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Chicago Police Annuity and Benefit Fund

TOTAL PLAN ASSET ALLOCATION VS. POLICY

TARGETS

Eus. Equity
[ INon-US Equity
I Fixed Income
[ ] Global Asset Allocation
I Opportunistic Credit
[ Private Debt
I Frivate Equity
I Hedge Funds
I L ong/Short Equity
[ Real Estate
[ infrastructure
[ Cash

Total

*Difference between Policy and Current Allocation

29

Asset Allocation vs. Target

Current Policy
$528,342,151 21.00%
$583,436,390 21.00%
$717,597,964 22.00%
$107,766,511 5.00%
$120,031,027 4.00%

$86,830,548 4.00%
$17,424,021 5.00%
$89,269,472 4.00%
$78,955,731 3.00%
$96,751,785 7.00%
$94,027,959 4.00%
$65,045,097 0.00%
$2,585,478,655 100.00%

Current

20.43%
22.57%
27.75%
4.17%
4.64%
3.36%
0.67%
3.45%
3.05%
3.74%
3.64%
2.52%
100.00%

Difference*

-0.57%
1.57%
5.75%

-0.83%
0.64%

-0.64%

-4.33%

-0.55%
0.05%

-3.26%

-0.36%
2.52%




Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019

Market Value % of
($)  Portfolio

3Yrs Rank 5Yrs Rank 10 Yrs Rank Inception  Inception

Policy % (%) (%) (%) (%) Date

Composite 2,585478,655  100.00  100.00 7760 sedl e 846 NN
Allocation Index 7.44 79 2.28 90 743 82 5.52 60 9.87 33 - Jan-84
Over/Under -0.20 -1.00 0.33 0.1 -0.14
Policy Index 678 91 393 49 816 47 547 62 913 62 —  Jan-84
InvestorForce Public DB Net Median 8.51 3.88 8.08 5.75 9.56 8.46 Jan-84
Total Equity 1,190,734,272 46.05 4500 | 1188 580 125 74 1082 35 675 44 1293 41 6.83  Oct-96
MSCI ACWI 1218 54 260 51 1067 37 645 51 1198 58 634  Oct-96
Over/Under -0.30 -3.85 0.15 0.30 0.95 0.49
eV All Global Equity Net Median 12.44 2.69 9.53 6.46 12.49 8.10 Oct-96
Total Domestic Equity 528,342,151 20.43 21.00 | 1307 60/ 442 55 1247 45/ 936 36 1541 51| 1066  Jan-84
Russell 3000 14.04 47 8.77 32 1348 32 1035 25  16.00 39 10.86 Jan-84
Over/Under 097 -4.35 A1.31 -0.99 -0.59 -0.20
eV All US Equity Net Median 13.79 5.24 11.62 8.24 15.42 1154  Jan-84
Total Large Cap 292,074,597 11.30 1500 | 1173 700 489 63 65, 905 55 1485 51| 874  Oct95
Russell 1000 1400 38 930 35 1352 31 1063 31 1605 26 911 Oct95
Over/Under 227 441 -2.63 -1.58 -1.20 -0.37
eV US Large Cap Equity Net Median 13.03 7.03 11.91 9.28 14.89 9.23 Oct-95
NTGI Russell 1000 195,437,390 7.56 1404 370926 35 320 1067 30 - - Mar-12
Russell 1000 1400 38 930 35 1352 31 1063 31 1605 26 1312 Mar-12
Over/Under 0.04 -0.04 -0.02 0.04 047
eV US Large Cap Equity Net Median 13.03 7.03 11.91 9.28 14.89 11.99 Mar-12
Great Lakes 96,481,761 3.73 62, 169 70 760 735 520 1415 44 10.13 Jul-89
S&P 500/Citi Pure Value 1179 4 037 81 1022 54 667 67 2106 1 - Jul-89
Over/Under 0.73 1.32 122 0.68 691
;‘ngn“r ge Cap Value Equity Net 11.53 365 10.32 7.39 13.95 997  Jul-89

Denali Advisors and Montag & Caldwell were terminated in March 2019.

