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Value Measures  as of 03-31-24 Equities Cat Avg

Price/Prospective Earnings Ratio 18.02 14.03
Price/Prospective Book Ratio 2.79 2.06
Price/Prospective Sales Ratio 2.39 1.79
Price/Prospective Cash Flow Ratio 11.31 8.86
Avg Mkt Cap ($mil) 72172.99 38865.24

Growth Measures  as of 03-31-24 Equities Cat Avg
Long-Term Earnings % 13.82 15.48
Book Value % 8.18 15.40
Sales % 9.70 8.72
Cash Flow % 4.13 6.42
Historical Earnings % 12.36 9.83

Risk Evaluation as of 06-30-24

Class 1 Risk Measures as of 06-30-24 3-Year 5-Year 10-Year

Standard Deviation 16.05 17.74 15.16
Sharpe Ratio -0.29 0.32 0.30
Information Ratio -1.59 -0.80 -0.61
R-squared 91.01 91.23 87.61
Beta 0.91 0.97 0.96
Alpha -7.65 -3.57 -2.72

Class 2 Risk Measures as of 06-30-24 3-Year 5-Year 10-Year

Standard Deviation 16.09 17.76 15.18
Sharpe Ratio -0.31 0.30 0.28
Information Ratio -1.64 -0.85 -0.66
R-squared 91.02 91.27 87.64
Beta 0.91 0.97 0.96
Alpha -7.90 -3.82 -2.98

Volatility Analysis

Low Moderate High

Class 1

Category

In the past, this investment has shown a relatively moderate
range of price fluctuations relative to other investments. This
investment may experience larger or smaller price declines or
price increases depending on market conditions. Some of this
risk may be offset by owning other investments with different
portfolio makeups or investment strategies.

Best 3 Month Return Worst 3 Month Return

24.70% -23.06%
(Apr '20 - Jun '20) (Jan '20 - Mar '20)

Low Moderate High

Class 2

Category

In the past, this investment has shown a relatively moderate
range of price fluctuations relative to other investments. This
investment may experience larger or smaller price declines or
price increases depending on market conditions. Some of this
risk may be offset by owning other investments with different
portfolio makeups or investment strategies.

Best 3 Month Return Worst 3 Month Return

24.66% -23.13%
(Apr '20 - Jun '20) (Jan '20 - Mar '20)
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in a fund's portfolio. Price/cash-flow represents the amount
an investor is willing to pay for a dollar generated from a
particular company's operations. Price/cash flow shows the
ability of a business to generate cash and acts as a gauge of
liquidity and solvency.
Price/Prospective Earnings Ratio is the asset-weighted
average of the prospective earnings yields of all the domestic
stocks in the fund's portfolio as of the date of the portfolio.  A
stock's prospective earnings yield is calculated by dividing the
company's estimated earnings per share for the current fiscal
year by the company's month-end share price as of the
portfolio date.
Price/Prospective Sales Ratio is the weighted average of
the price/sales ratios of the stocks in a portfolio. Price/sales
represents the amount an investor is willing to pay for a dollar
generated from a particular company's operations.
Sharpe Ratio is a risk-adjusted measure developed by
Nobel Laureate William Sharpe. It is calculated by using
standard deviation and excess return to determine reward
per unit of risk. The higher the Sharpe Ratio, the better the
fund's historical risk-adjusted performance.
Standard deviation is a statistical measure of the volatility
of the fund's returns.
R-squared reflects the percentage of a fund's movements
that are explained by movements in its benchmark index,
showing the degree of correlation between the fund and the
benchmark.
Risk Evaluation Chart provides a graphic of the three year
standard deviation of fund returns compared to its benchmark
and Morningstar Category. Standard deviation is a statistical
measurement of dispersion about an average, which, for a
mutual fund, depicts how widely the returns varied over a
certain period of time. Investors use the standard deviation of
historical performance to try to predict the range of returns
that are most likely for a given fund. When a fund has a high
standard deviation, the predicted range of performance is

https://www.sec.gov/ocr/ocr-current-nrsros.html
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Street Global Advisors Funds Distributors, LLC, T. Rowe Price
Investment Services, Inc., Van Eck Securities Corporation,
and Vanguard Marketing Corporation Inc., and the products
each distributes, are not affiliated with Pacific Life and Pacific
Select Distributors, LLC.

Morningstar, Inc. is not affiliated with Pacific Life and Pacific
Select Distributors, LLC.

All trademarks and service marks belong to their respective
owners.

Portfolio statistics may differ from the annual report.
Pacific Life Insurance Company
Newport Beach, CA
(800) 800-7681
www.PacificLife.com 

Pacific Life & Annuity Company
Newport Beach, CA
(888) 595-6996
www.PacificLife.com

Disclosure

No bank guarantee Not a deposit May lose value Not FDIC/NCUA insured Not insured by federal government agency
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