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Annual Statement of the Plymouth County Ret. Association for the Year Ended December 31, 2013,
ANNUAL STATEMENT BALANCE TESTS
1L ASSET BALANCE (*** Qut Of Balance ***)

Assets Previous Year 702,817,691.39
Income Current Year 202,108,746.57
Disbursements Current Year ‘_)3,_865,_157;5
Assets Current Year §11,013,848.13
2. ASSET DIFFERENCE
Assets Current Year 811,013,848.13
Assets Previous Year 702,817,691.39
Difference 7 IOSIEG:TS@

3. INCOME DIFFERENCE

Income Current Year 202,001,671.90

Disbursements Current Year 93,805,515.16

Difference 108,196,156.74
4, FUND CHANGE DIFFERENCE

Total Fund Change Credits Current Year 214,372,410.07

Total Fund Change Debits Current Year -106,176,253.33

Difference 108,196,156.74

Note: The difference as a result of tests 2, 3 and 4 should be the same.
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Annual Statement of the Plymouth County Ret.

ASSETS & LIABILITIES

1.
2
3.
4
5

v w2 o

10.
11,
12.
13.
14.
15.
16.
17.
18.
1%
20.
21.
22,
23,
24.
25.

1040 Cash
1100 Short Term Investments
1180 Fixed Income Securities

1170 Equities

. 1101 Pooled Short Term Funds

1172 Pooled Demestic Equity Funds
1173 Pooled International Equity Funds
1174 Pooled Global Equity Funds

1181 Pooled Domestic Fixed lncome Funds

1182 Pooled International Fixed Income Funds

1183 Pooled Global Fixed Income Funds
1193 Pooled Alternative Investments

1194 Pooled Real Estate Funds

1195 Pooled Domestic Balanced Funds
1196 Pooled Internationai Balanced Funds
1197 Hedge Funds

1198 PRIT Cash

1199 PRIT Fund

1550 Interest Pue and Accrued

1350 Prepaid Expenses

1398 Accounts Receivable (A)

1919 Land

1920 Buildings

1929 Accumuiated Depreciation — Buildings
2020 Accounts Payable (A)

TOTAL
FUNDS

1.
2,
3.
4,
5.
6.

3293 Annuity Savings Fund
3294 Annuity Reserve Fund
3295 Military Service Fund
3256 Pension Fund
3298 Expense Fund

3297 Pension Reserve Fund

TOTAL ASSETS AT MARKET VALUE

Association for the Year Ended December 31, 2013.

2013 2012
29,199,184.82 23,602,316.59
7,190,345.48 5,637,177.37
96,359,551.05 96,097,091.26
208,232,088.00 187,866,530.98
0.00 0.00
§3,272,308.17 31,785,054.23
58,109,362.83 76,652,359.33
105,690,857.56 61,084,130.09
0.00 0.00
47,761,043.00 54,519,384.00
0.00 0.00
44,604,007.70 42,774,185.24
103,898,811.95 98,857,826.80
0.00 0.00

0.00 0.00
24,805,879.77 21,795,033.53
0.00 0.00

0.00 0.00
955,274.51 910,935.01
31,675.26 31,675.26
5,627,361.56 5,351,939.76
0.00 0.00

0.00 0.00

0.00 0.00

(-4,723,903.53)
 B11,013,848.13
233,296,887.94
78,998.913.66
13,491.03

0.00

0.00
498,704,555.50
848.13

(-4,147,968.06)

| 702,817,691.39

225,555, 247,04
76,746,574.68
£3,477.55

0.00

0.00
400,502,392.12

' 702.817.691.39

(A) Specific details for Accounts Receivable and Accounts Payable are to be disclosed on Schedule A

2011
6,256,515.90
86,106,641.08
180,479,575.52
0.00
27,580,603.77
68,391,552.00
57,671,158.54
0.00
56,430,105.00
0.00
40,485,953 .84
86,615,715.94
0.00

0.00
20,597,580.38
0.00

0.00
1,025,459.89
12,555.00
5,106,870.84
0.00

0.00

0.00
(-2,844,278.38)

 636,008,756,67

217,793,800.29
74,300,256.16
13,464.09

0.00

0.00
343,901,236.13

© 636,008,756.67




Annual Statement of the Plymouth County Ret. Association for the Year Ended December 31, 2013,

Balance Dec. 31

Prior year
Annuity Savings Fund 225,555,247.04
Annuity Reserve Fund ) 76,746?@
Pension Fund - 0.00
Military Service Fund __W’}_S_S
Expense Fund 000

Pension Reserve Fund

Teotal All Funds

List below all transfers:

Kfer trom

Kfer from

Kfer from

Annuity Savings Fund to
Controt Avet :

Pension Reserve Fund  to
ControtAver——————
Pension Reserve Fund to
Conirol Acet

Xfer from  Annuity Savings Fund to
Control Acct

Xfer from 0

Xfer from to

400,502,392.12
702,817,691.39

Annuity Reserve Fund

Receipts

24,016,424.24

2,294.755.45

5723831324

13.48

7.734,123.83
" 110,825,116.33
202,001,671.90

in the amt of

Annuity Savings Fund

Control Acct

Pension Fund Controf

in the amt of

in the amt of

ACCOUE

Pension Fund Control

Account

in the amt of

in the amt of

in the amt of

Interfund
Transfers

-12,358,255.18

12,370,738.17

Disbursements
-3,916,528.16
12,413,154.64

Balance Dec.31
Current Year

233,296,887.94

© 78,.998,913.66

' 12,502.855.63 69,741,168.87 0.00
000 000 13,491.03
Y 7,734,123.83 000

-12,622,952.95 000 498,704,555.50
S p- © 93,805,515.16 811,013,848.13

12,370,738.17 on acct of

13,022.65

on acct of Account Corrections

12,502,855.63 on acct of Correct Negative Balance

Pensio Reserve

539.66 on acct of adjustment supplemental

on acct of

on acct of
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Annual Statement of the Plymouth County Ret. Association for the Year Ended December 31, 2013,

RECEIPTS

1. Annuity Savings Fund:
(a) 4891 Members' Deductions
(b) 4892 Transfers from Other Systems
(c) 4893 Member Make Up Payments and Redeposits
(d) 4900 Member Payments from Rollovers
(e} Investment lncome Credited to Members' Accounts
Subtotal
2. Annuity Reserve Fund:
(a) 4750 Recovery of Annuity from Reinstatement
(b} Investment Income Credited to Annuity Reserve Fund
Subtotal
3. Pension Fund:
(a) 4898 3(8)(c) Reimbursements trom Other Systems
{b) 4899 Received from Commonwealth for COLA & Survivor Bft
(c) 4894 Pension Fund Appropriation
(dy 4840 Workers Compensation Settlement
(e) 4751 Recovery of Pension from Reinstatement
(f) 4841 Recovery of 91 A Overearnings
Suhtotal
4, Military Service Fund:
(a) 4890 Contributions Received from Municipality
{b) Investment Income Credited
Suhtotal
5. Expense Fund:
(a) 4896 Expense Fund Appropriation
(b} Investment Income Credited to Expense Fund
Subtotal
6. Pension Reserve Fund:
(a) 4897 Federal Grant Reimbursement
(b) 4895 Pension Reserve Appropriation
{c) 4822 Interest Not Refunded
(d) 4825 Miscellanecus [ncome
(e) Excess lnvestment Income

Subtotal

TOTAL RECEIPTS

2013 2012
© 22,033,489.13 21,168,376.42
1,242,763.58 1,159,688.74
431,423.15 512,391.89
0.00 (.00
308,748.38 313,645.42
2401642424 73,154,102.47
0.00 0.00
2,294,755.45 2,225,427.49
2,294,755.45 2,225,427.49
1,582,002.29 1,921,197.47
1,377.371.47 924,563.42
54,253,665.25 52,616,762.50
22,500.00 56,500.00

0.00 0.00

2,774.23 11,653.57

© 57,238313.24

0.00
13.48
13.48

0.00
7,734,123.83
 7734,123.83
57,283.61
16,366.23
39,090.21
18,900.94
110,586,400.67
©110,718,041.66

20,528,744.35
1,337,863.98
322,487.15
0.00
489,270.69
22,678,366.17
0.00
2,173,230.14
2,173,230.14

2,388,892 46
2,132,545.55
45,094,500.50
51,218.77
(.00

0.00

'55,530,676.96

49,667,157.28

0.00 0.00
13.46 26.87
1346 26.87
0.00 0.00

7,590,407.64 5,213,409.73
7,590,407.64 5,213,409.73
139,053.68 109,989.35
-38,672.92 31,793.64
47,834.58 20,289.59
19,278.47 0.00
66,585,299.79 -4,511,850.63

66,752,793.60

202,001,671.90

155,233,421.62

-4,349.778.05

75,382,412.14
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Annual Statement of the Plymouth County Ret. Association for the Year Ended December 31, 2013.

