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Key Points and Issues
For April 2010

Acting Director’s Note

The public equity markets performed well in April as illustrated by the gain in the S&P
1500 Index of 1.95% and increase in the Barclays Capital Long Government/Credit Index
of 3.02%. The domestic equity, emerging market, fixed income including corporate and
treasuries, hedge fund, and commodity portfolios all generated positive returns and most
portfolios exceeded their benchmarks.

Based upon the leading economic indicators, we believe the global economic recovery
will continue with increasing volatility clue to instability in the southern European
economies. Positive earnings, higher productivity numbers and increasing industrial
production surveys illustrate growth, but we are also concerned with the contagion issues
presented by Greece’s sovereign risk.

The domestic economy continues to illustrate signs of positive growth. Homebuilder
equity prices and housing starts are improving however we continue to watch this sector
cautiously as the hornebuyer’s tax credit has just expired at the end of April. Regulatory
reform changes continue to highlight the uncertainty with the financial and healthcare
sectors but retail sales, inventories and strong earnings reports demonstrate improvement.

The pension fund returned 1 .56% versus the Council benchmark return of 1.52%. Our
outperformance for April is primarily attributable to the fixed income relative
outperformance as well as positive performance in the domestic and emerging market
portfolios.

The market value of the fund is $68.9 billion as of April 30, 2010, up from S68.0 billion
as of March 31, 2010. For the fiscal year-to-date, the fund is up 19.45% versus the
Council benchmark return of 18.57%. We estimate that net benefit payments (i.e., net
cash outflows) from the fund since June 30, 2009 are $5.8 billion. Net benefit payments
made in April were S593 million.

In April. we were net sellers of $994 million in domestic equities and net buyers of5U$
million in international markets equities. We had net purchases of $i568 million indomestic fixed income and we funded approximately $94 million of commitments to
alternatjve jnvestments.
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Domestic Equity

• US equities were strong again in April. Equities in Common Pension Fund A
gained 2.30%, versus a 1.95% gain in the S&P 1500. Relative gains came from
the Fund’s holdings in Apple. ConocoPhillips and United Rental, and a lower-
than-index weighting in Berkshire Hathaway, Goldman Sachs and Verizon. For
the fiscal year-to-date, equities in Conimon Pension Fund A have returned
32.95%, as compared to the benchmark S&P 1500’s 32.64% return.

• Net sales of domestic equities were $994 million in April. Sales came mainly
from the consumer staples and health care sectors.

Domestic Fixed Income

• Performance for Common Pension Fund B for April was up 3.04%. Excluding
the TIPS and high-yield positions contained within Common Pension Fund B,performance was 2.93% versus 3.02% for the Barclays Long Government/Credit
Index. For the fiscal year-to-date period, Common Pension Fund B (excluding
TTPS and high yield) returned 12.66% versus 10,54% for the Barclays Long
Government/Credit Index. The duration of Common Pension Fund B (excluding
TIPS and high yield) was 10.91 years as of April 30, 2010.

• The high yield portfolio was up 1 .57% for April versus 2.34% for the BarclaysHigh Yield Index. The high yield portfolio was up 32.69% for the fiscal year-to-
date period versus 29.87% for the Barclays High Yield Index. The TIPS portfolio
returned 4.42% in April versus 2.37% for the Barclays TIPS Index, and was up
9.55% for the fiscal year-to-date versus 7.99% for the Barclays TIPS Index.

• Within domestic fixed income, we had net purchases of $156.8 million in
domestic fixed income in April. consisting of purchases of $689.6 million
partially offset by sales of $532.8 million.

International Equity/Fixed Income

• Perfornance for Common Pension Fund D for April was -0.92% versus -0.74%
for the Custom International Equity Index, the benchmark for the international
portfolio. The Emerging Market portfolio contributed positively durine April.
nith a return oi 1 3 i For the fiscal vearto date period Common Pension Fund
D i

• On a country level, [nited Knedoni wa the sIronLest positix e contributor to
return for April on a relative basis .An underweight exposure to the materials
sector as well as stock selection in the eneruv sector was the main source of
positive contributjon. Our performance in itii.v at -2., 1% ho I the second most

S1 H L . ,fl’ Thuti on t rLlLlrrl it’ i 1 s tn ‘k
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benchmark, Japan contributed negatively to return on a relative basis because of
stock selection.

• Underweighting European Financials had the strongest relative contribution to
return for the month of April. More specifically, our underweight stance towards
Southern European commercial banks provided the greatest contribution to
returns. Metal and mining also contributed positively on a relative basis due to
both stock selection and our overall weighting. Industrials and consumer
discretionary contributed negatively to the returns in April.

• We were net buyers of $508 million of international markets equities in April.
Furthermore, a net buy of $687 million of Canadian equities during the month
brought our weighting there from 2.2% at the end of March to 7.5% at the end of
April. This is in line with the long term positive outlook we have for the
Canadian equity market as well as a reflection of the 8.6% weighting Canada has
within the new benchmark. We added another $300 million to Emerging Markets
through ETFs increasing our weighting in that space from 12.3% at the end of
March to 14.7% at the end of April. In Southern Europe we had sales of $173.4
million in equities.

Alternatives

• The commodity portfolio was up 2.40% compared to 1.94% for the Dow Jones
TiES Total Return benchmark. For the fiscal year to date, the commodity
portfolio returned 14.1% versus 10.03% for the benchmark. Performance for the
S300 million infrastnicture portfolio in April was -1.21% versus -1.47% for the
Macquarie Global Infrastructure 100 Index. The portfolio had an average
dividend yield of 4.8% for the month of April.

• We funded approximately $94 million of commitments to private equity and real
estate investments in April. Additionally, we received distributions of
approximately $42 million during the month. The major investment for the
month was $15.0 million into TA Realty Associates LX LP. a real estate fund
focused on investing mostly in suburban industrial, office, multifamily and retail
properties.

• The Fledge Fund portfolio returned 1.08% for April versus its benchmark return
of (L98%, Fiscal year to date, the hedge fund portfolio returned 18.14% versus
86% for the HFRT Fund of Funds Composite Index. \Ve received approximately
S3 I million in distributions from pnor redemptions vilhin this portfolio during
the. month of.April.

Cash Management Fund

• Total assets in the Cash Management Fund were $1$6 billion as of April 30,
it) I 0. The current \ield is O39 for state liii ants and (r tor “non-State”

art ic.pants.
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Exhibit 2
Preliminary Report on Performance

Unaudited and Estimated

Est Fiscal Eat Calendar Est Est Est Est Est EstYTD YTD 1 month (EOM) Quarter Ended Quarter Ended Quarter Ended Quarter Ended Quarter Ended413012010 4130/2010 4/30/2010 3/31/2010 12/3112009 9/30/2009 6/30/2009 3/31/2009
Total Pension Fund 1945% 419% 156% 259% 248% 1188% 11.41% -6.0°°oTotal Fund Benchmark 18.57°’o 403% 1.52% 2.47% 1 78% 11.98% 12 71% -7 25°
Common Fund A 32.66 795% 2.24% 558% 6.69% 15 19% 16.38°c -7.00°cS&P 1500 Composite 3264% 7.86% 1.95% 5.80% 5.96% 16 05% 16.32% -1 l.05°oEquity Only-including hedges 32.82°c 8 15% 2.30% 5.72% 6.94% 14.84% 1634% -762%Domestic hedqes -0.10% -001% 0.00% -0.01% 0.0100 -0.10°c -0.32% -O 03%Equity Onls-ex hedges 32.95% 8.16% 2 3000 5 73 0 6.93°o 14.95% 16.68°c -762%
Common Fund B 13.68% 4.94% 3.04% 1 85°c -0.42°’ 8 78% 4.20% -347%Barclays Long Govt’Credif 10.54°c 4.62% 3.02% 1 55% -2.64% 8.52% 4.87°c -6.25%Corporate. freasunes, Agencies 12 66°c 488% 2.93% 1.9000 -1 76% 9.34° 4.56°o -4.72%High Yie1d 32.69% 7.61°c 1.57% 5.95% 6 4/° 1580% 27.65% 5.67%Barclays High Yield Index 29.87°o 7.07% 2.34°o 4.62°c 6.19% 14.21% 23.04% 5.98°cTIPS 955°c 4.15% 4.42°c -0.26% 2.34% 2.79% -0.07% 1.08%Barclay’s TIPS Index 7.99% 2.95% 2 37% 0.56% 1.76°o 3.08% 068% 5.52%
Common Fund D 21.54% 0.04% -0.92°o 0970o 2.20% 18.88% 23 14°c -13 52%Custom International Equity Index 22.80°,, 0.39% 074°/ 1.13°o 1.g2% 20,03% 26.55% -14.37°oDeveloped Equity Markets 20.54% -0.55°, -1.27% 0.73°o 1 60% 19.30% 23 98°c -15.23%Emerging Equity Markets

, 40.44°/o 502°o 1.73°o 3.24°c 8.61°, 23.13°o 36.64°c ‘0.70%
Common Fund E

‘ NA NA NA NA NA 3.21°c 4.25%Hedge Funds 18.14% 4 41% 1.08% 3.30% 3.84% 8g70o 9.19% 3 08°c,HFRI Fund of Funds Composite
, 8.60% 248°,, 0.98% 1.49% 1 47% 4.43% 4.805,, 0.37%Private Equity
, NA NA NA NA -0.26°c 7,370,) 5,59% 5740,,Cambridge Associates
, NA NA NA NA 5.86°c 6.14°,, 4.41°c 0 23%Real Estate NA NA NA NA -0 32°c -527% -1011% -12 39°ct’JCREIFI’NPO NA NA NA 0.32° -2 11°c 3 32°o -5.20% -7.33°,,Commodities 14.10°,, -0.40°o 2.40°/c, ,2730 9 15% 4.95°o 125900 -357°cDJUBS TRlndex 10.03°c -3 18% 1 94% -5.03° 9 03°o 4.24°c 11 65% -6.31°cInfrastructure

‘ -2 70° -464°,, -1.21% 347°o 2030oGlobal Infrastructure -3 86°o -5.28% -1.47% -3.87% 1.5000

Mortgages-Backed Securities 5.98 o 2.95°c 0.32° ‘ 2.62’, 1 31°o 1.62°c 2650,, 3.05Barclays MBS 5 11% 2.15% 0.60% 1 54% 0 57% 2 31% 070°c, 2.20°o
CashMgt,Fund 039°c, 013° 003° 010°, 11°, 014°, 021°,US Treasury BiIls-3mos. 0 r’9% 0 03”, 00100 0.02°, 0 73°, 004’, 0. ‘5°,) 0.05°..
Note

Pens’r, Fj’e, Pnei’,’ae “C 4 I 2 1’ be,ch’,,arl ass hase’l FY2,)”9 e,’eoIe’’/ a means, eq5ts Or, 4 1,2/lfl, ISa emeSr’,a”c a modibed °or F) 2”’,)7h,’ rjn’a
‘ E t a 4 Pea’ 8 L5’ for Quart”r er clad 1231 20)8 are ba5J 1w ni )r,th as’14i d its (0 bar ar 4 N v’-’r b

IF-’ F’.’ .,hs’s’ raa° C”e’-r -‘w-c ‘n 7,— c”J’.’a”w’t” n’c”a S”ie”a ‘‘ 4 t
‘‘ r”oh’nark ass ‘ieo’j ‘C C CI “ r”ra,I”c° Coot, ‘%e

