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Equities

Multiregional Equity

Equity Manager 9 20,774,871                -                               2,256,716                   (466,741)                     (4,000,000)                 1,248,630                   19,813,476                17.05%

GQG Partners 14,028,649                248,701                      2,929,865                   (60,805)                       (4,000,000)                 (2,990,359)                 10,156,051                0.82%

Generation IM Global Equity Fund 18,395,875                -                               -                               (157,031)                     -                               2,648,709                   20,887,553                13.54%

Equity Manager 16 19,701,821                -                               -                               (424,976)                     -                               3,955,916                   23,232,761                17.92%

Equity Manager 31* -                               -                               -                               (139,356)                     14,869,580                1,933,511                   16,663,735                12.61%

Subtotal Multiregional Equity 72,901,217                248,701                      5,186,581                   (1,248,909)                 6,869,580                   6,796,408                   90,753,576                14.18%

U.S. Equity

Vanguard 500 Index Fund ETF 3,970,032                   -                               897,108                      (271)                             (112,376)                     301,542                      5,056,035                   5.01%

JPMorgan U.S. Equity Fund* 17,575,366                34,048                         1,950,766                   (26,822)                       (19,560,180)               26,822                         -                               11.29%

1607 Capital Partners 17,555,437                831,982                      1,221,819                   (108,964)                     (5,000,000)                 665,269                      15,165,543                18.81%

Equity Manager 26 15,734,841                122,395                      1,009,940                   (56,150)                       (4,949,077)                 151,938                      12,013,888                9.37%

Equity Manager 27 17,025,387                205,005                      1,945,301                   (68,392)                       (9,044,823)                 (296,453)                     9,766,025                   13.41%

Equity Manager 32* -                                    -                               -                               (55,012)                       18,000,000                341,968                      18,286,956                6.12%

Subtotal U.S. Equity 71,861,062                1,193,430                   7,024,934                   (315,611)                     (20,666,455)               1,191,087                   60,288,447                14.33%

Global ex U.S. Equity

Equity Manager 20* 8,700,602                   -                               168,978                      (57,368)                       (8,869,580)                 57,368                         -                               1.94%

BlackRock iShares MSCI Canada ETF 3,280,388                   -                               315,205                      (14,678)                       (1,507,594)                 395,376                      2,468,697                   27.08%

Dodge & Cox International Stock Fund 8,836,096                   146,292                      648,494                      (43,651)                       (4,046,546)                 705,044                      6,245,729                   23.15%

MFS Institutional International Equity Fund 8,674,762                   196,198                      545,106                      (76,042)                       1,800,000                   1,101,334                   12,241,358                16.69%

iShares Core MSCI EAFE ETF* -                                    -                               (7,537)                          -                               1,185,789                   85,219                         1,263,470                   16.98%

Subtotal Global ex U.S. Equity 29,491,848                342,489                      1,670,246                   (191,739)                     (11,437,931)               2,344,340                   22,219,253                19.61%

Emerging Markets Equity

iShares Core MSCI Emerging Markets ETF* -                                    -                               7,618                           -                               652,243                      9,834                           669,695                      14.30%

Equity Manager 28 6,456,819                   97,055                         -                               (36,627)                       (1,500,000)                 330,527                      5,347,774                   9.15%

Equity Manager 29 6,256,754                   143,143                      180,970                      (38,833)                       (1,000,000)                 692,184                      6,234,218                   18.43%

DFA Emerging Markets Value Portfolio 6,030,260                   263,835                      78,664                         (12,686)                       (1,450,000)                 238,416                      5,148,488                   11.89%

Subtotal Emerging Markets Equity 18,743,833                504,033                      267,252                      (88,146)                       (3,297,757)                 1,270,960                   17,400,175                12.79%

Hedge Funds

Hedge Fund Manager 2* -                                    32,717                         -                               -                               (32,717)                       -                               -                               ---

Hedge Fund Manager 3 65,003                         -                               -                               (2,965)                          -                               10,065                         72,103                         10.92%

Hedge Fund Manager 5* 7,822,603                   -                               2,428,500                   (217,996)                     (7,694,528)                 (1,852,859)                 485,719                      1.68%

Hedge Fund Manager 9 13,951,893                -                               2,164,493                   (268,030)                     (3,330,379)                 176,507                      12,694,484                19.66%

Hedge Fund Manager 10* 3,024,743                   -                               1,024,912                   (38,910)                       (3,024,911)                 (985,834)                     -                               ---

Hedge Fund Manager 12 6,880,616                   -                               -                               (196,228)                     -                               1,711,904                   8,396,292                   22.03%

Hedge Fund Manager 13 12,564,135                -                               -                               (89,267)                       -                               1,462,695                   13,937,563                10.93%

Hedge Fund Manager 14 5,795,400                   -                               -                               (592,436)                     -                               2,243,636                   7,446,600                   28.49%

Hedge Fund Manager 15 8,500,000                   -                               -                               (276,468)                     -                               462,480                      8,686,012                   2.19%

Hedge Fund Manager 16 1,080,750                   -                               -                               (109,451)                     5,197,274                   214,485                      6,383,058                   4.78%

Hedge Fund Manager 17 8,500,000                   -                               -                               (329,244)                     -                               1,313,887                   9,484,643                   11.58%

Subtotal Hedge Fund 68,185,143                32,717                         5,617,905                   (2,120,994)                 (8,885,261)                 4,756,965                   67,586,475                13.71%

