City of Hartford Municipal Employees Retirement Fund

Net of Fee

Composite
Policy Index
Allocation Index
CPI + 3.5%
Total Equity Composite
50% Russell 3000/ 50% Russell Global ex US
Global Equity Composite
MSCIACWI
SSgA MSCI ACWI
MSCIACWI
Domestic Equity Composite
Russell 3000
Atlanta Capital Large Growth
Russell 1000 Growth
Eagle Capital Large Value
Russell 1000 Value
Southernsun SMID Value
Russell 2500 Value
ING Small Growth
Russell 2000 Growth

Allocation Index: Weighted average calculation using actual asset allocation percentages and benchmark index returns.
Policy Index: NEPC Allocation effective October 2011: 16% Russell 3000, 12% Russell Global ex-US Equity, 10% Barclays Capital Aggregate, 9% MSCI

Market Value
%)

974,231,384

434,502,634
76,078,729
76,078,729

166,933,708
66,535,336
59,472,441
24,207,675

16,718,255

% of
Portfolio

100.0

44.6

7.8

78

1741

6.8

6.1

2.5

1 Mo
(%)

0.2
0.0
0.2
1.0
0.3
0.2
0.1
0.0
0.1
0.0
1.4
1.3
1.1
1.2
1.8
1.4
1.1
1.6
1.5
1.1

3 Mo
(%)

3.1
3.5
3.7
1.6
7.0
7.6
7.5
7.0
7.5
7.0
8.4
8.2
6.5
5.6
9.3
10.3
10.0
11.9
10.6
10.8

Ending February 28, 2013

YTD
(%)

1.8
2.1
2.4
1.3
4.5
5.0
5.0
4.6
5.0
4.6
6.9
6.9
6.0
5.6
1.7
8.0
74
8.5
7.3
7.7

Fiscal
YTD
(%)
9.1
9.1
9.8
4.0
14.7
15.8
15.7
15.0
15.7
15.0
15.1
13.8
12.9
10.6
14.9
16.8
22.9
19.6

134

1Yr
(%)

8.0
7.4
8.2
5.4
9.8
10.5
10.0
9.3
10.0
9.3
12.6
13.6
9.8
9.6
16.9
17.6
12.0
18.9

11.2

3Yrs
(%)

9.3
10.1
9.0
5.9
10.8
10.2
9.4
10.2
9.4
14.4
13.8
12.9
13.8
15.5
13.7

15.2

15.8

5Yrs
(%)

4.2
5.3
5.0
5.4

2.8
1.4
1.4
5.2
5.4
5.7
6.4

79
3.9

7.8

7.8

Inception

Return
(%)

8.5

6.4
13.8
13.9
15.4
18.0
15.4
18.0

7.2

7.5

3.2

1.4

9.6

7.3
211
19.6
114
15.4

Since

Jan-86
Jan-86
Jan-86
Jan-86
Sep-10
Sep-10
Apr-09
Apr-09
Apr-09
Apr-09
Aug-96
Aug-96
May-99
May-99
Oct-03
Oct-03
Sep-10
Sep-10
Aug-12
Aug-12

Emerging Markets, 4% Barclays Capital Aggregate Global, 10% BC Gob/Credit Long, 5% JPM EMBI Global, 4% Citigroup HY, 5% BC Global Inflation Linked:

US TIPS, 5% NCREIF Property Index, 7% Russell 3000 + 300 bps, 5% HFRI Fund of Funds, 5% 60 MSCI World/40 Citi WGBI, 3% S&P GSCI Commodity

October 2007 - September 2011: 48.5% Custom Fixed Benchmark, 25% Russell 3000, 25% Russell Global ex-US Equity Index, 1.5% 90 Day T-Bills Prior to
October 2007: 33% Russell 3000, 45% Barclays Capital Aggregate, 17% FTSE World Europe & Pacific, 3% Citigroup WGBI Non-US, 2% Merrill Lynch

Treasury 91 T-Bill
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Market Value % of
(§)  Portfolio
International Equity Composite 191,490,198 19.7
Russell Global ex US
Walter Scott Large Growth 71,550,826 7.3
MSCI EAFE
First Eagle All Cap Value 60,309,144 6.2
MSCI EAFE
Eaton Vance Emerging Markets 35,230,603 3.6
MSCI Emerging Markets
Mondrian Emerging Markets 24,399,598 25
MSCI Emerging Markets
SSgA Emerging Markets 26 0.0
Global Asset Allocation Composite 48,473,689 5.0
60% MSCI World (Net) / 40% CITI WGBI
Blackrock Global Allocation 24,386,209 2.5
BlackRock Custom Index
Wellington Opportunistic 24,087,480 2.5

