
NEW HAMPSHIRE JUDICIAL RETIREMENT PLAN
FLASH REPORT

Incep.

Asset Class Date

Domestic Equity Nov-05

Russell 3000 Nov-05
Schwab Fundamental US Equity Jun-09

Russell 1000 Value Jun-09
Vanguard S&P 500 US Equity Mar-12

S&P 500 Mar-12
T.Rowe US Lrg. Growth Jul-10

Russell 1000 Growth Jul-10
DFA Small Cap US Small Equity Jun-09

Russell 2000 Jun-09
Foreign Equity Nov-05

MSCI ACWI ex US Nov-05
Vanguard Developed Int'l Equity Jun-17

FTSE Dev. AC ex U.S. Jun-17
Am. Funds EuroPac Int'l Equity Nov-09

MSCI ACWI ex US Nov-09
DFA EM Core EM Equity Mar-17

MS EM Mar-17
Fixed Income Nov-05

BarCap Aggregate Nov-05
Baird Short-Term Short-Term Mar-18

BBgBarc 1-3 yr Gov/Cred. Mar-18
MetWest Total Return Total Return Feb-13

BBgBarc Aggregate Feb-13
Alternative Oct-10
HFR FOF Index Oct-10
Westwood Income Real Return Feb-18
Westwood Custom* Feb-18
Schwab Hedged Equity L/S Equity Sep-18
HFRI Equity Hedge Index Sep-18
Lighthouse Fund of Funds Jan-11

HFR FOF Index Jan-11
Total Plan - Nov-05

Custom Index** - Nov-05

$ Total

Schwab Fundamental 9,049,563$             

Vanguard S&P 500 9,496,702$             

T.Rowe 4,025,100$             

DFA Small Cap 3,299,643$             

Vanguard Developed 1,187,744$             

Am. Funds EuroPac 7,660,278$             

DFA EM Core 1,144,345$             

Baird Short-Term 4,497,751$             

MetWest Total Return 7,121,177$             

Westwood Income 3,417,851$             

Schwab Hedged Equity 2,998,305$             

Lighthouse 5,272,701$             

Cash 573,468$                

Total Plan 59,744,627$         
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ASSET ALLOCATION RANGES

**Custom Index: 37.6% S&P 500, 5.9% Russell 2000, 19.2% MSCI ACWI ex-US, 7.8% BBg 1-3yr G/C, 12.5% BBg Agg, 5.9 Westwood Custom, 10.0% HFR FOF, and 1.1% 91 Day T-Bill.
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*Westwood Custom: 25% S&P 500, 25% ML 91 Day Tbill, 25% NAREIT, and 25% CITI 1-10 yr Treasury.
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