March 31, 2016 - ACERA Asset Allocation

Quarterly Asset Allocation Performance Update
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DO g un-15 [ $  2455516,123 |  35.4% 1.5%
Sep-15 | $  2,219489,615 | 34.3% -7.6%
Dec-15 |$ 2,189,832,457 |  32.9% 5.8%
Mar-16 |$  2,121,841475| 32.0% -2.5%
RNATIONAL EQ Jun-15 | 1984782728 28.6% 1.0%
Sep-15 | $  1,767,877,377 | 27.3% -12.2%
Dec-15 |$  1,840,126,338 | 27.7% 4.2%
Mar-16 |$  1,854,440,120 |  28.0% 0.8%
D INCO Jun-15 [ $  1,004,397,797 |  15.8% -1.6%
Sep-15 | $  1,070,797,293 |  16.5% -1.5%
Dec-15 |$ 1,064,376,976 |  16.0% -0.6%
Mar-16 |$ 1,108,034,874 | 16.7% 4.4%
REA : un-15  |$ 469,844,475 6.8% 5.1%
Sep-15 | $ 479,472,284 7.4% 3.4%
Dec-15 |$ 492,919,430 7.4% 5.2%
Mar-16 |$ 487,635,834 7.4% 2.0%
2 un-15 | $ 11,602,877 0.2% 0.0%
Sep-15 | $ 9,013,732 0.1% 0.0%
Dec-15 | $ 31,609,177 0.5% 0.0%
Mar-16 | $ 33,108,520 0.5% 0.0%
PRIVA g & ALTERNA Jun-15  [$ 649,045,156 9.4% 3.8%
Sep-15 | $  682,475922 [ 10.5% 4.3%
Dec-15 |[$ 797,150,584 |  12.0% -0.2%
Mar-16 |$  776,173556 | 11.7% -1.3%
REAL REATURN POO un-15  [$ 272,508,303 3.9% 0.2%
Sep-15  |$ 245,793,154 3.8% -0.8%
Dec-15 |$ 235,279,483 3.5% -4.3%
Mar-16 |$ 240,015,594 3.6% 2.0%
Jun-15  [$  6937,607,459 [  100.0% 1.2%
Sep-15 | $  6,474,919,377 | 100.0% -6.1%
Dec-15 |$  6,651,294,445 |  100.0% 3.2%
Mar-16 |$  6,621,249,973 |  100.0% 0.2%

*The new asset allocation target was adopted by the Board on 8/20/2015.

*The new asset allocation will be reflected once implemented.
* Data Source: Verus (doe not sum to 100% due to rounding)
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