Private Investments

Non-Marketable Assets

Private Investment Manager 2 777,879                      10,097                         10,931                         (4,502)                          (536,580)                     (170,482)                     87,344                         -28.13%

Private Investment Manager 5 3,901,122                   701,601                      (32,738)                       (701,601)                     (299,263)                     3,569,121                   10.30%

Private Investment Manager 6 833,357                      -                               182,954                      (24,958)                       (156,250)                     (182,955)                     652,148                      -3.38%

Private Investment Manager 7 6,465,591                   -                               936,806                      (18,388)                       (1,019,181)                 (225,029)                     6,139,799                   11.16%

Private Investment Manager 8 5,412,638                   -                               434,058                      (88,144)                       (717,539)                     (170,556)                     4,870,457                   2.64%

Private Investment Manager 9 3,128,943                   -                               (58,109)                       (21,702)                       -                               79,977                         3,129,109                   0.01%

Private Investment Manager 10 5,044,685                   -                               708,307                      (11,435)                       (878,930)                     (379,253)                     4,483,374                   7.26%

Private Investment Manager 11 3,999,453                   -                               -                               -                               90,000                         685,120                      4,774,573                   16.75%

Private Investment Manager 12 3,573,902                   1,839                           170,091                      (103,984)                     (90,555)                       (9,850)                          3,541,443                   1.63%

Private Investment Manager 13 3,608,615                   24,920                         50,360                         (67,031)                       (354,897)                     (113,799)                     3,148,168                   -2.87%

Private Investment Manager 14 684,844                      -                               129,088                      (8,636)                          (116,477)                     (129,865)                     558,954                      -0.81%

Private Investment Manager 15 1,874,617                   -                               315,073                      (42,254)                       (352,194)                     (270,714)                     1,524,528                   0.46%

Vistria Fund V (FT), LP 1,715,470                   20,405                         -                               (102,147)                     601,583                      80,307                         2,315,618                   0.79%

Private Investment Manager 17 1,299,019                   4,819                           -                               (38,748)                       694,182                      401,907                      2,361,179                   21.68%

Private Investment Manager 18 792,131                      8,988                           -                               (82,030)                       911,012                      200,356                      1,830,457                   8.96%

Private Investment Manager 19 478,086                      4,055                           37,539                         (291,197)                     2,141,388                   1,461,631                   3,831,502                   149%

Private Investment Manager 20 79,293                         -                               -                               (106,720)                     501,871                      346,868                      821,313                      60.17%

Sunrise Capital V, L.P.* -                                    -                               -                               (98,032)                       538,786                      101,098                      541,852                      0.70%

Private Investment Manager 22* -                                    -                               -                               (4,771)                          140,521                      2,070                           137,820                      -1.92%

Private Investment Manager 23* -                                    2,455                           -                               (19,512)                       654,606                      (105,004)                     532,545                      -19.84%

Private Investment Manager 24* -                                    (25,636)                       -                               (81,151)                       508,859                      444,432                      846,504                      ---

Subtotal Non-Marketable Assets 43,669,645                51,943                         3,618,698                   (1,248,080)                 1,858,605                   1,746,997                   49,697,808                10.52%

Other Investments

Vanguard Inflation-Protected Securities Fund 6,552,554                   560,927                      (626,660)                     (8,774)                          6,800,000                   723,736                      14,001,783                5.79%

Vanguard Intermediate-Term Treasury Index Fund 6,394,352                   480,379                      (112,160)                     (5,104)                          5,100,000                   284,776                      12,142,243                6.66%

Total Assets under management 317,799,655              3,414,619                  22,646,797                (5,227,358)                 (23,659,220)               19,115,268                334,089,761              13.00%

Total Assets Benchmark 13.57%
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NOTES:

*Denotes partial-year return for new or liquidated managers.

Fee amounts are provided by each manager, or estimated based off of Cooper Union's historical weights in the case of Mutual Funds.

Total Assets Benchmark Composition (10/01/2022-Present):

       45.0% MSCI ACWI (Net)**

       25.0% MSCI ACWI (Net)

       20.0% 0.3 x MSCI ACWI (N) + 0.7 x BofA ML 91-Day T-Bill Index

       4.75% Bloomberg 3-10 Year Treasury Bond Index

       4.75% Bloomberg US TIPS Index

       0.5% BofA Merrill Lynch 91-Day Treasury Bills

Consistent with the terms of the Consent Decree, investment managers are named specifically where confidentiality agreements do not prohibit such disclosure.  In cases where confidentiality agreements preclude 

disclosure, a manager number has been assigned in the disclosed information.

**Policy Benchmark is dynamically adjusted to under/overweight the portfolio's equity allocation on a pro rata basis to accommodate the Private Investments actual allocation. The Private Investments Allocation is 

benchmarked to the MSCI ACWI Index (N) lagged.

Investment Manager Statements are the primary sources of information concerning market values and returns. In cases where managers are unable to provide data, other data sources may be substituted including, but not 

limited to custodian and or/client provided data. Returns are unaudited.

Many of the private investments and hedge funds have an incentive fee in addition to management fees. While incentive fees can be calculated in a variety of ways, they are usually paid by investors only in the event of the 

manager outperforming a certain return target or benchmark rate of return.

While paying incentive fees appears costly, it can be viewed as a positive since it increases alignment of interests and indicates strong performance.


