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• Total Fund Market Value (9/30/20):  $15.3 Billion
• STO Cash Balance: $33.6 Million
• Previous Quarter Market Value (6/30/20):  $14.8 Billion

• Change from previous quarter: +$553.8 Million:

• $196.0 Million in net distributions

• $749.8 Million in investment gains

Total Fund Asset Allocation
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Total Fund Performance as of 9/30/20
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Total Fund Composites
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Total Fund Attribution – Quarter 
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Total Fund Attribution – 1 year
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Total Fund Attribution – 2 years
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Total Fund Attribution – 3 years
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Total Fund Attribution – 4 years
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Financial Reconciliation and 
Schedule of Investable Assets

PERA OF NEW MEXICO

Financial Reconciliation ‐ Quarter to Date

Beg. Market Value 
$(000)

Contributions 
$(000)

Distributions 
$(000) Fees $(000)

Return on 
Investment 

$(000)
End Market Value 

$(000)
NM PERA Total Fund 14,769,995$             3,263$                  (167,376)$              (31,894)$               749,844$              15,323,832$            
NM PERA Total Fund ex Alt ‐$                           #REF! ‐$                        ‐$                      ‐$                      #REF!

NM PERA Total Fund ‐ Schedule of Investable Assets ‐ Quarter to Date

Periods
Beg. Market Value 

$(000)
Net Cash Flow 

$(000) Gain/Loss $(000)
End Market 
Value $(000)

Time Wtd 
Return (%) Unit Value

QTD 14,769,995$             (196,007)$             749,844$               15,323,832$        4.86 104.86
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Global Equity
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NOF Performance calculated and provided by BNY Mellon.

Global Equity Structure
PERA OF NEW MEXICO
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Global Public Equity Region Allocation
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Global Equity Composite Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Global Equity Composite Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Global Public Stock Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Global Public Stock Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Global Public Stock Performance
PERA OF NEW MEXICO
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Risk Reduction & Mitigation
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NOF Performance calculated and provided by BNY Mellon.

Risk Reduction & Mitigation Investment Structure
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Risk Reduction & Mitigation – Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Risk Reduction & Mitigation – Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Risk Reduction & Mitigation – Performance
PERA OF NEW MEXICO
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Credit Oriented Fixed Income
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NOF Performance calculated and provided by BNY Mellon.

Credit Oriented Fixed Income Structure
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Credit Oriented Fixed Income – Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Credit Oriented Fixed Income – Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Credit Oriented Fixed Income – Performance
PERA OF NEW MEXICO
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Real Assets
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NOF Performance calculated and provided by BNY Mellon.

Real Assets – Investment Structure
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Real Assets Composite – Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Real Assets Composite – Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Real Assets – Performance
PERA OF NEW MEXICO
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NOF Performance calculated and provided by BNY Mellon.

Real Assets – Performance
PERA OF NEW MEXICO
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Placement Agent Disclosure
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO



©2020 Wilshire Associates. 46

As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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As provided by PERA of New Mexico

Placement Agent Disclosure
PERA OF NEW MEXICO
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Additional Information
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Benchmarks
PERA OF NEW MEXICO
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Footnotes
PERA OF NEW MEXICO
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Footnotes
PERA OF NEW MEXICO
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Footnotes
PERA OF NEW MEXICO
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Footnotes
PERA OF NEW MEXICO
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Glossary
PERA OF NEW MEXICO
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Glossary
PERA OF NEW MEXICO
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This material contains confidential and proprietary information of Wilshire Associates Incorporated (Wilshire), and is intended for the exclusive use of the person to whom it is
provided. It may not be disclosed, reproduced or redistributed, in whole or in part, to any other person or entity without prior written permission from Wilshire. Third party
information contained herein has been obtained from sources believed to be reliable. Wilshire gives no representations or warranties as to the accuracy of such information,
and accepts no responsibility or liability (including for indirect, consequential or incidental damages) for any error, omission or inaccuracy in such information and for results
obtained from its use. Information and opinions are as of the date indicated, and are subject to change without notice.

This material is intended for informational purposes only and should not be construed as legal, accounting, tax, investment, or other professional advice.

This report may include estimates, projections and other "forward‐looking statements." Due to numerous factors, actual events may differ substantially from those presented.

Wilshire® is a registered service mark of Wilshire Associates Incorporated, Santa Monica, California. All other trade names, trademarks, and/or service marks are the property
of their respective holders.

Copyright © 2020 Wilshire Associates Incorporated. All rights reserved.

COMPLIANCE CODE

IMPORTANT INFORMATION
WILSHIRE CONSULTING


