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Jewish Community Foundation

Mission statement

The Jewish Community Foundation of New Mexico
builds and perpetuates support for a vibrant, caring
Jewish community through partnerships with donors
and organizations.

Our primary goal is the preservation and growth of capital over time, while
minimizing risk and volatility. The Jewish Community Foundation (JCF or
Foundation) has employed SEI, a global asset management firm with 420*
institutional clients worldwide, to maximize the investments of the Foundation’s
assets moving forward. As a donor, you stand to benefit through:

« Avariety of investment options that allow you to select an investment strategy
that best supports your preferences.

Well-diversified funds using some of what SEI believes are the world’s best money
managers via SEI’s multi-managers program.

Extensive oversight and governance through multiple layers of ongoing risk
management and fiduciary accountability that help ensure your donations are
being invested and managed properly.

A cost-efficient model designed to reduce overall investment fees, help grow
investments and strengthen support for the mission.

* As of December 31, 2024




Who is SEI?

Global firm
with U.S. headquarters in Oaks,
Pennsylvania, outside Philadelphia

30-year track record

in discretionary investment
management designed to help
improve efficiency and results

$82.9 billion

in institutional assets under
management (as of December
31,2024)

170-plus nonprofit clients
worldwide, with 23 community
foundation clients

Significant infrastructure

and resources with a dedicated
group focused on understanding
the needs of nonprofits

Significant annual investment
in research tools and technology
for investment and risk management

SEl’'s commitment to caring

SEl employees have a passion for philanthropy, social responsibility and diversity. Through
multiple employee-led initiatives, they channel and direct that passion into action.

The SEI Cares program is an employee-led, company-sponsored philanthropy effort that
includes grantmaking, volunteer opportunities and awareness events.

The program supports local communities in a meaningful way while supporting SEI'’s

corporate value of social responsibility.

In2023:
« The SEI Cares Fund donated $262,000 to 16 partner The SEI
organizations Institutional

« Through participation in the PA Educational Improvement

Group committed

Tax Credit program, SEI Cares granted $360,000 to approxi mately

partnered organizations focused on education

$1.3 millionin

« SEl Cares matched employee donations in the amount of suppo rt of client-

$42,500, including donations to Doctors without Borders
for earthquake relief at the Southeastern Turkey and Syrian

specific initiatives

border and wildfire relief in communities in Maui and Lahaina in 2023.
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Investment options for funds

Capital Preservation Pool ASSETCLASS  ALLOCATION

To preserve principal and maintain liquidity Fixed Income 100%
while providing current income.

Lowest risk allocation.
Generally designed for donors who wish to
make grants in the near future of 6-12 months.

m Risk management

Conservative Pool ASSETCLASS  ALLOCATION

To provide current income with potential Fixed Income 100%
for some capital apprecaition.

Lower risk allocation.
Generally designed for
mediumterm time horizons.

® Return enhancement
m Risk management

Balanced Pool ASSETCLASS  ALLOCATION

To provide long-term capital appreciation U.S. Equity 21%

and preservation of capital with

broad global diversification. Non-U.S. Equity 17%

Moderaterrisk allocation. Fixed Income 32%

Generally designed for medium- to e 5

long-term time horizons. Alternatives 30% u Rk momagement
m Diversified

Growth Oriented Pool ASSETCLASS  ALLOCATION

To provide long-term capital appreciation U.S. Equity 46%

Highest risk allocation. Non-U.S. Equity 34%

Generally designed for long-term time horizons.

Fixed Income 20%

® Return enhancement
m Risk management

Impact Pool ASSET CLASS  ALLOCATION

To offer a balanced return profile and U.S. Equity 42%
commensurate risk is assoua}ted with FhIS‘ Non-U.S. Equity 2%
portfolio, using an opportunity set which includes
equity and fixed income implementations through Fixed Income 16% 84
a globally diversified set of investment strategies.

B Return enhancement

Moderaterrisk allocation. B Risk management
Generally designed for medium- to
long-term time horizons.

Please visit jparizona.org/foundation

Risk balance definitions:

Return Enhancement: designed to deliver a potentially higher rate of return.

Risk Management: designed to align with the risk tolerance established in the Investment Policy Statement.

Diversified: investing across a range of asset classes to help mitigate the effects of adverse movements in any one asset class.

Allocation weights as of December 31, 2024.
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Jewish Community Foundation donors benefit from

well-diversified funds using some of
the world’s leading money managers

SEI’'s multi-manager investment program provides exposure to managers through a research-
intensive due diligence process, that carefully combines the managers to create diversified, risk
managed portfolios. The Foundation’s investments gain access to industry leading managers within
each asset class, product and style category. Through diversification, the investment strategies can
seek higher returns with potentially less risk.

- Timely response to market changes: Multi-manager structure presents opportunity to actively
tilt the allocation to exploit market opportunities.

- Risk management: SE| investment professionals employ advanced tools and analytics to
continually monitor and manage risks of both the overall strategies and underlying managers.

- Improved governance: SE!’s established program and processes can bring improved governance
and fiduciary protection.

