CASE: Ontario Teacher’s Pension Plan Board: The Asset Allocation Decision
Questions for case discussion: 

1. What are the key objectives of the OTPPB?

2. Why is the OTPPB reevaluating the diversification strategy?

3. Generate the efficient frontier of assets, and critique the process and analysis conducted by the consultants in the 1991 report.

4. How sensitive is the efficient frontier to changes in assumptions? What are the implications?

5. What are the major risks that the OTPPB needs to consider?
