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3-Mos 6-Mos YTD 1-year 3-year 5-year 10-year Incp. 2014 2015 2016 2017 2018 2019 2020 2021 2022 2023

Gross % 1.12 6.68 6.68 11.82 2.67 6.08 5.49 7.22 8.70 1.12 4.36 15.40 -5.40 16.28 5.71 14.02 -11.77 10.56

Benchmark % 1.37 5.99 5.99 11.93 3.43 7.38 6.58 7.37 7.79 1.40 5.64 13.35 -3.50 17.27 12.51 12.70 -12.04 14.25

Net % 0.34 5.07 5.07 8.49 -0.36 2.96 2.38 4.07 5.47 -1.83 1.26 12.02 -8.22 12.90 2.62 10.70 -14.40 7.32
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Index 2023 Q1 2024 Q2 2024 YTD 2024
Last 18 
Months

S&P 500 Information Technology 57.4% 12.6% 13.7% 28.1% 101.6%
S&P 500 Communication Services 55.4% 15.7% 9.3% 26.5% 96.5%
S&P 500 Consumer Discretionary 42.0% 4.9% 0.6% 5.5% 49.8%
S&P 500 Industrials 17.5% 10.9% -3.0% 7.5% 26.3%
S&P 500 Financials 11.5% 12.3% -2.2% 9.9% 22.5%
S&P 500 Materials 11.8% 8.8% -4.6% 3.8% 16.1%
S&P 500 Health Care 1.5% 8.7% -1.1% 7.5% 9.2%
S&P 500 Consumer Staples -0.3% 7.3% 1.2% 8.5% 8.2%
S&P 500 Real Estate 11.1% -0.8% -2.2% -3.0% 7.8%
S&P 500 Energy -2.4% 13.4% -2.7% 10.4% 7.7%
S&P 500 Utilities -8.0% 4.3% 4.4% 8.9% 0.1%

S&P 500 (Large Cap) 26.3% 10.6% 4.3% 15.3% 45.6%
S&P MidCap 400 16.4% 10.0% -3.4% 6.2% 23.6%
S&P SmallCap 600 16.1% 2.5% -3.1% -0.7% 15.2%

S&P 500 Growth 30.0% 12.8% 9.6% 23.6% 60.7%
S&P 500 Value 22.2% 8.1% -2.1% 5.8% 29.3%

Large Cap ς Small Cap 10.2% 8.1% 7.4% 16.0% 30.4%
Growth ς Value 7.8% 4.7% 11.7% 17.8% 31.4%
All returns include dividends and are not annualized
Source: Bloomberg Finance, LP, EquityCompass
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