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Market Environment 
Period Ending September 30, 2023 

Global Equities 

Equities cooled off in the third quarter with most major indexes experiencing a quarterly loss. With 
the current interest-rate headwind, investors looked to fixed-income investments as an alternative to 
stocks. For the three months ended September 30, the S&P 500 Index fell 3.3%. So far this year, U.S. 
equity performance remains strong, with the S&P 500 up 13% through the third quarter. Small-cap 
stocks experienced larger drawdowns in the quarter versus large-cap equities, fueled by investors 
favoring the perceived safety of large- and mega-cap companies. The Russell 2000 was down 5.1% 
for the quarter. Meanwhile, in international markets, the MSCI EAFE fell 4.1% in the third quarter, 
while the MSCI EM slid lower by only 2.9%, modestly outperforming international developed and 
domestic equities, despite a strong U.S. dollar and volatility in China. 

Global Fixed Income 

Fixed-income markets succumbed to the Federal Reserve’s continued messaging of higher-for-longer 
interest rates. The Fed raised rates by 25 basis points in July and held steady in September. 
Treasuries sold off during the quarter, led by the long end of the yield curve in a bear steepening 
move. The yield on the 30-year Treasury climbed by 84 basis points to end the quarter at 4.7%, while 
the five-year Treasury note yield climbed 45 basis points to end the quarter at a 4.6% yield. This led 
total returns to be negative for most fixed-income indexes in the investment-grade universe. Overall, 
credit spreads in fixed income were relatively unchanged. The return-seeking segments of the fixed-
income market, such as high-yield and levered loans posted positive returns for the quarter.  
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West Virginia Savings Plan(s) 

Quarterly Investment Performance Review 
Period Ending September 30, 2023 

Returns for periods longer than one year are annualized.
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SMART529 WV Direct - Asset Values 
Asset Distribution for Periods Ending September 30, 2023 

Market Value Weight Market Value Weight

Age-Based Portfolios $242,957,901 54.58% $234,358,615 54.77%

Age-Based 0-3 $10,576,894 2.38% $10,049,596 2.35%

Age-Based 4-6 $22,446,776 5.04% $21,067,294 4.92%

Age-Based 7-9 $32,511,764 7.30% $30,553,624 7.14%

Age-Based 10-11 $24,706,898 5.55% $24,565,197 5.74%

Age-Based 12-13 $25,655,021 5.76% $24,312,958 5.68%

Age-Based 14-15 $30,824,008 6.92% $30,982,760 7.24%

Age-Based 16 $16,040,748 3.60% $15,705,800 3.67%

Age-Based 17 $18,184,242 4.08% $16,862,466 3.94%

Age-Based 18+ $62,011,550 13.93% $60,258,919 14.08%

Static Portfolios $129,034,854 28.99% $123,431,085 28.85%

Aggressive Growth $58,480,264 13.14% $56,026,849 13.09%

Growth $31,880,449 7.16% $29,989,364 7.01%

Balanced $22,492,922 5.05% $21,326,365 4.98%

Conservative Balanced $10,035,813 2.25% $10,077,966 2.36%

Conservative Bond $6,145,406 1.38% $6,010,541 1.40%

Fixed Income $19,602,335 4.40% $18,273,782 4.27%

Stable Value $19,602,335 4.40% $18,273,782 4.27%

Domestic Equity $53,574,905 12.03% $51,830,837 12.11%

Vanguard 500 index $53,574,905 12.03% $51,830,837 12.11%

Total Fund $445,169,995 100.0% $427,894,319 100.0%

June 30, 2023 September 30, 2023
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SMART529 WV Direct–D Share Performance  
Returns for Periods Ending September 30, 2023 

 

 
 
 

 
 
 
 
 
 
 
 
 
 
  

Last 
Quarter

Age-Based Portfolios

Age-Based 0-3  (3.49%) 45  9.05% 12  7.28% 9 - -
Age-Based Portfolio 0-3 Benchmark  (3.28%) 23  9.24% 10  7.42% 7  6.97% 2  9.43% 1

US 529 Age 0-4  (3.65%)  7.16%  4.74%  4.69%  6.60%

Age-Based 4-6  (3.43%) 46  8.03% 10  5.48% 12  6.22% 3  7.91% 1
Age-Based Portfolio 4-6 Benchmark  (3.22%) 25  8.13% 7  5.60% 9  6.23% 3  7.96% 1

US 529 Age 5-6  (3.75%)  6.28%  3.76%  4.67%  6.18%

Age-Based 7-9  (3.39%) 57  6.95% 27  4.08% 42 - -
Age-Based Portfolio 7-9 Benchmark  (3.18%) 33  7.00% 25  4.20% 41 -  -  

US 529 Age 7-8  (3.30%)  6.00%  3.21%  4.20%  5.59%

Age-Based 10-11  (3.00%) 30  6.10% 26  3.39% 31  4.91% 16  6.33% 3
Age-Based Portfolio 10-11 Benchmark  (2.80%) 14  6.29% 20  3.53% 26  4.87% 19  6.32% 6

US 529 Age 9-10  (3.17%)  5.05%  2.21%  3.79%  5.05%

Age-Based 12-13  (2.80%) 33  5.16% 25  2.43% 29 - -
Age-Based Portfolio 12-13 Benchmark  (2.59%) 21  5.37% 23  2.50% 27 -  -  

US 529 Age 11-12  (2.96%)  4.24%  1.19%  3.15%  4.24%

Age-Based 14-15  (2.28%) 25  4.34% 29  2.10% 16  4.04% 10  5.06% 1
Age-Based Portfolio 14-15 Benchmark  (2.01%) 18  4.87% 10  2.22% 12  4.08% 7  5.10% 1

US 529 Age 13-14  (2.60%)  3.49%  0.42%  2.63%  3.45%

Age-Based 16  (1.32%) 11  3.93% 13  2.61% 2  3.62% 6  3.98% 13
Age-Based Portfolio 16 Benchmark  (0.90%) 5  4.95% 1  2.64% 2  3.46% 12  3.75% 18

US 529 Age 15-16  (2.36%) 48  2.80% 56  (0.30%) 58  2.02% 66  2.65%

Age-Based 17  (0.93%) 18  3.09% 22  1.93% 4 - -
Age-Based Portfolio 17 Benchmark  (0.45%) 6  4.29% 1  2.00% 4 -  -  

US 529 Age 17-18  (1.76%)  2.30%  (0.71%)  1.61%  2.01%

Age-Based 18+  (0.53%) 30  2.23% 37  1.44% 10  2.29% 11  2.65% 3
Age-Based Portfolio 18+ Benchmark  0.01% 20  3.61% 5  1.49% 9  2.17% 14  2.43% 15

US 529 Age 19+  (1.02%)  1.93%  (0.80%)  1.15%  1.31%

Last
 3 Years

Last
 5 Years

Last
 7 Years

Year to  
Date

Effective November 16, 2018, Direct SMART529 expanded from five Age-Based Portfolios to nine. Five of the nine new age-bands continue the 
performance history of the prior wider age-bands as follows: (1) New age-band 4-6 will continue the performance of age-band 0-8. (2) New 
age-band 10-11 will continue the performance of age-band 9-13. (3) There is no change in the 14-15 age-band, other than the underlying fund 
allocations. (4) Age-band 16 will continue the performance history of 16 17. (5) There is no change in the 18+ age-band, other than the 
underlying fund allocations. The 0-3, 7-9,12-13, and 17 age-bands began their performance track record on or about November 16, 2018. The 
Age-Based funds are ranking in Morningstar’s age-based categories. New categories were announced on April 1, 2019.
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SMART529 WV Direct–D Share Performance
Returns for Periods Ending September 30, 2023

Last 
Quarter

Static Portfolios

Aggressive Growth  (3.48%) 67  9.12% 75  7.26% 70  6.86% 68  9.32% 65
Aggressive Growth Benchmark  (3.28%) 22  9.24% 72  7.42% 66  6.97% 65  9.43% 63

US 529 Static Large Blend  (3.59%)  10.21%  7.79%  5.94%  8.79%

Growth  (3.40%) 42  8.02% 11  5.45% 22  6.18% 3  7.89% 9
Growth Benchmark  (3.22%) 19  8.13% 10  5.60% 19  6.23% 3  7.96% 9

US 529 Static Allocation--70% to 85% Equity  (3.45%)  6.25%  4.59%  4.64%  6.33%

Balanced  (3.03%) 26  6.04% 25  3.35% 31  4.88% 17  6.30% 22
Balanced Benchmark  (2.80%) 17  6.29% 19  3.53% 24  4.87% 17  6.32% 22

US 529 Static Allocation--50% to 70% Equity  (3.28%)  5.03%  2.61%  3.93%  5.23%

Conservative Balanced  (1.32%) 4  3.92% 41  2.57% 18  3.77% 21  3.70% 59
Conservative Balanced Benchmark  (0.90%) 2  4.95% 12  2.64% 17  3.46% 35  3.75% 58

US 529 Static Allocation--30% to 50% Equity  (2.91%)  3.09%  0.41%  2.56%  3.57%

Conservative Bond  (0.48%) 16  0.85% 37  (0.14%) 12  1.51% 15  1.39% 19
Conservative Bond Portfolio Benchmark  0.02% 12  2.24% 17  (0.07%) 12  1.46% 16  1.23% 21

US 529 Static Intermediate Bond  (2.17%)  0.45%  (3.28%)  0.39%  0.43%

Fixed Income

Stable Value  0.59%  1.68%  1.66%  1.87%  1.86%
ICE BofA US 3M Trsy Bill TR USD  1.31%  3.60%  1.70%  1.72%  1.55%
Bloomberg US Govt/Credit 1-5 Yr TR USD  0.21%  1.40%  (1.62%)  1.14%  0.83%

Domestic Equity

Vanguard 500 Idx  (3.30%) 34 12.97% 13  10.03% 10  9.80% 6  12.13% 7
S&P 500 TR USD  (3.27%) 13.07%  10.15%  9.92%  12.24%

Last
 3 Years

Last
 5 Years

Last
 7 Years

Year to  
Date

Effective November 16, 2018, Direct SMART529 expanded from five Age-Based Portfolios to nine. Five of the nine new age-bands continue the 
performance history of the prior wider age-bands as follows: (1) New age-band 4-6 will continue the performance of age-band 0-8. (2) New 
age-band 10-11 will continue the performance of age-band 9-13. (3) There is no change in the 14-15 age-band, other than the underlying fund 
allocations. (4) Age-band 16 will continue the performance history of 16-17. (5) There is no change in the 18+ age-band, other than the 
underlying fund allocations. The 0-3, 7-9,12-13, and 17 age-bands began their performance track record on or about November 16, 2018. The 
Age-Based funds are ranking in Morningstar’s age-based categories. New categories were announced on April 1, 2019. 
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SMART529 WV Direct–Underlying Performance 
Returns for Periods Ending September 30, 2023

Morningstar Category Last 
Quarter

Year to  
Date

Last
3 Years

Last
5 Years

Last
7 Years

Underlying Funds

Hartford Stable Value Fund US Stable Value  0.51%  1.41%  1.34%  1.55%  1.50%
Bloomberg US Govt/Credit 1-5 Yr TR USD  0.21%  1.40%  (1.62%)  1.14%  0.83%
ICE BofA US 3M Trsy Bill TR USD  1.31%  3.60%  1.70%  1.72%  1.55%

Vanguard Inflation-Protected Secs I US Fund Inflation-Protected Bond  (2.57%) 59  (0.75%) 62  (2.04%) 50  2.02% 47  1.33% 60
Bloomberg US Treasury US TIPS TR USD  (2.60%)  (0.78%)  (1.98%)  2.12%  1.46%

Vanguard Total Bond Market II Idx I US Fund Intermediate Core Bond  (3.12%) 49  (0.94%) 48  (5.20%) 52  0.08% 44  (0.14%) 53
Bloomberg US Agg Float Adj TR USD  (3.11%)  (1.06%)  (5.18%)  0.18%  (0.04%)

