Exxon Valdez Oil Spill Trustee Council

4230 University Drive, Ste. 220 » Anchorage, AK 99508-4650 = 907 278 8012 » fax 276 7178

MEMORANDUM
To: Elise Hsieh, Executive Director
FROM: Linda Kilbourne, Administrative Mana @)
DATE: February 12, 2018
SUBJECT: EFY2017 Investment Report Update

Please find attached the following Alaska Department of Revenue, Treasury Division monthly and
summary reports for the Exxon Valdez Oil Spill Investment Fund for the EVOSTC Fiscal Year (EFY) 2017
(February 1, 2017 — January 31, 2018) reporting period.

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, “Sched ule(s) of Investment Income & Cha nges In
Invested Assets”
Attachment C - Asset Allocation Worksheet
® Graph Comparison of Allocated Investment Holdings and Resultant Variances
* 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”

Federal Trustees State Trustees
U.S. Department 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



Research Sub-Account Invested Assets
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Komag Sub-Account Invested Assets
(Konaig Agreement terminated & remaining funds transfered to Habitat account)
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Exxon Valdez Oil Spill Trustee Council
Actual Investment Holdings as of January 31, 2018

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 —‘
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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 31, 2018
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Summary of Performance - Rates of Return
EVOS SOA Int'l Equity Pool - As of January 31, 2018
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Summary of Performance - Rates of Return
EVOS Russell 3000 Index - As of January 31, 2018
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EVOSTC FY17
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(Net Asset Value)



EVOS Research Investment
Net Asset Value
As of the Month Ending
January 31, 2018

Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 2,811.84
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 2,811.84

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 32,651,257.14
Total fixed Income Securities 32,651,257.14

Broad Domestic Equity
SSgA Russell 3000 42,708,220.11
Total Broad Domestic Equity 42,708,220.11

Global Equity Ex-U.S.

SOA International Equity Pool 29,428,769.14
Total Global Equity Ex-U.S. 29,428,769.14
Real Assets

Real Estate Investment Trust Pool (Internally Managed) -
Total Real Assets -

Receivables and Payables

Income Receivable/Payable 2,021.62
Payable To/From -

Total Receivables and Payables 2,021.62

Total Assets S 104,793,079.85

S & S, 930 )‘[”‘50 -qg
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EVOS Habitat Investment
Net Asset Value

As of the Month Ending
January 31, 2018

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Real Assets

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

Total Assets

2,685.52

2,685.52

32,640,780.59

32,640,780.59

42,684,640.43

42,684,640.43

29,408,646.84

29,408,646.84

597.27

597.27

104,737,350.65




EVOS Research Investment
Net Asset Value
As of the Month Ending

December 31, 2017
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 4,574,579.43
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 4,574,579.43

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 33,024,548.45
Total fixed Income Securities 33,024,548.45

Broad Domestic Equity
SSgA Russell 3000 40,562,037.11
Total Broad Domestic Equity 40,562,037.11

Global Equity Ex-U.S.

SOA International Equity Pool 27,885,144 .38
Total Global Equity Ex-U.S. 27,885,144.38
Real Assets

Real Estate Investment Trust Pool (Internally Managed) =
Total Real Assets -

Receivables and Payables

Income Receivable/Payable 3,367.77
Payable To/From -

Total Receivables and Payables 3,367.77

Total Assets S 106,049,677.14

018

PEATE, s

- XONVALDEZOL
B TRUSTEE Coun

2

Tl U Aecvants: $aps, 814, 2.
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
December 31, 2017

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

Real Assets

Real Estate Investment Trust Pool (Internally Managed)

Total Real Assets

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

Total Assets

RECEIVED
JAN 17 2018

S

1,343,855.07

1,343,955.07

33,013,952.23

33,013,952.23

40,539,642.36

40,539,642.36

27,866,077.52

27,866,077.52

990.89

990.89

$

102,764,618.07

EXXON VALDEZ OIL SPIL

TRUSTEE Council



EVOS Research Investment
Net Asset Value
As of the Month Ending
November 30, 2017

Cash and Cash Equivalents

Short-term Fixed Income Pool (Internally Managed) S 3,575.61
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 3,575.61
Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 33,189,873.94
Total fixed Income Securities 33,189,873.94
Broad Domestic Equity
SSgA Russell 3000 43,334,117.03
Total Broad Domestic Equity 43,334,117.03
Global Equity Ex-U.S.
SOA International Equity Pool 28,342,541.04
Total Global Equity Ex-U.S. 28,342,541.04
Real Assets
Real Estate Investment Trust Pool (Internally Managed) -
Total Real Assets -
Receivables and Payables
Income Receivable/Payable 3.42
Payable To/From -
Total Receivables and Payables 3.42
Total Assets $ 104,870,111.04

RECEIVED

. - (L DEC 07 2017
- 1 $000 4o 4L
Totad allaceoun ) EXXON VALDEZ OIL SPIL.

