Attachment: Year-End Investment Performance 2013

CalPERS Total Fund Performance Summary
As of December 31, 2013

1-Yr 3-Yr 5-Yr 10-YR 15-YR 20-YR
Net Rate Net Rate Net Rate Net Rate Net Rate Net Rate
of Return Excess of Return Excess of Return Excess of Return Excess of Return Excess of Return Excess
TOTAL FUND SUMMARY (%) Bps (%) Bps (%) Bps (%) Bps (%) Bps (%) Bps
GROWTH 24.38 (40) 11.62 (49) 14.95 (108) 7.91 (79) 5.59 (13) 9.04 41
PUBLIC EQUITY 25.61 88 10.65 33 16.18 (1) 7.29 (30) 5.14 (3) 8.71 55
PRIVATE EQUITY ! 19.09 (505) 14.52 (284) 11.39 (447) 13.18 (163) 10.52 281 12.13 97
INCOME (4.00) 170 5.11 70 8.69 295 6.31 77 6.48 57 7.07 60
REAL ASSETS * 11.08 (21) 11.26 (49) (5.63) (993) 3.59 (548) 5.74 (347) 6.71 (269)
REAL ESTATE 11.69 (43) 12.84 (33) (6.45)  (1,249) 2.92 (675) 5.28 (433) 6.37 (333)
FORESTLAND 491 (477) (3.32) (731) (1.46) (352)
INFRASTRUCTURE 11.16 593 20.56 1,363 16.22 943
INFLATION (4.75) 9 2.74 (11) 6.24 75
LIQUIDITY (1.50) (3) 1.18 (27) 0.87 (15) 2.23 (0) 2.85 12 3.55 18
ABSOLUTE RETURN STRATEGIES 9.22 395 3.28 (209) 6.22 66 4.85 (241)
MULTI-ASSET CLASS * 8.28 78
TOTAL FUND 16.19 137 9.99 15 10.86 (129) 6.83 (87) 5.77 (30) 7.91 (13)
CALPERS POLICY INDEX 14.82 9.84 12.15 7.70 6.07 8.04

(€

o Private Equity and Real Assets 1-year returns are for the period ending September 30, 2013 and are subject to change.

Multi-Asset Class was funded in December 2012



