Exxon Valdez Qil Spill Trustee Council

4230 University Drive * Anchorage, AK 99508-4650 = 907 278 B012 » fax 907 276 7178

MEMORANDUM
To: Elise Hsieh, Executive Director
FrROM: Linda Kilbourne, Administrative Manager@
DATE: March 21, 2016
SUBJECT: FY 2015 Investment Report Update

Please find attached a summary of the Alaska Department of Revenue, Treasury Division monthly and
summary reports for the Exxon Valdez Oil Spill Investment Fund Research and Habitat sub-accounts for
the EVOSTC Fiscal Year 2015 (February 1, 2015 — January 31, 2016) reporting period. All funds
remaining Koniag sub-account were transferred to the Habitat sub-account with the termination of the
Master agreement between the Koniag Corporation and EVOSTC as recorded in Court Notice 55.

Attachment A - Schedule(s) of Invested Assets
e Graph Comparison of Monthly Investment Activity by Sub-Account and Total Combined
e Department of Revenue, Treasury Division, “Schedules of Invested Assets” '
Attachment B - Schedule(s) of Investment Income & Schedule(s) ot;Changes in Invested Assets
e  Graph Comparison of Changes in Invested Assets
e Department of Revenue, Treasury Division, “Schedule(s) of Investment Income & Changes
In Invested Assets™
Attachment C - Asset Allocation Worksheet
e  Graph Comparison of Allocated Investment Holdings and Resultant Variances
e Department of Revenue, Treasury Division, “Asset Allocation Policy & Actual Investment
Holdings™
Attachment D - Performance Measurement Report(s)
e  Graph Comparisons of Various Performance Measurements, to include: Period Comparisons
of the Investment Fund Index, Market Value Comparisons by Sub-Account and Investment
Pools; and Comparisons of Investment Pools Rates of Return
e Department of Revenue, Treasury Division, “Summary of Performance and Rates of Return”

Federal Trustees State Trustees
U.S. Departiment of the Interior Alaska Department of Fish and Game
U.S Department of Agriculture Alaska Department of Environmental Conservation

National Oceanic and Atmospheric Administration Alaska Department of Law
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Research Sub-Account Invested Assets
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Exxon Valdez Oil Spill Trustee Council
Actual Investment Holdings as of January 2016
Allocation Policy: Non-retirement Domestic Equity - 30% (Range 25% - 35%)
Broad Market = 47% (Range 40% - 54%) / SOA Int'| Equity Pool = 23% (Range 16-30%)

EVOS Research Investment
Marketable Debt & Equitable Securities
Actual Allocations

EVOS Research Investment |
Marketable Debt & Equitable Securities
Alloeation Variances
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EVOS Habitat Investment EVOS Habitat Investment
Marketable Debt & Equitable Securities Marketable: Debt & Equitable Securities
Actual Allocations Allocation Variances
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(Konaig Agreement ended & remaining funds transfered to Habitat account)

Attachment C-1
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Summary of Performance - Rates of Return
EVOS Broad Market Fixed Income - As of January 2016
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Summary of Performance - Rates of Return
EVOS SOA Int'l Equity Pool - As of January 2016
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Summary of Performance - Rates of Return
60 - EVOS Russell 3000 Index - As of January 2016
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EVOS Research Investment
Net Asset Value
As of the Month Ending
January 29, 2016

Cash and Cash Equivalents

Short-term Fixed Income Pool $ 524,76
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 524.76
Fixed Income Securities .
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 28.187.028.56
Total fixed Income Securities 28.187.028.56

Broad Domestic Equity
SSgA Russell 3000 44,012.941.73
Total Broad Domestic Equity 44,012,941.73

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -

Lazard International Equities 21,344,734.95
Total Global Equity Ex-U.S. 21,344,734.95
Receivables and Payables
Income Receivable 0.26
Payable To/From -
Total Receivables and Payables 0.26

Total Assets S 93,545,230.26

s $194, 006,475 72
T al atecunts T $186,800,4
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
January 29, 2016

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 87.65
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 87.65

Fixed Income Securities v
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 29,006,262.49
Total fixed Income Securities 29.006,262.49

Broad Domestic Equity
SSgA Russell 3000 45,291,429.83
Total Broad Domestic Equity 45,291,429.83

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -

Lazard International Equities 21,964.757.10
Total Global Equity Ex-U.S. 21.964,757.10
Receivables and Payables
Income Receivable/Payable 1,708.15
Payable To/From -
Total Receivables and Payables 1,708.15

Total Assets S 96,264,245.22
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EVOS Research Investment
Net Asset Value
As of the Month Ending
December 31, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S,
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-LLS.

Receivables and Payables
Income Receivable
Payable To/From
Total Receivables and Payables

Total Assets

,h& @\\ GO o

$ 179.15

179.15

29.066,774.98

29,066,774.98

45,675.919.55

45,675.919.55

22,370,591.49

22,370,591.49

345.61

345.61

$ 97,113,810.78

s ﬁc}i P l46 3 \qLI,_'_U!;



EVOS Habitat Investment
Net Asset Value
As of the Month Ending
December 31, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities .
Interim-term (Internally Managed)
Broad-term (Internally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-U.S,

Receivables and Payables
Income Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

34,523.960.33

34,523,960.33

54,233,417.98

54.233,417.98

26.581.918.02

26.581,918.02

42.15

42.15

S 115,339,383.98




EVOS Research Investment
Net Asset Value
As of the Month Ending
November 30, 2015

Cash and Cash Equivalents

Short-term Fixed Income Pool $ 179.09
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 179.09
Fixed Income Securities v
Interim-term (Internally Managed) -
Broad-term (Inrernally Managed) 32,108,981.67
Total fixed Income Securities 32,108,981.67

Broad Domestic Equity
SSgA Russell 3000 49,068,939.23
Total Broad Domestic Equity 49.068,939.23

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -

Lazard International Equities 22.928,664.78
Total Global Equity Ex-U.S. 22.928.664,78
Receivables and Payables
Income Receivable 0.06
Payable To/From -
Total Receivables and Payables 0.06
Total Assets $ 104,106,764.83
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
November 30, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (lnternally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities v
Interim-term (fnrernally Managed)
Broad-term (lnternally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSeA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-U.S.

Receivables and Payables
Income Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

$ 45.50

45.50

36.275,859.94

36.275,859.94

55.438.956.91

55.438.956.91

25.914,816.50

25.914,816.50

$ 117,629,678.85




EVOS Research Investment
Net Asset Value
As of the Month Ending
October 30, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
l.azard International Equities
Total Global Equity Ex-U.S.