TRUSTEE Council



EVOS Habitat Investment
Net Asset Value
As of the Month Ending
November 30, 2017

Cash and Cash Equivalents

Short-term Fixed Income Pool (Internally Managed) S 5,358.15
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 5,358.15

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 32,488,354.70
Total fixed Income Securities 32,488,354.70

Broad Domestic Equity
SSgA Russell 3000 41,880,168.83
Total Broad Domestic Equity 41,880,168.83

Global Equity Ex-U.S.

SOA International Equity Pool 27,218,978.34
Total Global Equity Ex-U.S. 27,218,978.34
Real Assets

Real Estate Investment Trust Pool (Internally Managed) -
Total Real Assets -

Receivables and Payables

Income Receivable/Payable 5.11
Payable To/From -

Total Receivables and Payables 511

Total Assets S 101,592,865.13

RECEIVED

DEC 07 2017
EXXON VALDEZ OIL SPIL
TRUSTEE Council



EVOS Research Investment
Net Asset Value
As of the Month Ending

October 31, 2017
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 3,571.82
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 3,571.82

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.

Real Assets

33,229,278.44
33,229,278.44

42,056,528.76
42,056,528.76

28,076,696.50
28,076,696.50

Real Estate Investment Trust Pool (Internally Managed) -

Total Real Assets

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

Total Assets

okl all aceounts ! $ 203,507 485,92

3.79

3.79

$ 103,366,079.31

p-(DAED



EVOS Habitat Investment
Net Asset Value
As of the Month Ending
October 31, 2017

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

Real Assets

Real Estate Investment Trust Pool (Internally Managed)

Total Real Assets

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

Total Assets

5,352.49

5,352.49

32,526,926.33

32,526,926.33

40,645,446.23

40,645,446.23

26,963,672.51

26,963,672.51

5.66

5.66

100,141,403.22

PR



EVOS Research Investment
Net Asset Value
As of the Month Ending
September 29, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Real Assets

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

Total Assets

“To

3,568.17

3,568.17

33,213,125.28

33,213,125.28

41,165,741.65

41,165,741.65

27,578,188.71

27,578,188.71

372

372

101,960,627.53

‘}L»(/ Q([CLCC&LUCK.’ fbgoq 7“"(15(95.9&



EVOS Habitat Investment
Net Asset Value
As of the Month Ending
September 29, 2017

Cash and Cash Equivalents

Short-term Fixed Income Pool (Internally Managed) S 5,197.15
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 5,197.15

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 32,511,114.54
Total fixed Income Securities 32,511,114.54

Broad Domestic Equity
SSgA Russell 3000 39,784,546.81
Total Broad Domestic Equity 39,784,546.81

Global Equity Ex-U.S.

SOA International Equity Pool 26,484,926.54
Total Global Equity Ex-U.S. 26,484,926.54
Real Assets

Real Estate Investment Trust Pool (Internally Managed) -
Total Real Assets 5

Receivables and Payables

Income Receivable/Payable 155.45
Payable To/From g

Total Receivables and Payables 155.45

Total Assets $ 98,785,940.49

P& o



EVOS Research Investment

Vol

Net Asset Value SEP 1 4 2017
As of the Month Ending o
August 31, 2017
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) 3,563.91
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 3,563.91

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.

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Real Assets

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

Total Assets

33,359,733.03

33,359,733.03

40,192,414.86

40,192,414.86

27,084,360.72

27,094,360.72

4.26

4.26

100,650,076.78

all aconwids. $ 19 731 )74 =

- O of®



EVOS Habitat Investment
Net Asset Value

As of the Month Ending
August 31, 2017

Cash and Cash Equivalents
Short-term Fixed Income Pool (internally Managed)
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.

Real Assets

Real Estate Investment Trust Pool (Internally Managed)

Total Real Assets

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

Total Assets

)
rT

5,075.07

i o]

5,075.07

32,511,545.59

32,511,545.59

35,167,473.05

39,167,473.05

26,396,883.45

26,396,883.45

122.08

122.08

98,081,099.24

P ® of (O



EVOS Research Investment
Net Asset Value
As of the Month Ending
July 31, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Real Assets

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

Total Assets

S 3,559.83

3,559.83

31,988,558.37

31,988,558.37

39,616,983.62

39,616,983.62

28,556,618.61

28,556,618.61

4.08

4.08

$ 100,165,724.51

TO’\"/Q all peesihs: ﬂ;aotf ol 09, =

QREFCEIVED
AUG 1 6 2017
ALuteZ OIL \,piL

RL "‘",'."Ei: Council
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
July 31, 2017

Cash and Cash Equivalents

Short-term Fixed Income Pool (Internally Managed) S 5,069.28
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 5,069.28

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) 33,179,379.09
Total fixed Income Securities 33,179,379.09

Broad Domestic Equity
SSgA Russell 3000 41,109,552.59
Total Broad Domestic Equity 41,109,552.59

Global Equity Ex-U.S.
SOA International Equity Pool
Total Global Equity Ex-U.S. 29,641,397.46

Real Assets 29,641,397.46
Real Estate Investment Trust Pool (Internally Managed) -
Total Real Assets .

