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INDICES:

EQUITY

Russell 3000 5.94 52.44 -3.99 2.39

Russell 1000 Growth 4.65 49.75 -0.78 3.42

Russell 1000 Value 6.78 53.56 -7.33 1.05

Russell 2000 8.85 62.75 -3.99 3.36

Russell 2500 9.21 65.70 -3.16 4.05

MSCI ACWI Ex US IMI Net* 2.00 63.29 -3.57 6.69

MSCI EAFE Net 0.87 54.44 -7.02 3.75

MSCI Emerging Markets IMI Net 2.72 85.14 6.10 16.43

FIXED INCOME

CUSTOM F.I. 90/10 BLEND 1.95 9.68 5.88 5.48

REAL ESTATE

NAREIT Equity REIT 10.02 106.69 -10.60 3.80

NCREIF Property (1 QTR Lag Index) -2.11 -16.86 -3.42 4.75

ALTERNATIVE EQUITIES

Russell 3000 +300 (1 QTR Lag Index) 6.58 32.47 -1.35 4.54

SHORT-TERM (CASH)

91 Day T-Bill 0.01 0.17 1.99 2.91

ASSET CLASSES:

PUBLIC EQUITIES

Total Public Equities 21,515,648        3.88 58.00 -4.55 3.74

FIXED INCOME

Total Fixed Income 13,351,279        3.66 27.54 6.62 6.28

REAL ESTATE

Total Real Estate (lagged 1 quarter) 4,921,362          -10.23 0.07 -10.97 4.36

OPPORTUNITY PORTFOLIO 1,121,865          0.82 39.31 0.88

ALTERNATIVE EQUITIES

Private Equity (lagged 1 quarter) 10,327,972        5.42 19.63 1.60 10.68

CASH**

OST Short-Term Fund 893,097             0.39 2.24 2.68 3.40

TOTAL FUND

TOTAL REGULAR ACCOUNT 52,131,223        2.60 34.78 1.85 9.04

TOTAL VARIABLE ACCOUNT 990,229             3.59 56.70 -6.32 -0.96

Periods Ending March 31, 2010

STATE OF OREGON - PERS

SUMMARY OF PERFORMANCE - NET OF FEES

RATES OF RETURN


