Public Agenda Item #8a

Review, Discussion and Consideration of the Fixed Income Program:

a. Market Update and Program Overview

May 17, 2016

Leighton Shantz, CFA, Director of Fixed Income
Peter Ehret, CFA, Director of Internal Credit

Leticia Davila, Rates Portfolio Manager
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Mandate Size & Performance

Cumulative Monthly Mandate Size & Performance
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Fixed Income Program ERS

FYTD Rates Performance

Rates FYTD Cumulative Performance
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Fixed Income Program ERS

Cumulative Rates Performance %

Rates Cumulative Performance Comparison
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Fixed Income Program

Historical Return Dispersion

Rates Dispersion of Rolling 12-Month Returns
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Fixed Income Program

FYTD Credit Cumulative Performance

Credit Cumulative Performance
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Cumulative Credit Performance %

Credit Cumulative Performance Comparison
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Fixed Income Program
Credit Allocation Through Time
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FYTD Internal High Yield Performance

Internal High Yield Performance
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Cumulative Internal High Yield Performance %
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