PERF Monthly Update D. CalPERS

As of September 30, 2020

Estimated
Market
Value
Asset Allocation (bil)
Public Equity $ 2163
Private Equity1 S 27.0
Income S 110.1
Real Assets” S 43.1
Liquidity S 3.8
Opportunistic S 0.5
Trust Level® S 7.1
Total PERF S  408.0

! Private asset market values are based on General Partners' most recent received financial statements and any cash adjustments made through the reporting date.

% Trust Level includes Multi Asset Class, Completion Overlay, Absolute Return Strategies (Direct Investments only), Plan Level Transition and other Total Fund level portfolios.