65% MSCI ACWI (Net) / 35% BC Agg

1 Mo
(%)

-0.5
-0.9
-0.6
-0.9

0.5
-0.9
-1.5
-1.3
-1.2
-1.3

-0.8
-0.4
-0.1
0.2
-14
0.2

3 Mo
(%)

5.7
6.9
i
7.6
6.1
7.6
6.1
5.0
5.5
5.0

3.8
2.9
4.2
3.6
34
44

Ending February 28, 2013

YTD
(%)

22
3.2
2.7
4.3
28
4.3
0.8
0.1
1.3
0.1

1.9
2.2
26
2.7
1.3
2.9

Fiscal
YTD
(%)
14.1
17.8
14.3
18.8
13.2
18.8
13.3
13.9
16.7
13.9

9.3
8.3
9.2
8.9
9.5
10.2

Russell Global ex US: Return history is not available until July 2001 so performance since inception is not available.

SSgA Emerging Markets: Account was liquidated so performance is not applicable.

Blackrock Custom Index: 36% S&P 500, 24% FTSE Developed World ex-US, 24% BofA ML US 5-7 Yr Treasury, 16% Citi Non-US WGBI

1Yr
(%)

74
7.2
10.1
9.8
73
9.8
0.3
0.3
5.9
7.4

7.3

3Yrs
(%)

8.7
7.7
8.6
6.8
10.0
6.8
6.6

6.6

7.5
9.0

8.4

5Yrs
(%)
0.7
0.0
2.8
-1.3

5.2
-1.3

0.3
0.3
2.8
4.2

34

Inception
Return Since
(%)
6.0 Sep-97
- Sep-97
3.9 May-06
0.8 May-06
146  Oct-02
9.0  Oct-02
133 Jun-12
13.9  Jun-12
16.7  Jun-12
13.9  Jun-12
6.0 Apr-12
56 Apr-12
59  Apr-12
6.7  Apr-12
6.2  Apr-12
74 Apr-12
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Market Value
%)
Total Fixed Income Composite 393,291,794
Custom Fixed Benchmark
Domestic Fixed Income Composite 285,664,099
Domestic Fixed Income Allocation Index
Barclays Aggregate
Hartford Investment Core Plus Fixed 67,136,677
Barclays Aggregate
Aetna GICS 546,557
Barclays Aggregate
Columbia Core Plus Fixed 852,710
Barclays Aggregate
SSgA Barclays Aggregate Index 20,600,247
Barclays Aggregate
SSgA US 1-3 Treasury Index 13,719,812
Barclays 1-3 YR TREASURY
PIMCO Long Duration Fixed 77,509,277
Barclays LT Govt/Credit
SSgA Long US Treasury Index 8,016,866
Barclays LT Govt/Credit
Shenkman Capital High Yield Fixed 42,586,571
Citigroup High Yield Market Index
Brown Bros-Harriman Global TIPS 54,695,382
Barclays US TIPS

% of
Portfolio

40.4

29.3

6.9

0.1

0.1

2.1

8.0

0.8

44

5.6

1 Mo
(%)

0.3
0.3
0.6
0.5
0.5
0.6
0.5
0.2
0.5
0.5
0.5
0.5
0.5
0.1
0.1
1.1
1.0
14
1.0
0.1
0.4
0.2
0.0

3 Mo
(%)

-0.6
-1.3
-0.6
-0.7
-0.3
0.3
-0.3
1.0
-0.3
5.3
-0.3
-0.3
-0.3
0.1
0.1
2.4
2.7
4.2
2.7
22
3.3
0.9
-1.3

Ending February 28, 2013

YTD
(%)

-0.7
-1.0
-0.4
-0.4
-0.2
0.2
-0.2
0.5
-0.2
29
-0.2
-0.2
0.2
0.1
0.1
-1.5
-1.7
2.3
-1.7
0.9
1.7
0.4
-0.6

Fiscal
YTD
(%)
43
2.8
3.2
2.8
1.6
3.6
1.6
2.7
1.6
19.7
1.6
1.6
1.6
0.4
0.4
2.5
1.8
-2.8
1.8
6.8
9.3
2.9
2.2

1Yr
(%)

6.3
4.7
5.7
5.2
3.1
5.7
3.1
4.0
3.1
220
3.1
3.1
3.1
0.5
0.6
7.0
6.0
3.5
6.0
8.0
11.3
4.9
4.3

3Yrs
(%)

8.4
8.9

5.5
6.7
5.5
6.8
5.5
14.7
5.5

5.5
1.1
1.2
12.3
12.2
12.2
12.2
11.8
8.6
8.5

5Yrs
(%)