Vanguard Total Stock Market Idx Instl Pls US Fund Large Blend  (3.29%) 54  12.36% 40  9.26% 57  9.07% 45  11.59% 37
CRSP US Total Market TR USD  (3.30%)  12.34%  9.26%  9.07%  11.58%

Vanguard Total Intl Stock Index I US Fund Foreign Large Blend  (4.01%) 28  5.04% 65  3.89% 60  2.76% 49  4.81% 49
FTSE Global All Cap ex US (USA) NR USD  (3.33%)  5.48%  4.13%  2.86%  4.94%
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The Hartford SMART529 - Asset Values 
Asset Distribution for Periods Ending September 30, 2023 

Market Value Weight Market Value Weight

Domestic Equity $442,428,134 24.73% $408,989,748 24.38%

Large Cap $348,232,411 19.47% $323,705,372 19.30%

Hartford Equity Income $47,148,550 2.64% $44,376,723 2.65%

Hartford Div & Growth $227,218,771 12.70% $211,095,447 12.58%

Hartford Growth Opportunities $73,865,090 4.13% $68,233,202 4.07%

Mid Cap $79,746,840 4.46% $72,173,167 4.30%

Hartford Mid Cap $63,841,671 3.57% $57,531,041 3.43%

Hartford Mid Cap Value $15,905,169 0.89% $14,642,126 0.87%

Small Cap $14,448,883 0.81% $13,111,209 0.78%

Hartford Small Company $14,448,883 0.81% $13,111,209 0.78%

Domestic Hybrid $35,119,704 1.96% $32,796,449 1.96%

Hartford Balanced Inc Fund $35,119,704 1.96% $32,796,449 1.96%

International Equity $36,441,765 2.04% $32,884,949 1.96%

Hartford Intl Opportunities $19,094,343 1.07% $17,399,161 1.04%

MFS Global Equity $17,347,421 0.97% $15,485,788 0.92%

Fixed Income $105,610,620 5.90% $99,924,515 5.96%

Intermediate-Term Bond $25,737,743 1.44% $24,479,060 1.46%

Hartford Total Return Bond $25,737,743 1.44% $24,479,060 1.46%

TIPS $6,061,981 0.34% $5,661,937 0.34%

Hartford Inflation Plus+ $6,061,981 0.34% $5,661,937 0.34%

High Yield $6,018,028 0.34% $5,785,625 0.34%

Hartford High Yield $6,018,028 0.34% $5,785,625 0.34%

Stable Value $67,792,868 3.79% $63,997,894 3.82%

Stable Value Fund $67,792,868 3.79% $63,997,894 3.82%

Age-Based Portfolios $875,413,849 48.94% $828,501,582 49.39%

Age-Based 0-3 $15,514,770 0.87% $14,069,112 0.84%

Age-Based 4-6 $32,365,743 1.81% $29,993,796 1.79%

Age-Based 7-9 $60,258,942 3.37% $57,481,220 3.43%

Age-Based 10-11 $64,856,305 3.63% $58,486,457 3.49%

Age-Based 12-13 $92,225,421 5.16% $86,858,741 5.18%

Age-Based 14-15 $113,642,984 6.35% $109,768,831 6.54%

Age-Based 16 $73,362,932 4.10% $69,837,543 4.16%

Age-Based 17 $78,989,193 4.42% $75,963,958 4.53%

Age-Based 18+ $344,197,560 19.24% $326,041,923 19.44%

Static Portfolios $293,683,583 16.42% $274,278,237 16.35%

Aggressive Growth $75,271,905 4.21% $68,976,441 4.11%

Growth Portfolio $100,240,701 5.60% $93,882,724 5.60%

Balanced Portfolio $58,455,391 3.27% $54,787,144 3.27%

Conservative Balanced $13,201,537 0.74% $12,731,460 0.76%

Hartford Checks & Balance $46,514,048 2.60% $43,900,467 2.62%

Total Fund $1,788,697,653 100.0% $1,677,375,480 100.0%

June 30, 2023 September 30, 2023
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The Hartford SMART529 - A Share Performance 
Returns for Periods Ending September 30, 2023 

Last 
Quarter

Year to  
Date

Age-Based Portfolios*
Age-Based 0-3  (3.96%) 90  7.16% 57  5.75% 44  4.94% 63 -

Hartford 0-3 Benchmark  (3.76%) 78  9.30% 10  7.14% 11  6.04% 23 -
US 529 Age 0-4  (3.65%)  7.16%  4.74%  4.69%  6.60%

Age-Based 4-6  (3.73%) 85  6.35% 52  4.78% 31  4.38% 56  6.19% 40
Hartford 4-6 Benchmark  (3.59%) 66  8.22% 7  5.82% 8  5.56% 13  7.34% 19

US 529 Age 5-6  (3.75%)  6.28%  3.76% - -

Age-Based 7-9  (3.49%) 68  5.60% 65  3.75% 54  3.95% 73 -
Hartford 7-9 Benchmark  (3.46%) 64  7.12% 23  4.45% 36  4.96% 35 -

US 529 Age 7-8  (3.30%)  6.00%  3.21%  4.20%  5.59%

Age-Based 10-11  (3.12%) 46  4.99% 53  3.21% 34  3.63% 58  4.99% 43
Hartford 10/11 Benchmark  (3.02%) 34  6.35% 19  3.77% 24  4.49% 31  5.76% 20

US 529 Age 9-10  (3.17%)  5.05%  2.21%  3.79%  5.05%

Age-Based 12-13  (2.84%) 36  4.23% 52  2.41% 30  3.27% 52 -
Hartford 12-13 Benchmark  (2.74%) 28  5.47% 18  2.80% 22  4.01% 27 -

US 529 Age 11-12  (2.96%)  4.24%  1.19%  3.15%  4.24%

Age-Based 14-15  (2.28%) 24  3.69% 47  2.29% 9  3.28% 34  4.12% 29
Hartford 14-15 Benchmark  (2.12%) 20  4.95% 8  2.48% 4  3.92% 13  4.55% 11

US 529 Age 13-14  (2.60%)  3.49%  0.42%  2.63%  3.45%

Age-Based 16  (1.49%) 15  3.25% 35  2.17% 3  2.74% 31  3.13% 31
Hartford 16 Benchmark  (0.97%) 7  5.05% 1  2.88% 2  3.23% 17  3.47% 19

US 529 Age 15-16  (2.36%)  2.80%  (0.30%)  2.02%  2.65%

Age-Based 17  (1.03%) 20  2.59% 40  1.68% 4  2.29% 28 -
Hartford 17 Benchmark  (0.46%) 6  4.36% 1  2.25% 4  2.63% 19 -

US 529 Age 17-18  (1.76%)  2.30%  (0.71%)  1.61%  2.01%

Age-Based 18+  (0.48%) 28  1.98% 46  1.35% 11  1.89% 27  2.04% 20
Hartford 18+ Benchmark  0.07% 19  3.73% 4  1.77% 4  2.19% 14  2.12% 19

US 529 Age 19+  (1.02%)  1.93%  (0.80%)  1.15%  1.31%

Static Portfolios
Aggressive Growth*  (3.91%) 88  7.24% 89  5.78% 94  4.96% 95  7.19% 97

Aggressive Growth Benchmark  (3.76%) 85  9.30% 72  7.14% 71  6.04% 86  8.43% 85
US 529 Static Large Blend  (3.59%)  10.21%  7.79%  5.94%  8.79%

Growth  (3.69%) 68  6.40% 66  4.80% 42  4.45% 78  6.22% 75
Hartford Growth Benchmark  (3.59%) 60  8.22% 10  5.82% 16  5.56% 17  7.34% 20

US 529 Static Allocation--70% to 85% Equity  (3.45%)  6.25%  4.59%  4.64%  6.33%

Balanced  (3.09%) 56  4.93% 42  3.20% 56  3.66% 73  5.01% 73
Balanced Benchmark  (3.02%) 59  6.35% 6  3.77% 6  4.49% 7  5.76% 5

US 529 Static Allocation--50% to 70% Equity  (3.28%)  5.03%  2.61%  3.93%  5.23%

Conservative Balanced  (1.37%) 4  3.30% 56  2.20% 23  2.77% 65  3.14% 79
Hartford Conservative Balanced Benchmark   (0.97%) 2  5.05% 10  2.88% 14  3.23% 43  3.47% 68

US 529 Static Allocation--30% to 50% Equity  (2.91%)  3.09%  0.41%  2.56%  3.57%

Hartford Checks & Balances Fund  (3.70%) 87 3.07% 75  3.79% 42  5.43% 26  6.88% 25
33% S&P 500 - 33% Russell 3000 - 34% BC US A  (3.23%) 7.88%  4.69%  6.61%  8.00%

US 529 Static Allocation--50% to 70% Equity  (3.28%)  5.03%  2.61%  3.93%  5.23%

Last
 3  Years

Last
 5  Years

Last
 7  Years

Effective September 15, 2017, Hartford SMART529 expanded from five Age-Based Portfolios to nine. Five of the nine new age-bands will continue the performance 
history of the prior wider age-bands as follows: (1) New age-band 4-6 will continue the performance of age-band 0-8. (2) New age-band 10-11 will continue the 
performance of age-band 9-13. (3) There is no change in the 14-15 age-band, other than the underlying fund allocations. (4) Age-band 16 will continue the 
performance history of 16-17. (5) There is no change in the 18+ age-band, other than the underlying fund allocations. The 0-3, 7-9,12-13, and 17 age-bands began 
their performance track record on or about September 15, 2018. The custom benchmarks are spliced based on prior allocations of the age-based portfolios.   
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The Hartford SMART529 - A Share Performance 
Returns for Periods Ending September 30, 2023 

Last 
Quarter

Year to  
Date

Domestic Equity Funds
Large Cap

Hartford Equity Income Fund  (2.91%) 57  (1.13%) 76  11.49% 54  7.75% 15  8.95% 36
Russell 1000 Value Index  (3.16%)  1.79%  11.05%  6.23%  7.92%

Hartford Div and Growth Fund  (2.74%) 54  3.26% 17  11.97% 47  8.40% 7  10.43% 8
Russell 1000 Value Index  (3.16%)  1.79%  11.05%  6.23%  7.92%
S&P 500 Index  (3.27%)  13.07%  10.15%  9.92%  12.24%

Hartford Growth Opportunities  (5.17%) 97  21.67% 54  (2.52%) 100  7.08% 75  11.49% 58
Russell 3000 Growth Index  (3.34%)  23.77%  7.54%  11.70%  15.05%

Mid Cap
Hartford Mid-Cap Fund  (6.22%) 84 1.80% 85  2.06% 90  2.71% 98  7.41% 71

S&P MidCap 400 Index  (4.20%) 4.27%  12.05%  6.06%  8.77%
Hartford Mid-Cap Value Fund  (4.32%) 36 3.71% 59  14.83% 3  5.60% 46  7.20% 73

Russell Mid Cap Value Index  (4.46%) 0.54%  10.98%  5.18%  6.83%

Small Cap
Hartford Small Company Fund  (6.07%) 88 3.22% 58  (2.31%) 98  3.49% 52  8.83% 8

Russell 2000 Growth Index  (7.32%) 5.24%  1.09%  1.55%  6.77%

Domestic Hybrid
Hartford Balanced Income  (2.91%) 48 -0.68% 100  2.02% 25  3.79% 20  4.36% 33

Hartford Balanced Benchmark  (3.02%) 6.35%  3.77%  4.49%  5.76%

International Equity
MFS Global Equity Fund  (6.92%) 88 2.82% 80  4.11% 37  5.01% 8  6.99% 7

MSCI World Index  (3.46%) 11.10%  8.08%  7.26%  9.32%
Hartford Intl Opportunities Fund  (5.99%) 79 1.54% 93  1.39% 73  2.65% 51  4.08% 74

MSCI ACWI Ex USA Growth Index  (3.77%) 5.34%  3.74%  2.58%  4.73%

Intermediate-Term Bond
Hartford Total Return Bond Fund  (3.14%) 70  (0.64%) 58  (5.16%) 61  0.14% 58  0.19% 56

Barclays US Agg Bond Index  (3.23%)  (1.21%)  (5.21%)  0.10%  (0.09%)

Tips
Hartford Inflation Plus Fund  (1.58%) 39 -0.12% 35  (0.83%) 32  1.90% 34  1.32% 27

Barclays US Trsy Infl Note 1-10Y Index  (1.00%) 0.46%  (0.02%)  2.63%  1.90%

High Yield
Hartford High Yield Fund  (0.04%) 65 5.12% 1  1.11% 24  2.49% 5  3.21% 1

Barclays US Corporate High Yield Index  0.46% 5.86%  1.76%  2.96%  3.80%

Stable Value
Hartford Stable Value Fund  0.51% 1.41%  1.34%  1.55%  1.50%

ICE BofA US 3M Trsy Bill TR USD  1.31% 3.60%  1.70%  1.72%  1.55%
Bloomberg US Govt/Credit 1-5 Yr TR USD  0.21% 1.40%  (1.62%)  1.14%  0.83%

Last
 7  Years

Last
 3  Years

Last
 5  Years
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The Hartford SMART529 - Underlying Performance 
Returns for Periods Ending September 30, 2023 

1. Products were added to the underlying components of the Age-Based portfolios and static allocation portfolios on February 17, 2017. The Hartford 
Quality Bond Y, Hartford Core Equity Y, Hartford Growth Opportunities Y and the Hartford Schroders Emerging Mkts Eq. Inv fund. 

