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Report to the Investment Committee

Oct. 16, 2024

e Matters requiring Investment Committee action:

- None

e Educational or scheduled updates and reviews requiring no action today:
- Summary of investment activity report, September 2024

- Meketa comments
- Review of September 2024 investment transactions

« Summary of requests
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September Returns and Activity

e The preliminary total fund net return for September was +1.1%
- Domestic equity +1.8%, international equity +1.7%, fixed income +1.3%
e The preliminary fiscal 2025 net total fund return is +4.1%
e Rebalancing activity
- Allocated $200 million to fixed income
- Reduced domestic and international equities by $480 million
« Domestic equity external manager activity
- Terminated a small cap manager (Fuller & Thaler)
« Total investment assets ended September at $98 billion

- Higher by $2.7 billion during the first quarter
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Questlons

This material is intended for use by the board of the State Teachers Retirement System of Ohio (STRS Ohio) and not by any other party. STRS Ohio
makes no representations, guarantees, or warranties as to the accuracy, completeness, currency, or suitability of the information provided in this
material. Nothing included herein is either a legal reference or a complete statement of the laws or administrative rules of STRS Ohio. In any
conflict between the information provided herein and any applicable laws or administrative rules, the laws and administrative rules shall prevail.
This material is not intended to provide tax, legal or investment advice. STRS Ohio disclaims any liability for any claims or damages that may result
from reliance on this material or the information it contains, including any information obtained from third parties.
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