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
%)

987,587,702

432,499,137
65,578,488
65,578,488

173,022,845
68,531,848
61,338,743
25,611,390

17,540,865

% of
Portfolio

100.0

43.8

6.6

6.6

17.5

6.9

6.2

26

1 Mo
(%)

1.1
1.0
1.2
0.1
23
2.2
21
1.8
21
1.8
3.6
3.9
3.0
3.8
3.1
4.0
5.8
4.5
49
5.1

Ending March 31, 2013

3 Mo
(%)

29
3.1
3.6
1.4
6.9
7.3
72
6.5
7.2
6.5
10.8
11.1
9.2
9.5
11.1
12.3
13.6
134
12.6
13.2

Fiscal
YTD
(%)
10.3
10.2
11.0
4.1
17.4
18.3
18.2
17.1
18.2
17.1
19.3
18.3
16.2
14.7
18.5
214
30.0
25.0

19.2

1Yr
(%)

9.2

8.5

9.4

4.9
11.4
11.9
11.6
10.6
11.6
10.6
13.7
14.6

9.0
10.1
17.5
18.8
18.9
21.2

14.5

3Yrs
(%)

8.9
9.2
8.5
5.8
9.3
8.6
7.8
8.6
7.8
13.8
13.0
1.9
13.1
15.0
12.7

14.2

14.7

5Yrs
(%)

4.5
5.6
5.2
5.3

Inception
Return Since
(%)
8.5 Jan-86
- Jan-86
- Jan-86
6.4  Jan-86
14.3  Sep-10
144 Sep-10
15.6  Apr-09
18.1  Apr-09
156  Apr-09
18.1  Apr-09
74  Aug-96
7.7 Aug-96
34  May-99
1.7 May-99
9.9  Oct-03
7.6 Oct-03
23.0 Sep-10
20.9  Sep-10
16.9  Aug-12
21.3  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

Ending March 31, 2013
Fiscal

Market Value % pf 1Mo 3 Mo YTD 1Yr 3Yrs
(§)  Portfolio %) %) gy (%) (%)
International Equity Composite 193,897,805 19.6 1.3 3.5 15.5 9.4 71
Russell Global ex US 0.4 3.7 18.3 9.2 5.5
Walter Scott Large Growth 72,982,438 74 2.0 4.8 16.6 11.9 74
MSCI EAFE 0.8 5.1 19.8 11.3 5.0
First Eagle All Cap Value 61,449,564 6.2 1.9 4.8 15.4 10.0 8.8
MSCI EAFE 0.8 5.1 19.8 11.3 5.0
Eaton Vance Emerging Markets 34,955,496 35 -0.8 0.0 12.4 - -
MSCI Emerging Markets -1.7 -1.6 11.9 2.0 3.3
Mondrian Emerging Markets 24,510,280 2.5 0.5 1.7 17.2 - -
MSCI Emerging Markets -1.7 -1.6 11.9 2.0 3.3
SSgA Emerging Markets 26 0.0
Global Asset Allocation Composite 48,929,322 5.0 1.0 3.0 10.4 8.0 -
60% MSCI World (Net) / 40% CITI WGBI 1.3 3.5 9.7 6.9 6.9
Blackrock Global Allocation 24,791,158 25 1.7 4.3 11.0 8.7 -
BlackRock Custom Index 14 4.2 10.4 8.3 8.4
Wellington Opportunistic 24,138,163 24 0.3 1.7 9.9 6.6 -
65% MSCI ACWI (Net) / 35% BC Agg 1.2 4.2 11.5 8.4 7.4

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

5Yrs
(%)

1.2
0.5
3.8
-0.9
5.6
-0.9
1.1

1.1

2.9
44

3.8

Inception
Return Since
(%)
6.1  Sep-97
- Sep-97
41  May-06
0.9  May-06
14.7  Oct-02
9.0  Oct-02
124 Jun-12
11.9  Jun-12
172 Jun-12
119  Jun-12
71  Apr-12
7.0 Apr-12
7.7 Apr-12
82  Apr12
6.6  Apr-12
8.7  Apr12
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Market Value
%)
Total Fixed Income Composite 388,503,512
Custom Fixed Benchmark
Domestic Fixed Income Composite 281,559,677
Domestic Fixed Income Allocation Index
Barclays Aggregate
Hartford Investment Core Plus Fixed 67,110,946
Barclays Aggregate
Aetna GICS 540,721
Barclays Aggregate
Columbia Core Plus Fixed 850,074
Barclays Aggregate
SSgA Barclays Aggregate Index 18,615,027
Barclays Aggregate
SSgA US 1-3 Treasury Index 12,396,486
Barclays 1-3 YR TREASURY
PIMCO Long Duration Fixed 77,144,708
Barclays LT Govt/Credit
SSgA Long US Treasury Index 7,265,163
Barclays LT Govt/Credit
Shenkman Capital High Yield Fixed 42,783,886
Citigroup High Yield Market Index
Brown Bros-Harriman Global TIPS 54,852,665

