
City of Ormond Beach Police Officers' Pension Plan

Distribution of Assets: Other Important Facts:

Equity Total Portfolio $22,888,983

     Large Cap Value $5,312,946 Total Gain or (Loss) - Gross $180,506

     Large Cap Growth $5,101,382 Total Gain or (Loss) - Net $155,075

     Small/Mid Cap Value $1,238,843 Total Fees ($25,432)

     Small/Mid Cap Growth $1,201,285

     International Value $1,109,280 HGK (Large Cap Value)

     International Growth $1,153,061 Total Assets 100.00% $5,312,946

        Total Equity $15,116,796      Equity 97.73% $5,192,320

Fixed Income $7,562,418      Cash 2.27% $120,626

Cash (R&D Account) $209,769 Fees ($4,995)
Total Portfolio $22,888,983 Gain or (Loss) $51,753

Distribution by Percentages: Policy Current SAWGRASS (Large Cap Growth)

Equity Total Assets 100.00% $2,586,698

     Large Cap Value 22.5% 23.21%      Equity 97.57% $2,523,854

     Large Cap Growth 22.5% 22.29%      Cash 2.43% $62,844

     Small/Mid Cap Value 5.0% 5.41% Fees ($3,618)

     Small/Mid Cap Growth 5.0% 5.25% Gain or (Loss) ($40,740)

     International Value 5.0% 4.85%

     International Growth 5.0% 5.04% POLEN (Large Cap Growth)

        Total Equity 65.0% 66.04% Total Assets 100.00% $2,514,684

Fixed Income 35.0% 33.04%      Equity 93.66% $2,355,128

Cash (R&D Account) 0.92%      Cash 6.34% $159,556
Total 100.0% 100.00% Fees ($3,791)

Gain or (Loss) ($8,087)

RECEIPTS & DISBURSEMENT GW CAPITAL (Small/Mid Cap Value)

Total Assets (Cash) $209,769 Total Assets 100.00% $1,238,843

Gain or (Loss) $13      Equity 97.78% $1,211,335

     Cash 2.22% $27,508

Fees ($2,248)

Gain or (Loss) $42,436

GARCIA HAMILTON  (Fixed Income) PERIMETER (Small/Mid  Cap Growth)

Total Assets 100.00% $7,562,418 Total Assets 100.00% $1,201,285

     Fixed Income 97.97% $7,408,975      Equity 98.13% $1,178,851

     Cash 2.03% $153,443      Cash 1.87% $22,433

Fees ($4,683) Fees ($2,243)

Gain or (Loss) $73,919 Gain or (Loss) ($9,266)

DELAWARE (International Value)

Total Assets 100.00% $1,109,280

     Equity 95.63% $1,060,856

     Cash 4.37% $48,424

Fees ($2,029)

Gain or (Loss) $31,800

RENAISSANCE (International Growth)

Total Assets 100.00% $1,153,061

     Equity 99.23% $1,144,194

     Cash 0.77% $8,867

Fees ($1,825)

Gain or (Loss) $38,679

As of December 31, 2012

SUMMARY OF RELEVANT FACTS

The prices, quotes, or statistics contained herein have been obtained from sources believed to be reliable, however, its accuracy cannot be guaranteed.  
Past performance is not a guarantee of future results.



BREAKDOWN OF RETURNS
City of Ormond Beach Police Officers' Pension Plan

As of December 31, 2012

Actuarial Rate of Return = 7.50%
 

EQUITY Your Returns Your Returns

 HGK (Gross-of-Fees) (Net-of-Fees) Russ 1000 Value PSN Money Mgrs. S&P 500

Quarter 0.98 0.89 1.53 0.82 (0.38)
1 Year 16.98 16.54 17.50 15.09 16.00
3 Year 9.65 9.23 10.86 10.83 10.87

Since 4/30/2009 14.70 14.30 16.84 NA 16.81
 Sawgrass Russ 1000 Growth PSN Money Mgrs. S&P 500

Quarter (1.55) (1.69) (1.33) (0.31) (0.38)
Since 4/30/2012 1.46 0.93 0.65 NA 3.68

Saw/Ren - 1 Year 15.75 15.00 15.25 15.66 16.00
Saw/Ren - 3 Year 9.41 8.74 11.35 10.69 10.87
Saw/Ren - 5 Year 0.42 (0.18) 3.12 2.34 1.66

Saw/Ren - Since 7/31/2007 1.13 0.55 3.82 NA 1.86
 Polen Russ 1000 Growth PSN Money Mgrs. S&P 500

Quarter (0.32) (0.47) (1.33) (0.31) (0.38)
Since 4/30/2012 (1.18) (1.44) 0.64 NA 3.68

GW Capital Russ 2500 Value PSN Money Mgrs.

Quarter 3.54 3.35 4.15 2.01
1 Year 15.49 14.60 19.22 15.82
3 Year 14.18 13.32 12.87 11.87

Since 10/31/2008 19.33 18.50 14.20 NA
Perimeter Russ 2500 Growth PSN Money Mgrs.