3. Pension Fund:
(a) 5751 Pensions Paid

Regular Pension Payments

66,323,273.56
51,723,043.84

62,707,643.18
48,665,696.13

DISBURSEMENTS
1. Annuity Savings Fund: 2013 2012 2011
() 5757 Refunds to Members 1,605,268.74 1,869,980.02 1,479,663.82
(b} 5756 Transfers to Other Systems 2.311,259.42 2,010,519.13 26,415,388.28
Subtotal 3,916,528.16 3,880,499.15 27,893,052.10
2. Annutty Reserve Fund:
(a) 5750 Annuities Paid 12,202,101.48 11,171,887.09 10,418,627.08
(b) 3759 Option B Retunds 21L,053.16 128,907.49 372,049.89
Subtotal 12,413,154.64 11,300,794.58 10,790,676.97

59,472,463.14
46,192,632.13

Survivorship Payments 2,798,439.41 2,552,449.76 2,343,079.27

Ordinary Disability Payments 628,911.99 666,320.70 642,116.62
Accidental Disability Payments 9,333,750.604 9,044,442.86 8,639,214.63
Accidental Death Payments 1,228,705.97 1,285,245,22 1,238,005,56

Section 10! Benefits 610,421.71 493 .488.49 417,414.93

(b} 5755 3(8)(c} Reimbursements To Other Systems 3,418,434.97 2.965,142.35 5,018,503.20
(c) 5752 COLAs Paid 0.00 (.00 0,00
(d) 5753 Chapter 389 Beneficiary Increase Paid 0.00 0.00 .00
Subtotal TT69,741,708.53 63,672,785.33 64,490,966.34

4, Military Service Fund:

(a) 4890 Return to Municipality for Members who Withdrew Funds 0.00 0.00 0.00
Subtotal 0.00 0.00 0.00
5. Expense Fund: .
(a) 5118 Beard Member Stipend 16,250.00 12,030.25 10,470.84
(b} SE19 Salasies 832,990.73 552,154.62 588,630.91
(¢) 5304 Management Fees 5,638,193.35 5,956,190,10 3,655,491.19
(d) 5305 Custodial Fees 271,110,13 321,464.10 310,894.12
(¢) 5307 Investment Consultant Fees 152,000.00 150,000.00 151,000.00
(f) 5308 Legal Expenses §5,442.80 45,506.87 98,939.83
(g} 5309 Medical Expenses 146.08 312,15 393.23
(k) 5310 Fiduciary Insurance 63,650.00 63,562.00 62,505.00
(i) 5311 Service Contracts 8,082.20 10,011.80 8.472.50
(j) 5312 Rent Expense 107,513.09 79,501.23 49,554.48
(k) 5315 Professional Services 2606,424.89 168,360.76 93,622.92
(1) 3316 Actuarial Services 0.00 0.00 0.00
(k) 5317 Accounting Services 0.00 0.00 0.00
{n) 5320 Education And Training 0.00 0.00 (.00
(0) 5589 Administrative Expenses 254,774.84 211,418.75 165,101.83
{p) 5599 Furniture and Equipment (.00 0.00 186.00
{q) 5719 Travel 37,554.33 19,894 99 18,152.86
(r) 5829 Depreciation Expense; Building 0.00 0.00 0.00
Subtotal 773413766 T 7,590,407.64 '5,213,409.73

TOTAL DISBURSEMENTS 93,805,523.99 §8,444.486.90 108,390,105.14
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Investment Managers:

Lee Munder Asset Mgt. Large Cap Value; RhumbLine Russell 1000 Growth
Fund; Fisher Investments Mid Cap Value, Rhumbline Large Cap; Lee
Munder Small Cap Value; Boston Company Small Cap Growth; HGK
Trinity Street International Equity; KBI International Equity Dividend Plus; d;
Income Research & Management Core Fixed incomeTHL Investment
Management Bank Loan Select Fund; Eaton Vance High Yield Bond;
McDonnell Fixed International Foreign Bond; Franklin Templeton Emerging
Market Debt Opportunities Fund; AETOS Prime Portfolio; ABS Offshore
SPC Class A; INVESCO U.S. Real Estate Securities Fund; Wellesley
Group - 1921 Realty, Inc; Berkshire Multifamily Value Fund It, LP; CIGNA
Charter Fund/PRISA; Multi Employer Property Trust; DSF Capital Partners;
Intercontinental Real Estate IHl, LP; Intercontinental Real Estate IV, LP;
Mesirow Financial Institutional Real Estate International Partnership Fund |;
New Boston Institutional Fund VII, LP; Hunt Redevelopment &
Restructuring, LLC; Tuckerman Multi-Family Development Fund Illl; RMK
Timberland Fund, LP; Timbervest Partners Ill, LLC; JP Morgan Global
Maritime Fund, LP; Senior Tour Players, LP; Denver Int'| Small Cap, LP;
Charles River Partnership X, LP; Charles River Partnership Xl, LP; TRG
Growth Mgmt; lI; DN Partners li, LP; Eaton Vance Loan Opportunities
Fund; Globespan Capital Partners V, LP; Mesirow Financial Capital
Partners IX, LP; RIMCO Production Company; Siguler Guff Distressed
Opportunities Fund 1ll, LP; Ascend Ventures Il, LP; Ascent Venture
Partners 1V, LP; Ascent Venture Partners V, LP; Landmark Equity Partners
XIV, LP; Leeds Equity Partners IV, LP; Leeds Equity Partners V, LP; Levine
Leichtman Deep Value, LP; Lexington Capital Partners Vil, LP; Akina, LTD
Euro Choice I, LP: Euro Choice VJP Morgan Maritime;HGK TS Int'| Equity;
Asset Venture Capital V,RMK Global Timberiand; SSgA Rexiter Global
Emerging Markets: Geneva Capital Mgmt: Boston Company Asset Mgmt:
Lee Munder Emerging Mkis
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Annual Statement of the PLYMOUTH COUNTY RETIREMENT SYSTEM

for the year ended December 31, 2013
Schedule No: 1 - Cash Account Activity During Year

Cash defined in Ledger #1040 as Savings, Checking or Money Market Account

Page 1
(A) (B) (C} D) (E) (F)
=A+B+CiD
Account Interest Book Val Deposits inceme Reinv Withdrawals Total Book  CashIncome Int DuelAce
Description Account Type Number Rate Prev Yr This Year fredeposited During Year Val This Yr  Not Reinvested  December 31

BANK OF AMERICA CHK CHECKING 000C07070020 0.0000 25.00 68,245.55 0.00 68,245.59 25.00 0.00 0.00
BANK OF AMERICA SAY  SAVINGS 000006511891 0.0000 315,874.92 65,565.87 862.99 0.00 382,303.78 C.00 0.00
BOSTON CO ASSET AQ20 0.0000 0.00 0.00 0.00 0.01 -0.01 0.00 0.00
MGMT
CITIZENS CHCK CHECKING 130506-533-3 0.0000 516,784.22 133,018,697.99 44, 737.96  132,636,143.12 944,077.05 .00 0.00
CITIZENS EXPENSE 1305056-534-1 (.0000 B2.42  6,843,728.02 16.70 6.843,771.79 25.35 .00 0.00
CITIZENS MN M MONEY MARKET 130506-536-8 0.0000 18,876,967.35 45,974,293.91 2,771.59 46,282 987.42  18,571,045.43 0.00 0.00
EATON VANCE CASH AO17 0.0000 0.00 1,208.33 0.00 0.00 1,208.33 0.00 0.00
GENEVA CAPITAL CASH AO21 0.0000 0.00 2,774.85 0.00 0.00 2,774.85 0.00 0.00
MASS MUNICP DEP SAVINGS 44003184 0.0000 0.00 0.00 0.00 0.00 0.00 .00 0.00
TRST
RBC GLOBAL ASSET AOOY 0.0000 0.00 0.00 0.00 0.00 0.00 0.00 0.00
MGM
STATE ST MASTER INVEST INTEREST A Q01 0.0000 3,896,952.68 106,845,932.91 166,402.75 101,611,573.30 9,297,725.04 0.00 0.00
TRUS

TOTALS: 23,606,666.59 292,820,447.47 214,791.99 287,442,721.23  29,199,184.82 0.00 0.00

04/29/2014 09:48:23




Annual Statement of the PLYMOUTH COUNTY RETIREMENT SYSTEM
for the year ended December 31, 2013

