Exxon Valdez Qil Spill Trustee Councill

441 W, 5" Ave., Suite 500 * Anchorage, AK 99501-2340 « 907 278 8012 « fax 907 276 7178

MEMORANDUM

To: Exxon Valdez Oil Spill Trustee Council "
; ;
N ", K I
THRU: Michael Baflrey, Executive Director bﬂ‘

FROM: Barbara Hannah,-

hinistrative Manager

DATE: October 5, 2009

SUBJECT: FY 2007 Investment Report Update for July & August 2007

Please find attached the following Alaska Department of Revenue, Treasury Division reports for the

Exvon Valdez Oil Spill Investment Fund for the monthly reporting periods of July & August 2007.

Attachment A - Schedule(s) of Invested Assets
e Graph Comparison of Monthly Investment Activity by Sub-Account and Total Combined
e Department of Revenue, Treasury Division, “Schedules of Invested Assets™ — Monthly
reports for July & August 2007
Attachment B - Schedule(s) of Investment Income & Schedule(s) of Changes in Invested Assets
e Graph Comparison of Changes in Invested Assets for Months of July & August 2007
e Department of Revenue, Treasury Division, “Schedule(s) of Investment Income & Changes
In Invested Assets™ — Monthly reports for July & August 2007
Attachment C - Asset Allocation Worksheet
e Graph Comparison of Allocated Investment Holdings and Resultant Variances for the periods
ending July & August 2007
e  Department of Revenue, Treasury Division, “Asset Allocation Policy & Actual Investment
Holdings™ — Monthly reports for July & August 2007
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.
o Department of Revenue, Treasury Division, “Summary of Performance and Rates of Return”™
Monthly reports for July & August 2007

Federal Trustees State Trustees
U.S. Department of the Interior Alaska Depariment of Fish and Game
U.5. Department of Agriculture Alaska Depariment of Environmental Conservation

National Oceanic and Atmospheric Administration Alaska Department of Law



Exxon Valdez Oil Spill Investment Fund

Schedule of Invested Assets by Sub-Accounts
Federal Fiscal Year Monthly Comparison

Research Sub-Account Invested Assets
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Koniag Sub-Account Invested Assets
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STATE OF ALASKA

DEPARTMENT OF REVENULE

TREASURY DIVISION

Exxon Valdez Oil Spill Investment Fund

SCHEDULLE OF INVESTED ASSETS

Investments (at fair value)

Research Investment
Cash and eash equivalents

Shaort=term Fixed Income Poaol

Marketable debt and cquity securities
FAFE International Pool
Broad Market Fised Income Pool
Non-retirement Domestic Equity Pool
SOA International Equity Pool

Income Receivable

Total Research Investment

Habitat Investment
Cash and cash equivalents

Short-term Fixed Income Pool

Marketable debt and equity securities
EAFE International Pool
Broad Market Fixed Income Pool
Non-retirement Domestic Equity Pool
SOA International Equity Pool

Income Receivable

Total Habitat Investment

IKoniag Investment
Cash and cash equivalents

Short-term Fixed Income Pool

Marketable debt and equity securities
EAFE International Pool
Broad Market Fixed Income Pool
Non-retirement Domestic Equity Pool
SOA International Equity Pool

Income Reecivable

Total Koniag Investment

Total invested assels

July 31, 2007 and 2006

1.409

4,272,903
43.309,271
35.745.011
16.509.552

]

112,838,152

1.547.569
13,182,465
18,774,932

5.979.465

5

39,485,600

1.240

1.867.521
15,499,395
23.001.4427

7.215.689

47.585.277

5 206,909,093
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2006

S 10.651

38,161,345
51.695.541
19,530,378

22

109.397.937

11.541,899
15,630,131
5.898.829

33,070,859

14,073.227
19.062.631
7.200.914

40,336,773

5 182 805,569
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STATE OF ALASKA
DEPARTMENT OF REVENUL
TREASURY DIVISION
Exxon Valdez Oil Spill Investment Fund
SCHEDULE OF INVESTED ASSETS
August 31, 2007 and 2006

Investments (at fair value) 2007

Research Investment

Cash and Cash Equivalents
Short-term Fixed Income Pool S 840

Marketable debt and equity securities

5 93l

39774516
53,872,038
20,621,103

32

Broad Market Fixed Income ool 43,702,141
Non-retirement Domestic Lquity Pool 50,540,428
SOA International Equity Pool 16,439,580
EAFE International Pool 4,205,677
Income Receivable 3
Total Research Investment | 20,908.675

