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BlackRock ACWI Superfund B

BlackRock Interm. Govt/Credit Idx B

Hotchkis & Wiley High Yield Fund

JP Morgan Multi-Manager Strategies

Mutual Fund Cash

PIMCO Total Return Fund

Total Fund

Indices
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2014
Total
Period
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(Sum)
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2.13

(Annualized)
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BlackRock Interm. Govt/Credit Idx B

PIMCO Total Return Fund

Hotchkis & Wiley High Yield Fund

Fixed Income Composite
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Fixed Income Composite 77.7 9,641 4.1 85.4 4.1 6.4 BBB 18 1 18 36 2 22 1 3
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  Agency

Corporate
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  Utility
  Finance
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Transportation

Mortgage
  GNMA
  FHLMC
  FNMA
  Other Mortgage

Municipals

Cash

Other
Total
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12/31/14 8.0 3,121 2.9 96.9 0.1 0.1 AA 13 6 63 15 0 0 0 3
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12/31/14 0.0 5,501 16.0 54.0 14.0 16.0 AA 14 18 43 0 0 25 0 0
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2014 5.97 4.68 -0.39 -5.35 4.68 -1.28
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Government
  Treasury
  Agency

Corporate
  Industrial
  Utility
  Finance
  Yankee

Transportation

Mortgage
  GNMA
  FHLMC
  FNMA
  Other Mortgage

Municipals

Cash

Other
Total
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12/31/14 19.6 146 2.0 98.0 0.0 0.0 B 11 1 0 79 1 0 2 7
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Government
  Treasury
  Agency

Corporate
  Industrial
  Utility
  Finance
  Yankee

Transportation

Mortgage
  GNMA
  FHLMC
  FNMA
  Other Mortgage

Municipals

Cash

Other
Total
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12/31/14 50.2 884 5.1 78.7 6.3 9.9 AA 21 0 18 23 3 34 0 1
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BlackRock ACWI Superfund B

Global Equity Composite

Indices
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Global Equity Composite 7,456 8,613 47 0 53 7 6 11 13 9 11 22 14 3 3 NA
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Global Equity Composite 13.4 7.6 77,019 18.9 2.0 2.4 17.9 0.99 0.75
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12/31/14 7,456 8,613 47 0 53 7 6 11 13 9 11 22 14 3 3 NA
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12/31/14 13.4 7.6 77,019 18.9 2.0 2.4 17.9 0.99 0.75
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NMI Settlement Fund Total Fund Policy*

Asset Class Index Target
Global Equity MSCI ACWI (N) 15%
Domestic Fixed Income ML US High Yield BB/B Const. 20%

Barclays Gov/Credit Inter. Index 20%
Barclays Aggregate 45%

100%

NMI Settlement Fund Global Equity Policy

Asset Class Index Target
Global Equity MSCI ACWI (N) 100%

100%

NMI Settlement Fund Fixed Income Policy*

Asset Class Index Target
Domestic Fixed Income ML US High Yield BB/B Const. 24%

Barclays Gov/Credit Inter. Index 24%
Barclays Aggregate 53%

100%

*Prior to 2Q 2014 the Total Fund and Fixed Income Policy weights were based on
  the beginning market values each month.

NMI Settlement Fund 
Policy Benchmarks

04/01/14- Present

Total

Total

04/01/14- Present

04/01/14- Present

Total

63
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