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2011 FEES

2010 FEES

Asset Growth
& Fee Growth

E|

WILDLIFE

12/31/11 Asset Market Value

Gowthin Assets from2010to 2011
Growthin Fees from2010to 2011

(S in 000's) $9,541,285 $6,517,832 $1,612,430 $1,700,066 $674,634 $234,354 $72,607 $20,353,208
Custody Fee $38,936 $28,949 $197,895 $100,489 $80,000 $1,051 $7,232 $454,552
Securities Lending Income ($7,172,613) ($1,926,202) ($70,621) ($22,097) ($9,191,533)
Commission Recapture ($729,095) ($73,766) ($6,595) ($809,456)
Sub-Total (Custody - Net) | ($7,862,772) ($1,971,019) $191,300 $29,868 $80,000 ($21,046) $7,232 ($9,546,437)
Investrment Manager Fees $40,781,961 $7,392,984 $9,504,396 $10,522,710 $2,913,728 $151,305 $129,441 $71,396,525
Average Basis Points 43 11 59 62 43 6 18 35
Percent Passively Managed 0.0 43.0 1.0 19.2 221 69.0 0.0 20.9
Total Investrent Returmn 0.9% 1.8% -0.2% 0.0% 1.9% 0.9% 2.4% 1.2%
Sub-Total Manager Fees | $40,781,961 $7,392,984 $9,504,396 $10,522,710 $2,913,728 $151,305 $129,441 $71,396,525
Total Investment Consultant $2,549,405 $260,545 $170,000 $606,187 $110,000 $9,455 N/A $3,705,592
Investment Consultant (bps) 27 1 1 4 2 (0} - 2
TOTAL FEES FOR 2011 $35,468,594 $5,682,510 $9,865,696 $11,158,765 $3,103,728 $139,714 $136,673 $65,555,680
Average Basis Points 37 9 61 66 46 6 19 32
TEACHERS PERS FIRE POLICE LAVW JUDGES WILDLIFE TOTAL
JZBJJlO(;ﬁiet I\/ag)et Value $0,582,234 6,563,052 1,666,384 $1,735,043 $681,546 $241,192 $71,363 $20,540,814
Custody Fee $1,260,549 $28,938 $294,372 $98,285 $101,000 $1,062 $13,066 $1,797,272
Seaurities Lending Incorre ($7,143,113) ($1.408,961) ($707,905) $86,541) ($93,107) ($25,518) $0 ($9,465,145)
Comrission Recapture ($393,350) ($100,149) $167,.362) $0 ($59,057) $0 $0 $719.917)
Sub-Total (Custody - Net) [ $1,260,549 $28,938 $294,372 $98,285 $101,000 $1,062 $13,066 $1,797,272
Investiment Manager Fees $34,417,470 $6,306,177 $3,424,579 $10,109,747 $2,245,580 $134,381 $119,102 $61,757,036
Average Basis Points 49 11 51 58 53 8 16 30
Percent Passively Managed 0.0 43.8 244 19.7 232 70.1 0.0 209
Total Investrrent Retum 15.9%%6 12.5% 12.7%0 11.7%6 15.1%%6 13.2%%6 10.6%6 21.6%0
Investirent Consultant $723,327 $230,851  $170,000 $586,319 $110,000 $5,836 N/A $1,826,333
Investrent Consultant (bps) 1 1 1 3 2 (o] - 1
TOTAL FEES FOR 2010 $£36,401,346 $6,565,966 93,888,951 $10,794,351 $2,456,580 $141,279 $132,168 $65,380,641
Averace Basis Points 38 10 53 62 36 6 19 32
TEACHERS PERS FIRE POLICE LAW JUDCES WLOLIFE TOTAL