You are Viewing an Archived Copy from the New Jersey State Library



Exhibit2
Preliminary Report on Performance

Annualized Returns as of 4/30/2010
1-Yr 3-Yrs 5-Yrs 10-YrsTotal Pension Fund

27211 024 5.69 2.77Total Fund Benchmark 26.60 -1.95 3,79 2.75
Common Fund A

41.14 -2.00 5.00 -0.94S&P 1500
39.96 -4.57 3.10 0.57

Common Fund B
19.64 8.52’ 6.66 7.18Barclays Long Gov/Credit Index 16.95 729 6.11 6.70

Common Fund 0
34.72 -4.77, 6.42 2.37Custom international Equity Index 36.91 -8.68 4.13’ 1.76
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Exhibit 3
Domestic Equity Holdings by Sector and Industry

Common Fund A vs SF’ 1500 Supercomposite 4/30/10
Common Fund A Transactions From 7/1/09 - 4/30/10

Portfolio Benchmark Net Pur/Sale Net PurISaleEconomic Sector Weight Weight Difference $US (MTD) $US (FYTO)

Consumer Discretionary 10.24 11.16 -0.92 (34,972,101) (121,584,404)Auto Components 107 0.29 0.78 (10444,613) 72,515,599Automobiles 0.06 0.44 -0.38 6,842,250 5,313,015Distributors 0.07 008 -0.01 (1,528,364)Diversified Consumer Services 0.14 0.34 -0.20 (4.354,495) (7,396,806)Hotels Restaurants & Leisure 117 176 -0.59 (20,517,316) (66,428,466)Household Durables 0.52 0.60 -0.08 8,056,532 (3,630,963)Internet & Catalog Retail 0.20 0.58 -038 (171,102) (9,374,451)Leisure Equipment & Products 0.21 0.18 0.03 (3,180.265) (19,292,672)Media 3.28 2.88 040 (10,809,022) (39,497.610)Multiline Retail 0,97 0.87 0.10 (38,282,031) (54,071,505)Specialty Retail 1.86 2.47 -0.61 36,926,560 9,807,853Textiles Apparel & Luxury Goods 0.69 0.67 0.02 961,401 (8,000,036)Consumer Staples 9.65 10.02 -0.37 (170,723,171) (620,564,606)Beverages 1.89 2.19 -0.30 (34.735,511) (93,064,190)Food & Staples Retailing 1.96 2.35 -0.40 (46,105,160) (188,103,387)Food Products 1,84 1.76 0.08 (27,907,854) (161,728,539)Household Products 2.14 2.19 -0.05 (43,083,034) (92,395,104)Personal Products 0.23 0.22 0.01 (6.547,677) (21,525,176)Tobacco 1.60 1.31 0.29 (12,343,936) (63,748,211)Energy 10.50 10.54 -0.04 (164,074,944) (469,729,092)Energy Equipment & Services 1.27 1.96 -0.69 (66,749,958) (183,628,494)Oil Gas & Consumable Fuels 9.22 8.58 0.65 (97,324,986) (286,100,598)Financials 13.63 16.92 -3.29 (4,801,459) (26,529,759)Capital Markets 2.74 2.51 0.23 103.073,204 57,722,643Commercial Banks 2.18 3.50 -1.32 (15,949,782) (58,319,838)Consumer Finance 0.44 0.78 -0.33 11,394,715 11,394,715Diversified Financial Services 3.59 4.02 -0.43 4,500,721 61,031,629Insurance 1.80 3.78 -1.98 (47,142,881) (4,769,559)Real Estate Investment Trusts (REIT5) 2.77 2.03 0.74 (60,178,318) (88,931,975)Real Estate Management & Development 0,01 0.07 -0.07 1,238,160 (2,894,798)Thrifts & Mortgage Finance 0.11 0.24 -0 13 (1.737,277) (1,762.575)Health Care 11.74 11.64 0.10 (80,584,076) (847,452,325)Biotechnology 1 29 1.42 -0 13 (5.170,738) (26,338,428)Health Care Equipment & Supplies 1.97 2.08 -0.11 (25,848,219) (81 .210,379)Health Care Providers & Services 2.28 2.25 002 (41,953) (139,517.982)Health Care Technology 0.17 0.08 0.09 (2,690.616) (38.363.224)Life Sciences Tools & Services 0.32 0.59 -0.27 (6,966,613) (51,096,105)Pharmaceuticals 571 522 049 (39,865.937i (510,926.207)Industrials 13.05 11.32 1.73 106,679,346 59.694,068Aerospace & Defense 2.6$ 2.77 0,09 (7fl .555.458) (132.720.244).or o
2Airl.nes 1.10 012 0.98 64,330,223 70.503,857B23dln Fo23c1c I

. 5.21 0Commerc.a) Serl c .s & Sooples 0,67 0.66 0.01 (5,55:1,173) (4,510,23.8)Cons.tro:chln & En.o.9ee9no 1.15 0.32 0333 i.• 703 16.094.173Electrical Eq33.0rren1 0 65 0. 3 .758,633) 14.096.460
(194.296,990)
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Exhibit 3
Domestic Equity Holdings by Sector and Industry

Common Fund A vs SP 1500 Supercomposite 4130110
Common Fund A Transactions From 7/1/09 - 4/30/10

Portfolio Benchmark Net PurlSale Net PurISaleEconomic Sector Weight Weight Difference $US (MTD) $US (FYTD)

Information Technology 19.57 18.51 1.06 (356,128,357) (423,567,334)Communications Equipment 1.70 2.39 -0.69 (49,250,191) (90.836549)Computers & Peripherals 5.58 5.26 0.31 (75,779873) (64,717,365)Electronic Equipment Instruments & Components 1.14 0.84 0.31 (11,297,207) 20463,371Internet Software & Services 1.97 1.64 0.33 (28,684.493) (17,499,523)IT Services 0.77 1.58 -0,82 (24,888,745) 62,671,118Office Electronics 0.13 -0.13Semiconductors & SemicondUctor Equipment 3.38 2.64 0.74 (48,236,867) (74,959,922)Software 5.04 4.03 1.01 (117,990,983) (258,688,466)Materials 5.41 3.74 1.66 (177,153,490) (294,809,087)Chemicals 2.30 2.01 0.29 (63,704,451) (197,134,086)Construction Materials 0.16 0.12 0.04 (9,674,795) 29,930,411Containers & Packaging 0.27 0.31 -0.04 (18,768,034) (39,152,566)Metals & Mining 1.90 1.04 0.86 (65,101,155) (106,577,562)Paper & Forest Products 0.77 0.26 0.51 (19,905,056) 18,124,716Telecommunication Services 1.22 2.48 -1.26 (63,437,893) (268,730,225)Diversified Telecommunication Services 0,17 2.18 -2.01 26,627,450 (73,742.563)Wireless Telecommunication Services 1.05 0.30 0.76 (90,065,343) (194,987,662)Utilities 4.21 3.68 0.53 (61,747,468) (191,740,853)Electric Utilities 1.97 1.76 0.21 (26,644,100) (30,640,131)Gas Utilities 0.30 0.40 -0.10 (7,709,773) (29,896,353)Independent Power Producers & Energy Traders 0.54 0.18 0.36 1.387,408 (40,361,668)Multi-Utilities 1.25 1.31 -0.07 (20,956,671) (92,084,711)Water Utilities 0.15 0.03 0.12 (7,824,333) 1,242.009fUnassigned] 0.80 0.80 13,176,047 (493,279,474)[Unassigned] 0.80 0.80 13,176,047 (493,279,474)
(993,767,566) (3,698,293,091)
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Exhibit 4
Schedule of Domestic Equity Option Positions

as of 4-30-2010

Expiration Current Price Cost Price Unrealized Gain/Loss
Option Type Date (4-30-10)

___________

($mil)

S&P 500 ndex Puts @1050 Dec-10 72.7 5870 0.70S&P 500 Index Puts @1050 Sep-10 50,9 45.15 0.29S&P 500 Index Puts @1100 Jun-10 35.1 42.75 -0.38

Note: Delta Adjusted Protection as of 4/30/2010 $60 mu
Net Realized/Unrealized Gain/foss as of month-ending 4/30/2010 is a gain of $0.61 mil

You are Viewing an Archived Copy from the New Jersey State Library
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EXHIBIT 10
COMMON PENSION FUND A

20 Largest Total Purchases and Sales for Domestic Equities
411110 through 4130110

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased

91131210
90781810
38141G10
18683K10
85747710
21079530
00817Y10
09247X1 0
92343V10
03741110
12485720
07181310
25490A10
61744644
90341W10
75043810
02553E1 0
08467010
70959W10
93114210

Cusip Company Name

2,300,000.00
890,000.00
280,000.00
470,000.00
700,000.00

1400,000.00
900,000.00
140,000.00
900,000.00
240,000.00

1,600,000.00
500,000.00
700000.00
800,000.00

3,400.000.00
850,000.00

1,100,000.00
140

1,000,000.00
270,000.00

Shares Sold

155,274,180.47
68,486,254.00
43,362,852.50
33,566,598.00
33,348,195.00
30,657,521.50
27,720,980.00
26,901,432.00
26,627,450.00
25,459,191.60
25,362,120.00
24,534,690.00
24,331,360.00
24,051,300.00
23,334,120.00
19,731,127.40
19,359,020.00
16,429,692.63
15,217,832.30
14,549,359.00

$ Amount Sold

59491810
03783310
65584410
35671 D85
22822710
93114210
58933Y10
30231Gb
92553 P20
85811910
74271810
4.5920010
78388J10
00915810
89417E10
87612E10
09702310
20825C10
I 6676410

2,500,000.00
240.000. 00
850,000.00
600,000.00

1,050,000.00
695,000.00
960,000.00
475000 00
900,000.00

1.82.5.000.00
460,000,00
215,000.00

Rfl

350,000 00
475.000 00
425,000. .00
285.009 00
35Ofl0•0C’

73.381.758.55
60,450.556.26
51,036,547.12
50,635.92581
39,874.891.76
38,279,645.58
34,689823.29
32 589 654 92
31.930,244.60
3.flQP1. Q74j7

29,023,791 .32
27.48 5.72 35
26727,848.78
26,260.250.99
25272.640.29
23.699,604,25

20,475,656,49

UNITED PARCEL SERVICE-CL B
UNION PACIFIC CORP
GOLDMAN SACHS GROUP INC
CLIFFS NATURAL RESOURCES
STATE STREET CORP
CONTINENTAL AIR
AETNA INC
BLACKROCK INC
VERIZON COMMUNICATIONS INC
APACHE CORP
CBS CORPORATION
BAXTER INTERNATIONAL INC
DIRECTV GROUP INC
MORGAN STANLEY
US AIRWAYS GROUP INC
RADIOS HACK CORP
AMERICAN EAGLE OUTFITTERS
BERKSHIRE HATHAWAY INC-CL A
PENSKE AUTO GROUP
WAL-MART STORES, INC.

