Exxon Valdez Qil Spill Trustee Council

4230 University Drive « Anchorage, AK 99508-4650 « 907 278 8012 » fax 907 276 7178

MEMORANDUM
To: Elise Hsieh, Executive Director
FrROM: Linda Kilbourne, Administrative Manag

DATE: March 9, 2017

SUBJECT: FY 2016 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 2016 (February 1, 2016 — January 31, 201 7) 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
®  Graph Comparison of Monthly Investment Activity by Sub-Account and Total Combined
* Department of Revenue, Treasury Division, “Schedules of Invested Assets”
Attachment B - Schedule(s) of Investment Income & Schedule(s) of Changes in Invested Assets
®  Graph Comparison of Changes in Invested Assets
* Department of Revenue, Treasury Division, “Schedule(s) of Investment Income & Chan ges
In Invested Assets”
Attachment C - Asset Allocation Worksheet
®  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
¢ Department of Revenue, Treasury Division, “Summary of Performance and Rates of Return”™
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I Summary of Performance - Rates of Return
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
January 31, 2017

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 2.36 $ 840.29
ST Liquidity (Internally Managed) - -

2.36 840.29
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 48,883.64 (645,386.23)
48.883.64 (645,386.23)
Broad Domestic Equity
SSgA Russell 3000 736,644.71 4,685,238.17
736.644.71 4,685,238.17
Global Equity Ex-U.S.
SOA International Equity Pool 673,014.40 1,630,256.08
673,014.40 1,630,256.08
Total Investment Income (Loss) $ 1,458,545.11 $ 5,670,948.31
Payable To/From = -
Total Invested Assets, Beginning of Period 91,172,521.38 94,308,587.39
Net Contribution (Withdrawal) - (7,348,469.21)
Total Assets $ 92,631,066.49 $ 92,631,066.49
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

January 31, 2017

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,
SOA International Equity Pool

Total Investment Income (Loss)

Payable To/From

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

Total Assets

1-Month Fiscal YTD
$ 2.40 $ 90.75
2.40 90.75
57,161.49 (682,031.07)
57,161.49 (682,031.07)
861,200.75 5,120,193.10
861,200.75 5,120,193.10
787,115.26 1,848,351.98
787,115.26 1,848,351.98

$ 1,705,479.90

106,604,379.62

$ 6,286,604.76

102,758,044.43

(734,789.67)

$ 108,309,859.52

$ 108,309,859.52

o ® D



EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
December 30, 2016

1-Month Fiscal YTD

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 831.09 $ 837.93
ST Liquidity (Internally Managed) - -

831.09 837.93
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 40,037.38 (694,269.87)
40.037.38 (694,269.87)
Broad Domestic Equity
SSgA Russell 3000 993.148.67 3.948.,593.46
093,148.67 3,948,593.46
Global Equity Ex-U.S.
SOA International Equity Pool 540,917.74 957,241.68
540,917.74 957,241.68
Total Investment Income (Loss) $ 1,574,934.88 $ 4,212,403.20
Payable To/From = -
Total Invested Assets, Beginning of Period 96,897,118.50 94,308,587.39
Net Contribution (Withdrawal) (7,299,532.00) (7,348,469.21)
Total Assets $ 91,172,521.38 $ 91,172,521.38
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

December 30, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 79.87 $ 88.35
ST Liquidity (Internally Managed) - -
79.87 88.35
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 60,082.76 (739,192.56)
60.082.76 (739,192.56)
Broad Domestic Equity
SSgA Russell 3000 1.037,795.08 4,258,992.35
1,037,795.08 4,258,992.35
Global Equity Ex-U.S,
SOA International Equity Pool 607.274.91 1,061,236.72
607,274.91 1,061,236.72

Total Investment Income (Loss)

Payable To/From

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

Total Assets

$ 1,705,232.62

105,580,615.00

(681,468.00)

$ 4,581,124.86

102,758,044.43

(734,789.67)

$ 106,604,379.62

$ 106,604,379.62
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
November 30, 2016

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1.10 $ 6.84
ST Liquidity (Internally Managed) - -

1.10 6.84
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (669,252.08) (734,307.25)
(669,252.08) (734,307.25)
Broad Domestic Equity
SSgA Russell 3000 2,037,636.22 2,955,444.79
2,037,636.22 2,955,444.79
Global Equity Ex-U.S.
SOA International Equity Pool (521,499.78) 416,323.94
(521,499.78) 416,323.94
Total Investment Income (Loss) $ 846,885.46 $ 2,637,468.32
Payable To/From - -
Total Invested Assets, Beginning of Period 96,050,233.04 94,308,587.39
Net Contribution (Withdrawal) - (48,937.21)
Total Assets $ 96,897,118.50 $ 96,897,118.50
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

November 30, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1.43 $ 8.48
ST Liquidity (Internally Managed) - -
1.43 8.48
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (728.466.91) (799,275.32)
(728,466.91) (799.275.32)
Broad Domestic Equity
SSgA Russell 3000 2,220,859.70 3,221,197.27
2,220,859.70 3,221,197.27
Global Equity Ex-U.S.
SOA International Equity Pool (568,645.75) 453,961.81
(568,645.75) 453,961.81

Total Investment Income (Loss)

Payable To/From

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

Total Assets

$ 923,748.47

104,656,866.53

$ 2,875,892.24

102,758,044.43

(53,321.67)

$ 105,580,615.00

$ 105,580,615.00
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
October 31, 2016