Asset Allocation Breakdown
2010 Yeof 2011 Yeof
Total Fund | Total Fund
Domestic Equity 485% 43.3%
YoActive 100.0% 100.0%
YoPassive 0.0% 0.0%
Domestic Fixed 34.2% 30.8%
YoActive 100.0% 100.0%
YoPassive 0.0% 0.0%
International Eq 15.3% 13.3%
YoAdtive 100.0% 100.0%
%Yo Passive 0.0% 0.0%
Gobal Fixed 0.0% 0.0%
YoActive 0.0% 0.0%
YoPassive 0.0% 0.0%
Cther 20% 12.5%
Calendar Year Return 15.9% 0.9%

2010 2011

CUSTODY FEES:
Custodian: Northern Trust

Custody Fee $1,260,549 $38,937

Securities Lending Income ($7,143,113) ($7,172,613)

Comrission Recapture ($393,530) ($729,095)
INVESTIVENT MANACERS:
Goldmen Sachs Large Cap Gronth $1,353,326 $1,244,472
Sawgrass Large Cap Core $1,770,056 $1,723,299
Hotchkis & Wiley Large Cap Value $1,190,695 $1,248,072
Advisory Research All Cap $1,155,326 $1,246,673
Epoch All Cap $1,698,219 $1,863,001
Aronson & Partners Md Cap Value $346,958 $457,074
Hotchkis & Wley Md Cap Value $1,576,143 1,556,899
Frontier Capital Md Cap Core $1,947,037 1,863,463
W\ellington Managenment Md Cap Growth $1,348,447 $1,368,925
Shapiro Capital Srall Cap Value 93,345,230 83,837,116
Tocqueville Small Cap Value R2,751,446 $2,758,980
Brandes Intermational Value Equity $1,749,095 $460,416
Capital Guardian Intermational Ecuity $1,568,472 $1,347,482
Causeway Intermational Value Equity $1,117,268 $1,160,996
Thormburg Intermational Equity $1,425,300 $1,537,458
Stephens Capital Core Fxed B3A,026 $424,653
Loorris Sayles Core Fixed $310,374 $367,348
Lord Abbett Core Fixed $992,653 $977,606
Meckay Shields Core Fixed $1,613,925 $1,235,301
PIMCO Opportunistic $463,936 %2,860,085
Loomis Sayles High Yield $1,366,293 $1,309,976
Lord Abbett High Yield $1,032,411 975,321
Meckay Shields High Yield $1,204,832 $1,120,251
Chickasawv Capital MP $018,254
Heitman MP $582,360
Swank/Cushing Capital MP $490,684
AEW Real Estate $399,000
FAMCO Real Estate $1,061,253
L&B Realty Real Eatate $316,312
Epoch Intl. Intl. Smell Cap $42,505
Wassaitch Intl. Intl. Small Cap $44,363
Advisory Research Intl. Int'l. Small Cap $35,310
Wellington Managenment Intl. Intl. Small Cap $46,634
Private Equity Managers (Aggrece Private Equity $2,936,153

Sub-Total $34,417,470 36 $40,781,961

INVESTVENT CONSULTANIT:
gregory.w.group Gereralist $723,327 $702,000
Franklin Park Private Equity $1,738,686
TOTAL INVESTIVENT FEES: $33,140,03x2 $A3, 222,647




Asset Allocation Breakdown

2010 %oof 2011 %oof

Totd Fund Tota Fund
Domestic Equity 23% 41.5%
% Active 17.9% 7.9%
%% Fassive 24.4% 33.6%0
Domestic Fixed B.1% 36.2%
%Active 31% 36.2%
% Fassive 0.0% 00%
International Eq 24.5% 221%
%Active 826 7.6%
% Passive 16.3% 14.5%
Cther 0.1% 0.2%
Calendar Year Return 125% 18%

OKLAHOMVA PUBLIC EVIPLOYEES RETIREIVENT SYSTEM

AUSTODY HEES:

Bankers Trust + Northern Trust
Qustody Fee*
Securities Lending Incone
Gommission Recapture

