


































































































Tucson Supplemental Retirement System  June 30, 2010 
 

Investment Section  33 

One Three Five
Year Years Years

REAL ESTATE FUNDS
JPM Strategic Property Fund -5.66% -8.77% 1.32%
NCREIF ODCE Index -5.98% -10.97% -0.21%

LaSalle Income & Growth Fund IV -14.58% -15.77% (not funded as of June, 2005)
NCREIF ODCE Index -5.98% -10.97% -0.21%

JPM Income and Growth Fund -12.80% -23.94% (not funded as of June, 2005)
NCREIF ODCE Index -5.98% -10.97% -0.21%

INFRASTRUCTURE FUNDS
Macquarie European Infrastructure Fund 3 -             
CPI + 4% 5.09% 5.62% 6.43%

SteelRiver Infrastructure Fund North America -             
CPI + 4% 5.09% 5.62% 6.43%

Notes:  All data provided by independent investment consultant, Hewitt Investment Group
            (1)  Geometrically compounded, time-weighted rates of return
            (2)  Custom Benchmark = 36% S&P 500 Index + 10% Russell 2000 + 23% Barclays Aggregate + 3%
                  Barclays High Yield + 15% MSCI AC WF ex-US + 8% Real Estate-NCREIF ODCE + 5% CPI+4%

(funding still in process)

(funding still in process)

Schedule of Investment Results
For Periods Ended June 30, 2010 (Continued)

Annualized Returns (1)

 






































































