.6

8.7

11.8 12.0 12.2 12.4 12.6 12.8 13.0 13.2 13.4

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

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

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

Index 20 3 (15%) 5 (25%) 12 (60%) 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 5.88 (31) 23.95 (18) 23.95 (18) 18.19 (17) 3.95 (69) 7.59 (74) 8.57 (39)

Index 6.10 (20) 24.01 (18) 24.01 (18) 18.11 (19) 4.88 (41) 7.77 (68) 8.35 (49)

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 23.95 (18) 12.69 (18) -19.59 (97) 19.29 (66) 12.58 (6) 3.94 (51)

Index 24.01 (18) 12.49 (21) -17.30 (81) 16.94 (87) 10.71 (19) 5.71 (10)

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 1.24 (44) 5.54 (25) 9.56 (19) -3.00 (53) 3.95 (17) 4.93 (20)

   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) N/A N/A 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 N/A 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) N/A 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 15.89 19.44 0.74 91.01 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) 12.08 (57) 15.89 (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) 23.56 (77) 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%) 11 (55%) 9 (45%) 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
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1.0

7.5 7.6

Risk (Standard Deviation %)

Risk and Return 5 Years

Investment Index

0.0

0.5

1.0
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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

Page 34



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) 7.70 (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

Vanguard 500 Index Admiral 36.29 (26) 11.87 (22) 15.93 (19) 14.45 (13) 13.34 (9) 14.11 (8)
   S&P 500 Index 36.35 (25) 11.91 (20) 15.98 (17) 14.50 (11) 13.38 (7) 14.15 (7)
      Difference -0.06 -0.04 -0.05 -0.05 -0.04 -0.04
   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 (59) 0.06 (41) 7.52 (43) 5.71 (47) 6.26 (46) 6.55 (63)
   MSCI AC World ex USA Growth 27.12 (38) 1.12 (36) 7.41 (46) 6.12 (38) 6.33 (45) 6.59 (60)
      Difference -2.41 -1.06 0.11 -0.41 -0.07 -0.04

   Foreign Growth Median 25.68 -0.89 7.17 5.58 6.14 6.81

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 1,326,363 2,520 0.19 % of Assets

Fidelity 500 Index (FXAIX) 0.02 1,759,733 352 0.02 % of Assets
MFS Growth Fund (MFEKX) 0.50 1,462,361 7,312 0.50 % of Assets
Vanguard Extended Mkt Index (VEXAX) 0.06 1,247,553 749 0.06 % of Assets

Total Domestic Equity Composite 0.19 5,796,009 10,932

Dodge & Cox International Stock (DODFX) 0.62 943,826 5,852 0.62 % of Assets

American Funds EuroPacific Gr R6 (RERGX) 0.47 970,242 4,560 0.47 % of Assets
Total International Equity Composite 0.54 1,914,067 10,412

Dodge & Cox Income Fund (DODIX) 0.41 4,306,723 17,658 0.41 % of Assets
Total Fixed Income Composite 0.41 4,306,723 17,658

R&D (Cash) 0.43 221,582 953

Total Fund 0.33 12,238,381 39,955

Okeechobee Municipal Police Officers' Pension Trust Fund
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 Fund Policy

Allocation Mandate Weight (%)

Jan-2003

Bloomberg Intermediate US Govt/Credit Idx 40.00
S&P 500 Index 60.00

Apr-2011

S&P 500 Index 45.00
MSCI AC World ex USA 15.00
Blmbg. U.S. Aggregate Index 40.00

Feb-2014
Russell 3000 Index 45.00
MSCI AC World ex USA 15.00

Blmbg. U.S. Aggregate Index 40.00

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 75.00

MSCI AC World ex USA 25.00

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
Manager Compliance:

Am. EuroPa Dodge & Cox Inc Fidelity 500

Van. Extended.
Manager Compliance:

Van. Equity* Van. 500** MFS Growth
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