City of Hartford Municipal Employees Retirement Fund

Net of Fee

Ending May 31, 2013

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
Domestic Equity Allocation Index
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
%)

981,915,021

450,997,890
65,955,756
65,955,756

179,445,525

70,436,030
64,253,250
26,675,917

18,080,328

% of
Portfolio

100.0

45.9

6.7

6.7

18.3

7.2

6.5

2.7

1 Mo
(%)

-1.3
-0.9
-1.2
0.4
-0.2
0.2
-0.1
-0.3
0.1
-0.3
31
2.5
2.4
2.0
1.9
28
2.6
6.4
2.3
4.0
5.1

3 Mo
(%)

1.6
1.6
2.2
0.5
3.9
5.1
4.8
4.5
4.8
4.5
7.5
8.1
8.1
5.9
7.9
8.0
8.2
10.2
7.2
8.1
9.7

YTD
(%)

3.3
3.7
4.6
1.7
8.6
10.4
10.0
9.2
10.0
9.2
14.9
15.8
15.6
12.2
13.9
16.3
16.9
18.3
16.3
16.1
18.2

Fiscal
YTD
(%)
10.8
10.9
12.2
4.5
19.2
21.7
21.3
20.1
21.3
20.1
23.7
23.7
23.1
19.5
19.3
24 1
26.4
354
28.2

24.4

1Yr
(%)

133
13.6
15.3

4.9
241
27.4
2741
26.0
271
26.0
27.2
28.3
27.9
224
22.6
29.2
32.7
36.7
33.3

30.9

3Yrs
(%)

10.0
10.9
10.1

5.8
13.5
13.0
12.3
13.0

12.3
17.5

16.8
15.5
17.2
18.7
16.6

16.2

17.5

5Yrs
(%)

41
5.1
4.8
5.0

2.6
1.2
1.2
5.6
5.7
5.2
6.3
78
4.7
7.5

7.7

Inception

Return
(%)

8.5

6.4
14.1
14.6
16.0
15.3
16.0
15.3

7.6

7.9
3.6
1.9
10.2
7.9
23.3
20.6
20.5
26.7

Since

Jan-86
Jan-86
Jan-86
Jan-86
Sep-10
Sep-10
May-09
May-09
May-09
May-09
Aug-96
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

Ending May 31, 2013
Fiscal

Market Value % pf 1Mo  3Mo YTD YTD 1Yr  3Yrs
§) Potfolo (k) () (B o (W) (%)
International Equity Composite 205,596,609 20.9 -3.1 0.7 3.0 14.9 20.5 9.9
International Equity Allocation Index -2.5 1.3 4.3 18.8 - -
Russell Global ex US -2.0 2.0 5.3 20.1 26.7 10.1
Walter Scott Large Growth 67,639,715 6.9 -4.5 1.3 4.1 15.8 223 11.0
MSCI EAFE -2.4 35 7.9 23.0 31.6 11.0
First Eagle All Cap Value 62,096,932 6.3 -1.6 3.0 5.9 16.6 21.9 111
MSCI EAFE -2.4 35 7.9 23.0 31.6 11.0
Eaton Vance Emerging Markets 44,544,460 45 -1.9 -1.6 -0.8 11.5 15.6 -
MSCI Emerging Markets -2.6 -3.5 -34 9.9 14.1 54
Mondrian Emerging Markets 31,315,476 3.2 4.3 -3.0 -1.8 13.1 17.7 --
MSCI Emerging Markets -2.6 -3.5 -34 9.9 14.1 54
SSgA Emerging Markets 26 0.0
Global Asset Allocation Composite 49,493,045 5.0 -0.3 2.7 4.7 12.3 15.9 -
60% MSCI World (Net) / 40% CITI WGBI -1.4 2.2 4.4 10.7 14.2 9.6
Blackrock Global Allocation 25,142,580 26 -0.1 3.8 6.4 13.3 16.5 -
BlackRock Custom Index -0.8 2.8 5.6 11.9 15.2 10.7
Wellington Opportunistic 24,350,465 2.5 -04 1.6 29 11.2 15.4 --
65% MSCI ACWI (Net) / 35% BC Agg -0.8 2.6 5.6 13.0 16.7 9.9