Receivables and Payables
Income Receivable
Payable To/From
Total Receivables and Payables

Total Assets

T okl all aceowctss

$ 179.03

179.03

32,184.668.68
32,184.668.68

48.801.018.71
48.801.018.71

23.059.307.36
23,059,307.36

0.06

0.06

$ 104,045,173.84

$ 201, k65,317, e

P OofS



EVOS Habitat Investment
Net Asset Value
As of the Month Ending
October 30, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool S 45.50
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 45.50

Fixed Income Securities .
Interim-term (lnternally Managed) -
Broad-term (Internally Managed) 36,361,369.11
Total fixed Income Securities 36.361,369.11

Broad Domestic Equity
SSgA Russell 3000 55.136,255.57
Total Broad Domestic Equity . 55,136,255.57

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -
Lazard International Equities 26,062,473.45

Total Global Equity Ex-U.S. 26.,062,473.45

Receivables and Payables
Income Receivable/Payable -
Payable To/From -
Total Receivables and Payables -

Total Assets $ 117,560,143.63

orE



EVOS Research Investment
Net Asset Value
As of the Month Ending

September 30, 2015
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 178.95
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 178.95

Fixed Income Securities
Interim-term (Internally Managed) .
Broad-term (Internally Managed) 32.173,072.88
Total fixed Income Securities 32.173,072.88

Broad Domestic Equity
SSgA Russell 3000 45.224.984.68
Total Broad Domestic Equity 45,224 984.68

Global Equity Ex-U.S.
$SgA MSCI EAFE Index Pool -

Lazard International Equities 21.694,609.85
Total Global Equity Ex-U.S. 21.694,609.85 °
Receivables and Payables
Income Receivable 0.08
Payable To/From -
Total Receivables and Payables 0.08
Total Assets ' §  99,092,846.44
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
September 30, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-U.S.

Receivables and Payables
Income Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

45.50

45.50

36,348.268.55

36,348.268.55

51,095,988.99

51,095.988.99

24,520,042.29

24.,520,042.29 -

111,964,345.33




EVOS Research Investment
Net Asset Value
As of the Month Ending
August 31, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 171.84
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 171.84

Fixed Income Securities v
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 31.942.798.08
Total fixed Income Securities 31,942.798.08

Broad Domestic Equity
SSgA Russell 3000 46.578.688.37
Total Broad Domestic Equity 46,578,688.37

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -

Lazard International Equities 22.686,059.75
Total Global Equity Ex-U.S. 22,686,059.75
Receivables and Payables
Income Receivable 7.11
Payable To/From =
Total Receivables and Payables Tedl}
Total Assets $ 101,207,725.15

s L o5 ke
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
August 31, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-U.S.

Receivables and Payables
Income Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

36.088.110.31

36.088,110.31

625.427.43

52
52,625.427.43

25.640.615.27

25.640.615.27

7.92

7.92

S 114,354,198.51
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EVOS Research Investment
Net Asset Value
As of the Month Ending
July 31, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities v
Interim-term (Internally Managed)
Broad-term (/nternally Managed)

Total fixed Income Securities

Broad Domestic Equity
SSeA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
S§SgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-U.S.

Receivables and Payables
Income Receivable
Payable To/From
Total Receivables and Payables

218.24

218.24

32.027,385.60

32.027.385.60

49.568.117.44

49.,568,117.44

(46.40)

(46.40)

Total Assets $ 105,847,830.35

94
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending

July 31, 2015
Cash and Cash Equivalents
Short-term Fixed Income Pool % 88.66
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 88.66

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 36.183.071.83
Total fixed Income Securities 36,183.071.83

Broad Domestic Equity
SSgA Russell 3000 56.002.937.28

Total Broad Domestic Equity 56.002.937.28

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -
Lazard International Equities 27.410,673.95

Total Global Equity Ex-L1.S. 27.410,673.95

Receivables and Payables

Income Receivable/Payable (51.08)
Payable To/From =

Total Receivables and Payables (31.08)

Total Assets $ 119,596,7200.64
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EVOS Research Investment
Net Asset Value
As of the Month Ending
June 30, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 218.20
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 218.20

Fixed Income Securities .
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 31.079,597.04
Total fixed Income Securities 31.079.597.04

Broad Domestic Equity
SSgA Russell 3000 49.,050.508.83
Total Broad Domestic Equity 49.050,508.83

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -
Lazard International Equities 25,342,124.75
Total Global Equity Ex-U.S. 25.342,124.75

Receivables and Payables

Income Receivable 0.04
Payable To/From -

Total Receivables and Payables 0.04

Total Assets $ 105,472,448.86
X
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
June 30, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-U.S.

Receivables and Payables
Income Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

$ 88.63

88.63

34.697,550.70

34.697.550.70

55.145.229.27

55,145,229.27

27.878.478.26

27.878.478.26

0.03

0.03

S 117,721,346.89
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EVOS Research Investment
Net Asset Value
As of the Month Ending
May 29, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 218.12
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 218.12

Fixed Income Securities
Interim-term (Iuernally Managed) -
Broad-term (Internally Managed) 31,402,910.61

Total fixed Income Securities 31,402.910.61

Broad Domestic Equity
SSgA Russell 3000 49.896,869.45
Total Broad Domestic Equity 49.896,869.45

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -
Lazard International Equities 25,755.541.28
Total Global Equity Ex-U.S. 25.755.541.28

Receivables and Payables

Income Receivable 0.08
Payable To/From =
Total Receivables and Payables 0.08

Total Assets § 107,055,539.54

ol L Aceocnts s p oot Sk 19 e



EVOS Habitat Investment
Net Asset Value
As of the Month Ending
May 29, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities x
Interim-term (Tnrernally Managed)
Broad-term (Internally Managed)

Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-U.S.

Receivables and Payables
Income Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

$ §8.61

88.61

35,058.501.03

35.058,501.03

56.096,753.57

56.096.753.57

28.333,271.39

28,333.271.39

$ 119,488,614.62
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EVOS Research Investment
Net Asset Value
As of the Month Ending

April 30, 2015
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 218.02
ST Liquidity (Internally Manuged) =
Total Cash and Cash Equivalents 218.02

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 31.486.465.68
Total fixed Income Securities 31.486.465.68

Broad Domestic Equity
SSgA Russell 3000 49.229,723.10
Total Broad Domestic Equity 49,229.723.10

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -
Lazard International Equities 25,672,471.71
Total Global Equity Ex-U.S. 25.672,471.71

Receivables and Payables

Income Receivable 0.10
Payable To/From c

Total Receivables and Payables 0.10

Total Assets $ 106,388.878.61

/B\L@j all 000N ¢ 235, )gﬁj%gﬂ?ﬁ
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Net Asset Value
As of the Month Ending
April 30, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-U.S.

