
 

 
 
 
 
 

Annualized Gross Returns % 

 
Inception 

Date 

AIMR 
Composite 

AUM 1 Year 3 Years 5 Years 10 Years 
Since  

Inception 

Large-Cap Enhanced 11/1/1997 $3,215m (20.79) 0.84 6.71 4.84 5.57 

S&P 500   (21.98) 0.22 5.17 3.06 3.94 

Excess Returns   1.19 0.62 1.54 1.78 1.63 

Mid-Cap Core 2/1/2001 $346m (24.57) (0.66) 9.49 — 6.18 

Russell Midcap   (22.36) 0.09 8.62 — 4.93 

Excess Returns   (2.21) (0.75) 0.87 — 1.25 

Small-Cap Core  4/1/2001 $168m (16.70) 0.53 8.54 — 8.48 

Russell 2000   (14.48) 1.83 8.15 — 6.97 

Excess Returns   (2.22) (1.30) 0.39 — 1.51 

US Large-Cap Core 130/30 1/2/2007 $303m (22.07) — — — (10.15) 

Russell 1000   (22.10) — — — (8.77) 

Excess Returns   0.03 — — — (1.38) 

US Large-Cap Growth 130/30 4/1/2007 $57m (19.45) — — — (8.85) 

Russell 1000  Growth   (20.88) — — — (8.09) 

Excess Returns   1.43 — — — (0.76) 

International 130/30 4/1/2007 $96m (32.86) — — — (15.23) 

MSCI EAFE Index   (30.50) — — — (17.03) 

Excess Returns   (2.36) — — — 1.80 

Floating Rate  7/1/2004 $1,043m (3.75) 2.17 — — 3.01 

Credit Suisse Leveraged Loan   (7.68) 0.75 — — 2.14 

Excess Returns   3.93 1.42 — — 0.87 

Core Fixed 1/1/1992 $674m 3.75 4.49 4.13 5.41 6.63 

Lehman Aggregate Bond   3.65 4.15 3.78 5.20 6.27 

Excess Returns   0.10 0.34 0.35 0.21 0.36 

Focus Strategies

CONTACT US: 
Institutional Sales 

877.394.4800 
institutional@nylim.com 

www.nylim.com/institutional 

As of September 30, 2008



 
 
 
 
NYLIM-A08804                       Q3/08 

 

Past performance is no guarantee of future results, which will vary.  Gross of fee returns are presented before investment management fees but after all trading commissions.  Net of fee 
returns are presented after the deduction of investment management fees.  The investment advisory fees and any other expenses the client may incur in the management of its account 
will reduce a client’s return.  Please keep in mind that investment objectives may not be met as the underlying investment options are subject to market risk and fluctuate in value. 

New York Life Investment Management LLC (NYLIM) claims compliance with the Global Investment Performance Standards (GIPS®). NYLIM is a wholly owned investment management 
subsidiary of New York Life Investment Management Holdings LLC (a wholly owned subsidiary of New York Life Insurance Company). NYLIM is a registered investment advisor and is a 
full-service investment management firm providing services to institutional and individual investors. 

To receive a complete list and description of NYLIM’s composites and/or a presentation that adheres to the GIPS standards, contact Steve Sexeny at 781-619-2440 or  
email steve_sexeny@nylim.com. 
The firm is defined as the following divisions of NYLIM: NYLIM Equity Investors, NYLIM Fixed Income Investors, and Retail Markets. Performance records for each of these entities are 
included from the predecessor entities’ legal inception date or ten years, whichever is shorter. 

Large-Cap Enhanced: 
The Large-Cap Enhanced strategy is a quantitative, factor-based strategy that follows a disciplined approach to manage risk and return relative to the index. All performance is U.S. 
dollar-based. Leverage and derivatives are not used in this composite. Performance includes the reinvestment of income. The benchmark is the S&P 500 Index, a representative 
measure of the broad large-cap equity market. S&P 500 is a trademark of The McGraw-Hill Companies, Inc. 

Mid-Cap Core: 
The Mid-Cap Core strategy is quantitative and factor-based. All performance is U.S. dollar-based. Leverage and derivatives are not used in this composite. Performance includes the 
reinvestment of income. The benchmark is the Russell Midcap Index, a representative measure of the broad mid-cap equity market. 

Small-Cap Core: 
The Small-Cap Core strategy is quantitative and factor-based. All performance is U.S. dollar-based. Leverage and derivatives are not used in this composite. Performance includes the 
reinvestment of income. The benchmark is the Russell 2000 Index, a representative measure of the broad small-cap equity market. 

US Large-Cap Core 130/30: 
The US Large-Cap Core 130/30 strategy is quantitative and factor-based.  All performance is U.S. dollar-based. Leverage and derivatives are not used in this composite. Performance 
includes the reinvestment of income. The benchmark is the Russell 1000 Index, a representative measure of the broad large-cap equity market. 

US Large-Cap Growth 130/30: 
The US Large-Cap Growth 130/30 strategy is quantitative and factor-based.  All performance is U.S. dollar-based. Leverage and derivatives are not used in this composite. The 
benchmark is the Russell 1000 Growth Index, which measures the performance of those Russell 1000 companies with higher price-to-book ratios and higher forecasted growth values. 

International 130/30: 
The International 130/30 strategy is quantitative and factor-based.  All performance is U.S. dollar-based. Leverage and derivatives are not used in this composite. Performance includes 
the reinvestment of income. The benchmark is the MSCI EAFE Index, a representative measure of the developed markets outside of North America: Europe, Australasia and the Far 
East. 

Floating Rate: 
The Floating Rate strategy focuses on key leveraged loan credit metrics. All performance is U.S. dollar-based. Leverage and derivatives are not used in this composite. Performance 
includes the reinvestment of income. The benchmark is the Credit Suisse Leveraged Loan Index, designed to mirror the investable universe of the $ US-denominated leveraged loan 
market. 

Core Fixed: 
The Core Fixed strategy utilizes bottom-up, credit intensive, value-oriented analysis. All performance is U.S. dollar-based. Leverage and derivatives are not used in this composite. 
Performance includes the reinvestment of income. Effective May 1, 2004, the primary benchmark is the Lehman Aggregate Bond Index, a representative measure of the investment-
grade domestic bond market, and replaces the Merrill Lynch Corporate/Government Master Index.   

  

 Annualized Net Returns % 

 1 Year 3 Years 5 Years 10 Years Since Inception 

Large-Cap Enhanced (21.03) 0.52 6.35 4.51 5.23 

Mid-Cap Core (25.10) (1.42) 8.70 — 5.36 

Small-Cap Core (17.04) (0.11) 7.79 — 7.74 

US Large-Cap Core 130/30 (22.63) — — — (10.84) 

US Large-Cap Growth 130/30 (20.19) — — — (9.51) 

International 130/30 (33.59) — — — (16.14) 

Floating Rate (4.30) 1.57 — — 2.41 

Core Fixed 3.28 4.02 3.66 4.91 6.13 


