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CITY OF NEW YORK
EXECUTIVE SUMMARY - ASSET ALLOCATION
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As of May 31, 2010
S (i Milli )
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U.S. Equity 43,267$      

Fixed Income 29,397$      

Int'l. Equity 14,646$      

Private Equity & Real Estate 9,153$        

Summary (in Millions)
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Opportunistic Equity 1,641$        

Opportunistic Fixed 590$           

Cash 1,567$        

TOTAL 100,261$   
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BY SYSTEM:

U.S. EQUITY 15,709$      44.6% 15,422$      43.2% 8,443$       41.4% 2,717$         40.9% 977$        41.7%

FIXED INC* 9,866$        28.0% 10,723$      30.1% 6,152$       30.2% 1,949$         29.3% 706$        30.1%

BOARD OF EDEMPLOYEES TEACHERS POLICE FIRE

Cash
1.6%

Int'l. Equity
14.6%

Fixed Income
29.3%

Private Equity & Real 
Estate
9.1%

U.S. Equity
43.2%

Opportunistic
1.6%

Opportunistic Fixed
0.6%

INT'L. EQUITY 5,003$        14.2% 4,790$        13.4% 3,303$       16.2% 979$            14.7% 571$        24.4%

Priv. Eq & Real Estate 3,340$        9.5% 3,417$        9.6% 1,638$       8.0% 705$            10.6% 52$          2.2%

Opportunistic Equity 876$           2.5% 383$           1.1% 310$          1.5% 72$              1.1% -$         0.0%

Opportunistic Fixed 200$           0.6% 215$           0.6% 137$          0.7% 38$              0.6% -$         0.0%
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CASH** 241$           0.7% 711$          2.0% 390$         1.9% 187$            2.8% 39$         1.7%

TOTAL 35,236$      100% 35,662$      100% 20,372$     100% 6,647$         100% 2,344$     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.