Receivables and Payables
Income Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

$ 88.60

88.60

35.151,782.64

35,151.782.64

55.346.711.67

55,346,711.67

28.241,887.85

28.241.887.85

0.01

0.01

S 118,740,470.77

P @ of®



EVOS Research Investment
Net Asset Value
As of the Month Ending
March 31, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 217.96
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 217.96

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (/nternally Managed) 31,609,053.97
Total fixed Income Securities 31.609,053.97

Broad Domestic Equity
SSgA Russell 3000 49.005.448.38
Total Broad Domestic Equity 49.005,448.38

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -

Lazard International Equities 24,658,213.11
Total Global Equity Ex-U.S. 24.658.213.11
Receivables and Payables
Income Receivable 0.06
Payable To/From -
Total Receivables and Payables 0.06
Total Assets $ 105,272,933.48

-~ 08
Totl all aetowts? $ 223,788, 37
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
March 31, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-U.S.

Receivables and Payables
Income Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

$ 88.60

88.60

35,288.641.32

35.288.641.32

55.094.569.92

55.094.569.92

27,126,117.76

27.126.117.76

$ 117,509,417.60

P@ 0@



EVOS Research Investment
Net Asset Value
As of the Month Ending
February 27, 2015

Cash and Cash Equivalents

Short-term Fixed Income Pool 5 217.91
ST Liquidity (Internally Managed) -
' Total Cash and Cash Equivalents 217.91

Fixed Income Securities
Interim-term (internally Managed) -
Broad-term (Inrernally Managed) 31,456.662.19
Total fixed Income Securities 31.456.662.19

Broad Domestic Equity
SSgA Russell 3000 49.507.937.34
Total Broad Domestic Equity 49,507.937.34

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -
Lazard International Equities 24.875.463.78
Total Global Equity Ex-U.S. 24.875.463.78

Receivables and Payables

Income Receivable 0.05
Payable To/From =

Total Receivables and Payables 0.05

Total Assets S 105,840,281.27

jghﬁ all 0LepulS: $ 233983, 48 0
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EVOS Habitat Investment

Net Asset Value
As of the Month Ending
February 27, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
' Total Cash and Cash Equivalents

Fixed Income Securities
Interim-term (/nternally Managed)
Broad-term (Internally Managed)
Total fixed Income Securities

Broad Domestic Equity
SSgA Russell 3000
Total Broad Domestic Equity

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Global Equity Ex-LI.S.

Receivables and Payables
Income Receivable/Pavable
Payable To/From
Total Receivables and Payables

Total Assets

35.118.509.74

35.118.509.74

55,659.495.13

55.659.495.13

27.365.111.86

27,365.111.86

0.05

0.05

S 118,143,205.33




Schedule of Investment
Income (Loss) and
Changes in Invested

Assets



EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets

As of the Month Ending
January 29, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool 0.26 $ 306.78
ST Liquidity (Internally Managed) - -
0.26 306.78
Fixed Income Securities -
Interim-term (Internally Managed) E -
Broad-term (Internally Managed) 415,143.58 661,301.96
415,143.58 661.301.96
Broad Domestic Equity
SSgA Russell 3000 (2,573,303.82) (3,162.876.85)

Global Equity Ex-U.S,
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

(2,573,303.82)

(3.162.876.85)

(1.410,420.54)

(2,521.100.38)

(1.410,420.54) (2,521,100.38)
(3,568,580.52) $ (5,022,368.49)
97,113,810.78 105,472,448.86
- (6,904,850.11)
$ 93,545,230.26

$ 93,545,230.26

ot e s 1, 008,192
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

January 29, 2016

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)

Broad Domestic Equity
SSgA Russell 3000

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD
$ 1,708.15 $ 1,707.14
1,708.15 1,707.14
454,299.16 730,812.24
454.299.16 730,812.24
(3.092.680.15) (3,773,891.01)
(3.092,680.15) (3.773.891.01)

(1,663.465.92)

(2.913,071.27)

(1.663.465.92)

(2,913,071.27)

S (4,300,138.76)

115,339,383.98

(14,775,000.00)

$  (5,954,442.90)

117,721,346.89

(15,502,658.77)

$ 96,264.245.22

S 96,264,245.22
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

December 31, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 345.61 $ 306.52
ST Liquidity (Internally Managed) - -
345.61 306.52
Fixed Income Securities .
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (91.730.69) 246,158.38
(91,730.69) 246.158.38
Broad Domestic Equity
SSgA Russell 3000 (993.800.68) (589.573.03)
(993,800.68) (589.573.03)
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard International Equities (347.114.29) (1,110,679.84)

Total Investment Income (Loss)

Payable To/From

Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

\o ‘

(347.114.29)

(1,110,679.84)

S (1,432,300.05)

104,106,764.83

(5,560,654.00)

$ (1,453,787.97)

105,472,448.86

(6,904,850.11)

S 97,113,810.78

$ 97,113,810.78

! mﬁ'mm/(m@f $°;3,b44:3“+‘&>
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

December 31, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 42.15 $ (1.01)
ST Liquidity (/nternally Managed) - -
42.15 (1.01)
Fixed Income Securities v
Interim-term (Internally Managed) E -
Broad-term (Internally Managed) (103.611.61) 276.513.08
(103.611.61) 276.513.08
Broad Domestic Equity
SSgA Russell 3000 (1,132,527.93) (681,210.86)
(1,132,527.93) (681,210.86)

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

(375.867.48) (1,249,605.35)

(375.867.48) (1,249.605.35)

$ (1,611,964.87) $ (1,654,304.14)
117,629.678.85 117,721,346.89

(678,330.00) (727,658.77)

$ 115,339,383.98 $ 115,339,383.98
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

November 30, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool h) 0.06 $ (39.09)
ST Liquidity (Internally Managed) - -
0.06 (39.09)
Fixed Income Securities v
Interim-term (Iaternally Managed) - -
Broad-term (Internally Managed) (75.687.01) 337.889.07
(75.687.01) 337.889.07
Broad Domestic Equity
SSgA Russell 3000 267.920.52 404.227.65
267.920.52 404,227.65
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard International Equities (130.642.58) (763,565.55)
(130,642.58) (763,565.55)
Total Investment Income (Loss) $ 61,590.99 $ (21,487.92)
Payable To/From - -
Total Invested Assets, Beginning of Period 104,045,173.84 105,472,448.86
Net Contribution (Withdrawal) - (1,344,196.11)