Schedule No: 2
Short Term Securities Bought and Sold or Matured During the year, as well as still held on December

31st

Page 1 Short Term define in ledger #1100 as U.S. Treasury Bills, Commercial Paper, CD's, Term Deposits,
Cooperative Shares, S&L Shares
(8 (B) (©} O ) F) (©)
Rec @
Maturnty
int Date Cost Less Mrkt Val Int Rec'd Int Due
Desc Cusip Rate Aquired Par Val inci Comm Comm+int Dec 31st Cur Year & Accrued
BOSTON CO ASSET MGMT AO20 0.0000 ©7/01/2009 0.00 0.00 0.00 2,374,993.25 571 0.00
EATON VANCE MGMT ST AD17 0.0000 ©3/31/2C06 0.00 0.00 537,429.22 1,114,029.29 4.91 0.00
FISHER INVESTMENTS AO18 0.0000 04/30/2007 0.00 0.00 .00 351,624.15 2.45 0.00
GENEVA CAPITAL MGMT  A021 0.0000 04/01/2013 0.00 0.00 ©.00 1,054,060.23 0.00 0.00
INC RESEARCH & MGMT  AD13 0.0000 104222004 0.00 5,000,000.00 413,829.22 1,166,037.93 -13.79 0.00
LEE MUNDER CAPITAL ADO3 0.0000 04/25/1895 0.00 766,263.84 0.00 1,102,374.17 5.06 0.00
RBC GLOBAL ASSET MGT  A00% 0.0000 10/17/1897 0.00 428,912.55 52564515 13,013.13 -8.67 0.00
WELLINGTON MGMT CO  AD1% 0.0000 04/30/2007 0.00 0.0C 19,935.37 14,213.33 2.81 0.00
TOTALS: .00 6,195,176.29 1,496,838.96 7,190,345.48 -1.52 0.00

04/28/2014 09:48:34




ANNUAL STATEMENT OF THE PLYMOUTH COUNTY RETIREMENT ASSOC.

FOR THE YEAR ENDED DECEMBER 31, 2013

SCHEDULE NO: 3A

DOMESTIC FIXED INCOME SECURITIES OWNED AT END OF YEAR

(FOREIGN FIXED INCOME INVESTMENTS MUST BE LISTED ON SCHEDULE 5)

Page 1
(A) B (S (D) (] (F) ©)
INT MATURITY UNREALIZED UNREALIZED MARKET  INT RECEIVED INTEREST DUE
DESCRIPTION CUSIP NO RATE DATE PAR VALUE GAIN LOSS VALLE DURING YEAR & ACCRUED
EATON VANCE MGMT AD1T7 0.00 343112028 36,474,354.00 111,872.56 0.00 28,161,446.14  1,484,845.50 464,679.45
INCOME RESEARCH MGMT  A013 0.00 10/15/2025 50,240,821.00 0.00 3,062,847 .39 68,198,104.91  1,314,549.00 490,595.06
86,715,275.00 111,872.56 3,062,847.39 96,359,551.05 2,799,394.50 955,274.51

TOTALS: 0.00



Annual Statement of the PLYMOUTH COUNTY RETIREMENT SYSTEM
for the year ended December 31, 2013
Schedule No: 3B
Domestic Fixed Income Securities Purchased During Year

(Foriegn Fixed Income Securities must be listed on Schedule §)

Page 4
(A (B) {©) D) ) i) {G)
Maturity fnt Date Aquired Commission Paid Accru ~ Cost excl Accr Int

Description Cusip Date Rate Par Val {Trade Date)  Name of Broker Paid Interest but Incl Comm Pd
EATON VANCE MGMT AD17 03/31/2028 0.0000 1,700,000.00 01/31/2013 0.00 8,724.25 1,759,612.50
EATON VANCE MGMT AO17 03/31/2028 0.0000 830,000.00 02/28/2013 0.00 7,851.79 844,952 95
EATON VANCE MGMT AD17 03/31/2028 0.0000 3,018,743.00 03/31/2013 0.00 25,693.62 3,076,901.82
EATON VANCE MGMT AD17 03/31/2028 0.0000 1,115,000.00 04/30/2013 0.00 7,579.79 1,135,912.50
EATON VANCE MGMT AQ17 03/31/2028 0.0000 1,761,480.00 05/31/2013 0.00 12,472.36 1,794,492.50
EATON VANCE MGMT AO17 03/31/2028 0.0000 1,326,000.00 (06/30/2013 0.00 11,014.40 780,076.75
EATON VANCE MGMT AD17 03/31/2028 0.0000 1,814,187.00 07/31/2013 0.00 15,208.23 1,829,614.15
EATON VANCE MGMT AD17 03/31/2028 0.0000 890,000.00 (08/31/2013 0.00 5,222.49 897,262.50
EATON VANCE MGMT AO17 03/31/2028 0.000C 1,719,467.00 ©B/30/2013 0.00 11,855.22 1,727,651.26
EATON VANCE MGMT AO17 03/31/2028 0.0000 1,210,000.00 10/31/2013 0.00 7.291.51 1,218,582.90
EATON VANCE MGMT AQ17 03/31/2028 0.0000 1,415,000.00 11/30/2013 0.00 10,072.45 1,437,842.40
EATON VANCE MGMT AO17 03/31/2028 0.0000 651,966.00 12/31/2013 0.00 6,131.89 660,404.80
INC RESEARCH & MGMT A013 1011512025 0.0000 6,159,334.59 (01/31/2013 0.00 25,139.79 6,586,353.09
INC RESEARCH & MGMT AD13 10/15/2025 0.0000 4,358,265.36  (2/28/2013 0.00 6,156.85 4,490,415.18
INC RESEARCH & MGMT AD13 10/15/2025 0.0000 2,324,738.36  (03/31/2013 0.00 3,365.19 2,555,761.99
INC RESEARCH & MGMT AD13 10/15/2025 0.0000 3,937,612.62 04/3072013 0.00 11,522.83 4,269,069.26
INC RESEARCH & MGMT AD13 1011512025 0.0000 3,307,572.09 05/31/2013 0.00 8,114.39 3,593,047.67
INC RESEARCH & MGMT AD13 10/15/2025 0.0000 4,465,087.80 (06/30/2013 0.00 12.167.24 4,184,199.57
INC RESEARCH & MGMT A3 10/15/2025 0.0000 2,783,000.00 07/31/2013 0.00 10,380.28 277247981
INC RESEARCH & MGMT AD13 10/15/2025 0.0000 3,638,886.33 08/31/2013 0.00 4,387.58 3,582,870.94
INC RESEARCH & MGMT AD13 10/15/2025 0.0000 3,234,634.59 (9/30/2013 0.00 1,.978.63 3,254,630.01
INC RESEARCH & MGMT A013 10/15/2025 0.0000 2,472,261.88 10/31/2013 0.00 3,173.71 2,563,362.71
INC RESEARCH & MGMT A013 10/15/2025 0.0000 2,608,777.29 11/30/2013 0.00 581496 2,683,753.76
INC RESEARCH & MGMT AD13 10/15/2025 (.0000 0.00 909/30/2013 0.00 0.00 2,244.25
INC RESEARCH & MGMT AQ13 100152025 0.0000 3,176,147.10 12/31/2013 0.00 3,026.53 2,341,295 37
GRAND TOTALS:

—50.918.161.01 — 000 —59.942.60063

—224.632.98

04/29/2014 09:49:26



Annual Statement of the PLYMOUTH COUNTY RETIREMENT SYSTEM
for the year ended December 31, 2013

Schedule No: 3C

Domestic Fixed Income Securities Sold or Matured During Year
(Foreign Fixed Income Securities must be listed on Schedule §)