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 2.01 $ 5.74
ST Liquidity (Internally Managed) - -
2.01 5.74
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (205,682.33) (65,055.17)
(205,682.33) (65,055.17)
Broad Domestic Equity
SSgA Russell 3000 (999,228.29) 917,808.57
(999,228.29) 917,808.57
Global Equity Ex-U.S.
SOA International Equity Pool (421,340.75) 037,823.72
(421,340.75) 937,823.72
Total Investment Income (Loss) $ (1,626,249.36) $ 1,790,582.86
Payable To/From - -
Total Invested Assets, Beginning of Period 97,676,482.40 94,308,587.39
Net Contribution (Withdrawal) - (48,937.21)

Total Assets

‘Tj)—)—uJ) Intome (LOSSS :ésj 57&%:___9
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
October 31, 2016

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 2.57 $ 7.05
ST Liquidity (Internally Managed) - -

2.37 7.05
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (223,880.97) (70,808.41)
(223,880.97) (70,808.41)
Broad Domestic Equity
SSgA Russell 3000 (1,089,078.52) 1,000,337.57
(1,089,078.52) 1,000,337.57
Global Equity Ex-U.S.
SOA International Equity Pool (459,431.93) 1,022,607.56
(459,431.93) 1,022,607.56
Total Investment Income (Loss) $ (1,772,388.85) $ 1,952,143.77
Payable To/From s s
Total Invested Assets, Beginning of Period 106,429,255.38 102,758,044.43
Net Contribution (Withdrawal) - (53,321.67)
Total Assets $ 104,656,866.53 $ 104,656,866.53
\WWVED
NOV 10 2016



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

September 30, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1.76 $ 3.73
ST Liquidity (Internally Managed) - -
1.76 3.73
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (8,285.40) 140,627.16
(8,285.40) 140,627.16
Broad Domestic Equity
SSgA Russell 3000 64,529.88 1,917,036.86
64,529.88 1,917,036.86
Global Equity Ex-U.S.
SOA International Equity Pool 308,659.27 1,359,164.47
308,659.27 1,359,164.47

Total Investment Income (Loss)

Payable To/From

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

Total Assets

$ 364,905.51

97,360,514.10

(48,937.21)

$ 3,416,832.22

94,308,587.39

(48,937.21)

$ 97,676,482.40

$ 97,676,482.40

-
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EVOS Habitat 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 (Internally Managed)

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

Broad Domestic Equity
SSgA Russell 3000

Global Equity Ex-U.S.
SOA International Equity Pool

Total Investment Income (Loss)

Payable To/From

Total Invested Assets, Beginning of Period

Net Contribution (Withdrawal)

Total Assets

September 30, 2016

1-Month Fiscal YTD

$ 2.28 $ 4.48

2.28 4.48

(9,018.51) 153,072.56

(9,018.51) 153,072.56

70,332.42 2,089,416.09

70,332.42 2,089,416.09

336,563.57 1,482,039.49

336,563.57 1,482,039.49

$ 397,879.76 $ 3,724,532.62

106,084,697.29 102,758,044.43
(53,321.67) (53,321.67)

$ 106,429,255.38

$ 106,429,255.38




EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
August 31, 2016

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.82 $ 1.97
ST Liquidity (Internally Managed) - =

0.82 1.97
Fixed Income Securities
Interim-term (Internally Managed) = -
Broad-term (Internally Managed) (34,283.91) 148,912.56
(34,283.91) 148,912.56
Broad Domestic Equity
SSgA Russell 3000 123,098.93 1,852,506.98
123,098.93 1,852,506.98
Global Equity Ex-U.S.
SOA International Equity Pool 52,546.52 1,050,505.20
52,546.52 1,050,505.20
Total Investment Income (Loss) $ 141,362.36 $ 3,051,926.71
Payable To/From - -
Total Invested Assets, Beginning of Period 97,219,151.74 94,308,587.39
Net Contribution (Withdrawal) - -
Total Assets $ 97,360,514.10 $ 97,360,514.10

/TOW Tnasme (1—0'585:. $2495, 31
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets

As of the Month Ending
August 31, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.92 $ 2.20
ST Liquidity (Internally Managed) - -
0.92 2.20
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (37.318.03) 162,091.07
(37,318.03) 162,091.07
Broad Domestic Equity
SSgA Russell 3000 134,167.93 2,019,083.67
134,167.93 2,019,083.67
Global Equity Ex-U.S.
SOA International Equity Pool 57.296.94 1,145,475.92
57,296.94 1,145,475.92

Total Investment Income (Loss)

Payable To/From

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

Total Assets

$ 154,147.76

105,930,549.53

$ 3,326,652.86

102,758,044.43

$ 106,084,697.29

$ 106,084,697.29
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
July 29, 2016

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1LAS $ 1.15

ST Liquidity (Internally Managed) = s

1:15 1.I5

Fixed Income Securities
Interim-term (Internally Managed) - -

Broad-term (Internally Managed) 183,196.47 183,196.47
. 183,196.47 183,196.47
Broad Domestic Equity
SSgA Russell 3000 1,729,408.05 1,729,408.05
1,729,408.05 1,729,408.05
Global Equity Ex-U.S.
SOA International Equity Pool 997,958.68 997,958.68
997.958.68 997,958.68
Total Investment Income (Loss) $ 2,910,564.35 $  2,910,564.35
Payable To/From - -
Total Invested Assets, Beginning of Period 94,308,587.39 94,308,587.39

Net Contribution (Withdrawal) - :

Total Assets $ 97,219,151.74 $ 97,219,151.74

Ttk Teome (L= Lo 083,04 gl
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

July 29, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1.28 $ 1.28
ST Liquidity (Internally Managed) - :
1.28 1.28
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 199.409.10 199,409.10
199,409.10 199,409.10
Broad Domestic Equity
SSgA Russell 3000 1,884,915.74 1,884.915.74

Global Equity Ex-U.S.
SOA International Equity Pool

Total Investment Income (Loss)

