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Stephen Gilmore, Chief Investment Officer 
November 18, 2024
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Trust Level Review, As of September 30, 2024 – PERF Metrics

All performance reported net of investment expenses and annualized for periods greater than 1-Yr unless noted as cumulative
1 As of 10/2/24
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Trust Level Review, As of September 30, 2024 – Exhibit 3.1

Central bank policy rate and market expectations

Source: Haver Analytics, Bloomberg Finance L.P., CalPERS calculations based on OIS curves 
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Trust Level Review, As of September 30, 2024 – Exhibit 4.1
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