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CATEGORY 1 MONTH 3 MONTH YTD 1 YEAR 1 MONTH 3 MONTH YTD 1 YEAR

Large Value -1.40B -11.45B -8.69B -77.59B 3.28% 9.28% 3.69% 14.13%

Large Blend 10.42B 67.28B 18.21B 162.07B 4.96% 11.59% 6.48% 26.34%

Large Growth -6.02B -14.33B -6.94B -46.68B 6.92% 15.16% 9.75% 41.18%

Mid-Cap Value -2.63B -5.93B -5.01B -21.45B 3.62% 9.81% 2.14% 9.87%

Mid-Cap Blend 1.51B 1.06B 2.44B -2.39B 5.56% 12.65% 4.50% 14.73%

Mid-Cap Growth -2.28B -9.07B -6.44B -21.78B 7.34% 14.88% 6.47% 20.93%

Small Value 2.05B 5.11B 2.19B 1.31B 3.08% 10.50% -0.18% 7.79%

Small Blend 858.25M 8.84B -929.66M 10.62B 4.73% 12.72% 1.80% 9.54%

Small Growth 273.50M -1.96B -1.41B -9.42B 7.07% 15.66% 4.77% 12.66%

CATEGORY 1 MONTH 3 MONTH YTD 1 YEAR 1 MONTH 3 MONTH YTD 1 YEAR

Large Value -3.14B -17.50B -8.98B -73.59B 1.75B 6.05B 291.92M -4.00B

Large Blend 1.41B -8.41B -1.71B -65.44B 9.01B 75.68B 19.92B 227.52B

Large Growth -10.88B -33.39B -21.52B -100.15B 4.87B 19.07B 14.58B 53.47B

Mid-Cap Value -2.11B -6.60B -4.64B -20.21B -513.20M 669.35M -372.73M -1.25B

Mid-Cap Blend -698.48M -1.76B -203.83M -14.04B 2.20B 2.82B 2.65B 11.65B

Mid-Cap Growth -2.15B -8.72B -5.34B -21.81B -135.98M -348.60M -1.10B 35.70M

Small Value -537.37M -2.81B -1.68B -9.75B 2.58B 7.92B 3.86B 11.06B

Small Blend 11.13M -1.10B -293.32M -7.78B 847.13M 9.93B -636.34M 18.41B

Small Growth -682.30M -3.60B -2.40B -12.39B 955.80M 1.65B 990.63M 2.98B

CATEGORY 1 MONTH 3 MONTH YTD 1 YEAR 1 MONTH 3 MONTH YTD 1 YEAR

Money Market 44.58B 145.97B 119.17B 988.85B 0.37% 1.17% 0.76% 4.65%

Bank Loan 639.37M 941.16M 768.70M -12.04B 0.81% 3.13% 1.44% 10.39%

Convertibles -156.01M -537.25M -201.01M -2.92B 1.30% 5.46% 0.64% 6.74%

Corporate Bond -1.14B 10.28B 5.53B 13.29B -1.32% 2.76% -1.25% 5.88%

Emerging Markets Bond -425.42M -370.73M -981.05M -4.34B 0.82% 4.49% 0.38% 10.00%

Global Bond 954.41M 335.14M 1.30B -1.01B -0.94% 1.80% -2.15% 4.48%

High Yield Bond 2.61B 14.38B 8.65B 16.37B 0.27% 3.82% 0.50% 10.10%

High Yield Muni 1.78B 2.48B 3.28B -327.49M 0.58% 3.92% 0.92% 6.56%

Inflation-Protected Bond -202.08M -3.15B -640.95M -23.41B -0.96% 1.51% -0.55% 2.65%

