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Oklahoma State Pension Commission
Asset Growth Summary
Period Ending September 30, 2009

Relative Size- All Funds as of 9/30/09
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Investment Policy Asset Allocation Targets

Key Policy Items Teachers PERS* Firefighters Police Law Judges Wildlife
TOTAL EQUITY   Target 70.0% 64.0% 65.0% 55.0% 60.0% 64.0% 50.0%

                      Actual 61.5% 64.9% 63.8% 53.7% 60.6% 65.9% 49.3%
                      Range 65-75 59-69 60-70 50-60 55-65 54-74 45-55

 Large Cap   Target 28.0% 36.0% 30.0% 20.0% 25.0% 36.0% 35.0%
                      Actual 23.0% 35.5% 31.5% 20.1% 25.7% 34.5% 33.9%
                      Range 23-33 31-41 25-35 15-25 20-30 31-41 30-40

 MidCap   Target 15.0% 3.0% - - - 3.0% -
                      Actual 13.3% 1.7%
                      Range 10-20 0-5 - - - 0-5 -

 Small Cap   Target 10.0% 1.0% 12.5% 10.0% 15.0% 1.0% 10.0%
                      Actual 9.3% 3.6% 10.7% 8.2% 16.6% 6.2% 7.4%
                      Range 5-15 0-5 7.5-17.5 5-15 10-20 0-6 5-15

 Int'l Equity   Target 17.0% 24.0% 12.5% 10.0% 10.0% 24.0% 10.0%
                      Actual 15.9% 24.1% 12.7% 10.5% 8.2% 25.2% 8.0%
                      Range 12-22 19-29 7.5-17.5 5-15 5-15 19-29 5-15

 Long/Short Eq   Target - - 10.0% 15.0% 10.0% - -
                      Actual 8.9% 14.9% 10.1%
                      Range - - 5-15 10-20 5-15 - -

TOTAL FIXED INC. Target 30.0% 36.0% 25.0% 17.5% 30.0% 36.0% 50.0%
                      Actual 36.9% 34.8% 23.7% 20.8% 31.7% 33.9% 47.0%
                      Range 25-35 31-41 20-30 12.5-22.5 25-35 31-41 45-55

 Dom. Fixed Inc.   Target 30.0% 36.0% 25.0% 12.5% 30.0% 36.0% 50.0%
                      Actual 36.9% 34.8% 21.7% 15.8% 31.7% 33.9% 47.0%
                      Range 25-35 31-41 20-30 7.5-17.5 25-35 31-41 45-55

 Int'l Fixed Inc.   Target - - - 5.0% - - -
                      Actual 2.0% 5.0%
                      Range - - - 2-8 - - -

TOTAL ALTERNATIVES Target - - 10.0% 27.5% 10.0% - -
                      Actual 1.0% 0.0% 12.2% 25.0% 7.9% 0.0% 0.0%
                      Range - - 5-15 22.5-32.5 - - -

Low Vol. Hedge Funds   Target - - 5.0% 12.5% - - -
                      Actual 7.3% 9.3%
                      Range - - 2-8 7.5-17.5 - - -

Private Equity   Target - - - 10.0% 3.0% - -
                      Actual 1.0% 11.2% 2.7%
                      Range - - - 5-15 0-5 - -

Real Estate   Target - - 5.0% 5.0% 7.0% - -
                      Actual 4.9% 4.5% 5.2%
                      Range - - 2-8 0-10 2-12 - -

CASH     Actual 0.5% 0.3% 0.3% 0.6% -0.2% 0.1% 3.7%

*The Russell 3000 index was broken down into Large, Mid, & Small Cap allocations for the PERS retirement plan

**Real Assets is included in Real Estate

Please note that allocation targets may not add to 100% due to rounding.

Out of Range
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Oklahoma State Pension Commission
Total Fund Performance
Period Ending September 30, 2009
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3 Year Risk vs. Return 
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Oklahoma State Pension Commission
3 Year Risk/Return
Period Ending September 30, 2009
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5 Year Risk vs. Return 
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Oklahoma State Pension Commission
5 Year Risk/Return
Period Ending September 30, 2009
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