Payable To/From

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

Total Assets

1,884,915.74

1,884,915.74

1,088,178.98

1,088,178.98

1,088,178.98

1,088,178.98

$  3,172,505.10

102,758,044.43

$ 3,172,505.10

102,758,044.43

$ 105,930,549.53

$ 105,930,549.53




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

June 30, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1.27 $ 1,422.90
ST Liquidity (Internally Managed) - -
.27 1,422.90
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 505,405.38 1,790,571.94
505,405.38 1,790,571.94
Broad Domestic Equity
SSgA Russell 3000 86,809.48 1,061,253.13
86,809.48 1,061,253.13
Global Equity Ex-U.S,
SSgA MSCI EAFE Index Pool - -
Lazard International Equities (649.216.66) (1,647,651.33)
(649.,216.66) (1,647,651.33)

Total Investment Income (Loss)

Payable To/From

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

Total Assets

o @p,o, 59. “—D

S (57,000.53)

94,365,587.92

$ 1,205,596.64

105,472,448.86

(12,369,458.11)

$ 94,308,587.39

$ 94,308,587.39
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

June 30, 2016

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

Fixed Income Securities
Interim-term (Tnternally 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

$ 1.41 $ 1,713.55

1.41 1,713.55

550,133.18 1,916,784.78

550,133.18 1,916,784.78

94,615.37 648,951.23

94,615.37 648.951.23
(707,909.04) (2,028,093.25)
(707,909.04) (2,028,093.25)

$  (63,159.08)

102,821,203.51

$ 539,356.31

117,721,346.89

(15,502,658.77)

$ 102,758,044.43

$ 102,758,044.43




EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
May 31, 2016

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1,113.74 $ 1,421.63

ST Liquidity (Internally Managed) : :

1,113.74 1,421.63
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (7,972.08) 1,285,166.56
(7,972.08) 1,285,166.56
Broad Domestic Equity
SSgA Russell 3000 756,736.41 974.,443.65
756,736.41 974,443.65
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - e
Lazard International Equities (196,987.50) (998.434.67)
(196,987.50) (998,434.67)
Total Investment Income (Loss) $ 552,890.57 $ 1,262,597.17
Payable To/From < -
Total Invested Assets, Beginning of Period 99,277,305.35 105,472,448.86
Net Contribution (Withdrawal) (5,464,608.00) (12,369,458.11)
Total Assets $ 94,365,587.92 $ 94,365,587.92

ol Tmnalbess): $1,31,595%
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

May 31, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1.09 $ 1,712.14
ST Liquidity (Internally Managed) - -
1.09 1,712.14
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (14.361.12) 1,366,651.60
(14,361.12) 1,366,651.60
Broad Domestic Equity
SSgA Russell 3000 849,443.57 554,335.86
849,443.57 554,335.86

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

(176,718.43) (1,320,184.21)

(176,718.43) (1,320,184.21)

$ 658,365.11 ) 602,515.39

102,162,838.40 117,721,346.89

- (15,502,658.77)

$ 102,821,203.51 $ 102,821,203.51




EVOS Research Investment

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

As of the Month Ending

April 29, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.45 $ 307.89
ST Liquidity (Internally Managed) - -
0.45 307.89
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 145,810.80 1,293,138.64
145,810.80 1,293,138.64
Broad Domestic Equity
SSgA Russell 3000 293,301.07 217,707.24
293,301.07 217,707.24
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - e
Lazard International Equities 614,568.73 (801,447.17)
614,568.73 (801,447.17)

Total Investment Income (Loss) $ 1,053,681.05 $ 709,706.60
Payable To/From - -

Total Invested Assets, Beginning of Period 98,223,624.30 105,472,448.86
Net Contribution (Withdrawal) , - (6,904,850.11)
Total Assets $ 99,277,305.35 $ 99,277,305.35

16
Totel Tneome (Loss): $2,137, 472

Ta\ﬂ& al\ LIS L ool 44C, 143.

15

e

0.0 f ©



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

April 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

$ 1.59 $ 1,711.05

1.59 1,711.05

150,048.60 1,381,012.72

150,048.60 1,381,012.72
301,820.86 (295,107.71)
301,820.86 (295,107.71)
632,420.66 (1,143,465.78)
632,420.66 (1,143,465.78)

$ 1,084,291.71

101,078,546.69

$ (55,849.72)

117,721,346.89

(15,502,658.77)

$ 102,162,838.40

$ 102,162,838.40
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
March 31, 2016

1-Month Fiscal YTD

e,

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.48 $ 307.44
ST Liquidity (Internally Managed) - -

0.48 307.44
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 273.002.74 1,147,327.84
273,002.74 1,147,327.84
Broad Domestic Equity
SSgA Russell 3000 3.098.,230.84 (75,593.83)
3,098,230.84 (75.593.83)
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard International Equities 1,390,228.01 (1,416,015.90)
1.390,228.01 (1,416,015.90)
Total Investment Income (Loss) $ 4,761,462.07 §  (343,974.45)
Payable To/From - -
Total Invested Assets, Beginning of Period 93,462,162.23 105,472,448.86
Net Contribution (Withdrawal) - (6,904,850.11)
Total Assets S 98,223,624.30 $ 98,223,624.30

TO'M ‘tr’\tbmeGoss) ‘gcr)lgbf‘.aj.{'{).ﬁ
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

March 31, 2016
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1.63 $ 1,709.46
ST Liquidity (Internally Managed) - -
1.63 1,709.46
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 280,937.36 1,230,964.12
280,937.36 1,230,964.12
Broad Domestic Equity
SSgA Russell 3000 3,188,228.27 (596,928.57)
3,188,228.27 (596,928.57)

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

1,430,611.31

(1,775.886.44)

1,430,611.31

(1,775.886.44)