Total Assets

$ 104,106,764.83

$ 104,106,764.83

2
ot income () 119015

(3
Totl all accts ! $ 231,73 445
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

November 30, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ - $ (43.16)
ST Liquidity (Internally Managed) - -
- (43.16)
Fixed Income Securities .
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (85,509.17) 380.124.69
(85,509.17) 380.124.69
Broad Domestic Equity
SSgA Russell 3000 302,701.34 451,317.07
302.701.34 451.317.07
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard International Equities (147,656.95) (873,737.87)
(147.656.95) (873,737.87)
Total Investment Income (Loss) $ 69,535.22 h 3 (42,339.27)
Payable To/From - -
Total Invested Assets, Beginning of Period 117,560,143.63 117,721,346.89
Net Contribution (Withdrawal) - (49,328.77)

Total Assets

$ 117,629,678.85

$ 117,629,678.85



EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

October 30, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.06 $ (39.15)
ST Liquidity (Internally Managed) - -
0.06 (39.15)
Fixed Income Securities v
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 11.595.80 413,576.08
11,595.80 413,576.08
Broad Domestic Equity
SSgA Russell 3000 3,576,034.03 136,307.13
3.576.034.03 136,307.13
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard International Equities 1,364,697.51 (632,922.97)
1.364.697.51 (632,922.97)

Total Investment Income (Loss)

Payable To/From

Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

ot Incon (Loss L ¥, 548,

S 4,952,327.40

99,092,846.44

S (83,078.91)

105,472,448.86

(1,344,196.11)

$ 104,045,173.84

$ 104,045,173.84

\2-D.
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

October 30, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ C $ (43.16)
ST Liquidity (Internally Managed) - -
- (43.16)
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 13.100.56 465,633.86
13,100.56 465.633.86
Broad Domestic Equity
SSgA Russell 3000 4,040,266.58 148.615.73
4,040,266.58 148,615.73
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard International Equities 1,542,431.16 (726,080.92)
1,542,431.16 (726,080.92)

Total Investment Income (Loss)

Payable To/From

Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

$ 5,595,798.30

111,964,345.33

S (111,874.49)

117,721,346.89

(49,328.77)

$ 117,560,143.63

$ 117,560,143.63
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
September 30, 2015

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.08 $ (39.21)
ST Liquidity (Internally Managed) = -

0.08 (39.21)
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 230.274.80 401,980.28
230,274.80 401,980.28
Broad Domestic Equity
SSgA Russell 3000 (1,353,703.69) (3.439,726.90)
(1,353,703.69) (3.439.726.90)
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard International Equities (991.449.90) (1.997.620.48)
(991.,449.90) (1.997,620.48)
Total Investment Income (Loss) $ (2,114,878.71) $  (5,035,406.31)
Payable To/From - =
Total Invested Assets, Beginning of Period 101,207,725.15 105,472,448.86
Net Contribution (Withdrawal) - (1,344,196.11)
Total Assets $ 99,092,846.44 S 99,092,846.44




EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

September 30, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool - $ (43.16)
ST Liquidity (Internally Managed) - -
- (43.16)
Fixed Income Securities
Interim-term (Internally Managed) = -
Broad-term (Internally Managed) 260,158.24 452,533.30
260.158.24 452.533.30
Broad Domestic Equity
SSgA Russell 3000 (1,529.438.44) (3,891,650.85)

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

(1,529.438.44)

(3.891,650.85)

(1,120.572.98)

(2.268.512.08)

(1,120,572.98)

(2,268,512.08)

(2,389,853.18)

114,354,198.51

$ (5,707,672.79)

117,721,346.89

(49,328.77)

S 111,964,345.33

$ 111,964,345.33
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

August 31, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 7.11 $ (39.29)
ST Liquidity (Internally Managed) - -
7.0 (39.29)
Fixed Income Securities -
Interim-term (Internally Managed) = -
Broad-term (Internally Managed) (40,391.41) 171,705.48
(40,391.41) 171.705.48
Broad Domestic Equity
SSgA Russell 3000 (2.989.429.07) (2.086.023.21)
(2.989.429.07) (2.086.023.21)

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

(1,566,095.72)

(1,006.170.58)

(1.566.095.72)

(1,006,170.58)

S (4,595,909.09)

105,847,830.35

(44,196.11)

S (2,920,527.60)

105,472,448.86

(1,344,196.11)

$ 101,207,725.15

$ 101,207,725.15
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

August 31, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 7.92 $ (43.16)
ST Liquidity (Internally Managed) - -
7.92 (43.16)
Fixed Income Securities -
Interim-term (Internally Managed) = .
Broad-term (Internally Managed) (45,632.75) 192,375.06
(45.632.75) 192,375.06

Broad Domestic Equity
SSgA Russell 3000

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

(3,377,509.85)

(2,362,212.41)

(3.377.509.85)

(2.362,212.41)

(1,770,058.68)

(1.147.939.10)

(1,770.058.68)

(1,147,939.10)

$ (5,193,193.36)

119,596,720.64

(49,328.77)

§ (3,317,819.61)

117,721,346.89

(49,328.77)

$ 114,354,198.51

$ 114,354,198.51

P >



EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Inrernally Managed)

Fixed Income Securities
Interim-term (Internally Managed)

Broad-term (Internally Managed)

Broad Domestic Equity
SSgA Russell 3000

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities

Total Investment Income (Loss)

Payable To/From

Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

Ty b {nCon\J?_OOS'

Tolplal accourts: $ 2054550 =

July 31, 2015

1-Month Fiscal YTD

$ (46.40) 3 (46.40)

(46.40) (46.40)
212,096.89 212.096.89
212.096.89 212.096.89
903.405.86 903.405.86
903.405.86 903.405.86
559,925.14 559.925.14
559.,925.14 559.925.14

$ 1,675381.49

105,472,448.86

(1.300,000.00)

$  1,675381.49

105,472,448.86

(1,300,000.00)

$ 105,847,830.35

$ 105,847.830.35

)% 3,590,159

22
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

July 31, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (nternally Managed)
Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)

Broad Domestic Equity
SSgA Russell 3000

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD

$ (51.08) § (51.08)

(51.08) (51.08)
238.007.81 238.007.81
238.007.81 238.007.81
1,015,297.44 1,015,297 44
1,015.297.44 1.015.297.44
622.119.58 622,119.58
622.119.58 622.119.58

