Endowment Investment Pool

Asset Allocation Summary
As of March 31, 2026
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Total Fund UC San Diego Foundation

Executive Summary (Net of Fees) Period Ending: March 31, 2026
Market %O aMo FYTD 1Yr 3Yrs 5Yrs 7Yrs 10Yrs 2025 2024 2023 2022 2021
Value Portfolio
Total Fund 1,904,595,413 100.0 -1.0 .
Policy Index -3.2 6.3 161 147 9.5 11.1 10.3 170 178 195 -139 207
Excess Return 2.2 1.0 03 -07 -04 0.1 0.2 -14 -1.0 -3.9 0.2 2.7
InvMetrics All E&F > $1B Rank 55 20 2 1 2 1 1 17 1 12 80 6
UCSDF Public Equities 492,006,360
Custom Public Equities Benchmark 4.3 62 178 183 121 14.4 14.2 179 250 263 -181 287
Excess Return 0.8 1.0 1.0 0.3 0.2 0.1 -0.6 00 -01 0.0 0.0 0.1
GEP Public Equities 676,383,177
MSCI ACWI IMI ex Tobacco ex Fossil Fuels Index -4.0 6.8 200 161 8.6 114 11.2 222 171 227 -204 177
Excess Return 1.8 2.1 24 1.8 0.8 1.1 0.9 -0.8 2.8 1.4 -0.9 0.0
Fixed Income 125,329,365 i H H ! : . L ! d
Bloomberg US Govt/Credit 1-5 Yr. TR 0.1 2.6 4.2 4.3 1.7 2.3 2.0 6.1 3.8 49 55 1.0
Excess Return 0.7 3.0 4.6 1.8 1.3 1.0 1.3 3.8 0.6 0.0 21 04
Real Estate 163,367,405
NCREIF-ODCE 1.2 2.9 40 -20 3.2 3.3 47 38 14  -120 75 222
Excess Return 3.0 4.9 74 110 10.0 7.7 5.5 6.5 9.1 15.8 9.0 5.3
Real Assets 36,958,321 ' . ! H d : b
Custom Real Assets Benchmark -1.4 2.7 3.8 1.8 5.0 6.6 - 5.0 0.1 3.3 123 109
Excess Return 0.0 0.0 0.0 0.0 0.0 0.0 - 0.0 0.0 0.0 0.0 0.0
Private Credit 38,654,887 - -
75% Credit Suisse Leverage Loan Fossil Free Index + 25% Merrill -0.1 3.8 6.8 9.5 - - - 81 100 145 -1.8 -
Lynch High Yield BB-B Fossil Free Index + 1.5%
Excess Return -7.0 -102  -128  -58 - - - 4.2 -1.2 -6.8 33 -
Private Equity 340,251,704 ' d 5
Russell 3000 + 3% -3.2 88 216 213 142 17.2 17.1 206 275 297 -167 294
Excess Return 6.7 23 -101 137 72 -2.5 -0.9 -122  -19.2  -28.0 56 245
Total Cash 31,644,194
ICE BofA 91 Days T-Bills TR 0.8 2.9 4.0 4.7 3.3 2.7 2.3 4.2 5.3 5.0 1.5 0.0
Excess Return 0.3 0.8 09 -01 -0.1 -0.2 0.0 0.8 -0.4 -1.2 -0.3 0.4

Policy Index as of 7/1/2025: 30% S&P 500 Index, 35% MSCI ACWI IMI ex Tobacco ex Fossil Fuels Index, 5% Bloomberg U.S. Gov/Credit 1-5 Year Index, 6% NCREIF ODCE Index, 3% Real
Assets Composite returns, 3% 75% Credit Suisse Leverage Loan Fossil Free Index + 25% Merrill Lynch High Yield BB-B Fossil Free Index + 1.5%, 17% Russell 3000 +3%, and 1% ICE BofAML
91 Days T-Bills TR. Performance for GEP Real Estate, Private Equity, and Real Assets is reported at a lag. Custom Public Equities Benchmark: S&P 500 through 03/2026, MSCI ACWI thereatfter.
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