INVESTIVENT MANAGCERS:

Aranson & Partners®
BlackiRock Russell 1000 Index

Frandin/Melon
Sate Sreet®
Tumer
Barrow Hanley
DeRince, Race & Zdlo
LBS Jobal®
BlackRock ACGM ex-LU5
BlackiRock AGM ex-Us Growth
BlackRock LS TIPS
Mondrian (Delaware)
Blackrock
Hbisington
Metwest®

Sub-Total

Srategc Investrrent Soutions*

* Rarfornance-based fee

HackiRock Russell 2000 Value Index
BackiRock Russell 1000 Gowth Index

INVESTIVENT GONSULTANTT:

TOTAL INVESTIVENT HEES:

Large Gop Vaue
Large Gap Index
Sval Gyp Vaue Index
All Gp Index
Large Gop Gore
Large Gop Gxe
Large Gop Gowth
Sl Gp Vaue
Sval Gop Vaue
Sval Gp Gowth
Clabal Enuity
QGlobal Eouity
TS
International Eoity
BEhanced Gore Bornd
Long Bord
CGore Bord

2010 2011
28933 28,949
($1,408961) ($1,926,202)
($100,149) ($73,766)
$0 $132,310
27,987 $114,525
$14,074 2,743
$91,596 $8,810
$125,000 $125,000
$81,140 $94,571
$258,003 $35,04
$6520,114 $6565,428
$337,765
$218,195 $326,208
$229,307 $51,720
245,022 271,241
$20,067 $26,930
$1,799,154 $1,985,506
$1,081,400 $1,114,417
$378,872 B2,034
$1,216,156 $1578 721
$6,306,177 $7,392,983 11
$230,851 $260,545
6,565,966 $7,682,477

* Qustody and Investirent Gonsultant fees are shared with URS1J plan. Fees per plan are proportioned according to tatal plan assets.




OKLAHOVA HREHGHTERS PENSION AND RETIREIVENT SYSTEM

2010 2011
AUSTODY FE=S:
Sate Sreet Bank
Qustody Fee ©°N372.17 $197,895.00
Securities Lending ($707,906.05)
Conmission Recapture ($167,361.83) ($6,595.00)
Asset Allocation Breakdown INVESTVENT MANAGERS:
% % Aronson & Partners Large Cop Value $133,298.00 $129,375.00
Domestic Bty —— P Brandywine Large Gap Value $270,124.94 $275,408.38
o Active 431% 5% C(hese Investirent Large Gop Gowth $230,763.00
%Ressive 125% 106% Fred Alger Large Gp Gowth $276497.46 $6562,253.56
Domestic Fixed 11.9% 11.3% Intech Large Gap Qe 5378334 $53311.32
% Active 00% 00% Earnest Partners Sral Gyp Vaue B2.821.22 $361,906.45
% Passive 11.9% 11.3% Rver Roed Sval Cp Vaue $357,159.28 $391,007.10
International Eq 132% 11.4% Wadddll & Reed Svall Gp Gowth $705,119.75 $183,719.43
%Active 132% 11.4% Qosvenor Long/Short Ecuity $652,484.00 $690,533.00
% Fessive 0% 0% Attalus Long/Short Eopity $498,227.00 $394,960.00
International Fixed 7.1% 9.2% Artio (Jdlius Baer) International Equity $514,469.96 $536,293.37
YActive 7.1% 929 Thornburg Internationel Ecpity $591,560.41 $618,443.43
YoRessive 0% 0% Sate Sreet Index Fnds 16511253 $11589869
Gher* 122% 135% Brardywire Qobal Fixed Incarre $330,176.17 $1,071,163.03
Calendar Year Return 12.7% -02% JPMorgan Redl Estate $449,000.98 $629,606.11
TA Associates Redl Estate $448,348.00 $349,402.00
roluces LISEaity Rortfolio Advisors Real Estate $84,375.00 92,323.00
Recuot Long/Short Ecpity $0.00
Rivate Advisors Hedge Fud $1,436,249.00 $1,541,126.00
Delaware $484,884.00
Herndon $4,971.07
Lord Abboett $322,807.53
Sub-Taa $8424,570.04 51 $9,504,396.47 50
INVESTIVENT GONSULTANIT:
TOTAL INVESTVENT FEES: B8BHKL21L 53 $0,865,696.47 61