Intermediate Core Bond 18.34B 44.05B 30.83B 127.41B -1.35% 2.24% -1.41% 3.46%

Intermediate Core-Plus Bond 9.45B 17.34B 15.05B 52.17B -1.20% 2.65% -1.16% 3.94%

Intermediate Government 5.67B 9.30B 9.79B 33.69B -1.43% 1.78% -1.57% 2.35%

Long Government 3.14B 5.34B 2.36B 48.24B -2.32% 3.71% -4.32% -3.33%

Long-Term Bond 703.04M 823.78M -110.66M 3.36B -2.30% 3.68% -2.82% 4.26%

Multisector Bond 5.41B 12.17B 9.94B 23.42B -0.24% 3.31% 0.20% 6.76%

Muni National Interm 442.43M 4.61B 2.51B 14.09B 0.14% 2.26% 0.05% 5.05%

Muni National Long 756.72M 2.56B 2.12B 2.92B 0.16% 2.87% 0.06% 6.21%

Muni National Short -837.58M -2.92B -1.41B -22.80B 0.18% 1.18% 0.21% 3.73%

Nontraditional Bond 798.04M 2.20B 2.50B -3.59B 0.13% 2.85% 0.51% 6.14%

Short Government -3.79B -5.28B -3.51B -7.29B -0.51% 1.24% -0.10% 3.94%

Short-Term Bond 1.26B -2.37B 2.88B -56.90B -0.29% 1.83% 0.25% 5.29%

Ultrashort Bond 1.96B -7.10B -1.13B 8.03B 0.35% 1.64% 0.92% 5.82%

CATEGORY 1 MONTH 3 MONTH YTD 1 YEAR 1 MONTH 3 MONTH YTD 1 YEAR

Bank Loan 61.63M -1.50B -266.21M -14.51B 577.74M 2.44B 1.03B 2.47B

Convertibles -189.48M -709.21M -313.68M -2.18B 33.47M 171.96M 112.67M -736.17M

Corporate Bond 23.84M 97.09M 420.81M -2.52B -1.16B 10.19B 5.11B 15.81B

Emerging Markets Bond 367.96M -448.35M 226.78M -4.38B -793.38M 77.62M -1.21B 44.29M

Global Bond 1.07B 1.14B 1.51B -296.16M -120.19M -809.44M -208.12M -710.60M

High Yield Bond 3.09B 7.91B 7.20B 3.51B -474.10M 6.48B 1.46B 12.86B

High Yield Muni 1.57B 2.42B 3.49B -1.18B 210.85M 59.08M -215.65M 855.75M

Inflation-Protected Bond 268.15M 874.95M 361.28M -8.23B -470.24M -4.03B -1.00B -15.18B

Intermediate Core Bond 13.51B 30.51B 23.84B 80.16B 4.83B 13.54B 6.98B 47.24B

Intermediate Core-Plus Bond 7.19B 9.45B 9.12B 34.20B 2.26B 7.88B 5.93B 17.97B

Intermediate Government 1.55B 3.13B 3.42B 5.89B 4.12B 6.17B 6.37B 27.79B

Long Government -41.78M -1.97B -1.88B 6.04B 3.18B 7.30B 4.25B 42.20B

Long-Term Bond -38.37M -130.31M -332.95M -420.54M 741.41M 954.10M 222.28M 3.78B

Multisector Bond 5.11B 11.36B 9.33B 22.06B 298.38M 812.32M 609.89M 1.37B

Muni National Interm 810.32M 4.03B 3.07B 1.40B -367.89M 581.17M -556.47M 12.69B

Muni National Long 979.42M 2.63B 2.32B 2.50B -222.70M -75.41M -202.15M 418.56M

Muni National Short -837.52M -3.19B -1.42B -21.56B -0.06M 261.47M 16.25M -1.23B

Nontraditional Bond 693.18M 1.81B 2.22B -4.03B 104.87M 390.26M 286.33M 442.96M

Short Government -236.89M -1.08B -162.10M -5.94B -3.55B -4.21B -3.34B -1.36B

Short-Term Bond 981.55M -3.23B 1.56B -41.87B 274.18M 857.22M 1.32B -15.03B

Ultrashort Bond -1.25B -2.13B -907.42M -20.18B 3.21B -4.97B -219.21M 28.21B
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Data as of February 29, 2024

CATEGORY 1 MONTH 3 MONTH YTD 1 YEAR 1 MONTH 3 MONTH YTD 1 YEAR

China Region 243.29M -1.09B -485.42M -4.56B 9.83% -5.14% -3.32% -18.06%

Diversified Emerging Mkts 5.35B 12.98B 9.06B 5.42B 4.37% 4.81% 0.71% 10.89%

Diversified Pacific/Asia 54.32M -332.88M -122.71M -865.91M 4.02% 6.04% 1.16% 9.71%

