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Teachers’ Retirement System Plan 3

September 30, 2013

% of Assets Option Market Value Quarterly Change
60.39% WSIB TAP Fund $3,678,172,012 + $171,604,038
0.92% Social Balanced Fund 55,733,060 2 ) 2,637,854
0.16% Retirement Strategy Fund 2000 9,605,981 4 (1,617,519)
0.22% Retirement Strategy Fund 2005 13,265,953 4 (624,420)
0.71% Retirement Strategy Fund 2010 42,947,335 4 (1,066,199)
2.90% Retirement Strategy Fund 2015 176,816,277 4 (2,252,841)
4.04% Retirement Strategy Fund 2020 246,045,630 2 ) 14,766,625
3.69% Retirement Strategy Fund 2025 224,984,377 2 ) 15,417,288
2.72% Retirement Strategy Fund 2030 165,475,689 2 ) 12,409,456
1.82% Retirement Strategy Fund 2035 111,116,280 2 ) 9,129,416
0.88% Retirement Strategy Fund 2040 53,886,668 2 ) 5,302,191
0.33% Retirement Strategy Fund 2045 20,110,014 2 ) 2,080,558
0.12% Retirement Strategy Fund 2050 7,586,689 2 ) 1,222,546
0.06% Retirement Strategy Fund 2055 3,795,201 2 ) 1,133,732
8.01% U.S. Large Stock Fund 487,914,682 * 19,777,597
1.86% U.S. Small Value Stock Fund 113,520,231 2 ) 10,190,914
1.21% Global Equity Fund 73,514,473 * 6,453,904
0.61% Emerging Markets Equity Fund 37,048,686 2 ) 2,179,846
5.08% Bond Market Fund 309,423,985 §  (18,540,779)
4.26% Money Market Fund 259,528,127 L 4 (2,063,129)

Total Fund $6,090,491,350 + $248,141,078
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School Employees’ Retirement System Plan 3

September 30, 2013

% of Assets Option Market Value Quarterly Change
73.95% WSIB TAP Fund $1,085,381,184 4+ $43,444,224
0.58% Social Balanced Fund 8,560,564 2 ) 659,555
0.15% Retirement Strategy Fund 2000 2,260,582 4 (339,088)
0.27% Retirement Strategy Fund 2005 3,933,787 2 ) 62,297
0.98% Retirement Strategy Fund 2010 14,399,707 1t 328,595
2.66% Retirement Strategy Fund 2015 39,102,315 * 789,956
3.04% Retirement Strategy Fund 2020 44,574,930 2 ) 2,912,147
2.38% Retirement Strategy Fund 2025 34,927,884 * 2,147,586
1.05% Retirement Strategy Fund 2030 15,406,713 * 1,642,194
0.53% Retirement Strategy Fund 2035 7,782,741 ) 885,602
0.23% Retirement Strategy Fund 2040 3,434,676 2 ) 508,878
0.17% Retirement Strategy Fund 2045 2,422,326 ) 292,079
0.10% Retirement Strategy Fund 2050 1,426,622 1t 321,808
0.08% Retirement Strategy Fund 2055 1,238,373 * 499,670
3.57% U.S. Large Stock Fund 52,446,965 2 ) 2,698,496
1.06% U.S. Small Value Stock Fund 15,562,272 * 1,892,795
0.50% Global Equity Fund 7,373,399 2 ) 666,306
0.26% Emerging Markets Equity Fund 3,859,133 * 177,103
2.29% Bond Market Fund 33,650,267 4 (3,747,553)
6.12% Money Market Fund 89,879,820 4 (287,040)

Total Fund $1,467,624,260 4+  $55,555,607
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Public Employees’ Retirement System Plan 3

September 30, 2013

% of Assets Option Market Value Quarterly Change
57.67% WSIB TAP Fund $1,178,069,098 4+ $53,042,084
1.10% Social Balanced Fund 22,450,501 * 1,009,046
0.18% Retirement Strategy Fund 2000 3,764,080 4 (13,036)
0.24% Retirement Strategy Fund 2005 4,876,412 * 2,365
0.90% Retirement Strategy Fund 2010 18,349,800 * 75,868
2.72% Retirement Strategy Fund 2015 55,536,218 2 ) 3,132,137
4.14% Retirement Strategy Fund 2020 84,593,495 2 ) 5,025,252
4.41% Retirement Strategy Fund 2025 90,067,100 2 ) 5,951,468
2.73% Retirement Strategy Fund 2030 55,683,708 * 2,706,637
1.88% Retirement Strategy Fund 2035 38,493,038 * 3,099,787
1.00% Retirement Strategy Fund 2040 20,413,060 2 ) 2,077,925
0.62% Retirement Strategy Fund 2045 12,693,872 * 1,625,023
0.34% Retirement Strategy Fund 2050 6,861,925 * 1,178,496
0.26% Retirement Strategy Fund 2055 5,292,854 * 454,338
5.52% U.S. Large Stock Fund 112,836,249 2 ) 5,576,932
2.69% U.S. Small Value Stock Fund 54,958,677 ) 5,815,424
1.29% Global Equity Fund 26,396,865 * 2,268,736
0.79% Emerging Markets Equity Fund 16,180,987 * 514,240
3.61% Bond Market Fund 73,673,952 L 4 (5,741,488)
7.92% Money Market Fund 161,718,914 2 ) 5,182,366
Total Fund $2,042,910,805 + $92,983,601
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Deferred Compensation Fund
September 30, 2013

% of Assets Option Market Value Quarterly Change
0.77% Retirement Strategy Fund 2000 $25,650,467 * $182,101
1.16% Retirement Strategy Fund 2005 38,431,738 4 (10,709)
3.51% Retirement Strategy Fund 2010 116,068,918 4 (1,497,491)
9.15% Retirement Strategy Fund 2015 302,904,863 2 ) 12,589,665
9.88% Retirement Strategy Fund 2020 327,303,158 2 ) 18,885,821
7.40% Retirement Strategy Fund 2025 244,990,860 2 ) 21,441,634
4.71% Retirement Strategy Fund 2030 155,948,509 2 ) 12,188,628
3.03% Retirement Strategy Fund 2035 100,279,706 2 ) 9,099,860
1.49% Retirement Strategy Fund 2040 49,479,119 2 ) 4,734,496
0.67% Retirement Strategy Fund 2045 22,273,646 2 ) 2,381,417
0.20% Retirement Strategy Fund 2050 6,755,424 2 ) 1,048,965
0.21% Retirement Strategy Fund 2055 6,965,095 2 ) 606,986
3.47% Social Balanced Fund 114,841,043 2 ) 5,699,880
7.40% U.S. Large Stock Fund 245,041,208 * 17,129,731
5.02% U.S. Small Value Stock Fund 166,326,687 2 ) 16,091,283
2.78% Global Equity Fund 91,903,964 * 7,411,250
1.73% Emerging Markets Equity Fund 57,222,052 2 ) 2,531,328
6.92% Bond Market Fund 229,294,754 § (27,827,282)
30.49% Savings Pool 1,009,489,776 * 9,100,650

*

Total Fund

$3,311,170,988

$111,788,212
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/f/ Balanced and Bond Funds — Quarter, 1, 3, and 5 Year Returns

September 30, 2013
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/\’/ Retirement Strategy Funds— Quarter Returns
September 30, 2013
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