
Sussex County Employee Pension Plan Performance Summary (Net)
As of July 31, 2021

1 Mo YTD Market Value % of Portfolio Policy %
_

Total Fund Composite 1.1 10.6 152,516,159 100.0 100.0
Pension Policy Index 0.8 9.7    
Total Equity Composite 1.3 15.9 100,525,469 65.9 65.0

Total Equity Policy Index 0.9 14.8    
U.S. Equity Composite 2.0 18.6 56,088,053 36.8 36.0

Russell 3000 1.7 17.1    
Fidelity 500 Index 2.4 18.0 43,730,882 28.7 27.5

S&P 500 2.4 18.0    
Virtus KAR Mid-Cap Core Fund R6 2.7 18.6 6,634,841 4.4 4.0

Russell MidCap 0.8 17.1    
Vanguard Small-Cap Value Index -1.6 21.1 5,722,329 3.8 4.5

CRSP US Small Cap Value TR USD -1.6 21.1    
Global Equity Composite 1.2 13.9 36,430,224 23.9 24.0

MSCI ACWI IMI Net USD 0.5 13.2    
MFS Low Volatility Global Equity 2.1 12.2 9,352,253 6.1 6.0

MSCI ACWI Minimum Volatility Index 1.6 8.8    
AB Global Core Equity 1.2 -- 9,158,140 6.0 6.0

MSCI ACWI 0.7 --    
Artisan Global Opportunities 3.6 10.7 8,872,773 5.8 6.0

MSCI ACWI Growth 1.4 11.9    
Dodge & Cox Global Stock -2.1 18.5 9,047,058 5.9 6.0

MSCI ACWI Value NR USD -0.1 14.0    
Non-U.S. Equity Composite -2.8 6.5 8,007,193 5.3 5.0

MSCI ACWI ex USA IMI -1.3 8.2    
Hartford Schroders Int'l Multi-Cap Value Fund -1.2 13.1 3,229,280 2.1 2.0

MSCI ACWI ex USA Value -1.8 9.7    
Fidelity Total International Index -1.3 8.3 2,670,522 1.8 1.5

MSCI ACWI ex USA IMI -1.3 8.2    
Fidelity Emerging Markets Index Fund -6.8 0.1 2,107,390 1.4 1.5

MSCI Emerging Markets -6.7 0.2    
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1 Mo YTD Market Value % of Portfolio Policy %
_

Real Estate Composite   6,394,691 4.2 5.0
Clarion Lion Properties Fund 0.0 7.4 6,394,691 4.2 5.0

NFI 0.0 5.7    
Fixed Income Composite 0.8 -0.2 43,753,580 28.7 29.0

BBgBarc US Govt/Credit Int TR 0.8 -0.1    
Wilmington Trust Bonds 0.7 -0.3 21,395,830 14.0 15.0

WT Fixed Income Policy Index 0.8 -0.1    
Fidelity Interm. Treasury Bond Index 1.6 -1.1 11,469,876 7.5 7.0

BBgBarc US Treasury 5-10 Yr TR 1.6 -1.1    
Lord Abbett Short Duration Income 0.2 1.3 9,453,904 6.2 6.0

ICE BofA 1-3 Yrs US Corporate TR 0.2 0.5    
Chartwell Short Duration High Yield 0.0 1.5 1,433,970 0.9 1.0

BofA Merrill Lynch 1-3 Yrs High Yield BB 0.1 2.4    
Cash & Equivalents   1,842,419 1.2 1.0

Wilmington U.S. Govt MM Fund - MF Acct   1,587,830 1.0 1.0
M&T Bank Municipal MM Savings   254,589 0.2  

XXXXX

Sussex County Employee Pension Plan Performance Summary (Net)
As of July 31, 2021
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Sussex County OPEB Plan Performance Summary (Net)
As of July 31, 2021

1 Mo YTD Market Value % of Portfolio Policy %
_

Total Fund Composite 1.1 10.9 61,172,701 100.0 100.0
Sussex OPEB Policy Index 0.8 9.7    
Total Equity Composite 1.3 16.3 40,543,215 66.3 65.0

Equity Policy Index 0.9 14.8    
U.S. Equity Composite 1.9 18.8 22,458,557 36.7 36.0

Russell 3000 1.7 17.1    
Fidelity 500 Index 2.4 18.0 17,332,941 28.3 27.5

S&P 500 2.4 18.0    
Virtus KAR Mid-Cap Core Fund R6 2.7 18.6 2,634,065 4.3 4.0

Russell MidCap 0.8 17.1    
Vanguard Small-Cap Value Index -1.6 21.1 2,491,551 4.1 4.5

CRSP US Small Cap Value TR USD -1.6 21.1    
Global Equity Composite 1.2 14.4 14,970,163 24.5 24.0

MSCI ACWI IMI Net USD 0.5 13.2    
MFS Low Volatility Global Equity 2.2 12.0 3,705,465 6.1 6.0

MSCI ACWI Minimum Volatility Index 1.6 8.8    
AB Global Core Equity 1.2 16.6 3,861,153 6.3 6.0

MSCI ACWI 0.7 13.1    
Artisan Global Opportunities 3.6 10.7 3,674,238 6.0 6.0

MSCI ACWI Growth 1.4 11.9    
Dodge & Cox Global Stock -2.1 18.5 3,729,307 6.1 6.0

MSCI ACWI Value NR USD -0.1 14.0    
Non-U.S. Equity Composite -2.7 7.2 3,114,495 5.1 5.0

MSCI ACWI ex USA IMI -1.3 8.2    
Hartford Schroders Int'l Multi-Cap Value Fund -1.2 13.1 1,266,488 2.1 2.0

MSCI ACWI ex USA Value -1.8 9.7    
Fidelity Total International Index -1.3 8.3 1,061,541 1.7 1.5

MSCI ACWI ex USA IMI -1.3 8.2    
Fidelity Emerging Markets Index Fund -6.8 0.1 786,466 1.3 1.5

MSCI Emerging Markets -6.7 0.2    
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1 Mo YTD Market Value % of Portfolio Policy %
_

Real Estate Composite   2,664,454 4.4 5.0
Clarion Lion Properties Fund 0.0 7.4 2,664,454 4.4 5.0

NFI 0.0 5.7    
Fixed Income Composite 0.8 -0.1 17,376,256 28.4 29.0

Fixed Income Policy Index 0.7 -0.1    
Wilmington Trust Fixed Income 0.7 -0.4 8,973,334 14.7 15.0

WT Fixed Income Policy Index 0.8 -0.1    
Fidelity Interm. Treasury Bond Index 1.6 -- 4,198,273 6.9 7.0

BBgBarc US Treasury 5-10 Yr TR 1.6 --    
Lord Abbett Short Duration Income 0.2 -- 3,610,565 5.9 6.0

ICE BofA 1-3 Yrs US Corporate TR 0.2 --    
Chartwell Short Duration High Yield 0.0 -- 594,085 1.0 1.0

BofA Merrill Lynch 1-3 Yrs High Yield BB 0.1 --    
Cash & Equivalents   588,776 1.0 1.0

Wilmington U.S. Govt MM Fund - MF Acct   571,792 0.9 1.0
M&T Bank Municipal MM Savings   16,984 0.0  

XXXXX

Sussex County OPEB Plan Performance Summary (Net)
As of July 31, 2021
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