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City of Hartford Municipal Employees Retirement Fund

Investment Market Update: As of November 30, 2013

PERFORMANCE TH

Sector

Small Cap Growth
Small Cap

SMID Cap

Small Cap Value
Large Cap Growth
Large Cap

Large Cap Value
Large Cap

Int'l Developed
Diversified

High Yield

REITS
Govt/Credit
Govt/Credit
Interm Govt/Credit
Interm Core Bonds
Emerging Equities
Core Bonds

Muni Bonds
Global Bonds

EMD USD

Long Credit

Long Govt/Credit
EMD Local

Commodities

ROUGH 11/30/2013

Index

Russell 2000 Growth

Russell 2000

Russell 2500

Russell 2000 Value

Russell 1000 Growth

Russell 1000

Russell 1000 Value

S&P 500

MSCI EAFE

Diversified*

Barclays US Corp HY

Wilshire US REIT

Barclays US Govt/Credit 1-3 Yr
Barclays Govt/Credit 1-5 Yr
Barclays US Govt/Credit Interm
Barclays US Agg Interm
MSCI EM

Barclays US Agg Bond
Barclays Municipal

Citi WGBI

Barclays EM USD Aggregate
Barclays US Long Credit
Barclays US Govt/Credit Long
JPM GBI EM Global Diversified
DJ UBS Commodity

Treasury STRIPS

Barclays US Strips 20+ Yr

2008 2009 2010 2011 2012
-38.5% 34.5% | 29.1% | -2.9% 14.6%
-33.8% 27.2% | 26.9% | -4.2% 16.3%
-36.8% 34.4% | 26.7% | -2.5% 17.9%
-28.9% 20.6% | 24.5% | -5.5% 18.1%
-38.4% 37.2% | 16.7% 2.6% 15.3%
-37.6% 28.4% | 16.1% 1.5% 16.4%
-36.8% 19.7% | 15.5% 0.4% 17.5%
-37.0% 26.5% | 15.1% 2.1% 16.0%
-43.4% 31.8% | 7.8% | -12.1% 17.3%
-24.5% 24.1% | 13.5% 1.3% 12.7%
-26.2% 58.2% | 15.1% 5.0% 15.8%
-39.2% 28.6% | 28.6% 9.2% 17.6%

5.0% 3.8% 2.8% 1.6% 1.3%

5.1% 4.6% 4.1% 3.1% 2.2%

5.1% 5.2% 5.9% 5.8% 3.9%

4.9% 6.5% 6.1% 6.0% 3.6%
-53.3% 78.5% | 18.9% | -18.4% 18.2%

5.2% 5.9% 6.5% 7.8% 4.2%
-2.5% 12.9% | 2.4% 10.7% 6.8%
10.9% 2.6% 5.2% 6.4% 1.6%
-14.7% 34.2% | 12.8% 7.0% 17.9%
-3.9% 16.8% | 10.7% | 17.1% 12.7%

8.4% 1.9% 10.2% | 22.5% 8.8%
-5.2% 22.0% | 15.7% | -1.8% 16.8%
-35.6% 18.9% | 16.8% | -13.3% -1.1%
59.5% -36.0% | 10.9% | 58.5% 3.0%

o1
13.2%
12.4%
12.8%
11.6%
9.5%
11.0%
12.3%
10.6%
5.1%
5.9%
2.9%
7.4%
0.2%
0.3%
0.3%
0.2%
-1.6%
-0.1%
0.3%
-2.8%
-1.5%
-1.8%
-2.0%
-0.1%
-1.1%
-5.4%

02
3.7%
3.1%
2.3%
2.5%
2.1%
2.7%
3.2%
2.9%
-1.0%
0.1%
-1.4%
-1.4%
-0.1%
-0.7%
-1.7%
-1.8%
-8.1%
-2.3%
-3.0%
-3.0%
-5.1%
-6.3%
-6.1%
-7.0%
-9.5%
-7.6%

Q3
12.8%
10.2%
9.1%
7.6%
8.1%
6.0%
3.9%
5.2%
11.6%
4.7%
2.3%
-3.0%
0.4%
0.6%
0.6%
0.8%
5.8%
0.6%
-0.2%
2.9%
1.4%
-0.0%
-0.8%
-0.4%
2.1%
-5.4%

