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0.1 0.0% 0.0%

40.4 26.0% 25.0%

66.3 39.0% 41.1%

35.8 19.0% 22.2%

AIM 7.6 7.0% 4.7%
109.7 65.0% 68.0%

11.3 9.0% 7.0%

161.4 100.0% 100.0%

* 2003




CALIFORNIAPUBLIC EMPLOYEES RETIREMENT SYSTEM

2002 4 15

89 13 95 50



N

10.

11.



V.

N ™M WO~

i o

30



VI.

LPF

LPF

+ 20

LPF

LPF
LPF

LPF



LPF

40 0-50
26 10-60
30 10-60
4 0-15
0 0-20
100 N.A.
a)
AAA
b)
Baa3 S&P BBB
c)

d)



10.

© o N o

11.

CBO/CLO

AAA

20
B.5

MBS

Attachment A

Section X

10

CMO

LPF

STIF



VII.

VIII.
A.
B.
IX.
A.
1.
2.
3.
4.
B.
1.
2.
C.

CMO

CMO

A4

.D.1

CMO

COM

OoTC



A-

S&P

A3 Moody's

Al S&P

P1 Moody’s

25



XI.

&

CBO/CLO
Residual
X B

PIK

CMO