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
(%)

-0.3
-0.6

1.9
-1.6

5.3
-1.6
-1.2

-1.2

2.7
4.2

3.2

Inception

Return
(%)

6.0

4.0
1.3
14.6
9.1
11.5
9.9
13.1
9.9

8.1
7.3
9.1
8.9
7.1
94

Since

Sep-97
Sep-97
Sep-97
May-06
May-06
Oct-02
Oct-02
Jun-12
Jun-12
Jun-12
Jun-12

Apr-12
Apr-12
May-12
May-12
May-12
May-12
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Market Value
%)
Total Fixed Income Composite 371,409,715
Custom Fixed Benchmark
Domestic Fixed Income Composite 274,103,782
Domestic Fixed Income Allocation Index
Barclays Aggregate
Hartford Investment Core Plus Fixed 66,452,520
Barclays Aggregate
Aetna GICS 528,552
Barclays Aggregate
Columbia Core Plus Fixed 861,377
Barclays Aggregate
SSgA Barclays Aggregate Index 19,117,954
Barclays Aggregate
SSgA US 1-3 Treasury Index 12,765,143
Barclays 1-3 YR TREASURY
PIMCO Long Duration Fixed 75,436,117
Barclays LT Govt/Credit
SSgA Long US Treasury Index 7,430,050
Barclays LT Govt/Credit
Shenkman Capital High Yield Fixed 38,643,861
Citigroup High Yield Market Index
Brown Bros-Harriman Global TIPS 52,868,209
Barclays US TIPS

% of
Portfolio

37.8

21.9

6.8

0.1

0.1

7.7

0.8

3.9

54

1 Mo
(%)

-3.3
-3.7
-3.2
-3.1
-1.8
-1.8
-1.8

0.3
-1.8

29
-1.8
-1.8
-1.8
0.2
-0.1
5.4
-5.4
6.2
-5.4
-1.0
-0.5
4.2
4.4

3 Mo
(%)

-1.3
-1.7
-1.3
-1.1
-0.7
04
-0.7

0.9
-0.7

6.9
-0.7
-0.9
-0.7
-0.1

0.0
2.3
-2.0
-3.2
-2.0

1.6

2.5
-3.2
-3.3

Ending May 31, 2013

YTD
(%)

2.0
2.7
-1.6
-1.5
-0.9
0.2
-0.9

14
-0.9
10.1
-0.9
-1.1
-0.9

0.0

0.1
-3.7
-3.6
5.4
-3.6

25

4.2
-3.6
-3.9

Fiscal
YTD
(%)
29
1.0
1.9
1.7
0.9
3.2
0.9
3.6
0.9
28.0
0.9
0.7
0.9
0.3
0.4
0.2
-0.2
-5.9
-0.2
8.5
12.1
-0.5
-1.2

1Yr
(%)

3.7
1.7
2.0
1.8
0.9
3.5
0.9
4.0
0.9
28.9
0.9
0.8
0.9
0.2
0.3
0.1
-0.6
-1.2
-0.6
10.8
14.4
-1.1
-1.8

3Yrs
(%)

1.7
7.9

4.6
519
4.6
6.7
4.6
16.1
4.6

4.6
0.9
1.0
10.2
10.1
9.2
10.1
12.1
6.6
6.4

5Yrs
(%)

741
6.9

5.5
6.2
5.5
6.1
5.5
11.6
5.5

5.5
1.5
2.0
10.2
9.6
9.2
9.6

10.3
519
5.5

Inception
Return Since
(%)
6.6  Jul-97
- Jul-97
6.1 Sep-10
6.4 Sep-10
3.5 Sep-10
54  Oct-02
49  Oct-02
59  Aug-96
6.1  Aug-96
75 Jan-92
6.2 Jan-92
40 May-11
45 May-11
12 Mar-08
1.7 Mar-08
102 Jun-08
9.6  Jun-08
8.3 Mar-08
87 Mar-08
84  Jul10
120  Jul-10
56  Apr-05
56  Apr05

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

(%)

