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September 30, 2020 Total Regular Account: $77,012,029,705

Actual Asset Allocation Actual Asset Allocation vs. Strategic Target Asset Allocation
Alternatives Cash Domestic Asset Class Actual MV Actual Target Difference | Difference
10.5% 2.0% Equity ($MM) Weight Weight (%) ($MM)
13.9% . .
Opportunity ¥ Public Equity 23,358 30.3% 32.5% -2.2% -1,671
2.2%
¢ mermationd FixedIncome 13,030 181%  200%  19% 1472
lfgif/z Risk Parity 1,585 2.1% 2.5% -0.4% -340
. Global Private Equity 18,455 24.0% 17.5% 6.5% 4,978
PI‘lVé'lte Equity
Equity oaw ~ Opportunity 1665 22%  00%  22% 1665
24.0% Alternatives 8,113 10.5% 15.0% -4.5% -3,439
Real Fixed Income Total 77,012 100.0% 100.0%
Estate Risk Parity 18.1%
% 1% .
10.9% 21 Net Annualized Performance (%)
20.0 7
16.0 -
12.9 11.8 12.7
12.0 A
8.0 - 5.8
4.0 7 1.5
0.0 - T T
4.0 -
-8.0 -
-12.0 -
-16.0 -
-20.0 -
1 Year 3 Years 5 Years 10 Years

mTotal Regular Account ®Domestic Equity ® International Equity ®Fixed Income mRisk Parity = Real Estate = Private Equity = Opportunity m Alternatives
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Public Equity allocation includes Domestic, International, and Global Equity. International Equity returns exclude Global Equity.
Cash market value includes the overlay program, FX accounts, transition accounts, and closed accounts.

Peer group data includes plan sponsors comprised in the State Street Extended Universe as of June 30, 2020.

Domestic Equity allocation includes the stock distribution account.

Risk Parity has less than 1 year of performance history.