OoCT NOV 2013

1.8% 4.1% 40.4%
2.5% 4.0% 36.1%
3.2% 2.7% 33.4%
3.3% 3.9% 32.0%
4.4% 2.8% 29.8%
4.4% 2.8% 29.6%
4.4% 2.8% 29.3%
4.6% 3.0% 29.1%
3.4% 0.8% 21.0%
3.0% 1.1% 16.2%
2.5% 0.5% 6.9%

4.1% -5.3% 1.2%

0.2% 0.1% 0.8%

0.4% 0.2% 0.7%

0.6% -0.0% -0.2%
0.6% -0.2% -0.5%
4.9% -1.5% -1.2%
0.8% -0.4% -1.5%
0.8% -0.2% -2.3%
1.0% -1.1% -3.1%
2.1% -1.2% -4.4%
2.5% -1.1% -6.8%
2.1% -1.6% -8.3%
2.7% -3.6% -8.5%
-1.5% -0.8% | -10.6%
2.1% -4.2% | -19.1%

* 35% LC, 10% SC, 12% Intl Equity, 3% Emerging Equity, 25% Core Bonds, 5% HY, 5% Global Bonds, 5% REITS

Source: Morningstar Direct
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Ending November 30, 2013

Composite
Policy Index
Allocation Index
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

Market Value
%)

1,000,391,669

469,879,949
60,278,199
60,278,199

200,112,812

74,533,423
73,242,880
31,006,797

21,329,711

% of
Portfolio

100.0

41.0

6.0

6.0

20.0

7.5

7.3

3.1

2.1

1 Mo
(%)

0.5
0.4
0.5
1.1
1.5
1.4
1.4
14
1.4
2.7
2.8
2.9
3.7
2.8
3.1
2.8
-0.9
2.1
29
4.1

3 Mo
(%)

6.1

6.0

7.1
10.1
11.3
111
10.9
111
10.9
12.0
11.4
11.3
12.8
12.2
11.9
10.0
10.5
11.7
11.9
134

YTD
(%)

7.9

8.7
10.3
18.6
22.7
22.0
20.7
220
20.7
31.6
30.7
30.1
27.4
29.8
32.6
29.3
37.5
30.2
36.9
40.4

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

Policy Index: NEPC Allocation effective July 1, 2013: 16% Russell 3000, 12% Russell Global ex-US Equity, 10% Barclays Capital Aggregate, 9% MSCI Emerging Markets, 3% Barclays
Capital Aggregate Global, 9.5% BC Gov/Credit Long, 5% JPM EMBI Global, 4% Citigroup HY, 5% BC Global Inflation Linked: US TIPS, 5% NCREIF Property Index, 5% Russell 3000 +

300 bps, 2% Russell 3000 + 200 Bps, 5% HFRI Fund of Funds, 5% 60 MSCI World/40Citi WGBI, 3% S&P GSCI Commodity, 1.5% 91 T-Bill

Fiscal
YTD
(%)
6.9
7.3
8.3
121
14.5
14.2
13.8
14.2
13.8
15.3
14.3
14.1
14.7
16.1
14.8
11.5
16.7
13.1
18.2
19.6

1Yr
(%)

9.4
10.3
11.7
21.5
25.7
25.0
23.5
25.0
235
33.4
32.6
31.7
28.0
29.7
34.6
31.9
40.9
34.3
411
44.5

3Yrs
(%)

8.5

9.3

9.0
11.6
13.0
12.3
11.7
12.3
11.7
17.5
17.9
17.8
14.7
17.4
19.0
18.0
22.7
17.3

18.9

5Yrs
(%)

10.5
13.0
12.4

17.2
15.3
15.3
19.2
18.5
18.1
20.1
20.8
16.4

20.4

234

Inception

Return
(%)

8.5

14.9
16.0
16.8
16.0
16.8
16.0

8.2

8.4
43
2.8
11.1
8.6
25.1
21.4
30.2
35.9

Since

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

October 2011-June 30, 2013: 16% Russell 3000, 12% Russell Global ex-US Equity, 10% Barclays Capital Aggregate, 9% MSCI 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/40Citi 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

=I NEPC, LLC
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Ending November 30, 2013

