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32— STATE STREET
POOL 700 LGIP MD FF&C - =
Net Yield Asset Allocation
1.50 Ending Market Value
POOL 700 LGIP MD FF&C 145,957,694
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CASH
) EQUIVALENT
Current Mth Prior Mth 1 Year Ago 18.00%
POOL 700 LGIP MD FF&C 1.31 1.32 1.06 Mortgage pass-
through 20.71%
Corporate 3.52% CMO 15.15%
Net Asset Values over Time ($MM) Top 10 Holdings
180.00 End|ng

Security Name Market Value % of Portfolio
POOL 700 LGIP MD FF&C
145.82 14508 146.27 145.96

SOUTH STREET REPO 16,000,333 10.96
PRIVATE EXP. FUNDING 9,936,625 6.81
US TREASURY N/B 5,007,852 3.43
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STATE STREET

POOL 700 LGIP MD FF&C

Duration Distribution Portfolio Level Characteristics
POOL 700 LGIP MD FF&C
Weighted Average Life 2.29
45.00 Coupon 1.64
Effective Duration 1.96
a0 Quality Rating (Moody's) AAA
35.00
30.00 Coupon Distribution
25.00
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Expected Maturity Distribution — — — _—
40.0
. Rating Distribution
H0.0 120.0
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20.0 80.0
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EARNINGS DISTRIBUTED
ENDOWMENT FUNDS
JULY 2017
Distributed in Current Month
Fiscal Fiscal

Recipient JULY 2017 YTD 17/18 YTD 16/17
101 A & M Colleges $66,488 $66,488 $62,695
102 State Hospital 42,992 42,992 39,692
103 Leg., Exec., & Jud. 54,897 54,897 51,413
104 Military Institute 3,642 3,642 3,456
105 Miners Hospital 143,641 143,641 126,965
107 Normal School ASU/NAU 26,115 26,115 23,855
108 Penitentiaries 95,352 95,352 85,542
109 Permanent Common School 24,660,436 24,660,436 22,463,210
110 School for Deaf & Blind 35,595 35,595 33,142
111 School of Mines 75,273 75,273 70,914
112 State Charitable-Pioneers Home 370,145 370,145 346,473
112 State Charitable-Corrections 185,072 185,072 173,236
112 State Charitable-Youth Treatment 185,072 185,072 173,236
113 University Fund 132,996 132,996 122,961
114 U of A Land - 1881 433,184 433,184 384,475
Total $26,510,900 $26,510,900 $24,161,266
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Land Sales Monthly Proceeds
Endowment Funds

Year

Month 2011 2012 2013 2014 2015 2016 2017
January 3,622,869 21,196,075 85,209,777 29,493,046 7,126,212 5,108,687 2,960,815
February 8,915,155 92,150,173 24,412,865 33,969,801 2,535,244 1,083,178 1,103,303
March 1,244,602 1,015,640 13,469,847 1,323,549 1,096,232 1,106,860 3,045,043
April 2,413,502 1,796,774 4,599,024 2,252,527 1,968,281 28,981,969 78,134,289
May 1,889,780 926,085 12,685,871 1,100,261 19,123,417 20,147,116 27,642,672
June 3,446,620 22,369,423 6,493,351 4,564,719 33,179,898 31,844,678 2,451,110
July 2,803,278 823,328 5,694,705 4,196,738 6,092,396 2,469,997 5,746,802
August 3,470,996 33,621,311 2,304,138 24,838,430 1,038,971 13,094,287

September 5,202,040 17,307,221 10,399,639 1,960,673 1,967,125 (12,580,728)

October 5,799,335 1,403,700 1,240,497 3,150,170 2,366,519 10,614,885

November 2,045,107 5,131,627 8,995,327 34,193,583 1,358,711 28,490,238

December 5,123,133 28,846,813 3,574,631 1,136,538 4,264,354 6,127,407

Calendar Year 45,976,416 226,588,170 179,079,672 142,180,034 82,117,360 136,488,573 121,084,034

Fiscal Year (July 1st to June 30th) 139,820,630 163,898,058 234,004,734 104,912,840 134,505,415 105,360,563 163,553,318
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NET REALIZED CAPITAL GAINS/ LOSSES - ENDOWMENT FUNDS