Receivables and Payables

Income Receivable/Payable 5.79
Payable To/From -

Total Receivables and Payables 5.79

Total Assets $ 103,935,404.21




EVOS Research Investment
Net Asset Value
As of the Month Ending
June 30, 2017

Cash and Cash Equivalents
Short-term Fixed Income Pool {Internally Managed)
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.

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Real Assets

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

Total Assets

3,556.10

3,556.10

31,852,944.42

31,852,944.42

38,883,075.87

38,883,075.87

27,608,752.79

27,608,752.79

3.73

373

98,348,332.91

Tokd all acecoumts: & >00,3917,(,38. &7

RECEIVED
JUL 19 2017

EXXON VALDEZ OIL SPIL!

TRUSTEE Council

P(D 01[@



EVOS Habitat Investment
Net Asset Value
As of the Month Ending
June 30, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Real Assets

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

Total Assets

5,064.01

5,064.01

33,038,716.72

33,038,716.72

40,347,994.92

40,347,994.92

28,657,525.06

28,657,525.06

5.27

5.27

$

102,049,305.98

RECEIVED

JuL 19 2017
=XAUIN VALDEZ OIL SPIL
TRUSTEE Council
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EVOS Research Investment
Net Asset Value
As of the Month Ending
May 31, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Real Assets

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

3,553.17

3,553.17

31,880,994.88

31,880,994.88

38,537,633.27

38,537,633.27

27,589,994.00

27,589,994.00

2,93

293

Total Assets

$

98,012,178.25

ob
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
May 31, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Real Assets

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

Total Assets

5,055.84

5,059.84

33,067,811.41

33,067,811.41

39,989,537.78

39,985,537.78

28,638,053.61

28,638,053.61

4,17

4.17

101,700,466.81

Pf@ oé@



EVOS Research Investment
Net Asset Value
As of the Month Ending
April 28, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Real Assets

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

Total Assets

S 3,549.82

3,549.82

31,637,221.93

31,637,221.93

38,166,895.01

38,166,895.01

26,717,564.85

26,717,564.85

3.35

3.35

$ 96,525,234.96

/VJW Q\&LLUHS \9e, 1>, Sl



EVOS Habitat Investment
Net Asset Value
As of the Month Ending
April 28,2017

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

Real Assets

Real Estate Investment Trust Pool (Internally Managed)

Total Real Assets

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

Total Assets

5,055.06

5,055.06

32,814,963.70

32,814,963.70

39,604,831.95

39,604,831.95

27,732,483.61

27,732,483.61

4,78

4.78

100,157,339.10

p-& oL (D



EVOS Research Investment
Net Asset Value
As of the Month Ending
March 31, 2017

Cash and Cash Equivalents
Short-term Fixed Income Pool b 3,547.17
ST Liquidity (Internally Managed) -
Total Cash and Cash Equivalents 3,547.17

Fixed Income Securities
Interim-term (Internally Managed) -

Broad-term (Internally Managed) 31,389,656.50
Total fixed Income Securities 31,389,656.50
Broad Domestic Equity
SSgA Russell 3000 37,769,201.98
Total Broad Domestic Equity 37,769,201.98
Global Equity Ex-U.S.
SOA International Equity Pool 26,122,652.29
Total Global Equity Ex-U.S. 26,122,652.29

Receivables and Payables

Income Receivable 2.65
Payable To/From -

Total Receivables and Payables 2.65

Total Assets $ 95,285,060.59

~ 05
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
March 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

$

3,782.96

3,782.96

32,558,182.30

32,558,182.30

39,192,155.90

39,192,155.90

27,114,972.20

27,114,972.20

1,272.10

1,272:10

98,870,365.46




EVOS Research Investment
Net Asset Value
As of the Month Ending
February 28, 2017

Cash and Cash Equivalents

Short-term Fixed Income Pool $ 3,544.22

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

3,544.22

30,601,093.06

30,601,093.06

38,565,851.62

38,565,851.62

25,454,505.82

25,454,505.82

2.95

2:95

$ 94,624,997.67

Toval ol oepurds $148, 200, 8195
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EVOS Habitat Investment
Net Asset Value
As of the Month Ending
February 28,2017

Cash and Cash Equivalents
Short-term Fixed Income Pool $ 3,572.29

ST Liquidity (Internally Managed)
Total Cash and Cash Equivalents

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

3,572.29

33,515,492.51

33,515,492.51

Broad Domestic Equity
SSgA Russell 3000 42,264,489.24
Total Broad Domestic Equity 42,264,489.24
Global Equity Ex-U.S.
SOA International Equity Pool 27,892,056.64
Total Global Equity Ex-U.S. 27,892,056.64
Receivables and Payables
Income Receivable/Payable 210.67
Payable To/From -
Total Receivables and Payables 210.67

Total Assets

$ 103,675,821.35

p.(® of(®
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EVOS Research Investment

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

As of the Month Ending
January 31, 2018

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 2,021.62 5,408.66
ST Liquidity (Internally Managed) -
2,021.62 5,408.66
Fixed Income Securities
Interim-term (internally Managed) - -
Broad-term (Internally Managed) (373,291.31) 44,695.52
(373,291.31) 44,695.52
Broad Domestic Equity
SSgA Russell 3000 2,142,705.64 6,506,614.88
2,142,705.64 6,506,614.88

Global Equity Ex-U.S.