2. The Harford Funds transitioned their underlying mutual funds from the Y share class to the F share class on 4/7/2017. 
3. The Hartford Funds removed the Real Total Return fund from the age-based funds on 10/8/2018. 
4. The Underlying managers on this page are reflective of the underlying components of the Age Based Funds within the plan. 

Morningstar Category Last 
Quarter

Underlying Funds

Hartford Stable Value Fund US Stable Value  0.51%  1.41%  1.34%  1.55%  1.50%
Bloomberg US Govt/Credit 1-5 Yr TR USD  0.21%  1.40%  (1.62%)  1.14%  0.83%
ICE BofA US 3M Trsy Bill TR USD  1.31%  3.60%  1.70%  1.72%  1.55%

Hartford Inflation Plus F US Fund Inflation-Protected Bond  (1.46%) 36  0.17% 39  (0.42%) 33  2.33% 25  1.72% 25
Bloomberg US Trsy Infl Note 1-10Y TR USD  (1.00%)  0.46%  (0.02%)  2.63%  1.90%

Hartford Core Bond ETF US Fund Intermediate Core Bond  (3.04%) 46  (0.51%) 83  (5.49%) 97 - -
Bloomberg US Agg Bond TR USD  (3.23%)  (1.21%)  (5.21%)  0.10%  (0.09%)

Hartford World Bond F US Fund Global Bond  (0.85%) 9  (0.69%) 35  (1.58%) 9  0.54% 17  0.85% 8
FTSE WGBI USD  (4.27%)  (2.68%)  (8.72%)  (2.57%)  (2.44%)

Hartford Strategic Income F US Fund Multisector Bond  (1.49%) 75  2.41% 49  (1.93%) 84  2.21% 22  2.59% 20
Bloomberg US Agg Bond TR USD  (3.23%)  (1.21%)  (5.21%)  0.10%  (0.09%)

Hartford Equity Income F US Fund Large Value  (2.80%) 58  (0.82%) 75  11.95% 48  8.20% 16  9.41% 25
Russell 1000 Value TR USD  (3.16%)  1.79%  11.05%  6.23%  7.92%

Hartford Multifactor US Equity ETF US Fund Large Value  (2.54%) 51  4.40% 24  10.17% 71  6.12% 58  9.42% 25
Russell 1000 Value TR USD  (3.16%)  1.79%  11.05%  6.23%  7.92%
Russell 1000 TR USD  (3.15%)  13.01%  9.53%  9.63%  12.00%

Hartford Core Equity F US Fund Large Blend  (3.57%) 70  8.80% 69  7.46% 84  9.03% 46  11.52% 40
S&P 500 TR USD  (3.27%)  13.07%  10.15%  9.92%  12.24%

Schwab® S&P 500 Index US Fund Large Blend  (3.28%) 51  13.04% 24  10.12% 30  9.89% 18  12.20% 14
S&P 500 TR USD  (3.27%)  13.07%  10.15%  9.92%  12.24%

Hartford Growth Opportunities F US Fund Large Growth  (5.05%) 86  22.07% 45  (2.12%) 93  7.52% 77  11.96% 66
Russell 3000 growth TR USD  (3.34%)  23.77%  7.54%  11.70%  15.05%

Hartford Small Cap Growth F US Fund Small Growth  (6.35%) 48  5.87% 36  1.02% 62  1.74% 77  6.60% 85
Russell 2000 Growth TR USD  (7.32%)  5.24%  1.09%  1.55%  6.77%

Hartford Multifactor Dev Mkts (exUS) ETF US Fund Foreign Large Value  (1.50%) 35  6.42% 79  3.93% 95  1.14% 91  3.95% 73
MSCI ACWI Ex USA Value NR USD  (0.07%)  8.19%  9.57%  2.29%  4.57%
MSCI ACWI Ex USA NR USD  (3.77%)  5.34%  3.74%  2.58%  4.73%

Hartford Schroders Intl Multi-Cp Val F US Fund Foreign Large Value  (1.51%) 28  6.69% 30  8.07% 17  2.44% 64  4.17% 57
MSCI ACWI Ex USA Value NR USD  (0.07%)  8.19%  9.57%  2.29%  4.57%
MSCI ACWI Ex USA NR USD  (3.77%)  5.34%  3.74%  2.58%  4.73%

Hartford International Opportunities F US Fund Foreign Large Blend  (5.90%) 78  1.82% 94  1.80% 83  3.07% 39  4.51% 61
MSCI ACWI Ex USA NR USD  (3.77%)  5.34%  3.74%  2.58%  4.73%

Hartford International Growth F US Fund Foreign Large Growth  (8.90%) 65  6.40% 18  (2.71%) 65  1.63% 73  4.29% 67
MSCI ACWI Ex USA Growth NR USD  (7.31%)  2.61%  (1.86%)  2.54%  4.66%

Hartford Schroders Emerging Mkts Eq F US Fund Diversified Emerging Mkts  (6.03%) 88  0.69% 79  (3.29%) 67  0.58% 58  3.56% 40
MSCI EM NR USD  (2.93%)  1.82%  (1.73%)  0.55%  3.22%

Last
 3 Years

Last
 5 Years

Last
 7 Years

Year to  
Date
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SMART529 Select- Asset Values 
Asset Distribution for Periods Ending September 30, 2023 

 

 
 
 
 
 

 
 
 
 

 
  

Market Value Weight Market Value Weight

Age-Based Portfolios $372,992,113 57.10% $359,725,403 57.52%

Age-Based Portfolio 0-3 $6,910,532 1.06% $6,437,021 1.03%

Age-Based Portfolio 4-6 $17,405,286 2.66% $15,424,377 2.47%

Age-Based Portfolio 7-8 $23,235,409 3.56% $21,510,695 3.44%

Age-Based Portfolio 9-10 $32,442,675 4.97% $31,593,900 5.05%

Age-Based Portfolio 11-12 $41,292,273 6.32% $37,896,819 6.06%

Age-Based Portfolio 13-14 $54,943,251 8.41% $55,226,530 8.83%

Age-Based Portfolio 15-16 $64,647,235 9.90% $61,776,564 9.88%

Age-Based Portfolio 17-18 $64,595,041 9.89% $63,823,975 10.21%

Age-Based Portfolio 19+ $67,520,409 10.34% $66,035,520 10.56%

Static Portfolios $280,180,035 42.90% $265,687,256 42.48%

Aggressive Growth $35,609,053 5.45% $33,762,644 5.40%

Moderately Aggressive $17,479,706 2.68% $16,280,439 2.60%

Growth $28,261,794 4.33% $26,871,034 4.30%

Moderate Growth $15,999,053 2.45% $14,995,204 2.40%

Balanced $16,783,952 2.57% $16,217,015 2.59%

Moderate Conservative $7,346,100 1.12% $7,001,681 1.12%

Conservative $12,002,428 1.84% $11,468,381 1.83%

All Equity $112,403,191 17.21% $106,206,117 16.98%

Fixed Income $17,173,931 2.63% $16,304,057 2.61%

1-Year Fixed $17,120,828 2.62% $16,580,683 2.65%

Total Fund $653,172,148 100.0% $625,412,659 100.0%

June 30, 2023 September 30, 2023
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SMART529 Select - D Share Performance 
Returns for Periods Ending September 30, 2023 

 

 
 

Effective on or about October 18, 2019, SMART529 Select expanded the number of age-bands from seven to nine age-bands. The following age-bands will 
continue the performance history of the prior wider age-bands as follows: (1) Age-Based Portfolio 7-8 will continue the performance of Age-Based Portfolio 7-9. (2) 
Age-Based Portfolio 9-10 will continue the performance of Age-Based Portfolio 10-12. (3) Age-Based Portfolio 13-14 will continue the performance of Age-Based 
Portfolio 13-15. (4) Age-Based Portfolio 15-16 will continue the performance of Age-Based Portfolio 16-18. There is no change in the Age-Based Portfolio 0-3, Age-
Based Portfolio 4-6 and Age-Based Portfolio 19+, other than the underlying fund allocations. Age-Based Portfolio 11-12 and Age-Based Portfolio 17-18 will begin 
their performance track record on October 18, 2019. Performance information through October 18, 2019 represents (1) the prior age-bands and prior underlying 
fund allocations and (2) the prior underlying fund allocations for the Static Portfolios and may not be indicative of future results. 

Last 
Quarter

Age-Based & Static Portfolios

Age-Based Portfolio 0-3  (3.08%) 11  7.22% 56  9.38% 2  5.87% 29  8.14% 15
Aggressive Growth  (3.08%) 12  7.23% 56  9.38% 2  5.87% 29  8.15% 15

Select Age-Based Portfolio 0-3 Benchmark  (3.54%) 53  9.40% 5  7.39% 8  6.65% 3  8.93% 1
US 529 Age 0-4  (3.65%)  7.16%  4.74%  4.69%  6.60%

Age-Based Portfolio 4-6  (2.93%) 4  6.58% 43  7.98% 1  5.43% 14  7.41% 14
Moderately Aggressive  (2.92%) 4  6.58% 44  7.98% 2  5.46% 13  7.42% 13

Select Age-Based Portfolio 4-6 Benchmark  (3.42%) 45  8.41% 6  6.31% 6  6.19% 6  8.18% 1
US 529 Age 5-6  (3.75%)  6.28%  3.76%  4.67%  6.18%

Age-Based Portfolio 7-8  (2.79%) 5  5.91% 53  6.60% 1  5.02% 31  6.69% 18
Growth  (2.77%) 5  5.97% 50  6.55% 2  5.11% 25  6.75% 17

Select Age-Based Portfolio 7-8 Benchmark  (3.32%) 47  7.41% 17  5.20% 18  5.68% 7  7.38% 6
US 529 Age 7-8  (3.30%)  6.00%  3.21%  4.20%  5.59%

Age-Based Portfolio 9-10  (2.48%) 5  5.40% 44  5.35% 2  4.71% 23  5.66% 24
Moderate Growth  (2.50%) 5  5.40% 44  5.33% 2  4.63% 29  5.59% 24

Select Age-Based Portfolio 9-10 Benchmark  (2.67%) 9  5.84% 30  3.48% 29  4.69% 26  5.84% 19
US 529 Age 9-10  (3.17%)  5.05%  2.21%  3.79%  5.05%

Age-Based Portfolio 11-12  (2.35%) 12  4.70% 37  4.37% 3 - -
Select Age-Based Portfolio 11-12 Benchmark  (3.14%) 65  5.16% 26  3.61% 6 - -

