Oregon Public Employees Retirement Fund

March 31, 2023

Actual Asset Allocation

Diversifying Cash

Strategies 1.5% Domestic

Equity International

Total Regular Account: $92,424,088,064
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Actual Asset Allocation vs. Strategic Target Asset Allocation
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10-Year Gross Risk/Return vs. Public Funds (>$10B)
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Top 10 Investments by Market Value
Market
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Public Equity allocation includes Domestic, International, Global, transitional and closed accounts. International Equity returns exclude Global Equity.

Cash market value includes the overlay program and FX accounts.

Peer group data includes plan sponsors comprised in the State Street Extended Universe as of December 31, 2022.