Europe Stock 1.27B 2.03B 1.35B -2.68B 2.67% 7.94% 2.44% 13.13%

Foreign Equity 5.62B 10.52B 8.53B 29.63B 2.75% 7.07% 1.96% 12.70%

India Equity 1.07B 3.26B 1.61B 5.65B 2.01% 10.44% 4.16% 35.05%

Japan Stock 1.49B 3.41B 3.33B 8.63B 3.86% 11.04% 7.04% 26.28%

CATEGORY 1 MONTH 3 MONTH YTD 1 YEAR 1 MONTH 3 MONTH YTD 1 YEAR

China Region 7.54M -150.08M -3.59M -636.00M 235.75M -943.99M -481.83M -3.92B

Diversified Emerging Mkts 3.93B 5.80B 6.56B -3.43B 1.42B 7.19B 2.50B 8.85B

Diversified Pacific/Asia -98.87M -452.55M -241.94M -1.44B 153.18M 119.67M 119.23M 571.97M

Europe Stock 202.41M 152.20M 345.83M 726.38M 1.07B 1.87B 1.01B -3.40B

Foreign Equity 1.49B -7.22B 998.71M -20.98B 4.13B 17.74B 7.54B 50.61B

India Equity 22.39M 93.37M 43.74M 62.61M 1.05B 3.17B 1.57B 5.59B

Japan Stock 155.79M -16.04M 166.81M -620.42M 1.33B 3.43B 3.16B 9.26B

CATEGORY 1 MONTH 3 MONTH YTD 1 YEAR 1 MONTH 3 MONTH YTD 1 YEAR

Communications -173.64M 508.39M -473.15M 3.38B 2.65% 9.09% 3.95% 25.71%

Consumer Cyclical 1.44B 1.85B 811.29M 3.98B 8.32% 15.24% 5.87% 25.57%

Consumer Defensive -951.51M -2.37B -1.16B -5.12B 2.64% 6.62% 2.26% 5.96%

Equity Energy -1.46B -4.32B -2.42B -10.93B 2.20% 0.83% -0.59% 2.88%

Financial -1.80B 443.46M -1.58B -4.91B 2.55% 11.79% 2.80% 9.58%

Health -535.59M -5.52B -1.63B -23.00B 4.86% 15.25% 5.27% 11.76%

Industrials 319.32M 472.66M 313.02M 146.59M 7.36% 12.11% 4.00% 19.41%

Natural Resources -1.77B -3.21B -1.43B -9.19B 1.90% 2.15% -3.09% 0.52%

Real Estate -864.84M 375.17M -272.24M -6.89B 1.58% 5.50% -2.86% 4.13%

Technology 3.88B 10.64B 8.56B 17.42B 6.82% 15.68% 7.50% 39.40%

Utilities -1.04B -2.21B -2.19B -5.77B 1.22% 0.55% -2.30% -1.53%

CATEGORY 1 MONTH 3 MONTH YTD 1 YEAR 1 MONTH 3 MONTH YTD 1 YEAR

Communications 29.18M 110.24M 56.78M 41.92M -202.82M 398.15M -529.93M 3.34B

Consumer Cyclical -86.66M -254.81M -195.00M -633.56M 1.53B 2.11B 1.01B 4.61B

Consumer Defensive -50.08M -108.27M -44.91M -349.75M -901.43M -2.26B -1.12B -4.77B

Equity Energy -264.51M -1.07B -635.76M -4.22B -1.19B -3.25B -1.78B -6.71B

Financial -126.19M -60.09M -135.95M -1.75B -1.67B 503.55M -1.45B -3.16B

Health -1.03B -4.30B -2.28B -14.64B 493.24M -1.21B 652.24M -8.36B

Industrials -21.07M -117.66M -104.23M -451.27M 340.38M 590.32M 417.25M 597.85M

Natural Resources -275.63M -857.78M -50.71M -2.84B -1.50B -2.35B -1.38B -6.35B

Real Estate -232.59M -1.54B -187.29M -6.69B -632.26M 1.92B -84.95M -197.84M

Technology 1.81B 2.42B 2.27B 2.80B 2.07B 8.22B 6.29B 14.61B

Utilities -305.42M -827.04M -518.74M -3.22B -732.10M -1.38B -1.67B -2.55B

COMBINED FUND FLOWS CATEGORY RETURNS

MUTUAL FUND FLOWS ETF FLOWS
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