114,268,620

Iabitat Investment

Cash and Cash Equivalents
Short-term Fixed Income Pool 36:4

Marketable Debt and Equity Securities

689

12,673,494
16,837,737
6,470,227

Broad Market Fixed Income Pool 3.301.788
Mon-retirement Domestic Equity Pool 19,042,829
SOA International Equity Pool 5,961,368
EAFE International Pool 1.523,221
Income Receivable 3
Total Habitat Investment 39,829,773

35982147

Koniag Investment

Cash and eash equivalents
Short«term Fixed Income Pool 1.327

Marketable Debt and Equity Securities

ok
o

Broad Market Fixed Income Pool |5.638.448 11,901,263
Non-retirement Domestic Lquity Pool 23,329,631 20,286,589
SOA International Equity Pool 7.193.830 7807913
EAFT International Pool 1.838.140 -
Income Receivable 3 -
Total Koniag Investment 48,001,399 42,996,108
Total Invested Assets S 208.739.847 S 193.246.875
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Page |



(FECOSTTIS (000008 L)

- (000'009' L)S

- (Doo'00F L)S

- (000’002 L)$

(£65°268)%
(oo0'000° LIS
- (oo0'008)%
- (000'002)$
(col'ser)s
(PEG'EEE)S - (000°00%)%
- (000'002)%
paulgwoy ysnbny g Ainp psuiqwog isnbmy g AInp pauiqwog 1snbry g Ainp paulquiog ysnbny g Ajne
awoou) Beluoy 1glo1 awoauy jeygey 1810 20| Y2ieasay [Blol 2WooU] JUSUgSaAU] [B10 |
-
100Z 1snbny » Aine

S)}osSSY palseAu] ul abueys




STATE OF ALASKA
DEPARTMENT OF REVENUL
TREASURY DIVISION

Exxon Valdez Oil Spill Investment Fund

SCHEDULE OF INVESTMENT INCOME
AND CHANGES IN INVESTED ASSETS

For the month ended July 31, 2007

CURRENT YEARTO
Investment Income NMONTIL DATE
Resenrch Investment
Cash and eash equivalents
Short-term Fixed [neome Pool 5 6 S 6
Marketable debt and equity securities
EAFLE International Equity Pool (215) (215)
Broad Market Fixed Income Pool 346,760 346,760
Non-retirement Domestic Equity Pool (1,950,543) (1,9530,543)
SOA International Equity Pool (396,702) (396,702)
Commission Recapture 3 z
Total investment income (loss) Research Invesiment (2.000,694) (2.000,694)
Iabitat Investment
Cash and cash equivalents
Short-term Fixed Income Pool 3 5
Marketable debt and equity securities
EAFE International Pool (78) (78)
Broad Market Fixed Income Pool 105,547 105,347
MNon-retirement Domestic Fquity Pool (630,106) (630,100)
SOA Tnternational Equity Pool (143.679) (143,679)
Commission Recapture - -
Total investment income (loss) Habitat Investment (6RB.311) (688311

Koniag Investment

Cash and cash equivalents

-1
T

Short-term Fixed Income Pool

Marketable debt and equity securities

EAFE Intenational Pool (93) (93)

Broad Market Fixed Income Pool 124,007 124,007
Non-retirement Domestie Equity Pool (804,830) (R04,830)

SOA International Fquity Pool (173,384) (173,380)
Commission Recaplure - -

Total investment income (loss) Koniag Investment (854.203) (834,203)

Total investment income (loss) (3.543.210) (3.543.210)
Total invested assets, beginning of period 210,786,305 210,786,305

Net contributions (withd rawnals):
Research Investment - -
[abitat Investment (33:.000) (33:4.000)
Konag Investment - -