Barclays US TIPS

% of
Portfolio

39.3

28.5

6.8

0.1

0.1

7.8

0.7

43

5.6

1 Mo
(%)

-0.1
-0.1
0.1
0.2
0.1
0.1
0.1
0.3
0.1
1.1
0.1
0.1
0.1
0.0
0.0
-0.3
-0.3
0.8
-0.3
0.9
1.1
0.3
0.3

Ending March 31, 2013

3 Mo
(%)

-0.8
-1.1
-0.2
-0.3
-0.1
0.3
-0.1
0.8
-0.1
4.0
-0.1
0.3
0.1
0.1
0.1
-1.8
-2.0
-3.0
-2.0
1.8
2.8
0.1
-0.4

Fiscal
YTD
(%)
4.2
2.7
3.3
3.0
1.7
3.8
1.7
3.0
1.7
21.0
1.7
1.6
1.7
0.4
0.4
2.3
1.5
-3.5
1.5
7.8
10.6
3.2
2.5

1Yr
(%)

7.2
5.8
74
6.7
3.8
6.2
3.8
4.0
3.8
21.7
3.8
3.6
3.8
0.5
0.6
9.6
8.9
6.7
8.9
9.2
12.6
6.4
57

3Yrs
(%)

8.3
8.8

5.5
6.5
5.5
6.8
5.5
14.4
5.5

5.5
1.2
1.3
12.3
12.3
12.7
12.3

11.1
8.7
8.6

5Yrs
(%)

7.0
7.0

5.5
6.1
5.5
6.1
5.5
9.7
5.5

5.5
14
1.8

9.5
9.3
9.5

11.1
6.2
5.9

Inception
Return Since
(%)
6.7  Jul-97
- Jul-97
71  Sep-10
74 Sep-10
4.1 Sep-10
56  Oct-02
51  Oct-02
6.0 Aug-96
6.2  Aug-96
72 Jan-92
6.3  Jan-92
48 May-11
53  May-11
1.3  Mar-08
1.8  Mar-08
11.0  Jun-08
10.3  Jun-08
9.1 Mar-08
94  Mar-08
8.6 Jul-10
12.2 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%

Market Value

(%)

106,943,835

74,629,935
32,313,878

22
70,651,240

63,268,369
2,360,109
2,090,444
1,764,303
1,013,427
3,238,014

6,022,777

% of
Portfolio

10.8

7.6

3.3

0.0
7.2

6.4

0.2

0.2

0.2

0.1

0.3

0.6

1 Mo
(%)

-0.6
-0.6
-0.3
0.6
-0.6
0.7
-0.3

0.8
4.2
0.8
4.2
3.6
4.2
0.0
4.2
0.0
4.2
-8.1
4.2
0.0
4.2
0.0
4.2

Ending March 31, 2013

3 Mo
(%)

2.1
2.2
-2.1
-1.6
-2.3
-3.1
2.1

0.8
11.9
0.8
11.9
3.6
11.9
0.0
11.9
0.0
11.9
-8.1
11.9
0.0
11.9
0.0
11.9

Fiscal
YTD
(%)
6.9
54
0.6
111
7.2
-1.5
0.6

9.3
20.9
9.7
20.9
30.2
20.9
24
20.9
3.6
20.9
25.6
20.9
7.0
20.9
7.8
20.9

1Yr
(%)

8.3
7.0
12
13.5
10.1
0.9
12

121
18.0
12.6
18.0
62.8
18.0
-3.1
18.0

23
18.0
26.4
18.0
14.7
18.0
10.1
18.0

3Yrs
(%)

4.5
114
9.9

3.6
4.5

14.8
16.3
15.2
16.3
31.7
16.3
14.7
16.3
13.1
16.3
10.2
16.3
12.8
16.3
13.5
16.3

5Yrs
(%)

3.7
11.3
9.4
4.3
3.7

5.9
9.5
6.6
9.5
25.6
9.5
3.0
9.5
-1.8
9.5
5.5
9.5
7.9
9.5
4.0
9.5

Inception
Return Since
(%)
6.7 Sep-10
6.7  Sep-10
34  Sep-10
10.8  Aug-05
9.0  Aug-05
72 Oct-99
57  Oct-99
8.2 Feb-07
7.0  Feb-07
12.7  Dec-02
11.1  Dec-02
184  Apr-06
83  Apr06
143  Dec-02
11.1  Dec-02
-6.2  May-03
11.6  May-03
12.8  Feb-05
9.3  Feb-05
09  Apr-05
94  Apr-05
5.0 Jul-06
8.8 Jul-06

International Fixed Income Allocation Index: Weighted average calculation using actual asset allocation percentages and benchmark index returns.
SSgA Passive World Gov't: Account was liquidated so performance is not applicable.
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Ending March 31, 2013 Inception
M N Fiscal
arket Value % pf 1 Mo 3 Mo YTD 1Yr 3Yrs 5Yrs Return Since
§) Potolo (R (R gy (A (A (R ()