US 529 Age 11-12  (2.96%)  4.24%  1.19%  3.15%  4.24%

Age-Based Portfolio 13-14  (2.16%) 22  4.00% 36  3.46% 2  3.84% 13  4.49% 12
Balanced  (2.13%) 21  4.01% 36  3.39% 3  3.84% 14  4.49% 14

Select Age-Based Portfolio 13-14 Benchmark  (1.75%) 11  5.12% 7  2.81% 4  4.02% 11  4.79% 3
US 529 Age 13-14  (2.60%)  3.49%  0.42%  2.63%  3.45%

Age-Based Portfolio 15-16  (1.48%) 15  3.82% 17  2.90% 2  3.29% 17  3.79% 18
Moderate Conservative  (1.48%) 15  3.83% 17  2.88% 2  3.30% 17  3.80% 18

Select Age-Based Portfolio 15-16 Benchmark  (0.87%) 5  4.94% 1  2.75% 2  3.63% 6  4.17% 4
US 529 Age 15-16  (2.36%)  2.80%  (0.30%)  2.02%  2.65%

Age-Based Portfolio 17-18  (0.53%) 6  3.99% 1  2.60% 2 - -
Select Age-Based Portfolio 17-18 Benchmark  (0.94%) 19  4.18% 1  2.63% 2 - -

US 529 Age 17-18  (1.76%)  2.30%  (0.71%)  1.61%  2.01%

Age-Based Portfolio 19+ / Conservative  0.44% 13  4.13% 3  2.12% 2  2.17% 14  2.45% 11
Conservative  0.44% 14  4.15% 3  2.17% 2  2.33% 9  2.57% 5

Select Age-Based Portfolio 19+ Benchmark  0.09% 19  4.27% 3  2.09% 3  2.86% 2  3.06% 1
US 529 Age 19+  (1.02%)  1.93%  (0.80%)  1.15%  1.31%

All Equity  (3.08%) 12  7.25% 44  9.37% 47  5.85% 40  8.14% 52
Select All Equity Portfolio Benchmark  (3.54%)  9.40%  7.39%  6.65%  8.93%

Fixed Income  (1.05%) 88  1.14% 87  (3.52%) 98  0.56% 89  0.16% 92
Select Fixed Income Portfolio Benchmark  (1.76%)  0.07%  (3.20%)  0.77%  0.53%

1-Year Fixed  1.22%  3.33%  0.32%  0.79%  0.73%
ICE BofA US 1-Y Trsy Bill TR LOC  1.26%  3.01%  0.96%  1.65%  1.43%

Last
 3 Years

Last
 5 Years

Last
 7 Years

Year to 
Date
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SMART529 Select - Underlying Performance 

Returns for Periods Ending September 30, 2023 

 

 
 
 
 
 
 

 
 

 
 

 
 

 

Morningstar Category Last 
Quarter

Year to 
Date

Last
3 Years

Last
5 Years

Last
7 Years

Underlying Funds

DFA One-Year Fixed-Income I US Fund Ultrashort Bond  1.30% 72  3.59% 69  0.73% 82  1.20% 86  1.15% 86
ICE BofA US 3M Trsy Bill TR USD  1.31%  3.60%  1.70%  1.72%  1.55%

DFA Short-Duration Real Return Instl US Fund Short-Term Bond  1.55% 5  3.87% 6  2.55% 3  2.70% 4  2.36% 6
Bloomberg U.S. Treasury TIPS 1-5Y TR USD  0.24%  1.52%  1.45%  2.67%  2.06%

DFA Short-Term Extended Quality I US Fund Short-Term Bond  1.42% 7  3.49% 14  (0.65%) 57  1.01% 68  0.91% 67
Bloomberg U.S. Treasury TIPS 1-5Y TR USD  0.24%  1.52%  1.45%  2.67%  2.06%

DFA Inflation-Protected Securities I US Fund Inflation-Protected Bond  (2.57%) 62  (0.62%) 53  (2.18%) 61  2.20% 35  1.41% 49
Bloomberg US Treasury US TIPS TR USD  (2.60%)  (0.78%)  (1.98%)  2.12%  1.46%

DFA Investment Grade I US Fund Intermediate Core Bond  (2.13%) 13  0.45% 11  (4.79%) 31  0.87% 8  0.35% 18
Bloomberg US Agg Bond TR USD  (3.23%)  (1.21%)  (5.21%)  0.10%  (0.09%)

DFA Five-Year Global Fixed-Income I US Fund Global Bond-USD Hedged  1.34% 1  3.50% 11  (1.40%) 11  0.45% 19  0.42% 21
FTSE WGBI USD  (4.27%)  (2.68%)  (8.72%)  (2.57%)  (2.44%)

DFA US Core Equity 2 I US Fund Large Blend  (2.90%) 22  9.18% 12  12.32% 15  8.54% 10  10.97% 6
Russell 3000 TR USD  (3.25%)  12.39%  9.38%  9.14%  11.64%

DFA International Core Equity I US Fund Foreign Large Blend  (2.96%) 11  6.50% 39  7.20% 8  3.15% 35  5.44% 24
MSCI World ex USA NR USD  (4.10%)  6.73%  6.07%  3.44%  5.38%

DFA Emerging Markets Core Equity I US Fund Diversified Emerging Mkts  (1.52%) 20  7.04% 22  4.72% 15  3.21% 22  4.65% 22
MSCI EM NR USD  (2.93%)  1.82%  (1.73%)  0.55%  3.22%

DFA Global Real Estate Securities Port US Fund Global Real Estate  (7.26%) 98  (6.59%) 93  1.05% 39  0.87% 28  1.23% 36
S&P Global REIT NR USD  (6.49%)  (4.54%)  2.21%  0.01%  0.26%
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West Virginia Savings Plan Trust Fund 

 
 

Quarterly Exception Report 
Period Ending September 30, 2023 

 
 

 

 
Prepared by 
NEPC, LLC 

 
 

 
Exception Report on Underlying Funds 

 
 

There are currently no products on the exception report. 
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The Hartford SMART529 Blended Benchmarks 

 

 

Age-Based 0-3 / Aggressive Growth Age-Based 14-15 Hartford Check and Balances Fund
Bloomberg US Aggregate 8.0% Bloomberg US Aggregate 18.8% Russell 1000 Value TR USD 33.3%
Bloomberg US TIPS  (1-10 Y) - Bloomberg US TIPS  (1-10 Y) 10.5% S&P 500 TR USD 33.3%
FTSE WGBI - FTSE WGBI 3.8% Barclays US Agg Bond TR USD 33.3%
ICE BofA US Treasury Bill (3 M) - ICE BofA US Treasury Bill (3 M) 25.0%
MSCI All Country World ex USA Growth  4.5% MSCI All Country World ex USA Growth  2.0% Hartford Equity Income Fund
MSCI All Country World  ex-USA 21.8% MSCI All Country World  ex-USA 10.3% Russell 1000 Value TR 100.0%
MSCI Emerging Markets  3.0% MSCI Emerging Markets  1.3% Hartford Div and Growth Fund
Russell 1000 8.5% Russell 1000 3.8% S&P 500 TR USD 100.0%
Russell 1000 Value 8.5% Russell 1000 Value 4.0% Hartford Growth Opportunities
Russell 2000 Growth 5.3% Russell 2000 Growth 2.3% Russell 3000 Growth TR 100.0%
Russell 3000 Growth 11.5% Russell 3000 Growth 5.3% Hartford Mid-Cap Fund
S&P 500 29.0% S&P 500 13.3% S&P MidCap 400 TR 100.0%

  Hartford Mid-Cap Value Fund
Age-Based 4-6 / Growth Age-Based 16 / Conservative Balanced Russell Mid-Cap Value TR 100.0%

Bloomberg US Aggregate 11.3% Bloomberg US Aggregate 11.0% Hartford Small Company Fund
Bloomberg US TIPS  (1-10 Y) 5.5% Bloomberg US TIPS  (1-10 Y) 7.0% Russell 2000 Growth TR 100.0%
FTSE WGBI 1.3% FTSE WGBI - Hartford Balanced Income
ICE BofA US Treasury Bill (3 M) - ICE BofA US Treasury Bill (3 M) 50.0% Hartford Balanced Income Benchmark* 100.0%
MSCI All Country World ex USA Growth  4.0% MSCI All Country World ex USA Growth  1.5% MFS Global Equity Fund
MSCI All Country World  ex-USA 19.5% MSCI All Country World  ex-USA 7.8% MSCI World Index 100.0%
MSCI Emerging Markets  2.5% MSCI Emerging Markets  1.0% Hartford Intl Opportunities Fund
Russell 1000 7.5% Russell 1000 3.0% MSCI ACWI Ex USA Growth Index 100.0%
Russell 1000 Value 7.5% Russell 1000 Value 3.0% Hartford Total Return Bond Fund
Russell 2000 Growth 4.8% Russell 2000 Growth 1.8% Barclays US Agg Bond Index 100.0%
Russell 3000 Growth 10.0% Russell 3000 Growth 4.0% Hartford Inflation Plus Fund
S&P 500 26.3% S&P 500 10.0% Barclays US Trsy Infl Note 1-10Y Index 100.0%

  Hartford High Yield Fund
Age-Based 7-9 Age-Based 17 Barclays US Corporate High Yield Index 100.0%

Bloomberg US Aggregate 16.3% Bloomberg US Aggregate 11.0% Hartford Stable Value Fund
Bloomberg US TIPS  (1-10 Y) 9.0% Bloomberg US TIPS  (1-10 Y) 7.0% BBgBarc US Govt/Credit 1-5 Yr TR USD 100.0%
FTSE WGBI 2.8% FTSE WGBI -
ICE BofA US Treasury Bill (3 M) - ICE BofA US Treasury Bill (3 M) 60.0%
MSCI All Country World ex USA Growth  3.5% MSCI All Country World ex USA Growth  1.0%
MSCI All Country World  ex-USA 17.3% MSCI All Country World  ex-USA 5.3%
MSCI Emerging Markets  2.3% MSCI Emerging Markets  0.8%
Russell 1000 6.5% Russell 1000 2.0%
Russell 1000 Value 6.5% Russell 1000 Value 2.0%
Russell 2000 Growth 4.3% Russell 2000 Growth 1.3%
Russell 3000 Growth 9.0% Russell 3000 Growth 2.5%
S&P 500 22.8% S&P 500 7.3%

  
Age-Based 10-11 /  Balanced  Age-Based 18+

Bloomberg US Aggregate 17.3% Bloomberg US Aggregate 11.0%
Bloomberg US TIPS  (1-10 Y) 9.5% Bloomberg US TIPS  (1-10 Y) 7.0%
FTSE WGBI 3.3% FTSE WGBI -
ICE BofA US Treasury Bill (3 M) 8.0% ICE BofA US Treasury Bill (3 M) 70.0%
MSCI All Country World ex USA Growth  3.0% MSCI All Country World ex USA Growth  0.5%
MSCI All Country World  ex-USA 14.8% MSCI All Country World  ex-USA 2.8%
MSCI Emerging Markets  2.0% MSCI Emerging Markets  0.5%
Russell 1000 5.8% Russell 1000 1.3%
Russell 1000 Value 5.8% Russell 1000 Value 1.3%
Russell 2000 Growth 3.5% Russell 2000 Growth -
Russell 3000 Growth 7.5% Russell 3000 Growth 1.5%
S&P 500 19.8% S&P 500 4.3%

  

Age-Based 12-13
Bloomberg US Aggregate 20.5%
Bloomberg US TIPS  (1-10 Y) 11.5%
FTSE WGBI 4.0%
ICE BofA US Treasury Bill (3 M) 12.0%
MSCI All Country World ex USA Growth  2.3%
MSCI All Country World  ex-USA 12.5%
MSCI Emerging Markets  1.8%
Russell 1000 4.8%
Russell 1000 Value 4.8%
Russell 2000 Growth 3.0%
Russell 3000 Growth 6.5%
S&P 500 16.5%

                                        
**Hartford Balanced Income Benchmark: 45% 

Russell 1000 Value TR USD, 44% Bbg Barc US 
Corp Bond TR USD, 5.5% JPM EMBI Plus TR USD, 