$ 4,899,778.57

96,178,768.12

$ (1,140,141.43)

117,721,346.89

(15,502,658.77)

$ 101,078,546.69

$ 101,078,546.69




EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
February 29, 2016

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.18 $ 306.96
ST Liquidity (Internally Managed) - -

0.18 306.96
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 213,023.14 874,325.10
213,023.14 874,325.10
Broad Domestic Equity
SSgA Russell 3000 (10,947.82) (3,173,824.67)
(10,947.82) (3,173,824.67)
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard International Equities (285,143.53) (2,806,243.91)
(285,143.53) (2,806,243.91)
Total Investment Income (Loss) $ (83,068.03) $ (5,105,436.52)
Payable To/From - -
Total Invested Assets, Beginning of Period 93,545,230.26 105,472,448.86
Net Contribution (Withdrawal) - (6,904,850.11)
Total Assets $ 93,462,162.23 $ 93,462,162.23
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EVOS Habitat Investment

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

As of the Month Ending
February 29, 2016
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 0.69 $ 1,707.83
ST Liquidity (Internally Managed) - 2
0.69 1,707.83
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 219,214.52 050,026.76
219,214.52 950,026.76
Broad Domestic Equity
SSgA Russell 3000 (11,265.83) (3,785,156.84)
(11,265.83) (3,785,156.84)
Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool - -
Lazard International Equities (293,426.48) (3.206.497.75)
(293,426.48) (3,206,497.75)
Total Investment Income (Loss) $ (85,477.10) $ (6,039,920.00)
Payable To/From - -
Total Invested Assets, Beginning of Period 96,264,245.22 117,721,346.89
Net Contribution (Withdrawal) - (15,502,658.77)
Total Assets $ 96,178,768.12 $ 96,178,768.12
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EVOS Research Investment
Net Asset Value
As of the Month Ending
January 31, 2017

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.
SOA International Equity Pool
Total Global Equity Ex-U.S.

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

Total Assets

TUbJQ 0l Qteounts @ R 300,

$ 3.541.86

3,541.86

27,615,925.31
27,615,925.31

43,187,646.88
43,187,646.88

21,823,950.08
21,823.950.08

2.36

2.36

$ 92,631,066.49 (7.
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
January 31, 2017

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.
SOA International Equity Pool
Total Global Equity Ex-U.S.

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

Total Assets

$ 3.568.89

3,568.89

32,292,308.96

32,292,308.96

50,490,062.17

50,490,062.17

23,523,917.10

25,523,917.10

2.40

2.40

$ 108,309,859.52 (/.
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EVOS Research Investment
Net Asset Value
As of the Month Ending
December 30, 2016

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.
SOA International Equity Pool
Total Global Equity Ex-U.S.

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

Total Assets

ol all atouts ¢

$ 2,710.77

2,710.77

27,567,041.67

27.567,041.67

42,451,002.17

42,451,002.17

21,150,935.68

21,150,935.68

831.09

831.09

$ 91,172,521.38
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
December 30, 2016

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,
SOA International Equity Pool
Total Global Equity Ex-U.S.

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

Total Assets

$ 3,489.02

3.489.02

32,235,147.47

32,235,147.47

49.628.861.42

49.628,861.42

24.736.801.84

24,736.,801.84

79.87

79.87

$ 106,604,379.62
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EVOS Research Investment
Net Asset Value
As of the Month Ending
November 30, 2016

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.
SOA International Equity Pool
Total Global Equity Ex-U.S,

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

Total Assets

Tohl all atevucts: & 200, 477,723, 2

$

2,709.67

2,709.67

27,981,502.29

27,981,502.29

47,636,245.50

47,636,245.50

21,276,659.94

21,276.659.94

1.10

1.10

$

96,897,118.50
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
November 30, 2016

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,
SOA International Equity Pool
Total Global Equity Ex-U.S.

Receivables and Payables
[ncome Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

$ 3,487.59

3,487.59

30,457,275.71

30,457,275.71

51,919,678.34

51,919,678.34

23,200,171.93

23,200,171.93

$ 105,580,615.00




EVOS Research Investment
Net Asset Value
As of the Month Ending
October 31, 2016

Cash and Cash Equivalents

Short-term Fixed Income Pool $ 2,707.66
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 2,707.66

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 28,650,754.37
Total fixed Income Securities 28,650,754.37

Broad Domestic Equity

SSgA Russell 3000 45,598,609.28
Total Broad Domestic Equity 45,598,609.28
Global Equity Ex-U.S.
SOA International Equity Pool 21,798,159.72
Total Global Equity Ex-U.S. 21,798,159.72
Receivables and Payables
Income Receivable 2.01
Payable To/From -
Total Receivables and Payables 2.01
Total Assets $ 96,050,233.04
L
NOV 1 0 2016
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
October 31, 2016

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.
SOA International Equity Pool
Total Global Equity Ex-U.S.

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

Total Assets

$ 3,485.02

3,485.02

31,185,742.62

31,185,742.62

49,698,818.64

49,698,818.64

23,768,817.68

23,768,817.68

287

257

$ 104,656,866.53

NOV 1 0 2015
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EVOS Research Investment
Net Asset Value
As of the Month Ending
September 30, 2016

Cash and Cash Equivalents

Short-term Fixed Income Pool $ 2,705.90
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 2,705.90

Fixed Income Securities
Interim-term (Internally Managed) -

Broad-term (Internally Managed) 28,856,436.70
Total fixed Income Securities 28,856,436.70

Broad Domestic Equity
SSgA Russell 3000 46,597,837.57
Total Broad Domestic Equity 46,597,837.57

Global Equity Ex-U.S.