Page 1
(A) )] © 5} & (F} (G} (H} {1} )
Interest Date Sold Paid Book Val Rec less comm Realized Realized Int Rec'd
Description Cusip Rate ParVal MatDate {Trade Date) Name of Broker Comm Prev Year (Excl Accr Int) Gain Loss During Year
EATON VANCE MGMT  AQ17 0.0000 1,258,000.00 03/31/2028  01/31/2013 0.00 1,304,147 50 1,311,300.64 7,153.14 0.00 51,212.30
EATON VANCE MGMT  AC17 0.0000 893,000.00 03/31/2028  02/28/2013 0.00 940,085.00 936,017.29 0.00 -4,077.71 36,353.41
EATON VANCE MGMT  AC1Y 0.0000 2,148,113.00 033172028  03/31/2013 0.00 2,21%,684.24 2,240,381.67 20,697 43 0.00 87,468.89
EATON VANCE MGMT ~ AO17 0.0000 1,892,187.00 03/31/2028  04/30/2013 0.00 1,988,868.89 1,967,656.24 8,787.35 0.00 77.029.61
EATON VANCE MGMT  AQ17 0.0000 1,411,000.00 03/31/2028  05/31/2013 0.00 1,454,910.98 1,451,446.69 0.00 -3,464.29 57,440.83
EATON VANCE MGMT  AC17 0.0000 1,326,000.00 03/31/2028  06/30/2013 0.00 1,33%,170.55 1,379,846.90 40,676.35 0.00 53,980.54
EATON VANCE MGMT  AQ17 0.0000 1,462,000,00 03/31/2028  07/31/2013 0.00 1,481,311.23 1,485,860.00 4,548.77 0.00 58,517.00
EATON VANCE MGMT  AQ17 0.0000 506,000.00 03/31/2028  08/31/2013 0.00 561,668.70 524,166.93 0.00 -37,501.77 20,598.91
EATON VANCE MGMT  ACYY7 {.0000 1,083,018.00 03/31/2028  09/30/2013 0.00 1,088,674.31 107477257 0.00 -15,101.74 44,088.95
EATON VANCE MGMT  ACHT 0.0000 1,196,187.00 03/31/2028  10/31/2013 0.00 1,221,473.03 1,225,036.19 3563.16 0.00 48,695 .94
EATON VANCE MGMT  AQ17 0.0000 1,064,000.00 03/31/2028  11/30/2013 (.00 1,100,381.9C 1,096,161.20 0.00 -4,220.70 4331470
EATON VANCE MGMT  AQ1Y 0.0000 653,592.00 03/31/2028  12/31/2013 .00 659,258.4% 661,074.18 1,815.70 0.00 26,607.27
INC RESEARCH & MGMT A013 0.0000 5,495 049.17 10115/2025  01/31/2012 0.00 6,511,637.08 6,471,184.73 0.00 -40,452.35 143,777.45
INC RESEARCH & MGMT AQ13 0.0000 4,275,820.78 10M5/2025  02/28/2013 (.00 4,435,63050 4,407 390,81 0.00 -28,238.69 114,87%.07
INC RESEARCH & MGMT A013 0.0000 2,286,052.16 10/15/2025  03/31/2013 0.00 2.374,777.52 2,350,593.96 0.00 -24,183.56 59,614.34
INC RESEARCH & MGMT Al13 0.0000 3,582,886.57 10M5/2025 (473012013 0.00 3,711,574.34 3,708,965.34 0.00 -2,609.00 93,745.89
INC RESEARCH & MGMT AD13 0.5000 3,520,739.04 10/15/2025  05/31/2013 0.00 3660,139.45 3,604,636.81 0.00 -55,502.68 92,119.81
INC RESEARCH & MGMT A013 0.0000 4,408,318.84 10/15/2025  06/30/2013 0.00 4,465,087 80 4,333,199.92 0.00 -131,887.88 115,343.25
INC RESEARCH & MGMT A013 0.00C0 2,776,874.16 10/15/2025  O7/34/2013 0.00 2,959,860.54 2,859,714.70 0.00 -100,145.84 72,656.65
INC RESEARCH & MGMT AD13 (.0000 3,222,911,50 1015/2025  08/31/2013 0.0¢ 3,282,834.17 3,203,018.83 0.00 -79,815.34 84,327.18
INC RESEARCH & MGMT A013 (.0000 2,611,062.92 10/15/2025  09/3072013 0.00 2,744,282 11 2.668,317.53 0.00 -75,964.58 66,318.22
INC RESEARCH & MGMT AD13 0.0000 3,389,354.06 10M15/2025  10/31/2013 0.00 3,557,685.20 3,488,786.66 0.00 -58,898.54 §8,943.78
INC RESEARCH & MGMT AQ013 0.0000 1,794,588.38 10/15/2025  11/30/2013 0.00 1,933,567.97 1,861,972.94 0.00 -71,595.03 46,955.24
INC RESEARCH & MGMT A{13 0.0000 1,430717.72 1015/2025  12/31/2013 0.00 1,728,990.22 1,602,379.04 0.00 -126,611.18 37,434.60
GRAND TOTALS:
53,698,573.30 0.00 56,727,011.76 55,943,881.78 B7,241.50 -870,371.88 1,621,643.83

04/28/2014 09:49:35




ANNUAL STATEMENT OF THE PLYMOCUTH COUNTY RETIREMENT ASSOC
FOR THE YEAR ENDED DECEMBER 31, 2013
SCHEDULE NO. 4A
EQUITIES OWNED AT END OF YEAR

EQUITIES DEFINED AS STOCKS OR OPTIONS (POOLED FUNDS MUST BE LISTED ON SCHEDULE 5)

Page 1
Y B ) (D) {E) (3] G} (H} 0]
RATE PER SHR NET PURCH &
NC OF USED TO OBTAIN MARKET VALUE (SALES} OF MKT VALUE UNREALIZED UNREALIZED  DIVIDENDS

DESCRIPTION CUSIP NO SHARES CURR MKT VALUE PREV YEAR END BOOK VAL CR YEAR CURRENT YR END GAIN L0SS CURR YEAR
BOSTON CO ASSET MGMT AD20 10,000.00 5,644.5362 38,501,215.10 5,837,784.18 56,445.362.12 12,006,352.84 0.co 90,361.47
DYNEGY 26816Q101 23.00 0.3791 8.72 0.00 8.72 0.00 G.00 9.00
EATON VANCE A017 500.00 753.4825 437,803.17 52,230.16 376,741.25 0.00 113,382.08 3.324.04
FISHER INVESTMENTS A018 8G,000.00 674.1834 40,540,104.05 3.921,014.97 53,934,669.90 9,473,550.88 0.00 642,347.80
GENEVA CAPITAL MGMT  AD21 50,600.00 902.3170 0.00 37,509,765.17 45,115,847.97 7,606,082.8C 61,033.71
LEE MUNDER CAPITAL A003 8,008.00 6,544.1542 43,675,386.51 -934,036.10 52,353,233.64 9,611,883.23 0.00 318,881.99
SCTHEBYS HLDGS CL A 835898107 117.00 53.2000 3,933.54 0.00 6,224 .40 2,290.86 0.00 23.40

TOTALS: 148,640.00 14,572.2524 123,158,541.09 46,486,768.38 208,232,088.00 38,700,160.61 113,382.08 1,115,972.41



Annual Statement of the PLYMOUTH COUNTY RETIREMENT SYSTEM
for the year ended December 31, 2013
Schedule No: 4B
Page 1 Equities Purchased During Year
Equities defined as Stocks or Options (Pooled Funds must be listed on Schedule 5)

A (B) {C) (D) {E) {F)

Number of Trade Commision Cost to System
Description Cusip Shares Purch Date Name of Broker Paid Incl Comm
Boston Co Asset Mgmt A020 1000.000 01/31/2013 0.00 2,020,323.09
Boston Co Asset Mgmt AO20 1000.000 02/28/2013 0.00 7,008,769.31
Boston Co Asset Mgmt AO20 1000.000  03/31/2013 0.00 3,236,855.41
Boston Co Asset Mgmt AO20 1000.000  04/30/2013 0.00 2,609,121.15
Boston Co Asset Mgmt AQ20 1000.000 05/31/2013 0.00 3,966,178.04
Boston Co Asset Mgmt AO20 1000.000 06/30/2013 0.00 2,614,687.63
Boston Co Asset Mgmt AG20 1000.000 07/31/2013 0.00 3,939,792.18
Boston Co Asset Mgmt AOZ0 1000.000 08/31/2013 0.00 3,171,245.40
Boston Co Asset Mgmt AO20 1000.000 09/30/2013 0.00 7,346,356.47
Boston Co Asset Mgmt AQ20 1000.000 10/31/2013 0.00 6,315,549.28
Boston Co Asset Mgmt AO20 1000.000  11/30/2013 0.00 5,749,007.21
Boston Co Assef Mgmt AO20 1000.000  12/31/2013 0.00 4,823,105.10
Eaton Vance Mgmt AD17 1000.000 01/31/2013 0.00 54,150.00
Eaton Vance Mgmt A017 1000.000  05/31/2013 0.00 199,075.01
Eaton Vance Mgmt AD17 1000.000 12/31/2013 0.00 0.00
Fisher Investments AD18 1000.000 02/28/2013 0.00 1,481,377.46
Fisher Investments AD18 1000.000  03/31/2013 0.00 2,054,988.71
Fisher Investments A018 1000.000 04/30/2013 0.00 840,680.98
Fisher Investments AD18 1000.000  05/31/2013 0.00 682,437.71
Fisher Investments A018 1000.000 06/30/2013 0.00 1,596,963.36
Fisher Investments AD18 1000.000 07/31/2013 0.00 198,631.09
Fisher Investments A018 1000.000 089/30/2013 0.00 2,478,173.37
Fisher Investments AD18 1000.000 10/31/2013 0.00 2,161,357.44
Fisher Investments AD18 1000.000 11/30/2013 0.00 965,860.26
Fisher Investments A018 1000.000 12/31/2013 ) 0.00 7,686,862.28
Geneva Capital Mgmt AD21 100000.000  04/30/2013 0.00 74,084,301.66
Geneva Capital Mgmt A021 1000.000 05/31/2013 0.00 1,230,289.99
Geneva Capital Mgmt AD21 1000.000 06/30/2013 0.00 793,960.87
Geneva Capital Mgmt AD21 1000.000 07/31/2013 0.00 888,049.20