Bbg Barc US HY 2% Issuer Cap TR USD
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SMART529 Direct Blended Benchmarks 

 

 
 

 

Age Based Portfolio 0-3 / Aggressive Growth Age Based Portfolio 17
BBgBarc US Treasury US TIPS TR USD 0.0% BBgBarc US Treasury US TIPS TR USD 7.0%
BBgBarc US Agg Float Adj TR USD 8.0% BBgBarc US Agg Float Adj TR USD 11.0%
CRSP US Total Market TR USD 62.8% CRSP US Total Market TR USD 15.0%
FTSE Global All Cap ex US TR USD 29.3% FTSE Global All Cap ex US TR USD 7.0%
ICE BofA US Treasury Bill (3 M) 0.0% ICE BofA US Treasury Bill (3 M) 60.0%

 
Age Based Portfolio 4-6 / Growth Age Based Portfolio 18

BBgBarc US Treasury US TIPS TR USD 5.5% BBgBarc US Treasury US TIPS TR USD 7.0%
BBgBarc US Agg Float Adj TR USD 12.5% BBgBarc US Agg Float Adj TR USD 11.0%
CRSP US Total Market TR USD 56.0% CRSP US Total Market TR USD 8.3%
FTSE Global All Cap ex US TR USD 26.0% FTSE Global All Cap ex US TR USD 3.8%
ICE BofA US Treasury Bill (3 M) 0.0% ICE BofA US Treasury Bill (3 M) 70.0%

 
Age Based Portfolio 7-9

BBgBarc US Treasury US TIPS TR USD 9.0%
BBgBarc US Agg Float Adj TR USD 19.0% The SMART529 Stable Value
CRSP US Total Market TR USD 49.0% ICE BofA US Treasury Bill (3 M) 100.0%
FTSE Global All Cap ex US TR USD 23.0%
ICE BofA US Treasury Bill (3 M) 0.0% SMART529 Direct Vanguard 500 Idx

 S&P 500 TR USD 100.0%
Age Based Portfolio 10-11 / Balanced

BBgBarc US Treasury US TIPS TR USD 9.5%
BBgBarc US Agg Float Adj TR USD 20.5%
CRSP US Total Market TR USD 42.3%
FTSE Global All Cap ex US TR USD 19.8%
ICE BofA US Treasury Bill (3 M) 8.0%

Age Based Portfolio 12-13
BBgBarc US Treasury US TIPS TR USD 11.5%
BBgBarc US Agg Float Adj TR USD 24.5%
CRSP US Total Market TR USD 35.5%
FTSE Global All Cap ex US TR USD 16.5%
ICE BofA US Treasury Bill (3 M) 12.0%

 
Age Based Portfolio 14-15

BBgBarc US Treasury US TIPS TR USD 10.5%
BBgBarc US Agg Float Adj TR USD 22.5%
CRSP US Total Market TR USD 28.5%
FTSE Global All Cap ex US TR USD 13.5%
ICE BofA US Treasury Bill (3 M) 25.0%

 
Age Based Portfolio 16 / Conservative

BBgBarc US Treasury US TIPS TR USD 7.0%
BBgBarc US Agg Float Adj TR USD 11.0%
CRSP US Total Market TR USD 21.8%
FTSE Global All Cap ex US TR USD 10.3%
ICE BofA US Treasury Bill (3 M) 50.0%
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SMART529 Select Blended Benchmarks 

 
Select Age-Based Portfolio 0-3 
Benchmark 

    Select Aggressive Growth Portfolio 
Benchmark 

  

Russell 3000 TR USD 60.00%   Russell 3000 TR USD 61.04% 
MSCI World ex USA NR USD 25.00%   MSCI World ex USA NR USD 27.17% 
MSCI EM NR USD 10.00%   MSCI EM NR USD 8.79% 
S&P Global REIT NR USD 5.00%   S&P Global REIT TR USD 3.00% 

          
Select Age-Based Portfolio 4-6 
Benchmark 

    Select Moderate Aggressive Portfolio Benchmark 

Russell 3000 TR USD 54.00%   Russell 3000 TR USD 54.89% 
MSCI World ex USA NR USD 22.50%   MSCI World ex USA NR USD 24.45% 
MSCI EM NR USD 9.00%   MSCI EM NR USD 7.88% 
Barclays US Agg Bond TR USD 8.20%   Barclays US Agg Bond TR USD 6.79% 
S&P Global REIT TR USD 2.69%   S&P Global REIT TR USD 2.69% 
Barclays US Treasury US TIPS TR 

USD 
1.80%   Barclays US Treasury US TIPS TR USD 1.80% 

FTSE WGBI 1-5 Yr Hdg USD 4.50%   FTSE WGBI 1-5 Yr Hdg USD 1.50% 
          

Select Age-Based Portfolio 7-8 
Benchmark 

    Select Growth Portfolio Benchmark   

Russell 3000 TR USD 48.00%   Russell 3000 TR USD 48.85% 
MSCI World ex USA NR USD 20.00%   MSCI World ex USA NR USD 21.72% 
Barclays US Agg Bond TR USD 16.40%   Barclays US Agg Bond TR USD 13.51% 
MSCI EM NR USD 8.00%   MSCI EM NR USD 7.01% 
FTSE WGBI 1-5 Yr Hdg USD 4.00%   Barclays US Treasury US TIPS TR USD 3.50% 
S&P Global REIT TR USD 3.60%   FTSE WGBI 1-5 Yr Hdg USD 3.00% 
  100.00%   S&P Global REIT TR USD 2.40% 

Select Age-Based Portfolio 9-10 Benchmark       
Russell 3000 TR USD 42.00%   Select Moderate Growth Portfolio 

Benchmark 
  

Barclays US Agg Bond TR USD 20.50%   Russell 3000 TR USD 36.64% 
MSCI World ex USA NR USD 17.50%   Barclays US Agg Bond TR USD 17.12% 
FTSE WGBI 1-5 Yr Hdg USD 9.50%   MSCI World ex USA NR USD 16.32% 
MSCI EM NR USD 7.00%   FTSE WGBI 1-5 Yr Hdg USD 13.21% 
Barclays US Treasury US TIPS TR 

USD 
0.00%   MSCI EM NR USD 5.31% 

S&P Global REIT TR USD 3.50%   Barclays US Treasury US TIPS TR USD 5.01% 
      BofAML US Corp&Govt 1-5 Yr TR USD 2.30% 

Select Age-Based Portfolio 11-12 Benchmark   BofAML US Treasury Bill 6 Mon TR 
USD 

2.30% 

Russell 3000 TR USD 36.00%   S&P Global REIT TR USD 1.80% 
MSCI World ex USA NR USD 15.00%       
Barclays US Agg Bond TR USD 15.80%   Select Balanced Portfolio Benchmark   
BofAML US Corp&Govt 1-5 Yr TR 

USD 
9.20%   Russell 3000 TR USD 27.47% 

Barclays US Treasury US TIPS TR 
USD 

12.00%   BofAML US Treasury Bill 6 Mon TR 
USD 

14.99% 

MSCI EM NR USD 6.00%   FTSE WGBI 1-5 Yr Hdg USD 14.99% 
S&P Global REIT TR USD 6.00%   MSCI World ex USA NR USD 12.19% 
  100.00%   Barclays US Agg Bond TR USD 11.99% 

Select Age-Based Portfolio 13-14 Benchmark   BofAML US Corp&Govt 1-5 Yr TR USD 8.99% 
Russell 3000 TR USD 30.00%   Barclays US Treasury US TIPS TR USD 4.10% 
BofAML US Treasury Bill 6 Mon TR 

USD 
2.00%   MSCI EM NR USD 3.90% 
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FTSE WGBI 1-5 Yr Hdg USD 11.90%   S&P Global REIT TR USD 1.40% 
MSCI World ex USA NR USD 12.50%       
Barclays US Agg Bond TR USD 10.90%       
BofAML US Corp&Govt 1-5 Yr TR 

USD 
3.20%   Select Moderately Conservative Portfolio 

Benchmark 
Barclays US Treasury US TIPS TR 

USD 
22.00%   BofAML US Treasury Bill 6 Mon TR 

USD 
30.97% 

     
MSCI EM NR USD 5.00%   Russell 3000 TR USD 21.38% 
S&P Global REIT TR USD 2.50%   BofAML US Corp&Govt 1-5 Yr TR USD 14.69% 
      FTSE WGBI 1-5 Yr Hdg USD 13.39% 

Select Age-Based Portfolio 15-16 Benchmark   MSCI World ex USA NR USD 9.49% 
BofAML US Treasury Bill 6 Mon TR 

USD 
9.40%   Barclays US Agg Bond TR USD 4.10% 

Russell 3000 TR USD 24.00%   MSCI EM NR USD 3.10% 
BofAML US Corp&Govt 1-5 Yr TR 

USD 
13.00%   Barclays US Treasury US TIPS TR USD 1.80% 

FTSE WGBI 1-5 Yr Hdg USD 10.70%   S&P Global REIT TR USD 1.10% 
MSCI World ex USA NR USD 10.00%       
Barclays US Agg Bond TR USD 7.10%   Select Conservative Portfolio Benchmark   
MSCI EM NR USD 4.00%   BofAML US Treasury Bill 6 Mon TR 

USD 
50.00% 

Barclays US Treasury US TIPS TR 
USD 

19.80%   BofAML US Corp&Govt 1-5 Yr TR USD 20.00% 

S&P Global REIT TR USD 2.00%   Russell 3000 TR USD 12.20% 
  100.00%   FTSE WGBI 1-5 Yr Hdg USD 10.00% 

Select Age-Based Portfolio 17-18 Benchmark   MSCI World ex USA NR USD 5.40% 
BofAML US Treasury Bill 6 Mon TR 

USD 
29.80%   MSCI EM NR USD 1.80% 

Russell 3000 TR USD 18.00%   S&P Global REIT TR USD 0.60% 
BofAML US Corp&Govt 1-5 Yr TR 

USD 
9.10%       

FTSE WGBI 1-5 Yr Hdg USD 10.50%   Select All Equity Portfolio Benchmark   
MSCI World ex USA NR USD 16.60%   Russell 3000 TR USD 61.00% 
Barclays US Agg Bond TR USD 3.80%   MSCI World ex USA NR USD 27.20% 
MSCI EM NR USD 3.00%   MSCI EM NR USD 8.80% 
Barclays US Treasury US TIPS TR 

USD 
9.10%   S&P Global REIT NR USD 3% 

S&P Global REIT TR USD 1.50%       
          

Select Age-Based Portfolio 19+ 
Benchmark 

        

BofAML US Treasury Bill 6 Mon TR 
USD 

50.00%       

BofAML US Corp&Govt 1-5 Yr TR 
USD 

20.00%       

Russell 3000 TR USD 12.20%       
FTSE WGBI 1-5 Yr Hdg USD 10.00%       
MSCI World ex USA NR USD 5.40%       
MSCI EM NR USD 1.80%       
S&P Global REIT TR USD 0.60%       
          

Select Fixed Income Portfolio 
Benchmark 

        

Barclays US Agg Bond TR USD 48.60%       
FTSE WGBI 1-5 Yr Hdg USD 36.40%       
Barclays US Treasury US TIPS TR 

USD 
15.00%       
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Morningstar Category Classifications 

 
SMART529 WV Direct Plan 
 

• US 529 Age 0-4  
• US 529 Age 5-6  
• US 529 Age 7-8 
• US 529 Age 9-10  
• US 529 Age 11-12 
• US 529 Age 13-14 
• US 529 Age 15-16 
• US 529 Age 17-18 
• US 529 Age 19+ 
• US 529 Static Large Blend 
• US 529 Static Allocation--70% to 85% Equity 
• US 529 Static Allocation--50% to 70% Equity 
• US 529 Static Allocation--30% to 50% Equity 
• US 529 Static Intermediate Bond 

 
The Hartford SMART529 Plan 

 
• US 529 Age 0-4  
• US 529 Age 5-6  
• US 529 Age 7-8 
• US 529 Age 9-10  
• US 529 Age 11-12 
• US 529 Age 13-14 
• US 529 Age 15-16 
• US 529 Age 17-18 
• US 529 Age 19+ 
• US 529 Static Large Blend 
• US 529 Static Large Value 
• US 529 Static Large Growth 
• US 529 Static Mid-Cap Equity 
• US 529 Static Small-Cap Equity 
• US 529 Static Non US Equity 
• US 529 Static Short-Term Bond 
• US 529 Static Allocation--70% to 85% Equity 
• US 529 Static Allocation--30% to 50% Equity 

 
SMART529 Select Plan 
 

• US 529 Age 0-4  
• US 529 Age 5-6  
• US 529 Age 7-8 
• US 529 Age 9-10  
• US 529 Age 11-12 
• US 529 Age 13-14 
• US 529 Age 15-16 
• US 529 Age 17-18 
• US 529 Age 19+ 
• US 529 Static Mid-Cap Equity 
• US 529 Static Allocation--70% to 85% Equity 
• US 529 Static Allocation--50% to 70% Equity 
• US 529 Static Allocation--30% to 50% Equity 
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Definitions 
 
Age 0-4  
Age 0-4 portfolios are intended for children from the ages of zero until they turn four. They may come in several 
equity allocations, from an aggressive 100% equity stake all the way to a conservative 40% equity stake. 
 
