City of Orlando

Investment Performance "Flash" Report

Periods Ending 6/30/2011
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-1.6% 0.1% 6.0% 17.4%  30.7% 3.7% 3.2% - - $17,605,615 4.4% $10,859,363  4.2%
-1.7% 0.1% 6.0% 17.4%  30.7% 3.3% 2.9%

-2.4% -1.1% 4.6% 16.9%  29.3% 3.6% 4.6% $4,488,071 2.5% - - $7,078,038  2.7%
-6.0% -4.5% 1.6% 12.3%  23.6% 1.1% 0.5% - - $19,340 0.0% $9,076 0.0%
-1.4% 1.1% 8.4% 18.6%  31.5% 4.7% N/A - - $10,890,937 2.7% - -
-2.1% -0.5% 5.9% 17.1%  28.9% 2.3% 1.2%

-1.7% 0.1% 6.4% 18.2%  31.8% 4.0% 3.5% $16,021,619 8.9% - - - -
-1.7% 0.1% 6.4% 18.3%  31.9% 3.7% 3.3%

-1.4% -0.7% 6.4% 19.7%  32.4% 2.2% 3.1% - - $10,128,373 2.6% - -
-1.1% 0.4% 6.4% 19.4%  40.0% 0.1% 4.3% $3,869,017 2.2% - - $6,523,211  2.5%
-1.4% 0.8% 6.8% 19.5%  35.0% 5.0% 5.3%

-5.6% -2.5% 5.2% 19.9%  37.5% 5.3% 5.6% $18,719 0.0% $23,432 0.0% $17,674 0.0%
-1.6% 1.6% 9.6% 24.9%  43.2% 6.6% 6.3%

-3.2% -2.7% 5.8% 34.4%  46.7% 4.8% N/A - - $6,484,755 1.6% - -
-2.1% -0.6% 8.6% 27.2%  43.5% 8.4% 5.8%

-6.9% -5.4% 1.8% 18.9%  29.5% 9.9% N/A $2,110 0.0% $5,001 0.0% $3,276 0.0%
-2.1% 2.0% 11.3% 29.7%  42.7% 9.0% 6.3%

1.7% N/A N/A N/A N/A N/A N/A $60,244,258 33.6% - - - -
1.7% N/A N/A N/A N/A N/A N/A - - $112,310,550 28.4% - -
1.7% N/A N/A N/A N/A N/A N/A - - - - $77,638,568 29.9%
-1.7% 1.4% 5.3% 13.2%  30.0% N/A N/A $10,540,955 5.9% $28,971,465 7.3% $19,076,192  7.3%
-1.3% 1.6% 5.0% 11.9%  30.4% -1.8% 1.5%
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N/A
6.5%
N/A
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$10,603,175

$15,968,317
$17,169,475

5.9%

8.9%
9.6%

$32,977,166

$50,903,288
$48,909,545

-3.0% 4.3% 11.9% 20.2%  36.4% 7.4% 4.4% $2,544,584 1.4% $9,652,854
-3.3% 3.6% 10.2% 18.4%  33.6% 5.2% 2.5%
2.4% 5.3% 9.0% N/A N/A N/A N/A $5,815,527 3.2% $12,947,776
4.7% 4.6% 8.9% 8.9% 20.6%  -7.6% 0.0%

N/A N/A N/A N/A N/A N/A N/A $79,951 0.0% $175,544
3.9% 3.9% 7.4% 7.4% 16.7%  -2.6% 3.4%

Entrust** -1.7% -1.1% 0.9% N/A
Grosvenor** -1.2% -0.4% 0.6% N/A
HRFI Fund of Funds -1.3% -1.1% -0.3% 3.3%

N/A
6.7%

N/A
-1.8%

N/A
1.5%

Cash 0.0% 0.1% 0.2% 0.3% 0.3% 0.9% 2.7%
Transition Il N/A N/A N/A N/A N/A N/A N/A
90 Day T-Bill 0.0% 0.0% 0.1% 0.1% 0.2% 0.4% 2.0%
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2.4% $6,048,696 2.3%
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2.3% $6,203,064 2.4%
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0.1% $237,359 0.1%
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