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Bridgewater All Weather Fund

September 30, 2016

Source: Bridgewater
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Bridgewater
Dallas Police & Fire Pension
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Source: Bridgewater
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Putnam
Dallas Police & Fire Pension
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Source: Putnam, September 2016
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Putnam
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Source: Putnam, September 2016
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GMO (Global Asset Allocation)

Historical Allocation

September 30, 2016
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GMO (Global Asset Allocation)

Asset Allocation

September 30, 2016
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Glossary of Investment Terminology – Risk Statistics

Source: Investor Force
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Glossary of Investment Terminology
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• Past performance is no guarantee of future results.

• NEPC uses, as its data source, the plan’s custodian bank or fund service 
company, and NEPC relies on those sources for security pricing, calculation 
of accruals, and all transactions, including income payments, splits, and 
distributions.  While NEPC has exercised reasonable professional care in 
preparing this report, we cannot guarantee the accuracy of all source 
information contained within.

• The Investment Performance Analysis (IPA) is provided as a management 
aid for the client’s internal use only.  Portfolio performance reported in the 
IPA does not constitute a recommendation by NEPC.

• Information in this report on market indices and security characteristics is 
received from sources external to NEPC.  While efforts are made to ensure 
that this external data is accurate, NEPC cannot accept responsibility for 
errors that may occur.

• This report may contain confidential or proprietary information and may 
not be copied or redistributed.

Information Disclosure
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