Age 5-6  
Age 5-6 portfolios are intended for children from the ages of five to six. They may come in several equity 
allocations, from an aggressive 100% equity stake all the way to a conservative 40% equity stake.  
 
Age 7-8  
Age 7-8 portfolios are intended for children from the ages of seven to eight. They may come in several equity 
allocations, from an aggressive 100% equity stake all the way to a conservative 30% equity stake. 
 
Age 9-10  
Age 9-10 portfolios are intended for children from the ages of nine to ten. They may come in several equity 
allocations, from an aggressive 100% equity stake all the way to a conservative 20% equity stake. 
 
Age 11-12  
Age 11-12 portfolios are intended for children from the ages of eleven to twelve. They may come in several equity 
allocations, from an aggressive 90% equity stake all the way to a conservative 10% equity stake. 
 
Age 13-14  
Age 13-14 portfolios are intended for children from the ages of 13 to 14. They may come in several equity 
allocations, from an aggressive 80% equity stake all the way to a conservative 0% equity stake. 
 
Age 15-16  
Age 15-16 portfolios are intended for children from the ages of 15 to 16. They may come in several equity 
allocations, from an aggressive 70% equity stake all the way to a conservative 0% equity stake.  
 
Age 17-18  
Age 17-18 portfolios are intended for children from the ages of 17 to 18. They may come in several equity 
allocations, from an aggressive 60% equity stake all the way to a conservative 0% equity stake. 
 
Age 19+  
Age 19+ portfolios are intended for children who are enrolled in college. They may come in several equity 
allocations, from an aggressive 35% equity stake all the way to a conservative 0% equity stake. 
 
 
 
US 529 Static Large Value Equity 
Large Value 529 portfolios invest primarily in big US companies that are less expensive or growing more slowly 
than other large-cap stocks. Stocks in the top 70% of the capitalization of the US equity market are defined as 
large-cap. Value is defined based on low valuations (low price ratios and high dividend yields) and slow growth 
(low growth rated for earnings, sales, book value, and cash flow). 
 
US 529 Static Large Blend Equity 
Large Blend 529 portfolios are representative of the overall US stock market in size, growth rates and price. Stocks 
in the top 70% of the capitalization of the US equity market are defined as large-cap. The blend style is assigned to 
portfolios where neither growth nor value characteristics predominate. These portfolios tend to invest across the 
spectrum of US industries. 
 
US 529 Static Large Growth Equity 
Large Growth 529 portfolios invest in big US companies that are projected to grow faster than other large-cap 
stocks. Stocks in the top 70% of the capitalization of the US equity market are defined as large cap. Growth is 
defined based on fast growth (highest growth rates for earnings, sales, book value, and cash flow) and high 
valuations (high price ratios and low dividend yields). 
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US 529 Static Mid-Cap Equity 
Mid-cap 529 portfolios invest in either medium-sized companies or a mix of small-, mid-, and large-cap stocks. 
The U.S. mid-cap range for market capitalization typically falls between $1 billion and $8 billion and represents 
20% of the total capitalization of the U.S. equity market.  

US 529 Static Non-US  Equity 
529 Non U.S. Equity portfolios do not have any geographical limitations. It is common for these portfolios to 
invest the majority of asserts in the US, Europe and Japan, with the remainder divided among the globe’s small 
markets. 

US 529 Static Government 
529 US government portfolios have at least 90% of their bond holdings in bonds backed by the US government or 
by government-linked agencies. 

US 529 Static Short-Term Bond 
Short-term bond 529 portfolios invest primarily in corporate and other investment-grade fixed income issues. The 
majority of these funds invests primarily in the US but may have some non-US bond exposure. Durations on 
these funds will typically fall between on to 3.5 years. 

US 529 Static Allocation--70% to 85% Equity 
Aggressive-allocation 529 portfolios seek to provide both capital appreciation and income by investing in three 
major areas: stocks, bonds, and cash. These portfolios hold larger positions in stocks than conservative- or 
moderate-allocation portfolios. These portfolios typically have 70% to 90% of assets in equities and 10% to 30% in 
fixed income and cash. 

US 529 Static Allocation--50% to 70% Equity 
Moderate-allocation 529 portfolios seek to provide both capital appreciation and income by investing in three 
major areas: stocks, bonds, and cash. These portfolios hold smaller positions in stocks than aggressive-allocation 
portfolios. These portfolios typically have 50% to 70% of assets in equities and 30% to 50% in fixed income and 
cash. 

US 529 Static Allocation--30% to 50% Equity 
Conservative-allocation 529 portfolios seek to provide both capital appreciation and income by investing in three 
major areas: stocks, bonds, and cash. These portfolios hold smaller positions in stocks than moderate- or 
aggressive-allocation portfolios. These portfolios typically have 20% to 50% of assets in equities and 50% to 80% 
in fixed income and cash. 

US 529 Static Intermediate Bond 
Intermediate-term bond 529 portfolios invest primarily in corporate and other investment-grade fixed-income 
issues. The majority of these funds invest primarily in the U.S. but may have some non-U.S. bond exposure. 
Durations on these funds will typically fall between 3.5 to six years.
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Vanguard Inflation-Protected Secs IBloomberg US Treasury US TIPS TR 
USD US Fund Inflation-Protected Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 99.6

Cash 0.4

Other 0.0

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

99.9

0.00

0.00

0.00

0.00

0.00

0.00

0.09

4.71

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev

0.0 2.0 4.0 6.0 8.0
-2.3

-1.9

-1.5

-1.1

-0.7

-0.3

0.1 Vanguard Inflation-Protected Secs I

Bloomberg US Treasury US TIPS TR USD

Re
tu

rn

Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box

Lo
w

M
ed

H
ig

h

Ltd Mod Ext
Fixed-Income Stats

Average Eff Duration Survey 6.5

Average Eff Maturity Survey 7.0

Average Coupon 0.8

Average Price 90.7

Rolling Returns (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
-7.5

-5.0

-2.5

0.0

2.5

5.0

7.5

10.0

12.5

Vanguard Inflation-Protected Secs I Bloomberg US Treasury US TIPS TR USD

Re
tu

rn

Rolling Risk (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
0.0

2.0

4.0

6.0

8.0

10.0

12.0

14.0

Vanguard Inflation-Protected Secs I Bloomberg US Treasury US TIPS TR USD

St
d 

D
ev

Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Vanguard Inflation-Protected Secs I

Bloomberg US Treasury US TIPS TR USD

-8.8 52 4.1 5 -1.7 31 4.6 39 3.0 34 -1.4 48 8.2 43 11.0 29 5.7 30 -11.9 54

-8.6 3.6 -1.4 4.7 3.0 -1.3 8.4 11.0 6.0 -11.8

Source: Morningstar Direct
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Vanguard Total Bond Market II Idx IBloomberg US Agg Float Adj TR USD US Fund Intermediate Core Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 99.0

Cash 0.9

Other 0.0

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

71.4

3.03

12.37

13.20

0.00

0.00

0.00

0.01

5.32

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev

0.0 1.0 2.0 3.0 4.0 5.0 6.0 7.0
-6.0

-5.0

-4.0

-3.0

-2.0

-1.0

0.0 Vanguard Total Bond Market II Idx I

Bloomberg US Agg Float Adj TR USD

Re
tu

rn

Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box

Lo
w

M
ed

H
ig

h

Ltd Mod Ext
Fixed-Income Stats

Average Eff Duration Survey 6.3

Average Eff Maturity Survey 8.8

Average Coupon 3.1

Average Price 88.1

Rolling Returns (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
-8.0

-6.0

-4.0

-2.0

0.0

2.0

4.0

6.0

8.0

Vanguard Total Bond Market II Idx I Bloomberg US Agg Float Adj TR USD
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rn

Rolling Risk (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
1.0

2.0

3.0

4.0

5.0

6.0

7.0

8.0

Vanguard Total Bond Market II Idx I Bloomberg US Agg Float Adj TR USD

St
d 

D
ev

Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Vanguard Total Bond Market II Idx I

Bloomberg US Agg Float Adj TR USD

-2.2 69 6.0 26 0.3 30 2.6 62 3.6 54 0.0 31 8.7 35 7.4 61 -1.7 51 -13.1 38

-2.0 5.9 0.4 2.8 3.6 -0.1 8.9 7.7 -1.6 -13.1

Source: Morningstar Direct
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Vanguard Total Stock Market Idx ICRSP US Total Market TR USD US Fund Large Blend

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

40.8 40.8

31.0 31.0

19.7 19.8

6.3 6.3

2.1 2.1

131,449.6 131,432.8

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023

M
ic

ro
Sm

al
l

M
id

La
rg

e
G

ia
nt

Deep-Val Core-Val Core Core-Grth High-Grth

Vanguard Total Stock Market Idx I CRSP US Total Market TR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev

0.0 3.0 6.0 9.0 12.0 15.0 18.0 21.0
0.0

2.0

4.0

6.0

8.0

10.0

12.0 Vanguard Total Stock Market Idx I

CRSP US Total Market TR USD

Re
tu

rn

Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

3,795 3,744

26.8 26.6

3.0

19.7 19.7

3.3 3.3

11.0 11.0

15.1 15.1

Rolling Returns (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
-5.0

0.0

5.0

10.0

15.0

20.0

25.0

30.0

Vanguard Total Stock Market Idx I CRSP US Total Market TR USD
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rn

Rolling Risk (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
8.0

10.0

12.0

14.0

16.0

18.0

20.0

22.0

24.0

Vanguard Total Stock Market Idx I CRSP US Total Market TR USD

St
d 

D
ev

Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Vanguard Total Stock Market Idx I

CRSP US Total Market TR USD

33.5 31 12.6 36 0.4 37 12.7 20 21.2 45 -5.2 42 30.8 39 21.0 17 25.7 63 -19.5 74

33.6 12.6 0.4 12.7 21.2 -5.2 30.8 21.0 25.7 -19.5

Source: Morningstar Direct
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Vanguard Total Stock Mkt Idx Instl PlsFTSE Global All Cap ex US TR USD US Fund Large Blend

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

40.8 44.0

31.0 33.2

19.7 18.5

6.3 4.0

2.1 0.3

131,449.6 26,242.8

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023

M
ic

ro
Sm

al
l

M
id

La
rg

e
G

ia
nt

Deep-Val Core-Val Core Core-Grth High-Grth

Vanguard Total Stock Mkt Idx Instl Pls FTSE Global All Cap ex US TR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev

0.0 3.0 6.0 9.0 12.0 15.0 18.0 21.0
0.0

2.0

4.0

6.0

8.0

10.0

12.0 Vanguard Total Stock Mkt Idx Instl Pls

FTSE Global All Cap ex US TR USD

Re
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rn

Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

3,795 8,326

26.8 9.6

3.0

19.7 12.6

3.3 1.5

11.0 9.9

15.1 12.6

Rolling Returns (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
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Rolling Risk (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile
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03 06 09 12
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03 06 09 12
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2023
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20.0
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24.0