SOA International Equity Pool 1,543,624.76 4,477,922.68
1,543,624.76 4,477,922.68
Real Assets
Real Estate Investment Trust Pool {Internally Managed) - -
Total Investment Income (Loss) S 3,315,060.71 11,034,641.74
Payable To/From - -
Total Invested Assets, Beginning of Period 106,049,677.14 98,348,332.91

Net Contribution (Withdrawal) (4,571,658.00)

(4,589,894.80)

Total Assets S 104,793,079.85

104,793,079.85

o3l Tieome Qﬂe%:@& Lo,\p>le‘5'l%.23'
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EVOS Habitat Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending
January 31, 2018

1-Month Fiscal YTD
Cash and Cash Equivalents

Short-term Fixed Income Pool (Internally Managed) S 597.27 S 1,882.25
ST Liquidity (Internally Managed) -

597.27 1,882.25
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (373,171.64) 49,651.94
(373,171.64) 49,651.94
Broad Domestic Equity
SSgA Russell 3000 2,141,522.63 6,424,615.07
2,141,522.63 6,424,615.07
Global Equity Ex-U.S.
SOA International Equity Pool 1,542,569.32 4,469,603.48
1,542,569.32 4,469,603.48
Real Assets
Real Estate Investment Trust Pool (Internally Managed) - -
Total Investment Income (Loss) $ 3,311,517.58 $ 10,945,752.74
Payable To/From 2 =
Total Invested Assets, Beginning of Period 102,764,618.07 102,049,305.98
Net Contribution (Withdrawal) (1,338,785.00) (8,257,708.07)
Total Assets S 104,737,350.65 S 104,737,350.65

T oD



EVOS Research Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending
December 31, 2017

1-Month Fiscal YTD
Cash and Cash Equivalents

Short-term Fixed Income Pool (Internally Managed) S 3,367.77 S 3,387.04
ST Liquidity (Internally Managed) -

3,367.77 3,387.04
Fixed Income Securities
Interim-term (internally Managed) - -
Broad-term (Internally Managed) 162,929.51 417,986.83
162,929.51 417,986.83
Broad Domestic Equity
SSgA Russell 3000 413,193.08 4,363,909.24
413,193.08 4,363,909.24
Global Equity Ex-U.S.
SOA International Equity Pool 600,075.74 2,934,297.92
600,075.74 2,934,297.92
Real Assets
Real Estate Investment Trust Pool (in ternally Managed) - -
Total Investment Income (Loss) S 1,179,566.10 S 7,719,581.03
Payable To/From - =
Total Invested Assets, Beginning of Period 104,870,111.04 98,348,332,91
Net Contribution (Withdrawal) - (18,236.80)
Total Assets S 106,049,677.14 S 106,049,677.14

RECEIVED
JAN 17 2018
=XXUN VALDEZ OIL SPIL
TRUSTEE Council
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EVOS Habitat Investment

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

As of the Month Ending
December 31, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD
990.89 S 1,284.98
990.89 1,284.98
161,052.53 422,823.58
161,052.53 422,823.58
408,301.53 4,283,092.44
408,301.53 4,283,092.44
601,407.99 2,927,034.16
601,407.99 2,927,034.16
1,171,752.94 S 7,634,235.16
101,592,865.13 102,049,305.98

- (6,918,923.07)

102,764,618.07 $ 102,764,618.07

SECEIVED
JAN 17 2018

_-.-.:mm VALDEZ QL SPIL
UISTEE Council
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EVOS Research Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets

As of the Month Ending
November 30, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

Tolald all accounts! $oog W 9T L
Total Tncome (Loss): ¢ 2,955 443 &4

1-Month Fiscal YTD

3.42 S 19.27

3.42 19.27
(39,404.50) 255,057.32
(39,404.50) 255,057.32
1,277,588.27 3,950,716.16
1,277,588.27 3,950,716.16
265,844.54 2,334,222.18
265,844.54 2,334,222.18

1,504,031.73 $

103,366,079.31

6,540,014.93

98,348,332.91

(18,236.80)

104,870,111.04 $

104,870,111.04

RECEIVED

DEC 07 2017
EXXON VALDEZ OIL SPIL:
TRUSTEE Council
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EVOS Habitat Investment

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

As of the Month Ending
November 30, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD
5.11 S 294.09
511 294.09
(38,571.63) 261,771.05
(38,571.63) 261,771.05
1,234,722.60 3,874,790.91
1,234,722.60 3,874,790.91
255,305.83 2,325,626.17
255,305.83 2,325,626.17
1,451,461.91 S 6,462,482.22
100,141,403.22 102,049,305.98

- (6,918,923.07)