SOA International Equity Pool 22,219,500.47
Total Global Equity Ex-U.S. 22.219,500.47
Receivables and Payables
Income Receivable 1.76
Payable To/From -
Total Receivables and Payables 1.76
Total Assets $ 97,676,482.40
i
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
September 30, 2016

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.
SOA International Equity Pool
Total Global Equity Ex-U.S.

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

Total Assets

$ 3,482.74

3,482.74

31,409,623.59

31,409,623.59

50,787,897.16

50,787,897.16

24,228,249.61

24,228,249.61

2.28

2.28

$ 106,429,255.38
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EVOS Research Investment
Net Asset Value
As of the Month Ending

August 31, 2016
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1,642.29
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 1,642.29
Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 28,914,722.10
Total fixed Income Securities 28,914,722.10

Broad Domestic Equity

SSgA Russell 3000 46,533,307.69
Total Broad Domestic Equity 46,533,307.69
Global Equity Ex-U.S.
SOA International Equity Pool 21,910,841.20
Total Global Equity Ex-U.S. 21,910,841.20
Receivables and Payables
Income Receivable 0.82
Payable To/From -
Total Receivables and Payables 0.82
Total Assets $ 97,360,514.10

o=l all ocepunts B BT LS S e
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
August 31, 2016

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.
SOA International Equity Pool
Total Global Equity Ex-U.S.

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

Total Assets

$ 1,803.49

1,803.49

31,473,642.10

31,473,642.10

50,717,564.74

50,717.564.74

23.891,686.04

23,891,686.04

0.92

0.92

$ 106,084,697.29
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EVOS Research Investment
Net Asset Value
As of the Month Ending
July 29, 2016

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1.641.14
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 1,641.14

Fixed Income Securities
Interim-term (Internally Managed) _ -
Broad-term (Internally Managed) 28.949,006.01
Total fixed Income Securities 28,949,006.01

Broad Domestic Equity
SSgA Russell 3000 46,410,208.76
Total Broad Domestic Equity 46,410,208.76

Global Equity Ex-U.S.

SOA International Equity Pool 21.858,294.68
Total Global Equity Ex-U.S. 21,858,294.68
Receivables and Payables
Income Receivable 1.15
Payable To/From -
Total Receivables and Payables 1.15
Total Assets $ 97,219,151.74

Wm\ acaputs $010414ﬁ701,%_’1
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
July 29, 2016

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.
SOA International Equity Pool
Total Global Equity Ex-U.S.

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

Total Assets

$ 1,802.21

1,802.21

31,510,960.13

31,510,960.13

50,583,396.81

50,583,396.81

23,834,389.10

23,834,389.10

1.28

1.28

$ 105,930,549.53




EVOS Research Investment
Net Asset Value
As of the Month Ending
June 30, 2016

Cash and Cash Equivalents

Short-term Fixed Income Pool $ 1,639.87
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 1,639.87

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Tnternally Managed) 28,765,809.54

Total fixed Income Securities 28.765.809.54

Broad Domestic Equity
SSgA Russell 3000 44,680,800.71

Total Broad Domestic Equity 44,680,800.71

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -
Lazard International Equities 20.860.336.00

Total Global Equity Ex-U.S. 20,860.336.00

Receivables and Payables

Income Receivable 1.27
Payable To/From -

Total Receivables and Payables 1.27

Total Assets $ 94,308,587.39
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
June 30, 2016

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
[ncome Receivable/Payable
Payable To/From
Total Receivables and Payables

Total Assets

$ 1,800.80

1,800.80

31,311,551.03

31.311,551.08

48.698.,481.07

48,698,481.07

22,746,210.12

22,746,210.12

1.41

1.41

$ 102,758,044.43
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EVOS Research Investment
Net Asset Value
As of the Month Ending
May 31, 2016

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

526.13

Total Cash and Cash Equivalents

526.13

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

28,260,404.16

Total fixed Income Securities

28,260,404.16

Broad Domestic Equity
SSgA Russell 3000

44,593,991.23

Total Broad Domestic Equity

44,593,991.23

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

21,509,552.66

Total Global Equity Ex-U.S.

21,509,552.66

Receivables and Payables
Income Receivable
Payable To/From

1,113.74

Total Receivables and Payables

1,113.74

Total Assets $

94,365,587.92

Tohlall accouctk: $197 18679 42
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
May 31, 2016

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

$ 1,799.71

1,799.71

30,761,417.85

30,761,417.85

48.603,865.70

48.603,865.70

23.454,119.16

23,454,119.16

1.09

1.09

$ 102,821,203.51

P'@ N1,



EVOS Research Investment
Net Asset Value
As of the Month Ending
April 29,2016

Cash and Cash Equivalents

Short-term Fixed Income Pool $ 525.68
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 525.68

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 28.818,865.24
Total fixed Income Securities 28.818,865.24

Broad Domestic Equity
SSgA Russell 3000 47,393,525.82
Total Broad Domestic Equity 47,393,525.82

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -
Lazard International Equities 23,064,388.16
Total Global Equity Ex-U.S. 23,064,388.16

Receivables and Payables

Income Receivable 0.45
Payable To/From -

Total Receivables and Payables 0.45

Total Assets $ 99,277,305.35
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
April 29, 2016

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

$ 1,798.12

1,798.12

29,656,462.97

29.656,462.97

48,770,213.13

48,770,213.13

23,734,362.59

23,734,362.59

1.59

1.59

$ 102,162,838.40
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EVOS Research Investment
Net Asset Value
As of the Month Ending
March 31, 2016

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 525.20
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 525.20

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 28,673,054.44
Total fixed Income Securities 28.673,054.44

Broad Domestic Equity
SSgA Russell 3000 47,100,224.75
Total Broad Domestic Equity 47,100,224.75