S 1.875373.75

117,721,346.89

S 1,875373.75

117,721,346.89

$ 119,596,720.64

$ 119,596,720.64
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

June 30, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.04 b (116.92)
ST Liquidity (Internally Managed) - -
0.04 (116.92)
Fixed Income Securities .
Interim-term (Internally Managed) - -
Broad-term (fnternally Managed) (323.313.57) 645,103.68
(323.313.57) 645.103.68
Broad Domestic Equity
SSgA Russell 3000 (846.360.62) 3.610.377.19
(846,360.62) 3.610.377.19
Global Equity Ex-U.S,
SSgA MSCI EAFE Index Pool - -
Lazard International Equities (413.416.53) 166.475.67
(413.416.53) 166,475.67

Total Investment Income (Loss)

Payable To/From > %
Total Invested Assets, Beginning of Period 107,055,539.54 108,205,151.98
Net Contribution (Withdrawal) - (7,154,542.74)
Total Assets S 105,472,448.86

S (1,583,090.68)

$  4.421.839.62

S 105,472,448.86

Tohd Tnesme(Loss) : (“’?3,553,558%
Toll all AeCowck: $9}5} 193,795 12
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

June 30, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.03 $ (28.26)
ST Liquidity (Internally Managed) - -
0.03 (28.26)
Fixed Income Securities .
Interim-term (Internally Managed) > g
Broad-term (Internally Managed) (360,950.33) 694,181.89
(360.950.33) 694,181.89
Broad Domestic Equity
SSgA Russell 3000 (951.524.30) 3.875.307.79

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

24
(951,524.30)

3,875.307.79

(454,793.13)

231,083.56

(454,793.13)

231,083.56

$ (1,767,267.73)

119,488,614.62

§  4,800,544.98

114,737,187.16

(1,816,385.25)

$ 117,721,346.89

$117,721,346.89
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
May 29, 2015

1-Month Fiscal YTD

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.08 3 (116.96)
ST Liquidity (Internally Managed) - -

0.08 (116.96)
Fixed Income Securities v
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (83,555.07) 968.417.25
(83.555.07) 968.417.25
Broad Domestic Equity
SSgA Russell 3000 667,146.35 4.456,737.81
667,146.35 4,456.737.81
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool s ;
Lazard International Equities 83.,069.57 579,892.20
83.069.57 579.892.20
Total Investment Income (Loss) $ 666.660.93 S 6,004,930.30
Payable To/From - <5
Total Invested Assets, Beginning of Period 106,388,878.61 108,205,151.98
Net Contribution (Withdrawal) - (7,154,542.74)
Total Assets $ 107,055,539.54 $ 107,055,539.54

Torad I“Wi(bf—@ : $ gy, 80418
b
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

May 29, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.02 $ (28.29)
ST Liquidity (Internally Managed) - -
0.02 (28.29)
Fixed Income Securities 2
Interim-term (Internally Managed) - .
Broad-term (Internally Managed) (93.281.61) 1.055,132.22
(93,281.61) 1,055,132.22
Broad Domestic Equity
SSgA Russell 3000 750,041.90 4.826.832.09
750,041.90 4.826,832.09
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard Inteérnational Equities 91,383.54 685.876.69
91,383.54 685.876.69

Total Investment Income (Loss)

Payable To/From

Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

5 748,143.85

118,740,470.77

S 6,567,812.71

114,737,187.16

(1,816,385.25)

$ 119,488,614.62

S 119,488,614.62
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

April 30, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)

Broad Domestic Equity
SSgA Russell 3000

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD
$ 0.10 $ (117.04)
0-.1 0 (11 ‘7t04)
( 122,588t29) 1.05 l.972j32
(122,588.29) 1,051,972.32
224.274.72 3.789.591.46

224.274.72 3,789.591.46
1.014.258.60 496,822.63
1.014.258.60 496,822.63

$ 1,115945.13

105,272,933.48

§ 5,338269.37

108,205,151.98

(7,154,542.74)

$ 106,388,878.61

$ 106,388,878.61

ot 0 all atopuntes? 2235 26,2442

o 32

Totl Tneome(o=) 2 $2,24H5,998.
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Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
April 30, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)

Broad Domestic Equity
SSgA Russell 3000

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD
$ 001 $ (28.31)
010] (23-3 1)
(136.858.68) 1.148.413.83
(136,858.68) [,148,413.83
4,076,790.19

252,141.75
252,141.75

4.076.790.19

1,115,770.09

594,493.15

1.115,770.09

594.493.15

$ 1,231,053.17

117,509,417.60

$ 5,819,668.86

114,737,187.16

(1,816,385.25)

$ 118,740,470.77

S 118,740,470.77
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

March 31, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.06 $ (117.14)
ST Liquidity (fnternally Managed) - -
0.06 (117.14)
Fixed Income Securities ]
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 152.391.78 1.174.560.61
152.391.78 1.174,560.61
Broad Domestic Equity
SSgA Russell 3000 (502.488.96) 3.565,316.74
(502.488.96) 3,565.316.74
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - .
Lazard International Equities (217.250.67) (517.435.97)
(217.250.67) (317.435.97)

Total Investment Income (Loss)

Payable To/From

Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

S (567,347.79)

105,840,281.27

§  4.222,324.24

108,205,151.98

(7,154,542.74)

$ 105,272,933.48

§ 105,272,933.48

“Tobal all ocrpurs: & 5227835 &
ot Income (155) ;é (20, R
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

March 31, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Fixed Income Securities
Interim-term (Infernally Managed)
Broad-term (Internally Managed)

Broad Domestic Equity
SSgA Russell 3000

Global Equity Ex-U.S.
SSgA MSCI1 EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD
- $ (28.32)
- (28.32)
170,131.58 1,285.272.51
170.131.38 1,285,272.51

(564.925.21)

3,824.648.44

(564.925.21)

3.824.648.44

(238,994.10)

(521.276.94)

(238.994.10)

(521,276.94)

(633,787.73)

118,143,205.33

§ 4,588,615.69

114,737,187.16

(1,816,385.25)

$ 117,509,417.60

$ 117,509,417.60
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

February 27, 2015

Cash and Cash Equivalents
Short-term Fixed Income Pool
ST Liquidity (Internally Managed)
Fixed Income Securities
Interim-term (Internally Managed)
Broad-term (Internally Managed)

Broad Domestic Equity
SSgA Russell 3000

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard International Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD
$ 0.05 $ (117.20)
0.05 (117.20)
(296,451.61) 1.022,168.83

(296.451.61)