SALES:

MICROSOFT CORP.
APPLE INC
NORFOLK SOUTHERN CORP.
FREEPORT-MCMORAN COPPER-B
CROWN CASTLE INTERNATIONAL CORP.
WAL-MART STORES, INC.
MERCK & CO. INC.
EXXON MOBIL CORP.
VIACOM INC CL B
STEEL DYNAMICS INC
PROCTER & GAMBLE CO
INTL BUSIN’ESS MACHINES CORP
SBA COMMUNICATIONS CORP
AIR PRODUCTS & CHEMICALS INC
TRAVELERS COMPANIES. INC. THE
TARGET CORP
BOEING COMPANY
CON000P HI LLIPS
CHEVRON CORP

40621610 HALLIBURTON CO.
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EXHIBIT 10
COMMON PENSION FUND A

20 Largest Total Purchases and Sales for Domestic Equities
711109 through 4130110

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased

91131210
65584410
18683K10
38141G10
12640810
26054310
92343V10
00817Y10
42823610
71708110
90781810
68389X1 0
46625H10
85206110
35671 D85
12665010
03783310
20854P10
61744644
96216610

2400,00000
3,360,000.00
1638,000.00

600,000.00
2,100,000.00
3,720000.00
2,900,000.00
2,900,000.00
1,770,000.00
4,455,000.00

890,000.00
3,100,000.00
1,505,000.00

14600,000.00
840,000.00

1,885,000.00
297,500.00

1,145,000.00
1,900,000.00
1406,000.00

161,090,890.47
158,305.029.30
96,962,891.15
94,434,488.50
89,294,437.00
88,545,799.00
86,168,710.00
84,661,670.00
82,757,384.00
74,961,692.50
68,486,254.00
67,829,495.00
64,974,830.00
59,157,868.22
56288,294.50
56,143,245.32
55,714,863.75
55,113,174.00
54,157,705.00
53.993,267.60

Cusip Company Name Shares Sold $ Amount Sold

17296745
59491810
98302410
80660510
93114210
30231G10
65584410
88579Y10
12640810
92343V10
03783310
45814010
22822710
02991220
65163910
42823610
17275R10
008’17Y10
61 166W10

22 V 1 ‘‘

CITIGROUP INC
MICROSOFT CORP.
WYETH
SCHERING-PLOUGH CORP.
WALMART STORES, INC.
EXXON MOBIL CORP.
NORFOLK SOUTHERN CORP
3MCO
CSX CORP
VERIZON COMMUMCATIONS INC
APPLE NC
INTEL CORP
CROWN CASTLE INTERNATIONAL CORP.
AMERICAN TOWER CORP. CL A
NEWMONT MINING CORP.
HEWLETT-PACKARD CO
CISCO SYSTEMS iNC
AETNA INC
MONSANTO CO.

101
8.700.000.00
5,540.000.00

11.383,200.00
2.895,000.00
2,145.000.00
2,360,000.00
1.497.00000
2.450,000.00
3.400.000.00

i’”’ cnn.
‘i)( ,‘jJU.UU

5,350. 000.00
2.678,760 00
2,930,000,00
2,050.000.00
1.970,000.00
‘ flfl2flr nfl

,‘.i,..,,.,’j

2,700.000.00
fl(A Qflfl. fin

2,195,000.00

343.083.223.50
239.644,407.41
235,838,305.30
216.875,548.56
156,121,092.73
149.083.991.48
129,668,509.83
109.943.117.34
108,079,997.42
108,002.146.60
103.489.712.57
103.339.714.82.
102,685.781.47
97,331.400.62
96.403.096.62
91,873.067.32
84,304 522 09
81,264,350.10

80,451,746.92

UNITED PARCEL SERVICE-CL B
NORFOLK SOUTHERN CORP.
CLIFFS NATURAL RESOURCES
GOLDMAN SACHS GROUP INC
CSX CORP
DOW CHEMICAL
VERIZON COMMUNICATIONS INC
AETNA INC
HEWLETT-PACKARD CO
PFIZER INC
UNION PACIFIC CORP
ORACLE CORP
JP MORGAN CHASE & CO
SPRINT NEXTEL CORP
FREEPORT-MCMORAN COPPER-B
CVS CORP
APPLE INC
CONSOL ENERGY INC
MORGAN STANLEY
WEYERHAEUSER CO

SALES:
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Exhibit 11

As of 4/30/2010
Portfolio: Common Fund B Base Currency: USD
Benchmark: Barclays US Long GovfCredit

Number of Issues 546 1,245 -699
Market Value 17,836,330,925 l,459571,726 16,376,759j99
Puce

100.0 l097 -9.7
Total Return 293 102 -0 10
Price Return 249 2 55 -006
Coupon Return 044 C47 -0 03
Quality Rating AA3/Al k3/Al n/a
Coupon 5256 6 174 -0919
CurTent Yield 5290 5 631 -0 341
I)uration 1091 1246 -155
Yield to Mat 5116 5256 -0 140
Yieldto Worst 5113 1231 -0118
ModDurtoMat 1069 1226 -L57
Mod Dur to Worst 1058 1221 -1.63
OAS 107.0 92.6 145
OAS Duration 1047 11.91 -l 45
Convexity 1 76 2 32 -0 55
Maturity 1880 23.08 -4.27
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Exhibit 13
By Moodys Rating

Portfolio: Common Fund B
Benchmark: Barclays US Long Gov/Credit As Of: 4/30/2010

Base Currency: USD

Total Aaa A Baa > Ba N/A
Market Value 1%j

Portibho 100.00 25.71 15 55 31.14 33.9 350 032
Benchmark 100.00 45.61 9.01 22.65 22.72
Difference 000 -19.90 654 8.48 1.116 5.50 032Dur ition

Porlfolio 10.91 11.00 Ifl.6 11.35 1041 0.79
Benchmark 1241, 2.79 12.49 12 59
Dtffcrence -1.55 -1.77 -1.81 -1.23 -1.31 19.79

Mod l)ur to Worst

Portftlio 10,58 10.57 1034 I 1.05 10.1’ 10.16
Benchmark 122! 1149 12.39 11.33 11.44
Difference -11,3 -1.92 -2.05 -1.27 -1,27 10,16

Yield to Mat

Portioho 5.16 4.245 5 156 5.3o2 5.6Th 5.404
Benchmark 5.256 4.384 5 590 5,928 6,204
Difference -0.140 -0. 139 -0.484 1),597 -0.529 5,404

0 S

Portfolio 1O.O 207 09.2 124.8 169.
Benchmark 92.1, 7.7 24.5 157 5 I 85.5
Difference 14.5 I 3.! -15.3 -32.7 -1 5,0 I5 2

Duration fdntrj

Portfolio 10.91 2.85 1.68 3.58 2.51 0.29
Benchmark 2.46 5.82 I 17 2 55 21,6
Dif1irence -1.55 -1.97 0.56 0.73 -0.16 029
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Portfolio: Common Fund B
As Of: 4/30/2010

Exhibit 14
Top 20 Issuers by Market Value

issuer Name Market Value fYo3

UST UNITEI) STATES TREASURY NOTEI3() 10.15
FHLMC DERAL NATIONAL MORTGAGE CORP 2.92
US S [JNJTEI) STATES TREASURY STRiP C 2.72
T AT&T 2.31
VZ VERILON 2.22
COP CONOCO 1.68
US SP ITNI [El) STATES TREASURY STRIP P 1.67
TVA TENNESEE V.A. - PRIN STRIP 1.35
BRK BERKSHIRE HATI IA WAY 1.25
(IL GENERAL ELECTRIC 1 .23
QITEL HYDRO QUEBEC 1.13
WFT WEATIIERFORD INTL INC 1.03
RFCSP RESIDUAL FUNDllG - STRiP 0.99
JNJ JOHNSON & JOHNSON 0.97
CSX CSX CORP 0.95
FE FIRST ENERGY 0.93
PFE PFIZER 0.90
TRP TRANSCANADA CORP 0.90
RIG TRANSOCEAN INC 0.89
ALP AMERICAN ELECTRIC POWER 0.88
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PURCHASES:

EXHIBIT 15
COMMON PENSION FUND B

Total Purchases and Sales for Domestic Fixed Income
411I10 throucih 4130110

Cusip Company Name Shares Purchased $ Amount Purchased

650014TF
882722KF
64972FL2
6832348K
1 67593AM
626207YF
57419250
70869PFT
592125AM
5741925D
803854ET
594712PP
452152FA
1 67593AN
452152DU
91 2833LU
563469CZ
387883PP
271014TU
91 2833LZ
68607DNL
548661CR
20772G5P
1 30685F3
677521DE
170016XD
548661CQ
102885GY
70917RB6
664754T2
686430EX
658289ZD
592125AA
544646A6
485305W
778017ML
677521DF
688028KU
13063BFR
9382400P
20772G5Q

50,000,000.00
50,000,000.00
43,000,000.00
40,000,000.00
35,000,000.00
35,000,000.00
34,000,000.00
28,000,000.00
25,000,000.00
25,000,000.00
15,000,000.00
20,000,000.00
20,000,000.00
20,000,000.00
20,000,000.00
40,000,000.00
14,000,000.00
17,500,000.00
15,000,000.00
30,000,000.00
13,000,000.00
12,000,000.00
11,000,000.00
10,000,000.00
9,000,000.00
9000,000.00
8,000,000.00
7,900,000.00
7,000,000.00
6,000.000,00
5,000.000.00
5.000.000.00
5,000.000.00
5.000.000.00
5,000.000.00
6.000 000.00

4.000.000.00
2,000000.00
2.000.000.00
2,000.000.00

50,591,000.00
50,263,750.00
44,069,680.00
39,868.800.00
35,000,000.00
34,986,400.00
33,172,780.00
28,000,000.00
25,299,100.00
24,357,750.00
21,180,300.00
20,000.000.00
20,000,000.00
20,000,000.00
19,950,000.00
19,673,200.00
19,547,780.00
17,483,550.00
15,136,950.00
13,761,000.00
13,243,360.00
11,989,800.00
11,010,080.00
10,000,000.00
9,000,000.00
9,000,000.00
7,985,440.00
7.900.000.00
7,000,000.00
6.000,000.00
5,000,000,00
5,000.000.00
5.000.000.00

nnn finn nn
5,000,o.oo.oo
4.960.550,00
4,036,980.00
4,000.000.00
2,137220.00
2 000,000.00
2,000000.00

NY ST TWY AUTH REVBDS
TEXAS ST BUILD AMERICA BONDS
NYC MUN FIN AUTH WTR&SWR REV BAB
PROVINCE OF ONTARIO BONDS
CHICAGO ILL OHARE INTL ARPT REV
GA MUNICIPAL ELEC AUTH REV BDS
MARYLAND ST BUILD AMERICA BDS
PA ECONOMIC DEV CONV CTR REV BDS
METRO GOVT NASHVILLE & DAV BABS
MARYLAND ST BUILD AMERICA BDS
PROVINCE OF SASKATCHEWAN DEBS
MICHIGAN ST UNIV REV BDS
ILLINOIS ST BASS
CHICAGO ILL OHARE INTL ARPT REV
ILLINOIS ST BUILD AMERICA BDS
US TREASURY STRIPS
MANITOBA (PROVINCE OF) DEBS
GRANT CNTY WASH PUB UTIL REV BDS
E BAY CA MUN UTY DIST WTR SY REV
US TREASURY STRIPS
OREGON ST DEPT TRANS HWY REV BDS
LOWE’S COMPANIES INC NOTES
CONNECTICUT ST BASS
CALIF ST PUB WKS BRD REV BDS
OHIO STATE BABS
CHIPPEWA VALLEY MICH SCH BABS
LOWE’S COMPANIES INC NOTES
BOWLING GR ST UNIV OHIO REV BDS
PA ST HIGHER EDL FACS REV BDS
NORTHERN ARIZONA UNIV REV BDS
ORLANDO FL CMNTY REDEV AGY BAB
NO CAROLINA ST UNIV RALEIGH REV
METRO GOVT NASHVILLE & DAV BASS
LOS ANGELES CALIF UNI SCH DIS SD
KLEIN TEX INDPT SCH DIST BABS
ROSEVILLE MICH SCH DIST BASS
OHIO STATE BASS
OSCEOLA CNTY FL SCH BRD CTFS
CALIFORNIA STATE BASS
WASHINGTON CNTY ORE CL WTR REV
CONNECTICUT ST SASS
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EXHIBIT 15
COMMON PENSION FUND B