July 2017 July 2016
Endowment Fund NET GAIN(LOSS) NET GAIN(LOSS)
Fixed Income Pool ($418,213) ($444,346)
500 Large-Cap Fund 1,746,545 460,583
400 Mid-Cap Fund 8,889,006 0
600 Small-Cap Fund 640,754 74,362

Totals $10,858,092 $90,600
2017/2018 2016/2017

FISCAL YEAR TO DATE

Endowment Fund GAINS(LOSSES)

FISCAL YEAR TO DATE
GAINS(LOSSES)

Fixed Income Pool ($418,213) ($444,346)
500 Large-Cap Fund 1,746,545 460,583
400 Mid-Cap Fund 8,889,006 0
600 Small-Cap Fund 640,754 74,362

Totals $10,858,092 $90,600
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l. Endowment Funds Purchases
*WAL PAR PURCHASE MOODY'S /
POOL SECURITY DESCRIPTION RATE MATURITY YEARS VALUE COST YIELD S&P RATING
205 FANNIE MAE MTG 3.00 06/25/2043 5.85 $3,010,986 $3,040,249 2.80% Aaa/AA+
205 FANNIE MAE MTG 3.00 05/25/2041 3.23 2,771,436 2,829,405 2.30% Aaa/AA+
205 FANNIE MAE MTG 2.68  07/01/2022 4.72 1,856,681 1,904,965 2.15% Aaa/AA+
205 FANNIE MAE MTG 2.15  09/01/2023 6.01 8,500,000 8,438,316 2.32% Aaa/AA+
205 FANNIE MAE MTG 4,00 01/01/2046 5.39 4,748,691 5,045,534 2.69% Aaa/AA+
205 US TREASURY 525  02/15/2029 NA 5,000,000 6,548,143 2.38% Aaa/AA+
205 US TREASURY 5.50  08/15/2028 NA 5,000,000 6,634,066 2.36% Aaa/AA+
123 INSTIT SECURED CP 1.29  09/05/2017 NA 15,000,000 14,980,650 1.29% P1/A1
TOTAL ENDOWMENT FUNDS PURCHASES $45,887,795 $49,421,329
1. Endowment Funds Sales
PAR AMORTIZED SALES MOODY'S/
POOL SECURITY DESCRIPTION RATE MATURITY VALUE COST/PROCEEDS GAINS/(LOSSES) _S&P RATING
TOTAL ENDOWMENT FUNDS SALES $0 $0 $0

* WAL is the weighted average life of the security based on the Bloomberg calculation at the time the trade is executed. The calculation is used
only with mortgage-backed pass-through/CMO securities.



EQUITY FUNDS

State Treasurer's Report

PURCHASES & SALES August 29, 2017
JULY 2017 Page 37

I.  Equity Fund Purchases
SHARES PURCHASE COST COMMISSIONS
400 Mid-Cap Fund 506,039 $13,860,003 $3,795
500 Large-Cap Fund 124,401 5,485,451 933
600 Small-Cap Fund 108,796 1,781,418 816
TOTAL EQUITY PURCHASES 739,236 $21,126,872 $5,544

Il.  Equity Funds Sales

SHARES SALES AMOUNT COMMISSIONS
400 Mid-Cap Fund 319,071 $14,386,859 $2,393
500 Large-Cap Fund 83,341 1,881,598 625
600 Small-Cap Fund 93,947 3,144,076 705
TOTAL EQUITY SALES 496,359 $19,412,533 $3,723
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(In Thousands)
SHARES BOOK MARKET UNREALIZED Mkt Value/
FUND NAME OF FUND OUTSTANDING VALUE VALUE GAINS (LOSSES) Book Value
101 A & M Colleges
Shares in Equity Pools 415 $2,919 $7,944 $5,025
Shares in Fixed Income Pools 4,159 2,978 5,173 2,195
Total 4,574 5,896 13,117 7,221 2.225
102 State Hospital
Shares in Equity Pools 315 2,694 6,040 3,346
Shares in Fixed Income Pools 3,247 2,679 4,039 1,360
Total 3,563 5,372 10,078 4,706 1.876
103 Leg., Exec, & Jud
Shares in Equity Pools 337 2,543 6,446 3,904
Shares in Fixed Income Pools 3,598 2,578 4,474 1,897
Total 3,934 5,120 10,921 5,800 2.133
104 Military Institute
Shares in Equity Pools 23 179 437 259
Shares in Fixed Income Pools 249 176 310 134
Total 272 354 747 393 2.109
105 Miners Hospital
Shares in Equity Pools 983 8,711 18,828 10,117
Shares in Fixed Income Pools 9,905 8,625 12,320 3,694
Total 10,889 17,336 31,147 13,811 1.797
107 Normal School ASU/NAU
Shares in Equity Pools 188 1,609 3,593 1,984
Shares in Fixed Income Pools 1,939 1,548 2,411 863
Total 2,126 3,157 6,005 2,848 1.902
108 Penitentiaries
Shares in Equity Pools 662 5,613 12,680 7,067
Shares in Fixed Income Pools 6,782 5,585 8,435 2,850
Total 7,444 11,198 21,115 9,917 1.886
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NAME OF FUND