Total invested assets, end of period S 206,904,095 S 206,909,095

Page 2
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STATE OF ALASKA
DEPARTMENT OF REVENUE
TREASURY DIVISION

Exxon Valdez Oil Spill Investment Fund

SCHEDULE OF INVESTMENT INCOME
AND CHANGES IN INVESTED ASSETS

For the month ended August 31, 2007

Attachment B-2b - Aug

CURRENT

YEARTO

Investment Income MONTII DATE
Research Investiment
Cash and Cash Equivalents
Short-term Fixed Income Pool 5 3 9
Marketable Debt and Equity Securities
Broad Market Fixed Income Pool 124,869 771.629
Non-retirement Domestic Equity Pool 795416 (1,135,127)
SOA International Equity Pool {(419.966) (446,668)
EAFE International Equity Pool (67.225) {67,440
Commission Recaplure - 5
Total Investment Income (Loss) Research Investment 1.103.097 (897.597)
Habitat Investment
Cash and Cash Equivalents
Short-term Fixed Income Pool 3 8
AMarketable Debt and Equity Securities
Broad Market Fixed Income Pool 129,323 234,870
Non-retirement Domestic Equily Pool 207,896 (382.210)
SOA International Equity Pool (18,097) (161,776)
AL International Pool (24,348) (24.425)
Comnussion Recaplure - -
Total Investment Income (Loss) Habitat Investment 354,777 (333.533)
IKoniag Investment
Cash and Cash Equivalents
Short-term Fixed Income Pool 3 8
Marketable Debt and Equity Securities
Broad Market Fixed Income PPool 152,054 276,151
Non-retirement Domestic Equity Poal 328,204 (476,627)
SOA International Equity ool (21.838) (19522
EAFE Intenational Pool (29.381) {29.475)
Commission Recaplure - -
Total Investment Income (1.oss) Koniag Investment 429 042 (425.163)
Total Investment Income (Loss) 1886916 (1.656,295)
Total Invested Assets, Beginning of Period 206,909,095 210,786,303
Net Contributions (Withdrawals):
Research Investment (32.575) (32.373)
Habitat Investment (10.671) (344,671
Komag Investment {(12.918) (12.917)
Total Invested Assets, Fnd of Period S 208,739 847 208,739,847
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Exxon Valdez Oil Spill Trustee Council
Actual Investment Holdings as of August 31, 2007

Allocation Policy

Broad Market = 36%
Non-retirement Domestic Equity - 47%
SOA Int'l Equity Pool = 17%

EVOS Research Investment
Markelable Debt & Equitable Securities

Actual Allocalions
17.09 —

[ Broad Market Fixed hcoma Pool
m Non-Retirement Domaslic Equily Pool
0 SOA Inlernational Equily Poocl

EVOS Habitat Investment
Markelable Dabt & Equitable Securilies

Aclual Allocations
16.79 =

47 .81
[ Broad Market Fixed Income Pool

m Non-Retiremant Domastic Equiy Pool
[0 S0A Inlernational Equity Poal

EVOS Koniag Investment
Markelable Debt & Equilable Securilies
Aclual Allocations

18.82

m Mon-Retirement Domestic Equity Fool
[1 S0A International Equily Pool
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(Range 29% - 43%)

(Range 40% - 54%)

(Range 12% - 22%)

EVOS Research Investment
Marketable Debl & Equilable Securilies
Allocation Variances
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DEPARTMENT OF REVENUE - TREASURY DIVISION

Assot Allecation Policy with Actual Investment Holdings as of

STATE OF ALASKA

Exxon Valdez Oil Splil Investment Fund

July 31, 2007

EVOS RESEARCH INVESTMENT

Cash and cash equivalents
Short-lerm Fixed Incoma Pool
Total cash and cash equivalents

Marketabla debt and aquity socurilies
EAFE Inlernalional Pog!
S0A Intemnational Equily Poal
Total International
Broad Markel Fixed Income Fool
Mon-relirement Domestic Equily Paol

Total marketable debt securitics

Total heldings

Income Recevable
Total Invested Assets al Fair Value

EVOS HABITAT INVESTMENT

Cash and eash equivalents
Short-term Fixad Income Pool
Total cash and cash equivalents

Marketable debt and equity socuritios
EAFE International Pool
S0A Inlernaticnal Equity Pool
Total Internatianal

Broad Market Fixed Income Pocl
Maon-retirgmant Domeslic Equity Pool

Total marketable debt securities

Total haldings

Incoma Racaivable

Total Invested Assels at Fair Value

EVOS KONIAG INVESTMENT

Cash and cash equivalents
Sharl-term Fixed Incomo Poal
Tetal cash and cash equivalents

Marketable debt and cquity securities
EAFE Inlernatianal Poal
S0A Intemnalional Equily Pool
Tolal International

