Laborers' & Retirement Board Employees' Annuity & Benefit Fund of Chicago

Hedge Fund Performance Detail

Market Value
(%)
Hedge Funds 103,290,162
HFRI Fund of Funds Composite Index
Entrust Capital 32,736,935
HFRI Fund of Funds Composite Index
Credit Suisse Multi-Strategy
Entrust Special OP Fd II 4,858,928
BofA Merrill Lynch US High Yield Master Il TR
Entrust Special OP Fd IlI 562,052
BofA Merrill Lynch US High Yield Master Il TR
Stenham Asset Management 14,058,537

HFRI Macro (Total) Index
Credit Suisse Hedge Global Macro

Pluscios Mgmt LLC 11,533,389
HFRI Fund of Funds Composite Index
Credit Suisse Multi-Strategy

Rock Creek Fund 18,534,265
HFRI Fund of Funds Composite Index
Credit Suisse Multi-Strategy

Lighthouse Global Long/Short 18,455,321
HFRI Equity Hedge (Total) Index
Credit Suisse Long Shrt Eqt USD
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Net of Fees - Ending June 30, 2015
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