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Equities
Indices 3Q23 T‘?tfll 2023 TG_“?I Index Characteristics
Return (%) Return (%)
Domestic NTM P/E P/B Div. Yld. (%)
S&P 500 -3.3 13.1 17.9 4.1 1.6
DIIA -2.1 2.7 16.2 4.1 2.1
NASDAQ -3.9 27.1 24.6 5.2 0.8
Russell 1000 Growth -3.1 25.0 24.4 11.1 0.8
Russell 1000 Value -3.2 1.8 13.8 2.2 2.4
Q Russell 2000 -5.1 2.5 19.3 1.8 1.5
International®
(,) MSCI EAFE -4.0 7.6 12.6 1.7 3.3
MSCI Emerging Markets -2.8 A 11.7 1.6 2.7
MSCI United Kingdom -1.5 6.8 10.4 1.6 4.2
MSCI France -6.9 10.8 12.3 1.8
U) MSCI Germany -7.7 9.7 10.2 1.3 .
MSCI Japan -1.4 11.6 14.7 1.4 B2
— Global*
MSCI All Country World -3.3 10.5 15.4 2.6 2.1
LL
Fixed Income Commodities
x Indices** 3Q23 Total 2023 Total Resource 3Q23 Total 2023 Total
' Return (%) Return (%) ' Return (%) Return (%)
m Domestic Precious Metals
U.S. Corp - Gov (1-3 Years) 0.8 1.9 Gold -3.8 1.6
< U.S. Corp - Gov (3-5 Years) -0.4 0.8 Silver 2.7 -3.6
U.S. Corp - Gov (10+ Years) -9.3 -5.5 Industrial Metals
2 U.S. Treasuries Master -3.3 -1.8 Copper -0.4 -2.1
U.S. Corporates Master -2.7 04 Aluminum 10.1 -2.2
U.S. Municipals Master -3.8 -1.1 Energy
U.S. High Yield Master 0.5 6.0 Brent Crude Oil 27.9 15.1
1 International® WTI Crude Oil 285 13.3
Developed Markets Sov Bond -4.6 -4.1 Natural Gas 4.7 -34.5
< Key Rates
|— Rates 9/30/2023 6/30/2023 12/31/2022 9/30/2022
U.S. Target Fed Funds Rate 5.50 5.25 4.50 3.25
2-Year U.S. Treasury 5.03 4.87 4.41 422
10-Year U.S. Treasury 4.59 3.81 3.88 3.83
30-Year U.S. Treasury 4.73 3.85 3.97 3.79
10-Year German Bund 2.82 241 2.53 2.13
10-Year Japanese Bond 0.76 0.39 0.42 0.24
30-Year Fixed Mortgage 7.20 6.71 6.36 6.11
Currencies
Indices/ Exchange Rates 9/30/2023 6/30/2023 12/31/2022 9/30/2022
ICE U.S. Dollar Index 106.22 102.91 103.52 112.12
USD per EUR 1.06 1.09 1.07 0.98
USD per GBP 1.22 1.27 1.20 1.12
JPY per USD 149.23 144.54 131.95 144.75
CAD per USD 1.35 1.32 1.35 1.37

*Returns denominated in U_S. dollars
**ICE Bank of America Merrill Lynch (BofA-ML) indices
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