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Capital Markets Assumptions

» Core ingredient in portfolio
modeling

* Different portfolio options

* Drives long-term investment
return assumption

* Funding plan, liability risk &
contribution rates

* Uncertainty
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Portfolio
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Strategic Risk Factors & Asset Classes

Strategic Class Asset Class
Public Equity
Economic Growth
Private Equity
Real Estate
Feal Assets
Inflation Sensitive

Fixed Income Credit (Public & Private)

Real Estate

Credit Inflation Sensitive

Private Equity Credit (Distressed & Mezzanine)

Specialty Finance & Opportunistic

Fixed Income Interest Rates

Diversifying EMS

Liquidity/Cash




Developing Capital Markets Assumptions

Process

Internal Meketa
Insights

Models &
Discussions

Investment
Historical Managers &
Data Other

Capital Consultants
Markets
Assumptions

Examples
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* Public Equity
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