ATTORNEY GENERAL SETTLEMENT FUND
INVESTMENT PERFORMANCE REPORT AS OF MAY 31, 2026

Current

y-26  May-26  May-26  May-26 FYTD Apr- Apr-26 Mar- Mar-26 025 Dec: Dec-25  Dec-25 p-25 Sep-25  Sep-25 Prior Year Prior Year

May-26 Alln:auon Allocation Allocation ~ Month  May-26 | (May) AHm:aimn Allocation AHm:aimn Month Apr-2¢ AHucaﬂnn AHucaﬂun AHucaﬂnn Quarter December-25 AHucaﬂun AHecaUen Allocalmn Quarter  Quarter | September-25 AHecaUen Allocalmn Allocation ~ Quarter FY25 FY25
Market Value _ Actual Policy  Bench _ Gross" Month Net| Gross™ Actual I Gross_Month Net Actual li Gross' Actual li Benct Gross'!! Net Actual Bench __ Gross” Gross'” Net

TOTAL AG SETTLEMENT FUND 249794 100.0%  100.0%  100.0%  029%  0.20%| 3.92% 028%  028% 0.84% 100%  1.00% 100.0%  1.45% 7.06%  6.97%
POLICY TARGET 030%  030%| 367% 029%  0.29% 0.85% 098%  0.98% 1.19% 591%  591%
ATTRIBUTION ANALYSIS
Asset Allocation 0.00%  0.00%|  0.00% 0.00%  0.00% 0.00% 0.00%  0.00% 0.00% 0.00%  0.00%
Manager Selection 001%  -0.01%| 0.25% 001%  0.01% 0.01% 0.02%  0.02% 0.25% 115%  1.05%
TOTAL RELATIVE RETURN 001%  001%| 0.25% 001% _0.01% 0.01% 002% _ 0.02% 0.25% 115%  1.05%
CASH EQUIVALENTS
Northern Trust-MFB NI Gov't Assets Portfolio"! 249.794  100.0% 0.29%  0.29%|  3.62% 0.28%  0.28% 0.95% 0.96%  0.96% 1.08% 4.60%  4.60%
TOTAL CASH EQUIVALENTS 249794 100.0%  100.0% 100.0%  0.29%  029%| 3.64% 028%  0.28% 0.93% 1.00%  1.00% 100.0%  1.09% 464%  4.64%
90 Dav T-Bill 030%  0.30%| 3.54% 029%  0.29% 0.85% 0.97%  0.97% 1.08% 468%  4.68%

NOTE Monthly returns and market values are preliminary and subject to change.
ial Fundina: Seotember 30. 2019

m Al limited partnershio-tvoe investment returns will onlv be reported net of fees. which is standard oractice by the investment consultant,