Total Purchases and Sales for Domestic Fixed Income
411(10 through 4(30110

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased

31395PU5 FHLMC REMIC SERIES 2941WB 53,460,000.00 55,147,331.2592344UAA VERIZON NEW JERSEY INC. NOTES 50,000,000.00 53,221500.00097023BC BOEING CO SENIOR NOTES 35,000,000.00 35,332,500.0031395HZY FHLMC REMIC SERIES 2886HD 32,079,000.00 33983,690.63166751AJ CHEVRON CORP NOTES 30,000,000.00 31,662,500.00565849AF MARATHON OIL SENIOR NOTES 26,581,000.00 28440,075.1492857WAQ VODAFONE GROUP PLC BONDS 25,000,000.00 25,640,500.00O6O5OBAG BANK AMERICA CORP TLGP NOTE 25,000,000.00 25,461,500.0003741 1AR APACHE CORPORATION NOTES 21,000,000.00 22,547,910.0091 2833LN US TREASURY STRIPS 40,000,000.00 21,877,200.0005565QBH BP CAPITAL MKTS PLC NOTES 20,000,000.00 20,811,100.0003076CAE AMERIPRISE FINL INC SR NOTES 20,000,000.00 20,696,100.0025271CAK DIAMOND OFFSHORE DRILLING INC NT 15,000,000.00 16,284,300.0036962GXZ GENERAL ELECTRIC CAP CORP MTN 15,000,000.00 15,908,550.00912833PD US TREASURY STRIPS 30,000,000.00 13,023,300.00548661CR LOWE’S COMPANIES INC NOTES 12,000,000.00 12,192,650.00369604AY GENERAL ELECTRIC CO. NOTES 10,000,000.00 10,793,700.00565849AD MARATHON OIL CORP SENIOR NOTES 9,968,000.00 10,725,767.36202795HH COMMONWEALTH EDISON 1ST MTG BDS 10,000,000.00 10,612,300.006832348A PROVINCE OF ONTARIO BONDS 10,000,000.00 10,575,200.0067021CAF NSTAR ELECTRIC CO DEBS 10000,000.00 10,309,900.0036158FAB GENERAL ELEC GLOBAL INS NOTES 10,000,000,00 10,256,000.00478366AM JOHNSON CONTROLS INC. NOTES 7,000,000.00 7,516,320.00025816AZ AMERICAN EXPRESS CO SR NOTES 5,000,000.00 6,629,250.00563469FJ PROVINCE OF MANITOBA DEBS 6,000,000.00 6,579,900.00039483AM ARCHER DANIELS MIDLAND CO 5,213,000.00 6310,649.2825243YAM DIAEGO CAPITAL PLC NOTES 5,000,000.00 5,560,250.0036962G3P GENERAL ELECTRIC CAP CORP SR NTS 5,000,000.00 4,744.300.00
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EXHIBIT 15
COMMON PENSION FUND B

20 Largest Total Purchases and Sales for Domestic Fixed Income
711109 through 4130110

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased

912810FR
912810PS
912810PZ
912810PV
717081CY
947075AG
563469CN
912833LU
626207YF
581 557AX
05565QBH
650014TF
882722KF
912833LT
655044AD
947075AF
26442CAH
64972FL2
17275 RAH
6832348K

UNITED STATES TREAS TIPS
UNITED STATES TREAS TIPS
US TREASURY TIPS
UNITED STATES TREAS TIPS
PFIZER INC NOTES
WEATHERFORD INT’L LTD
MANITOBA PROV CDA
US TREASURY STRIPS
GA MUNICIPAL ELEC AUTH REV BDS
MCKESSON CORP NOTES
OP CAPITAL MKTS PLC NOTES
NY ST TWYAUTH REV BDS
TEXAS ST BUILD AMERICA BONDS
US TREASURY STRIPS
NOBLE ENERGY INC NOTES
WEATHERFORD INT’L LTD SENIOR NTS
DUKE ENERGY CORP 1ST MTG BDS
NYC MUN FIN AUTH WTR&SWR REV BAB
CISCO SYSTEMS INC SR NOTES
PROVINCE OF ONTARIO BONDS

SALES:

140,000,000.00
100,000,000.00
75,000,000.00
75,000,000.00
52,000,000.00
50,000,000.00
46,000.000.00

120,000,000.00
56,000,000.00
45,000,000.00
50,000,000.00
50,000,000.00
50,000,000.00

100,000,000.00
39,000,000.00
38,000,000.00
45,000,000.00
43000,000.00
40,000.000.00
40,000,000.00

162,307,451.42
111,432,032.32
82,669,682.58
72,421,713.13
65,194,490.00
64,062,040.00
62,176,320.00
58,194,800,00
56,259,700.00
51,998,694.75
51,084,500.00
50,591,000.00
50,263,750.00
48,654,000.00
46,958,540.00
46,952,980.00
44,807,850.00
44,069,680.00
39,940,800.00
39,868,800.00

Cusip
- - Comjy Name Shares Sold $ Amount Sold

912810FR UNITED STATES TREAS TIPS
912810FE UNITED STATES TREAS BDS
912810FG UNITED STATES TREAS BDS
912810PZ US TREASURY TIPS
166751AJ CHEVRON CORP NOTES
369604AY GENERAL ELECTRIC CO. NOTES
912810EQ UNITED STATES TREAS BDS
494368BB KIMBERLY CLARK CORP NOTES
O3O4OWAB AMERICAN WATER CAP CORP BONDS
31395PU5 FHL.MC REMIC SERIES 2941WB
912310FF UNITED STATES TREAS BDS
210371AF CONSTELLATION ENERGY GROUP NOTES
92344UA VERIZON NEW JERSEY INC. NOTES
05565Q6H BP CAPITAL MKTS PLC NOTES
OO2O9AAF AT&T WIRELESS SERVICES INC
670346AH NUCOR CORP NOTES
9i231nP5 UNITED STATES TREAS TIPS
3S962G3 GENERAL ELFCTR CAP CORP SR NTS
947074AJ WEATHERFORD INT’S INC. SR NTS
92857WAQ VODAFONE GROUP PLC BONDS

195,000,000.00
115,000,000.00
102,000.000.00
75,000,000.00
75000.000.00
65,000,000.00
48.200.000.00
52,000,000.00
55000000 00
53,460,000.. 00
50000000 00
49,500.000 00
50.000 000 00
50,000.000.00
39,965.000.00
43.000,000 00
Af\ (“(

45.000.000 00
D,U,UUU.UU

37.000.000.00

238,466,768.43
129,834,696.25
113,760,217.00
81,999,712.54
79,742.600.00
69,265,200.00
59.308.400.95
58,396,040.00
58313.40000
55.147,331.25
54,007612 fl

53.816...080.00
53,221,500.00
52,081.600.00
49,623,341.55
46.338,890.00
45,144,817.18
38.648.100.00
.38,412,540.00
38 39- 9..O 77
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PURCHASES:

EXHIBIT 15a
COMMON PENSION FUND B

Total Purchases and Sales for High Yield Fixed Income
411110 through 4130110

Cusip Company Name Shares Purchased $ Amount Purchased
00208JAC ATP OIL & GAS CORPORATION
1 2686CBA CABLEVISION SYSTEMS CORP
1248EPAJ CCO HOLDINGS LLC
750323M RADIATION THERAPY SERVIC
87922 RAJ TELCORDIA TECHNOLOGIES
761735AA REYNOLDS GRP ISS/REYNOLD
60741GAA MOBILE SATELLITE VENTURE
85224CM SQUARETWO FINANCIAL CORP
458207AC INTELSAT JACKSON HLDG
0316528B AMKOR TECH INC
12686CAZ CABLEVISION SYSTEMS CORP
582411AF MCMORAN EXPLORATION CO
15672WAB CEQUEL COM CAP
488360AE KEMET CORP
481086AB JOSTENS HLDG CORP
778669AB ROTECH HEALTHCARE INC
125581FX CIT GROUP INC
88362RAA THERMON INDUSTRIES INC
75524DAL RBS GLOBAL & REXNORD COR
58470TM MEDIMEDIA USA
345397VN FORD MOTOR CREDIT CO LLC
45823WM INTEGRA TELECOM
09776NAB BON-TON DEPT STORES
91911XAK VALEANT PHARMA
125581FW CIT GROUP INC
640204AH NEIMAN MARCUS GROUP
552953BC MGM MIRAGE INC
65543MB NORANDA ALUMINIUM ACQUIS
62947QAG NXP BV NXP FUNDING
92240MAW VECTOR GROUP
552953AL MGM MIRAGE INC
085790AS BERRY PLASTICS CORP
835834AA SORENSON COMMUNICATIONS
458207AF INTELSAT JACKSON HLDG
422248AA HEALTH NET INC
579489A0 MCCL.ATCHY CO
45031 UBJ ISTAR FINANCIAL INC
654679M NISKA GAS STORAGE US/CAN
i73094M CITIGROUP CAPITAL XXI
222 34XAD COUNTRY GARDEN
125581FU CIT GROUP INC
70788AAA PENN VIRGINIA RESOURCE
1724414.3 OINEMARK USA INC
716495AD PETROHAV’K ENERGY CORP
85375CAY STANDARD RACIFIC CORP

2,275,000.00
1,775,000.00
1750,000.00
1,750,000.00
1,600.000.00
1,475,000.00
1,400,000.00
1,400,000.00
1,225,000.00
1,235,000.00
1,200,000.00
1,100,000.00
1,170,000.00
1,100,000.00
1,000,000.00
1,100,000.00
1,025,000.00

945,000.00
950,000.00
900,000.00
830,000.00
700,000.00
700,000.00
675,000.00
675,000.00
575,000.00
650,000.00
675,000.00
550,000.00
500,000.00
525,000.00
500000.00
500,000 00
450,000.00
500.000 00
4•25,0O0,O
450,000.00
400.000 00
400,000.00
390000.00
400,000.00
385 000 00
350.000.00
zz rt

oso.000 oo

2,270,339.00
1,786,250.00
1,750,000.00
1,741,582.25
1,600,000.00
1,476,125.00
1,474,062.50
1,377,000.00
1,323,000.00
1,237,250.00
1,201,718.75
1,194,875.00
1,193,400.00
1,089,310.00
1,035,000.00

984,500.00
974,875.00
955,331.25
951,618.75
846,000.00
825,667.40
700,000.00
689,500.00
676,187.50
643,375.00
608,062.50
563,875.00
553,875.00
545,875.00
505,000.00
501,375.00
50025000
486 250.00
480,43125
46750000
462,18T50
450,718.75
419000.00
399.50000
387.69120
386,843.75
385.00000
370 552 50

350,906.25
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EXHIBIT 15a
COMMON PENSION FUND B

