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Investment Returns



4.97

14.15

0.01

8.24
7.82

8.61

4.03

14.19

4.43

8.10

7.20

8.35

0.00

2.00

4.00

6.00

8.00

10.00

12.00

14.00

16.00

1 Quarter 1 Year 3 Years* 5 Years* 10 Years* Inception

RO
R

PERIOD

PEACE OFFICERS' RETIREMENT SYSTEM (net of fees) vs. POLICY INDEX
FOR THE PERIOD ENDING 3/31/24

PORS - After Fees POR POLICY INDEX



9.88

29.13

9.52

14.14 13.75

10.02

29.29

9.78

14.34 13.97

-25.00

-20.00

-15.00

-10.00

-5.00

0.00

5.00

10.00

15.00

20.00

25.00

30.00

35.00

40.00

1 Quarter 1 Year 3 Years* 5 Years* Inception

RO
R

PERIOD

VANGUARD TOTAL STOCK MARKET (net of fees) vs. RUSSELL 3000 INDEX 
FOR THE PERIOD ENDING 3/31/24

Vanguard Total Market - net of fees Russell 3000 Index



13.61

47.27

7.83

16.85
15.22

11.41

39.00

12.50

18.52
17.54

0.00

5.00

10.00

15.00

20.00

25.00

30.00

35.00

40.00

45.00

50.00

1 Quarter 1 Year 3 Years* 5 Years* Inception

RO
R

PERIOD

JENNISON (net of fees) vs. RUSSELL 1000 GROWTH
FOR THE PERIOD ENDING 3/31/24

Jennison - net of fees Russell 1000 Growth Index



4.29

20.35

2.34

11.66

9.81

11.71

2.90

18.75

2.22

8.17

6.87

10.00

0.00

5.00

10.00

15.00

20.00

25.00

1 Quarter 1 Year 3 Years* 5 Years* 10 Years* Inception

RO
R

PERIOD

FISHER (net of fees) vs. RUSSELL 2000 SMALL VALUE
FOR THE PERIOD ENDING 3/31/24

Fisher - net of fees Russell 2000 Value



0.34

4.82

-0.57

2.33

4.98

-0.47

2.67

-2.11

0.69

3.20

-3.00

-2.00

-1.00

0.00

1.00

2.00

3.00

4.00

5.00

6.00

1 Quarter 1 Year 3 Years* 5 Years* Inception

RO
R

PERIOD

LOOMIS SAYLES (net of fees) vs. BARCLAYS UNIVERSAL
FOR THE PERIOD ENDING 3/31/24

Loomis Sayles - net of fees Bloomberg US Universal



-0.97

0.27

-2.44 -2.54

-0.78

1.70

-2.46

-4.02

-6.00

-4.00

-2.00

0.00

2.00

4.00

6.00

8.00

1 Quarter 1 Year 3 Years* 5 Years* Inception

RO
R

PERIOD

LAZARD (net of fees) vs. BARCLAYS AGGREGATE
FOR THE PERIOD ENDING 3/31/24

Lazard - net of fees Bloomberg US Aggregate



3.78

4.83

-10.12

5.81 5.85

9.78

4.81

13.83

3.13

6.50

4.64
5.63

-15.00

-10.00

-5.00

0.00

5.00

10.00

15.00

20.00

1 Quarter 1 Year 3 Years* 5 Years* 10 Years* Inception

RO
R

PERIOD

BAILLIE GIFFORD (net of fees) vs. MSCI EAFE NET
FOR THE PERIOD ENDING 3/31/24

Baillie Gifford - net of fees MSCI ACWI x-US



-2.23

-10.63

1.89 2.20

6.62

4.47

-2.37

-11.29

3.52 3.75

7.00

5.63

-15.00

-10.00

-5.00

0.00

5.00

10.00

1 Quarter 1 Year 3 Years* 5 Years* 10 Years* Inception

RO
R

PERIOD

PRINCIPAL US PROPERTY (net of fees) vs. NCREIF NFI 
FOR THE PERIOD ENDING 3/31/24

Principal US Property -net of fees NCREIF NFI-ODCE Index



-1.39

-9.12

4.56
4.58

10.14

4.74

-2.37

-11.29

3.52 3.75

7.00
5.63

-15.00

-10.00

-5.00

0.00

5.00

10.00

15.00

1 Quarter 1 Year 3 Years* 5 Years* 10 Years* Inception

RO
R

PERIOD

PRINCIPAL ENHANCED (net of fees) VS. NCREIF NFI
FOR THE PERIOD ENDING 3/31/24

Principal Enhanced -net of fees NCREIF NFI-ODCE Index



Asset Allocation
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Fisher UBS Combined Vanguard Liquidity Walter Scott

Gardner Lewis Principal US Property Principal Enhanced Baillie Gifford Loomis Sayles

Dix Hills Westfield Lord Abbett Jennison Lazard







Risk Measures
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