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

Lazard International Equities 22,449.819.43
Total Global Equity Ex-U.S. 22,449.819.43
Receivables and Payables
Income Receivable 0.48
Payable To/From -
Total Receivables and Payables 0.48
Total Assets $ 98,223,624.30
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
March 31, 2016

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

$ 1,796.49

1,796.49

29,506,414.37

29,506,414.37

48,468,392.27

48,468,392.27

23,101,941.93

23,101,941.93

1.63

1.63

$ 101,078,546.69
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EVOS Research Investment
Net Asset Value
As of the Month Ending
February 29, 2016

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 525.02
ST Liquidity (Internally Managed)

Total Cash and Cash Equivalents 525.02

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 28.,400,051.70

Total fixed Income Securities 28.400,051.70

Broad Domestic Equity
SSgA Russell 3000 44,001,993.91

Total Broad Domestic Equity 44,001,993.91

Global Equity Ex-U.S.
SSgA MSCI EAFE Index Pool -
Lazard International Equities 21,059,591.42

Total Global Equity Ex-U.S. 21,059,591.42
Receivables and Payables
Income Receivable 0.18
Payable To/From -
Total Receivables and Payables 0.18
Total Assets $ 93,462,162.23
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
February 29, 2016

Cash and Cash Equivalents

Short-term Fixed Income Pool $ 1,795.80
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 1,795.80

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 29,225,477.01
Total fixed Income Securities 29,225,477.01

Broad Domestic Equity
SSgA Russell 3000 45.280,164.00
Total Broad Domestic Equity 45,280,164.00

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

Lazard International Equities 21,671,330.62
Total Global Equity Ex-U.S. 21,671,330.62
Receivables and Payables
Income Receivable/Payable 0.69
Payable To/From -
Total Receivables and Payables 0.69
Total Assets $ 96,178,768.12
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STATE OF ALASKA

DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment

Asset Allocation Policy with Actual Investment Holdings as of
January 31, 2017

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

100.00%

Current
Asset Allocation Fair value Allocation Variance
Policy Range
0.00% 3,541.86 0.00% 0.00%
0.00% 3,541.86 0.00% 0.00%
30.00% 25% - 35% 27,615,925.31 29.81% 0.19%
47.00% 40% - 54% 43,187,646.88 46.62% 0.38%
23.00% 16% - 30% 21,823,950.08 23.56% -0.56%
100.00% 92,627,522.27 100.00% 0.00%
92,631,064.13 100.00% 0.00%

2.36

92,631,066.49
—_—
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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 31, 2017

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% 3,568.89 0.00% 0.00%
Total cash and cash equivalents 0.00% 3,568.89 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 32,292,308.96 29.81% 0.19%
Equities Broad Market 47.00% 40% - 54% 50,490,062.17 46.62% 0.38%
SOA International Equity Pool 23.00% 16% - 30% 25,523,917.10 23.57% -0.57%
Total marketable debt securities 100.00% 108,306,288.23 100.00% 0.00%
Total holdings 100.00% 108,309,857.12 100.00% 0.00%
Income Receivable 2.40
Total Invested Assets at Fair Value 108,309,859.52
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

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

December 30, 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% 2,710.77 0.00% 0.00%
Total cash and cash equivalents 0.00% 2,710.77 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 27,567,041.67 30.24% -0.24%
Equities Broad Market 47.00% 40% - 54% 42,451,002.17 46.56% 0.44%
SOA International Equity Pool 23.00% 16% - 30% 21,150,935.68 23.20% -0.20%
Total marketable debt securities 100.00% 91,168,979.52 100.00% 0.00%
Total holdings 100.00% 91,171,690.29 100.00% 0.00%
Income Receivable 831.09
Total Invested Assets at Fair Value 91,172,521.38
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STATE OF ALASKA

DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment

Asset Allocation Policy with Actual Investment Holdings as of
December 30, 2016

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

Current
Asset Allocation Fair value Allocation Variance

Policy Range

0.00% 3,489.02 0.00% 0.00%

0.00% 3,489.02 0.00% 0.00%
30.00% 25% - 35% 32,235,147.47 30.24% -0.24%
47.00% 40% - 54% 49,628,861.42 46.55% 0.45%
23.00% 16% - 30% 24,736,801.84 23.20% -0.20%
100.00% 106,600,810.73 100.00% 0.00%
100.00% 106,604,299.75 100.00% 0.00%

79.87

106,604,379.62
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment
Asset Allocation Policy with Actual Investment Holdings as of
November 30, 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% 2,709.67 0.00% 0.00%
Total cash and cash equivalents 0.00% 2,709.67 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 27,981,502.29 28.88% 1.12%
Equities Broad Market 47.00% 40% - 54% 47,636,245.50 49.16% -2.16%
SOA International Equity Pool 23.00% 16% - 30% 21,276,659.94 21.96% 1.04%
Total marketable debt securities 100.00% 96,894,407.73 100.00% 0.00%
Total holdings 100.00% 96,897,117.40 100.00% 0.00%
Income Receivable 1.10
Total Invested Assets at Fair Value 96,897,118.50
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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, 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% 3,487.59 0.00% 0.00%
Total cash and cash equivalents 0.00% 3,487.59 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 30,457,275.71 28.85% 1.15%
Equities Broad Market 47.00% 40% - 54% 51,919,678.34 49.18% -2.18%
SOA International Equity Pool 23.00% 16% - 30% 23,200,171.93 21.97% 1.03%
Total marketable debt securities 100.00% 105,577,125.98 100.00% 0.00%
Total holdings 100.00% 105,580,613.57 100.00% 0.00%
Income Receivable 1.43
Total Invested Assets at Fair Value 105,580,615.00



