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Return

S&P UBS Lvg'd Loan Index+2% BB US Intermediate Agg +4% Cambridge Prvt Crdt Index (Horizon) (Qrtly)
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Wyoming State Treasurer's Office
Private Credit

3 Year Rolling as of June 30, 2024

Performance shown is net of fees. Calculation is based on quarterly periodicity. As of the report date, the Private Credit Composite does not have three years of
return history.



Return

Non-Core Real Estate NCREIF ODCE Index (AWA) (Net) (Monthly) +1.5%

Cambridge Val-Added RE Index (Horizon) (Qrtly) Cambridge Opp RE Index (Horizon) (Qrtly)
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Wyoming State Treasurer's Office
Non-Core Real Estate

3 Year Rolling as of June 30, 2024

Performance shown is net of fees. Calculation is based on quarterly periodicity.



Return

Consumer Price Index +4% 10 Year US Treasury Yield +3.5% Cambridge Infra Index (Horizon) (Qrtly)
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Wyoming State Treasurer's Office
Infrastructure

3 Year Rolling as of June 30, 2024

Performance shown is net of fees. Calculation is based on quarterly periodicity. As of the report date, the Infrastructure Composite does not have three years of
return history.



Return

Opportunistic Investments PMTF - Total Fund Index Opportunistic Custom Benchmark
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Wyoming State Treasurer's Office
Opportunistic

3 Year Rolling as of June 30, 2024

Performance shown is net of fees. Calculation is based on quarterly periodicity.



1
Year

3
Years

5
Years

10
Years

Private Credit
Private Credit 12.29 N/A N/A N/A
S&P UBS Lvg'd Loan Index +2% 13.26 8.08 7.47 6.70
BB US Intermediate Agg +4% 7.69 2.16 4.23 5.39
Cambridge Prvt Crdt Index (Horizon) (Qrtly) 8.70 7.77 8.65 7.73

Non-Core Real Estate
Non-Core Real Estate -5.75 3.50 6.17 8.33
NCREIF ODCE Index (AWA) (Net) (Monthly) +1.5% -8.64 2.54 3.80 7.05
Cambridge Val-Added RE Index (Horizon) (Qrtly) -5.89 1.69 4.61 7.79
Cambridge Opp RE Index (Horizon) (Qrtly) -3.31 5.48 6.18 7.91

Infrastructure
Infrastructure 26.74 N/A N/A N/A
Consumer Price Index +4% 7.09 9.16 8.34 6.91
10 Year US Treasury Yield +3.5% 7.77 6.69 5.91 5.86
Cambridge Infra Index (Horizon) (Qrtly) 7.89 9.91 10.09 9.85

Opportunistic
Opportunistic Investments 33.65 2.84 N/A N/A
PMTF - Total Fund Index 9.32 3.59 6.73 5.66
Opportunistic Custom Benchmark 8.72 2.39 N/A N/A

Wyoming State Treasurer's Office
Comparative Performance

As of June 30, 2024

Performance shown is net of fees. Performance is annualized for periods greater than one year.