741
7.2

5.5
6.0
5.5
6.2
5.5
8.7
5.5

5.5
1.3
1.8

9.6
9.5
9.6

10.8
6.2
5.8

Inception
Return Since
(%)
6.8  Jul-97
- Jul-97
7.3  Sep-10
7.6  Sep-10
42  Sep-10
56  Oct-02
51  Oct-02
6.0 Aug-96
6.2 Aug-96
72  Jan-92
6.3  Jan-92
51 May-11
55 May-11
1.3 Mar-08
1.8  Mar-08
11.3  Jun-08
10.6  Jun-08
95 Mar-08
9.6 Mar-08
85  Jul10
121 Jul-10
6.2  Apr-05
6.2  Apr-05

Custom Fixed Benchmark: 26.3% Barclays Gov/Credit Long, 26.3% Barclays Aggregate Bond, 10.5% Barclays Global Aggregate, 13.2% JPM EMBI Global

Index, 13.2% Barclays Global Inflation-Linked, 10.5% Citi High Yield

Domestic Fixed Income Allocation Index: Weighted average calculation using actual asset allocation percentages and benchmark index returns.
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

International Fixed Income Composite
International Fixed Income Allocation Index
Barclays Global Aggregate
Prudential Emerging Mkt Debt

JPM EMBI Global Diversified
Mondrian Global Fixed Income
Barclays Global Aggregate
SSgA Passive World Gov't
Total Alternatives Composite

Russell 3000 + 3%

Private Equity Composite
Russell 3000 + 3%

MERF - Ares Fund ||
Russell 3000 + 3%
Lexington Capital Partners
Russell 3000 + 3%
Landmark Equity Partners XI
Russell 3000 + 3%
Ares Corporate Opportunity Fund
Russell 3000 + 3%
Parish Capital
Russell 3000 + 3%
Lexington Capital Partners VI-B
Russell 3000 + 3%

International Fixed Income Allocation Index: Weighted average calculation using actual asset allocation percentages and benchmark index returns.

Market Value

(%)

107,627,695

75,073,940
32,553,732

22
70,837,607

63,463,928
2,387,232
2,205,780
1,817,849
2,423,833
3,238,014

6,168,516

% of
Portfolio

11.0

7.7

3.3

0.0
73

6.5

0.2

0.2

0.2

0.2

0.3

0.6

SSgA Passive World Gov't: Account was liquidated so performance is not applicable.

1 Mo
(%)

-0.4
-0.4
-0.9
0.3
-0.3
0.6
-0.9

0.0
1.6
0.0
1.6
0.0
1.6
0.0
1.6
0.0
1.6
0.0
1.6
0.0
1.6
0.0
1.6

3 Mo
(%)

-0.8
-1.1
2.2

0.1
-0.9
-3.0
2.2

21
9.0
2.7
9.0
3.7
9.0
-0.3
9.0
2.9
9.0
19.3
9.0
-14
9.0
23
9.0

Ending February 28, 2013

YTD F'j%' 1Yr
0, 0,
W
-1.5 7.6 8.5
-1.6 6.1 7.2
-1.8 0.9 0.8
-1.0 11.7 14.0
-1.6 7.8 11.1
24 08 08
18 09 08

0.0 8.5 11.8

7.4 16.1 17.0
0.0 8.7 11.8
7.4 16.1 17.0
0.0 25.8 57.2
7.4 16.1 17.0
0.0 24 -3.1
7.4 16.1 17.0
0.0 3.6 2.3
7.4 16.1 17.0
0.0 36.7 37.5
7.4 16.1 17.0
0.0 7.0 14.7
7.4 16.1 17.0
0.0 78 10.1
7.4 16.1 17.0

3Yrs
(%)

4.3
13.0
11.0

3.7

4.3

14.5
17.2
14.9
17.2
30.2
17.2
14.7
17.2
13.1
17.2
13.3
17.2
12.8
17.2
13.5
17.2

5Yrs
(%)

4.1
11.2
9.6
5.2
4.1

5.7
8.5
6.4
8.5
24.7
8.5
3.0
8.5
-1.8
8.5
7.3
8.5
79
8.5
4.0
8.5

Inception

Return
(%)

72
7.2
3.6
11.0
9.2
7.3
57

8.2
6.4
12.8
10.8
18.0
7.7
14.4
10.8
6.3
11.2
14.1
8.9
0.9
9.0
5.0
8.3

Since

Sep-10
Sep-10
Sep-10
Aug-05
Aug-05
Oct-99
Oct-99

Feb-07
Feb-07
Dec-02
Dec-02
Apr-06
Apr-06
Dec-02
Dec-02
May-03
May-03
Feb-05
Feb-05
Apr-05
Apr-05