04/2972014  09:50:17



Annual Statement of the PLYMOUTH COUNTY RETIREMENT SYSTEM
for the year ended December 31, 2013
Schedule No: 4B
Page 2 Equities Purchased During Year
Equities defined as Stocks or Options (Pooled Funds must be listed on Schedule 5)

{A) (B) © (D) (E) (F)
Number of Trade Commision Cost to System
Description Cusip Shares Purch Date Name of Broker Paid Incl Comm
Geneva Capital Mgmt AQ21 1000.000 08/31/2013 0.00 171,505.14
Geneva Capital Mgmt A021 1000.000 09/30/2013 0.00 1,337,851.21
Geneva Capital Mgmt A021 1000.000 10/31/2013 0.00 959,360.77
Geneva Capital Mgmt AD21 1000.000 11/30/2013 0.00 1,072,467 .92
Geneva Capital Mgmt AD21 1000.000 12/31/2013 0.00 1,546,615.36
Lee Munder Capital AD03 1000.000 01/31/2013 0.00 2,259,668.44
Lee Munder Capital A003 1000.000 02/28/2013 0.00 '963,378.03
Lee Munder Capital AD03 1000.000 03/31/2013 (.00 2,416,803.26
Lee Munder Capital AD03 1000.000 04/30/2013 0.00 1,388,158.67
Lee Munder Capital AD03 1000.000 05/31/2013 0.00 2,653,458.99
Lee Munder Capital AD03 1000.000 06/30/2013 0.00 1,193,600.32
Lee Munder Capital AD03 1000.000 07/31/2013 0.00 1,778,589.65
Lee Munder Capital AD03 1000.000 08/31/2013 0.00 2,046,029.22
Lee Munder Capital AD03 1000.000 09/30/2013 0.00 1,966,633.83
Lee Munder Capital AD03 1000.000 10/31/2013 0.00 2,309,403.24
Lee Munder Capital A003 1000.000  11/30/2013 0.00 1,355,448.25
Lee Munder Capital AD03 1000.000 12/31/2013 0.00 1,778,041.71
Rbc Global Asset Mgt AC09 1000.000 01/31/2013 0.00 3,736,052.61
Rbc Global Asset Mgt AD09 1000.000 02/28/2013 0.00 2,748,146.75
Rbc Global Asset Mgt ADO9 1000.000 (03/31/2013 0.00 4,416,933.95
Wellington Mgmt Co AC19 1000.000  01/31/2013 0.00 4,688,049.74
Wellington Mgmt Co AO19 1000.000 02/28/2013 0.00 4,278,379.65
Wellington Mgmt Co AD19 1000.000 03/31/2013 0.00 3,462,784.61
TOTALS: 151000.060 0.00 200,725,310.78

04/29/2014  09:50:17



Annual Statement of the PLYMOUTH COUNTY RETIREMENT SYSTEM
for the year ended December 31, 2013
Schedule No: 4C
Equities Sold During Year
Equities defined as Stocks or Options (Pooled Funds must be listed on Schedule 5)

Page 1 o 0 “
{A) (8 {D) (F) @)
Number of Comm  Proceeds from Book Value  Realized Realized Income

Cusip Description Shares Sold Broker Name Trade Date Paid Sale Date of Sale Galn Loss Amount
AO20  -BOSTON CO ASSET MGMT 1,000.000 01/31/2013 0.00 2,350,667.20 2,399,836.80 0.00 49,159.60 9,036.15
AQ20 - BOSTON CO ASSET MGMT 1,000,000 02/28/2013 0.00 6.557,581.5¢ £,314,300.84 243,271.75 0.00 9,036.15
AO20 - BOSTON CO ASSET MGMT 1,000.000 03/31/2013 0.00 3,434,005.39 3,259,701.39 174,304.00 0.00 9,036.15
AO20 - BOSTON CO ASSET MGMT 1,000.000 04130/2013 0.00 2,499,260.27 2,528,690.14 0.00 29,429.87 9,036.15
AD20 - BOSTON CO ASSET MGMT 1,000.000 06/31/2013 0.00 391333297 3,748,600.79 164,723,18 0.00 9,036.15
AO20  -BOSTON CO ASSET MGMT 1,000.000 06130/2013 0.00 3,048,257.71 2,560,409.38 487,848.33 0.00 9,036.15
AD20  -BOSTON CO ASSET MGMT 1,000.000 07/31/2013 0.00 4,266,698.13 3,695,420.82 571,277.31 0.00 9,036.15
AO20  -BOSTON CO ASSET MGMT 1,000.000 08/31/2013 0.00 3,188,976.58 2,429 402.84 750,573.74 0,00 9,036.15
AO20  -BOSTON CO ASSET MGMT 1,000.000 09/30/2013 0.00 7,328,264 81 §,328,663.53 999,601.28 0.00 9,036.15
AQ20  -BOSTON CO ASSET MGMT 1,000.000 10/31/2013 0.00 6,620,544.01 5231660.97  1,388,874.04 0.00 9,036.15
AD20  -BOSTON CO ASSET MGMT 1,000.000 11/30/2013 0.00 4,886,533 57 369784473 1,188,658.84 0.00 9,036.15
AO20  -BOSTON CO ASSET MGMT 1,000.000 12/31/2013 0.00 5,610,488.72 4,668,436 56 942,051.85 0.00 9,036.15
AO17 - EATON VANCE MGMT 1,000.000 02/28/2013 0.00 0.00 1,632.00 0.00 1632,00 6,648.08
AQ17 - EATON VANCE MGMT 1,000.000 06/30/2013 0.00 18,572.86 13,130.88 5,441.98 0.00 6,648.08
AD17 - EATON VANCE MGMT 1,000.000 09/30/2013 0.00 197 570.06 186,231.97 11,338.09 0.60 6,648.08
A8 -FISHER INVESTMENTS 1,000.000 02/28/2013 0.00 1,482,768.55 1,459,380.90 23,387.65 0.00 8,029.35
AD18 - FISHER INVESTMENTS 1,000.000 03/31/2013 0.00 1,878,458.71 1919,431.75 0.00 40,873.04 8,020.35
AD18 - FISHER INVESTMENTS 1,000.00¢ 04/30/2013 0.00 1,094,320.13 995,714.00 98,606.13 0.00 8,029.35
AD18 - FISHER INVESTMENTS 1,000.000 05/31/2013 0.00 498,924.05 455,371.53 43,549.52 2.00 8,029.35
A018 - FISHER INVESTMENTS 1,000.00C 06/30/2013 .00 1,555,480.08 1,286,537.50 268,942.58 0.00 8,029.35
AD18 - FISHER INVESTMENTS 1,000,000 07/31/2013 0.00 147,702.82 121,579.92 26,122.90 0.00 8,029.35
AD18 - FISHER INVESTMENTS 1,000,000 09/30/2013 0.00 2,322,297 46 2,077 43372 244,863.74 0.00 8,029.35
AD18  -FISHER INVESTMENTS 1,000.000 103172013 0.00 1915,008.71 1,794,046 41 120,962.30 0.00 8,029.35
AD18  -FISHER INVESTMENTS 1,000.000 11/30/2013 0.00 980,216.20 823,243.20 156,973.00 0.00 8,020.35
AD18  -FISHER INVESTMENTS 1,000.000 1213112013 0.00 7,569,310.95 529357876 227573219 0.00 8,029.35
AD21 - GENEVA CAPITAL MGMT 50,000.000 04/30/2013 0.00 36,784,851.94 36,860,105.12 0.00 75,253.18 61,033.71
AD21 - GENEVA CAPITAL MGMT 1,000.000 05/21/2013 0.00 1,065,438.02 1,071,856.26 000 §,418.24 1,22067

04/29/2014
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Annual Statement of the PLYMOUTH COUNTY RETIREMENT SYSTEM
for the year ended December 31, 2013
Schedule No: 4C
Equities Sold During Year
Equities defined as Stocks or Options (Pooled Funds must be listed on Schedule 5)

