City of Ocala

Comparative Performance

Allocation Performance (%)
Market Value 1 Year To 1 3 5
($000) % Quarter Date Year Years Years

As of September 30, 2019

7 10
Years Years

Since
Inception

Inception
Date

100.00

Total Fund Composite

152,069

10/01/2000

TF Policy Index 0.59 10.41 4.90 6.71 5.95 7.80 8.38 5.24

Domestic Equity 31,429 20.67 0.52 20.68 1.18 12.96 10.19 12.60 13.09 7.27 10/01/2000
Domestic Equity Index 0.46 18.66 0.20 11.91 10.12 12.48 12.71 6.45

International Equity 31,912 20.99 -3.53 411 -7.38 3.92 0.98 3.62 323 4.62 10/01/2000
International Equity Index -2.50 9.67 -1.59 6.31 2.95 5.15 4.27 342

Fixed Income 48,901 32.16 1.93 8.10 9.10 3.66 4,01 359 5.18 5.73 10/01/2000
Blmbg. Barc. U.S. Aggregate 2.27 8.52 10.30 2.92 3.38 2.72 3.75 491

Real Estate 19,163 12.60 1.28 0.89 1.49 4.89 8.22 10.06 10.77 7.91 01/01/2005
Real Estate Index 1.40 4.64 6.20 7.18 9.15 9.96 10.51 7.37

GTAA 11,685 7.68 057 11.28 3.89 5.52 5.59 5.30 N/A 6.14 11/01/2011
60% MSCI ACWI1/40% WGBI 0.44 12.66 478 6.76 5.23 5.97 6.20 6.19

Hedge Fund 7,084 4.66 -0.19 5.79 1.44 392 2.89 461 4.86 3.92 04/01/2008
90-Day T-Bill + 5% 1.80 5.60 7.50 6.61 6.01 5.74 5.55 5.59

7% Segal Marco Advisors
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