Jul-06

Jul-06
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Ending February 28, 2013 Inception
M o Fiscal
arket Value %o pf 1Mo  3Mo YTD YTD 1Yr  3Yrs 5Yrs  Retun Since
§) Pooio (R (R () ey (B (B ()

Landmark Equity Partners XIlI 5,067,127 0.5 0.0 25 0.0 5.7 9.4 12.3 35 51  Aug-06
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 8.5 8.3  Aug-06
Parish Capital I 7,660,681 0.8 0.0 0.5 0.0 2.0 -1.8 10.8 14 04 May-07
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 8.5 6.0 May-07
Fairview Ventures IlI 8,019,270 0.8 0.0 1.6 0.0 9.2 13.9 11.6 1.8 0.7 Jul-07
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 85 57  Jul-07
Ares Corporate Opportunity Fund |l 4,980,742 0.5 0.0 7.5 0.0 21.8 33.3 26.8 - 206  Jul-08
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 8.5 9.5  Jul-08
Landmark Equity Partners Fund XIV 5,241,819 0.5 0.0 3.3 0.0 6.1 7.6 211 - 151  Dec-08
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 8.5 20.1  Dec-08
Smith Whiley & Co Pelham Ill Fund 2,529,431 0.3 0.0 1.2 0.0 2.7 6.9 9.6 - 83 Jan-09
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 8.5 19.9  Jan-09
Lexington Capital Partners VII 5,487,458 0.6 0.0 45 0.0 12.5 14.4 -22.7 -- -21.2  Dec-09
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 85 16.9  Dec-09
Vista Equity Partners IV 3,390,403 0.3 0.0 -0.4 0.0 -5.6 -5.6 - - -56 Mar-12
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 8.5 17.0  Mar-12
Ares Corporate Opportunity Fund IV 302,563 0.0 0.0 0.0 0.0 - - - - 0.0 Oct-12
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 8.5 10.1  Oct-12
Pegasus Capital 2,543,209 0.3 0.0 - 0.0 - -- -- -- 0.0 Jan-13
Russell 3000 + 3% 1.6 9.0 7.4 16.1 17.0 17.2 8.5 7.4 Jan-13

E I February 28, 2013




City of Hartford Municipal Employees Retirement Fund

Net of Fee

Real Estate Composite
NCREIF Property Index
Cornerstone
NCREIF Property Index
Real Estate - Land
NCREIF Property Index
New Boston Urban Strategy Amer Fund
NCREIF Property Index
Cash & Cash Equivalents
91 Day T-Bills
Cash
91 Day T-Bills
Benefits Payment Fund
91 Day T-Bills
COH Transition Account - BP Fund
91 Day T-Bills
MERF Passive Portfolios Composite
50% MSCI All Country World IMI (gross) / 50% Citigroup WGBI ex US

Market Value

(%)

7,373,679
3,960,000
190,000
3,223,679
27,125,660
6,283,572
20,839,434
2,654

118,415,676

% of
Portfolio

0.8

0.4

0.0

0.3

28

0.6

2.1

0.0

12.2

1 Mo
(%)

0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0

0.3
-0.9

3 Mo
(%)

-1.2
2.5

2.5
0.0
2.5
-1.6
2.5
0.0
0.0
0.0
0.0
0.1
0.0

4.6
1.4

YTD
(%)

0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.1
0.0

3.1
0.7

Fiscal
YTD
(%)
3.6
49
49
0.0
4.9
3.8
4.9
0.3
0.1
0.5
0.1
0.3
0.1

10.1
6.6

COH Transition Account - BP Fund: The account contains one security, DYNENGY, so performance is not applicable.

Ending February 28, 2013

1Yr
(%)

10.7
10.5
10.5
0.0
10.5
11.5
10.5
-0.2
0.1
0.4
0.1
0.4
0.1

6.8
3.6

3Yrs
(%)

6.6
12.6
12.6

0.0
12.6

7.2
12.6

0.0

0.1

0.2

0.1

0.4

0.1

74
6.6

5Yrs
(%)

-9.6
2.1

2.1
0.0
2.1
-10.8
2.1
0.0
0.3
0.6
0.3
0.7
0.3

Inception
Return Since

(%)

-59  Jul-98
8.8 Jul-98
0.0 Jan-13
0.0 Jan-13

21 Jul-98
8.8  Jul-98

-10.1  Jan-07
4.2  Jan-07
0.0 Juln1
0.1 Jul-11
21 Jul-96
2.7  Jul-96
21 Oct-96
2.6  Oct-96
9.3 Apr-09

120  Apr-09
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