Asset Allocation Breakdown

2010 %of 2011 %of

Total Fund Total Fund
Domestic Equity 43.3% 287%
% Active 23.62% 14.6%
Yo PRassive 19.7%% 14.1%
Domestic Fixed 14.6% 20.8%
% Active 14.6% 20.8%
Y PRassive 0.0%% 0.0%
International Eq 10.3% 9.2%
% Active 10.3% 9.2%
% Passive 0.0% 0.0%
International Fxd 4.9 20.8%
% Active 4.9 20.8%
% Passive 0.0% 0.0%
Cher* 27.1% 26.1%
Cadendar Year Return 11.7% 0.0%

*ncludes L/S Epity

OKLAHOVA POLICE PENSION & RETIREIVENT SYSTEM

AQUSTODY FEES:
Qustodian: Mellon Trust
Qustody Fee
Securities Lending Incore
Comission Recapture

Mellon Capital
Boston Rartners
Martingele
Williarrs Bair
Mondrian (Delaware)
Artio (Julius Baer)
Adncourt
Caldree Cxpital
Fischer Frarcis
Celdree Capital
Loonis Sayles
Sub-Total
Spedial Strategies
Gilunbus Souare
JPMorgan
Saguer QUff
Reek Partrers
Attalus
Qaosvenor
Mount Lucas Reek Partrers
PAAMZO
Arserd | &Il
Cdera Partrers (Frenont) &NV
Lightspeed Venture Rartners VI
Krightsbridge
Lexington
NMarathon Fund IV &V (Gdldner Hawn)
Frst Markl, Il &NV
TONGescent Mezzanire Il &NV
Weiss, Reck & Greer V &VI
Accel Erope
Levire Leichiman ll &NV
Caldree Runas |1, lIl, V, V, VI, VIA &VIB
Sguler QU |, 1 &M
Venture Lending & Leasing
Newstone Rartrers
Warburg Ancus
Thonpson Street
QN Cxpital V
Weethergage
HMiSector Rerformance
Sub-Total

Total
INVESTIVENT GONSULTANT:
Asset Gonsulting Goup

TOTAL INVESTIVENT FEES:

Large Cap Index
Svall Gap Vale
Svell Gp Gowth
SvalGp
International Ecpity
International Ecpity
CGore Bond
Fixed Incore
Qobal Fixed
Qobal Fixed
Qobal Fixed

2010

$08,285
($86541)

$33163
$623,601
AR, 45

$429,152
$469,33
$280,598
$351,356
27,433

283793
$2,981,078

2011

$100,489
($70,621)

$86,002
$657,076

$653,143
53587
487,472
$290,731
$448,300

25988
$306,177
$3,208565




Asset Allocation Breakdown

2010 %oof 2011 %oof

Tota Fund Total Fund
Domestic Equity 43.3% 40.0%
% Active 3B 311%
% Fassive 96% 89%
Domestic Fixed 293% R4%
% Active 157%% 17.4%
% Passive 13.6% 15026
Internationa Eq 9.7 86%
% Active 9.7 8620
% Passive 00% 00%
Ciher 17.7% 9.1%
Calendar Year Return 15.1% 19%

OKLAHOVA LAWENFORCHVENT RETIREIVENT SYSTEM

ASTODY HES:
Northern Trust
Qustady Fee
Securities Lending
Gomission Recgpiure

INVESTIVENT MANAGERS:

Hotchlkds &Wiley

\[€]

