City of Brockton Retirement Account

Performance Report
As of date 8/31/2026

This material represents performance related to City of Brockton
Retirement System’s account with SEI and should not be deemed an offer
to sell or a solicitation of an offer to buy shares of any SEl Fund named
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Important information: asset valuation and portfolio returns

Historical Total Index can be provided upon request. The Portfolio return, manager performance, and fund performance numbers are calculated using Gross Fund Performance, using a true
time-weighted performance method (prior to 6/30/2012, the Modified Dietz method of calculation was used). Gross Fund Performance reflects the effective performance of the underlying
mutual funds that are selected or recommended by SIMC to implement an institutional client’s investment strategy. Gross Fund Performance does not reflect the impact of fund level
management fees, fund administration or shareholder servicing fees, all of which, if applicable, are used to offset the account level investment management fees the client pays to SIMC. Gross
Fund Performance does reflect certain operational expenses charged by the funds and the reinvestment of dividends and other earnings. The inclusion of the fund level expenses that the client
incurs but that are offset against the client's account level investment management fees would reduce the Gross Fund Performance of the mutual funds. For additional information about how
performance is calculated, please see your monthly performance report.

If applicable, alternative, property and private assets performance and valuations may be reported on a monthly or quarterly lag. Alternative, property and private assets performance is
calculated gross of investment management fees and net of administrative expenses and underlying fund expenses. However: Structured Credit Fund performance is calculated gross of
investment management fees and net of administrative expenses; SEI Offshore Opportunity Fund Il Ltd. Class A performance is calculated net of investment management and administrative
expenses; and Energy Debt Fund performance is calculated net of management fees, performance fees, as applicable, and operating expenses.

Total Portfolio Return-Net of Fund Expenses performance numbers reflect the impact of fund level management fees, sub-advisor fees (if applicable) and other administrative and operating
expenses charged by the funds. Such performance numbers do not reflect the impact of account level management (OCIO) fees charged to the client pursuant to the terms of the investment
management agreement with SIMC, which will reduce performance. Net portfolio performance information is available upon request to your client service representative.

The current composition of the "Total Portfolio Index” is as follows. This composition went into effect at the close of business on 5/15/2025.
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Consolidated Report: Portfolio summary — August 31, 2026

Summary for periods ending 8/31/2026

Asset Allocation (%)
Actual (Duter Ring) vs. Target (Inner Ring)
One Month Three Month Year To Date 1 Year
Beginning Portfolio Value 51,023 587 325 5962995692 £914,814,761 £888.373912
Met Cash Flows {$6,468,169) 547976822 $30,228,018 514 869 573
Gain / Loss £14,910,113 521,056,755 $86,986.491 £128,785,784
Ending Portfelio Value £1,032029.270 £1,032,029,270 £1,032,029,270 11,032,029 270

B Total Equity W Total Ficed BN Altermatives Bl Feal Estate/Property
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Consolidated Report: Investment returns — August 31, 2026

Returns for period ending 8/31/2026

Total Actual
Assets ($) Allec (%) 1 Month 3 Months 7 Years
Total Partfolio Return 1,032,029,270 100.0 146 205 951 1472 12.05 7.81 10.14 917
Standard Deviation Portfolio 6.7 8.04
Total Partfolio Return Net 1.39 197 923 1432 12.62 738 0E5 8.68
Standard Deviation Portfolio 6.65 802
Total Partfolio Index 1.63 172 024 1436 12.58 7.05 o72 024
Standard Deviatian lndex 6.93 g46
PRIT Core Fund Return 1.61 1.28 7.05 11.20 1093 678 049 9723
548 881,431 6
US Equity 3128915858 20 246 302 14.98 21.54 2087 11.75 15.85 14.54
SE&P 500 Index Fund 110,069,402 10.7 27 168 13.08 2032 2098 1272 1647 15.32
S&P 500 Index 272 1.68 1374 2038 21.04 1279 16.54 1537
Large Cap Disciplined Equity Fund 98,721,173 9.6 208 383 1515 2258 - -
SE&P 500 Index 272 1.68 13,14 20.38
U5 Equity Factar Allocation Fund 65,703,644 6.4 2.36 382 16.46 2336 -
Russell 3000 Index 274 1.95 1237 20,10
Extended Market Index Fund 54,421,670 5.3 278 322 16.57 19.73 1882 £.94 13.07 12.19
Russell Small Cap Completeness Index 280 223 Tads 19.60 18.50 £.86 13.02 1212
Waorld Equity x-US 219,965,543 21.2 3.00 215 16.94 26,66 2002 912 11.28 987
State Street Glb All Cap Eq x-US Index Fund 219,965,543 21.2 3.00 215 16.94 26,66 2002 912 11.28 -
Hist Blend: S5GA MSCI ACWI ex-US [MI 3.01 213 16.67 26.37 19.54 899 11.25