101,592,865.13 $ 101,592,865.13

RECEIVED
DEC 07 2017

EXXON VALDEZ QOIL SPIL
TRUSTEE Council



EVOS Research Investment

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

October 31, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

Tt Jneone (Los=): 2,760 :
“Tot Dl g eeounk : & 203507483 Z

1-Month Fiscal YTD
S 3.79 15.85
3?79 15.85
16,153?16 294,461?82
16,153.16 294,461.82
890,787.11 2,673,127.89
890,787.11 2,673,127.89
498,507.72 2,068,377.64
498,507.72 2,068,377.64
S 1,405,451.78 5,035,983.20
101,960,627.53 98,348,332.91
- (18,236.80)
$ 103,366,079.31 103,366,079.31

g14.2L
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EVOS Habitat Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending

October 31, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD

S 5.66 S 288.98
5.66 288.98

15,811.79 300,342.68

15,811.79 300,342.68

860,899.42 2,640,068.31
860,899.42 2,640,068.31
478,745.86 2,070,320.34
478,745.86 2,070,320.34

S 1,355,462.73 [ 5,011,020.31
98,785,940.49 102,049,305.98
- (6,918,923.07)

$ 100,141,403.22 S 100,141,403.22
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EVOS Research Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending
September 29, 2017

Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 3.72 S
ST Liquidity (Internally Managed) -

Fixed Income Securities
Interim-term (Internally Managed) -
Broad-term (Internally Managed) (146,607.75)

1-Month Fiscal YTD
12.06
3.72 12.06
278,308.66
(146,607.75) 278,308.66

Broad Domestic Equity

SSgA Russell 3000 973,326.79 1,782,340.78
973,326.79 1,782,340.78
Global Equity Ex-U.S.
SOA International Equity Pool 483,827.99 1,569,869.92
483,827.99 1,569,869.92
Real Assets

Real Estate Investment Trust Pool (Internally Managed) -

Total Investment Income (Loss) S 1,310,550.75 S
Payable To/From -
Total Invested Assets, Beginning of Period 100,650,076.78

Net Contribution (Withdrawal) -

3,630,531.42

98,348,332.91

(18,236.80)

Total Assets S 101,960,627.53 S

101,960,627.53

TM?«G Tnesme (Lass}f. K2, 985 292 =
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EVOS Habitat Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending
September 29, 2017

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 155.45 S 283.32
ST Liquidity (internally Managed) -
155.45 283.32
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (142,890.05) 284,530.89
(142,890.05) 284,530.89
Broad Domestic Equity
SSgA Russell 3000 945,248.76 1,779,168.89
945,248.76 1,779,168.89
Global Equity Ex-U.S.
SOA International Equity Pool 472,327.09 1,591,574.48
472,327.09 1,591,574.48
Real Assets
Real Estate Investment Trust Pool (Internally Managed) - -
Total Investment Income (Loss) S 1,274,841.25 $ 3,655,557.58
Payable To/From - -
Total Invested Assets, Beginning of Period 98,081,099.24 102,049,305.98
Net Contribution (Withdrawal) (570,000.00) (6,918,923.07)
Total Assets $ 98,785,940.49 S 98,785,940.49




EVOS Research Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending
August 31, 2017

1-Month Fiscal YTD
Cash and Cash Equivalents

Short-term Fixed Income Pool (Internally Managed) S 4.26 S 8.34
ST Liquidity (Internally Managed) -

4.26 8.34

Fixed Income Securities

Interim-term (Internally Managed) - -

Broad-term (Internally Managed) 289,302.46 424,916.41

289,302.46 424,916.41

Broad Domestic Equity

SSgA Russell 3000 75,106.24 809,013.99

75,106.24 809,013.99

Global Equity Ex-U.S.

SOA International Equity Pool 138,176.11 1,086,041.93

138,176.11 1,086,041.93

Real Assets

Real Estate Investment Trust Pool (Internally Managed) - -
Total Investment Income (Loss) $ 502,589.07 S 2,319,980.67
Payable To/From - -
Total Invested Assets, Beginning of Period 100,165,724.51 98,348,332.91
Net Contribution (Withdrawal) (18,236.80) (18,236.80)
Total Assets $ 100,650,076.78 ) 100,650,076.78

| - & T
Totald Thesme (Less) qqrf,ﬂfﬁ-
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EVOS Habitat Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending

August 31, 2017
1-Month Fiscal YTD

Cash and Cash Equivalents

Short-term Fixed Income Pool (Internally Managed) S 122.08 S 127.87

ST Liquidity (Internally Managed) -

122.08 127.87

Fixed Income Securities

Interim-term (Internally Managed) - -

Broad-term (Internally Managed) 286,758.57 427,420.94

286,758.57 427,420.94

Broad Domestic Equity

SSgA Russell 3000 72,362.46 833,920.13

72,362.46 833,920.13

Global Equity Ex-U.S.