Waddell & Reed

Giunbus Arcle

Kennedy Capital

Mondrian (Oelaware)

Artio (Julius Beer)

TN

Qosvenor

R

Qolcord Gerter

Arrerican | &I

Knightshridge V1 &Vl

Gash Accourt
Sb-Tata

Asset Consulting Goup
TOTAL INVESTVENT HEES:

INVESTIVENT GONSULTANT:

Large Gop Value

Large CGyp Qore & Bod Index

Large Gop Growth
Sval Gp Gowth
Sval Gy Value
International Equity
Intermational Eopity
Core Bord
Hedge Fud
Redl Estate
Redl Estate
Rivate Eouity
Rivate Eouity
GCxsh

2010

$101,000
($8,107)
(889,057

$144,800

$9814
$207,048
$354,091
$6509,359
$177,411
$223155
261,606

$293,159
5,128

$2,245,580

$110,000

$2,456,580

3

36

2011

$30,000

$A71,756

$46,339
283420
$280,339
$638517
$2035%5
265,204
$516,489

$298,969

2,913,728

$110,000
$3,108,728

43

46
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OKLAHOVA RETIREIVENT SYSTEMFOR JUDGES AND JUSTICES

2010 2011
AUSTODY HEES
Asset Allocation Breakdown Barlers Trust +Northemn Trust
2010%0f | 2011 %of Qustody Fee* $1,062 $1L,061
Tota Fund | Total Fund Secuities Lerdrg ( 0200 7)
Domestic Equity 27% 1.7 _— _—m—m—
Y%Active 00% 00%
AR fa e INVESTVENT MANACERS.
Domestic Fixed 2% 4% BackRock Russell 1000 Index Large Gop Eqpity $5,530 $6,798
Y%Active R R4% BlackRock Russell 2000 Index Sall Gp Eouity $4,920 $.823
YoFessive 0% 00% Backrock ACN ex US, International Equity 25,827 $£28,1H
Internationa Ey 24.3% 86% Hackrock Gore Bord 38324 $39,463
%Active 0% 00% BlackRock LS TIPS s %763 $1.02
YoFassive 24.3% 86% Hoisington Long Bord 4667 358
Cther 01% 9.1%
Metwest® Goe Bord $44,349 7473
Calendar Year Return 13.2% 0.6 Qb Toa Tﬁﬁl 6 W 6
INVESTIVENT GONSULTANT:
Srategic Investirent Soutions™ 5,836 $9,455
TOTAL INVESTVENT FEES: $141,279 6 $139,715 6
$ Rarformance-based fee
* Austody and Investrent Consultant fees are shared with CFERS plan. Fees per plan are propartioned according to tatal plan assets.




OKLAHOMA DEPARTMENT OF WALDLIFE

2010 2011
Asset Allocation Breakdown CUSTODY FEES:
2010 %of 2011 %of Bank of Oklahoma
Total Fund Total Fund Qustody Fee $7,000 $7,232
Domestic Equity 43.5% 41.3%
% Active 43.5% 41.3% INVESTMENT MANAGER FEES
% Passive 0.0% 0.0% Bank of Oklahoma*
Domestic Fixed 44.1% 46.5%
% Active 24.1% 46.5% Growth Equity $14,454 $16,944
% Passive 0.0% 0.0% Core Equity $12,060 $12,355
International Eq 7.6% 6.2% Value Ecpity $13810 $14,716
. 7 6% 6.2% Small/Md Cap Equity $11,381 $12,302
9% Passive 0.0% 00% Oor(T:- Fixed Incone $54,765 $58,124
Cther 48% 4.4% MLit-Cap $289 $LO0S
International Equity $10,772 $3,988
Calendar Year Return 10.6% 2.4% Alternatives $1,572 $5,007
Sub-Total $119,102 17 $129,441 18
TOTAL INVESTMENT FEES: $132,168 19 $136,673 19