Policy Index: 15% Russell 1000, 6% Russell 2500, 2% MSCI EAFE, 6% MSCI Emerging Markets, 5% MSCI World ex USA Small Cap, 8% MSCI ACWI ex USA, 3% Citi 3mth
Treasury Bill, 13% BBgBarc US Aggregate TR, 9% 3-Month LIBOR + 3%, 4% BBgBarc Global Aggregate TR, 4% NCREIF Property Index, 5% - 60% MSCI ACWI (Net) / 40% CITI WGBI,
1% NAREIT Equity Index, 5% Private Equity Benchmark (1 Qtr. Lag), 6% NCREIF Property (1 Qtr Lag), 4% HFRI Fund of Funds Composite Index, 4% 50% CS Leveraged Loan / 50%
ICE BofA ML US HY BB-B Rated Constrained Index.
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Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019

Market Value % of N 5Yrs Inception
) Portiolio Policy % . . (%) Rank (%) Rank ;) Ran (%)
Total SMID Cap 236,267,554 9.14 600 09486 56 449 39 1503 19 1043 14 1679 21 974  Nov-04
Russell 2500 1582 43 448 39 1256 41 779 41 1623 32 925 Nov-04
Over/Under 116 0.01 247 234 0.56 0.49
;‘géfnsma”"”’d Cap Equity Net 15.01 264 11.36 7.01 15.54 951 Nov-04
Willam Blair SMID Growth 75,090,869 2.90 1676 o4 854 5ol 4766 3504230 1201804 14 148 Nov-04
Russell 2500 Growth 1899 30 754 60 1560 52 972 39 1750 20 1029  Nov-04
Over/Under 223 1.00 2.06 258 0.54 0.89
eV US Small-Mid Cap Growth Equity 17.63 9.13 16.02 8.62 16.31 1027 Nov-04
Net Median
Fisher Investment 65,599,457 2.54 15.44 27 3.81 19 13.61 7 8.66 5 - - 11.39 Feb-13
Russell 2500 Value 1312 60 184 28 985 29 602 35 1503 43 930  Feb-13
Over/Under 2.32 197 376 264 2.09
eV US Small-Mid Cap Value Equity 13.55 0.85 853 5.37 14.63 929  Feb-13
Net Median
Chicago Equity SMID Value 47,536,798 1.84 11.40 88 - - - - - - - - -3.21 May-18
Russell 2500 Value 13.12 60 184 28 985 29 6.02 3 1503 43 0.74 May-18
Over/Under -1.72 -3.95
eV US Small-Mid Cap Value Equity 13.55 0.85 8.53 5.37 1463 127 May-18
Net Median
BMO Micro Cap Equity 48,040,430 186 1401 14 - - - - - _ 366  Oct18
Russell Microcap 13.10 29 -2.36 48 12.29 31 5.03 78 14.97 70 -11.94 Oct-18
Over/Under 0.91 8.28
eV US Micro Cap Value Equity Net 11.58 2.87 11.24 7.12 15.40 1085 Oct-18

Median
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Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019

Market Value % of Policy % 3 an 5Yrs Rank - Inception
$) Portfolio yo A A b (%) b (%)
Total International Equity 583436300 2257 2100 | 1476 4000036 53 949 260 453 31 1025 55 864  Jan-84
MSCI ACWI ex USA 1031 66 422 31 809 43 257 66 885 76 ~ Jan-84
Over/Under 145 214 140 1.96 140
eV All ACWI ex-US Equity Net Median 11.15 5,94 7.73 325 10.59 ~ Jan-84
Total Developed Int'l Equity M3BTIB13 1601 1500 | 1141 4700626 51 829 40 405 38 I 581  Jan-11
MSCI ACWI ex USA 1031 66 422 31 809 43 257 66 885 76 348 Jan-11
Over/Under 110 2.04 0.20 148 233
eV All ACWI ex-US Equity Net Median 11.15 5,94 7.73 325 10.59 498 Jan-11
Atisan Partner 93,926,547 363 1033 el H3 G2 e3303 54085 43 633  Apr05
MSCI ACWI ex USA 1031 66 422 31 809 43 257 66 885 76 489 Apr05
Over/Under 002 291 1.07 046 2.00 144
;"gﬁig :‘CW’ ex-US Equity Net 11.15 5.94 7.73 3.25 10.59 590  Apr05
William Blair International Growth 119,042,918 460 1383 oBEE 5173 4lEE el 47 534  Apr05
MSCI EAFE 998 54 371 35 727 44 233 68 896 75 443 Apr05
Over/Under 385 184 007 1.00 145 091
eV All EAFE Equity Net Median 10.08 5.48 6.99 297 9.04 52  Apr05
UBS International 85,684,331 331 1081 7SS 510963 o6lB37 48 H0s6 52 970  Jan-84
MSCI ACWI ex USA 1031 66 422 31 809 43 257 66 885 76 - Jan-84
OverfUnder 050 477 154 080 1.71
oy A1 ACWIexUS Equly Net 1115 5.94 7.73 3.25 1059 - Jan-g4
Acadian 115,218,017 446 047 /00186 <o q045 190 647 10 - 721 Jan-14
MSCI EAFE Small Cap 1065 43 936 27 750 52 447 53 1276 74 491 Jan-14
OverlUnder 018 2.30 265 2,00 236
eV EAFE Small Cap Equity Net 10.06 11.89 7.59 469 14.05 502 Jan-14

