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Since Inception Risk / Return Performance Analysis

**Funds received March 2017; fully invested as of April 1, 2017.

Portfolio Overview

Portfolio Assets Under Management
$24.83m

Annual Investment Management Costs*
0.99%

Description

The Private Assets Fund diversifies the overall portfolio and
offers the potential for high and at times uncorrelated
returns compared to marketable equities.  Investment
opportunities will most often be in the form of limited
partnerships lasting ten years or more.  *Please see
Portfolio Composition Disclosure for details regarding

underlying holdings and costs.

About Performance

The investment results depicted herein represent historical
Net performance after the deduction of investment
manager and consulting costs.

Annual, cumulative and annualized total returns are
calculated assuming reinvestment of dividends and income
plus capital appreciation.  Performance for periods greater
than one year is annualized. The performance data
presented has been prepared by the fund or its sponsor.

Past performance is not a guarantee of future results.
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Private Assets Fund 5.09 4.72 11.42 8.91 7.01 9.08 8.52

Private Assets Benchmark 5.19 3.94 12.60 9.33 4.63 5.98 5.96

Cambridge US Private Equity-Legacy 0.00 0.00 7.45 7.84 9.65 13.35 13.49

Benchmark: The Private Assets Benchmark consists of a 15%/15%/30%/20%/20%  hybrid containing the
HFRX EH Equity Market Neutral index, the HFRX EH Technology/Healthcare index, the HFRI RV Arbitrage,
the MSCI ACWI net, and the 90-day T-Bill index respectively. The Benchmark is rebalanced on a monthly
basis.
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Cambridge US Private Equity-Legacy                

Private Assets Benchmark

Private Assets Fund

Return
Standard
Deviation

Sharpe
Ratio

Maximum
Drawdown

Alpha Beta

Private Assets Fund 8.52 4.47 1.27 -5.91 5.29 0.24

Private Assets Benchmark 5.96 5.53 0.62 -10.77 3.81 0.17

Cambridge US Private Equity-Legacy 13.49 10.72 0.99 -10.56 0.00 1.00

FTSE Treasury Bill 3 Month 2.56 0.56 N/A 0.00 2.71 -0.01

Information Disclosures: The underlying data has been obtained from sources the Foundation believes to be reliable but we do not guarantee their accuracy,  and any such information may be
incomplete or condensed. This evaluation is for informational purposes only and is not intended to be an offer, solicitation, or recommendation with respect to the purchase or sale of any security or a

recommendation of the services supplied by any money management organization.

Data as of May 31, 2026

Further information, including current Portfolio size, performance, fees, and updated Information for Participants, can be obtained from the Foundation office or by
contacting Jerry Blair at 972-645-1018 or via email at jblair@djcf.org.

Dallas Jewish Community Foundation 12222 Merit Dr., Ste. 450, Dallas, TX 75251
Phone: 972-645-1028

www.djcf.org