Permanent Common School
Shares in Equity Pools
Shares in Fixed Income Pools

Total

School for Deaf & Blind
Shares in Equity Pools
Shares in Fixed Income Pools

Total

School of Mines
Shares in Equity Pools
Shares in Fixed Income Pools

Total

State Charitable
Shares in Equity Pools
Shares in Fixed Income Pools

Total

University Fund
Shares in Equity Pools
Shares in Fixed Income Pools

Total

U Of A Land - 1881
Shares in Equity Pools
Shares in Fixed Income Pools

Total
TOTALS - ALL FUNDS
Shares in Equity Pools
Shares in Fixed Income Pools

Grand Total

PRIOR YEAR:
JULY 2016 BALANCES

ENDOWMENT FUNDS

INVESTMENTS OUTSTANDING
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(In Thousands)
SHARES BOOK MARKET UNREALIZED Mkt Value/
OUTSTANDING VALUE VALUE GAINS (LOSSES) Book Value

166,254 1,352,240 3,183,140 1,830,900

1,676,532 1,371,821 2,085,176 713,354
1,842,786 2,724,062 5,268,316 2,544,254 1.934

241 1,998 4,606 2,608

2,693 2,117 3,349 1,232
2,934 4,115 7,956 3,841 1.933

470 3,525 8,991 5,466

4,833 3,589 6,012 2,423
5,303 7,114 15,003 7,889 2.109

4,728 35,615 90,516 54,901

46,058 36,536 57,284 20,748
50,785 72,151 147,800 75,650 2.048

855 6,779 16,377 9,597

8,816 6,721 10,965 4,244
9,671 13,501 27,341 13,841 2.025

3,211 31,271 61,483 30,213

33,043 28,533 41,097 12,564
36,254 59,803 102,580 42,777 1.715

178,682 1,455,695 3,421,082 1,965,388

1,801,854 1,473,485 2,241,045 767,560

$1,980,536 $2,929,180 $5,662,127 $2,732,948

$2,027,334 $2,960,199 $5,276,022 $2,315,823
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ASSET ALLOCATION PERCENTAGE

SHARES BOOK MARKET JULY 2016
OUTSTANDING VALUE VALUE MARKET VALUE
Shares in Equity Pools 9.02% 49.70% 60.42% 60.93%
Shares in Fixed Income Pools 90.98% 50.30% 39.58% 39.07%
Total 100.00% 100.00% 100.00% 100.00%
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Total Endowment Summary

STATE STREET

Ending Market Value

5,662,127,211

Large Cap US

Performance Asset Allocation
10.00
TOTAL ENDOWMENT
8.00 -+
3\/ 6.00 -
<
2 4.00 - Pool 123 Fixed
o Income 1.84%
- -
0.00 -+~

US Fixed

1 Mth 3 Mth YTD 1 Year 3 Year 5 Year

Il TOTAL ENDOWMENT [l TOTAL ENDOWMENT CUSTOM INDEX

1 3 5 Incept

1Mth 3Mth YTD Year Year Year |ITD Date

TOTAL ENDOWMENT 111 220 634 970 753 971 642 07/99

TOTAL ENDOWMENT CUSTOM INDEX 112 236 659 944 772 992 6.60 07/99
Excess 001 -016 024 026 -019 -0.21 -0.19 Small Cap US

Ending Market Value 3 Year Risk Statistics

Income 37.74%

Equity 10.03%

Equity 35.45%

Mid Cap US
Equity 14.94%

6,000,000,000 - Portfolio Benchmark Sharpe Tracking Information
Return  Std Dev Std Dev Ratio Beta Error Ratio
TOTAL ENDOWMENT 7.53 6.48 6.59 112 0.98 0.37 -0.51