Vanguard Total Stock Mkt Idx Instl Pls FTSE Global All Cap ex US TR USD

St
d 

D
ev

Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Vanguard Total Stock Mkt Idx Instl Pls

FTSE Global All Cap ex US TR USD

33.3 12.4 0.4 12.7 19 21.2 44 -5.1 42 30.8 39 21.0 17 25.7 63 -19.5 74

15.9 -3.1 -4.0 5.0 27.8 -14.4 22.2 11.5 9.1 -15.8

Source: Morningstar Direct
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Hartford Inflation Plus FBloomberg US Trsy Infl Note 1-10Y TR 
USD US Fund Inflation-Protected Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 98.3

Cash 0.8

Other 0.9

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

82.4

3.76

2.30

4.97

3.64

1.03

0.52

1.34

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev

0.0 1.0 2.0 3.0 4.0 5.0 6.0 7.0
-0.6

-0.5

-0.4

-0.3

-0.2

-0.1

-0.0

0.1 Hartford Inflation Plus F

Bloomberg US Trsy Infl Note 1-10Y TR USD
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Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box
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H
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h

Ltd Mod Ext
Fixed-Income Stats

Average Eff Duration Survey 6.1

Average Eff Maturity Survey 7.4

Average Coupon 1.3

Average Price 93.6

Rolling Returns (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12
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03 06 09 12

2019

03 06 09 12

2020
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2023
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Inflation Plus F

Bloomberg US Trsy Infl Note 1-10Y TR USD

-9.1 0.6 -1.5 4.1 2.0 -1.0 28 6.9 62 9.7 54 5.2 69 -8.5 35

-5.6 0.9 -0.5 4.0 1.9 -0.3 6.9 8.4 5.7 -7.3

Source: Morningstar Direct
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Hartford Total Return Bond FBloomberg US Agg Bond TR USD US Fund Intermediate Core-Plus Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 98.1

Cash 1.7

Other 0.2

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

62.9

3.56

6.65

15.29

6.85

1.28

0.61

2.82

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box

Lo
w

M
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H
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Ltd Mod Ext
Fixed-Income Stats

Average Eff Duration Survey 6.9

Average Eff Maturity Survey 10.8

Average Coupon 4.0

Average Price 89.5

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Total Return Bond F

Bloomberg US Agg Bond TR USD

-1.5 5.8 -0.6 4.2 4.9 -0.6 46 10.4 17 9.2 27 -0.8 49 -14.1 65

-2.0 6.0 0.5 2.6 3.5 0.0 8.7 7.5 -1.5 -13.0

Source: Morningstar Direct
 
 

29



Hartford World Bond FFTSE WGBI USD US Fund Global Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 83.4

Cash 16.5

Other 0.1

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

45.2

18.68

10.88

10.58

6.38

5.73

0.21

2.38

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev

0.0 2.0 4.0 6.0 8.0 10.0
-11.0

-9.0

-7.0

-5.0

-3.0

-1.0

1.0 Hartford World Bond F
FTSE WGBI USD

Re
tu

rn

Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box
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M
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H
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Ltd Mod Ext
Fixed-Income Stats

Average Eff Duration Survey 4.0

Average Eff Maturity Survey 4.5

Average Coupon 3.3

Average Price -

Rolling Returns (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford World Bond F

FTSE WGBI USD

-0.2 3.0 -0.2 2.0 2.7 4.2 1 4.0 89 1.9 97 -1.0 17 -3.6 1

-4.0 -0.5 -3.6 1.6 7.5 -0.8 5.9 10.1 -7.0 -18.3

Source: Morningstar Direct
 
 

30



Hartford Strategic Income FBloomberg US Agg Bond TR USD US Fund Multisector Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.1

Bond 91.1

Cash 6.2

Other 2.6

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

34.6

0.96

2.61

7.59

23.10

16.26

5.78

9.10

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box
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M
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H
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Ltd Mod Ext
Fixed-Income Stats

Average Eff Duration Survey 5.7

Average Eff Maturity Survey 10.4

Average Coupon 5.4

Average Price 96.8

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Strategic Income F

Bloomberg US Agg Bond TR USD

0.9 3.3 -2.7 9.1 9.0 -1.5 42 12.1 15 12.6 2 0.2 85 -12.7 76

-2.0 6.0 0.5 2.6 3.5 0.0 8.7 7.5 -1.5 -13.0

Source: Morningstar Direct
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Hartford Equity Income FRussell 1000 Value TR USD US Fund Large Value

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

25.2 20.2

39.2 43.3

35.6 30.8

0.0 5.7

0.0 0.1

66,122.4 66,345.2

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford Equity Income F Russell 1000 Value TR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

81 846

24.1 17.8

42.0

14.5 14.6

2.3 2.0

9.4 9.7

13.9 14.9

Rolling Returns (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
-10.0

-5.0

0.0

5.0

10.0

15.0

20.0

25.0

30.0

Hartford Equity Income F Russell 1000 Value TR USD

Re
tu

rn

Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Equity Income F

Russell 1000 Value TR USD

29.8 9.4 -0.3 15.3 18.0 -7.7 37 26.4 38 4.7 33 25.6 56 -0.4 13

32.5 13.5 -3.8 17.3 13.7 -8.3 26.5 2.8 25.2 -7.5

Source: Morningstar Direct
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Hartford Multifactor US Equity ETFRussell 1000 TR USD US Fund Large Value

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

26.9 43.1

26.4 32.8

33.0 20.8

13.7 3.3

0.0 0.0

56,227.9 165,398.9

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford Multifactor US Equity ETF Russell 1000 TR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

401 1,010

12.6 28.4

47.0

17.8 20.2

3.4 3.5

9.5 11.0

14.8 15.2

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Multifactor US Equity ETF

Russell 1000 TR USD

11.4 39 22.6 20 -9.0 55 23.9 68 6.5 25 27.1 39 -9.5 81

33.1 13.2 0.9 12.1 21.7 -4.8 31.4 21.0 26.5 -19.1

Source: Morningstar Direct
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Hartford Core Equity FS&P 500 TR USD US Fund Large Blend

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

48.0 47.4

42.0 35.0

10.0 17.3

0.0 0.3

0.0 0.0

246,818.9 215,998.4

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford Core Equity F S&P 500 TR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

66 503

38.7 31.2

15.0

24.1 20.8

4.5 3.7

11.6 10.9

11.8 15.0

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Core Equity F

S&P 500 TR USD

35.6 15.9 6.9 5.8 22.1 -1.5 7 33.9 7 18.5 35 24.6 74 -18.6 60

32.4 13.7 1.4 12.0 21.8 -4.4 31.5 18.4 28.7 -18.1

Source: Morningstar Direct
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Schwab® S&P 500 IndexS&P 500 TR USD US Fund Large Blend

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

47.4 47.4

35.0 35.0

17.3 17.3

0.3 0.3

0.0 0.0

216,006.2 215,998.4

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Schwab® S&P 500 Index S&P 500 TR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

503 503

31.0 31.2
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20.8 20.8

3.7 3.7

10.9 10.9

15.0 15.0

Rolling Returns (3 Years)
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Rolling Risk (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
8.0

10.0

12.0

14.0

16.0

18.0

20.0

22.0

24.0

Schwab® S&P 500 Index S&P 500 TR USD

St
d 

D
ev

Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Schwab® S&P 500 Index

S&P 500 TR USD

32.3 43 13.6 19 1.3 21 11.8 29 21.8 29 -4.4 26 31.4 24 18.4 37 28.7 24 -18.1 51

32.4 13.7 1.4 12.0 21.8 -4.4 31.5 18.4 28.7 -18.1

Source: Morningstar Direct
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Hartford Growth Opportunities FRussell 3000 Growth TR USD US Fund Large Growth

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

48.0 60.4

22.5 22.3

27.1 11.4

2.4 4.5

0.0 1.4

166,072.8 292,082.6

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford Growth Opportunities F Russell 3000 Growth TR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

59 1,524

49.0 49.6

95.0

35.6 29.0

6.4 8.9

17.7 12.4

15.7 14.7

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Growth Opportunities F

Russell 3000 Growth TR USD

35.3 13.9 10.9 -0.7 30.7 0.2 24 30.5 66 62.0 7 7.8 92 -36.8 81

34.2 12.4 5.1 7.4 29.6 -2.1 35.8 38.3 25.8 -29.0

Source: Morningstar Direct
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Hartford Small Cap Growth FRussell 2000 Growth TR USD US Fund Small Growth

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

0.0 0.0

0.0 0.0

5.9 2.4

84.4 68.9

9.6 28.7

4,102.7 2,602.1

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford Small Cap Growth F Russell 2000 Growth TR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

149 1,080

13.2 6.5

42.0

18.4 17.8

3.4 3.3

11.2 14.9

22.2 19.3

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Small Cap Growth F

Russell 2000 Growth TR USD

44.7 7.2 -0.9 12.2 20.1 -12.0 85 35.9 15 32.4 58 3.7 77 -28.8 59

43.3 5.6 -1.4 11.3 22.2 -9.3 28.5 34.6 2.8 -26.4

Source: Morningstar Direct
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Hartford Multifactor Dev Mkts (exUS) ETFMSCI ACWI Ex USA NR USD US Fund Foreign Large Value

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

19.7 51.6

39.6 37.5

40.7 10.8

0.0 0.1

0.0 0.0

15,518.0 41,041.5

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford Multifactor Dev Mkts (exUS) ETF MSCI ACWI Ex USA NR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

493 2,322

7.3 11.4

33.0

10.6 12.6

1.3 1.6

7.9 9.9

18.3 14.2

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Multifactor Dev Mkts (exUS) ETF

MSCI ACWI Ex USA NR USD

3.2 22 25.8 41 -9.7 10 17.1 91 -0.2 96 10.8 61 -14.4 92

15.3 -3.9 -5.7 4.5 27.2 -14.2 21.5 10.7 7.8 -16.0

Source: Morningstar Direct
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Hartford Schroders Intl Multi-Cp Val FMSCI ACWI Ex USA NR USD US Fund Foreign Large Value

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

38.8 51.6

32.6 37.5

24.9 10.8

3.6 0.1

0.1 0.0

22,609.9 41,041.5

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford Schroders Intl Multi-Cp Val F MSCI ACWI Ex USA NR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

550 2,322

11.9 11.4

101.0

9.7 12.6

1.3 1.6

9.0 9.9

17.5 14.2

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Schroders Intl Multi-Cp Val F

MSCI ACWI Ex USA NR USD

18.6 -4.0 -4.8 8.8 23.4 -15.2 43 18.5 38 1.3 50 13.9 27 -11.7 74

15.3 -3.9 -5.7 4.5 27.2 -14.2 21.5 10.7 7.8 -16.0

Source: Morningstar Direct
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Hartford International Growth FMSCI ACWI Ex USA Growth NR USD US Fund Foreign Large Growth

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

50.2 53.7

42.8 35.8

7.0 10.5

0.0 0.0

0.0 0.0

62,801.7 46,735.7

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford International Growth F MSCI ACWI Ex USA Growth NR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

52 1,304

32.7 20.5
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20.5 19.9
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11.6 11.5

32.3 18.6
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford International Growth F

MSCI ACWI Ex USA Growth NR USD

23.7 -1.4 1.2 -3.7 33.6 -14.2 50 27.9 51 23.7 39 4.0 76 -27.8 68

15.5 -2.6 -1.3 0.1 32.0 -14.4 27.3 22.2 5.1 -23.1

Source: Morningstar Direct
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Hartford International Opportunities FMSCI ACWI Ex USA NR USD US Fund Foreign Large Blend

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

62.5 51.6

31.7 37.5

5.2 10.8

0.6 0.1

0.0 0.0

65,853.0 41,041.5

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford International Opportunities F MSCI ACWI Ex USA NR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