1,022,168.83

2.714.008.16 4,067.805.70
2.714.008.16 4.067.805.70
1,520,506.04 (300.185.30)
1,520,506.04 (300,185.30)

$  3,938,062.64

101,902,218.63

§ 4,789,672.03

108,205,151.98

(7,154,542.74)

$ 105,840,281.27

$ 105,840,281.27

533, 0,33,4860.‘*‘-0—
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

February 27, 2015
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.05 (28.32)
ST Liquidity (Internally Managed) - -
0.05 (28.32)
Fixed Income Securities 3
Interim-term (Internally Managed) - -
Broad-term (Tnternally Managed) (330,961.32) 1.115,140,93
(330.961.32) 1,115,140.93
Broad Domestic Equity
SSgA Russell 3000 3.051,234.45 4.389.573.65

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool
Lazard Intemnational Equities
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

3.051.234.45

4,389.573.65

1.672,685.12

(282.282.84)

1,672,685.12

(282.282.84)

§ 4,392,958.30

113,750,247.03

5,222,403.42

114,737,187.16

(1,816,385.25)

$ 118,143,205.33

$ 118,143,205.33







STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment
Asset Allocation Policy with Actual Investment Holdings as of
January 29, 2016

Policy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents )

Short-term Fixed Income Pool 0.00% 524.76 0.00% 0.00%
Total cash and cash equivalents 0.00% 524.76 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 30.00% 25% - 35% 28,187,028.56 30.13% -0.13%

Equities Broad Markel 47.00% 40% - 54% 44,012,941.73 47.05% -0.05%

SOA International Equity Pool 23.00% 16% - 30% 21,344,734.95 22.82% 0.18%

Total marketable debt securities 100.00% 93,544,705.24 100.00% 0.00%

Total holdings 100.00% 93,545,230.00 100.00% 0.00%

Income Receivable 0.26

Total Invested Assets at Fair Value 93,545,230.26

Tl o\ aecounts - $/828@i4~7§.‘*ﬁ
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of
January 29, 2016

Policy Effective October 2011

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range !
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 87.65 0.00% 0.00%
Total cash and cash equivalents 0.00% 87.65 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 29,006,262.49 30.13% -0.13%
Equities Broad Market 47.00% 40% - 54% 45,291,429.83 47.05% -0.05%
SOA International Equity Pool 23.00% 16% - 30% 21,964,757.10 22.82% 0.18%
Total marketable debt securities 100.00% 96,262,449.42 100.00% 0.00%
Total holdings 100.00% 96,262,537.07 100.00% - 0.00%
Incorne Receivable 1,708.15
Total Invested Assets at Fair Value 96,264,245.22

5@ of @




STATE OF ALASKA

DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment

Asset Allocation Policy with Actual Investment Holdings as of

December 31, 2015

Policy Effective October 2011

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Palicy Range
Cash and cash equivalents .

Short-term Fixed Income Poal 0.00% 179.15 0.00% 0.00%
Total cash and cash equivalents 0.00% 179.15 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 30.00% 25% - 35% 29,066,774.98 29.93% 0.07%

Equities Broad Market 47.00% 40% - 54% 45,675,919.55 47.03% -0.03%

SOA International Equity Pool 23.00% 16% - 30% 22,370,591.49 23.04% -0.04%

Total marketable debt securities 100.00% 97,113,286.02 100.00% 0.00%

Total holdings 100.00% 97,113,465.17 100.00% 0.00%

Income Receivable 345.61

Total Invested Assets at Fair Value

Tolaball eoatss P21 452

97,113,810.78
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment
Asset Allocation Policy with Actual investment Holdings as of
November 30, 2015

Policy Effective October 2011

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range .|
Cash and cash equivalents '

Short-term Fixed Income Pool 0.00% 179.09 0.00% 0.00%
Total cash and cash equivalents 0.00% 179.09 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 30.00% 25% - 35% 32,108,981.67 30.84% -0.84%

Equities Broad Market 47.00% 40% - 54% 49,068,939.23 47.13% -0.13%

SOA International Equity Pool 23.00% 16% - 30% 22,928,664.78 22.02% 0.98%

Total marketable debt securities 100.00% 104,106,585.68 100.00% 0.00%

Total holdings 100.00% 104,106,764.77 100.00% 0.00%

Income Receivable 0.06

Total Invested Assets at Fair Value 104,106,764.83

T()‘llﬂ Q\\ O\,C,Cj‘.) . EL 2o, 75(,} W3, 2’5
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of

November 30, 2015
Policy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range "
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 45.50 0.00% 0.00%
Total cash and cash equivalents 0.00% 45.50 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 36,275,859.94 30.84% -0.84%
Equities Broad Market 47.00% 40% - 54% 55,438,956.91 47.13% 0.13%
SOA Intematienal Equity Pool 23.00% 16% - 30% 25,914,816.50 22.03% 0.97%
Total marketable debt securities 100.00% 117,629,633.35 100.00% 0.00%
Total holdings 100.00% 117,629,678.85 100.00% . 0.00%
Income Receivable "
Total Invested Assets at Fair Value 117,629,678.85
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STATE OF ALASKA

DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment

Asset Allocation Policy with Actual Investment Holdings as of
October 30, 2015

Policy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 179.03 0.00% 0.00%
Total cash and cash equivalents 0.00% 179.03 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 32,184,668.68 30.93% -0.93%
Equities Broad Market 47.00% 40% - 54% 48,801,018.71 46.90% 0.10%
SOA International Equity Pool 23.00% 16% - 30% 23,059,307.36 22 16% 0.84%
Total marketable debt securities 100.00% 104,044,994.75 100.00% 0.00%
Total holdings 100.00% 104,045,173.78 100.00% 0.00%
Income Receivable 0.06

Total Invested Assets at Fair Value

T104,045,173.84

= ) ) [7' ﬂ
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of
October 30, 2015

Policy Effective October 2011

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Poaol 0.00% 45.50 0.00% 0.00%
Total cash and cash equivalents 0.00% 45.50 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 36,361,369.11 30.93% -0.93%
Equities Broad Market 47.00% 40% - 54% 55,136,255.57 46.90% 0.10%
SOA International Equity Pool 23.00% 16% - 30% 26,062,473.45 2217% 0.83%
Total marketable debt securities 100.00% 117,560,098.13 100.00% 0.00%
Total holdings 100.00% 117,560,143.63 100.00% 0.00%
Income Receivable —
Total invested Assets at Fair Value 117,560,143.63



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment

Asset Allocation Policy with Actual Investment Holdings as of
September 30, 2015

Policy Effective October 2011

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range .
Cash and cash equivalents :