SOA International Equity Pool 135,374.99 1,119,247.39

135,374.99 1,119,247.39

Real Assets

Real Estate Investment Trust Pool (Internally Managed) - -
Total Investment Income (Loss) S 494,618.10 S 2,380,716.33
Payable To/From . .
Total Invested Assets, Beginning of Period 103,935,404.21 102,049,305.98
Net Contribution (Withdrawal) (6,348,923.07) (6,348,923.07)
Total Assets $ 98,081,099.24 ) 98,081,099.24
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EVOS Research Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending
July 31, 2017

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 4.08 S 4.08
ST Liquidity (Internally Managed) i

4.08 4.08
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 135,613.95 135,613.95
135,613.95 135,613.95
Broad Domestic Equity
SSgA Russell 3000 733,907.75 733,907.75
733,907.75 733,907.75
Global Equity Ex-U.S.
SOA International Equity Pool 947,865.82 947,865.82
947,865.82 947,865.82
Real Assets
Real Estate Investment Trust Pool (Internally Managed) - -
Total Investment Income (Loss) S 1,817,391.60 $ 1,817,391.60
Payable To/From - -
Total Invested Assets, Beginning of Period 98,348,332.91 98,348,332.91
Net Contribution (Withdrawal) = i
Total Assets S 100,165,724.51 $ 100,165,724.51

RECE] VED
AUG 1 6 2017
AON VALDEZ o SPL!
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EVOS Habitat Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending
July 31, 2017

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 5.79 S 5.79
ST Liquidity (Internally Managed) -

5.79 5.79
Fixed Income Securities
Interim-term (Internally Managed) : =
Broad-term (Internally Managed) 140,662.37 140,662.37
140,662.37 140,662.37
Broad Domestic Equity
SSgA Russell 3000 761,557.67 761,557.67
761,557.67 761,557.67
Global Equity Ex-U.S.
SOA International Equity Pool 983,872.40 983,872.40
983,872.40 983,872.40
Real Assets
Real Estate Investment Trust Pool (Internally Managed) - -
Total Investment Income (Loss) S 1,886,098.23 S 1,886,098.23
Payable To/From - -
Total Invested Assets, Beginning of Period 102,049,305.98 102,049,305.98
Net Contribution (Withdrawal) - -
Total Assets S 103,935,404.21 S 103,935,404.21




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

June 30, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

ol i s Wil j
TBW all ol Coudts. ép}oo‘}?"l, b

1-Month Fiscal YTD
S 3.73 S 855.90
3.73 855.90
(28,050.46) 18,807.88
(28,050.46) 18,807.88
345,442.60 7,201,875.16
345,442.60 7,201,875.16
18,758.79 4,166,675.79
18,758.79 4,166,675.79
S 336,154.66 S 11,388,214.73

98,012,178.25

94,308,587.39

(7,348,469.21)

S 98,348,332.91 S 98,348,332.91
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EVOS Habitat Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending
June 30, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD

5.27 S 1,587.74

5.27 1,587.74
(29,094.69) (4,996.31)
(29,094.69) (4,996.31)
358,457.14 7,818,037.85
358,457.14 7,818,037.85
19,471.45 4,516,628.94
19,471.45 4,516,628.94

348,839.17 S 12,331,258.22

101,700,466.81 102,758,044.43
- (13,039,996.67)
102,049,305.98 $  102,049,305.98

RECEIVED
JUL 19 2017

EXXON VALDEZ OIL SpjL!
TRUSTEE Council
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EVOS Research Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending

May 31, 2017
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 2.93 S 852.17
ST Liquidity (Internally Managed) -
2.93 852.17
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 243,772.95 46,858.34
243,772.95 46,858.34
Broad Domestic Equity
S5gA Russell 3000 370,738.26 6,856,432.56
370,738.26 6,856,432.56
Global Equity Ex-U.S.
SOA International Equity Pool 872,429.15 4,147,917.00
872,429.15 4,147,917.00
Real Assets
Real Estate Investment Trust Pool (Internally Managed) - -
Total Investment Income (Loss) S 1,486,943.29 S 11,052,060.07
Payable To/From . %
Total Invested Assets, Beginning of Period 96,525,234.96 94,308,587.39
Net Contribution (Withdrawal) - (7,348,469.21)
Total Assets $ 98,012,178.25 3 98,012,178.25

ot J:ﬂuﬂlt(l—-"%‘g: R 2,0 0,071
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EVOS Habitat Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets

As of the Month Ending
May 31, 2017
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 4.17 S 1,582.47
ST Liquidity (Internally Managed) -
4.17 1,582.47
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 252,847.71 24,098.38
252,847.71 24,098.38
Broad Domestic Equity
SSgA Russell 3000 384,705.83 7,459,580.71
384,705.83 7,459,580.71
Global Equity Ex-U.S.
SOA International Equity Pool 905,570.00 4,497,157.49
905,570.00 4,497,157.49
Real Assets
Real Estate Investment Trust Pool (Internally Managed) - -
Total Investment Income (Loss) S 1,543,127.71 S 11,982,419.05
Payable To/From ” .
Total Invested Assets, Begin ning of Period 100,157,339.10 102,758,044.43
Net Contribution (Withdrawal) - (13,039,996.67)
Total Assets S 101,700,466.81 $ 101,700,466.81




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

April 28, 2017

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

Real Assets
Real Estate Investment Trust Pool (Internally Managed)
Total Investment Income (Loss)
Payable To/From
Total Invested Assets, Beginning of Period
Net Contribution (Withdrawal)

