City of Ocala

Comparative Performance

As of September 30, 2023

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 -3.08 3.50 8.91 8.91 2.32 3.85 4.92 5.42 4.97
0.92 0.67 0.26 0.26 1.29 0.37 0.41 0.08 0.86
Difference
Domestic Equity 10/01/2000
Domestic Equity Index -3.81 9.94 17.83 17.83 9.40 7.75 10.65 10.42 7.01
0.65 -0.28 0.75 0.75 -1.23 0.71 0.82 0.24 0.79
T 16693 96 267 547 1592 1592 1244 731 976 1040  7.87  01/01/2007
Russell 1000 Value Index -3.16 1.79 14.44 14.44 11.05 6.23 7.92 8.45 6.31
0.49 3.68 1.48 1.48 1.39 1.08 1.84 1.65 1.56
Difference
SO R R R B S
Russell 1000 Growth Index 029 179 159 159  -6.18 N/A N/A NA -390
Difference
Segall Bryant & Hamill 9,051 52 273 2.97 15.13 15.13 11.94 7.99 10.95 9.53 9.99 06/01/2011
Russell 2000 Index -5.13 2.54 8.93 8.93 7.16 2.40 6.62 6.65 7.68
2.40 0.43 6.20 6.20 4.78 5.59 4.33 2.88 2.31
Difference
International Equity 10/01/2000
International Equity Index -3.38 3.78 16.51 16.51 1.33 1.65 4.1 2.80 3.26
1.00 5.68 8.85 8.85 3.65 1.76 1.17 0.57 1.65
Difference
Schroder | Equiy T Y T
MSCIAC World ex USA (Net -2.14 0.09 443 443 1.01 N/A N/A N/A 3.07
’i’f:gf::e 19,065 109 048 1263 2508 2508 522 336 526 355 405  11/01/2011
-2.93 1.82 11.70 11.70 -1.73 0.55 3.22 2.07 2.09
MSCIEM (ne) 3.41 10.81 13.38 13.38 6.95 2.81 2.04 1.48 1.96
Difference
Gross of Fees unless otherwise stated.
* Reported Net of Fees.

<+ Segal Marco Advisors



City of Ocala

Comparative Performance As of September 30, 2023
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. Aggregafe -3.23 -1.21 0.64 064  -5.21 010  -0.09 1.13 362

0.27 0.99 0.23 0.23 1.34 0.32 0.69 0.70 0.79
Diff
F'id‘:ﬁgce 21,516 124 261 0.36 243 243 345 1.26 1.22 2.35 380 04/01/2008
Bimbe. U.S. Acarecae -3.23 1.2 0.64 064  -521 010  -0.09 1.13 2.35

g- Lo Agareg 0.62 1.57 1.79 1.79 1.76 1.16 1.31 1.22 1.54
e 14992 86 343 098 109 109 451 056 043 NA 061 01012015
Bimba. U.S. Accrecae -3.23 -1.21 0.64 064  -521 010  -0.09 1.13 0.64
9. .- Ag9reg -0.20 023 173 73 070  -066  -0.04 NA  -0.03

Total Alternatives ] 01/01/2005
Atematives Index -2.02 0.00 1.09 1.09 5.66 5.14 5.69 6.45 5.62

1.17 0.35 0.13 0.13 1.92 042 002  -0.09 1.15
Difference
Total Real Estate . - 01/01/2005
Real Estate Index -2.07 759 <1153 -11.53 4.96 457 5.5 7.48 6.72

1.22 2.50 2.42 242 295 015  -0.46 0.29 0.48
Difference
Boyd Watterson GSA Fund W e i i as 03 s 4 sm m
NCREIF Gffice Total Return 3.13 1289 1754  17.54 9.34 N/A N/A N/A 9.34
Difference , -2.16 813 1287 -12.87 6.42 5.06 573 7.47 6.42
NCREIF ODCE Equal Weighted (Net 1.62 809 1330 1330  -0.63 N/A N/A NA  -0.63
Difference
TA Reslty Core Property Fund P B a2sr xsr s s a7 14 gem
NCREIF ODCE Equal Weighted (Ne) 0.38 4.87 4.37 4.37 N/A N/A N/A N/A 5.93
Difference
UBS Trumbull Froperty Fund M e S s e os s am nar s e
NCREIF ODCE Equal Weighted (Net) 0.74 330  -316  -316  -416  -424 333 -2.60  -0.64
Difference
Gross of Fees unless otherwise stated.
* Reported Net of Fees.
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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
Opportunistic 11/01/2011
60% MSCI ACWI/40% WGBI -3.67 5.10 12.98 12.98 0.83 3.38 4.61 4,52 5.12
0.94 1.14 5.43 5.43 413 2.50 1.40 0.41 0.24
Difference
Wellington Opportunistic Investment L i 22 2?3 13‘;; ;g‘;; 32‘3‘ ggg 3211 ;‘éAz ggg 06/01/2016
0 O =-J. . . . . . . . .
60% MSCI ACWI/40% WG 0.94 1.14 5.43 5.43 413 2.50 1.40 N/A 1.43
Hedge Fur 04/01/2008
90-Day T-Bill+ 5% 2.56 7.46 9.70 9.70 6.79 6.80 6.62 6.16 5.86
-1.87 -2.39 -1.15 -1.15 -1.25 -2.48 -2.05 -1.93 -1.65
Diff
e 8627 50 06 507 855 855 554 432 458 424 415  0401/2008
2.56 7.46 9.70 9.70 6.79 6.80 6.62 6.16 5.86
| - [ 0,
90-Day T-Bil + 5% 187 239 415 115 125 248 -204 192  -1.71
i . 1.50 3.51 5.02 5.02 5.67 4.07 4.09 3.50 2.26
RFRTPOE. Conservaive ncex -0.81 1.56 3.53 353 -0.13 0.25 0.49 0.74 1.89
Difference
Gross of Fees unless otherwise stated.
* Reported Net of Fees.
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