Median
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Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019

Market Value % of an 5Yrs Rank - Inception
($) Portfolio (4 (4 () (%) ( (%)
Total Emerging Markets Equity 169,564,577 6.56 600 1276 25 677 41 1245 25 428 40 I 567  Jan-14
MSCI Emerging Markets 9.93 61 -7.41 45  10.68 52 3.68 55 8.94 65 3.42 Jan-14
Over/Under 2.83 0.64 1.77 0.60 2.25
;‘2 5;”’19 Mkts All Cap Equity Net 10.67 7.80 10.75 393 9.57 350 Jan-14
EARNEST Partners 82,361,588 319 66 74z 50 oEE s S 537  Jan-14
MSCI Emerging Markets 9.93 61 -7.41 45 10.68 52 3.68 55 8.94 65 342 Jan-14
Over/Under 173 320 0.98 008 1.95
o7 Lmg Mids Al Cap Equity Net 10.67 7.80 10.75 393 9.57 350 Jan-14
Lazard 87,202,089 337 38 NS0T o2 1326 16l4e 24 — - 598  Jan-14
MSCI Emerging Markets 993 61 741 45 1068 52 368 55 894 65 342 Jan-14
OverlUnder 3.89 166 258 131 256
oV Cmg Mids Al Cap Equity Net 10.67 7.80 10.75 393 9.57 350 Jan-14
Long/Short Equities 78,955,731 3.05 300 263 7B ss - - - - N 921 Mar18
Long/Short Custom Index 0.60 86 2.11 40 1.17 86 0.72 82 0.41 97 2.07 Mar-18
Over/Under 2.03 -3.42 -3.28
o7 Al Fundamental - Long/Short Equly 7.09 0.00 7.01 4.46 9.39 097 Mar18
UBS Bucktown CPD LLC 48,559,000 1.88 280 77 - - - - - _ D88 May-18
Long/Short Custom Index 060 8 211 40 117 86 072 82 041 97 198 May-18
Over/Under 2.20 -4.86
eV Alt Fundamental - Long/Short 7.09 0.00 7.01 446 9.39 072 May-18
Equity Median
Pluscios L/S EQ FD 30,396,731 118 238 7S 43 - - - - N B A1
Long/Short Custom Index 060 8 211 40 117 8 072 82 041 97 211 Apr18
Over/Under 1.78 -0.79 -0.79
eV Alt Fundamental - Long/Short 7.09 0.00 7.01 446 9.39 000  Apr-18

Equity Median

*Long/Short Custom Index: 100% FTSE T-Bill 3 Months TR
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Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019

