LA CITY EMPLOYEES’

m LACERS Monthly Performance as of August 31, 2021

RETIREMENT SYSTEM (Performance Data is Audited and Net of Fees)
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https://www.youtube.com/watch?v=zLlBx3BYx2k&t=4s

LACERS LACERS Total Fund Performance

LA CITY EMPLOYEES’ (Returns in %)
RETIREMENT SYSTEM
Annualized
Quarter Yearto
Market Value (5)  Month 1Year 2Years 3Years 5Years 10 Years
to Date Date
Total LACERS Fund 23,925,433,528 2.73 3.69 14.30 23.98 16.56 11.80 11.35 10.08
U.S. Equity 5,691,046,750 2.73 4.36 20.43 33.96 25.96 16.80 17.47 15.89
Non-U.S. Equity 6,261,998,269 2.38 1.86 12.01 29.82 19.87 11.18 11.45 8.09
Core Fixed Income 3,794,693,108 -0.16 0.96 -0.25 0.88 4.12 6.09 3.60 --
Credit Opportunities 1,899,976,257 0.95 0.97 2.19 7.06 4.87 6.22 5.36 --
Private Equity 3,415,644,005 9.95 11.96 43.00 56.72 27.34 21.66 19.23 14.79
Real Assets 2,694,442,961 0.66 3.42 10.29 12.65 6.79 6.80 6.03 7.42
Cash 167,632,178 0.01 0.02 0.07 0.13 0.66 1.26 1.29 0.73
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LACERS

LA CITY EMPLGYEES'
RETIREMENT SYSTEM
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1 FYTD = Fiscal Year to Date. For LACERS, the fiscal year begins on July 1 and ends on June 30 the following year.
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Credit Opportunities Blend = 65% US High Yield 2% Issuer Cap TR / 35% JP Morgan EMBI Global Diversified July 1, 2014 to present; US High

Yield 2% Issuer Cap TR prior to July 1, 2014.

3 Private Equity Blend = Russell 3000 + 3% July 1, 2012 to present; Russell 3000 + 4% prior to July 1, 2012.

Definitions for commonly used terms can be found by clicking here.
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https://www.lacers.org/sites/main/files/file-attachments/glossary_alphabetical_basic_final.pdf?1609343829

