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Over the past ten completed fiscal years, the IMC has generated
an annualized net return of 8.1 percent (after outside manager
fees) on the managed assets component of the endowment.
This compares to a ten-year annualized return of the MSCI All
Country World Equity Index of 4.3 percent and 5.1 percent for
the Barclays Aggregate Bond Index.

For the five-year period ending June 30, 2016, the total
annualized net return (after manager fees) on the managed
assets component of the endowment was 7.4 percent. This
compares to an annualized 5.4 percent return for the MSCI
All Country World Equity Index and 3.8 percent for the
Barclays Aggregate Bond Index over the same period. For the
one-year period ending June 30, 2016, the total net return
(after manager fees) on the managed assets component of the
endowment was -0.9 percent. This compares to a -3.7 percent
return for the MSCI All Country World Equity Index and 6.0
percent for the Barclays Aggregate Bond Index during the same
period. The value of the endowment is affected by returns,
spending, and donations. As of June 30, 2016, the value of the
endowment stood at $9.0 billion.

The asset allocation as of June 30, 2016, for the managed assets
component was global equities, 22 percent; private equity, 22
percent; absolute return strategy funds, 36 percent; real assets,

18 percent; fixed income, 3 percent; and cash, -1 percent.

Pictured from top to bottom: Carri W. Chan
(Sidney Taurel Associate Professor of Business
Decision, Risk, and Operations); CJ Davis,
recipient of a Campbell Family Scholarship;
Riggio Travel Seminar participants with
Stephen Murray (Lisa and Bernard Selz
Professor of Medieval Art History)
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