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***

Final

CITY OF NEW YORK
ASSET ALLOCATION
As of March 31, 2015

Private Equity
6.0%

Real Assets
3.7%

f/ Fixed Income
/ 30.5%

Hedge Funds

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

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

B 2.1%
(in Millions)

U.S. Equity $59,943

Int'l. Equity $28,252

Fixed Income $49,708

Private Equity $9,826

Real Assets $5,968

Hedge Funds $3,374

Cash $5,731

TOTAL $162,802

TEACHERS EMPLOYEES POLICE FIRE BOARD OF ED
$23,549 39.2% $18,687 34.4% $12,113 36.7% $3,786 34.7% $1,808 41.5%
11,078 18.4% 9,462 17.4% 4913 14.9% 1,835 16.8% 963 22.1%
18,708 31.1% 16,471 30.3% 10,175 30.8% 3,269 29.9% 1,085 24.9%
2,717  45% 4,007 7.4% 2,206 6.7% 729  6.7% 167 3.8%
1,584 2.6% 2,477  4.6% 1,303 3.9% 435 4.0% 169 3.9%
0 0.0% 1,771 3.3% 1,212  3.7% 391 3.6% 0 0.0%
2511 4.2% 1,464 2.7% 1,112 3.4% 476  4.4% 169 3.9%
$60,146  100% $54,339  100% $33,036  100% $10,920 100% $4,360 100%
17.62% 17.03% 17.78% 17.40% 19.47%
3.25% 3.11% 3.73% 3.52% 3.13%