97,305,933

65,556,909
31,749,002

22
76,792,533

61,587,620
2,297,833
1,947,880
1,764,303

996,871
3,309,486

5,979,442

% of
Portfolio

9.9

6.7

3.2

0.0
78

6.3

0.2

0.2

0.2

0.1

0.3

0.6

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

1 Mo
(%)

-3.4
-3.5
-3.0
-3.7
-3.6
2.8
-3.0

1.0
2.6
0.9
2.6
1.9
2.6
0.7
2.6
0.0
2.6
-1.6
2.6
2.2
2.6
3.3
2.6

3 Mo
(%)

-1.5
-1.8
-1.9
-1.1
-1.4
2.5
-1.9

2.7
8.9
238
8.9
5.5
8.9
0.7
8.9
0.0
8.9
-9.6
8.9
2.2
8.9
3.3
8.9

YTD
(%)

-3.0
-3.4
-3.7
2.2
-3.0
4.8
-3.7

2.7
16.9
238
16.9
5.5
16.9
0.7
16.9
0.0
16.9
-9.6
16.9
2.2
16.9
3.3
16.9

Fiscal
YTD
(%)
59
4.1
-1.0
104
6.3
-3.2
-1.0

11.3
26.4
11.8
26.4
32.7
26.4

1.7
26.4

3.6
26.4
23.6
26.4

94
26.4
11.3
26.4

Ending May 31, 2013

1Yr
(%)

8.3

6.3
-0.5
14.7
10.1
2.5
-0.5

11.6
31.6
12.0
31.6
32.7
31.6

1.7
31.6

2.3
31.6
23.6
31.6
17.3
31.6
11.3
31.6

3Yrs
(%)

4.5
11.9
9.8
34
4.5

12.9
20.3
13.4
20.3
30.7
20.3
10.2
20.3

94
20.3

6.5
20.3
11.3
20.3
12.0
20.3

5Yrs
(%)

3.9
10.9
9.0
5.0
3.9

5.8
8.9
6.5
8.9
22.7
8.9
2.1
8.9
-1.8
8.9
6.6
8.9
5.5
8.9
4.2
8.9

Inception

Return
(%)

5.9
5.8
2.6
10.5
8.7
7.0
5.5

8.3
7.6
12.7
11.4
18.2
8.8
13.9
11.4
6.1
11.9
12.3
9.7
1.2
9.8
54
9.3

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 May 31, 2013 Inception
Fiscal
Market Value % pf 1Mo  3Mo YTD YTD 1Yr  3Yrs 5Yrs  Retun Since
§) Pooio (R (R () ey (B (B ()

Landmark Equity Partners XIlI 4,650,311 0.5 0.0 0.0 0.0 5.7 9.4 8.8 35 49  Aug-06
Russell 3000 + 3% 2.6 8.9 16.9 26.4 31.6 20.3 8.9 9.4  Aug-06
Parish Capital I 7,660,681 0.8 0.0 0.0 0.0 2.0 -1.8 79 1.2 04 May-07
Russell 3000 + 3% 2.6 8.9 16.9 26.4 31.6 20.3 8.9 7.2 May-07
Fairview Ventures |l 8,387,577 0.9 0.0 34 34 12.9 12.9 13.4 3.3 1.3 Jul-07
Russell 3000 + 3% 2.6 8.9 16.9 26.4 31.6 20.3 8.9 7.0 Jul-07
Ares Corporate Opportunity Fund |l 6,107,620 0.6 5.4 7.5 7.5 30.9 30.9 30.2 - 213 Jul-08
Russell 3000 + 3% 2.6 8.9 16.9 26.4 31.6 20.3 8.9 10.9  Jul-08
Landmark Equity Partners Fund XIV 6,006,829 0.6 0.0 0.0 0.0 6.1 76 14.3 - 142  Dec-08
Russell 3000 + 3% 2.6 8.9 16.9 26.4 31.6 20.3 8.9 21.1  Dec-08
Lexington Capital Partners VII 5,974,777 0.6 6.0 6.0 6.0 19.2 19.2 21.2 - -18.5  Dec-09
Russell 3000 + 3% 2.6 8.9 16.9 26.4 31.6 20.3 8.9 18.5  Dec-09
Vista Equity Partners IV 3,607,393 04 -9.1 7.2 7.2 1.2 1.2 -- -- 09 Mar-12
Russell 3000 + 3% 2.6 8.9 16.9 26.4 31.6 20.3 8.9 214 Mar-12
Ares Corporate Opportunity Fund IV 337,323 0.0 0.0 0.0 0.0 - - - - 0.0 Oct-12
Russell 3000 + 3% 2.6 8.9 16.9 26.4 31.6 20.3 8.9 19.9  Oct-12
Pegasus Capital 2,559,292 0.3 0.0 0.0 0.0 - -- -- -- 00 Jan-13
Russell 3000 + 3% 2.6 8.9 16.9 26.4 31.6 20.3 8.9 16.9  Jan-13