- Return time periods less than 12 months are cumulative, over 12 months are annualized.
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Consolidated Report: Investment returns — August 31, 2026

Returns for period ending 8/31/2026

Total Actual
Assets (1) Allec (%) 1 Month
Total Fixed Income 251,464 574 24.3 049
Core Fixed Income Fund 120,201,971 11.6 038 073 -0.30 192 4.40 -0.16 1.1
Bloomberg US Aggregate Bond Index 039 0.68 0.37 1.59 4.08 0.29 064
Lirnited Duration Fund 65,499,309 6.3 026 042 136 304 5.04
ICE BofA ML 1-3 Year Treasury Index 0.25 048 1.08 2.54 4.26
High Yield Bond Fund 324971,579 32 075 070 238 4.20 855 470 5.90
Hist Blnd: High Yield Bond Index 099 J.86 260 4 80 842 4.09 4.88 527
Emerging Markets Debt Fund 32,791,714 32 1.11 161 543 12.33 11.94 446 462 4.49
Hist Blnd: Emerging Markets Debt Index 089 a.79 276 785 8.87 228 257 206
Alternatives 151,515,610
SEI Offshore Oppartunity Fund 11 53,747,150 52 -1.89 047 4.49 8.39 10,11
ICE Bofa ML 2 Month LS T-Bill Index 028 0.50 237 377 4.56
SEl Structured Credit Fund 26,526,306 26 1.52 191 =275 =2.06 11.14 9.07 GEE 10.34
IF Morgan CLO Index 1 Month Lag 043 1.317 240 526 709 563 4493 459
SEI GRPA VI LP 18,821,056 18 000 1213 1490 2560 9491
SEl Secondary Opportunity Fund |, LP 18,334,525 18 000 431 6.09 13.59 1037 .
SEI GRA Y, LP 10,049,269 1.0 000 12.04 16.49 3067 15.07 15.89
SEI GPA VI, LP 6,712,931 0.7 000 6.90 9.14 - - . .
SEI GPA IV, LP 6,001,209 0.6 000 336 362 673 480 10.03 1412 -
Ascent Venture Partners VI, LP 4,250,343 0.4 000 -0.32 =0.05 =064 -2.41 -0.10 -1.62 1.39
Ascent Venture Partners ¥V, LP 3597338 0.4 000 017 0.94 =551 -4 54 -2.31 -2.41 -1.22

- Return time periods less than 12 months are cumulative, over 12 months are annualized.
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Consolidated Report: Investment returns — August 31, 2026

Returns for period ending 8/31/2026

Total Actual
Assets ($) Alloc (%) 1 Month 3 Months 5 Years 7 Years
Alternatives - Continued
SEI GPA NI, LP 2623252 0.3 0.00 -2.80 -4.47 -2.92 -5.04 005 237 5.093
Healthpoint Partnars Venture 2427497 0.0 0.00 Q.00 Q.00 0.00 -2 B8 -1.74 -1.55 =200
Lardrmark Equity Partners XV LP 0,434 0.0 14.55 562 -3.88 -3.91 4426 -23.45 -19.98 -14.25
Real Estate / Prope 80,159,433 i 0.00
SEl Core Property Fund 79,937 849 77 0.00 1.50 373 3495 0.6 425 501 5.99
Hist Blnd: Core Property Index 0.00 1.29 2.7 497 1.18 3.28 77 4.70
Siguler Guff Dist RE Cpportunity 221,584 0.0 0.00 -1.32 -23.38 -23.11 -14.84 -12.28 -9.14 -3.01
MNCREIF Property Index 0.00 1.29 254 497
Cash/Cash Equivalents -

1.18 3.28 377 4.70

Gowvt Fund Instl 8222 0.0 - - .

