
Final

        As of October 31, 2015

U.S. Equity $55,728

REITS $2,549

Int'l. Equity $27,646

Fixed Income $47,284

Opportunistic Fixed Income $3,973

Private Equity $10,175

Real Assets $6,819

Hedge Funds $2,837

Cash $5,115

TOTAL**** $162,126

BY SYSTEM:

TEACHERS FIRE

U.S. Equity $20,772 34.6% $18,066 33.7% $11,791 35.6% $3,332 30.5% $1,767 40.2%

REITS 2,007 3.3% 0 0.0% 178 0.5% 364 3.3% 0 0.0%

Int'l. Equity 10,526 17.5% 9,093 16.9% 5,321 16.1% 1,779 16.3% 927 21.1%

Fixed Income* 18,062 30.1% 15,662 29.2% 9,316 28.1% 3,129 28.7% 1,114 25.3%

OFI 1,412 2.4% 1,387 2.6% 886 2.7% 288 2.6% 0 0.0%

Private Equity 2,863 4.8% 4,066 7.6% 2,279 6.9% 769 7.0% 199 4.5%

Real Assets 1,894 3.2% 2,754 5.1% 1,479 4.5% 469 4.3% 223 5.1%

Hedge Funds 0 0.0% 1,462 2.7% 1,040 3.1% 336 3.1% 0 0.0%

Cash** 2,473 4.1% 1,183 2.2% 842 2.5% 450 4.1% 167 3.8%

TOTAL**** $60,009 100% $53,673 100% $33,131 100% $10,916 100% $4,396 100%

Performance

FY ending 6/30/15 2.78% 3.11% 3.85% 3.29% 3.18%

FYTD*** -0.87% -0.91% -0.74% -0.59% -1.18%
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*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.

****Totals may not add due to rounding.