MarketVale — %of 1Mo 3Mo YD o2 qyr
§) Potio (%) (%) () gy (B
International Equity Composite 209,488,939 20.9 -0.6 8.1 7.3 8.6 10.9
International Equity Allocation Index 0.0 11.2 13.1 13.7 17.4
Russell Global ex US 0.2 11.3 15.5 14.8 19.7
Walter Scott Large Growth 72,892,670 7.3 -0.1 7.6 114 10.2 13.9
MSCI EAFE 0.8 11.9 21.0 16.2 24.8
First Eagle All Cap Value 61,294,625 6.1 0.2 7.6 13.5 10.4 17.1
MSCI EAFE 0.8 11.9 21.0 16.2 24.8
Eaton Vance Emerging Markets 45,535,898 4.6 1.7 9.3 1.4 8.3 6.8
MSCI Emerging Markets -1.5 10.0 -1.2 9.3 3.7
Mondrian Emerging Markets 29,765,720 3.0 -1.6 8.8 -7.0 1.6 -3.1
MSCI Emerging Markets -1.5 10.0 -1.2 9.3 3.7
SSgA Emerging Markets 26 0.0
Global Asset Allocation Composite 52,129,168 5.2 1.3 7.5 111 9.3 13.2
60% MSCI World (Net) / 40% CITI WGBI 0.6 7.3 12.5 9.6 13.4
Blackrock Global Allocation 26,547,992 27 15 6.9 13.2 8.5 15.0
BlackRock Custom Index 1.0 7.5 13.3 9.4 14.3
Wellington Opportunistic 25,581,175 2.6 0.9 8.2 9.0 10.2 11.3
65% MSCI ACWI (Net) / 35% BC Agg 0.8 7.5 12.6 9.2 14.2

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

3Yrs
(%)

6.6
8.2
8.9
10.5
9.2
10.5
0.7

0.7

9.0
10.0

8.9

10.9

11.6

12.1

Inception

Return
(%)

6.0

9.5
10.0
10.4
10.9

8.7
10.7

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

=I NEPC, LLC
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Total Fixed Income Composite
Custom Fixed Benchmark
Domestic Fixed Income Composite

Domestic Fixed Income Allocation Index

Barclays Aggregate

Hartford Investment Core Plus Fixed
Barclays Aggregate

Aetna GICS
Barclays Aggregate

Columbia Core Plus Fixed
Barclays Aggregate

SSgA Barclays Aggregate Index
Barclays Aggregate

SSgA US 1-3 Treasury Index
Barclays 1-3 Yr. Treasury

PIMCO Long Duration Fixed
Barclays LT Govt/Credit

SSgA Long US Treasury Index
Barclays LT Govt/Credit

Shenkman Capital High Yield Fixed
Citi High Yield Market Index

Brown Bros-Harriman Global TIPS
Barclays US TIPS

Market Value
%)

340,804,258

245,382,862

55,063,949
500,114
736,343

17,150,061

11,433,462

64,250,543

6,694,356

38,529,102

51,024,932

% of
Portfolio

34.1

24.5

5.5

0.0

0.1

1.7

1.1

6.4

0.7

3.9

5.1

1 Mo
(%)

-0.9
-1.1
-0.5
-0.7
-0.4
0.3
-0.4

0.3
-0.4

0.4
-0.4
-0.4
-0.4

0.1

0.1
0.7
-1.6
2.5
-1.6

0.4

0.4
-1.2
-1.1

3 Mo
(%)

2.0
1.5
1.5
1.5
1.4
1.8
1.4
0.9
1.4
0.4
1.4
1.3
1.4
0.4
0.4
0.7
0.9
0.8
0.9
4.0
3.8
0.8
0.9

Ending November 30, 2013

YTD
(%)

-3.5
-5.1
2.9
-3.5
-1.5
-1.0
-1.5

3.2
-1.5

Fiscal
YTD
(%)
1.7
0.9
1.4
1.0
1.0
1.6
1.0
1.6
1.0
0.5
1.0
0.9
1.0
0.4
0.5
1.1
-04
-34
-04
5.1
5.0
0.1
0.2

1Yr
(%)

-3.4
-5.4
-3.1
-3.7
-1.6
0.9
-1.6
3.7
-1.6
74
-1.6
2.0
-1.6
0.4
0.5
6.4
-9.3
-13.7
-9.3
6.1
8.3
-14
-7.8