5,000,000,000 -

4,000,000,000 -

®
N2
> 3,000,000,000 - 8.00 7
i
6.00 4
2,000,000,000 o
4.00
1,000,000,000 o
2.00 4
0 =TT T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T T 0.00 -

10 Years Ending Current Period Jul-13

—— TOTAL ENDOWMENT

Jul-16

Jul-14 Jul-15 Jul-17

B Portfolio Std Dev [ Benchmark Std Dev
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STATE STREET

Total Returns Net Mgr

Return Comparison

21.00 1
17.50
g 14.00
g 10.50
& 7.00
3.50
0.00 l
1 Month 3 Month FYTD 1 Year 3 Year 5 Year 10 Year
Il TOTAL ENDOWMENT [l POOL 201 S&P 500 [ POOL 203 S&P 400 [l POOL 204 S&P 600 [l POOL 205 FIXED INCOME
Market Actual
Value Weight 1 Mth 3 Mth YTD FYTD 1 Year 3 Year 5 Year 10 Year ITD Inc Date
TOTAL ENDOWMENT 5,662,127,211 100.00 1.11 2.20 6.34 1.11 9.70 7.53 9.71 6.83 6.42 Jul-01-99
TOTAL ENDOWMENT CUSTOM INDEX 1.12 2.36 6.59 1.12 9.44 7.72 9.92 7.17 6.60 Jul-01-99
Excess -0.01 -0.16 -0.24  -0.01 0.26 -0.19 -0.21 -0.33 -0.19
POOL 201 S&P 500 2,007,066,984 35.45 2.06 4.16 11.60 2.06 16.02 10.80 14.72 7.77 4.78 Jul-01-99
S&P 500 INDEX (DAILY) 2.06 4.14 11.59 2.06 16.04 10.87 14.78 7.74 5.30 Jul-01-99
Excess 0.00 0.02 0.01 0.00 -0.02 -0.07 -0.06 0.03 -0.52
POOL 203 S&P 400 845,872,869 14.94 0.91 2.08 7.21 0.91 14.90 10.56 15.19 8.97 9.55 Aug-01-01
S&P 400 MIDCAP INDEX (DAILY) 0.88 2.02 6.92 0.88 14.69 10.44 15.13 9.13 9.55 Aug-01-01
Excess 0.03 0.06 0.29 0.03 0.21 0.11 0.06 -0.16 0.00
POOL 204 S&P 600 568,142,354 10.03 0.99 1.80 3.91 0.99 17.73 11.79 15.95 12.81 Mar-01-11
S&P SM 600 TR 0.97 1.78 3.79 0.97 17.66 11.76 15.88 12.77 Mar-01-11
Excess 0.02 0.02 0.13 0.02 0.07 0.03 0.07 0.04
POOL 205 FIXED INCOME 2,136,878,845 37.74 0.40 0.68 2.10 0.40 0.19 2.32 1.63 3.87 4.82 Jul-01-99
CITIGROUP BIG (DAILY) 0.45 1.14 2.80 0.45 -0.47 2.73 2.02 453 5.14 Jul-01-99
Excess -0.05 -0.47 -0.70 -0.05 0.66 -0.41 -0.39 -0.66 -0.32
POOL 123 FIXED INCOME 104,166,160 1.84 0.10 0.28 0.57 0.10 0.91 0.83 Jun-01-16
ASTO-POOL 5 BENCHMARK 0.08 0.24 0.47 0.08 0.66 0.63 Jun-01-16
Excess 0.01 0.04 0.10 0.01 0.25 0.20
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POOL 201 S&P 500

STATE STREET

Net Asset Values over Time ($MM)

2,400.00 A

2,100.00 1 2,012.01

1,800.00

I

I

1,500.00

1,200.00

I

900.00

I

I

600.00

300.00

I

Feb-17

Rates of Return

2,006.91

0.00 II

Mar-17

1,945.88

Apr-17

1,970.28

May-17

Cumulative Return (%)
140.00 =

I

120.00
2,007.07

1,966.54

Return (%)

I

I

100.00
80.00
60.00
40.00
20.00
0.00 -+
-20.00 f
— - —— Jul-09

Jul-10 Jul-11

T T T T T T T

Jul-12 Jul-13 Jul-14 Jul-15 Jul-16 Jul-17

—— POOL 201 S&P 500 —— S&P 500 INDEX (DAILY)