Market Value % of . 3 Mo Inception
($) Portfolio Fallzy s (%) an i
Total Fixed Income 717,597,964 27.75 22.00 3.00 53 3.47 70 2.88 44 2.78 51 4.83 44 712 Jan-84
BBgBarc US Aggregate TR 2.94 54 4.48 38 2.03 62 2.74 53 3.77 60 7.02 Jan-84
Over/Under 0.06 -1.01 0.85 0.04 1.06 0.10
eV All US Fixed Inc Net Median 3.09 4.20 2.50 2.81 4.37 7.36 Jan-84
Core Fixed Income 285,892,844 11.06 13.00 3.47 18 4.47 42 2.61 25 3.04 26 - - 3.63 Dec-10
BBgBarc US Aggregate TR 2.94 73 4.48 41 2.03 64 2.74 58 3.77 80 291 Dec-10
Over/Under 0.53 -0.01 0.58 0.30 0.72
eV US Core Fixed Inc Net Median 3.18 4.38 2.18 2.78 4.32 3.14 Dec-10
LM 90,495,648 3.50 3.66 12 416 75 2.22 49 2.87 39 4.66 33 4.75 May-06
BBgBarc US Aggregate TR 2.94 73 4.48 41 2.03 64 2.74 58 3.77 80 4.27 May-06
Over/Under 0.72 -0.32 0.19 0.13 0.89 0.48
eV US Core Fixed Inc Net Median 3.18 4.38 2.18 2.78 4,32 4.46 May-06
Wellington 98,219,314 3.80 3.71 11 4.63 28 3.48 6 3.34 11 6.08 6 4.89 Dec-04
BBgBarc US Aggregate TR 2.94 73 4.48 41 2.03 64 2.74 58 3.77 80 4.02 Dec-04
Over/Under 0.77 0.15 1.45 0.60 2.31 0.87
eV US Core Fixed Inc Net Median 3.18 4.38 2.18 2.78 4.32 4.17 Dec-04
Wells Capital 97,177,383 3.76 3.05 65 448 41 2.26 47 2.95 34 475 29 4.66 Mar-04
BBgBarc US Aggregate TR 2.94 73 4.48 41 2.03 64 2.74 58 3.77 80 3.92 Mar-04
Over/Under 0.11 0.00 0.23 0.21 0.98 0.74
eV US Core Fixed Inc Net Median 3.18 4.38 2.18 2.78 4.32 4.07 Mar-04
Diversified Fixed Income 29,155,350 1.13 2.00 1.19 87 0.90 66 3.70 63 - - - - 218 Jun-15
3-Month LIBOR + 3% 1.42 86 5.65 3 4.70 53 4.15 11 3.77 94 4.42 Jun-15
Over/Under -0.23 -4.75 -1.00 -2.24
o7 Clobal Unconstrained Fixed Inc Net 2.80 176 482 267 5.48 272 Jun-15
GAM Unconstrained Bond Fund 29,155,350 1.13 1.19 87 0.90 66 3.70 63 - - - - 218 Jun-15
3-Month LIBOR + 3% 1.42 86 5.65 3 4.70 53 4.15 11 3.77 94 4.42 Jun-15
Over/Under -0.23 -4.75 -1.00 -2.24
eV Global Unconstrained Fixed Inc 280 176 4.82 267 5.48 279 Jun-15

Net Median
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Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019

Market Value % of N 5Yrs 10 Yrs Inception
§) Portfolio Palicy % ; ; ,) Ran (%) Rank (%) Rank (%)
Global Multi Sector Fixed Income 80,045,296 3.10 4.00 4.14 26 1.83 48 2.34 77 - - - - 217 Jun-15
BBgBarc Global Aggregate TR 220 67  -0.39 74 149 90 104 88 305 99 2.55 Jun-15
Over/Under 1.94 222 0.85 -0.38
;\ggga/ Unconstrained Fixed Inc Net 2.80 176 482 267 548 272 Jun-15
Manulife Asset Management 80,045,296 3.10 414 26 1.83 48 2.34 77 - - - - 217 Jun-15
BBgBarc Global Aggregate TR 2.20 67 -0.39 74 1.49 90 1.04 88 3.05 99 2.55 Jun-15
Over/Under 1.94 2.22 0.85 -0.38
eV Globgl Unconstrained Fixed Inc 280 176 482 267 5.48 279 Jun-15
Net Median
Absolute Return Fixed Income 46,807,193 1.81 3.00 2.83 49 2.77 36 3.93 62 - - - - 2.30 Jun-15
3-Month LIBOR + 3% 142 86 5.65 3 4.70 53 4.15 11 3.77 94 4.42 Jun-15
Over/Under 1.41 -2.88 -0.77 -2.12
IT/I \2 2;(,)1[)6, Unconstrained Fixed Inc Net 280 176 4.82 267 5.48 279 Jun-15
Mackay Shields 46,807,193 1.81 2.83 49 2.77 36 3.93 62 - - - - 2.30 Jun-15
3-Month LIBOR + 3% 142 86 5.65 3 4.70 53 4.15 11 3.77 94 4.42 Jun-15
Over/Under 1.41 -2.88 -0.77 -2.12
eV Globql Unconstrained Fixed Inc 280 176 482 267 5.48 272 Jun-15
Net Median
Short Duration 250,907,281 9.70 - 0.96 99 2.89 98 - - - - - - 2.00 Jan-17
BBgBarc US Govt/Credit 1-3 Yr. TR 1.21 99 3.03 97 1.32 97 1.22 99 1.59 99 1.62 Jan-17
Over/Under -0.25 -0.14 0.38
eV US Core Fixed Inc Net Median 3.18 4.38 2.18 2.78 4,32 2.95 Jan-17
HGK Asset Management 250,907,281 9.70 0.96 93 2.89 74 - - - - - - 2.00 Jan-17
BBgBarc US Govt/Credit 1-3 Yr. TR 1.21 72 3.03 57 1.32 71 1.22 75 1.59 78 1.62 Jan-17
Over/Under -0.25 -0.14 0.38
6V US Short Duration Fixed Inc Net 144 310 1,85 1.44 213 167 Jan-17
Median
Emerging Market Debt 24,790,000 0.96 - - - - - - - - - - - -
Lazard EM Income Fund L 24,790,000 0.96 - - - - - - - - - - 0.00 Mar-19
‘I]nF:1 2/)I(organ GBI - EM Global Diversified 202 _ 758 3 3,27 3 0.76 3 4.38 _ 133 Mar-19
Over/Under 1.33
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Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019
Market Value % of .
($) Portfolio Pl s