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

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

October 31, 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% 2,707.66 0.00% 0.00%
Total cash and cash equivalents 0.00% 2,707.66 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 30.00% 25% - 35% 28,650,754.37 29.83% 0.17%

Equities Broad Market 47.00% 40% - 54% 45,598,609.28 47 .47% -0.47%

SOA International Equity Pool 23.00% 16% - 30% 21,798,159.72 22.69% 0.31%

Total marketable debt securities 100.00% 96,047,523.37 100.00% 0.00%

Total holdings 100.00% 96,050,231.03 100.00% 0.00%

Income Receivable 2.01

Total Invested Assets at Fair Value 96,050,233.04
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of
October 31, 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% 3,485.02 0.00% 0.00%
Total cash and cash equivalents 0.00% 3,485.02 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 31,185,742.62 29.80% 0.20%
Equities Broad Market 47.00% 40% - 54% 49,698,818.64 47.49% -0.49%
SOA International Equity Pool 23.00% 16% - 30% 23,768,817.68 22.71% 0.29%
Total marketable debt securities 100.00% 104,653,378.94 100.00% 0.00%
Total holdings 100.00% 104,656,863.96 100.00% 0.00%
Income Receivable 2.57
Total Invested Assets at Fair Value 104,656,866.53
T
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

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

September 30, 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% 2,705.90 0.00% 0.00%
Total cash and cash equivalents 0.00% 2,705.90 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 28,856,436.70 29.54% 0.46%
Equities Broad Market 47.00% 40% - 54% 46,597,837.57 47.71% -0.71%
SOA International Equity Pool 23.00% 16% - 30% 22,219,500.47 22.75% 0.25%
Total marketable debt securities 100.00% 97,673,774.74 100.00% 0.00%
Total holdings 100.00% 97,676,480.64 100.00% 0.00%
Income Receivable 1.76
Total Invested Assets at Fair Value 97,676,482.40
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of
September 30, 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% 3,482.74 0.00% 0.00%
Total cash and cash equivalents 0.00% 3,482.74 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 31,409,623.59 29.51% 0.49%
Equities Broad Market 47.00% 40% - 54% 50,787,897.16 47.72% -0.72%
SOA International Equity Pool 23.00% 16% - 30% 24,228,249.61 22.76% 0.24%
Total marketable debt securities 100.00% 106,425,770.36 100.00% 0.00%
Total holdings 100.00% 106,429,253.10 100.00% 0.00%
Income Receivable 2.28
Total Invested Assets at Fair Value 106,429,255.38
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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, 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% 1,642.29 0.00% 0.00%
Total cash and cash equivalents 0.00% 1,642.29 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 28,914,722.10 29.70% 0.30%
Equities Broad Market 47.00% 40% - 54% 46,533,307.69 47.79% -0.79%
SOA International Equity Pool 23.00% 16% - 30% 21,910,841.20 22.50% 0.50%
Total marketable debt securities 100.00% 97,358,870.99 100.00% 0.00%
Total holdings 100.00% 97,360,513.28 100.00% 0.00%
Income Receivable 0.82

Total Invested Assets at Fair Value

“otal all Rt o & 203,445,

97,360,514.10
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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, 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% 1,803.49 0.00% 0.00%
Total cash and cash equivalents 0.00% 1,803.49 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 31,473,642.10 29.67% 0.33%
Equities Broad Market 47.00% 40% - 54% - 50,717,564.74 47.81% -0.81%
SOA International Equity Pool 23.00% 16% - 30% 23,891,686.04 22.52% 0.48%
Total marketable debt securities 100.00% 106,082,892.88 100.00% 0.00%
Total holdings 100.00% 106,084,696.37 100.00% 0.00%
Income Receivable 0.92
Total Invested Assets at Fair Value 106,084,697.29
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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 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% 1,641.14 0.00% 0.00%

Total cash and cash equivalents 0.00% 1,641.14 0.00% 0.00%

Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 28,949,006.01 29.78% 0.22%
Equities Broad Market 47.00% 40% - 54% 46,410,208.76 47.74% -0.74%
SOA International Equity Pool 23.00% 16% - 30% 21,858,294.68 22.48% 0.52%

Total marketable debt securities 100.00% 97,217,509.45 100.00% 0.00%

Total holdings 100.00% 97,219,150.59 100.00% 0.00%

Income Receivable
Total Invested Assets at Fair Value

1.15
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment

Asset Allocation Policy with Actual Investment Holdings as of
July 29, 2016

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

100.00%

Current
Asset Allocation Fair value Allocation Variance
Policy Range
0.00% 1,802.21 0.00% 0.00%
0.00% 1,802.21 0.00% 0.00%
30.00% 25% - 35% 31,510,960.13 29.75% 0.25%
47.00% 40% - 54% 50,583,396.81 47.75% -0.75%
23.00% 16% - 30% 23,834,389.10 22.50% 0.50%
100.00% 105,928,746.04 100.00% 0.00%
105,930,548.25 100.00% 0.00%