E I May 31, 2013



City of Hartford Municipal Employees Retirement Fund

Net of Fee

Ending May 31, 2013

Market Value
%)
Private Debt 2,699,567
Russell 3000 + 3%
Smith Whiley & Co Pelham Ill Fund 2,699,567
Russell 3000 + 3%
Real Estate Composite 12,505,346
NCREIF Property Index
Cornerstone 6,008,783
NCREIF Property Index
Real Estate - Land 190,000
NCREIF Property Index
New Boston Urban Strategy Amer Fund 4,178,183
NCREIF Property Index
Heitman America Realty Fund 928,380
NCREIF Property Index
TA Realty 1,200,000
NCREIF Property Index
Cash & Cash Equivalents 33,221,838
91 Day T-Bills
Cash 8,007,085
91 Day T-Bills
Benefits Payment Fund 25,212,100
91 Day T-Bills
COH Transition Account - BP Fund 2,654
91 Day T-Bills
Passive Portfolios Composite 105,268,925

50% MSCI All Country World IMI (gross) / 50% Citigroup WGBI ex US

% of
Portfolio

0.3

0.3

1.3

0.6

0.0

0.4

0.1

0.1

34

0.8

26

0.0

10.7

1 Mo
(%)

2.6
2.6
26
2.6
0.9
0.0
1.2
0.0
0.0
0.0
1.0
0.0
0.0
0.0
0.0
0.0
0.0
0.0
0.1
0.0
0.0
0.0

-0.8
-2.1

3 Mo
(%)

8.9
8.9
1.5
2.6
1.2
2.6
0.0
2.6

24
2.6

2.6
0.0
2.6
0.1
0.0
0.1
0.0
0.0
0.0

2.7
0.6

YTD
(%)

16.9
16.9
1.5
2.6
1.2
2.6
0.0
2.6
24
2.6

2.6
2.6
0.1
0.0
0.1
0.0
0.1
0.0

5.8
1.3

Fiscal
YTD
(%)

26.4
26.4
5.1
7.6
7.6
0.0
7.6
6.2
7.6

7.6
7.6
-0.3
0.1
-0.4
0.1
0.3
0.1

13.0
7.2

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

1Yr
(%)

31.6
31.6

5.1
10.5
10.5

0.0
10.5

6.2
10.5

10.5
10.5
-0.2
0.1
0.4
0.1

0.3
0.1

16.4
9.9

3Yrs
(%)

20.3
20.3

4.2
13.3
13.3

0.0
13.3

47
13.3

13.3
13.3
0.0
0.1
0.2
0.1

0.4
0.1

9.4
8.2

5Yrs
(%)

8.9
8.9

-8.1
2.3

2.3
0.0
2.3
9.1
2.3

2.3

2.3
0.0
0.2
0.5
0.2
0.6
0.2

Inception
Return Since
(%)
26 Apr13
45  Apr-13
26  Apr-13
45  Apr-13
5.7  Jul-98
8.8  Jul-98
12  Jan-13
26 Jan-13
2.1 Jul-98
8.8  Jul-98
94  Jan-07
4.4  Jan-07
0.0 Apr-13
0.0 Apr-13
0.0 Apr-13
0.0 Apr-13
0.0 Jul-11
0.1 Jul-11
20  Jul-96
26 Jul-96
21 Oct-96
26  Oct-96
9.4  Apr-09
114 Apr-09
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