ICE BofA ML 2 Moanth US T-Bill Index

Return time periods less than 12 months are cumulative, over 12 months are annualized.
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SEl Only Report: Investment returns — August 31, 2026

Asset Allocation (%) Summary for periods ending 8/31/2026

Actual (Outer Ring) vs. Target (Inner Ring)
One Month Three Month Year To Date 1 Year

Beginning Portfolio Value $1,014,967,027 $954,351,416 $906,097,507 $878,044,861

Net Cash Flows ($6,468,169) $47,976,822 $30,290,082 $16,245,232

Gain / Loss $14,908,915 $21,079,535 $87,020,183 $129,117,681

a Ending Portfolio Value $1,023,407,773  $1,023,407,773  $1,023,407,773  $1,023,407,773

4

B Total Equity WM Total Fixed WM Alternatives [l Real Estate/Property

- Return time periods less than 12 months are cumulative, over 12 months are annualized.
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SEl Only Report: Investment returns — August 31, 2026

Returns for period ending 8/31/2026

Total Actual
Assets (3) Alloc (%) 1 Month 3 Months YTD 1 Year 3 Years 5 Years 7 Years 10 Years
Total Portfolio Return 1,023,407,773 100.0 1.47 2.07 9.60 14.91 13.32 8.16 10.69 9.69
Standard Deviation Portfolio 6.78 8.14
Total Portfolio Return Net 1.40 1.98 9.32 14.51 12.90 7.73 10.19 9.18
Standard Deviation Portfolio 6.73 8.13
Total Portfolio Index 1.64 1.73 9.28 14.40 12.58 7.06 972 9.24
Standard Deviation Index 6.92 8.46
PRIT Core Fund Return 1.61 1.28 7.05 11.30 10.93 6.78 9.49 9.23

Total Equity 548,881,431

US Equity 328,915,888 32.1 246 3.02 14.98 21.54 20.87 11.75 15.85 14.54
S&P 500 Index Fund 110,069,402 10.8 2.71 1.68 13.08 20.32 20.98 12.72 16.47 15.32
S&P 500 Index 2.72 1.68 13.14 20.38 21.04 12.79 16.54 15.37
Large Cap Disciplined Equity Fund 98,721,173 9.6 2.08 3.83 15.15 22.58 - - - -
S&P 500 Index 2.72 1.68 13.714 20.38 - - -
US Equity Factor Allocation Fund 65,703,644 6.4 2.36 3.82 16.46 23.36 - - - -
Russell 3000 Index 2.74 1.95 13.37 20.10 - - - -
Extended Market Index Fund 54,421,670 53 2.78 3.22 16.57 19.73 18.82 6.94 13.07 12.19
Russell Small Cap Completeness Index 2.80 3.23 16.48 19.60 18.80 6.86 13.02 1212

World Equity x-US 219,965,543 215 3.00 2.15 16.94 26.66 20.02 9.12 11.28 9.87
State Street Glb All Cap Eq x-US Index Fund 219,965,543 215 3.00 2.15 16.94 26.66 20.02 9.12 11.28 -
Hist Blend: SSGA MSCI ACWI ex-US IMI 3.07 2.13 16.67 26.37 19.84 8.99 11.25 -
- Return time periods less than 12 months are cumulative, over 12 months are annualized.
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SEl Only Report: Investment returns — August 31, 2026

Returns for period ending 8/31/2026

Total Actual
Assets ($) Alloc (%) 1 Month
Total Fixed Income 251,464,574 24.5 049
Core Fixed Income Fund 120,201,971 11.7 0.38 -0.73 -0.30 1.92 440 -0.16 1.11 -
Bloomberg US Aggregate Bond Index 0.39 -0.68 -0.31 1.89 4.08 -0.29 0.68 -
Limited Duration Fund 65,499,309 6.4 0.26 042 1.36 3.04 5.04 - - -
ICE BofA ML 1-3 Year Treasury Index 0.25 0.48 1.08 2.54 4.26 - - -
High Yield Bond Fund 32,971,579 3.2 0.75 0.70 2.38 4.20 8.54 4.69 5.89 6.14
Hist Blnd: High Yield Bond Index 0.99 0.96 2.60 4.80 8.42 4.09 4.88 527
Emerging Markets Debt Fund 32,791,714 3.2 1.11 1.61 543 12.33 11.92 445 4.61 448
Hist Blnd: Emerging Markets Debt Index 0.89 0.79 2.76 7.85 8.87 2.28 2.57 3.06
Alternatives 143,115,698
SEl Offshore Opportunity Fund 1l 53,747,150 53 -1.89 0.97 449 8.39 10.11 - - -
ICE BofA ML 3 Month US T-Bill Index 0.28 0.90 2.37 3.71 456 - - -
SEl Structured Credit Fund 26,826,306 2.6 1.52 1.91 -2.75 -2.06 11.14 9.07 9.88 10.34
JP Morgan CLO Index 1 Month Lag 043 1.31 340 5.26 7.09 5.63 493 4.59
SEI GPA VI, LP 18,821,056 1.8 0.00 12.13 14.90 25.60 9.91 - - -
SEl Secondary Opportunity Fund |, LP 18,334,525 18 0.00 431 6.09 13.59 10.37 - - -
SEI GPA 'V, LP 10,049,269 1.0 0.00 12.04 16.49 30.67 15.07 15.89 - -
SEI GPA VI, LP 6,712,931 0.7 0.00 6.90 9.14 - - - - -
SEI GPA IV, LP 6,001,209 0.6 0.00 3.36 3.62 6.73 4.80 10.03 14.12 -
SEI GPA I, LP 2,623,252 03 0.00 -2.80 -4.47 -2.92 -5.04 0.05 2.37 593
- Return time periods less than 12 months are cumulative, over 12 months are annualized.
m For existing institutional investor client use only. Not for public distribution. The information contained herein is confidential and proprietary to SEl and is not to be reproduced or made
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SEl Only Report: Investment returns — August 31, 2026

