Montgomery County Consolidated Retiree Health Benefits Trust

December 31, 2013

Rates of Return By Manager

Ending Market Target One Three Fiscal Calendar One Three Five Ten
Account Value % Wt Wt Month Months YTD YTD Year Years Years Years
Montgomery County Ret. HB Trust 292,100,503 100.0 100.0 0.75 4.00 8.58 11.10 11.10 8.52 12.85 N/A
RHBT Policy Benchmark 0.82 3.76 7.98 10.54 10.54 8.10 12.46 N/A
Domestic Equity 70,855,327 243 23.8 2,57 9.87 17.49 34.38 3438 16.71 19.05 N/A
Russell 3000 2.64 10.10 17.09 33.55 33.55 16.24 18.71 N/A
International Equity 55,784,953 19.1 19.5 1.10 6.74 16.82 18.41 18.41 6.65 11.72 N/A
MCHBT International Equity 0.76 4.74 15.33 16.34 16.34 5.84 11.17 N/A
Global Equity 14,432,937 4.9 5.0 0.62 3.63 10.69 N/A N/A N/A N/A N/A
MSCI ACWI ND 1.73 7.31 15.79 N/A N/A N/A N/A N/A
BlackRock U.S. TIPS Fund 28,671,941 9.8 10.0 -1.46 -1.95 -1.21 -8.55 -8.55 3.65 5.69 N/A
BC U.S. TIPS -1.47 -2.00 -1.31 -8.61 -8.61 3.55 N/A N/A
Fixed Income 63,957,160 21.9 22.0 -0.22 1.31 1.85 -1.56 -1.56 481 N/A N/A
MCHBT Fixed Income -0.05 1.51 2.07 -1.41 -1.41 5.50 N/A N/A
Real Estate 28,812,643 9.9 10.0 0.19 -0.51 -1.20 2.41 241 8.32 16.44 N/A
MCHBT Real Estate 0.33 -0.86 -1.28 2.96 2.96 8.29 15.81 N/A
Commodities 14,469,312 5.0 5.0 0.62 -1.89 1.34 -11.19 -11.19 N/A N/A N/A
DJ UBS Commodity Index 1.24 -1.05 1.06 -9.52 -9.52 N/A N/A N/A
Absolute Return 10,596,817 3.6 4.8 -0.82 1.08 6.35 N/A N/A N/A N/A N/A
HFR Macro 0.52 1.98 0.68 N/A N/A N/A N/A N/A
Cash 4,451,249 15 0.00 0.00 0.04 0.05 0.05 0.12 0.14 N/A
90 Day T-Bill 0.01 0.01 0.02 0.06 0.06 0.07 0.10 N/A

*certain commingled funds within these sectors are net of fees




