
Allocation
Market

Value ($) %

Performance (%)

QTD FYTD 1
Year

3
Years

5
Years

7
Years

10
Years

15
Years

Since
Incep.

Inception
Date

NM PERA Total Fund 11,737,121,664 100.00 -2.06 -0.38 -0.38 11.96 -0.28 3.83 5.53 6.32 9.16 06/01/1985
Total Fund Interim Custom Index -2.52 -1.40 -1.40 10.27 1.34 4.64 5.88 5.70 N/A
Difference 0.46 1.02 1.02 1.69 -1.62 -0.81 -0.35 0.62 N/A
All Public Plans > $2B -1.44 1.17 1.17 11.96 1.62 5.25 6.88 6.43 9.18
NM PERA Total Fund Rank 87 97 97 50 97 90 93 57 60

NM PERA Total Fund (Net) -2.10 -0.54 -0.54 N/A N/A N/A N/A N/A 7.05 01/01/2010

Total Equity Composite 6,030,854,281 51.38 -5.27 -5.46 -5.46 13.32 -3.00 3.19 5.20 N/A 4.83 06/01/1998
R 3000 / MSCI ACW Ex US Blended Index -4.76 -3.36 -3.36 13.16 -1.27 4.26 6.14 4.74 3.89
Difference -0.51 -2.10 -2.10 0.16 -1.73 -1.07 -0.94 N/A 0.94
IM Global Equity (SA+CF) Median -5.62 -6.11 -6.11 11.50 -2.00 4.52 6.77 6.12 5.86
Total Equity Composite Rank 44 47 47 26 67 82 85 N/A 67

Total Equity Composite (Net) -5.31 -5.64 -5.64 N/A N/A N/A N/A N/A 6.23 01/01/2010

Domestic Equity Composite 3,219,199,502 27.43 -3.62 1.89 1.89 18.54 0.29 4.31 5.81 6.45 10.83 06/01/1985
R 3000 Index -3.15 3.84 3.84 16.73 0.39 4.29 5.81 5.15 10.02
Difference -0.47 -1.95 -1.95 1.81 -0.10 0.02 0.00 1.30 0.81
All Public Plans-US Equity Segment Median -3.36 2.64 2.64 16.71 0.23 4.14 5.83 N/A N/A
Domestic Equity Composite Rank 65 61 61 13 48 44 51 N/A N/A

Domestic Equity Composite (Net) -3.67 1.71 1.71 N/A N/A N/A N/A N/A 11.81 01/01/2010

Int'l Equity Composite 2,811,654,780 23.96 -7.09 -12.92 -12.92 7.57 -6.38 2.82 5.56 5.20 7.34 09/01/1995
MSCI ACW Ex US Blended Index (Gross) -7.38 -14.15 -14.15 7.43 -4.18 3.92 6.43 3.80 4.80
Difference 0.29 1.23 1.23 0.14 -2.20 -1.10 -0.87 1.40 2.54
All Public Plans-Intl. Equity Segment Median -6.89 -12.19 -12.19 8.68 -4.10 4.41 7.61 N/A N/A
Int'l Equity Composite Rank 67 65 65 75 100 96 92 N/A N/A

Int'l Equity Composite (Net) -7.13 -13.09 -13.09 N/A N/A N/A N/A N/A 0.16 01/01/2010

Total Fixed Income Composite 3,194,758,446 27.22 1.76 7.06 7.06 9.25 6.63 5.65 5.79 6.45 8.01 06/01/1985
Barclays Global Agg Blended Index 0.62 2.73 2.73 5.61 6.00 5.02 5.24 6.01 7.53
Difference 1.14 4.33 4.33 3.64 0.63 0.63 0.55 0.44 0.48
IM Global Fixed Income (SA+CF) Median 0.95 4.21 4.21 8.20 7.41 6.24 7.30 6.64 N/A
Total Fixed Income Composite Rank 20 25 25 37 67 74 86 56 N/A

Total Fixed Income Composite (Net) 1.71 6.83 6.83 N/A N/A N/A N/A N/A 7.66 01/01/2010
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Alternative Assets Composite (Net) 2,408,861,886 20.52 1.15 3.35 3.35 11.63 1.97 N/A N/A N/A 2.62 01/01/2007
3 Month LIBOR Index + 4% 1.07 4.43 4.43 4.37 5.46 6.46 6.25 7.16 5.80
Difference 0.08 -1.08 -1.08 7.26 -3.49 N/A N/A N/A -3.18

Absolute Return Composite (Net) 1,162,886,464 9.91 -0.69 -1.46 -1.46 7.98 0.70 N/A N/A N/A 1.81 01/01/2007
HFRI FOF Comp Index -2.21 -4.40 -4.40 2.20 -2.02 1.94 3.24 4.37 -0.49
Difference 1.52 2.94 2.94 5.78 2.72 N/A N/A N/A 2.30
3 Month LIBOR Index + 4% 1.07 4.43 4.43 4.37 5.46 6.46 6.25 7.16 5.80
Difference -1.76 -5.89 -5.89 3.61 -4.76 N/A N/A N/A -3.99

Real Estate Composite (Net) 360,777,618 3.07 3.49 9.35 9.35 16.89 7.28 N/A N/A N/A 6.59 01/01/2007
Real Estate Custom Index 3.48 15.10 15.10 17.22 6.05 N/A N/A N/A 6.60
Difference 0.01 -5.75 -5.75 -0.33 1.23 N/A N/A N/A -0.01

Private Equity Composite (Net) 467,391,221 3.98 4.10 8.08 8.08 17.49 3.76 N/A N/A N/A 2.96 01/01/2007
Private Equity Custom Index 4.10 8.08 8.08 17.49 3.76 N/A N/A N/A 2.96
Difference 0.00 0.00 0.00 0.00 0.00 N/A N/A N/A 0.00
R 3000 Index + 3% -2.84 6.84 6.84 19.75 3.46 7.34 8.85 8.20 4.73
Difference 6.94 1.24 1.24 -2.26 0.30 N/A N/A N/A -1.77

Real Assets Composite (Net) 417,806,583 3.56 0.92 6.14 6.14 9.10 -3.91 N/A N/A N/A 4.23 02/01/2007
Real Assets Custom Index 2.80 9.84 9.84 14.85 6.96 19.09 21.64 15.81 9.86
Difference -1.88 -3.70 -3.70 -5.75 -10.87 N/A N/A N/A -5.63
Consumer Price Index + 6% 1.41 7.66 7.66 8.09 7.95 8.39 8.46 8.42 8.29
Difference -0.49 -1.52 -1.52 1.01 -11.86 N/A N/A N/A -4.06

Performance shown is gross of fees unless otherwise noted.
RVK endorses GIPS and calculates performance for composites and investment managers using different methodologies.


