BY SYSTEM:

U.S. Equity
Int'l. Equity
Fixed Income*
Private Equity
Real Assets

Hedge Funds
Cash**
TOTAL
Performance

FY ending 6/30/14
FYTD**

CITY OF NEW YORK

ASSET ALLOCATION
As of August 31, 2014

Private Equity
6.0%

A

/" Fixed Income
29.4%

Hedge Funds

Final

*U.S. Fixed Income assets do not include cash.
**Cash includes Securities Lending, State Street Short Term and BNY-Mellon CD accounts.

***Fiscal Year to Date begins July 1st.

2.1%
(in Millions)

U.S. Equity $63,361

Int'l. Equity 28,837

Fixed Income 47,925

Private Equity 9,718

Real Assets 5,639

Hedge Funds 3,413

Cash 4,323

TOTAL $163,116

TEACHERS EMPLOYEES POLICE FIRE BOARD OF ED
$24,669 41.7% $19,360 35.7% $13,443 39.0% $4,073 37.3% $1,817 42.8%
10,916 18.4% 9,469 17.5% 5,623 16.3% 1,847 16.9% 981 23.1%
17,834 30.1% 16,037 29.6% 9,906 28.7% 3,083 28.2% 1,065 25.1%
2,678 4.5% 4,022 7.4% 2178 6.3% 699 6.4% 141 3.3%
1,388  2.3% 2370 4.4% 1,237  3.6% 416  3.8% 128  3.0%
0 0.0% 1,873  3.5% 1,161  3.4% 378  3.5% 0 0.0%
1,716 2.9% 1,119  2.1% 953 2.8% 419 3.8% 116 2.7%
$59,200 100% $54,250 100% $34,501  100% $10,917 100% $4,248 100%
17.62% 17.05% 17.73% 17.42% 19.47%
1.40% 1.27% 1.29% 1.32% 0.93%



