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RETURNS FOR PERIODS ENDED SEPTEMBER 30, 2022

Quarter

Last

Date

Year to

Year

Last

Years

Last 2

Years

Last 3

Years

Last 4

Years

Last 5

Years

Last 7

Years

Last 10

Years

Last 15

Years

Last 20

Years

Last 25

Years

Last 30

Domestic Equity Benchmarks

Russell:3000 Index (4.5) (20.4) (17.6) 4.2 7.7 6.5 8.6 10.9 11.4 7.9 9.9 7.5 9.6

Russell:1000 Index (4.6) (20.5) (17.2) 4.1 7.9 6.9 9.0 11.2 11.6 8.0 10.0 7.6 9.6

Russell:1000 Value (5.6) (17.1) (11.4) 9.4 4.4 4.3 5.3 8.2 9.2 5.7 8.7 6.9 9.3

Russell:1000 Growth (3.6) (23.8) (22.6) (0.7) 10.7 8.9 12.2 13.7 13.7 10.1 11.0 7.6 9.6

Russell:Midcap Index (3.4) (19.7) (19.4) 5.5 5.2 4.7 6.5 8.8 10.3 7.5 10.7 8.7 10.6

Russell:Midcap Value (4.9) (18.9) (13.6) 10.9 4.5 3.8 4.8 7.7 9.4 6.8 10.2 8.6 10.6

Russell:Midcap Growth (0.7) (21.6) (29.5) (4.1) 4.3 4.5 7.6 9.5 10.9 8.0 11.0 7.8 9.6

Russell:2000 Index (2.2) (19.0) (23.5) 6.3 4.3 0.8 3.6 7.5 8.6 6.4 9.4 6.7 8.9

Russell:2000 Value (4.6) (19.2) (17.7) 16.2 4.7 1.3 2.9 7.4 7.9 5.7 8.8 7.4 9.8

Russell:2000 Growth 0.2 (19.1) (29.3) (2.9) 2.9 (0.4) 3.6 7.1 8.8 6.8 9.7 5.5 7.6

Non-US Equity Benchmarks

MSCI:EAFE (9.4) (22.5) (25.1) (3.0) (1.8) (1.7) (0.8) 2.8 3.7 0.6 5.9 3.5 4.9

MSCI:ACWI xUS (9.9) (22.3) (25.2) (3.7) (1.5) (1.4) (0.8) 3.3 3.0 0.6 6.4 -- --

MSCI:EM (11.6) (21.7) (28.1) (7.8) (2.1) (2.1) (1.8) 3.9 1.0 0.3 8.7 -- --

MSCI:EAFE Small (9.8) (25.8) (32.1) (6.4) (2.2) (3.1) (1.8) 3.2 5.3 2.4 8.2 -- --

MSCI:Frontier Markets (6.5) (19.4) (25.2) (0.6) (1.3) 0.5 (1.2) 2.5 3.6 (1.1) 6.3 -- --

Domestic Fixed Income Benchmarks

Blmbg:Aggregate (4.8) (9.2) (14.6) (8.0) (3.3) 0.0 (0.3) 0.5 0.9 2.7 3.1 4.0 4.5

Blmbg:HY Corp (0.6) (10.4) (14.1) (2.3) (0.5) 1.2 1.6 4.1 3.9 5.7 7.4 5.8 6.7

Blmbg:Municipal (3.5) (6.3) (11.5) (4.7) (1.9) 0.7 0.6 1.3 1.8 3.2 3.4 4.0 4.6

Blmbg:Gov/Cred 1-3 Yr (1.5) (2.1) (5.1) (2.4) (0.4) 0.8 0.7 0.8 0.8 1.6 2.0 2.9 3.3

Blmbg:TIPS (5.1) (10.9) (11.6) (3.6) 0.8 2.3 2.0 2.2 1.0 3.2 3.8 4.8 --

Non-US Fixed Income Benchmarks

Blmbg:Glb Agg xUSD (8.8) (18.9) (24.8) (13.8) (7.8) (4.7) (4.0) (1.7) (2.4) 0.3 2.3 2.4 3.2

Blmbg:Glb Agg xUSD Hdg (2.2) (6.1) (9.9) (5.3) (3.0) 0.3 0.7 1.5 2.2 3.1 3.3 4.1 5.0

JPM:EMBI Global Divsfd (4.6) (15.5) (24.3) (11.1) (7.2) (2.8) (2.6) 0.9 1.1 4.0 6.3 6.2 --

JPM:GBI-EM Global Divsfd (4.7) (12.9) (20.6) (9.7) (7.1) (3.0) (3.9) 0.4 (2.4) 1.2 -- -- --
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