Page 2 (H) ) I}
{A) {B) € (D) (E) {F) @)
Number of Comm  Proceeds from Book Value Realized Realized Income

Cusip Descripticn Shares Soid Broker Name Trade Date Paid Sale Date of Sale Gain Loss Amount
A0 - GENEVA GAPITAL MGMT 1,000.000 06/30/2013 0.00 534,300.72 518,.923.12 15,377 60 0.00 122067
A021 - GENEVA GAPITAL MGMT 1,000.000 0713172013 0.00 818,514.85 820,428.12 0.00 1,813.97 122087
AD21 - GENEVA CAPITAL MGMT 1,000.000 082172013 0.00 164,779.86 173.932.44 0.00 5,152.58 1,22067
AD21 - GENEVA CAPITAL MGMT 1,000.000 09/30/2013 .00 1,318,442.77 1,336,275.38 0.00 17,832,861 122067
A021 - GENEVA CAPITAL MGMT 1,000.000 10/31/2013 0.00 1,057,995.30 1177,752.94 0.00 119,757 .64 1,220.67
A021 - GENEVA GAPITAL MGMT 1,000.000 111302013 0,00 1,261,702.54 1,425,921.82 0.00 164,219.28 1,22067
AD21 - GENEVA GAPITAL MGMT 1,000.000 12131/2013 0.00 1,493,650.29 1,189,441.55 304,208.74 0.00 1,220.67
AD03 - LEE MUNDER CAPITAL 1,000.000 0113172013 0.00 2,057,187.70 1,949,262.63 107,925 07 0.00 39,860.25
AO0Z - LEE MUNDER CAPITAL 1,000.000 02/28/2013 0.00 0978,079.77 873,901.44 104,178.33 0.00 39,860.25
A00Z - LEE MUNDER CAPITAL 1,000.000 03/31/2013 0.00 2,286,022.62 1,018,127 .82 367,894.70 0.00 39,860.25
A3 - LEE MUNDER CAPITAL 1,000.000 04/3012013 0.00 1,093,899.47 066,306.56 127,582.91 0.00 39,860.25
AOD3 - LEE MUNDER CAPITAL 1,000,060 05/31/2013 0.00 8,187,300 88 7,025,695.75 1,18%,614.13 0.00 39,860.25
ADC3 - LEE MUNDER CAPITAL 1,000,000 06/30/2013 0.00 1,812,562.47 1,464,542.54 248,019.93 0.00 39,860.25
ADD3 - LEE MUNDER CAPITAL 1,000,000 07/31/2013 0.00 1,542,014.07 1.387,817.30 154,166.77 0.00 39,860.25
ADD3 - LEE MUNDER CAPITAL 1,000.000 08/31/2013 0.00 1,910,651.82 1,718,235.92 192,415.80 0.00 39,860.25
ADO3 - LEE MUNDER CAPITAL 1,000,000 08/30/2013 0.00 1,944,028.40 1,447 071.21 496,957 .19 0,00 39,860.25
AB03 - LEE MUNDER CAPITAL 1,000,000 10431/2013 0.00 2,373,335.17 1,791,853.25 58148182 2.00 39,860.25
AGO3 - LEE MUNDER CAPITAL 1,000,000 11130/2013 0.00 1,118,459.55 802,517.43 315,842.12 0.00 38,860.25
AGO3 - LEE MUNDER CAPITAL 1,000,000 12i31/2013 0.00 1,796,350.72 1,697,817.86 98,532.86 0.00 39,860.25
ADOS - RBC GLOBAL ASSET MGT 1,000.000 01/21/2013 0.00 3,763,286.63 3,556,797.92 207.488.71 0.00 14,120.81
ADOS  -RBC GLOBAL ASSET MGT 1,000.000 02/28/2013 0.00 2,616,304.92 2,578,353.88 37,951.04 0.00 11,12991
AQDS  -RBC GLOBAL ASSET MGT 1,000.000 03/31/2013 0.00 4,283 ,432.42 3,861,079.78 422,352 84 0.00 11,128.91
ADD9 - RBC GLOBAL ASSET MGT 19,800.000 04/30/2013 0.00 34,629,284.26 34,546,766 24 3,082,518.02 0.00 220,372.25
AO19 - WELLINGTON MGMT CO 1,000.000 04/31/2013 0.00 5,263,101.37 5,049,404.66 213,696.71 0.00 11,430.65
AD19 - WELLINGTON MGMT CO 1,000.000 02/28/2013 0.00 3,016,448.81 3,653,313.82 263,134.99 0.00 11,430.65
ACTS - WELLINGTON MGMT CO 1,000.000 03/31/2013 0.00 3,844,430.64 3,565,155.52 276,275.12 £.00 11,430,585
AC19 - WELLINGTON MGMT CO! 6,000.000 04/30/2013 0.00 37,256,677 45 34,228,465.38 3,028,212.07 .00 68,563.89

04/28/2014 09:50:25



TOTALS: 126,800.000 0.00  240,537,882.836  216,946,532.28 22,107,001.88 515,651.31 1,114,431.43
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ANNUAL STATEMENT OF THE PLYMOUTH COUNTY RETIREMENT ASSOC
FOR THE YEAR ENDED DECEMBER 31,2013

