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Fixed Income Style Trail as of 09-30-24
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Fixed Income Statistics as of 09-30-24

Avg Eff Duration 5.73
Avg Eff Maturity 8.44
Avg Wtd Price 99.55

Risk Evaluation as of 09-30-24

Class I Risk Measures as of 09-30-24 3-Year 5-Year 10-Year

Standard Deviation 10.36 10.18 8.04
Sharpe Ratio -0.12 0.27 0.40
Information Ratio 0.70 0.64 0.45
R-squared 78.31 54.09 36.36
Beta 1.21 1.20 0.99
Alpha 4.73 5.05 3.01

Class P Risk Measures as of 09-30-24 3-Year 5-Year 10-Year
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https://www.pacificlife.com/home/products/life-insurance/variable-universal-life-insurance/prospectuses-and-other-reports.html
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