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2nd Quarter 2024 Investment Performance Results - Without Plan Charges
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CALIFORNIA STATE EMPLOYEE 401(k) & 457(b) PLANS

The following are the percentage changes in Net Asset Values (with capital gains and income dividends reinvested) without reduction for Plan Charges
for the respective periods ending June 30, 2024. Savings Plus charges a quarterly administrative charge of $6.00 per plan and a quarterly asset-based

fee of 0.01% assessed against the first $600,000 of your account balance, including active loan balances and Schwab Personal Choice Retirement

Account (PCRA) balances, capped at $60 per quarter per plan. These fees appear in the “Transaction Details” section of your quarterly statement and are

withdrawn pro-rata from all funds.

The results shown represent past performance and do not represent expected future performance or experience. Past performance does not

guarantee future results. Investment return and principal value of an investment will fluctuate so that an investor’s units, when redeemed, may be
worth more or less than their original cost. Current performance may be lower or higher than the data quoted. Performance data current to the most

recent month-end may be obtained online at savingsplusnow.com.

Expense ratios represent the fund’s total operating expenses expressed as a percentage of the assets held in the fund. Gross expense ratios do not
reflect any fund management expense waivers or reimbursements (which, if reflected, would give you a net expense ratio). For more information about

management expense waivers or reimbursements, refer to the fund fact sheet.

Please consider the fund’s investment objectives, risks, charges and expenses carefully before investing. The Fund Fact Sheets contain this

and other important information about the investment company. Fund Fact Sheets are available on the website or by calling (855) 616-4776.

Read the Fund Fact Sheets carefully before investing.

Annualized Returns (net of fees) (%) Gross
Net Expense Expense Net
Since Per $1000 Per $1000 | Expense
Year to Incep- Inception investment Investment Ratio
Fund Name/Benchmark Quarter’ Date® 1Year® 3Year® 5Year 10 Year tions Date $) $) (%)*
Target Date Fund Income 0.74 292 755 0.69 341 3.16 332 3/20/2014 120 120 0.12
Benchmark: Target Date Income Custom Index 0.76 254 6.88 057 3.19 3.19
Target Date Fund 2020 0.74 291 753 069 355 338 3.60 3/20/2014 120 120 012
Benchmark: Target Date 2020 Custom Index 078 284 736 076 356 346
Target Date Fund 2025 0.76 320 806 0.88 431 395 4.19 3/20/2014 130 130 0.13
Benchmark: Target Date 2025 Custom Index 082 358 856 122 448 4.12
Target Date Fund 2030 0.73 3.89 922 130 526 459 4.86 3/20/2014 140 140 0.14
Benchmark: Target Date 2030 Custom Index 0.86 432 976 166 538 476
Target Date Fund 2035 075 463 1042 1.68 6.08 517 547 3/20/2014 150 150 0.15
Benchmark: Target Date 2035 Custom Index 090 5.06 1096 207 6.25 538
Target Date Fund 2040 076 534 11.61 204 6.90 576 6.09 3/20/2014 1.70 1.70 0.17
Benchmark: Target Date 2040 Custom Index 093 5.80 12.15 247 7.08 5.98
Target Date Fund 2045 0.75 6.03 1279 235 7.73 6.36 6.69 3/20/2014 1.80 1.80 0.18
Benchmark: Target Date 2045 Custom Index 097 6.54 1334 284 789 6.55
Target Date Fund 2050 0.77 683 14.10 271 823 6.59 691 3/20/2014 190 190 0.19
Benchmark: Target Date 2050 Custom Index 0.98 6.69 1358 291 8.05 6.66
Target Date Fund 2055 0.79 702 1436 276 827 642 6.74 3/20/2014 190 190 0.19
Benchmark: Target Date 2055 Custom Index 098 6.69 13.58 291 805 6.66
Target Date Fund 2060 079 704 1438 279 829 6.30 6.62 3/20/2014 190 190 0.19
Benchmark: Target Date 2060 Custom Index 098 6.69 13.58 291 805 6.66
Target Date Fund 2065 078 6.99 1433 278 839 N/A 729 4/13/2018 190 190 019
Benchmark: Target Date 2065 Custom Index 098 6.69 13.58 291 8.05 6.66
Socially Responsible Fund -0.14 349 937 370 771 803 835 03/16/1994 3.10 3.10 031
Benchmark: 60% S&P 500 Index and 40% 260 870 1542 484 901 838
Bloomberg Barclays U.S. Aggregate Bond Index
Short Term Investment Fund - Cash 133 268 542 313 222 1.56 176 | 12/29/2000 1.80 1.80 0.18
Benchmark: 90 Day U.S. Treasury Bill 132 263 540 303 2.16 1.51
Short Term Investment Fund 113 176 549 084 172 1.70 421 06/30/1989 0.80 0.80 0.08
Benchmark: Bloomberg Barclays U.S. 1-3 Year 095 138 487 055 125 135
Government/Credit Bond Index
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Annualized Returns (net of fees) (%) Gross