Short-term Fixed Income Pool 0.00% 178.95 0.00% 0.00%
Total cash and cash equivalents 0.00% 178.95 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 30.00% 25% - 35% 32,173,072.88 32.47% -2.47%

Equities Broad Market 47.00% 40% - 54% 45,224,984.68 45.64% 1.36%

SOA International Equity Pool 23.00% 16% - 30% 21,694,609.85 21.89% 1.11%

Total marketable debt securities 100.00% 99,092,667.41 100.00% 0.00%
Total holdings 100.00% 99,092,846.36 100.00% 0.00%
Income Receivable 0.08
Total Invested Assets at Fair Value 99,092,846.44

Totd A\ Avemads: 11 0571915



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of
September 30, 2015

Policy Effective October 2011

Current
EVOS RESEARCH INVESTMENT Asset Allocation 4 Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 45.50 0.00% 0.00%
Total cash and cash equivalents 0.00% 45.50 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 36,348,268.55 32.46% -2.46%
Equities Broad Market 47.00% 40% - 54% 51,095,988.99 45.64% 1.36%
SOA International Equity Pool 23.00% 16% - 30% 24,520,042.29 21.90% 1.10%
Total marketable debt securities 100.00% 111,964,299.83 100.00% 0.00%
Total holdings 100.00% 111,964,345.33 100.00% 0.00%
Income Receivable -
Total Invested Assets at Fair Value 111,964,345.33
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STATE OF ALASKA

DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment

Asset Allocation Policy with Actual Investment Holdings as of
August 31, 2015

Policy Effective October 2011

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range

Cash and cash equivalents

Short-term Fixed (ncome Pool 0.00% 171.84 0.00% 0.00%
Total cash and cash equivalents 0.00% 171.84 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 30.00% 25% - 35% 31,942,798.08 31.56% -1.56%

Equities Broad Market 47.00% 40% - 54% 46,578,688.37 46.02% 0.98%

SOA International Equity Pool 23.00% 16% - 30% 22,686,059.75 22.42% 0.58%

Total marketable debt securities 100.00% 101,207,546.20 100.00% 0.00%
Total holdings 100.00% 101,207,718.04 100.00% 0.00%

Income Receivable
Total Invested Assets at Fair Value

= | b
Torb all o ceowts £ 215,561, 933
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of
August 31, 2015

Policy Effective October 2011

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range  °©
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 37.58 0.00% 0.00%
Total cash and cash equivalents 0.00% 37.58 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 36,088,110.31 31.56% -1.56%
Equities Broad Market 47.00% 40% - 54% 52,625,427.43 46.02% 0.98%
SOA International Equity Pool 23.00% 16% - 30% 25,640,615.27 22.42% 0.58%
Total marketable debt securities 100.00% 114,354,153.01 100.00% 0.00%
Total holdings 100.00% 114,354,190.59 100.00% . 0.00%
Income Receivable 7.92
Total Invested Assets at Fair Value 114,354,198.51
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment

Asset Allocation Policy with Actual Investment Holdings as of
July 31, 2015

Policy Effective October 2011

EVOS RESEARCH INVESTMENT
Cash and cash equivalents

Short-term Fixed Income Pool
Total cash and cash equivalents

Marketable debt and equity securities
Domestic Fixed Income

Equities Broad Market
SOA International Equity Pool

Total marketable debt securities

Total holdings

Income Receivable
Total Invested Assets at Fair Value

“F;Jm& @\l oeeuLods: § 225 4t 550
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Current
Asset Allocation Fair value Allocation Variance
Policy Range

0.00% 218.24 0.00% 0.00%
0.00% 218.24 0.00% 0.00%
30.00% 25% - 35% 32,027,385.60 30.26% -0.26%
47.00% 40% - 54% 49.553.1 17.44 46.83% 0.17%
23.00% 16% - 30% 24,252,155.47 22.91% 0.09%
100.00% 105,847,658.51 100.00% 0.00%
100.00% 105,847 ,876.75 100.00% 0.00%

(46.40)

105,847,830.35



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of

July 31, 2015
Policy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 88.66 0.00% 0.00%
Total cash and cash equivalents 0.00% 88.66 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 36,183,071.83 30.25% -0.25%
Equities Broad Marke! 47.00% 40% - 54% 56,002,937.28 46.83% 0.17%
SOA International Equity Pool 23.00% 16% - 30% 27,410,673.95 22.92% 0.08%
Total marketable debt securities 100.00% 119,596,683.06 100.00% 0.00%
Total holdings 100.00% 119,596,771.72 100.00% 0.00%

Income Recevable
Total Invested Assets at Fair Value

(51.08)

119,596,720.64



Policy Effective October 2011

STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment
Asset Allocation Policy with Actual Investment Holdings as of
June 30, 2015

EVOS RESEARCH INVESTMENT
Cash and cash equivalents

Short-term Fixed Income Pool
Total cash and cash equivalents

Marketable debt and equity securities
Domestic Fixed Income

Equities Broad Market
SOA International Equity Pool

Total marketable debt securities

Total holdings

Income Receivable
Total Invested Assets at Fair Value

aceaucts: $225193, 175

105,472,448.86

Current
Asset Allocation Fair value Allocation Variance

Policy Range

0.00% 218.20 0.00% 0.00%

0.00% 218.20 0.00% 0.00%
30.00% 25% - 35% 31,079,597.04 29.47% 0.53%
47.00% 40% - 54% 49,050,508.83 46.51% 0.49%
23.00% 16% - 30% 25,342,124.75 24.03% -1.03%
100.00% 105,472,230.62 100.00% 0.00%
100.00% 105,472,448.82 100.00% 0.00%

0.04
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of

June 30, 2015
Paolicy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 88.63 0.00% 0.00%
Total cash and cash equivalents 0.00% 88.83 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 34,697,550.70 29.47% 0.53%
Equities Broad Market 47.00% 40% - 54% 55,145,229.27 46.84% 0.16%
SQCA International Equity Pool 23.00% 16% - 30% 27,878,478.26 23.68% -0.68%
Total marketable debt securities 100.00% 117,721,258.23 100.00% 0.00%
Total holdings 100.00% 117,721,346.86 100.00% 0.00%
Income Receivable 0.03
Total Invested Assets at Fair Value 117,721,346.89
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment
Asset Allocation Policy with Actual Investment Holdings as of

May 29, 2015
Policy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents "

