
Three-Year Five-Year

2.0

3.0

4.0

5.0

6.0

7.0

8.0

9.0

10.0

11.0

12.0

2.0 2.5 3.0 3.5 4.0 4.5 5.0 5. 5 6.0 6.5 7.0

Vo latility (Risk)

Ra
te 

of 
Re

tur
n (

%
)

TOTAL FUND - GROSS TOTAL FUND - NET POLICY INDEX
LB GOVT/CREDIT INDEX S & P  500 INDEX

Higher Return
Lower Risk          

Lower Return
Lower Risk  

Lower Return
Higher Risk

Higher Return
Higher Risk

2. 0

4. 0

6. 0

8. 0

10. 0

12. 0

14. 0

16. 0

2. 0 3. 0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0

Vo latility (Risk)

Ra
te 

of 
Re

tur
n (

%
)

TOTAL FUND - GROSS TOTAL FUND - NET POLICY INDEX
LB GOVT/CREDIT INDEX S & P  500 INDEX

Higher Return
Lower Risk          

Lower Return
Lower Risk  

Lower Return
Higher Risk

Higher Return
Higher Risk

CategoryAnnualized 
Return   %

Standard    
Deviation %

Sharpe 
Ratio   

Annualized 
Return   %

Standard    
Deviation %

Sharpe 
Ratio   

Three Year Return vs Risk Five Year Return vs Risk

TOTAL FUND - GROSS 12.8 7.1 1.49.7 4.5 1.2
TOTAL FUND - NET 12.2 7.1 1.39.1 4.5 1.1

POLICY INDEX 12.3 7.2 1.39.0 4.1 1.1
LB GOVT/CREDIT INDEX 4.4 4.0 0.34.4 3.7 0.0

S & P 500 INDEX 12.8 10.0 1.08.6 6.6 0.7
Total Funds - Endowment  Universe Median 12.6 7.0 1.49.6 4.8 1.1
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