Total Assets

1-Month Fiscal YTD
S 3.35 S 849.24
3.35 849.24
247,565.43 (196,914.61)
247,565.43 (196,914.61)
397,693.03 6,485,694.30
397,693.03 6,485,694.30
594,912.56 3,275,487.85
594,912.56 3,275,487.85
S 1,240,174.37 $ 9,565,116.78
95,285,060.59 94,308,587.39

(7,348,469.21)

$ 96,525,234.96

S 96,525,234.96

i} Nowals ; 5 ol
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EVOS Habitat Investment
Schedule of Investment Income (Loss) and Changes in Invested Assets
As of the Month Ending
April 28,2017

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool (Internally Managed) S 4,78 S 1,578.30
ST Liquidity (Internally Managed) -

4.78 1,578.30
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 256,781.40 (228,749.33)
256,781.40 (228,749.33)
Broad Domestic Equity
SSgA Russell 3000 412,676.05 7,074,874.88
412,676.05 7,074,874.88
Global Equity Ex-U.S.
SOA International Equity Pool 617,511.41 3,591,587.49
617,511.41 3,591,587.49
Real Assets
Real Estate Investment Trust Pool (Internally Managed) - -
Total Investment Income (Loss) S 1,286,973.64 S 10,439,291.34
Payable To/From = "
Total Invested Assets, Beginning of Period 98,870,365.46 102,758,044.43
Net Contribution (Withdrawal) - (13,039,996.67)
Total Assets S 100,157,339.10 S 100,157,339.10
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EVOS Research Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending
March 31, 2017

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ . 2.65 $ 845.89

ST Liquidity (Internally Managed) = -

2.65 845.89
Fixed Income Securities
Interim-term (Internally Managed) - =
Broad-term (Internally Managed) (7,064.56) (444,480.04)
(7,064.56) (444,480.04)
Broad Domestic Equity
SSgA Russell 3000 21,562.36 6,088,001.27
21,562.36 6,088,001.27
Global Equity Ex-U.S.
SOA International Equity Pool 645,562.47 2,680,575.29
645,562.47 2,680,575.29
Total Investment Income (Loss) S 660,062.92 $ 8,324,942.41
Payable To/From - -
Total Invested Assets, Beginning of Period 94,624,997.67 94,308,587.39
Net Contribution (Withdrawal) - (7,348,469.21)
Total Assets $ 95,285,060.59 $ 95,285,060.59
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EVOS Habitat Investment

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

As of the Month Ending
March 31, 2017

1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 1,272.10 $ 1,573.52
ST Liquidity (Internally Managed) e =
1,272.10 1,573.52
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) (31,277.21) (485,530.73)
(31,277.21) (485,530.73)
Broad Domestic Equity
SSgA Russell 3000 28,341.66 6,662,198.83
28,341.66 6,662,198.83
Global Equity Ex-U.S.
SOA International Equity Pool 682,207.56 2,974,076.08
682,207.56 2,974,076.08
Total Investment Income (Loss) $ 680,544.11 $ 9,152,317.70
Payable To/From - -
Total Invested Assets, Beginning of Period 103,675,821.35 102,758,044.43
Net Contribution (Withdrawal) (5,486,000.00) (13,039,996.67)
Total Assets $ 98,870,365.46 $ 98,870,365.46




EVOS Research Investment

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

As of the Month Ending

February 28, 2017
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 2.95 $ 843.24
ST Liquidity (Internally Managed) - -
2.95 843.24
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 207,970.75 (437,415.48)
207,970.75 (437,415.48)

Broad Domestic Equity

6,066,438.91

6,066,438.91

2,035,012.82

2,035,012.82

SSgA Russell 3000 1.381,200.74
1,381,200.74
Global Equity Ex-U.S.
SOA International Equity Pool 404,756.74
404,756.74
Total Investment Income (Loss) $ 1,993,931.18
Payable To/From -

Total Invested Assets, Beginning of Period 92,631,066.49

Net Contribution (Withdrawal) -

$ 7,664,879.49

94,308,587.39

(7,348,469.21)

Total Assets $ 94,624,997.67

$ 94,624,997.67

ot Tneome(Lose) 7 $ 4 114, 100 =
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EVOS Habitat Investment
Schedule of Investement Income (Loss) and Changes in Invested Assets
As of the Month Ending

February 28, 2017
1-Month Fiscal YTD
Cash and Cash Equivalents
Short-term Fixed Income Pool $ 210.67 $ 301.42
ST Liquidity (Internally Managed) - -
210.67 301.42
Fixed Income Securities
Interim-term (Internally Managed) - -
Broad-term (Internally Managed) 227,777.55 (454,253.52)
227.777.58 (454,253.52)
Broad Domestic Equity
SSgA Russell 3000 1,513,664.07 6,633,857.17
1,513,664.07 6,633,857.17
Global Equity Ex-U.S.
SOA International Equity Pool 443,516.54 2,291,868.52
443.516.54 2,291,868.52
Total Investment Income (Loss) $ 2,185,168.83 $ 8,471,773.59
Payable To/From 5 =
Total Invested Assets, Beginning of Period 108,309,859.52 102,758,044.43
Net Contribution (Withdrawal) (6,819,207.00) (7,553,996.67)