3Yrs
(%)

5.0
4.9
5.3
5.4
3.1
4.2
3.1
6.5
3.1
93
3.1

3.1
0.7
0.8
7.0
6.1
49
6.1
1.7
9.7
3.7
3.5

5Yrs
(%)

8.0
8.3

5.3
74
5.3
519
5.3
13.8
5.3

5.3
1.3
1.3
9.7
8.8
5.0
8.8
20.0
7.1
7.0

Inception

Return Since
(%)

6.3  Jul-97
- Jul97
4.7 Sep-10
4.8  Sep-10
28  Sep-10
51  Oct-02
46  Oct-02
59  Aug-96
59 Aug-96
71 Jan-92
6.0 Jan-92
29 May-11
3.4  May-11
12 Mar-08
1.6 Mar-08
89  Jun-08
7.7 Jun-08
6.2 Mar-08
7.0  Mar-08
78  Jul-10
10.9  Jul-10
48  Apr-05
4.8  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.

=I NEPC, LLC
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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

JP Morgan 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

(%)

95,421,395

63,501,427
31,919,946

22
105,345,832

69,977,868
1,977,927
1,608,764
1,566,477

894,209
2,978,365

5,750,306

% of
Portfolio

9.5

6.3

3.2

0.0
10.5

7.0

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
(%)

-1.7
-1.8
-0.8
2.1
-1.7
0.7
-0.8

0.0
3.1
0.0
3.1
0.0
3.1
0.0
3.1
0.0
3.1
0.0
3.1
0.0
3.1
0.0
3.1

3 Mo
(%)

34
2.7
2.2
4.3
3.6
1.8
2.2

1.5
12.1
1.4
12.1
0.8
12.1
34
12.1
3.5
12.1
-0.5
12.1
-1.7
12.1
3.5
12.1

YTD
(%)

-5.0
-5.4
-2.0
-5.5
-5.7
-4.1
-2.0

6.9
33.6
74
33.6
6.4
33.6
2.2
33.6
74
33.6
-10.1
33.6
-0.6
33.6
10.1
33.6

Fiscal
YTD
(%)
2.2
1.8
3.0
2.2
2.2
2.1
3.0

1.5
15.5
1.4
15.5
0.8
15.5
34
15.5
3.5
15.5
-0.5
15.5
-1.7
15.5
3.5
15.5

Ending November 30, 2013

1Yr
(%)

-4.4
4.9
-2.3
4.4
-5.1
4.6
-2.3

9.1
35.6
10.2
35.6
10.3
35.6

1.8
35.6

4.3
35.6

7.3
35.6
2.0
35.6
12.7
35.6

3Yrs
(%)

4.8
4.8
3.0
7.2
5.8
1.5
3.0

13.0
21.3
13.9
21.3
29.6
21.3
10.2
21.3
1.7
21.3

3.3
21.3
10.3
21.3
13.5
21.3

5Yrs
(%)

5.3
16.6
13.2

5.6

5.3

6.3
22.0
7.2
22.0
19.3
22.0
3.6
22.0
1.5
22.0
3.8
22.0
4.6
22.0
6.2
22.0

Inception

Return
(%)

43
4.2
2.7
94
7.8
6.8
54

8.2

9.1
12.6
12.2
171
10.1
13.6
12.2
-5.2
12.7
11.5
10.8

0.8
10.9

5.9
10.6

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

=I NEPC, LLC
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City of Hartford Municipal Employees Retirement Fund