17.50
14.00
g
~ 10.50 4
-
=]
> 7.00 A
o
3.50 o
0.00 -
1 Mth 3 Mth YTD 1 Year 3 Year 5 Year ITD
Il POOL 201 S&P 500 Ml S&P 500 INDEX (DAILY)
1 Mth 3 Mth YTD 1 Year 3 Year 5 Year ITD Jul 31 2017 Jul 31 2016 Jul 31 2015
POOL 201 S&P 500 2.06 4.16 11.60 16.02 10.80 14.72 4.78 16.02 5.46 11.17
S&P 500 INDEX (DAILY) 2.06 4.14 11.59 16.04 10.87 14.78 5.30 16.04 5.61 11.21
Excess 0.00 0.02 0.01 -0.02 -0.07 -0.06 -0.52 -0.02 -0.16 -0.04
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POOL 201 S&P 500 =z STATE STREET
Sector Allocation vs S&P 500
24.00
21.00 -
18.00 -
S 15.00 -
o
S 12.00 -
<
£ 9.00 4
6.00 -
3.00 A
0.00 -
CONSUMER CONSUMER ENERGY FINANCIALS HEALTH INDUSTRIALS  INFORMATIO MATERIALS REALESTATE  TELECOMMU UTILITIES
DISCRETION STAPLES CARE N TECHNOL NICATION SE
ARY oGY RVICES
W Pool 201 - S&P 500 [l S&P 500
Fund Benchmark Relative
Weight Weight Weight
POOL 201 S&P 500 100.00 100.00 0.00
CONSUMER DISCRETIONARY 12.23 12.27 -0.04
CONSUMER STAPLES 9.03 9.05 -0.01
ENERGY 5.99 6.01 -0.02
FINANCIALS 14.49 14.55 -0.06
HEALTH CARE 14.45 14.51 -0.05
INDUSTRIALS 10.22 10.28 -0.06
INFORMATION TECHNOLOGY 22.54 22.26 0.28
MATERIALS 2.84 2.85 -0.01
REAL ESTATE 2.92 2.93 -0.01
TELECOMMUNICATION SERVICES 2.13 2.14 -0.01
UTILITIES 3.15 3.16 -0.01
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POOL 203 S&P 400

STATE STREET

Net Asset Values over Time ($MM) Cumulative Return (%)
1,050.00 = 175.00 =
150.00 o
900.00 - 881.68 875.87
838.27 845.87
125.00 o
750.00 o
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g
600.00
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150.00
-25.00 f T T T T T T T T
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Feb-17 Mar-17 Apr-17 May-17 Jun-17 —— POOL 203 S&P 400 —— S&P 400 MIDCAP INDEX (DAILY)