Total Purchases and Sales for High Yield Fixed Income
411110 through 4130110

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased

67090FAD NUVEEN INVESTMENTS INC 35000000 3495625012527GM CF INDUSTRIES INC 325,00000 325,000.0070336TAC PATRIOT COAL CORP 32500000 322,656.75120463AA BUMBLE BEE FOODS 300,000.00 308250.0038869PAF GRAPHIC PACKAGING INTL 275,000.00 295,281.2512527GAB CF INDUSTRIES INC 275000.00 276,468.7537932JAB GLOBAL CROSSING 250,000.00 274,406.251248EPAM CCO HOLDINGS LLC 250,000.00 252,968.75783764AP RYLAND GROUP 250,000.00 250,000.00532776AS LIN TELEVISION CORP 225,000.00 226,281.2570319WM PATHEON INC 225,000.00 225,000.0044701QAP HUNTSMAN INTL LLC 200,000.00 200,750.0055932RAG MAGNACHIP SEMI 200,000.00 197,348.00832248AS SMITHFIELD FOODS INC 175,000.00 196,656.25750492AC RADNET INC 200,000.00 194,500.00413627BM HARRAHS OPERATIN CO INC 225,000.00 194,218.75319963AV FIRST DATA CORP 225,000.00 190,125.0045031UAU ISTAR FINANCIAL INC 200000.00 188,500.00460933AJ INTERNATIONAL WIRE GROUP 175000,00 173316.5037946SAA GLOBAL GEOPHYSICAL SVC 175,000.00 169,765.7591911XAH VALEANTPHARMA 150,000.00 157,500.0001881 PM ALLIANT HOLDINGS 150,000.00 156750.00513075AW LAMAR MEDIA CORP 150,000.00 150,000.0065339EAA NEXSTAR/MISSION BROADCST 150,000.00 149,04600451102AF ICAHN ENTER FIN 150,000.00 145,125.00750829AB RAINBOW NATIONAL SERVICES 130,000.00 136,82500640204AG NEIMAN MARCUS GROUP 125000.00 127,968.75277461BH EASTMAN KODAK CO 125000.00 127,500.00485188AH KANSAS CITY SOUTH 105000.00 125475.00532716AS LIMITED BRANDS 125,000.00 125,000.0028368EM EL PASO ENERGY CORP 100000.00 99,500.00629360AB NPC INTERNATIONAL INC 75,000.00 76,125.0062910TAD NFR ENERGY LLC!FIN CORP 75.000 00 74.065 50361990AA GWR OPERATING PARTNERSHIP 50000.00 49,250.003825506A GOODYEAR TIRE 25 020 05 24 968 ‘541365’OAC HARRAHS OPER Co 25000.00 24,687.50

SALES:

Cusip Company Name Shares Sold $ Amount Sold

27876GBH DISH DES O.QRP 2500000.00 2s631.250..009flQl.i7.E UNJTED AIRLINES INC 2.000.000 00 2.180 000.002R3 TLLC3RLiIT6CMNOLOES 200000000 2014 C0 00
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SALES:

EXHIBIT 15a
COMMON PENSION FUND B

Total Purchases and Sales for I-Ugh Yield Fixed Income
411/10 through 4130/10

Cusip Company Name Shares Purchased $ Amount Purchased

172967 ES
90 320 RAA
12543DAF
67000XA8
91 8866AR
56845TAG
45822EAJ
471 1O9AC
591 709AC
1 2686CBA
681904AJ
681904AG
345397VL
878742AQ
36318MAA
4503 1TAQ
51 7834AB
552953BC
15671BAD
629855AN
56845TAF
31 5292AD
71 6495AB
701081AS
983130AD
1 2686CAZ
35671 DAS
92203PAD
882330AF
481087AC
640204AH
22 764 LAA
1853 8TAA
878742AJ
345397VA
881609AW
880349AH
390064AL
4041 19AU
704549AE
345397VC
248EPAJ
0.5329WAJ

W4

1,790,000.00
1,650,000.00
1,393,000.00
1.350,000.00
1,250,000.00

975,000.00
1,125,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00

900,000.00
575,000.00
650,000.00
625,000.00
625,000.00
650,000.00
550,000.00
525,000,00
450,000.00
500,000.00
470,000.00
475,000.00
475,000.00
450000.00
400,000.00
450,000.00
505,000.00
375,000.00
350,000.00
350,000.00
350 00000
300,000.00
340.00000
.335,000.00
342.000.00
350,000.00
325.000 00
325,000 00
300,000.00
300.00000
300,000.00

250,000.00

1,839,583.00
1,701,562.50
1,445,237.50
1,317,768.75
1,304,687.50
1,267,500.00
1,164,375.00
1,050,000.00
1,042,500.00
1,013,750.00
1,008,750.00
1,002,500.00

972,000.00
707,968.75
683,605.00
614,062.50
600,000.00
572,000.00
569,250.00
564,375.00
509,625.00
493,750.00
490,562.50
484,500.00
479,750.00
455,625.00
447,000.00
443,812.50
381,275.00
377,812.50
368.37500
366,625.00
366 625.00
364,776.00
358 70 nO
349.237,50
349.17375
345625.00
344.906 25
343.68750
318.375,00
‘07 nn nn
O1125C’0
274 C;rJ000.
265.937,50

CITIGROUP INCORPORATED
UPC GERMANY
COMMUNITY HEALTH SYSTEMS
NOVELIS INC
VALASSIS COMMUNICATION
MARINER ENERGY INC
INTELSAT SUBSIDIARY HLDG
JARDEN CORP
METROPCS WIRELESS INC
CABLEVISION SYSTEMS CORP
OMNICARE INC
OMNICARE INC
FORD MOTOR CRED L P
TECK RESOURCES LIMITED
GALAXY ENTERTAINMENT COMPANY
ITC DELTACOM INC
LAS VEGAS SANDS CORP
MGM MIRAGE INC
CENVEO CORP
NALCO CO
MARINER ENERGY INC
FERRELLGAS LP
PETROHAWK ENERGY
PARKER DRILLING CO
WYNN LAS VEGAS LLC
CABLEVISION SYSTEMS CORP
FREEPORT MCMORAN
VANGUARD HEALTH
TEXAS COMPETITIVE
VISANT CORP
NEIMAN MARCUS GROUP
CROSSTEX ENERGY
CLEARWRE COMM/FINANCE
TECK RESOURCES LIMITED
FORD MOTOR CREDIT CO LLC
TESORO CORP
TENNECO AUTOMOTIVE
GREAT ATLANTIC & PACIFIC TEA CO
HCA INC
PEABODY ENERGY CORP
FORD MOTOR CREDIT
COO HOLDINGS LLC
AUTONATION INC
ATP OIL & GAS CORPORATION
AMERICAN AXLE
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EXHIBIT 15a
COMMON PENSION FUND B

Total Purchases and Sales for High Yield Fixed Income
411110 through 4I30I10

SALES:

Cusip Company Name Shares Purchased $ Amount Purchased
043353AC ARVINMERITOR INC 25000000 24531250880779AU TEREX CORP 250,000.00 245000.00983055AA WYLE SERVICES CORP 235,000.00 242050.0095081QAH WESCO DISTR INC 245,000.00 241,325.00858119AQ STEEL DYNAMICS 225,000.00 232,875.0030250BAC FMG FINANCE PTY LTD 200,000.00 232,000.0012527GAA CF INDUSTRIES INC 200,000.00 207,500.0074387UAA PROVIDENT FUNDING ASSOC 200,000.00 206,000.0022234XAD COUNTRY GARDEN 200,000.00 199,000.00026874BS AMERICAN INTL GROUP 225,00000 197,437.5025380WAA DIGICEL GROUP LTD 185,000.00 185,693.75858119AN STEEL DYNAMICS INC 175,000.00 182,000.0003841XAA AQUILEX HDG/AQUILEX FIN 165,00000 179,025,0087922RAD TELCORDIA TECHNOLOGIES 175,000.00 178,718.75269246AY E TRADE FINL 95,000,00 170,168.75345397VN FORD MOTOR CREDIT CO LLC 165000.00 164,381.25421924BF HEALTHSOUTH CORP 150000.00 164,062.50364725AP GANNET CO INC 150000.00 162,000.00031652BB AMKOR TECH INC 160,000.00 160,800.0065339EAA NEXSTAR/MISSION BROADCST 150,000.00 153,000.0067090FAD NUVEEN INVESTMENTS INC 150,000.00 150,750.00852060AT SPRINT CAPITAL CORP 150,000.00 145875.00861 84BAA STONEMOR/CORNERSTN/OSIR 135000.00 140,062.5011 1621AE BROCADE COM SYS 125000.00 128,750.00640204AG NEIMAN MARCUS GROUP 114015.00 116,580.34867363AN SUNGARD DATE SYSTEMS INC 100,000.00 110250.00204755AB COMPTON PETROLEUM FINANCE CO 125,000.00 106,718.75870757AB SAINT ACQUISITION 100,000.00 100,250.00488360AE KEMET CORP 100,000.00 99000.00319963AR FIRST DATA CORP 100000.00 92,000.00226566AG CRICKET COMMUNICATIONS 75,000.00 78.00000536022A8 LINN ENERGY LLC 75,00000 74,906.25210805DL CONTINENTAL AIRLIN 5576047 56039 28OO130HBH AES CORPORATION 5000O.O0 51,687.50690368AH OVERSEAS SHIPHLD 50,00000 51000008II8ORAE SEAGATE TECH HDD 60,00000 5025C006294QAG NXP BV NXP FUNDING 25,00000 24,5000024823UAG DENBURY RESOURCE 6000 00 600000
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EXHIBIT 15a
COMMON PENSION FUND B

20 Largest Total Purchases and Sales for High Yield Fixed Income
711109 through 4130110

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased
397624AF
90931 78E
97314XAE
451 1O2AF
1 5080BAA
125581FX
458207AC
579489AC
390064AL
20854PAC
345397VL
23918KAH
37932JAB
78442FAE
536022AB
832248AS
284138AD
001 3OHBH
OO2O8JAC
12543 DAF

Cusip

--

Company Name

6,100,000.00
5000,000.00
4,100,000.00
4,000,000.00
3,650,000.00
3,275,000.00
2,600,000.00
2,700,000.00
2,700,000.00
2,635,000.00
2,550,000.00
2,625,000.00
2,390,000.00
3,000,000.00
2,400,000.00
2,265,000.00
2,425,000.00
2,325,000.00
2,275,000.00
2,225,000.00

Shares Sold

5,894,857.00
5,068,750.00
4,152,545.50
3,909,375.00
3,639,694.00
2,875,187.50
2,797,687.50
2,686,829.25
2,676,131.75
2,639,493.75
2,566,572.50
2,538,062.50
2,530,144.35
2,392,500.00
2,341,248.00
2,338,993.75
2,291,632.50
2,284,406.25
2,270.339.00
2,262,282.50

$ Amount Sold
397624AF
25459HAG
1 2543DAF
27876G8H
4041 19BE
45822EAJ
2841 38AC
0291 7IAC
35671DAS
7481 9RAK
5272 98AF
482434AF
767201AH
345397VC
460146CD
126304AP
5529 53AD
471109AC
92658TAM
591709AC

GREIF INC
DIRECTTV HOLDINGS
COMMUNITY HEALTH SYSTEMS
DISH DBS CORP
HCA INC
INTELSAT SUBSIDIARY HLDG
ELAN FIN PLC I ELAN
AMR REAL ESTATE PTR
FREEPORT MCMORAN
QUEBECOR MEDIA
LEVEL 3 FINANCING
KCS ENERGY NO
RIO TINTO FIN USA LT
FORD MOTOR CREDIT
INTL PAPER CO
CSC HOLDINGS INC
M G M MIRAGE INC
JARDEN CORP
VIDEOTRON LTEE
METROPCS WIRE

6,000.000.00
5,125,000.00
4,610,000.00
4,000,000.00
3.890.000.00
4,000,000.00
4000000 00
3.970.000.00
3,381,000.00
3.250.000 00
3,00,00000
3,000.000 00
2,485,000.00
3,000000 00
2.200.00000
2,650.000 00
2.725.00000
2,520.000.00
2 350.000. 00
2,450.000.00

5,912,500.00
5,411.875.00
4,777,001.25
4,176,250.00
4.175,160.75
4,123,125.00
4077,520 00
4.053 131 80
3,764,582.50

)7ci tfl

3,240,000.00
2.994.85 00
2,901,367.55
2.875.375 00
2,703.373,75
2,626 812 50
2.603..787.50

UU.UU
AO. (‘flñ (fl.