One of the distinct advantages of utilizing multi-manager funds is the diversification they provide on

a manager level. The cumulative performance of single managers year over year can be quite volatile
whereas a fund utilizing multiple managers can help mitigate that volatility.

Fund and Manager Cumulative Alpha Over Time

T 30% . 4
5 30% Fund relative return can benifit
= from manager diversification
= 25% Manager1
X
c
CI_J 20%
] Manager 2
c
©

15%
:
T 10%
3] ‘o
o
w
é 5% -

o)

o5 Manager 3 S
(] 0% g_
= 3
] o
S 5% Manager4 | =
IS
=]
O -10%

Source: SEI.

For Illustrative purposes only. Past performance is not a guarantee of future performance. lllustration not meant to
represent past or future performance of any specific manager or fund.

The solid bold line above is an average comprised of hypothetical manager portfolios.

Alpha: A measure of performance, indicating when a strategy, trader, or portfolio manager has managed to beat the
market return or other benchmark over some period.
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Jewish Community Foundation donors benefit from

extensive oversight and governance

The Jewish Community Foundation of Southern Arizona is the trusted steward of approximately
$151 million* in charitable funds. SEI as a strategic partner provides that stewardship with
increased fiduciary oversight and risk management when it comes to the investment management
of those funds.

SEl is a full fiduciary that is accountable for the oversight of the investment professionals managing
the funds and implements a continual manager monitoring process. This consists of more than 300
professionals responsible for manager research, operational due diligence and risk management.

SEl believes in a goals-based approach to asset allocation achieved through collaboration and
active dialogue between the SEI team, the Investment Committee and professional staff at Jewish
Community Foundation. SEI portfolios are built according to JCF financial goals and aligned with
the associated risk tolerances.

* This number changes and is updated frequently. Therefore, it may be different from numbers on other documents.

SEl provides a deeper level of risk management

SEI’s team of investment professionals
continually monitors risk through the securities
level. They analyze the exposures to and
correlations between asset classes and other
risk factors, which in turn can provide trustees
with a more sophisticated level of insight. Some
examples of areas where SEI provides increased
risk management of the funds for which the
Foundation is the steward:

 An internal committee to provide
independent review and oversight of
investment decisions

Asset classes

Managers

Securites

« An enterprise risk management system to
proactively monitor risk across asset classes
and the total client portfolio

 Well-defined policies and procedures enforce
discipline to defined risk parameters

* Processes that prevent a single manager
from dominating the risk of a multi-manager

portfolio

« Stress testing is used to reveal nonlinear
behavior from large changes to risk factor

Manage rrisk all the way to the Securities Level
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a cost-efficient model

Establish a fund with
Jewish Community
Foundation and feel
confident your donations
are making a difference



1 Freedom Valley Drive
P.O. Box 1100

Oaks, PA 19456
seic.com

Information provided by SEI Investments Management Corporation (SIMC), a registered investment
adviser and wholly owned subsidiary of SEI Investments Company. The information contained herein

is for general and educational information purposes only and is not intended to constitute legal, tax,
accounting, securities, research or investment advice regarding the Funds or any security in particular,
nor an opinion regarding the appropriateness of any investment. This information should not be
construed as a recommendation to purchase or sell a security, derivative or futures contract. You should
not act or rely on the information contained herein without obtaining specific legal, tax, accounting and
investment advice from an investment professional. There are risks involved with investing, including
loss of principal.

There is no assurance that the objectives of any strategy or fund will be achieved or will be successful.
No investment strategy, including diversification, can protect against market risk or loss. Current and
future portfolio holdings are subject to risk. Past performance does not guarantee future results.

For those SEI funds which employ a multi-manager structure, SIMC is responsible for overseeing the
sub-advisers and recommending their hiring, termination, and replacement.

In addition to the normal risks associated with equity investing, international investments may involve
risk of capital loss from unfavorable fluctuation in currency values, from difference in generally
accepted accounting principles or from economic or political instability in other nations. Narrowly
focused investments and smaller companies typically exhibit higher volatility. Emerging markets
involve heightened risks related to the same factors as well as increased volatility and lower trading
volume. These risks may be magnified further with respect to “frontier market countries,” which are a
subset of emerging market countries with even smaller national economies. Bonds and bond funds will
decrease in value as interest rates rise. Investments in high-yield bonds can experience higher volatility
and increased credit risk and risk of default or downgrade when compared to other fixed-income
instruments. TIPS can provide investors a hedge against inflation as the inflation adjustment feature
helps preserve the purchasing power of the investment. Because of this inflation adjustment feature,
inflation protected bonds typically have lower yields than conventional fixed rate bonds.

Alternative investments are subject to a complete loss of capital and are only appropriate for parties
who can bear that risk and the illiquid nature of such investments.

Alternative investments:

« often engage in leveraging and other speculative investment practices that may increase the risk of
investment loss

« can be highly illiquid

« are not required to provide periodic pricing or valuation information to investors

« involve complex tax structures and delays in distributing important tax information

« are not subject to the same regulatory requirements as mutual funds; and

« often charge high fees.
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