Net of Fee

Ending November 30, 2013 Inception
Fiscal
Market Value % Qf 1Mo  3Mo YTD YD 1Yr  3Yrs 5Yrs  Retun Since
§) Potbio (%) () ) gy DB (B (%
Landmark Equity Partners XIlI 4,896,271 0.5 0.0 3.0 8.0 3.0 10.7 1.3 47 56  Aug-06
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 10.7  Aug-06
Parish Capital I 8,146,664 0.8 0.0 3.7 74 3.7 8.0 9.0 4.1 1.5 May-07
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 8.8 May-07
Fairview Ventures |l 8,757,473 0.9 0.0 6.1 13.8 6.1 15.6 17.6 6.8 27 Jul07
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 8.7  Jul-07
Ares Corporate Opportunity Fund |l 6,370,558 0.6 0.0 21 5.3 21 13.2 254 20.4 18.7  Jul-08
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 126 Jul-08
Landmark Equity Partners Fund XIV 6,061,177 0.6 0.0 2.1 7.3 2.1 10.8 20.2 14.3 14.3  Dec-08
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 22.0 Dec-08
Lexington Capital Partners VII 6,272,236 0.6 0.0 -5.6 10.2 -5.6 15.2 17.7 -15.5  Dec-09
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 19.9  Dec-09
Vista Equity Partners IV 8,455,125 0.8 0.0 0.6 7.8 0.6 74 1.0 Mar-12
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 239  Mar-12
Ares Corporate Opportunity Fund IV 1,639,811 0.2 0.0 5.7 -21.3 5.7 -21.3 -19.9  Oct-12
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 337  Oct-12
Pegasus Capital 2,654,910 0.3 0.0 0.9 -1.7 0.9 -1.7  Jan-13
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 336 Jan-13
Landmark Equity XV 785,421 0.1 0.0 - - - 0.0 Nov-13
Russell 3000 + 3% 3.1 12.1 33.6 15.5 35.6 21.3 22.0 3.1 Nov-13
Private Debt 8,989,882 0.9 0.0 6.8 - 6.8 - - - 9.6 Apr13
Russell 3000 + 2% 3.1 11.8 324 15.0 34.3 20.1 20.9 18.7  Apr-13
Smith Whiley & Co Pelham Ill Fund 2,852,662 0.3 0.0 6.8 - 6.8 96  Apr-13
Russell 3000 + 2% 3.1 11.8 324 15.0 34.3 20.1 20.9 18.7  Apr-13
Monroe Direct Lending Fund 6,137,220 0.6 0.0 - - - 0.0  Nov-13
Russell 3000 + 2% 3.1 11.8 32.4 15.0 34.3 20.1 20.9 3.1 Nov-13
= =I NEPC, LLC November 30, 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

Heitman America Realty Fund
NCREIF Property Index

TA Realty
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

Passive Portfolios Composite

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

Market Value

(%)

26,378,082
12,054,714
190,000
4,089,793
6,620,956
3,008,272
32,232,462
12,019,514
20,210,295
2,654

95,556,099

% of
Portfolio

2.6

1.2

0.0

0.4

0.7

0.3

3.2

1.2

2.0

0.0

9.6

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
0.0
0.0
0.0
0.0

0.7
0.0

3 Mo
(%)

1.1
2.6
14
2.6
0.0
2.6
1.6
2.6
0.7
2.6
0.2
2.6
0.1
0.0
0.1
0.0
0.0
0.0

7.2
6.6

YTD
(%)

2.8
8.2
26
8.2
0.0
8.2
4.0
8.2
8.2
8.2
0.3
0.0
0.9
0.0
0.2
0.0

12.3
8.6

Fiscal
YTD
(%)
1.2
2.6
14
2.6
0.0
2.6
1.6
2.6
1.0
2.6
0.2
2.6
0.1
0.0
0.5
0.0
0.1
0.0

8.8
8.9

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

Ending November 30, 2013

1Yr
(%)

-4.6
11.0
11.0

0.0
11.0

-3.9
11.0

11.0
11.0
0.3
0.0
1.0
0.0

0.2
0.0

14.0
9.3

3Yrs
(%)

4.8
12.7
12.7

0.0
12.7

54
12.7

12.7
12.7
0.1
0.1
0.4
0.1

0.3
0.1

8.2
7.2

5Yrs
(%)

-1.7
34

3.4
0.0
34
8.5
34

34

34
0.1
0.1
0.5
0.1
0.4
0.1

Inception
Return Since

(%)

54  Jul-98
89  Jul-98
26 Jan-13
82 Jan-13

20  Jul-98
89  Jul-98

-8.5 Jan-07
49  Jan-07
1.0  Apr-13
55 Apr-13
05 Apr-13
55 Apr-13
01  Jul-11
0.1 Ju-11
20  Jul-96
26 Jul-96
20  Oct-96
25  Oct-96
9.8 Apr-09

11.7  Apr-09

=I NEPC, LLC

November 30, 2013





