Public Employees Retirement Association of New Mexico
Asset Allocation & Performance - Trailing Periods
Asof June 30, 2012

Allocation Performance (%)
Market 1 3 5 7 10 15 Since  Inception
0
Value (%) % QTD FYTD Year Years Years Years Years Years Incep. Date

NM PERA Total Fund 11,737,121,664 100.00 -2.06 -0.38 -0.38 1196 -028 383 553 6.32 916 06/01/1985
Total Fund Interim Custom Index -252  -140 -140 10.27 134 464 588 5.70 N/A
Difference 0.46 1.02 102 169 -162 -081 -035 062 N/A
All Public Plans > $2B -1.44 117 117 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) -210 -054 -054 N/A N/A  N/A N/A N/A  7.05 01/01/2010
Total Equity Composite 6,030,854,281 5138 -527 -546 -546 1332 -3.00 319 520 N/A 483 06/01/1998
R 3000/ MSCI ACW Ex US Blended Index -4.76 -3.36  -336 1316 -1.27 4.26 6.14 4.74 3.89
Difference -051 -210 -210 016 -1.73 -1.07 -0.94 N/A 094
IM Global Equity (SA+CF) Median 562 -611 -611 1150 -200 452 677 612 586
Total Equity Composite Rank a4 47 47 26 67 82 85 N/A 67
Total Equity Composite (Net) -531 -564 -564 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 1.89 189 1854 029 431 581 6.45 10.83 06/01/1985
R 3000 Index -3.15 384 384 16.73 039 429 581 515 10.02
Difference -047 -195 -195 181 -010 0.02 0.00 130 081
All Public Plans-US Equity Segment Median -3.36 2.64 264 16.71 023 414 583 N/A N/A
Domestic Equity Composite Rank 65 61 61 13 48 44 51 N/A N/A
Domestic Equity Compasite (Net) 367 171 171 N/A NA NA NA NA 1181 01/01/2010
Int'l Equity Composite 2,811,654,780 2396 -7.09 -12.92 -1292 757 -638 282 556 520 7.34 09/01/1995
MSCI ACW Ex US Blended Index (Gross) -7.38 -14.15 -1415 743 -4.18 3.92 6.43 3.80 4.80
Difference 0.29 1.23 123 014 -220 -110 -0.87 140 254
All Public Plans-Intl. Equity Segment Median -6.89 -12.19 -1219 868 -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) -713 -13.09 -13.09 N/A N/A  N/A N/A N/A  0.16 01/01/2010
Total Fixed |ncome Composite 3,194,758,446 2722 1.76 7.06 7.06 9.25 6.63 565 579 6.45 801 06/01/1985
Barclays Global Agg Blended Index 0.62 273 273 561 6.00 5.02 5.24 6.01 7.53
Difference 1.14 433 433 364 063 063 055 044 048
IM Global Fixed Income (SA+CF) Median 0.95 4.21 421 820 741 624 730 6.64 N/A
Total Fixed Income Composite Rank 20 25 25 37 67 74 86 56 N/A
Total Fixed |ncome Composite (Net) 1.71 6.83 6.83 N/A N/A  N/A N/A N/A  7.66 01/01/2010

Performance shown is gross of fees unless otherwise noted.
RVK endorses GIPS and calculates performance for composites and investment managers using different methodologies. R ‘/ [( u h n S
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Alter native Assets Composite (Net) 2,408,861,886 20.52 1.15 3.35 335 11.63 197 N/A N/A N/A 262 01/01/2007
3 Month LIBOR Index + 4% 1.07 4.43 443 437 5.46 6.46 6.25 7.16 5.80
Difference 008 -1.08 -108 726 -349 N/A N/A N/A  -3.18
Absolute Return Composite (Net) 1,162,886,464 991 -069 -146 -146 7.98 070 N/A N/A N/A 1.81 01/01/2007
HFRI FOF Comp Index -2.21 -4.40  -440 220 -2.02 194 3.24 437 -0.49
Difference 1.52 2.94 294 578 2.72 N/A N/A N/A 2.30
3 Month LIBOR Index + 4% 1.07 4.43 443 437 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) 360,777,618 307 3.49 935 935 16.89 728 N/A N/A N/A 6.59 01/01/2007
Real Estate Custom Index 348 1510 1510 17.22 6.05 N/A N/A N/A 6.60
Difference 0.01 -575 -575 -0.33 1.23 N/A N/A N/A  -0.01
Private Equity Composite (Net) 467,391,221 398 4.10 808 808 17.49 376 N/A N/A N/A 296 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 0.00 000 000 0.00 0.00 N/A N/A N/A  0.00
R 3000 Index + 3% -2.84 6.84 6.84 1975 346 734 885 820 473
Difference 6.94 124 124 -2.26 0.30 N/A N/A N/A  -1.77
Real Assets Composite (Net) 417,806,583 356 0.92 6.14 614 910 -391 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 2164 1581 9.86
Difference -1.88 -3.70 -3.70 -575 -10.87 N/A N/A N/A  -5.63
Consumer Price Index + 6% 141 7.66 766 8.09 795 839 8.46 8.42 8.29
Difference -0.49 -1.52 -152 101 -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. R ‘/ [< u h n S
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