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CITY OF NEW YORK
EXECUTIVE SUMMARY - ASSET ALLOCATION
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As of March 31, 2010
S (i Milli )
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U.S. Equity 45,927$      

Fixed Income 29,150$      

Int'l. Equity 16,465$      

Private Equity & Real Estate 8,719$        

Summary (in Millions)
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Opportunistic Equity 1,731$        

Opportunistic Fixed 566$           

Cash 1,212$        

TOTAL 103,770$   
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BY SYSTEM:

U.S. EQUITY 16,683$      45.4% 16,384$      44.5% 8,951$      42.6% 2,873$         42.2% 1,037$     42.2%

FIXED INC* 9,882$        26.9% 10,588$      28.8% 6,062$      28.9% 1,924$         28.3% 694$        28.3%

BOARD OF EDEMPLOYEES TEACHERS POLICE FIRE
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INT'L. EQUITY 5,613$        15.3% 5,413$        14.7% 3,714$      17.7% 1,089$         16.0% 637$        25.9%

Priv. Eq & Real Estate 3,173$        8.6% 3,283$        8.9% 1,543$      7.3% 670$            9.8% 50$          2.0%

Opportunistic Equity 894$           2.4% 414$           1.1% 336$         1.6% 87$              1.3% -$         0.0%

Opportunistic Fixed 196$           0.5% 211$           0.6% 122$         0.6% 37$              0.5% -$         0.0%
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CASH** 289$           0.8% 488$          1.3% 269$        1.3% 128$            1.9% 37$         1.5%

TOTAL 36,731$      100% 36,780$      100% 20,996$    100% 6,808$         100% 2,454$     100%
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*U.S. Fixed Income assets do not include cash.
**Cash includes Securities Lending, State Street Short Term and BNY-CD accounts.


