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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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Qtr Ending 9/30/2009 Qtr Ending 9/30/2009 Qtr Ending 9/30/2009 Qtr Ending 9/30/2009 Qtr Ending 9/30/2009 Qtr Ending 9/30/2009 Qtr Ending 9/30/2009 Qtr Ending 9/30/2009
6/30/2009 $7.443,599|6/30/2009 $5,164,712|6/30/2009 $1,379,949(6/30/2009 $1418,052| |6/30/2009 $546,215|6/30/2009 $184,23216/30/2009 $56,661|6/30/2009 $16,193,420
Net Ext Growth ($290,331)|Net Ext Growth ($34.702)|Net Ext Growth ($22,802)|Net Ext Growth ($6,114)] |Net Ext Growth (54,881)|Net Ext Growth $5,036 |Net Ext Growth $18 Net Ext Growth ($353,776)
Investment Return $987,831 [Investment Return ~ $677,077 |Investment Return  $135,480 |Investment Return  $135,202 | [Investment Return  $58,331 |Investment Return  $25,503 |Invesiment Return $5,385 |Investment Return  $2,024 809
9/30/2009 58.141,099|9/30/2009 $5,807,087|9/30/2009 $1.482.627|9/30/2009 $1,547.140| [9/30/2009 $599 665/9/30/2009 $£214,771|9/30/2009 $62.064|9/30/2009 $17,864,453
1-Year Ending 9/30/2009 1-Year Ending 9/30/2009 1-Year Ending 9/30/2008 1-Year Ending 9/30/2009 1-Year Ending 9/30/2009 1-Year Ending 3/30/2009 1-Year Ending 9/30/2009 1-Year Ending 9/30/2009

ISBDJ‘ZDIJS 38,188,433(9/30/2008 $5,646,850|9/30/2008 $1,568,914(9/30/2008 $1,565,082| |9/30/2008 $616,488/9/30/2008 $204,573|9/30/2008 $62,617|9/30/2008 $17,852 959
Net Ext Growth ($273,551)|Net Ext Growth (§113,752)|Net Ext Growth ($53,688)|Net Ext Growth ($21,741)] |Net Ext Growth ($17,789)|Net Ext Growth $422 |Net Ext Growth (S1)|Net Ext Growth ($480,280)
Investment Return $226,217 |Investment Retumn $273,989 |Investment Return ($22,545)|Investment Return $3,799 | |Investment Return $965 |Investment Return $9,776 |Investment Return ($552)|Investment Return $491,828
9/30/2009 58.141,098]9/30/2009 §5,807,067|9/30/2009 $1,492,681[9/30/2009 $1,547.140| [9/30/2009 $599,665/9/30/2009 $214,771]9/30/2009 $62.064(9/30/2009 $17.864,507

Teachers PERS Fire Fighters Palice Law Judges Wildlife Composite
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Oklahoma State Pension Commission

Asset Allocation Summary
Period Ending September 30, 2009

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 - - Out of Range
CASH Actual 0.5% 0.3% 0.3% 0.6% -0.2% 0.1% 3.7%
N E *The Russell 3000 index was broken down into Large, Mid, & Small Cap allocations for the PERS retirement plan
p : **Real Assets is included in Real Estate
Please note that allocation targets may not add to 100% due to rounding. 147
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Oklahoma State Pension Commission

Total Fund Performance
Period Ending September 30, 2009

Green = 1st Quartile
Yellow = 2nd Quartile
Blue = 3rd Quartile
Red = 4th Quartile

Quarter 1 Year 3 Year 5Year 7 Year
% % % % % % % %

0, 0,

% Return Rank % Return Rank Return | Rank Return | Rank Return | Rank
Teachers 13.5% 11 3.5% 23 03% | 32 4.9% 26 8.7% 8
PERS 13.1% 12 5.2% 15 08% | 29 4.8% 31 7.6% 30
Firefighters 9 2%, 85 (1.6)% 75 (0.6)% | 98 4.1% 58 6.7% 61
Police 9.5% I 0.6% o8 07% | 29 4.9% 24 7.5% 32
Law 10.7% 56 0.5% 60 (1.2)% | 19 34% | 83 6.5% | 69
Judges 13.6% 11 5.0% 15 05% | 28 4.2% 49 6.7% 29
Wildlife 9.5% 7 (1.1)% 72 (0.5)% | 99 3.3% | 86 54% | 94
Med Tot Public Fund 10.9% 1.3% (0.3)% 4.2% 7.0%

=
o
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Oklahoma State Pension Commission

3 Year Risk/Return
Period Ending September 30, 2009

3 Year Risk vs. Return

Median Return Standard Sharpe
10 — NAME Deviation Ratio
-+
— * OKTEACHERS 0.3 32 16.1 72 -0.2 32
o CITI WGBI
B OKPERS 0.8 25 151 54 0.1 27
® 7 ®  OKFIREFIGHTERS -0.6 58 13.7 28 -0.2 59
[ €  OKPOLICE 0.7 25 131 23 -0.2 31
6 © A s&p 500 -5.4 100 22.2 100 -0.4 96
BC Aggregate ® BCAGGREGATE 64 1 36 1 10 2
7 ®  MSCIEAFE (NET) -3.6 99 28.9 100 -0.2 61
4 + CITIGROUP WORLD GOVT BOND 94 1 10.0 7 o7 2
Median -0.3 14.9 -0.2
3 —
ROR 27
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2 - z
-3
L ®
-4 —
MSCI EAFE
-5 4 .
A
6 S&P 500

1 3 5 7 9 M 13 15 17 19 21 23 25 27 29 31
Std Dev (Qtrly)

149



Oklahoma State Pension Commission

5 Year Risk/Return
Period Ending September 30, 2009

5 Year Risk vs. Return

Median Standard Sharpe
6.9 NAME Retun Deviation Ratio
+
6.5 *  OK T TEACHERS 49 26 133 76 01 31
CITI WGB' MSCI EAFE | 48 31 12.2 50 0.1 34
6.1 ® OK PERS . 2 g
. X  OK FIREFIGHTERS 41 58 1.4 29 0.1 46
TH S €  OKPOLICE 49 24 108 25 0.2 17
A :
53 BC Aggregate S&P 500 1.0 100 17.9 100 0.1 100
[\ . S~ 13 . ® BCAGGREGATE 51 16 35 1 06 2
4.9 POJICE@ | «xTeachers ® 61 3 237 100 01 34
g MSCI EAFE (NET) z o 4
45 PERS . + CITIGROUPWORLDGOVTBOND 66 1 90 9 04 2
- - Median 4.2 12.2 0.1
41 Median i *
3.3
29
2.5
21
1.7
1.3
S&P 500
A
0.9
05 T T T T T T T T T T T
3 5 T 9 M 13 18 17 19 21 23 25
Std Dev (Qtrly)
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