Total Private Equity 17,424,021 0.67 5.00 -6.96 - 3.40 - 0.42 - 4.99 - 6.62 - 7.69 Oct-95
Private Equity Benchmark (1 Qtr. Lag) -2.08 - 9.98 - 1352 - 1140 -~ 10.63 - 16.83 Oct-95

Over/Under -4.88 -6.58 -13.10 -6.41 -4.01 -9.14
Adams Street Partners 3,552,392 0.14 -8.17 - 0.19 - 0.00 - 2.74 - 6.83 - 8.52 Oct-95
Invesco Vent Alpha Fund 13,857,474 0.54 -6.94 -- 4.65 -- -- - -- - - - 2.22 Jul-17
Total Infrastructure 94,027,959 3.64 4.00 0.78 - 6.68 - 2230 - 2229 - 15.67 - 9.03 Nov-07
NCREIF Property Index 1.80 - 6.82 - 7.07 - 9.12 - 8.50 - 6.37 Nov-07

Over/Under -1.02 -0.14 15.23 13.17 717 2.66
Global Infrastructure Partners 22,640,847 0.88 14.10 - 19.36 - 37.04 - 38.86 - 25.30 -- 17.89 Nov-07
Global Infrastructure Partners Il 18,402,816 0.71 -8.33 - 3.72 - - - - - - -- -1.00 Jan-17
Ullico Infra Taxable 51,864,369 2.01 -0.42 - - - - 3.73 May-18
Total Real Estate 96,751,785 3.74 7.00 2.38 - 5.79 - 3.74 - 5.89 - 6.34 - 5.67 Oct-95
NCREIF Property Index 1 Qfr. Lag 1.37 -- 6.71 - 1.22 -- 9.33 - 749 - 9.48 Oct-95