Returns for period ending 8/31/2026

Total Actual
Assets ($) Alloc (%) 1 Month 3 Months 3 Years 5 Years 7 Years
Real Estate / Property 79,937,849 7.8 0.00 1.50 0.16 4.25 5.01
SEl Core Property Fund 79,937,849 7.8 0.00 1.50 3.73 3.95 0.16 4,25 5.01 5.99

Hist Blnd: Core Property Index 0.00 1.29 370 497 118 3.28 377 470

guivalents - - = . - -
Gowt Fund Instl 8,222 0.0 - - - - - - _ ,
ICE BofA ML 3 Month US T-Bill Index - - - - - , - ;

- Return time periods less than 12 months are cumulative, over 12 months are annualized.
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Important information

This presentation is provided by SEI Investments Management Corporation (SIMC), a registered investment adviser and wholly owned subsidiary of SEl Investments Company. The material
included herein is based on the views of SIMC. Statements that are not factual in nature, including opinions, projections and estimates, assume certain economic conditions and industry
developments and constitute only current opinions that are subject to change without notice. Nothing herein is intended to be a forecast of future events, or a guarantee of future results. This
presentation should not be relied upon by the reader as research or investment advice (unless SIMC has otherwise separately entered into a written agreement for the provision of investment
advice).

There are risks involved with investing including loss of principal. There is no assurance that the objectives of any strategy or fund will be achieved or will be successful. No investment strategy,
including diversification, can protect against market risk or loss. Current and future portfolio holdings are subject to risk. Past performance does not guarantee future results.

For those SEI funds which employ a “manager of managers” structure, SIMC is responsible for overseeing the sub-advisers and recommending their hiring, termination, and replacement.
References to specific securities, if any, are provided solely to illustrate SIMC's investment advisory services and do not constitute an offer or recommendation to buy, sell or hold such securities.

Any presentation of gross mutual fund performance of underlying mutual fund investments or gross account level performance is only intended for one-on-one presentations with clients and
may not be duplicated in any form by any means or redistributed without SIMC's prior written consent.

Annual performance is calculated based on monthly return streams, geometrically linked as of the end of the specified month end.

Performance results do not reflect the effect of certain account level advisory fees. The inclusion of such fees would reduce account level performance, particularly when compounded over a
period of years. The following hypothetical illustration shows the compound effect fees have on investment return: For an account charged 1% with a stated annual return of 10%, the net total
return before taxes would be reduced from 10% to 9%. A ten year investment of $100,000 at 10% would grow to $259,374, and at 9%, to $236,736 before taxes. For a complete description of all
fees and expenses, please refer to SIMC's Form ADV Part 2A, the investment management agreement between SIMC and each client, and quarterly client invoices.

Certain economic and market information contained herein has been obtained from published sources prepared by other parties, which in certain cases have not been updated through the date
hereof. While such sources are believed to be reliable, neither SEI nor its affiliates assumes any responsibility for the accuracy or completeness of such information and such information has not
been independently verified by SEI.

Index returns are for illustrative purposes only and do not represent actual fund performance. Index performance returns do not reflect any management fees, transaction costs, or expenses,
which would reduce returns. Indexes are unmanaged and one cannot invest directly in an index. Any presentation of gross mutual fund performance of underlying mutual fund investments or
gross account level performance is only intended for one-on-one presentations with clients and may not be duplicated in any form by any means or redistributed without SIMC's prior written
consent.
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