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WSSC Retiree OPEB Trust Portfolio Summary
As of December 31, 2022
Summary of Cash Flows
Fourth Quarter One Year Three Years Five Years Seven Years Ten Years
Beginning Market Value $167,292,321 $211,332,062 $150,524,071 $118,555,671 $75,955,570 $38,730,060
Net Cash Flow -$31,250 $5,368,800 $16,080,838 $31,397,100 $51,387,100 $80,387,100
Net Investment Change $10,561,934 -$38,877,858 $11,218,096 $27,870,233 $50,480,334 $58,705,844
Ending Market Value $177,823,005 $177,823,005 $177,823,005 $177,823,005 $177,823,005 $177,823,005
Return Summary (Net)
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WSSC Retiree OPEB Trust Market Value Summary
As of December 31, 2022

Market Value History
5 Years Ending December 31, 2022
$250
E I Market Value
[0 Net Cash Flow
2018 2019 2020 2021 2022
Year
Cash Flow Summary by Manager
Quarter Ending December 31, 2022

Beginning Net Investment Ending
Market Value Net Cash Flow Change Market Value
Vanguard Wellington Fund $47,981,959 $0 $3,554,285 $51,536,244
Vanguard Total Stock Market Index $22,460,832 $0 $1,607,346 $24,068,178
T. Rowe Price Global Growth Stock Fund $28,350,200 $0 $1,595,278 $29,945,478
Vanguard Total International Stock Index $18,702,966 $0 $2,752,533 $21,455,499
Vanguard Total Bond Market Index $34,687,788 $0 $579,430 $35,267,219
Vanguard Inflation Protected Securities Fund $7,176,243 $0 $129,930 $7,306,174
Vanguard Real Estate Index Fund $7,859,600 $0 $342,651 $8,202,250
Cash Equivalents $72,731 -$31,250 $481 $41,962
Total $167,292,321 -$31,250 $10,561,934 $177,823,005
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WSSC Retiree OPEB Trust Asset Allocation Summary
As of December 31, 2022
Asset Allocation History
5 Years Ending December 31, 2022
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WSSC Retiree OPEB Trust

5th Percentile
25th Percentile
Median

75th Percentile
95th Percentile

# of Portfolios

@® Total Fund Composite
A WSSC OPEB Spliced Index

Annualized Return (%)

Peer Ranking (Net)

As of December 31, 2022

InvMetrics Public DB Net Return Comparison
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Quarter 1 Year 3 Years 5 Years 7 Years 10 Years
Period
Return (Rank)
78 -85 6.2 6.6 8.2 8.2
6.6 -11.8 46 56 72 74
6.1 -13.6 36 49 6.7 6.9
52 -15.2 28 43 6.1 6.4
37 174 1.9 34 53 55
240 240 233 220 205 169
6.3 41) -18.3 (98) 27 (77) 4.1 (84) 6.3 (68) 6.3 (77)
7.0 (14) -16.3 (85) 2.1 (90) 38 (90) 58 (88) 57 (93)
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WSSC Retiree OPEB Trust
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InvMetrics Public DB Net Return Comparison

Peer Ranking (Net)

As of December 31, 2022
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2022 2021 2020 2019 2018 2017
Period
Return (Rank)
-85 178 179 226 1.7 175
118 153 153 208 -34 158
-13.6 138 13.0 195 44 147
-15.2 12.2 11.0 176 52 13.6
174 96 75 151 -6.5 111
240 559 596 550 496 269
183 (98) 127 (67) 17.6 7 210 (24) 68 (99 143 (59)
163 (85) 112 (87) 144 (37 208 (27) 62  (93) 157 (28)
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