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Appendix VII - Private Markets Report (as of August 2017) - Performance Analysis by Asset Class & Strategy Type 

14

Performance by  Strategy Type

Performance by Asset Class

Asset Class Strategy # of Funds Commitment Funded Paid-In Capital Distr ibutions % Drawn Reported Valuation Adjusted Valuation IRR MOC

Private Equity

Buyout 4 $42,500,000 $34,665,085 $36,349,480 $20,205,286 86% $9,994,536 $21,615,637 5.61% 1.24

Distressed Equity 1 $25,000,000 $4,524,992 $4,524,992 $1,004,850 18% $5,181,516 $5,181,516 26.73% 1.37

Growth Equity 2 $32,500,000 $22,710,709 $25,986,287 $4,482,966 80% $24,210,518 $24,048,392 3.79% 1.10

Opportunistic Equity 7 $77,500,000 $62,938,545 $63,288,169 $27,835,509 82% $34,361,198 $45,156,487 4.23% 1.15

Secondaries 2 $17,500,000 $16,409,849 $17,074,890 $13,593,869 98% $5,426,437 $5,048,462 2.07% 1.09

Venture Capital 3 $50,000,000 $8,604,124 $8,845,999 $0 18% $3,807,760 $8,732,759 -2.34% 0.99

Total 19 $245,000,000 $149,853,304 $156,069,817 $67,122,480 64% $82,981,965 $109,783,253 4.33% 1.15

Private Credit

Distressed Credit 3 $42,750,000 $40,119,345 $40,248,413 $15,674,453 94% $32,656,467 $32,112,516 5.81% 1.19

Loans 5 $66,452,805 $33,881,949 $34,478,994 $6,799,921 52% $36,574,258 $35,911,087 11.22% 1.24

Opportunistic Credit 6 $59,151,000 $36,521,463 $39,924,748 $9,154,420 67% $31,593,763 $36,302,086 7.14% 1.14

Total 14 $168,353,805 $110,522,757 $114,652,155 $31,628,794 68% $100,824,488 $104,325,689 7.55% 1.19

Private Real Assets

Energy 8 $112,000,000 $105,968,776 $112,487,451 $114,426,098 100% $32,700,460 $34,171,989 13.89% 1.30

Infrastructure 3 $45,500,000 $37,773,107 $45,517,199 $48,765,110 100% $24,638,158 $24,638,158 31.06% 1.61

Power 2 $25,000,000 $21,862,399 $22,723,289 $8,750,636 91% $10,460,890 $10,460,890 -5.34% 0.85

Opportunistic Real Assets 1 $15,000,000 $3,300,000 $3,300,000 $0 22% $2,247,721 $3,297,721 0.00% 0.00

Total 13 $197,500,000 $168,904,282 $184,027,939 $171,941,844 93% $70,047,229 $72,568,758 14.15% 1.31

Private Real Estate

Direct Investment 2 $38,663,450 $39,709,817 $41,101,630 $9,342,109 106% $40,795,042 $40,612,280 11.03% 1.22

Opportunistic Real Estate 1 $10,000,000 $10,000,000 $10,000,000 $0 100% $3,914,449 $3,914,449 -11.47% 0.39

Value-Add 1 $10,000,000 $7,554,674 $7,611,174 $6,116,272 76% $8,524,689 $7,255,553 12.45% 1.76

Total 4 $58,663,450 $57,264,491 $58,712,804 $15,458,381 100% $53,234,180 $51,782,282 4.16% 1.15

Asset Class # of Funds Commitment Funded Paid-In Capital Distribut ions % Drawn Reported Valuation Adjusted Valuation IRR MOC

Private Equity 19 $245,000,000 $149,853,304 $156,069,817 $67,122,480 64% $82,981,965 $109,783,253 4.33% 1.15

Private Credit 14 $168,353,805 $110,522,757 $114,652,155 $31,628,794 68% $100,824,488 $104,325,689 7.55% 1.19

Private Real Assets 14 $197,500,000 $168,904,282 $184,027,939 $171,941,844 93% $70,047,229 $72,568,758 14.15% 1.31

Private Real Estate 4 $58,663,450 $57,264,491 $58,712,804 $15,458,381 100% $53,234,180 $51,782,282 4.16% 1.15

Total 51 $669,517,255 $486,544,834 $513,462,715 $286,151,499 77% $307,087,862 $338,459,982 8.11% 1.22
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