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Performance
Objective
The Small Cap Value Strategy Total Return % QTR YTD 1Yr 3Yr 5Yr 10 Yr *Since
objective is to outperform the As of 06.30.2024 Inception
Russell 2000 Value Index over the
. . 15%
long-term while producing lower
risk scores than the benchmark. 10%
5%
0%
We believe the strategy is well 5%
diversified across all economic H CIP SCV -2.5 19 10.9 3.4 6.7 6.7 9.9
. (Gross)
sectors and exhibits better
o 1 CIP SCV (Net) -2.8 1.4 10.0 2.5 5.8 5.8 9.0
growth, profitability, and
] ) o B R2000V Index -3.6 -0.8 10.9 -0.5 71 6.2 8.4
financial strength characteristics Source: Chartwell Returns 1year + annualized. *The Chartwell Small Cap Value Strategy incepted on January 1,1999. ) o ‘ :
than the benchmark. Past performance is not a guarantee of future results. The calculation of the performance data includes reinvestment of all income and gains and is depicted on a time-weighted

and size-weighted average for the entire period. Calculations include reinvestment of all income and gains. Performance is shown before (gross) and after (net) the deduction
of both management fees and transaction costs. The net returns reflect the application of the highest institutional account management fee of 0.90% annum.

Calendar Year Total Gross Net Russell
Return % Return Return 2000 Returns-Based S Yr
As of 12.312023 Value Statistics
Portfolio Managers - As of 06.30.2024
T. Ryan Harkins, CFA - Lead PM 2023 159 13.0 147 Alpha 0.28
David C. Dalrymple, CFA 2022 -8.6 9.5 -14.5 Beta 0.88
Reid T. Halloran 2021 25.8 24.9 28.3 Sharpe Ratio 018
2020 45 4 4.6 Tracking Error 5.20
Inception Date
ot ceaticti 2018 -11.6 -12.5 -12.9 R 098
[E1E5ERy AL 2017 101 92 78 :
As of 06.30.2024 Source: eVestment
2016 30.2 29.3 317
Portfolio Benchmark R2000V
i 2015 -7.6 -8.5 -7.5
Range of Holdings 70-90
i N 2014 77 6.8 4.2
Annualized Turnover 29.3% Source: Chartwell
Active Share 91.2%
AT T B2 Upmarket / Downmarket Performance
Product Assets $11B Since Inception as of 06.30.2024
Sane @rarioe] B Chartwell SCV 1 Russell 2000 Value
100.0

0.0

FOR INSTITUTIONAL USE ONLY.

-100.0

Upside Capture % Downside Capture %
Source: eVestment

THE PERFORMANCE DATA QUOTED REPRESENTS PAST PERFORMANCE; PAST PERFORMANCE DOES NOT GUARANTEE FUTURE RESULTS.
M-57804 | Exp. 10/31/2024 | FS-CW-SCV INVESTING INVOLVES RISK INCLUDING THE RISK OF LOSS.
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Holding-Based Statistics*

As of 06.30.2024

Holdings

Weighted Market Cap
Median Market Cap
L/T EPS Growth

P/E Trailing 12 Months
P/E - NTM

Dividend Yield

Source: FactSet, eVestment

Top 10 Holdings
As of 06.30.2024

Six Flags Entertain.
Minerals Technologies
Kemper Corp
Cinemark Holdings
Ichor Holdings, Ltd.
ChampionX Corp.
PNM Resources, Inc.
CTS Corporation

Old National Bancorp
Cactus, Inc.

Source: Chartwell
Holdings are subject to change.
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1,402
$2.9B
$0.8B

9.0%

14.4x

11.8x
1.8

2.23%
218%
214%

2.07%
1.98%
1.95%
1.94%
1.92%
1.89%
1.89%

GICS Sector Diversification
As of 06.30.2024

M Chartwell SCV Russell 2000 Value

Communication Services
Consumer Discretionary
Consumer Staples
Energy

Financials 22.2% 26.2%
Health Care

Industrials

Information Technology
Materials

Real Estate

Utilities

Cash

0% 10% 20% 30%

Source: FactSet
Data may not equal 100% due to rounding.

Comp. % of #of  Gross Net R2000V Comp. 3 Yr. R2000V 3 Yr. Comp. Total Firm

Period AUM(M) TotalAUM Accounts Return  Return std.Dev.(%)  Std.Dev.(%) Dispersion  AUM(SM)
YD 2024 $575M 53 oo 1B 08 19.46 1% N/A $10,820
2053 1M 70 b B& N9 U6 1993 206 0750 $10332
02 §71M 76 6 86 9% 448 52 2766 0.180 $9.446
20 $1,063M 100 578 48 8 2348 53 0180 $10,644
200 $959M 104 9 454 5S4 463 2428 2649 0200 9233
2019 $966M 112 8 54 M5 23 1524 1590 0220 98588
2018 $901M 10 9 NB DB 8% 1543 1598 0730 98169
2007 $1,067M 145 7003 9B M 3% 1417 0057 §1339
2006 $1,076M 147 003 N8B W 1525 1572 00% §1341
200 S903M 1 0 760 80 747 1416 1365 0047 §7466
2014 $976M 134 N 76 66 42 1261 1298 0080 $1289

Russell 2000 Value Index: measures the performance of those Russell 2000 companies with lower price-to-book ratios and lower forecasted growth values.

London Stock Exchange Group plc and its group undertakings (collectively, the “LSE Group”). °LSE Group 2023, FTSE Russell is a trading name of certain of the
LSE Group companies. Russell® Is a trade mark of the relevant LSE Group companies and is used by any other LSE Group company under license. All rights in the
FTSE Russell indexes or data vest in the relevant LSE Group company which owns the index or the data. Neither LSE Group nor its licensors accept any liability for
any errors or omissions in the indexes or data and no party may rely on any indexes or data contained in this communication. No further distribution of data
rrom tne fL%YE]‘Groun is nerrrtrrtred without the relevant LSE Group company’s express written consent. The LSE Group does not promote, sponsor or endorse the
content of this communication.

This informati é}ﬂ is for illustrative pyrposes only, rssubrectto change at any time, and should not be considered  The performance data quoted represents past p rormance past performance does not %rarantee future
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