Rates of Return

17.50
14.00
S
~ 10.50 4
-
=]
> 7.00 A
o
3.50 o
0.00 dmmmmmeen L m
1 Mth 3 Mth YTD 1 Year 3 Year 5 Year ITD
[l POOL 203 S&P 400 [ S&P 400 MIDCAP INDEX (DAILY)
1 Mth 3 Mth YTD 1 Year 3 Year 5 Year ITD Jul 31 2017 Jul 31 2016 Jul 31 2015
POOL 203 S&P 400 0.91 2.08 7.21 14.90 10.56 15.19 9.55 14.90 5.59 11.39
S&P 400 MIDCAP INDEX (DAILY) 0.88 2.02 6.92 14.69 10.44 15.13 9.55 14.69 5.53 11.30
Excess 0.03 0.06 0.29 0.21 0.11 0.06 0.00 0.21 0.05 0.09
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POOL 203 S&P 400 =z STATE STREET
Sector Allocation vs S&P MID CAP 400
20.00 -
17.50 -
15.00 -
S 12.50 -
IS
8 10.00 -
<
S 7.50 A
5.00 -
2.50 -
0.00 - .
CONSUMER CONSUMER ENERGY FINANCIALS HEALTH INDUSTRIALS  INFORMATIO MATERIALS REALESTATE  TELECOMMU UTILITIES
DISCRETION STAPLES CARE N TECHNOL NICATION SE
ARY oGY RVICES
W Pool 203 - S&P 400 [l S&P 400
Weight Weight Weight
Fund Benchmark Relative
POOL 203 S&P 400 100.00 100.00 0.00
CONSUMER DISCRETIONARY 11.73 11.71 0.02
CONSUMER STAPLES 3.73 3.72 0.01
ENERGY 3.17 2.97 0.20
FINANCIALS 16.39 16.41 -0.02
HEALTH CARE 9.15 9.14 0.01
INDUSTRIALS 14.94 15.09 -0.15
INFORMATION TECHNOLOGY 17.60 17.78 -0.19
MATERIALS 7.62 7.60 0.02
REAL ESTATE 9.93 9.85 0.08
TELECOMMUNICATION SERVICES 0.24 0.24 -0.00
UTILITIES 5.52 5.50 0.03
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POOL 204 S&P 600 STATE STREET
Net Asset Values over Time ($MM) Cumulative Return (%)
800.00 - 120.00 -
700.00 - 105.00 -+
608.41 605.66 90.00 ~
600.00 -
566.26 562.60 568.14
550.87 75 00 -
500.00 - S
< 60.00 A
=
400.00 - % 45.00
4
300.00 - 30.00 A
15.00
200.00 -
0.00 -
100.00 -
-15.00 T T T T T T T
0.00 demmd . - . . Jul-11 Jul-12 Jul-13 Jul-14 Jul-15 Jul-16 Jul-17
Feb-17 Mar-17 Apr-17 May-17 Jun-17 Jul-17 —— POOL 204 S&P 600 —— S&P SM 600 TR
Rates of Return
20.00
16.00
S
<= 12.00 A
<
>
% 8.00
4
0.00 deeem ————————_____| I ,
1 Mth 3 Mth YTD
Il POOL 204 S&P 600 M S&P SM 600 TR
1 Mth 3 Mth YTD 1 Year 3 Year 5 Year ITD Jul 31 2017 Jul 31 2016 Jul 31 2015
POOL 204 S&P 600 0.99 1.80 3.91 17.73 11.79 15.95 12.81 17.73 6.00 11.94
S&P SM 600 TR 0.97 1.78 3.79 17.66 11.76 15.88 12.77 17.66 5.96 11.97
Excess 0.02 0.02 0.13 0.07 0.03 0.07 0.04 0.07 0.04 -0.03
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STATE STREET

POOL 204 S&P 600 =
Sector Allocation vs S&P SMALLCAP 600

20.00 1
17.50 -
15.00 -
S 12.50 -
©
8 10.00 -
<
S 7.50 A
5.00 -
2.50 A
0.00 -
CONSUMER CONSUMER ENERGY FINANCIALS HEALTH INDUSTRIALS  INFORMATIO MATERIALS REALESTATE ~ TELECOMMU UTILITIES
DISCRETION STAPLES CARE N TECHNOL NICATION SE
ARY OoGY RVICES
Il Pool 204 - S&P 600 [l S&P 600
Weight Weight Weight
Fund Benchmark Relative
POOL 204 S&P 600 100.00 100.00 0.00
CONSUMER DISCRETIONARY 15.77 15.83 -0.06
CONSUMER STAPLES 3.02 3.02 -0.01
ENERGY 2.79 2.83 -0.05
FINANCIALS 16.32 16.37 -0.05
HEALTH CARE 12.61 12.68 -0.07
INDUSTRIALS 18.93 19.01 -0.08
INFORMATION TECHNOLOGY 14.75 14.46 0.29
MATERIALS 5.21 5.23 -0.02
REAL ESTATE 6.88 6.85 0.03
TELECOMMUNICATION SERVICES 0.97 0.97 -0.00
UTILITIES 2.75 2.75 -0.01
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POOL 205 FIXED INCOME

STATE STREET

Net Asset Values over Time ($MM)
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[l POOL 205 FIXED INCOME [l CITIGROUP BIG (DAILY)

-1.50 T T T T T T T
1 Mth 3 Mth YTD 1 Year 3 Year 5 Year ITD
Il POOL 205 FIXED INCOME [l CITIGROUP BIG (DAILY)
1 Mth 3 Mth YTD 1 Year 3 Year 5 Year ITD Jul 31 2017 Jul 31 2016 Jul 31 2015
POOL 205 FIXED INCOME 0.40 0.68 2.10 0.19 2.32 1.63 4.82 0.19 4.38 2.43
CITIGROUP BIG (DAILY) 0.45 1.14 2.80 -0.47 2.73 2.02 5.14 -0.47 5.97 2.79
Excess -0.05 -0.47 -0.70 0.66 -0.41 -0.39 -0.32 0.66 -1.59 -0.36
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