September 2014 - ACERA Asset Allocation

Quarterly Asset Allocation Performance Update

RA POR A ON & P ORMA
% O QUARTER

QUAR R A PORTFO PERFORMA

DO Dec-13 | $ 2,424,608,620 | 36.5% 10.0%
Mar-14 |$ 2,351,158,509 | 34.9% 1.3%

un-14 | $ 2425419134 |  35.0% 3.2%

Sep-14 [$ 2,363,896,790 | 35.1% 1.1%

Q Dec-13 | $ 2,062,593,184 | 31.1% 5.7%

Mar-14 |$ 2,054,146,063 | 30.5% 0.9%

Jun-14 [ $  2,081,776,927 |  30.1% 4.2%

Sep-14 [$ 1,952,158,597 |  29.0% -5.9%

Dec-13 | $ 1,017,608,129 | 15.3% 0.8%

Mar-14 |$ 1,096,624,537 | 16.3% 3.0%

un-14 | $  1,112,821,120 [  16.1% 3.4%

Sep-14 [$ 1,106,479,173 |  16.4% -0.4%

R Dec-13 | $ 427,749,208 6.4% 3.4%
Mar-14 |$ 414,264,095 6.2% 1.5%

un-14  |$ 391,892,265 5.7% 2.4%

Sep-14 [$ 440,922,370 6.6% 3.1%

A Dec-13 | $ 7,011,467 0.1% 0.0%
Mar-14 | $ 19,579,884 0.3% 0.0%

un-14 | $ 42,173,857 0.6% 0.0%

Sep-14 | $ 2,544,138 0.0% 0.0%

PR 8 R Dec-13 |$ 441,106,880 6.6% 4.5%
Mar-14 |$ 457,972,267 6.8% 3.8%

Jun-14  |$ 514,549,015 7.4% 3.6%

Sep-14 [$ 547,189,240 8.1% 4.2%

R POO PO Dec-13 |$ 256,045,989 3.9% 0.7%
Mar-14 |$ 336,964,750 5.0% 1.5%

un-14  |$ 353,104,082 5.1% 4.9%

Sep-14 |$ 317,623,126 4.7% -9.9%

TOTAL ASSETS

Dec-13 [$ 6,636,723,477 | 100.0% 6.0%

Mar-14 |$ 6,730,710,195 | 100.0% 1.8%

Jun-14 [ $  6,921,736,400 |  100.0% 3.6%

Sep-14 [$ 6,730,813,434 | 100.0% -2.2%

* Data Source: Strategic Investment Solutions, Inc.
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