City of Ocala

Comparative Performance As of September 30, 2022
Allocation Performance (%)
Market Value 1 Year To 1 3 5 7 10 Since Inception
($000) % Quarter Date FYTD Year Years Years Years Years  Inception Date
TF Policy Index -4.61 -16.34 -13.83 -13.83 1.91 3.14 5.04 6.03 4.80
0.50 -0.34 -0.36 -0.36 1.27 0.16 0.14 0.04 0.84
Difference
Domestic Equity . 10/01/2000
Domestic Equity Index -4.08 -24.20 -17.90 -17.90 7.14 7.63 10.34 10.85 6.55
1.52 -1.68 -2.11 -2.11 0.61 1.10 0.57 0.27 0.79
T 14400 87 284 2023 1170 170 687 669 949 1092 738 01/01/2007
Russell 1000 Value Index -5.62 -17.75 -11.36 -11.36 4.36 5.29 8.15 9.17 5.81
2.78 -2.48 -0.34 -0.34 2.51 1.40 1.34 1.75 1.57
Difference
Walington Growt W0 e ms s we nw na oo o
Russell 1000 Growth Index 014 441 964 964 454 N/A N/A NA 454
Difference
Segall Bryant & Hamill 10,713 6.5 -0.90 -21.64 -14.73 -14.73 9.00 9.36 11.27 10.84 9.55 06/01/2011
Russell 2000 Index -2.19 -25.10 -23.50 -23.50 4.29 3.55 7.51 8.55 7.58
1.29 3.46 8.77 8.77 4.71 5.81 3.76 2.29 1.97
Difference
International Equity ; - 10/01/2000

-10.63 -26.76 -26.46 -26.46 -1.81 -1.17 3.41 3.01 2.69

International Equity Index
-0.24 -1.83 -0.97 -0.97 2.58 -0.15 -0.19 -0.25 1.40

Difference
Schroders Int'l Equity* 14,364 8.7 -9.92 -29.46 -27.88 -27.88 N/A N/A N/A N/A 1.78 03/01/2020
MSCI AC World ex USA (Net) -9.91 -26.50 -25.17 -25.17 -1.52 -0.81 3.29 3.01 -0.84
-0.01 -2.96 -2.71 -2.71 N/A N/A N/A N/A 2.62
Difference
L 16,150 9.7 -11.70 -27.15 -26.53 -26.53 -0.12 -1.81 4.32 1.90 2.39 11/01/2011
MSCI EM (net) -11.57 -27.16 -28.11 -28.11 -2.07 -1.81 3.88 1.05 1.26
-0.13 0.01 1.58 1.58 1.95 0.00 0.44 0.85 1.13
Difference
Gross of Fees unless otherwise stated.
* Reported Net of Fees.
v+ Segal Marco Advisors
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City of Ocala

Comparative Performance As of September 30, 2022
Allocation Performance (%)
Market Value 1 Year To 1 3 5 7 10 Since Inception
($000) % Quarter Date FYTD Year Years Years Years Years  Inception Date
Fixed Income 10/01/2000
Bimbg. U.S. Aggregat 475 -1461  -1460  -1460  -3.26  -0.27 0.54 0.89 376
0.74 1.05 1.11 1.11 0.86 0.54 0.75 0.85 0.81
Diff
F'id‘:ﬁ';ce 25,090 154 -3.87 1457 1429 1429  -1.87 0.77 1.99 2.10 400  04/01/2008
Bimbe, US. Accroaate 475 1461  -1460  -1460  -326  -0.27 0.54 0.69 247
9. .- Ag9reg 0.88 0.04 0.31 0.31 1.39 1.04 1.45 1.21 1.53
%’f,’jﬁ;’f;e 19,541 118  -422 1249 1267 1267  -3.06  -0.30 0.53 N/A 083 01/01/2015
Bimbe. LS. Accroaate 475 1461 -1460  -1460  -326  -0.27 0.54 0.69 0.63
9. Lo £90reg 0.53 2.12 1.93 193 020  -003  -0.01 N/A 0.20
Total Real Estate : 01/01/2005
Real Estate Index 0.65 921 1622 1622  10.18 9.00 896  10.11 7.89
0.81 4.34 418 418 037 071  -085  -0.09 0.33
Difference
Boyd Watterson GSA Fund S v R A
NCREIF Gffice Income Total Return 0.66 2.20 2.82 2.82 N/A N/A N/A N/A 418
Difference
TARealty Core Property Fund e
NCREIF ODCE Equal Weighted 1.04 2.80 400 4.00 N/A N/A N/A N/A 6.09
Diff
U'Bgrﬁmbu" Property Fund 6,932 42 002 MM 1733 1733 7.62 5.95 6.27 7.74 729 01/01/2005
. 052 1307 2177 2177 1265 1056 1017  11.08 8.43
NCREIF ODCE Equal Weighted 050 136  -444  -444 503 -461 -390  -334  -1.14
Opportunistic : : : 11/01/2011
60% MSCI ACIWI40% WGBI 702 -2362  -2086  -2086  -0.09 1.98 444 412 443
2.46 3.60 2.19 2.19 2.74 0.04 091  -063  -0.19
Difference
Gross of Fees unless otherwise stated.
* Reported Net of Fees.
< Segal Marco Advisors
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City of Ocala

Comparative Performance

As of September 30, 2022

Allocation Performance (%)
Market Value 1 Year To 1 3 5 7 10 Since Inception
($000) % Quarter Date FYTD Year Years Years Years Years  Inception Date
Wellington Opportunistic Investment 12,637 7.6 -4.56 -20.02 -18.67 -18.67 2.65 2.02 N/A N/A 4.68 06/01/2016
60% MSCI ACWI/40% WGB! -7.02 -23.62 -20.86 -20.86 -0.09 1.98 4.44 412 3.83
2.46 3.60 2.19 2.19 2.74 0.04 N/A N/A 0.85
04/01/2008
90-Day T-Bill+ 5% 1.69 4.36 5.65 5.65 5.62 6.21 5.98 5.70 5.60
-1.35 -8.38 -9.29 -9.29 -1.71 -2.91 -2.33 -1.30 -1.69
[ng,’:fce 7,047 48 034 402  -364  -364 391 332 366 441 385  04/01/2008
1.69 4.36 5.65 5.65 5.62 6.21 5.98 5.70 5.60
3 _Bjll + 59
90-Day T-Bill + 5% -1.35 -8.38 -9.29 -9.29 -1.71 -2.89 -2.32 -1.29 -1.75
j . 0.32 -1.24 -0.55 -0.55 4.77 3.82 3.42 3.67 2.08
FRTPRE Consenvatie Index 002  -278  -309  -309 086  -0.50 0.24 0.74 1.77
Difference
Gross of Fees unless otherwise stated.
* Reported Net of Fees.
v+ Segal Marco Advisors
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