GREIF INC
UNITED AIRLINES INC
WIND ACQUISITION FIN SA
ICAHN ENTER FIN
CEDC FIN CORP INTL INC
CIT GROUP INC
INTELSAT JACKSON HLDG
MCCLATCHY CO
GREAT ATLANTIC & PACIFIC TEA CO
CONSOL ENERGY INC
FORD MOTOR CRED L P
DAVITA INC
GLOBAL CROSSING
SLM CORP
LINN ENERGY LLC
SMITHFIELD FOODS INC
ELAN FIN PLC/ELAN FIN CP
AES CORPORATION
ATP OIL & GAS CORPORATION
COMMUNITY HEALTH SYSTEMS

SALES:
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Exhibit 16
International Equity Holdings by Country

Common Fund D vs Custom International Index
4/30/10

Portfolio Benchmark
COUNTRY Weight Weight Difference
Australia 5.60 6.69 -1.09Austria 0.52 0.22 0.30Belgium

-- 0.71 -0.71Brazil 1.74 3.23 -1.50Canada 7.09 8.56 -1.46Chile 0.04 0.36 -0.31China 1.52 3.70 -2.18Colombia
-- 0.17 -0.17Czech Republic 0.07 0.10 -0.03Denmark 1.57 0.78 0.80Egypt 0.24 0.13 0.11Finland 0.18 0.49 -0.31France 9.60 6.29 3.30Germany 7.04 5.83 1.21Greece 0.47 0.30 0,17Hong Kong 2.34 2.20 0.13Hungary 0.11 0.15 -0.04India 0.74 1.65 -0.91

Indonesia 0.42 0.53 -0.12Ireland
-- 0.22 -0.22Israel 0.21 0.69 -0.49Italy 0.85 1.83 -0.98Japan 24.93 16.54 8.39Kazakhstan
-- 0.03 -0.03Korea 1.38 3.36 -1.98Lebanon 0.01

-- 0.01Malaysia 0.14 0.71 -0.56Mexico 0.54 1.14 -0.60Morocco
-- 0.05 -0.05Netherlands 0.47 2.02 -1.54New Zealand
-- 0.08 -0.08Norway 0.80 0.43 0.37Pakistan 0.03

-- 0.03Peru 0.04 0.14 -0.11Philippines 0.11 0,11 0.00Poland 0.09 0.33 -0.24Portugal 1.51 0.20 1.31Russia 0.54 0.99 -0.45Singapore 1.75 1.20 0.55South Africa 1.02 1,44 -0,42
Spain 1 78 2.37 -0 60
Sweden 1.72 1.91 -0.19Switzerland 622 4.12 2.10Taiwan 0.95 2,77 -1.82Thailand 0.28 0.36 -0.08Turkey 0.43 0.40 0.02United Kingdom 10.97 14.43 -3.47United States 3.75

-- 3,75[Unassigned] 0.18
-- 0.18

Total 100.00 100.00
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Exibit 17
International Equity Holdings by Sector and Industry
Comon Fund D vs Custom International Index 4130/10

Common Fund D transactions from 711/09 -4/30/10

Portfolio Benchmark Net PurISale Net PurISaleEconomic Sector Weight Weight Difference $IJS (MTD) $US (FYTD)

Energy
Energy Equipment & Services
Oil & Gas
Oil Gas & Consumable Fuels

Financials
Capital Markets
Commercial Banks
Consumer Finance
Diversified Financial Services
Insurance
Real Estate
Real Estate Investment Trusts (REITs)
Real Estate Management & Development
Thrifts & Mortgage Finance

Consumer Discretionary 10.4 9.3 1.1 (4,813,072) (109,624,749)Auto Components 1.1 0.7 0.4 (29,116,080) 10,343,299Automobiles 3.8 3.0 0.8 (861,575) 77,847,878Distributors 0.2 0.1 0.0 529,194 (5,244,773)Diversified Consumer Services
-- 0.0 -0.0 (600,468) (600,468)Hotels Restaurants & Leisure 0.7 0.8 -0.1 3,334,782 (5,533,630)Household Durables 1.2 0.8 0.4 (452,173) 35,271,383lnternet& Catalog Retail 0.0 0.1 -0.1Leisure Equipment & Products 0.0 0.2 -0.1Media 1.2 1.6 -0.4 (814,181) (179,009,441)Multiline Retail 0.8 0.5 0.3 (176,115) (63,910,144)Specialty Retail 1.0 0.8 0.2 31,470,939 67,131,961Textiles Apparel & Luxury Goods 0.5 0.9 -0.3 (8,127,395) (45,920,814)Consumer Staples 7.7 8.0 -0.4 (16,909,400) 50,614,192Beverages 1.4 1,8 -0.4 1,482,923 (876,785)Food & Staples Retailing 2.3 2.4 -0.1 (28,773,647) (146,682,269)Food Products 1.6 1 .9 -0.3 (7,473,866) (41,234,898)Household Products 0.4 0.6 -0.2 45,91 1,291Personal Products 1.3 0.4 0.9 17,855,189 160,523,719Tobacco 0.7 1.0 -0.3 32,973,134

3.5 6.4 -3.0 (103,795,767) (282,973,224)
0.0 0.3 -0.3 (37,109,013)
0.2 -- 0.2 (160,106,079) (279,082,749)
3.2 6.1 -2.9 56,310,312 33,218,538

22.7 28.0 -5.3 60,070,997 179,295,414
1,1 2.1 -1.0 46,175,594 116,653,848

12.0 16.8 -4.8 37,299,981 (32,992,398)
0.3 0.1 0.1 25,064,675
1.0 1.3 -0.3 (7,950,591) (22,771,975)
6.2 4.7 1.6 (30,582,413) 3,777,927
0.0 -- 0.0 247370 983,815
0,1 1.0 -0.9 14,870,378 14,870,378
2.0 1.9 0.1 10,679 73,709,144

-- 0.1 -0.1
-- 8.9 78Z564,806 (151 ,857336)
- 1.9 (1.833.158) (1,833,158)

6.9 784•097,963 (150,024,178)
0.1

6.7 1,6 (7,857,936) 37,363,311
0.2 0.3 2.283,032 42.835.752
0.6 1,4 (16,538714) 15.2.20,743
0.2’ -0.2 (985,049) (405.003)
0.1 -0.1
5.6 0.1 7,382.795 (20.288,182)

10.2 3.2 (27,830,978) 193647.646
0.5 -0.4 2,165,496 1.467,793

: 2 -0.0 6 933 948i
16,398,261 13,765,021
2’069 160 14 203 359

t2 ,534 6.31) (213,554,971)

Funds 8.9
Etf 1.9
ishares 6.9
Other Funds 0.1

Health Care 8,3
Biotechnoloqy 0.5
‘n 1 13 o P 03 j
Health Care Providers & Se03ces 0.0
Life Sciences Tocs & Servces 0.0

5.8
Industrials 13.5

Aerosnace & Defense 0.1
Air Frsiaht & Lonistics 0.1

0.2 -0.1
0.5 -0.0
0.4 0.1
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Construction & Engineering 1.9 0.9 1.0 (45,767,397> (31,824,190)Electrical Equipment 1.3 1.1 0.2 5,638,452 54,532,840Industrial Conglomerates 1.1 1.8 -0.6 14,966,785 (7,574,324)Machinery 2.8 2.0 0.7 8,531,863 41,964,226Marine 0.4 0.4 -0.0 (3,267,439)Professional Services 0.8 0.2 0.6 107,210,931Road & Rail 1.3 1.0 0.3 (670,614> 101,869,195Trading Companies & Distributors 0.7 0.5 0.2 25,117,993Transportation Infrastructure 1.7 0,4 1.2 (28,578,354) (96,396,841)Information Technology 8.0 7.3 0.7 18,145,358 188,470,311Communications Equipment 0.1 0.4 -0.3 2,874,415 5,664,636Computers & Peripherals 1.0 0.7 0.2 3,869,925 20,990,671Electronic Equipment Instruments & Components 1.7 1.8 -0.2 4,905,466 63,243,490Internet Software & Services 0.1 0.3 -0.1 (3,615,434) 4,810,291IT Services 0.9 0.7 0.3 (1,271,853) 5,413,400Office Electronics 0.6 0.5 0.1 12,022,573Semiconductors & Semiconductor Equipment 1.0 2.0 -1.0 12,899,811 43,322,725Software 2.5 0.8 1.7 (1,516,971) 33,002,525Materials 7.1 12.9 -5.8 (2,554,557) (241,707,554)Chemicals 2.3 3.1 -0.8 (22,638,836> (78,711,702)Construction Materials 0.1 0.6 -0.5 (1,599,010) (1,621,346)Containers & Packaging
-- 0.1 -0.1 (565,155> (33,131,426>Metals & Mining 4.6 8.6 -4.0 23,011,587 (70,206,656>Paper & Forest Products 0.1 0.4 -0.3 (763,144) (58,036,423)Telecommunication Services 6.2 6.3 -0.1 (115,008,687) 50,315,863Diversified Telecommunication Services 2.4 3.5 -1.1 (97,399,017) (115,731,502)Wireless Telecommunication Services 3.9 2.8 1.1 (17,609,670) 166,047,365Utilities 3.6 4.8 -1.3 (73,880,104) (110,683,053)Electric Utilities 2.4 3.0 -0.6 (72,353,543) (145,646,827)Gas Utilities 0.8 0.4 0.3 (1,414,509) 97,390,403Independent Power Producers & Energy Traders 0.2 0.4 -0.2 (112,051) (5,153,985)Multi-Utilities 0.2 0.9 -0.7 (55,555,047)Water Utilities 0.1 -0.1 (1,717,597)[Unassigned] 0.2 0.0 0.2 (5,247,734)[Unassigned] 0.2 0.0 0.2 (5,247,734)Total 100.0 100.0 -- 508,130,660 (202,386,913)
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Exhibit 18
Common Pension Fund D

4/30/2010

Portfolio Composition

a P mulaJe Hedg’ Ralo
Equt, ‘3.282 5 98.2%
Bonds 00 0,0,
Cash 2369 184
Total 135194 1000% 49%

Developed 6arkets
Australia
Austr a
Belgium
Canada
Denmark
Finland
France
Germays
Greece
Hong Kong
Ireland
Italy
Japan
Nelherlands
New Zealand
Norwa1

Portugal
Singapore
Spain
Sveden
Switzerland
United Kngdoni

Equity

790 4 6.0%
731 06%

0 0%
10015 75%
2220 17%
252 02°c

12755 96%
9893 74%
660 05%

4585 35%
0.0%

1204 0.9%
3519 1 265%
1506 11%

0 0%
1130 09%
2125 16%
2494 19%
2507 I9%
2783 21-c
8787 66%
6F19 50%

Custom Net Foreign
International Currency

Index !i&si Exposure

6.7% 7904
02% 731
07% 00
86% 10015
0.8% 222 0
05% 252
63% 12755
58% 9893
03% 660
2.2% 458.5
02% 00
18% 1204

l66% 654 1 28650
20% 1506
0l% 00
04% 1130
02% 212.5
l2 2494
24% 2507
19% 2783
41% 8787