Over/Under 1.01 -0.92 -3.48 -3.44 -1.15 -3.81
Private Real Estate 81,045,977 3.13 - 0.11 - 4.83 - 3.66 - 6.86 - - - 7.62 Dec-10
Sound Mark Partners LLC 17,548,790 0.68 0.02 - 5.16 - - - - - - - 3.64 Sep-17
Brookfield RE Fund B 3,686,811 0.14 173 - 8.95 - - - - - - - 6.73 Jul-17
UBS Realty Investors 19,209,067 0.74 1.50 - 6.52 - 5.93 - 747 - 6.30 - 4.04 Jan-07
M.S. Prime Property 20,754,868 0.80 0.90 - 7.76 - 7.53 - 9.56 - 6.57 - 5.03 Dec-06
Mesirow RE Value 607,584 0.02 -16.69 - 2420 - -4.93 - 3.44 - -- - 4.44 Jul-12
DRA Advisors 393,271 0.02 1.55 - 2.99 - 3.80 - 4463 - 2486 - 21.20 Oct-07
Morgan Stanley RE VI 240,823 0.01 5.84 - 7.73 - 9.72 - 8.05 - -3.84 - -12.04 Jul-07
Lone Star X 11,157,553 043 1.32 - 19.38 - - - -- - - -39.95 Dec-17
Lone Star Global 401,144 0.02 -35.08 - 3444 - 1576 - -4.32 - 0.84 - 0.16 Aug-08
Lone Star Fund VI 1,736,998 0.07 0.35 - -0.29 - 1.05 - 454 - 7.02 - 6.41 Jul-08
Apollo Real Estate Advisors 170,151 0.01 -21.53 - -70.69 - -34.76 - -22.60 - -8.93 - -16.03 May-08
AG Core Plus Realty Il 461,414 0.02 1.54 - 3.75 - -7.41 - 5.63 - 6.45 - 5.34 Aug-07
ABR Chesapeake Il 246,692 0.01 -10.75 - 12.93 - -2.71 - 2.60 - 1.96 - 1.82 Sep-06
Mesirow FIN RE Val Il 4,424,158 0.17 -0.54 - - - - -7.94 May-18
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Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019

Market Value % of N 3 Yrs 5Yrs Inception
) Portiolio Palicy % ;) Ran . A Rank (%) Rank ;) Ran (%)

REIT 15,705,808 0.61 - 15.38 1 11.13 1 4.55 99 5.45 99 1335 32 12.48 Dec-08
eV EAFE REIT Net Median 14.19 8.99 8.42 7.18 12.99 10.97 Dec-08
ING Clarion 15,705,808 0.61 15.38 1 11.13 1 455 99 5.45 990 13.35 32 12.48 Dec-08

NAREIT Equity Index 16.33 1 20.34 1 5.97 99 9.03 1 18.23 1 14.98 Dec-08
Over/Under -0.95 9.21 -1.42 -3.58 -4.88 -2.50

eV EAFE REIT Net Median 14.19 8.99 8.42 7.18 12.99 10.97 Dec-08

Total Hedge Funds 129,627,955 5.01 4.00 -0.70 99 1.53 47 - - - - - - 4.87 Aug-16

HFRI Fund of Funds Composite Index 4.63 53 0.16 65 3.94 69 2.20 67 3.55 89 3.64 Aug-16
Over/Under -5.33 1.37 1.23
eVA_It Fund of Funds - Multi-Strategy 482 141 518 323 579 485 Aug-16
Median

Pluscios 33,214,755 1.28 1.27 93 1.96 41 - - - - - - 5.61 Aug-16
HFRI Fund of Funds Composite Index 4.63 53 0.16 65 3.94 69 2.20 67 3.55 89 3.64 Aug-16

Over/Under -3.36 1.80 1.97
oV Al Fund of Funds - Mul-Strategy 482 1.41 5.18 323 5.79 485  Aug-16

EnTrust Permal 56,054,717 2.17 0.05 98 4.47 16 - - - - - - 542 Feb-17

HFRI Fund of Funds Composite Index 4.63 53 0.16 65 3.94 69 2.20 67 3.55 89 3.24 Feb-17
Over/Under -4.58 4.31 2.18
eVA.It Fund of Funds - Multi-Strategy 482 141 518 323 579 408 Feb-17
Median

Blueprint Capital Advisors 40,358,482 1.56 -3.30 99 -3.19 87 - - - - - - -0.78 Aug-17
Blueprint Capital Custom Index 4.63 53 0.16 65 - -- - - - - 2.27 Aug-17

Over/Under -7.93 -3.35 -3.05
;‘gﬁig nF und of Funds - Multi-Strategy 482 1.41 5.18 3.23 5.79 300 Aug-17
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Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019