Short-term Fixed Income FPool ' 0.00% 218.12 0.00% 0.00%
Total cash and cash equivalents 0.00% 218.12 0.00% 0.00%
Marketable debt and equity securities

Domeslic Fixed Income 30.00% 25% - 35% 31,402,910.61 29.33% 0.67%

Equities Broad Market 47.00% 40% - 54% 49,896,869.45 46.61% 0.39%

SOA International Equity Pool 23.00% 16% - 30% 25,755,541.28 24.06% -1.06%

Total marketable debt securities 100.00% 107,055,321.34 100.00% 0.00%

Total holdings 100.00% 107,055,539.46 100.00% 0.00%

Income Receivable 0.08

Total Invested Assets at Fair Value 107,055,539.54

1%
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of

May 29, 2015
Policy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range .
Cash and cash equivalents
Short-term Fixed Incorne Pool 0.00% 88.61 0.00% 0.00%
Total cash and cash equivalents 0.00% 88.61 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 35,058,501.03 29.34% 0.66%
Equities Broad Market 47.00% 40% - 54% 56.096,753.57 46.95% 0.05%
SOA International Equity Pool 23.00% 16% - 30% 28,333,271.39 23.71% 0.71%
Total marketable debt securities 100.00% 119,488,525.99 100.00% 0.00%
Total holdings 100.00% 119,488,614.60 100.00% 0.00%
Income Receivable 0.02
Total Invested Assets at Fair Value 119,488,614.62
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment
Asset Allocation Policy with Actual Investment Holdings as of

April 30, 2015
Policy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents ¥
Short-term Fixed Income Pool © 0.00% 218.02 0.00% 0.00%
Total cash and cash equivalents 0.00% 218.02 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 31,486,465.68 29.60% 0.40%
Equities Broad Market 47.00% 40% - 54% 49,229,723.10 46.27% 0.73%
S0OA International Equity Pool 23.00% 16% - 30% 25,672,471.71 24.13% -1.13%
Total marketable debt securities 100.00% 106,388,660.49 100.00% 0.00%
Total holdings 100.00% 106,388,878.51 100.00% 0.00%
Income Receivable 0.10
Total Invested Assets at Fair Value 106,388,878.61

Tokad Al Oceouts: 25, 39 2442



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of

April 30, 2015
Policy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range L
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 88.60 0.00% 0.00%
Total cash and cash equivalents 0.00% 88.60 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 35,151,782.64 29.60% 0.40%
Equities Broad Market 47.00% 40% - 54% 55,346,711.67 46.61% 0.38%
SOA International Equity Pool 23.00% 16% - 30% 28,241,887.85 23.78% -0.78%
Total marketable debt securities 100.00% 118,740,382.16 100.00% 0.00%
Total holdings 100.00% 118,740,470.76 100.00% L 0.00%
Income Receivable 0.01
Total Invested Assets at Fair Value 118,740,470.77
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment

Asset Allocation Policy with Actual Investment Holdings as of
March 31, 2015

Policy Effective October 2011

EVOS RESEARCH INVESTMENT
Cash and cash equivalents
Short-term Fixed Income Pool

Total cash and cash equivalents

Marketable debt and equity securities
Domestic Fixed Income

Equities Broad Market
SOA International Equity Pool

Total marketable debt securities

Total holdings

Income Recteivable
Total Invested Assets at Fair Value

105,272,933.48

: &
b O == q—_
/[,D‘EJZ ol a(’ﬂjuﬂ%ﬁf ‘éz}l} 79,1‘39/_

Current
Asset Allocation Fair value Allocation Variance

Policy Range

0.00% 217.96 0.00% 0.00%

0.00% 217.96 0.00% 0.00%
30.00% 25% - 35% 31,609,053.97 30.03% -0.03%
47.00% 40% - 54% 49,005,448.38 46.55% 0.45%
23.00% 16% - 30% 24.658,213.11 23.42% -0.42%
100.00% 105,272,715.46 100.00% 0.00%
100.00% 105,272,933.42 100.00% 0.00%

0.06



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment

Asset Allocation Policy with Actual Investment Holdings as of

March 31, 2015
Policy Effective October 2011
Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 88.60 0.00% 0.00%
Total cash and cash equivalents 0.00% 88.60 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 35,288,641.32 30.03% -0.03%
Equities Broad Market 47.00% 40% - 54% 55,094,569.92 46.88% 0.11%
SOA International Equity Pool 23.00% 16% - 30% 27,126,117.76 23.08% -0.08%
Total marketable debt securities 100.00% 117,509,329.00 100.00% 0.00%
117,509,417.60 100.00% 0.00%

Total holdings 100.00%

Income Receivable
Total Invested Assets at Fair Value

'F ‘

117,509,417.60
———
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment
Asset Allocation Policy with Actual Investment Holdings as of
February 27, 2015

Policy Effective October 2011

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents .

Short-term Fixed Income Pool ©0.00% 217.91 0.00% 0.00%
Total cash and cash equivalents 0.00% 217.91 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 30.00% 25% - 35% 31,456,662.19 29.72% 0.28%

Equities Broad Market 47.00% 40% - 54% 49,507,937.34 46.78% 0.22%

SO0A International Equity Pool 23.00% 16% - 30% 24,875,463.78 23.50% -0.50%

Total marketable debt securities 100.00% 105,840,063.31 100.00% 0.00%

Total holdings 100.00% 105,840,281.22 100.00% 0.00%

Income Receivable 0.05

Total Invested Assets at Fair Value 105,840,281.27

O
/d_s-' ,$ 99,:5,(?‘83' 4.
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment

Asset Allocation Policy with Actual Investment Holdings as of
February 27, 2015

Policy Effective October 2011

EVOS RESEARCH INVESTMENT
Cash and cash equivalents
Short-term Fixed Income Pool

Total cash and cash equivalents

Marketable debt and equity securities
Domestic Fixed Income

Equities Broad Marke!
SOA Intemnational Equity Pool

Total marketable debt securities

Total holdings

Income Receivable
Total Invested Assets at Fair Value

Current
Asset Allocation Fair value Allocation Variance

Policy Range

0.00% 88.55 0.00% 0.00%

0.00% 88.55 0.00% 0.00%
30.00% 25% - 35% 35,118,509.74 29.73% 0.27%
47.00% 40% - 54% 55,659,495.13 47 11% 0.11%
23.00% 16% - 30% 27,365,111.86 23.16% -0.16%
100.00% 118,143,116.73 100.00% 0.00%
100.00% 118,143,205.28 100.00% 0.00%

0.05

118,143,205.33




Performance
Measurement
Reports

(Rates of Return)
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