I4.4% 661 9

Emerging Markets
EM -Global
EM - Europe/Middle East/Africa
Czech Republic
Egypt
Hungary
Israel
Lebanon
Morocco
Poland
Russia
South Attica
Turkey

EM - Latam
Brazil
Chile
Colombia
Mexico
Peru

EM - Asia ex Japan
China
India
Indonesia
Kazakhstan
Korea
Malaysia
Pakistan
Philippines
Taiwan
Thailand

Custom Net ForeIgn
International Currency

0Etil % Equity Index tisn9 Exposure

5327 40% 5327

46 00% 01% 46
345 03% 01% 345
155 01% 02% 155
2119 0.2% 07% 289

18 0.0% 18
00% 01% 00

141 0.1% 03% 141
72.3 0.5% 1 0% 72 3

143.8 11% 1.4% 143.8
60.3 0.5% 04% 603

2413 7 1 9° 3 2% 246.7
60 00% 03% 6.0

00% 0.2% 00
803 0.6% 11% 80.3

6.9 01% 02% 69

987 07% 3.7% 987
875 07% 17% 875
587 04% 05% 587

0.0% 0 0% 0.0
237 5 I 8% 3 4% 237.5

20.4 0.2% 0 7% 20 4
49 00% 4.9

161 01% 01% 161
1359 10% 28% 1359
383 03% 04% 383

Subtotal
United Stales /oashi
Total

113361 853°
236.9

115’3C 853°C

7’ 4% 654 1 106820

T4° 654.1 100820

19404 147%

19464 14 7%

22.6% 00 19464

22.6% 00 19464

iUS D lIar Amcunts in Miii ns)

I) Excludes S denomnatel °ecurilies

Equity Portfolio Sector Weightings

I Ii I 1L1il izi
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Exhibit 19
Common Pension Fund D Equities

Top 30 Overweights vs. Custom International Index
4/30/10

Company Portfolio Benchmark $ MMName Weight Weight Difference Difference
Vodafone Group PLC 2.3 0,9 1.4 191.7SAP AG 1.7 0.3 1.4 187.8Allianz SE 1,4 0.4 1.0 137.5Merck KGaA 1.0 0.0 1.0 132.9HSBC Holdings PLC 2.3 1.4 1,0 131.9Givaudan S.A. 0.9 0.1 0.9 117.0Roche Holding AG 1.7 0.8 0.8 111,5AXAS.A. 1.0 0.2 0.8 107.4Unilever PLC 1.1 0.3 0.8 104.8Teistra Corp. Ltd. 0.9 0.1 0.8 102.3BayerAG 1.1 0,4 0.7 95.9Bouygues S.A. 0.8 0.1 0.7 95.3Wesfarmers Ltd. 0.9 0.2 0.7 88.5LOreal SA. 0.8 0.2 0.7 88.5Fosters Group Ltd. 0.7 0.1 0.7 88.4PPR S.A. 0.7 0.1 0.6 85.7Prudential PLC 0.8 0.2 0.6 85.6Danske Bank AIS 0.7 0.1 0.6 81.6Newcrest Mining Ltd. 0.7 0.1 0.6 79.3JCDecaux S.A. 0.6 0.0 0.6 78.5Sandvik AB 0.7 0.1 0.6 76.2Adecco S.A. 0.6 0.1 0.6 75.6Atos Origin 0.6 0.0 0.5 72.8Banco Espirito Santo S/A 0.5 0.0 0.5 69.1Baloise Holding AG 0.5 0.0 0.5 69.1Fast Retailing Co. Ltd. 0.6 0.1 0.5 68.6Nobel Biocare Holding AG 0.5 0.0 0.5 68.0
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Exhibit 20
Common Pension Fund D Equities

Top 30 Underweights vs. Custom International Index
4/30/10

Company Portfolio Benchmark % $ MMName Weight Weight Difference Difference
NovartisAG

0.8 -0.8 -111.2BHPBilliton 0.7 1.4 -0.8 -102.1GlaxoSmithKline PLC 0.7 -0.7 -100.6Banco Santander S.A. 0.7 -0,7 -95.6Telefonica S.A. 0.7 -0.7 -94.5BP PLC 0.6 1.3 -0.6 -86.7Commonwealth Bank of Australia 0.6 -0.6 -85.2EON AG
0.5 -0.5 -73.4RioTintoPLC 0.5 -0.5 -71.1AstraZeneca PLC 0.5 -0.5 -67.2Royal Bank of Canada 0.2 0.7 -0.5 -63.7BNP Paribas S.A. 0.5 -0.5 -62.6Teva Pharmaceutical Industries Ltd. 0.4 -0.4 -57.9Standard Chartered PLC 0.4 -0.4 -55.6UBS AG
0.4 -0,4 -55.5Anglo American PLC 0.4 -0.4 -55.2National Australia Bank Ltd. 0.4 -0.4 -54.8BASF SE 0.4 -0,4 -54.0British American Tobacco PLC 0.1 0.5 -0.4 -51.1Unilever N.y. 0.4 -0.4 -50.9Credit Suisse Group AG 0.4 -0,4 -50.5Toronto-Dominion Bank 0.1 0.5 -0.4 -50.4America Movil S.A.B. de CV.

-- 0.4 -0.4 -48.7Taiwan Semiconductor Manufacturing Co. Ltd. 0.0 0.4 -0.3 -47,1Cia Vale do Rio Doce Pfd Sh -A- 0.1 0.4 -0.3 -46.6Itau Unibanco Banco Multiplo SA 0.0 0.3 -0.3 -44.3China Mobile Ltd. 0,1 0.5 -0.3 -43,7ABB Ltd. 0.3 -0.3 -43.5Unicredito Italiano Spa Ord 0.3 -0,3 -41,3France Telecom 0.3 -0.3 -40,7
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EXHIBIT 22
COMMON PENSION FUND D

20 Largest Total Purchases and Sales for International Equity
411110 through 4/30110

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased
2501222
46428723
92204285
B28YTC2
6776703
6332439
4813345
B1QGR41
7129577
3091357
0136701
BOBV6K3
4727662
5671735
5949368
6805265
5727973
81 FN8X9
8014635
6335171

Cusip Company Name

33,00000000
3,700,00000
3,700,000,00
1,000,000.00
2,630440.00

200,000.00
4,000,000.00
1,500,000.00

1 80,000,000.00
7,500,000.00
2,000,000.00
1,500,000.00

500,000.00
150,000.00
300,000.00
500,000.00
100,000.00
250,000.00
75,000.00

1,512,100.00

Shares Sold

588,041,708.72
159,434,620.00
159,234,479.03
46,175,595.18
34020,553.70
32,218,868.94
26,431,260.49
24,049,709.27
16,633,794.46
15,541,833.28
14,944,635.69
11,705,938.63
11,158,550.22
11,021,133.95
10,429,036.17
10,395,522.37
9,984,771.37
9,778,133.29
9,204,080.72
8,403,882.62

$ Amount Sold
0798059
46428684
5842359
8038516
4103596
BOBV6K3
4588364
6948836

it:.

i1

4661€.07

5956078
5803925

92204283

18.000,000.00
10,000,000.00
7,000.000.00
6,390,625.00

11,350,000.00
5.000.000.00

500,000.00
1,101.946.00

100.000 0u
3.5374 00
25,000.00

“117’ (7’fl 77’

1,00000000
250 00000

1,000.000.00
1 500 ooo nQ

520,000.09
1560 91)9 nfl

197,300.00
71

162,523,870.71
105.340218.87
96,026,262.99
61.997,945.07
41,089,232.38
35.671,722.06
35.394 287.86
32.75910. 54
24 377,443,34
‘74 7’1’ f,ñ “Q311

23.035.872.91
19,784,3.32.89
18.578,828 Q7

15.390 34561
15.187,254.90
10,803,444.6.3

Rnflflfllll 17.

8,404.980.00
8,..3•41. 193.81

ISHARES S+PITSX 60 INDEX FUN
ISHARES TR MSCI EMERGING MARKETS
VANGUARD I SHS VANGUARD EMERGING
MACQUARIE GP LTD NPV
SANTOS LTD NPV
FAST RETAILING CO LTD
SKANDINAVISKA ENSKILDA SEK 10.0
ATLAS COPCO AB NPV RFD
SAS AB
BT GROUP PLC
BRITISH LAND CO PLC
BANCO POPULAR ESPANOL SA EUR 0.1
RAUTARUUKKI OYJ NPV
SANOFI-AVENTIS SA EUR 2.0
ASML HOLDING NV
SHISEIDO CO LTD JPY 50.0
SIEMENS AG-REG
OUTOTEC OYJ NPV
SYNTHES-STRATEC INC CHF 0.001
MITSUBISHI UFJ FINANCIAL GROUP

SALES:

BP PLC
ISHARES MSCI JAPAN INDEX FD
DEUTSCHE TELEKOM AG NPV
FERROVIAL SA
ENERGIAS DE PORTUGAL SA
BANCO POPULAR ESPANOL SA EUR 0.1
MICHELIN EUR 2.0 REGD
WESFARMERS
ZURICH FINCL SVCS AG (REG)
ESSILOR INTL SA GIL GEN D’OPTIQU
GIVAUDAN (PEG”
VERE3UND OES•TERREiCHISCHE ELEKT
ABERTIS INFRAESTRU
SOCIETE GENERALE EUR 1 25
KONINKLIJKE KPN NV
B RI SA
PUBLIC POWER CORP EUR. 4 6
BULGARI SPA EURO 7i fl7
VANGUARD I S U.S VANGUARD EMER56NG
UNDT S SPRREG
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EXHIBIT 22
COMMON PENSION FUND 0

20 Largest Total Purchases and Sales for International Equity
711109 through 4/30110

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased

2501222
92204285
46428723
5956078
4057808
6332439
5842359
B033F22
7124594
0876289
5529027
81XH026
6900643
B16GWD5
3091357
7110720
6642860
4741844
6298542
0056650

Cusip Company Name

46428684
0798059
6144690
8038516
5983816
5842359
5641567
4712”98
B2BODG9
5579.550
4065663.
5748521
0632016
5533976
5956078
4263304
7103065
B002003
B033F22
4852832

3300000000
6,538,600.00
6,515,240.00
6,800,000.00
1,150,000,00

690,610.00
7,000000.00

23,250,000.00
1,000,000.00
5,000,000.00
1,750,000.00
1,500,000.00
2,034,600.00

36,403,090.00
43,500,000.00

1,500,000.00
9,758,140.00

700000.00
934,500.00

2,000,000.00

Shares Sold

120.000,000.00
41,936,472.00
4,000000.00

12.390.625 00
500,000.00

9,000,000.00
2,500,000.00
2250.000 00

14,343,421.00
4.000 000.00
4,791,875,00
6.000.000.00

20,700.000.00
250,000.00

5.800,000.00
8,222,222.00
2.000 00000
2,044,954.00

588,041,708.72
277,135,833.29
276,713,248.11
118,583,623.56
115,496,237.05
101,051,503.03
100,514,980.35
94,915,405.11
90,639,128.31
90061,704.91
89,331,779.71
86,824,698.98
86,095,878.67
8147,41 3.96
82,709,148.11
82,134,057.68
72,855,370.51
67,322,803.98
66,096,307.19
61,815,430.45

$ Amount Sold

1,224,402,389.42
383,465,989.51
147,892,295.31
132,594.914,53
124,218.741.90
123.760.040.82
112,966.720,48
112.370.689.25
109,196,095.65
103997 680 59
101 SIE’ 311.85
97.740.241 65
95,840.751.42
94,012 522.73
92.253,906.16
91,143.151.09
88.721.427 90
77,859,317.23

