Oregon Public Employees Retirement Fund

December 31, 2020

Total Regular Account: $81,964,041,392
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Top 10 Investments by Market Value

Market Market
Value Value
Weight

o -————

2 OST Risk Premia 4.9% Public Equity

OST S&P 500 Index 3.0%  Public Equity

1.8% Fixed Income

[ ] Investment Fund

6  Wellington Core

9.0 8  BlackRock Core 1,415 1.7% Fixed Income
10 OST Int'l Risk Premia 1,364 1.7% Public Equity

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 September 30, 2020.

Domestic Equity allocation includes the stock distribution account.

Risk Parity has less than 1 year of performance history.