95 2,322

25.2 11.4

95.0

15.3 12.6

1.9 1.6

11.1 9.9

13.5 14.2

Rolling Returns (3 Years)
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Rolling Risk (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
8.0

10.0

12.0

14.0

16.0

18.0

20.0

22.0

24.0

Hartford International Opportunities F MSCI ACWI Ex USA NR USD

St
d 

D
ev

Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford International Opportunities F

MSCI ACWI Ex USA NR USD

21.0 -4.1 1.6 1.2 24.7 -18.6 90 26.2 9 20.7 6 7.7 75 -17.9 77

15.3 -3.9 -5.7 4.5 27.2 -14.2 21.5 10.7 7.8 -16.0

Source: Morningstar Direct
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Hartford Schroders Emerging Mkts Eq FMSCI EM NR USD US Fund Diversified Emerging Mkts

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

69.6 56.3

21.7 34.2

8.2 9.3

0.6 0.2

0.0 0.0

54,197.6 34,003.9

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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Hartford Schroders Emerging Mkts Eq F MSCI EM NR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

133 1,437

36.0 22.9

39.0

13.5 12.3

2.0 1.5

12.0 10.2

12.1 14.1

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

Hartford Schroders Emerging Mkts Eq F

MSCI EM NR USD

-2.3 -4.6 -12.7 10.4 41.0 -15.4 45 22.3 30 23.8 25 -4.9 78 -22.1 61

-2.6 -2.2 -14.9 11.2 37.3 -14.6 18.4 18.3 -2.5 -20.1

Source: Morningstar Direct
 
 

42



DFA One-Year Fixed-Income IICE BofA US 6M Trsy Bill TR USD US Fund Ultrashort Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 46.1

Cash 53.9

Other 0.0

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

12.7

84.39

2.94

0.00

0.00

0.00

0.00

0.00

5.76

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023
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Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box
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Ltd Mod Ext
Fixed-Income Stats

Average Eff Duration Survey 0.2

Average Eff Maturity Survey 0.3

Average Coupon 3.8

Average Price 99.3

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA One-Year Fixed-Income I

ICE BofA US 6M Trsy Bill TR USD

0.3 59 0.3 63 0.3 39 0.8 78 0.9 81 1.9 28 2.4 82 0.6 85 -0.2 88 -1.2 83

0.2 0.1 0.2 0.7 1.0 1.9 2.6 1.0 0.1 1.3

Source: Morningstar Direct
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DFA Short-Duration Real Return InstlBloomberg U.S. Treasury TIPS 1-5Y TR 
USD US Fund Short-Term Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 72.5

Cash 27.5

Other 0.0

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

5.0

26.43

31.60

36.99

0.00

0.00

0.00

0.00

3.41

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023
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Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box
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Ltd Mod Ext
Fixed-Income Stats

Average Eff Duration Survey 1.0

Average Eff Maturity Survey 1.1

Average Coupon 1.9

Average Price 94.4

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA Short-Duration Real Return Instl

Bloomberg U.S. Treasury TIPS 1-5Y TR USD

-1.0 100 0.5 37 3.6 11 1.7 44 0.1 88 5.6 22 2.8 83 5.4 3 -2.8 4

-2.0 -1.1 -0.1 3.1 0.8 0.4 5.1 5.7 5.5 -4.0

Source: Morningstar Direct
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DFA Short-Term Extended Quality IICE BofA 1-5Y US Corp&Govt TR USD US Fund Short-Term Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 59.4

Cash 40.5

Other 0.1

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

3.8

29.33

33.21

33.63

0.00

0.00

0.00

0.00

6.05

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023
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Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box
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Fixed-Income Stats

Average Eff Duration Survey 0.8

Average Eff Maturity Survey 0.9

Average Coupon 3.1

Average Price 95.2

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA Short-Term Extended Quality I

ICE BofA 1-5Y US Corp&Govt TR USD

0.4 49 1.7 19 1.2 4 2.1 39 2.0 32 1.3 30 4.5 52 2.2 89 -0.6 66 -5.2 54

0.3 1.5 1.0 1.6 1.3 1.4 5.1 4.6 -0.9 -5.5

Source: Morningstar Direct
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DFA Inflation-Protected Securities IFTSE WGBI 1-5 Yr Hdg USD US Fund Inflation-Protected Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 99.9

Cash 0.1

Other 0.0

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

0.0

100.00

0.00

0.00

0.00

0.00

0.00

0.00

2.38

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box
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Fixed-Income Stats

Average Eff Duration Survey 6.7

Average Eff Maturity Survey 7.5

Average Coupon 1.8

Average Price 96.3

Rolling Returns (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
-7.5

-5.0

-2.5

0.0

2.5

5.0

7.5

10.0

12.5

DFA Inflation-Protected Securities I FTSE WGBI 1-5 Yr Hdg USD

Re
tu

rn

Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA Inflation-Protected Securities I

FTSE WGBI 1-5 Yr Hdg USD

-9.3 73 3.4 13 -1.2 19 4.7 38 3.3 24 -1.3 37 8.5 25 11.7 17 5.6 44 -12.2 70

0.6 1.9 1.0 1.5 1.1 2.1 3.9 3.2 -0.8 -4.5

Source: Morningstar Direct
46



DFA Investment Grade IBloomberg US Agg Bond TR USD US Fund Intermediate Core Bond

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 81.2

Cash 18.8

Other 0.0

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

2.0

51.15

21.36

25.40

0.10

0.00

0.00

0.00

5.62

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box
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Fixed-Income Stats

Average Eff Duration Survey 5.3

Average Eff Maturity Survey 6.8

Average Coupon 3.1

Average Price 89.2

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA Investment Grade I

Bloomberg US Agg Bond TR USD

-2.9 87 6.2 19 1.6 5 2.6 64 3.4 62 -0.2 38 10.0 3 9.2 13 -2.1 83 -12.9 28

-2.0 6.0 0.5 2.6 3.5 0.0 8.7 7.5 -1.5 -13.0

Source: Morningstar Direct
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DFA Five-Year Global Fixed-Income IBloomberg US Trsy Infl Note 1-10Y TR 
USD US Fund Global Bond-USD Hedged

Asset Allocation

Portfolio Date: 9/30/2023

%

Stock 0.0

Bond 38.7

Cash 61.3

Other 0.0

Total 100.0

Credit Quality Breakdown

Portfolio Date: 9/30/2023

Fund Index

AAA %

AA %

A %

BBB %

BB %

B %

Below B %

Not Rated %

Yield to Maturity

27.7

70.38

1.94

0.00

0.00

0.00

0.00

0.00

5.73

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Fixed Income Statistics

Portfolio Date: 9/30/2023
Morningstar Fixed Income Style Box

Lo
w

M
ed

H
ig

h

Ltd Mod Ext
Fixed-Income Stats

Average Eff Duration Survey 0.4

Average Eff Maturity Survey 0.4

Average Coupon 3.1

Average Price 96.5

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA Five-Year Global Fixed-Income I

Bloomberg US Trsy Infl Note 1-10Y TR USD

-0.4 45 2.9 77 1.4 14 1.8 88 2.0 84 1.7 32 4.0 94 1.5 95 -1.0 30 -6.6 6

-5.6 0.9 -0.5 4.0 1.9 -0.3 6.9 8.4 5.7 -7.3

Source: Morningstar Direct
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DFA US Core Equity 2 IRussell 3000 TR USD US Fund Large Blend

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

30.3 40.8

22.0 31.0

26.3 19.8

16.1 6.3

5.4 2.1

55,942.0 131,306.6

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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DFA US Core Equity 2 I Russell 3000 TR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev

0.0 3.0 6.0 9.0 12.0 15.0 18.0 21.0
0.0

2.0

4.0

6.0

8.0

10.0

12.0

14.0 DFA US Core Equity 2 I
Russell 3000 TR USD

Re
tu

rn

Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

2,699 2,990

18.6 27.0

5.0

16.3 19.6

2.9 3.3

12.3 11.0

16.9 15.2

Rolling Returns (3 Years)
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Rolling Risk (3 Years)

Top Quartile 2nd Quartile 3rd Quartile Bottom Quartile

09 12

2017

03 06 09 12

2018

03 06 09 12

2019

03 06 09 12

2020

03 06 09 12

2021

03 06 09 12

2022

03 06 09 12

2023

03 06 09
8.0

10.0

12.0

14.0

16.0

18.0

20.0

22.0

24.0

DFA US Core Equity 2 I Russell 3000 TR USD

St
d 

D
ev

Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA US Core Equity 2 I

Russell 3000 TR USD

37.8 21 9.3 37 -3.1 42 16.6 34 18.9 21 -9.6 36 29.4 56 15.7 56 28.5 27 -14.2 26

33.6 12.6 0.5 12.7 21.1 -5.2 31.0 20.9 25.7 -19.2

Source: Morningstar Direct
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DFA International Core Equity IMSCI World ex USA NR USD US Fund Foreign Large Blend

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

26.1 49.7

27.1 38.8

32.6 11.4

12.0 0.1

2.1 0.0

12,381.3 44,210.7

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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DFA International Core Equity I MSCI World ex USA NR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

5,218 885

7.2 13.6

11.0

11.7 12.8

1.3 1.6

9.5 9.7

13.5 14.4

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA International Core Equity I

MSCI World ex USA NR USD

23.4 29 -6.0 43 -0.2 32 5.3 26 28.1 19 -17.4 84 21.7 48 7.7 63 13.9 11 -13.5 20

21.0 -4.3 -3.0 2.7 24.2 -14.1 22.5 7.6 12.6 -14.3

Source: Morningstar Direct
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DFA Emerging Markets Core Equity IMSCI EM NR USD US Fund Diversified Emerging Mkts

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

34.5 56.3

27.9 34.2

24.6 9.3

9.0 0.2

3.9 0.0

9,905.3 34,003.9

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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DFA Emerging Markets Core Equity I MSCI EM NR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023

Std Dev
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

6,837 1,437

13.8 22.9
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10.9 12.3

1.3 1.5

10.1 10.2

-5.2 14.1

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA Emerging Markets Core Equity I

MSCI EM NR USD

-2.6 57 -0.9 29 -14.9 57 12.4 21 36.6 42 -15.2 45 16.0 74 13.9 66 5.8 24 -16.4 24

-2.6 -2.2 -14.9 11.2 37.3 -14.6 18.4 18.3 -2.5 -20.1

Source: Morningstar Direct
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DFA Global Real Estate Securities PortS&P Global REIT NR USD US Fund Global Real Estate

Market Capitalization Breakdown

Portfolio Date: 9/30/2023

Fund Index

Market Cap Giant %

Market Cap Large %

Market Cap Mid %

Market Cap Small %

Market Cap Micro %

Average Market Cap (mil)

0.1 0.0

25.5 26.0

56.4 51.9

14.3 17.1

3.7 5.0

11,937.3 10,030.2

Holdings Based Style Trail (5 Years)

Time Period: 10/31/2018 to 9/30/2023
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DFA Global Real Estate Securities Port S&P Global REIT NR USD

Risk & Return Illustration (3 Years)

Time Period: 10/1/2020 to 9/30/2023
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Portfolio Statistics

Fund Index

# of Holdings

% Asset in Top 10 Holdings

Turnover Ratio %

P/E Ratio

P/B Ratio

LT Earn Growth

Hist Earn Growth

148 290

62.2 42.4
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22.0 20.5

1.4 1.2

6.5 7.5

9.9 12.0

Rolling Returns (3 Years)
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Rolling Risk (3 Years)
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Calendar Year Returns

2013 Rank 2014 Rank 2015 Rank 2016 Rank 2017 Rank 2018 Rank 2019 Rank 2020 Rank 2021 Rank 2022 Rank

DFA Global Real Estate Securities Port

S&P Global REIT NR USD

1.8 78 22.7 1 0.7 24 6.6 6 9.2 90 -4.2 9 26.4 21 -6.7 62 31.0 14 -23.8 22

1.7 21.5 -0.4 5.8 7.4 -5.9 23.1 -9.1 31.4 -24.4

Source: Morningstar Direct
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