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Scorecard: Strategic Asset Allocation
PERA OF NEW MEXICO

• As of June 30, 2020, PERA meets or is near the assumed rate of return for all 
reasonable intermediate and long-term periods, except for the 7- and 20-year periods.

• The 20-year period includes the Great Recession and Dotcom era bust. Returns are at 
6.47%.
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Scorecard: Strategic Asset Allocation, continued
PERA OF NEW MEXICO
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 PERA’s capital allocations were in line with SAA targets:

 PERA’s 4-year tracking error was outside of ranges, while excess return was within ranges:

 PERA’s liquidity allocations were in line with liquidity guidelines:
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Scorecard: Market Performance 
PERA OF NEW MEXICO
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Total Fund Asset Allocation
PERA OF NEW MEXICO

• Total Fund Market Value (6/30/21):  $17.6 Billion

• STO Cash Balance: $19.2 Million

• Previous Quarter Market Value (3/31/21):  $16.6 Billion

• Change from previous quarter: +$954.9 Million:
• $220.4 Million in net distributions
• $1,175.4 Million in investment gains
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Total Fund Performance as of 6/30/21
PERA OF NEW MEXICO

9
NOF Performance calculated and provided by BNY Mellon.
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Total Fund Composites
PERA OF NEW MEXICO

10NOF Performance calculated and provided by BNY Mellon.
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Total Fund Attribution – Quarter 
PERA OF NEW MEXICO

11NOF Performance calculated and provided by BNY Mellon. Interaction combined with Selection.
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Total Fund Attribution – FYTD (1-year)
PERA OF NEW MEXICO

12NOF Performance calculated and provided by BNY Mellon. Interaction combined with Selection.
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Total Fund Attribution – 3 years
PERA OF NEW MEXICO

13NOF Performance calculated and provided by BNY Mellon. Interaction combined with Selection.
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Total Fund Attribution – 5 years
PERA OF NEW MEXICO

14NOF Performance calculated and provided by BNY Mellon. Interaction combined with Selection.
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Risk Dashboard Snapshot
PERA OF NEW MEXICO
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Global Equity Structure
PERA OF NEW MEXICO

17NOF Performance calculated and provided by BNY Mellon.
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Global Equity Composite Performance
PERA OF NEW MEXICO

18NOF Performance calculated and provided by BNY Mellon.
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Global Equity Composite Performance
PERA OF NEW MEXICO

19NOF Performance calculated and provided by BNY Mellon.
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Global Public Stock Performance
PERA OF NEW MEXICO

20NOF Performance calculated and provided by BNY Mellon.
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Global Public Stock Performance
PERA OF NEW MEXICO

21NOF Performance calculated and provided by BNY Mellon.
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Global Public Stock Performance
PERA OF NEW MEXICO

22NOF Performance calculated and provided by BNY Mellon.
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Risk Reduction & Mitigation Investment Structure
PERA OF NEW MEXICO

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

25NOF Performance calculated and provided by BNY Mellon.
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Risk Reduction & Mitigation – Performance
PERA OF NEW MEXICO

26NOF Performance calculated and provided by BNY Mellon.
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Risk Reduction & Mitigation – Performance
PERA OF NEW MEXICO

27NOF Performance calculated and provided by BNY Mellon.
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Credit Oriented Fixed Income Structure
PERA OF NEW MEXICO

29NOF Performance calculated and provided by BNY Mellon.
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Credit Oriented Fixed Income – Performance
PERA OF NEW MEXICO

30NOF Performance calculated and provided by BNY Mellon.
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Credit Oriented Fixed Income – Performance
PERA OF NEW MEXICO

31NOF Performance calculated and provided by BNY Mellon.
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Credit Oriented Fixed Income – Performance
PERA OF NEW MEXICO

32NOF Performance calculated and provided by BNY Mellon.
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Real Assets – Investment Structure
PERA OF NEW MEXICO

34NOF Performance calculated and provided by BNY Mellon.
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Real Assets Composite – Performance
PERA OF NEW MEXICO

35NOF Performance calculated and provided by BNY Mellon.
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Real Assets Composite – Performance
PERA OF NEW MEXICO

36NOF Performance calculated and provided by BNY Mellon.
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Real Assets – Performance
PERA OF NEW MEXICO

37NOF Performance calculated and provided by BNY Mellon.
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Real Assets – Performance
PERA OF NEW MEXICO

38NOF Performance calculated and provided by BNY Mellon.
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Total Fund – Peer Group Comparison (Public Plans >$1B)

40

PERA OF NEW MEXICO

Performance is NOF.  Universe source: InvestmentMetrics.
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Multi-Stats Peer Group Comparison (Public Plans >$1B)
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PERA OF NEW MEXICO

Performance is NOF. Universe source: InvestmentMetrics.
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Manager Listing
PERA OF NEW MEXICO

43



© 2021 Wilshire

Manager Listing
PERA OF NEW MEXICO

44



© 2021 Wilshire

Manager Listing
PERA OF NEW MEXICO
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Manager Listing
PERA OF NEW MEXICO
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Manager Listing
PERA OF NEW MEXICO
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Manager Listing
PERA OF NEW MEXICO
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Manager Listing
PERA OF NEW MEXICO
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Manager Listing
PERA OF NEW MEXICO
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Manager Listing
PERA OF NEW MEXICO
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Placement Agent Disclosure
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Placement Agent Disclosure
PERA OF NEW MEXICO

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

As provided by PERA of New Mexico

54



© 2021 Wilshire

Placement Agent Disclosure
PERA OF NEW MEXICO

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

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

As provided by PERA of New Mexico

57



© 2021 Wilshire

Placement Agent Disclosure
PERA OF NEW MEXICO

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

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

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

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

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

As provided by PERA of New Mexico

63



Additional Information



© 2021 Wilshire

Benchmarks 
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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IMPORTANT INFORMATION

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.

WILSHIRE CONSULTING

COMPLIANCE CODE
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