Landmark Equity Partners XIlI 4,960,366 0.5 0.0 0.0 5.7 94 12.3 3.5 50  Aug-06
Russell 3000 + 3% 42 11.9 20.9 18.0 16.3 9.5 89  Aug-06
Parish Capital Il 7,660,681 0.8 0.0 0.0 2.0 -1.8 10.8 1.4 04  May-07
Russell 3000 + 3% 42 11.9 20.9 18.0 16.3 9.5 6.6  May-07
Fairview Ventures Il 7,959,283 0.8 0.0 0.0 9.2 13.9 11.6 1.8 0.7 Jul-07
Russell 3000 + 3% 4.2 11.9 20.9 18.0 16.3 9.5 6.4 Jul-07
Ares Corporate Opportunity Fund |l 6,095,764 0.6 21 21 243 36.0 271.7 - 20.8 Jul-08
Russell 3000 + 3% 4.2 11.9 20.9 18.0 16.3 9.5 10.2 Jul-08
Landmark Equity Partners Fund XIV 5,574,276 0.6 0.0 0.0 6.1 7.6 211 - 14.8  Dec-08
Russell 3000 + 3% 42 11.9 20.9 18.0 16.3 9.5 20.8  Dec-08
Smith Whiley & Co Pelham Ill Fund 2,662,560 0.3 5.3 5.3 8.2 8.2 11.5 - 94  Jan-09
Russell 3000 + 3% 42 11.9 20.9 18.0 16.3 9.5 20.6  Jan-09
Lexington Capital Partners VII 5,323,500 0.5 0.0 0.0 12.5 14.4 -22.7 - -20.7  Dec-09
Russell 3000 + 3% 4.2 11.9 20.9 18.0 16.3 9.5 17.9  Dec-09
Vista Equity Partners IV 3,681,010 04 8.6 8.6 25 25 - - 23  Mar-12
Russell 3000 + 3% 4.2 11.9 20.9 18.0 16.3 9.5 20.1  Mar-12
Ares Corporate Opportunity Fund IV 302,563 0.0 0.0 0.0 - - - -- 0.0  Oct-12
Russell 3000 + 3% 4.2 11.9 20.9 18.0 16.3 9.5 14.7  Oct-12
Pegasus Capital 2,559,292 0.3 0.0 0.0 - - - - 0.0 Jan-13
Russell 3000 + 3% 4.2 11.9 20.9 18.0 16.3 9.5 11.9  Jan-13
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Ending March 31, 2013
Fiscal

Market Value % pf 1Mo 3 Mo YTD 1Yr 3Yrs

(§)  Portfolio %) %) gy %) (%)

Real Estate Composite 7,382,870 0.7 0.6 0.6 4.2 4.2 6.8

NCREIF Property Index 0.0 0.0 4.9 7.8 12.3

Cornerstone 3,925,967 0.4 0.0 0.0 - - -

NCREIF Property Index 0.0 0.0 4.9 7.8 12.3

Real Estate - Land 190,000 0.0 0.0 0.0 0.0 0.0 0.0

NCREIF Property Index 0.0 0.0 4.9 7.8 12.3

New Boston Urban Strategy Amer Fund 3,266,904 0.3 1.3 1.3 5.2 5.2 7.7

NCREIF Property Index 0.0 0.0 4.9 7.8 12.3

Cash & Cash Equivalents 47,004,492 4.8 0.0 0.0 -0.3 -0.2 0.0

91 Day T-Bills 0.0 0.0 0.1 0.1 0.1

Cash 8,394,640 0.9 0.0 0.0 -0.5 04 0.2

91 Day T-Bills 0.0 0.0 0.1 0.1 0.1

Benefits Payment Fund 38,607,198 3.9 0.0 0.1 0.3 04 04

91 Day T-Bills 0.0 0.0 0.1 0.1 0.1
COH Transition Account - BP Fund 2,654 0.0

91 Day T-Bills
MERF Passive Portfolios Composite 103,855,186 10.5 1.3 44 11.5 8.2 7.0
50% MSCI All Country World IMI (gross) / 50% Citigroup WGBI ex US 0.8 1.5 7.4 4.6 6.1

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

Inception
5Yrs Return Since
) (%)
-9.5 -5.8 Jul-98
1.8 8.8 Jul-98
- 0.0 Jan-13
1.8 0.0 Jan-13
0.0 2.1 Jul-98
1.8 8.8 Jul-98
-10.6 9.8  Jan-07
1.8 4.1 Jan-07
0.0 0.0 Jul-11
0.2 0.1 Jul-11
0.5 2.0 Jul-96
0.2 2.7 Jul-96
0.6 2.1 Oct-96
0.2 2.6 Oct-96
- 9.5  Apr-09
11.9  Apr-09
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