PERFORMANCE RETURNS FOR TOTAL

2nyste10 - New York State Teachers Retirement
From 03/29/2018 to 04/30/2018
Time Weighted Return / Annualized / Gross of Fees

Level Description MTD QTD YTD 1 Year 2 Year 3 Year 4 Year 5 Year 6 Year 7 Year 8 Year 9Year 10 Year ITD
Total Portfolio 0.81 0.81 -0.03 8.60 15.19 9.25 8.79 12.59 13.48 10.63 12.13
Total Equities 0.82 0.82 -0.14 8.48 6.68
Total Cash 0.12 0.12 0.49 1.33 3.08
Russell 2000 Value 1.73 1.73 -0.95 6.53 16.40 9.27 8.16 10.36 11.86 9.44 10.07 14.12 8.46 10.94
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