Total Assets

$ 103,675,821.35

$ 103,675,821.35
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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 28, 2017

Policy Effective February 1, 2017 through January 31, 2018

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

Cash and cash equivalents

Short-term Fixed Income Pool 0.00% 0% -10% 3,549.82 0.00% 0.00%
Total cash and cash equivalents 0.00% 3,549.82 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 33.00% 28% - 38% 31,637,221.93 32.78% 0.22%

Equities Broad Market 40.00% 33% -47% 38,166,895.01 39.54% 0.46%

SOA International Equity Pool 27.00% 20% - 34% 26,717,564.85 27.68% -0.68%

Total marketable debt securities 100.00% 96,521,681.79 100.00% 0.00%
Total holdings 100.00% 96,525,231.61 100.00% 0.00%
.
Income Receivable 3.35
Total Invested Assets at Fair Value 96,525,234.96
. ——————————
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STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

EVOS Habitat Investment
Asset Allocation Policy with Actual Investment Holdings as of
April 28, 2017

Policy Effective February 1, 2017 through January 31, 2018

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 0% -10% 5,055.06 0.01% -0.01%
Total cash and cash equivalents 0.00% 5,055.06 0.01% -0.01%
Marketable debt and equity securities
Domestic Fixed Income 33.00% 28% - 38% 32,814,963.70 32.76% 0.24%
Equities Broad Market 40.00% 33% -47% 39,604,831.95 39.54% 0.46%
SOA International Equity Pool 27.00% 20% - 34% 27,732,483.61 27.69% -0.69%
Total marketable debt securities 100.00% 100,152,279.26 99.99% 0.01%
Total holdings 100.00% 100,157,334.32 100.00% 0.00%
—
Income Receivable 4.78
Total Invested Assets at Fair Value 100,157,339.10
™~ = ("~
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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, 2017

Policy Effective February 1, 2017 through January 31, 2018

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 0% - 10% 3,547.17 0.00% 0.00%
Total cash and cash equivalents 0.00% 3,547.17 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 33.00% 28% - 38% 31,389,656.50 32.94% 0.06%
Equities Broad Market 40.00% 33% -47% 37,769,201.98 39.64% 0.36%
SOA International Equity Pool 27.00% 20% - 34% 26,122,652.29 27.42% -0.42%
Total marketable debt securities 100.00% 95,281,510.77 100.00% 0.00%
Total holdings 100.00% 95,285,057.94 100.00% 0.00%
e —— 1
Income Receivable == 388
Total Invested Assets at Fair Value 95,285,060.59
_
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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, 2017

Policy Effective February 1, 2017 through January 31, 2018

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

Cash and cash equivalents

Short-term Fixed Income Pool 0.00% 0% - 10% 3,782.96 0.00% 0.00%
Total cash and cash equivalents 0.00% 3,782.96 0.00% 0.00%
Marketable debt and equity securities

Domestic Fixed Income 33.00% 28% - 38% 32,558,182.30 32.93% 0.07%

Equities Broad Market 40.00% 33% -47% 39,192,155.90 39.64% 0.36%

SOA International Equity Pool 27.00% 20% - 34% 27,114,972.20 27.43% -0.43%

Total marketable debt securities 100.00% 98,865,310.40 100.00% 0.00%
Total holdings 100.00% 98,869,093.36 100.00% 0.00%
.
Income Receivable 1,272.10
Total Invested Assets at Fair Value 98,870,365.46
= —
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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 28, 2017

Policy Effective February 1, 2017 through January 31, 2018

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 0% - 10% 3,544.22 0.00% 0.00%
Total cash and cash equivalents 0.00% 3,544.22 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 33.00% 28% - 38% 30,601,093.06 32.34% 0.66%
Equities Broad Market 40.00% 33% -47% 38,565,851.62 40.76% -0.76%
SOA International Equity Pool 27.00% 20% - 34% 25,454,505.82 26.90% 0.10%
Total marketable debt securities 100.00% 94,621,450.50 100.00% 0.00%
Total holdings 100.00% 94,624,994.72 100.00% 0.00%
Income Receivable 2.95
Total Invested Assets at Fair Value 94,624,997.67
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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 28, 2017

Policy Effective February 1, 2017 through January 31, 2018

Current
EVOS RESEARCH INVESTMENT Asset Allocation Fair value Allocation Variance
Policy Range
Cash and cash equivalents
Short-term Fixed Income Pool 0.00% 0% - 10% 3,572.29 0.00% 0.00%
Total cash and cash equivalents 0.00% 3,572.29 0.00% 0.00%
Marketable debt and equity securities
Domestic Fixed Income 33.00% 28% - 38% 33,515,492.51 32.33% 0.67%
Equities Broad Market 40.00% 33% - 47% 42,264,489.24 40.77% -0.77%
SOA International Equity Pool 27.00% 20% - 34% 27,892,056.64 26.90% 0.10%
Total marketable debt securities 100.00% 103,672,038.39 100.00% 0.00%
Total holdings 100.00% 103,675,610.68 100.00% 0.00%
Income Receivable 210.67
Total Invested Assets at Fair Value 103,675,821.35
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