City of Orlando

Investment Performance "Flash" Report

Periods Ending 11/30/2011
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City of Orlando

Investment Performance "Flash" Report
Periods Ending 11/30/2011

Annualized Returns

Last Fiscal Last Three Five General
Month YTD YTD Year Years Years Employee Wgt Police Wgt Fire Wagt
General Domestic Fixed Income Composite -1.2% 4.6% 0.3% 3.7% 7.1% 6.0% $59,284,778  35.4%
Police Domestic Fixed Income Composite -1.0% 5.4% 0.2% 4.6% 7.3% 6.2% $145,011,000 38.9%
Fire Domestic Fixed Income Composite -1.0% 5.4% 0.2% 4.5% 7.4% 6.2% $94,797,346 38.6%
Loomis -2.1% 3.8% 1.0% 3.8% N/A N/A $27,837,388 16.6% $46,857,408 12.6% $31,729,020 12.9%
BC Aggregate -0.1% 6.7% 0.0% 5.5% 7.7% 6.1%
Jennison -0.7% 6.6% -0.3% 5.8% 9.2% N/A $14,722,368 8.8% $49,554,951 13.3% $34,769,821 14.1%
Payden & Rygel -0.2% 6.5% -0.1% 5.0% 6.6% 6.0% $16,725,022 10.0% $48,598,642 13.0% $28,298,505 11.5%
BC Gov/Cred -0.2% 7.4% -0.1% 5.9% 7.7% 6.1%
Real Estate Composite $8,663,007 5.2% $23,060,241 6.2% $15,281,058 6.2%
Duff & Phelps -3.7% 6.3% 11.5% 11.5% 27.3% -0.7% $2,298,589 1.4% $8,899,455 2.4% $5,562,632 2.3%
NAREIT Equity -3.8% 3.5% 10.1% 8.3% 25.4% -2.6%
JP Morgan Strategic Property 0.6% 14.3% 1.6% N/A N/A N/A $6,070,268 3.6% $13,514,936 3.6% $9,277,202 3.8%
NCREIF ODCE N/A N/A N/A N/A N/A N/A
MREP Global Iv* N/A N/A N/A N/A N/A N/A $294,150 0.2% $645,851 0.2% $441,225 0.2%
NCREIF Property N/A N/A N/A N/A N/A N/A
Hedge Fund Composite -0.7% -5.0% 1.1% N/A N/A N/A $7,838,981 4.7% $17,499,506 4.7% $11,932,067 4.9%
Entrust** -0.8% -6.1% 1.1% N/A N/A N/A $3,878,875 2.3% $8,466,845 2.3% $5,776,052 2.4%
Grosvenor** -0.6% -4.1% 1.1% N/A N/A N/A $3,960,106 2.4% $8,644,154 2.3% $5,897,010 2.4%
Entrust Special Opportunity N/A N/A N/A N/A N/A N/A - - $388,507 0.1% $259,005 0.1%
HRFI Fund of Funds -1.0% -5.2% 0.1% -3.1% 3.2% -0.3%
Total Cash $84,695 0.1% $52,103 0.0% $968,656 0.4%
Cash 0.0% 0.3% 0.0% 0.3% 0.4% 2.3% $84,695 0.1% $52,103 0.0% $58,312 0.0%
Transition Il N/A N/A N/A N/A N/A N/A - - - - $910,344 0.4%
90 Day T-Bill 0.0% 0.1% 0.0% 0.1% 0.1% 1.6%

*Updated on a One Quarter Lag basis

**Based on November estimate
Fiscal YTD starts on 10/1/2011
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