Net Expense Expense Net
Since Per $1000 Per $1000 | Expense
Year to Incep- Inception investment Investment Ratio
Fund Name/Benchmark Quarter® Date’ 1Year* 3Year® 5Year 10 Year tion® Date [©)) ©) (%)
Bond Index Fund 0.06 074 261 -3.01 -030 125 280 08/08/2007 030 030 0.03
Benchmark: Bloomberg Barclays U.S. 007 071 263 302 023 135
Aggregate Bond Index
Bond Fund 023 041 337 273 026 120 284 1/07/2007 1.20 120 0.12
Benchmark: Bloomberg Barclays U.S. 007 071 263 | 302 023 135

Aggregate Bond Index

Diversified Real Return &8

Diversified Real Return Fund 059 156 537 170 4.79 232 328 03/19/2014 3.80 380 038
Benchmark: CPI + 3% 1.05 294 6.03 798 7.8 582
Large Cap Index Fund 427 1523 2450 998 1497 1277 10.01 08/08/2007 0.10 0.10 0.01
Benchmark: S&P 500 Index 428 15.29 2456 | 1001 15.05 12.86
Large Cap Fund ® 2.19 13.83 24.18 751 1346 11.86 943 1/07/2007 1.80 1.80 0.18
Benchmark: Russell 1000 Index 357 14.24 2388 874 1461 1251
Mid Cap Index Fund -347 6.15 1350 442 10.15 902 905 08/08/2007 030 030 003
Benchmark: S&P Mid Cap 400 Index 345 6.17 1357 447 1027 9.14
Mid Cap Fund & -2.88 6.65 1517 368 1086 | 1004 945 1/07/2007 3.00 3.00 0.30
Benchmark: Russell Midcap Index -335 496 12.88 237 946 9.04

International *7.81°

International Index Fund 2 1.08 533 1157 032 575 401 167 08/08/2007 050 050 0.05
Benchmark: MSCI ACWI ex-U.S. IMI (net) 092 528 11.57 0.19 562 392
International Fund' 0.60 524 1283 -0.26 6.17 3.99 215 10/1/2006 390 390 039
Benchmark: MSCI ACWI ex-U.S. IMI (net) 092 528 1157 0.19 5.62 392

Small Cap 7'°

Small Cap Index Fund 2 -3.29 171 1003 -259 696 6.78 704 08/08/2007 020 020 002
Benchmark: Russell 2000 Index -3.28 173 1006 | -258 694 7.00
Small Cap Fund! -3.70 191 1118 -0.03 794 7.88 772 1/07/2007 3.20 3220 032
Benchmark: Russell 2000 Index -3.28 173 1006 258 694 7.00

End Notes Key Risks

(1) This fund is a separately managed portfolio of assets managed specifically
for Savings Plus. It is not a mutual fund. See the Fund Fact Sheet for more
information.

~

2) This fund is a passively managed commingled fund (collective trust).
It is not a mutual fund. See the Fund Fact Sheet for more information.

—~

3) Short term trade fees (redemption fees) may apply to these funds.
See the Transfer Restrictions and Redemption Fees document on
savingsplusnow.com. Refer to the Fund Fact Sheet for more information.

~

4) No transaction fees are charged. Instead, funds indirectly incur management
fees that are charged by the underlying investment managers. The estimated
net expense ratio consists of operating expenses, including management fees
and nominal trustee services fees. These fees are netted out of the performance
of the funds.

~

5) The fee-adjusted return presented in the Investment Performance Report
is an estimate.

Nationwide Investment Services Corporation, member FINRA.

(6) This fund may have exposure to bonds, which have the same interest rate,
inflation, and credit risks that are associated with the underlying bonds owned
by the fund.

(7) This fund may have exposure to stocks of small or emerging companies, which
may have less liquidity than those of larger, established companies and may be
subject to greater price volatility and risk than the overall stock market.

(8) This fund may have exposure to international investments, which involves risks
not associated with investing solely in the U.S., such as currency fluctuation,
political risk, differences in accounting, and the limited availability of information.

(9) Target Date Funds invest in a wide variety of underlying investment options to
help reduce investment risk. Their expense ratio represents a weighted average
of the expense ratios and any fees charged by the underlying investment options
in which the Funds invest. The Funds do not charge any expense or fees of their
own. Like other funds, target date funds are subject to market risk and loss
of principal can occur at any time, including before, at or after the target date.
There is no guarantee that target date funds will provide enough income for
retirement or that asset allocation, diversification or any investment strategy
will assure a profit or avoid losses.

(10)  Market indexes have been provided for benchmark comparison purposes only.
They are unmanaged and no fees or expenses have been reflected here.
Individuals cannot invest directly in a market index. Although gathered from
reliable sources, data accuracy and completeness cannot be guaranteed.
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