TRUST PERFORMANCE
DASHBOARD

ERS

EMPLOYEES@RETIREMENT
SYSTEM or TEXAS

Source: BNY Mellon net performance report dated 12/31/2019

Total Trust Allocation
I

Return Seeking
7%
83%*

l

Risk Reducing
23%
17%*

!

!

l

l

!

!

Public Equity
39.0%
37%*

Fixed Income
(Credit)
9.6%
11%*

Private Equity
14.7%
13%*

Real Estate
10.8%
12%*

Infrastructure
3.0%
7%*

Opportunistic
Credit
0%
3%*

!

l !

Hedge Funds Cash
3.6% 1.9%
5%* 1%*

*Asset Allocation Target

CYTD | 1-Year | 3-Year 5-Year | 10-Year lezagaltn:sc;me
Performance 14.45% @ 14.45% | 9.31% 7.13% 7.90% 17.1%
11%*
Benchmark 16.61% @ 16.61% | 8.76% 6.91% 7.73% %
Risk Reducing
CYTD
—e | Performance: 5.44%

Benchmark: 5.22%

1-Year
Performance: 5.44%
Benchmark: 5.22%

Fixed Income
(Rates) 17.1%

Hedge Funds

CYTD
Performance: 4.59%
Benchmark: 6.24%

1-Year
Performance: 4.59%

3.6%

5-Year
Performance: 2.13%
Benchmark: 1.99%

Benchmark: 6.24%

5-Year
Performance: 4.32%
Benchmark: 5.05%
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Return Seeking

CYTD
Performance: 26.18%
Benchmark: 26.75%

Public Equity
39.0%

1-Year
Performance: 26.18%
Benchmark: 26.75%

5-Year
Performance: 8.16%
Benchmark: 8.56%

CYTD
Performance: 11.01%
Benchmark: 14.32%

Fixed Income (Credit)
9.6%

CYTD
Performance: 3.39%
Benchmark: 16.50%

Private Equity
14.7%

1-Year
Performance: 3.39%
Benchmark: 16.50%

5-Year
Performance: 11.15%
Benchmark: 9.84%

1-Year
Performance: 11.01%
Benchmark: 14.32%

5-Year
Performance: 6.11%
Benchmark: 6.14%

CYTD
Performance: 10.12%
Benchmark: 10.35%

CYTD
Performance: 8.58%
Benchmark: 4.64%

Private
Infrastructure
3.0%

Real Estate
(Private) 7.6%

1-Year
Performance: 8.58%
Benchmark: 4.64%

5-Year
Performance: 12.19%
Benchmark: 8.36%

CYTD
Performance: 23.74%
Benchmark: 22.70%

Real Estate (Public)

3.2%

1-Year
Performance: 23.74%
Benchmark: 22.70%

5-Year
Performance: 5.74%

1-Year
Performance: 10.12%
Benchmark: 10.35%

5-Year
Performance:(1.67%)
Benchmark: (1.63%)

CYTD
Performance: 0.0%
Benchmark: 0.0%

Opportunistic
Credit

0%

Benchmark: 6.17%

1-Year
Performance: 0.0%
Benchmark: 0.0%

5-Year
Performance: 0.0%
Benchmark: 0.0%
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