SCHEDULE NO. 5

A\CCT.; DESCRIPHON cusip MARKET VAL TOTAL PURCHASES REINVESTED REALIZED REALIZED UNREALIZED UNREALIZED TOTAL SALES/ CASHDIV/ FEESPAID MARKET VALUE
END PREV YEAR CURRENT YEAR INCOME GAIN LOSS GAIN LOSS REDEMFPTIONS DISTRIB YEAR END
MUT/COMM REAL ESTATE FUNDS:
1184 Berkshire Multi-Family 08499F 974 12,260,163.00 0.00 426,940.00 1,193,456.00 -1,209.00 594,121.00 -888,448.00 -2,498,937.00 0.00 -132,042.00 10,954,113.00
1194 Cigna Open End Real Est 12599H997 15,715.08 0.00 16,205.22 0.00 0.00 0.00 0.00 -31,326.44 0.00 0.00 593.84
1184 Tuckerman Redeviopment 898997947 6,267,369.00 0.00 351,135.00 0.00 0.00 413,780.00 -220,832.00 -1,814,146,00 0.00 -80,344.00 4,915,962.00
1184 Intercontinental R/E 45989K962 3,636,717.00 0.00 449,658.00 73,664.00 -64,654.00 108,492.72 -170,824.80 -274,484 .82 0.00 -41,707.00 3,714,861.00
1124 Intercontinental R/E [V 45999K962 1,742,177.00 0.00 -5,103.00 0.00 -463,829.00 827,897.86 0.00 -624,6898.86 .00 -27,912.00 1,248,332.00
1124 Invesco Realty 461991999 20,188,787.35 0.00 0.00 0.00 0.00  4,543,166.25 -4,022,554.16 0.00 0.00 -140,659,97  20,546,739.47
1184 MFRE Cayman LP 55089C937 8,635,497.00 1,200,000.00 -26,645.00 408,676.00 0.00 453,211.00 -126,783.00 -498,785.00 0.00  -150,000.00 9,895,171.00
1184 Multi Employ Prop Trust 625293910 8,747,737.23 0,00 C.10 0.00 0.00 1,245827.33 0.00 0.00 0.00 -82,701.00 10,900,863 68
1154 New Boston Fund 916TTF907 3,841,152.00 0.00 51,728.00 8,076.00 -89,442.00 73,488.35 -136,138.82 -46,860.53 0.00 -60,133.00 3,641,870.00
1194 1921 Welesley Realty Inc, 74199RgH1 §,020,515.00 0.00  -248,284.00 G.00 0.00 0.00 -124,519.00 0.00 0.00 = 5,649,703.00
1194 FPRIBA 742990916 22,132,978.56 0.00 1,238,736.18 0.00 0.00  2,013,065.17 0.00 0.00 0.00 0.00  25384779.91
1194 RMK Global Timberland ACIOOF 38 1,252,787 .91 1,688,157.53 0.00 0.00 0.00 0.00 -477,325.07 -2,364.45 G.00 -39,675.00 2,421,580.92
1184 Timberfest Part lli ACIOOFCZ4 3,138,229.69 1,000,000.00 0.00 0.00 0.00 535,012.46 0.00 0.00 0.00 -5(,000.00 4,623 242.15
TOTALS 98,857,826.80 3,888,157.53 2,256,360.50 1,683,872.00 -519,134.00 10,606,132.14 -6,167,425.85 -5,791,803.10 0.00 -815173.97 103,898,811.95
MUT/COMM YENTURE CAP FUNDS:
1183 Ascend Ventures Il 043897831 £57,108.00 -3,904.00 0.00 -79,545.00 109,185.00 -142,334 00 -58846 0.00 -18,823.00 362,841.00
1193 Ascent Venture Cap IV 044997965 1,721,798.00 0.00 -179,667.00 0.00 0.00 638,018.00 -57,238.00 0.00 0.00  -149,775.00 1,973,136.00
1193 Ascent Venture Cap V 044597965 3,980,417.90 60C,000.00  -105.94070 0.00 0.00 773,047.09 -3,888.50 0.00 0.00 -104,072.00 5,135,563.79
1193 Charles River X 159992981 68,428.00 0.00 -247.00 0.00 -3,620.00 0.00 -51,845.52 -12,716.48 C.00 0.00 0.00
1193 Charles River X| 159995943 90,472.00 8,289.00 14.00 0.00 -8,289.00 51,244.00 -54,771.00 0.00 0.00 0.00 86,959.00
1193 Citigroup Ventures 173990923 5,099,131.76 915,000.00 -7.452.00 257,695.00 -12,847.00 333,334.99 -205,879.00 -164,603.01 G.00 -78,250.00 6,135,030.74
1193 DN Pariners Il LP 256995912 1,158,764.23 66,582.71 -4.09 0.00 .00 248,781.95 0.00 0.00 0.00 -61,471.98 1.410,662.82
1193 DSF Capital Partners 1V ACI0ZRBPB 723,733.00 2,007,780.00 8480.00 0.00 0.00 27,102.00 -5,275.00 0.00 G.00 -62,500,00 2,698,330.00
1183 Globespan Capial Pinrs 37999N948 5,120,158.00 162,500.00 8,055.00 0.00 0.00 720,807.21 -504,242.00 -2,623,350.21 c.00 -5,353.00 2,976,676.00
1193 Landmark Equity 51499H913 3,386,586.00 1,038,189.00 -64,523.00 450,062.00 -220.00 244.8%81.00 -25,077.00 -1,009,329.00 .00 -60,000.00 3,960,589.00
1193 1L.CP VI Offshore ACI0065HS 5,5653,061.00 1,446,853.00 780,713.00 0.00 0.00 Q.00 0.00 -1,568,812.00 0.00  -102,341.00 6,109.474.00
1143 Leeds Equity Partners IV B54499A011 3,148,322.00 8,823.51 62,562.00 11,806.00 -5656,574.00  1,664,119.76 -248,107.11 -417,102.85 C.00 -19,003.51 3,646,846.00
1183 {eeds Equity Pariners V 52499N942 1,487,285.00 185,529.00 -6,859.00 2,096.00 0.c0 295,523.64 0.00 -250,031.74 0.00 -11,025.90 1,713,517.00
1183 Levine Leichtman Capital 63299G938 1,636,382.00 22,249.00 281,732.00 13,224.00 -170,114.00 113,064.44 -533,724.17 -620,589.27 .00 -23,407.00 918,817.00
1193 Mesirow Financial [X 54099C937 2.279,163.00 0.00 0.00 970.00 -117,257.00 258,504 .00 -~204,609.00 0.00 ¢.00 -68,400.00 2,148,371.00
1183 Rimce Productions Co 766990998 159,082.90 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 G.00 159,082.80
1193 Rimco Royally Partners 766990988 267,134.00 0.00 264,315 53 0.00 0.00 0.00 -8,156.00 0.00 -264,315.53 -7,998.00 250,980.00
1193 Senior Tour Players 818998916 240,265.35 0.00 267.00 G.00 0.00 0.00 0.00 -61,000.00 -267.00 0.00 179,265.35
1193 Siguler Guff Dis ill 82699H999 5,896,891.00 840,000.00 620,002.16 0.00 0.00 0.00 0.00 -2,560,138.16 0.00 -58,989.00 4,737,766.00
TOTALS 42,774,185.24 7,311,915.22  1,651,543.90 735,853.00 -858,466.00 5,476,733.08 -2,044,246.30 -9,246,518.52 -264,582.53 -832,409.39  44,604,007.70
HEDGE FUNDS
1197 ABS Offshore SPC $b9CGPY04 8,705,790.36 0.00 7.553.33 0.00 0.00  1,838,78276 -146,384.50 0.00 0.00 -2,107.00  10,314,634.95
1197 AETOS Alternative 035990962 13,088,243.17 0.00 0.00 ¢.00 000 1,815,480.38 -73,656.70 0.00 000  -139.832.00 14,491,244 82
TOTALS 21,795,033.53 000 7,553.33 o.00 0.00  3,455273.11 -220,041.20 0.00 0.00 -231,939.00  24,805,879.77
COMMINGLED BONDS:
4187 THL Credit Bank Loan AClooa1ib28 12,938,326.00 0.00 -4,555.00 0.00 000 1.,8687.521.00 -68,695.00 0.00 0.00  -103,438.00  21,449,158.00
TOTALS 19,938,326.00 0.00 -4,555.00 0.00 000 1,8667,521.00 -68,685.00 0.00 0.00  -103,439.00  21,449,158.00
COMMINGLED EQUITIES:
1158 Rhumbline Large Cap 33889F929 31,785,054.23 .00 0.00 0.00 0.00 11,798 504.91 -1,180,458.75 0.00 0.00 0.0C  42,393,100.38
1159 Rhumbline Russell 1000 76299C921 0.00 35,080.221.91 0.00 0.00 0.00 5,798985.87 0.00 0.00 9.00 0.00  A40,879,207.78
TOTALS 31,785,054.23 35,080,221.91 0.00 0.00 0.00 17,597,490.78 -1,190,458.75 0.00 0.00 0.00  83,272,308.17

*

+

.



INTERNATIONAL INVESTMENTS:

1169
1192
1156
1188
1160
1175
1176
1153
1185
1185

1186

Allianz NACM Intl

Denver intl Small Cap
Emerging Markets

Eura Choice )

Euro Choice V

Franklin Templetor

HGK TS Int'l Equity

JP Morgan Maritime

K8l Div Plus Intl

Lee Munder Emerging Mxis

McDonnel Int' | Fixed

TOTALS

GRAND TOTALS

ACI003GVe
AClo25027
290992996
52799H987
ACIoBJV32
35399Y985
ACIC0JX49
ACIOOWDE7
ACI00JX24
ACI06SDTO

57999K926

27,054,720.10
0.00
19,574,775.64
3,728,621.47
0.00
29,998,775.23
19,598,864.00
500,767.48
37,279,965.50
0.00

34,561,058.00
172,317,547.42

387,467,973.22

0.00
28,653,612.91
0.00
85,819.33
1,306,763.35
0.00

0.00
990,313.80
0.00
18,269,790.59

0.00
50,306,209.98

96,586,594.64

0.00
992,945.00
3,222.1%
47,453.10
0.00
1,517,425.73
365,303.00
-49,148.23
0.00

0.00

740,571.00
3,617,771.7¢9

7,528,674.52

c.00 0.00
1,013,731.00 0.00
0.00 0.0o
540,841.61 0.00
0.00 0.co

0.00 0.co
3,494,233.00 0.00
c.00 0.co

C.00 0.co

.00 0.00

G.00 0.c0
5,048,805.61 0.00
7,468,530.61 -1,577,600.00

2,803,852.81
5,647,729.00
1,611,082.64
660,988.15
B5,773.79
3,103,321.58
4,527,851.00
2.069,045.09
8,349,430.86
61,278.31

1,730,180.05
30,650,544.18

69,473,604.20

-204,960.00
2,254,091.91
2,919,299.858

G.00

-54,156.10

3,968,643.71
0.00

-417,607.27

-856,550.87

-111,876.99

.