1.28

105,930,549.53



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

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

June 30, 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% 1,639.87 0.00% 0.00%
Total cash and cash equivalents 0.00% 1,639.87 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 28,765,809.54 30.50% -0.50%
Equities Broad Market 47.00% 40% - 54% 44,680,800.71 47.38% -0.38%
SOA International Equity Pool 23.00% 16% - 30% 20,860,336.00 22.12% 0.88%
Total marketable debt securities 100.00% 94,306,946.25 100.00% 0.00%
Total holdings 100.00% 94,308,586.12 100.00% 0.00%
Income Receivable 1.27
Total Invested Assets at Fair Value 94,308,587.39
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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, 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% 1,800.80 0.00% 0.00%
Total cash and cash equivalents 0.00% 1,800.80 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 31,311,551.03 30.47% -0.47%
Equities Broad Market 47.00% 40% - 54% 48,698,481.07 47.39% -0.39%
SOA International Equity Pool 23.00% 16% - 30% 22,746,210.12 22.14% 0.86%
Total marketable debt securities 100.00% 102,756,242.22 100.00% 0.00%
Total holdings 100.00% 102,758,043.02 100.00% 0.00%
Income Receivable 1.41
Total Invested Assets at Fair Value 102,758,044.43
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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 31, 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% 526.13 0.00% 0.00%
Total cash and cash equivalents 0.00% 526.13 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 28,260,404.16 29.95% 0.05%
Equities Broad Market 47.00% 40% - 54% 44,593,991.23 47.26% -0.26%
SOA International Equity Pool 23.00% 16% - 30% 21,509,552.66 22.79% 0.21%
Total marketable debt securities 100.00% 94,363,948.05 100.00% 0.00%
Total holdings 100.00% 94,364,474.18 100.00% 0.00%
Income Receivable 1,113.74
Total Invested Assets at Fair Value 94,365,587.92
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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 31, 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% 1,799.71 0.00% 0.00%
Total cash and cash equivalents 0.00% 1,799.71 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 30,761,417.85 29.92% 0.08%
Equities Broad Market 47.00% 40% - 54% 48,603,865.70 47.27% -0.27%
SOA International Equity Pool 23.00% 16% - 30% 23,454,119.16 22.81% 0.19%
Total marketable debt securities 100.00% 102,819,402.71 100.00% 0.00%
Total holdings 100.00% 102,821,202.42 100.00% 0.00%
Income Receivable 1.09

Total Invested Assets at Fair Value 102,821,203.51



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Research Investment

Asset Allocation Policy with Actual Investment Holdings as of

April 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% 525.68 0.00% 0.00%
Total cash and cash equivalents 0.00% 525.68 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 28,818,865.24 29.03% 0.97%
Equities Broad Market 47.00% 40% - 54% 47,393,525.82 47 .74% 0.74%
SOA International Equity Pool 23.00% 16% - 30% 23,064,388.16 23.23% -0.23%
Total marketable debt securities 100.00% 99,276,779.22 100.00% 0.00%
Total holdings 100.00% 99,277,304.90 100.00% 0.00%
Income Receivable 0.45

Total Invested Assets at Fair Value

ot a

99,277,305.35

|\ &Q%umﬁ'- $ 20| I/,{,L'LC}_ |L[,L9)

75

—



STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

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

April 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% 1,798.12 0.00% 0.00%
Total cash and cash equivalents 0.00% 1,798.12 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 29,656,462.97 29.03% 0.97%
Equities Broad Market 47.00% 40% - 54% 48,770,213.13 47.74% -0.74%
SOA International Equity Pool 23.00% 16% - 30% 23,734,362.59 23.23% -0.23%
Total marketable debt securities 100.00% 102,161,038.69 100.00% 0.00%
Total holdings 100.00% 102,162,836.81 100.00% 0.00%
Income Receivable 1.59
Total Invested Assets at Fair Value 102,162,838.40
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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, 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% 525.20 0.00% 0.00%
Total cash and cash equivalents 0.00% 525.20 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 28,673,054.44 29.19% 0.81%
Equities Broad Market 47.00% 40% - 54% 47,100,224.75 47.95% -0.95%
SOA International Equity Pool 23.00% 16% - 30% 22,449,819.43 22.86% 0.14%
Total marketable debt securities 100.00% 98,223,098.62 100.00% 0.00%
Total holdings 100.00% 98,223,623.82 100.00% 0.00%
Income Receivable 0.48
Total Invested Assets at Fair Value 98,223,624.30

Tobal all aceonts : $(97.303,72. 7L
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STATE OF ALASKA

DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment

Asset Allocation Policy with Actual Investment Holdings as of
March 31, 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% 1,796.49 0.00% 0.00%
Total cash and cash equivalents 0.00% 1,796.49 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 30.00% 25% - 35% 29,506,414.37 29.19% 0.81%

Equities Broad Market 47.00% 40% - 54% 48,468,392.27 47 95% -0.95%

SOA International Equity Pool 23.00% 16% - 30% 23,101,941.93 22.86% 0.14%

Total marketable debt securities 100.00% 101,076,748.57 100.00% 0.00%
Total holdings 100.00% 101,078,545.06 100.00% 0.00%

Income Receivable
Total Invested Assets at Fair Value

1.63

101,078,546.69
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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 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% 525.02 0.00% 0.00%
Total cash and cash equivalents 0.00% 525.02 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 30.00% 25% - 35% 28,400,051.70 30.39% -0.39%
Equities Broad Market 47.00% 40% - 54% 44,001,993.91 47.08% -0.08%
SOA International Equity Pool 23.00% 16% - 30% 21,059,591.42 22.53% 0.47%
Total marketable debt securities 100.00% 93,461,637.03 100.00% 0.00%
93,462,162.05 100.00% 0.00%

Total holdings 100.00%

Income Receivable
Total Invested Assets at Fair Value

0.18

93,462,162.23
———eee—
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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 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% 1,795.80 0.00% 0.00%
Total cash and cash equivalents 0.00% 1,795.80 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 30.00% 25% - 35% 29,225,477.01 30.39% -0.39%

Equities Broad Market 47.00% 40% - 54% 45,280,164.00 47.08% -0.08%

SOA International Equity Pool 23.00% 16% - 30% 21,671,330.62 22.53% 0.47%

Total marketable debt securities 100.00% 96,176,971.63 100.00% 0.00%
Total holdings 100.00% 96,178,767.43 100.00% 0.00%

Income Receivable
Total Invested Assets at Fair Value

0.69

96,178,768.12
_
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