Oregon Public Employees Retirement Fund

OREGON
June 30, 2019 Total Regular Account: $76,612,224,176 STATE
' TREASURY
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10-Year Gross Risk/Return vs. Public Funds (>$10B) ? Top 10 Investments by Market Value*
Si Market
18.5 4 Rzliflek Investment Fund Value
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2 20 * . 2  DFA Large Cap Core 4.3%  Public Equity
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Standard Deviation

10 Oak Hill Advisors 1,310 1.7% Fixed Income

3k Total Regular Account

! International Equity allocation includes Global Equity, but International Equity returns exclude Global Equity.
? Cash market value includes the overlay program as well as transitional and closed accounts.
3 Peer group data includes plan sponsors comprised in the State Street Extended Universe as of March 31, 2019.

4Valuation data as of June 30, 2019.



