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Fiscal 2016 Performance Update 

* Investment Performance is reported net of investment management fees Agenda item 5a - Meeting book dated December 1, 2016 
 



Fiscal 2016 Performance Update 

* Investment Performance is reported net of investment management fees Agenda item 5a - Meeting book dated December 1, 2016 
 



Fiscal 2016 Performance Update 
Internally vs. Externally Managed 

* Investment Performance is reported net of investment management fees 

** Includes Global Pub Eq Spec Sit, Directional Growth, and Global Equity Tactical Agenda item 5a - Meeting book dated December 1, 2016 



Agenda item 5a - Meeting book dated December 1, 2016 

Fiscal 2016 Performance Update 
Footnotes 



Fiscal 2016 Performance Attribution 

-1.6

-1.4

-1.2

-1

-0.8

-0.6

-0.4

-0.2

0

0.2

Allocation

Selection

Total

Global Public 

 Equity 
Cash Real Estate- 

Public 
Global       

Private Equity 

Absolute 

Return 

Special 

Situations 
Real Estate- 

Private 
Global  

Credit 
Rates Private        

Infrastructure 
Portfolio Benchmark Attribution Effects 

Asset Class Weight Return   Weight Return   Allocation Selection Total 

Global Public Equity 48.05%   4.77% 47.74%  7.73%    -0.07% -1.40% -1.47% 

Global Credit   6.95%   8.08%    6.75%  9.12%    -0.01% -0.08% -0.09% 

Rates 16.61%   3.34% 18.25%  3.11%   0.02%   0.04%  0.06% 

Cash   1.16%   0.76%    1.09%  0.23%  -0.03% -0.01% -0.04% 

Real Estate – Public   2.94% 15.49%    3.00% 16.83%    -0.01% -0.04% -0.05% 

Real Estate - Private   7.04% 12.80%    7.00% 10.80%  -0.04%   0.14%  0.10% 

Global Private Equity 10.93%   5.82%  10.00%   8.03%   0.02% -0.26% -0.24% 

Absolute Return   5.05%    1.47%    5.00%   4.23%     0.00% -0.15% -0.15% 

Private Infrastructure             1.17% -16.35%    1.17% -16.35%     0.00%  0.00%  0.00% 

Special Situations    0.10%    1.93%    0.00%    0.00%    -0.02%  0.01% -0.01% 

Transition Effects**  -0.06%     -0.06% -0.06% 

Total Fund w RMI 100.00%  5.28% 100.00%   7.23% -0.14% -1.81% -1.95% 

**Total Fund attribution return varies from reported performance returns due to partial year funding/de-funding of asset classes. Agenda item 5a - Meeting book dated December 1, 2016 



Fiscal Year End Asset Allocation 
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Agenda item 5a - Meeting book dated December 1, 2016 



Questions? 

 

 

 

 