Quarter (0.76) (0.95) 1.77 1.68
1 Year 15.08 14.23 16.13 15.52
3 Year 13.28 12.45 13.78 11.70

Since 4/30/2009 17.79 16.98 19.67 NA
 Delaware MSCI EAFE (Net) MSCI EAFE Val

Quarter 2.95 2.76 6.57 7.39
1 Year 8.80 7.98 17.32 17.69
3 Year 2.84 2.07 3.56 2.19
5 Year (3.47) (4.21) (3.69) (4.34)

Since 7/31/05 3.88 3.10 3.57 2.82
 Renaissance MSCI AC Wd x US MSCI EAFE Grth

Quarter 3.47 3.30 5.86 5.78
1 Year 11.11 10.40 16.84 16.87
3 Year 3.50 2.88 3.87 4.86

Since 4/30/2009 12.98 12.35 12.94 13.04
FIXED INCOME
 Garcia Hamilton BC Int. Govt/Credit BC Int. Aggregate 90-Day T-Bill

Quarter 0.99 0.92 0.35 0.18 0.02
1 Year 9.52 9.25 3.90 3.55 0.08
3 Year 6.80 6.53 5.19 5.22 0.09
5 Year 7.50 7.25 5.18 5.39 0.33

Since 9/30/03 6.09 5.81 4.53 4.83 1.70
TOTAL RETURN
 Combined Managers Policy Index Composite Index

Quarter 0.81 0.67 1.08 1.09
1 Year 12.80 12.27 12.27 12.45
3 Year 8.18 7.69 8.89 8.99
5 Year 2.88 2.41 3.18 4.11

Since 3/31/01 5.00 4.52 5.05 5.47
TOTAL RETURN
 Dollar-Weighted Net Actuarial Rate CPI +4

Quarter  0.66 1.82 0.78
1 Year  12.35 7.50 5.66
3 Year  7.73 7.50 5.97
5 Year  2.22 7.50 5.74

Since 3/31/01  4.49 7.50 6.36
Policy Index = 30% Russell 1000 Value + 30% Russell 1000 Growth + 20% BC Aggregate + 20% BC Intermediate Gov't/Credit Bonds for periods prior to June 30, 2005;

            27.5% Russell 1000 Value + 27.5% Russell 1000 Growth + 10% MSCI EAFE (Net) + 17.5% BC Aggregate + 17.5% BC Intermediate Gov't/Credit Bonds for 

            periods from June 30, 2005 to October 31, 2008; 25% Russell 1000 Value + 25% Russell 1000 Growth + 5% Russell 2500 Value + 10% MSCI EAFE (Net)

           + 17.5% BC Aggregate + 17.5 BC Intermediate Gov't/Credit Bonds for periods October 31, 2008 to April 30, 2009; & 22.5% Russell 1000 Value + 22.5% 

           Russell 1000 Growth + 5% Russell 2500 Value + 5% Russell 2500 Growth + 5% MSCI EAFE (Net) + 5% MSCI AC World ex US + 35% BC Intermediate

           Gov't/Credit Bonds for periods since April 30, 2009



INVESTMENT POLICY CHECKLIST 

Ormond Beach Police Officers' Pension Fund As of December 31, 2012

GUIDELINES In Compliance OBJECTIVES Met

Equity Portfolio Total Portfolio
Listed on recognized exchange Yes Exceed Target Index - Since 3/31/2001 No

Single issue not to exceed 7% at market value for Yes Exceed actuarial assumption (7.5%) - Since 3/31/2001 No

   each equity separately managed portfolio

Each equity portfolio < 70% & > 60% of total fund at Yes HGK 
   market value Equities > Russell 1000 Value - Since 4/30/2009 No

No scrutinized companies (Sudan/Iran) held per Yes Rank in the Top 50% - Since 4/30/2009 No

   Protecting Florida's Investments Act requirement

Sawgrass
Fixed Income Portfolio Equities > Russell 1000 Growth - Since 4/30/2012 Yes

U.S. Government / Agency or U.S. Corporations Yes Rank in the Top 50% - Since 4/30/2012 Yes

Corporate Bonds rated "A" or better Yes*

CMOs < 15% of fixed Income portfolio at market Yes Polen
Single corporate issuer not exceed 5% of bond portfolio Yes Equities > Russell 1000 Growth - Since 4/30/2012 No

Single corporate issuer not exceed 5% of total fund Yes Rank in the Top 50% - Since 4/30/2012 No

* There are asset-backed notes that were inherited from AllianceBernstein with ratings

below A which are still being worked out of the portfolio as good opportunities arise. A GW Capital
couple of other notes contain split ratings. Equities > Russell 2500 Value - Since 10/31/2008 Yes

Rank in the Top 50% - Since 10/31/2008 Yes

Perimeter
Equities > Russell 2500 Growth - Since 4/30/2009 No

Rank in the Top 50% - Since 4/30/2009 No

Delaware
Equities > MSCI EAFE (Net) - Since 7/31/2005 Yes

Renaissance
Equities > MSCI AC World ex US - Since 4/30/2009 Yes

Garcia Hamilton & Associates
Bonds > BC Intermediate Gov't/Credit - Since 3/31/2001 Yes

The information contained herein has been compiled from sources believed to be reliable, however, the accuracy or completeness cannot be guaranteed.
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