Market Value % of Policy % ank 5Yrs Rank 10 Yrs Inception
$) Portfolio yo A A b (%) (%) (%)
Total Global Asset Allocation 107,766,511 417 5.00 5.16 74 -0.65 59 6.29 36 2.83 61 - - 4.94 Dec-11
60% MSCI ACWI (Net) / 40% FTSE WGBI 7.95 51 1.17 47 6.83 35 4.24 36 8.21 44 6.09 Dec-11
Over/Under -2.79 -1.82 -0.54 -1.41 -1.15
eV Global TAA Net Median 8.10 0.78 5.38 3.01 7.81 5.22 Dec-11
PIMCO 107,766,511 417 5.38 7 -0.22 56 7.05 32 2.95 53 - - 4.65 Dec-11
PIMCO All Asset Index 4.63 79 4.53 11 3.90 64 3.61 42 5.85 68 3.96 Dec-11
Over/Under 0.75 -4.75 3.15 -0.66 0.69
eV Global TAA Net Median 8.10 0.78 5.38 3.01 7.81 5.22 Dec-11
Opportunistic Credit 79,672,544 3.08 4.00 1.99 - 3.63 - - - - - - - 5.22 Nov-16
Opportunistic Credit Custom Index 5.54 - 4.85 -- 6.82 - - - - - 4.97 Nov-16
Over/Under -3.55 -1.22 0.25
Beach Point LP 23,278,767 0.90 0.48 - 3.09 - - - - - - - 6.72 Dec-16
Opportunistic Credit Custom Index 554 - 4.85 -- 6.82 - - - - - 5.19 Dec-16
Over/Under -5.06 -1.76 1.53
Voya 21,608,860 0.84 2.46 - 2.57 - - - - - - - 3.25 Nov-16
Opportunistic Credit Custom Index 554 - 4.85 -- 6.82 - - - - - 4.97 Nov-16
Over/Under -3.08 -2.28 -1.72
Eagle Point Credit Management 20,489,913 0.79 2.73 - - - - - - - - - 6.00 Aug-18
Opportunistic Credit Custom Index 5.54 - 4.85 - 6.82 - - - - - 3.11 Aug-18
Over/Under -2.81 2.89
Monroe Capital Private 3,927,300 0.15 0.01 - - - - - - - - - 0.03 Nov-18
Opportunistic Credit Custom Index 5.54 - 4.85 - 6.82 - - - - - 2.63 Nov-18
Over/Under -5.53 -2.60
Voya Bank Loan 10,367,704 0.40 3.68 - - - - - - - - - 3.68 Jan-19
Opportunistic Credit Custom Index 5.54 - 4.85 - 6.82 - - - - - 5.54 Jan-19
Over/Under -1.86 -1.86

*Opportunistic Credit Custom Index: 50% CS Leveraged Loan / 50% ICE BofA ML US HY BB-B Rated Constrained Index.
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Chicago Police Annuity and Benefit Fund

TOTAL PLAN NET PERFORMANCE DETAIL

Ending March 31, 2019

Market Value % of . 5Yrs 10 Yrs
) Portiolio Palicy % . . Rank (%) Rank (%)
Private Debt 86,830,548 3.36 4.00 0.60 - 8.98 - - - - - -
Private Debt Custom Index 1.42 - 5.65 - 4.70 - - - -
Over/Under -0.82 3.33
Clareant Euro Dir 19,768,914 0.76 1.56 -- 9.40 - - - - - -
Dorchester Secondaries Offshore IV 28,433,753 1.10 0.05 -- 10.31 - - - - - -
Monroe Capital (PE) 20,950,602 0.81 0.19 - 6.54 - - - - - -
Crestline Opportunity FD Il 15,647,129 0.61 0.97 - 9.14 - - - - - -
Clareant Euro Dir Ill 2,030,150 0.08 0.00 - - - - - - - -
Cash 63,905,145 247 0.10 0.61 - 2.16 - 1.33 - 0.86 - -
91 Day T-Bills 0.59 - 2.15 - 1.23 - 0.76 - 0.42
Over/Under 0.02 0.01 0.10 0.10
Cash 63,905,145 247 0.61 62 2.16 61 1.33 52 0.86 59 0.59
91 Day T-Bills 0.59 66 2.15 62 1.23 76 0.76 76 0.42
Over/Under 0.02 0.01 0.10 0.10 0.17
Transitions 1,139,952 0.04 - 2.63 - 3.87 - 7.28 - - - -
Tax Reclaims 1,139,952 0.04 2.63 - 3.87 - 7.28 - - - -

*Private Debt Custom Index: 3 - Month LIBOR + 3%.
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21
72

Inception
(%)
6.64
4.92
1.72
8.99
6.37
9.39
6.22
0.00
0.66
0.48
0.18
243
1.82
0.61
3.45
3.45

Jul-14
Jul-14