-4,591,164.05
~15,408,350.78

-25,099,217.98

-29,653,612.91
0.00
~18,26%,790.59
-1,014,400.89
0.00

0.00

0.00

c.00

0.00

0.00

-6,000,000.00
-54,937,804.39

-69,976,126.01

0.00

-264,582.53

0.00
-258,130.00
0.00
-48,219.25
-114,642.00
.305,007.00
-192,760,00
-112,191.77
-261,480,00
-41,518,00

-148,760.00
1,482,708.02

-3,465,669.38

0.00
34,795,795.00
0.00
4,001,103.52
1,223,739.04
30,315,871.83
27,793,491.00
2,961,180.00
44.511,365.49
18,177,673.91

26,311,885,00
190,112,105.79

468,142,271.38



ANNUAL STATEMENT O_...W.ﬂ._m PLYMOUTH COUNTY RETIREMENT ASSOC
FOR THE YEAR ENDED DECEMBER 31, 2013

SCHEDULE NO. 6

INVESTMENT MARKET INTEREST DUE PAID ACCRUED COMMISSIONS UNREALIZED UNREALIZED REALIZED REALIZED INCOME

CATEGORY VALUE & ACCRUED INTEREST & FEES PAID GAINS LOSSES GAIN LOSSES RECEIVED
1040-56 -Cash 29,199,184.82 0.00 0.00 0.00 0.0 0.00 0.00 0.00 214,791.99
1100-Short Term 7,180,345.48 0.00 0.00 0.00 D.co 0.00 0.00 0.00 -1.52
1180-Fixed Income 96,359,551.05 9565,274.51 224,635.98 0.00 111,872.56 3,062,847.39 87,241.90 870,371.88  4,421,038,30
1170-Equities 208,232,088.00 0.00 0.00 0.00 38,700,160.61 113,382.08  22,107,001.88 515,651.31 2,230,403.79
1172-Pooled Dom Equity 83,272,308.17 0.00 0.00 . 0.co 17,6097,480.78 1,190,458.75 0.00 0.00 0.00
1173-Pooled Int Funds 58,109,362.83 0.00 0.00 497,767.00 10,435,025.39 4,203,603.71 3,494,233.00 0.00 1,882,728.73
1174-Pooled Global Equity 108,680,857.56 0.00 0.00 836,181.02 18,485,338.74 6,613,583.02 1,654,572.61 0.00 1,109,114.06
1182-Pooled Int'l Fix Inc 47,761,043.00 0.00 0.00 252,199.00 3,417,701.05 4,659,859.05 0.00 0.00 736,016.00
1183-Pooled Ven Cap 44,604,007.70 0.00 0.00 832,409.39 5,476,733.08 2,044,248.30 735,853.00 958,466.00 1,661,528.90
1124-Pooled Real Estate 103,898,811.95 0.00 0.00 815,173.97 10,606,132.14 6,167,425.95 1,683,872.00 619,134.00  2,256,360.50
1157-Hedge Funds 24,805,879.77 0.00 0.00 231,939.00 3,455,273.11 220,041.20 0.00 0.00 7.663.33
GRAND TOTALS 809,123,440.33 955,274.51 224,635.98 3,465,669.38 108,285,727.46 28,275,447.45  29,662,774.39 2,963,623.19 14,509,535.08



ANNUAL STATEMENT OF THE PLYMOUTH COUNTY RETIREMENT ASS0C
FOR THE YEAR ENDED DECEMBER 31, 2013
SCHEDULE NO.7

MANAGER/VENDOR Q12013 Q2 2013 Q3 2013 Q4 2013  ACCRUED PAYABLE TOTAL PAID PAYMENT
5304 MIANAGEMENT FEES YEAR END 2013 ACCRUED 2013 METHOD

Berkshire Multi-Family 185,000.00 0.00 73,099.00 -126,057.00 132,042.00 N
Cigna Open End Real Est N/A 0.00
Intercontinental R/E Il 16,444.00 10,560.00 10,425.00 10,278.00 41,767.00 N
__..”ﬁmqncs»_:m_._nn_ R/IE IV 8,258.00 7.761.00 6,664.00 5,229.00 27.912.00 N
Invesco Realty 37,570.06 39,835.83 37.788.11 25,465.97 140,659.97 N
MFRE Cayman LP 75,000.00 75,000.00 150,000.00 N
Muiti Employ Prop Trust 0.00 0.00 0.00 92,701.00 92,701.00 N
New Boston Fund 0.00 0.00 0.00 60,133.00 60,133.00 N
1921 Realty Inc. Parferred 0.00 N
Lee Munder Emergink Mkt 0.00 0.00 0.00 41,518.00 41,518.00

PRISA 51,624.42 53,074.82 £5,565.99 55,078.34 215,343.57 c
RMK Global Timberland 6,787.08 7,708.00 c.0C 25,181.82 35,675.00 N
.J:..cmlomﬁ Part Il 0.00 0.00 0.06 50,000.00 50,000.00 N
Hurt Renov & Redeviopment 21.,426.00 20,039.00 19,875.00 19,004,00 50,344.00 N
Ascend Ventures |l 4,913.00 0.00 G.00 13,910.00 18,823.00 N
AscentVenture Cap IV~ 148,775.00 149,775.00 N
Ascent Venture Cap V 104,072.00 104,072.00 N
Charles River X1 NIA 0.00 N
Denver Int' Small Cap 258,130.00 258,130.00 N
TRG Gowth H .00 0.00 0.00 79,250.00 79,250.00 N
DN Partners Il LP 25,000.04 25,000.03 25,000.00 -13,528.09 61.471.98 N
DSF Capital Partners 1V 17.000.00 1,675.00 6,225.00 37,600.00 62,500.00

Globespan Capital Ptnrs 4,340.00 1,754.00 1,217.00 1,042.00 5,353.00 N
Landmark Equity 0.00 0.00 0.00 £0,000.00 60,000.00 N
LCP VIl Offshore 72,560.00 15,382.00 14,399.00 0.00 102,341.00

Leeds Equity Partners IV 381.00 381.00 9,318.00 8,923.51 18,003.51 N
Leeds Equity Partners V 2,888.00 2,888.00 146.00 5,103.90 11,025.90 N
Levine Leichtman Capital 8,577.00 §,495.00 3,598.00 2,737.00 23,407.00 N
Mesirow Financial I1X 18,154.00 19,461.00 46,398.00 14,387.00 68,406.00 N
Rimco Productions Co NIA 0.00

Rimco Royalty Partners 0.00 0.00 0.00 7,998.00 7,998.00 N
Senior Tour Players N/A 0.00

mwmc_m_. Guff Bis I} 15,000.00 15,000.00 15,000.00 13,985.00 58,985.00 N
ABS Offshore SPC 0.00 0.00 G.00 82,107.00 92,107.00 N
AETOS Alternative 0.00 0.00 0.00 139,832.00 139,832.00 N
THL Credit Bank Loan ** 24.825.00 17,185.00 34,776.00 26,653.00 103,438.00 N
Rhumbline Large Cap 8 8671.00 7.008.00 7,316.00 7 .966.00 28,961.00 C
Rhumbline Russell 1000 5,854.00 5.806.00 7,227.00 19,887.00 C
Franklin Templeton 0.00 0.00 0.00 305,907.00 305,007.00 N
JP Morgan Maritime 36,986.30 37,387.25 37,808.22 0.00 112,191.77 N
KBI Div Plus Intl 0.00 0.00 C.00 261,480.00 261,480.00 N
Eurp Choice 1l 11,064.38 11,517.34 12,857.75 1277978 48,219.25 N
Euro Choice V 0.00 0.00 .00 114,642.00 114,642.00 N
HGK TS Int'l Equity 42,285.00 43,5671.00 51,205.00 55,699.00 192,760.00 N
McDonnell Int' | Fixed * 39,652.00 37.438.00 35,348.00 36,324.00 148,760.00 N
Bank of America 267972 2B679.72 N
Boston Co Asset Mgmt 155,317.31 164,013.81 135,581.13 454,912.25

Eaton Vance Management ® 35,655.48 35,709.17 35,296.81 37,209.28 144 872.74 c
Fisher Investments 89,032.30 91,221.96 95,431.89 104 ,860.53 380,546.58 C
Lee Munder Capital 110,549.71 110,889.08 108,827.37 117,955.08 448,321.24 Cc
Income Research & Mgmt 41,483.82 41,207.38 40,521.44 40,754,77 163,977.42 Cc
RBC Global Management 32,828.03 35,863.25 67,931.00 73,266.00 209,8858.28 C
Wellington Mgmt Co 65,407.69 65,407.69 Cc
Geneva Capital 55,248.00 55,248.00 c
Refunded Mgmt Fee -1,149.53 2.174.82 -7.836,83 -8,360.24 -17.,621.62

Management Fees Totals 699,469.08 691,761.51 1,033,837.88 2,567,819.06 645,305.82 5,638,193.35



5305 Custodial Fees
State Street Bank & Trust

Custodial Fees Totals

5307 Consultant Fees

_im_:s_..mm ht Investments
Sherman Acturiaf Services

Ow:mz_nua— Fees Totals

27,534.19

27,534.1%

0.00
0.00

0.00

51,396.30

51,396.30

37,500.00
0.00

37,500.00

81,809.53

81,809.53

37,500.00
0.00

37,500.00

68,583.2¢

68,683.29

37,500.00
2.000.00

39,500.00

41,777.99

41,777.99

37,500.00
.00

37,500.00

271,101.30

271,101.30

150,000.00
2,000.00

152,000.00