ISHARES S+P)TSX 60 INDEX FUN
VANGUARD I SHS VANGUARD EMERGING
ISHARES TR MSCI EMERGING MARKETS
KONINKLIJKE KPN NV
L’OREAL SA EUR 0.2
FAST RETAILING CO LTD
DEUTSCHE TELEKOM AG NPV
CENTRICA ORD GBP 0.061728395
BALOISE HOLDING AG
BG GROUP PLC
DAIMLER AG
VINCI SA
TOYOTA MOTOR CORP
VODAFONE GR PLC US
BT GROUP PLC
ADECCO SA-REG
NISSAN MOTOR CO LTD NPV
MERCK KGAA
EAST JAPAN RAILWAY
BHP BILLITON PLC

SALES:

ISHARES MSCI JAPAN INDEX FD
BP PLC
BHP BILLITON LTD
FERROVIAL SA
ZURICH FINCL SVCS AG (REG)
DEUTSCHE TELEKOM AG NPV
CARREFOUR EUR2.50
RENAULT SA EUR 3.81
REED ELSEVIER PLC 14.4397P
FORTUM OYJ EUR 3.40
ABERTIS INFRAESTRU
FIAT SPA EUR 5.0
INTERNATIONAL POWER PLC
SWISSCOM AGREG
KONINKLIJKE KPN NV
DNB NOR ASA
NOVARTIS AG CHF 0.5
GDF SUEZ
CENTRIC!’, ORD GOP flr17O5

ST0060RAND ASA
1Z “)çI” rr’(’

9•,7 30,500.00
.. ,4

71,067,811.82
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EXHIBIT 23
COMMON PENS/ON FUND E

20 Largest Total Purchases and Sales for Alternative Investments
411110 through 4130/10

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased

58658599
58658409
S8659399
58667856
S8686076
S8674486
S8672027
58621579
58668778
58675576
S8698876
S868841 6
58699605
S8677328
S8630380
S8678924
S8674242
58641596
58685532
58681413

Cusip Company Name

150,000,000.00
100,000,000.00

15,000,000.00
9,000,000.00
7,859200.00
7,500,000.00
5,202,665.00
4,907,379.00
4,778,465 00
4,670,902.00
3,704,432.00
3,500,000.00
3,069,822.00
3,000,000.00
2,500,000.00
2,000,000.00
1,841,877.41
1,720,693.00
1,500,000.00
1,401,287.00

Shares Sold

150,000,000.00
100,000,000.00
15,000,000.00
9,000,000.00
7,859,200.00
7,500,000.00
5,202,665.00
4,907,379.00
4,778,465.00
4.670,902.00
3,704,432,00
3,500,000.00
3,069,822.00
3,000,000.00
2,500,000.00
2,000,000.00
1,841,877.41
1,720,693.00
1,500,000.00
1,401,287.00

$ Amount Sold

4942904
4768962
BONJJ17
B2 88092
84258710
2665184
B033F22
25746U10
26441010
7144569
5579550
BO8SN H3
2466149
30161N10
69331010
4031879
74326310
Q7 9087•3
7251470
96345710

276,000.00
119,000.00
178,000.00

1,188.000 00
263,000.00
251,000.00

1.744.00000
19200000
463,000.00

1 377.000,00
290,0’OO.OO
33

132,000.30
145.000 00
134.000 00
182,000.00
143 000 00
332,000,00

1168.00000

10,218,594.32
9,637.013.60
9,352,428.02
9.341.669.89
9.116,846.10
8,999.700.00
7.942.424.95
7,937,760.23
7,685.484.88
7 203 607 27
7 192 817.36
6 858.567 03
6,467,973.71
6,296.605.57
5.855.272.23
5,741,64062
5 547475 04
5,582,947.13
5.489 725 46

CARGILL PROALPHA INDEX NOTE
PERSHING SQUARE CAPITAL MGMT
TA REALTY ASSOCIATES FUND IX
WARBURG PINCUS PRIVATE EQUITY X
RU REAL ESTATE FUND III, LP
CSFB/NJDI INVESTMENT FD (2008-1)
GTCR FUND IX
SILVER LAKE PARTNERS III LP
CARLYLE REALTY V LP
APOLLO INVESTMENT FUND VI
BLACKSTONE R E ASSOC VI.TE.2 LP
CSFB/NJDI EMERG. OPP FUND LP
GLEACHER MEZZANINE II
CSFB-SERIES 2006
NB/NJ SECONDARY FUND II LP
MATLINPATTERSON GLBL OP PTRS IN
NJDOI/GMAM CORE REAL ESTATE
CAPMARK COMM RLTY PRTNRS III LP
CSFB/NJDI INVESTMENT FUND
GSO CAPITAL OPPORTUNITIES FUND

SALES:

E ON AG NPV
RWE AG NPV
EDF EUR 0.50
IBERDROLA SA EUR 0.75
SOUTHERN CO
TRANSCANADA CORP NPV
CENTRICA ORD GBP 0.061 728395
DOMINION RES INC VA NEW
DUKE ENERGY CORP
ENEL SPA EUR 1.0
FORTUM OYJ
NATiONAL GRiD 11.395P

ENBRIDGE INC NPV
EXELON CORP
PG&E CORP
VEOLIA
PROGRESS ENERGY INC
SCOTTISH ÷ SOUTHERN ENERGY GBP 0
SNAM RETE GAS SPA EUR 1.0
WILLiAMS CO INC

You are Viewing an Archived Copy from the New Jersey State Library



EXHIBIT 23
COMMON PENSION FUND E

20 Largest Total Purchases and Sales for Alternative Investments
7/1109 through 4130/10

PURCHASES:

Cusip Company Name Shares Purchased $ Amount Purchased

S8681 706
S8681707
S8658599
S86691 72
S8658409
S8688999
S8685119
S8667856
S8686200
S8676434
S8661 705
S8695591
S86251 75
S8643593
S8674486
S8677328
S8695 145
S8685532
S8633700
S8621579

Cusip Company Name

256,518,301.15
250,000,000.00
150,000,000.00
110,717,421.09
100,000,000.00
50,000,000.00
43,629,761.00
38,000,000.00
34,931,426.00
26,427,482.00
24,956,979.00
23,953,951.00
23,250000.00
15,639,624.90
22,229,052.20
21,000,000.00
20,933,933.00
19,700,000.00
19,215,940.53
18,767,103.00

Shares Sold

256,518,301.15
250,000,000.00
150,000,000.00
110,717,421.09
100,000,000.00
50,000,000.00
43,629,761.00
38,000,000.00
34,931,426.00
26,427,482.00
24,956,979.00
23,953,951.00
23,250,000.00
22,308,189.97
22,229,052.20
21,000,000.00
20,933,933.00
19,700,000.00
19,215,940.53
18,767,103.00

$ Amount Sold

78463V1 0
4942904
4768962
BONJJ17
8288C92
84258710
2665184
58628107
8033F22
25746U10
26441010
7144569
5579550
BO8SNH3
2466149
30161N10
58696373
69331010
4031879
74326310

165,300.00
276,000.00
119,000.00
178,000.00

1,1 88000.00
263.000,00
251 000.00

41,013.804.76
I ..744.000.00

192,000.00
463.000.00

1,377,000.00
290.000,00
713000.00
132,000 00
145 000,00

19.895.133.50
i.UUU.UU
192 flflfl fin.

i UUU. flU

17,475,678.02
10,218,594.32
9,637,013.60
9352,428.02
9.341669.89
9,116,846.10
8.999.700 00
8466017,85
7.942.424.95

7.685.484.88
7203.607.27
7.192.817.36
6858.567.03
6 467,973.71
6 296,605.57
F• 77 9•flfl• ‘7fi

5,855272.23
.5.741 640 62
5,647,475.04

RC WOODLEY PARK LP
GOLD SACHS MULTI STRT PORT LLC
CARG ILL PROALPHA INDEX NOTE
NJDOI/GMAM CT HIGH GRADE PARTNER
PERSHING SQUARE CAPITAL MGMT
SCHROEDERS COMMODITY PORTFOLIO
TPG PARTNERS VI
WARBURG PINCUS PRIVATE EQUITY X
AVE SPECIAL SITUATION FUND V
TEXAS PACIFIC GROUP PARTNERS V
VISTA EQUITY PARTNERS FUND III
TEXAS PACFIC GROUP PARTNERS STAR
SHERIDAN PRODUCTION PARTNERS I-A
GOLDMAN SACHS PE PRTNRS(NJ) II
CSFB/NJDI INVESTMENT FD (2008-1)
CSFB-SERIES 2006
SONJ PRIVATE OPPORTUNITY II
CSFB/NJDI INVESTMENT FUND
NJHL EUROPEAN BUYOUT INVEST FUND
SILVER LAKE PARTNERS III LP

SALES:

SPIDER GOLD TRUST
E ON AG NPV
RWE AG NPV
EDF EUR 0.50
IBERDROLA SA EUR 0.75
SOUTHERN CO
TRANSCANADA CORP NPV
BLACK RIVER GBL MULTI STR LEVR
CENTRICA ORD GBP 0.06 1728395
DOMINION RES INC VA NEW
DUKE ENERGY CORP
ENEL SPA EUR 1 0
FORTUM OYJ
NATIONAL GRID 11 .395P
ENBRIDGE INC NPV
EXELON CORP
PENDRAGON (LANCELOT II FUND
PG&E CORP
VEO.LIA.
PROGRESS ENERGY INC
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Exhibit 25
CASH MANAGEMENT FUND

4/30110

PARTtCIPATION
VALUE PERCENTAGE

STATE $10,228 70.08%
NON-STATE $4,368 29.92%

TOTAL $14,596 100.00%
dollar amounts in millions

PORTFOLIO RATES
STATE NON-STATE AVG.DAYSj

4/30/2010 0.36 0.26 82 1

April 30, 2010

OREPURCHASE
DCERT. OF DEPOSIT
OCOMM PAPER

OGOVT OF CANADA C P
•CANADIAN PROVINCE
OGOVT AGENCY
DUST BILLS
OUST NOTES

DUSTREAS TIPS
OINDUSTRIAL BONDS

Percentage April 30, 2010

REPURCHASE 0.0 $0
CERT. OF DEPOSIT 13.4 $1953850000
COMM PAPER 21.0 $3059487,00O
GOVT OF CANADA C P 0.0 SO
CANADiAN_PROVINCE 0.3 S50,000.000
GOVT AGENCY 01 5100100000
UST BILLS 492[ $781089100
LiST NOTES 139r 52.021.000100 1
US TREAS TIPS O.O SO
INDUSTRIAL BONDS 1.5 5221.111.000
TOTALS 100.0 $14 .586537000

Total US Trea1AOenc, 63 8
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EXHIBIT 26
OTHER FUNDS

Total Purchases for Fixed Income Required to be Reported by State Investment Council Regulations
411110 through 4/30110

PURCHASES: TRUSTEES FOR THE SUPPORT OF PUBLIC SCHOOLS

Cusip Company Name Shares Purchased $ Amount Purchased
912828KH UNITED STATES TREAS NTS 25,00000000 25102,622.81

PURCHASES: CASH MANAGEMENT FUND

O6O5OBAG BANK AMERICA CORP TLGP NOTE 25,000,000,00 25461500.00
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Exhibit 27
State Investment Council

April 30, 2010

Newly Reported Violations

I Date I
Date of I Regulation

Description of Violation I Corrected I
Violation Violated

I No violations to report

Status of Outstanding Violations Previously Reported

I Date
Date of I Regulation I Description of Violation I Corrected I

Violation Violated

1Nothing to report
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