Broad Markel Fixed Incame Pool
HNon-relirement Damestic Equily Pool

Total marketable debt securities

Total holdings

Incoma Recelvable
Total Invested Assets al Fair Value

Asset Allocation Fair value Allocation Variance
Policy Rango
0.00% 1,408.37 0.00% 0.00%
0.00% 1,408.37 0.00% 0,00%
4,272,202.45
16,500,652.33
17.00% 12% - 22% 20,782,454.78 17.34% 0.34%
36.00% 29% - 43% 43,308,271.28 36.14% 0 14%
A7.00% 40% - 654% 55,745,011.45 46.52% 0.48%
100.00% 119,836,737.51 100.00% 0.00%
100,00% 118,838,145.80 100.00% 0.00%
6,01
118,838,151.88
Assel Allocation Fair valun Allocation Variance
Palicy Ranga
0.00% 1,229.55 0.00% 0.00%
0.00% 1,229.55 0.00% 0.00%
1,647,669,29
5,979,465.17
17.00% 12% - 22% 7.627,034.46 19.06% -2.06%
36.00% 29% - 43% 13,182,464.89 33.39% 261%
47.00% 40% - 54% 18,774,932.24 a7 559% 0.55%
100.00% 19,484,431.59 100.00% 0,00%
100.00% 39,485,661.14 100.00% 0.00%
5.24
39,485,666.38
Asset Allocation Fair value Current Varlance
Policy Range
0.00% 1,239.,53 0.00% 0.00%
0.00% 1,239.53 0.00% 0.00%
1,867,521.21
7,2156,688.63
17.00% 12% - 22% 9,083,209.84 19.09% -2.09%
36.00% 29% « 43% 15,499,394.71 32.57% 3.43%
47.00% 40% - 64% 23,001,427.23 48 34% -1.34%
100.00% 47,584,031.78 100.00% 0,00%
100,00% 47,585,271.31 100.00% 0.00%

Attachment C-2a - Jul
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DEPARTMENT OF REVENUE - TREASURY DIVISION

STATE OF ALASKA

Exxon Valdez Qi Spill Investment Fund
Asset Allecation Pollcy with Actual Investment Holdings as of

August 31, 2007

EVOS RESEARCH INVESTMENT

Cash and cash equivalents
Short-lerm Fixed Incama Pool
Tatal cash and cash equivalents

Marketable debt and equity securities
EAFE International Poal
SOA International Equily Pool
Total International
Broad Marke! Fixed Income Pool
HKon-relirement Domastic Equily Pool

Total marketable debt securities

Total holdings

Income Recaivable

Total Invested Assets at Fair Value

EVOS HABITAT INVESTMENT

Cash and cash equivalents
Shont-larm Fixed Incoma Pool
Tetal cash and cash equivalents

Marketable debl and equily securilies
EAFE Inlematianal Pool
S0A Intemational Equily Pool
Tolal Inlermahonal

Broad Marke! Fixed Income Pool
Mon-relirement Damastic Equily Peol

Tatal marketable debt securities

Tatal holdings

Income Recaivabli

Total Invested Assefs at Fair Value

EVOS KONIAG INVESTMENT

Cash and cash equivalents
Shori-lerm Fixed Income Pool
Total cash and cash equivalents

Marketable debt and equity securities
EAFE Internatlional Paal
SOA International Equily Pool
Tolal iternalional

Hroad Markel Fixed Incoma Poaol
Kon-relirement Domastic Equily Pool

Total marketable debt securities

Total holdings

Income Recelvable

Total Invested Assets at Fair Value

Assel Allocation Fair valuo Allacation Varlance
Policy Range
0.00% 839.56 0.00% 0.00%
0.00% 839,56 0,00% 0.00%
4,205,677.20
16,459,586.25
17.00% 12% - 22% 20,665,261.53 17.09% -0.09%
36.00% 29% - 43% 43,702,140.52 36,14% -0.14%
47.00% 40% - 64% 56,540,427 87 46.76% 0.24%
100.00% 120,907 ,831.92 100.00% 0.00%
100.00% 120,908,671.48 100.00% 0.00%
2,99
120,908,674.47
Asset Allocation Fair value Allocation Variance
Policy Rango
0.00% 561.73 0.00% 0 00%
0.00% 563,73 0.00% 0.00%
1,623,221.63
5,961,368.36
17.00% 12% - 22% 7,484,580.80 18.79% -1.79%
36,00% 29% - 43% 13,301,788.02 33.40% 260%
47.00% 40% - 54% 19,042,828.67 47 B1% -0.81%
100.00% 39,029,206.57 100.00% 0.00%
100.00% 39,029,770.30 100.00% 0.00%
2.64
39,629.772.94
Assot Allocation Falr value Current Varianco
Policy Range
0.00% 1,327.22 0.00% 0.00%
0.00% 1,327.22 0.00% 0.00%
1,838,139.68
7,193,050.39
17.00% 12% - 22% 9,031,990.07 16.82% -1.82%
16.00% 29% - 43% 15,638,448.52 32.56% 3.42%
47.00% 40% - 54% 23,320,630.81 48.60% =1.60%
100.00% 48,000,069.40 100.00% 0.00%
100.00% 48,001,396.62 100.00% 0.00%

Attachment C-2b - Aug
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Summary of Performance - Rates of Return
EVOS Broad Market Fixed Income - As of August 31, 2007
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Summary of Performance - Rates of Return
EVOS SOA Int'l Equity Pool - As of August 31, 2007
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Summary of Performance - Rates of Return
EVOS Short Term Pool - As of August 31, 2007
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Summary of Performance - Rates of Return
EVOS Russell 3000 Index - As of August 31, 2007
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