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Managed Net Assets
April 30, 2015

Cash & Accrued Other Assets % of
Securities Income & Liabilities Net Assets Total

Equities

Domestic Equities:
Large Cap Pools

Large Cap Active Pool 2,102,589,922 118,790,703 3,972,634              2,225,353,258 10.71%
Large Cap Index Pool 3,192,237,755       350,765,236               -                         3,543,002,989 17.05%
Large Cap Weighted Alternative Index Pool 1,155,446,195       5,784,664                   341,253                 1,161,572,112 5.59%
Large Cap Enhanced Pool -                         7                                 -                         7 0.00%

Total Large Cap Equities 6,450,273,871       475,340,609               4,313,887              6,929,928,366       33.35%

Small/Mid Cap Pool
Small/Mid Cap Pool 415,631,047          25,632,008                 1,823,883              443,086,937 2.13%
Small/Mid Cap Index Pool 58,037,081            4,443                          -                         58,041,524 0.28%
Small/Mid Cap Enhanced Pool 168,425,186          457,158                      (453,877)                168,428,468 0.81%

Total Small/Mid Cap Equities 642,093,314          26,093,609                 1,370,006              669,556,929          3.22%

Total Domestic Equities 7,092,367,185       501,434,218               5,683,893              7,599,485,296 36.57%

International Pools
Non-US Developed Markets Index Pool 275,802,087 4,499,553 2,450,140              282,751,779 1.36%
Non-US Emerging Markets Index Pool 695,957,475          2,471,138                   427                        698,429,040          3.36%
Non-US Developed Markets Active Pool 1,296,240,206       23,456,610                 (1,040,049)             1,318,656,766       6.35%
Non-US Emerging Markets Active Pool 505,823,533          11,313,129                 1,610,431              518,747,092          2.50%

Total International Equities 2,773,823,300       41,740,430                 3,020,948              2,818,584,678       13.56%

Total Equities 9,866,190,485       543,174,648               8,704,841              10,418,069,975     50.13%

Fixed Income 
Core Plus Bonds Pool 2,405,369,786       54,179,012                 (182,243,497)         2,277,305,301       10.96%
Core Bonds Pool 694,440,511          180,694,691               (170,072,752)         705,062,451          3.39%
Unconstrained Fixed Income Pool 743,299,384          47,250,055                 (22,778,625)           767,770,814          3.69%
Credit & Structured Finance Pool 879,103,008          95,216,240                 974,319,248          4.69%

Total Fixed Income 4,722,212,690       377,339,999               (375,094,875)         4,724,457,814       22.73%

Other Securities and Cash 115,532,554               37,897,788            153,430,342          0.74%

Real Estate Pool 1,274,490,112       82,549,778                 1,357,039,890       6.53%

Real Return Pool 846,334,702          104,958,645               (4,228,722)             947,064,625          4.56%

Absolute Return Pool 1,421,146,734       253,392                      1,421,400,126       6.84%

Private Equity Pool 1,373,659,159       136,275,547               -                         1,509,934,707       7.27%
Private Equity - New Mexico 248,376,913          248,376,913          1.20%
Stock Distributions/Private Equity 2,736,682              2,736,682              0.01%

Total Managed Net Assets 19,755,147,478     1,360,084,563            (332,720,967)         20,782,511,074     100.00%

State Investment Council
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Long-Term
Target

Cash / Cash Equivalents / Accruals 69,047,843 0.46% 0.00%

Equities:
Large Cap Active Pool 1,649,697,578 11.06%
Large Cap Index Pool 2,493,142,015         16.71%
Large Cap Weighted Alternative Index Pool 876,487,576            5.87%
Small/Mid Cap Active Pool 294,025,246            1.97%
Small/Mid Cap Index Pool 43,889,766              0.29%
Small/Mid Cap Enhanced Index Pool 131,285,712            0.87%
            Total US Equities 5,488,527,893     36.78% 31.00%

Non-US Developed Markets Index Pool 165,431,637 1.11%
Non-US Emerging Markets Index Pool 431,576,723 2.89%
Non-US Developed Markets Active Pool 988,972,811            6.63%
Non-US Emerging Markets Active Pool 369,314,625            2.47%
         Total Non-US Equities 1,955,295,796     13.10% 15.00%

Total Equities 7,443,823,689     49.78% 46.00%

 Core Bonds:
Core Plus Bonds Pool 1,335,318,530 8.95% 7.00%
Core Bonds Pool 573,787,214
Unconstrained Fixed Income Pool 715,877,202 4.80% 4.00%
Credit & Structured Finance Pool 694,333,125 4.65% 5.00%
       Total Fixed Income 3,319,316,071     22.24% 16.00%

Real Estate Pool 1,086,324,956 7.28% 10.00%

Real Return Pool 805,637,726 5.40% 10.00%

1,144,271,893 7.67% 10.00%

Absolute Return Pool 1,054,112,049     7.06% 8.00%

Total Fund Net Assets 14,922,534,228 100.00% 100.00%

Market Value % of Net Assets

Land Grant Permanent Fund
April 30, 2015

Private Equity Pool
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Long-Term
Target

Cash / Cash Equivalents / Accruals 11,042,056 0.23% 0.00%

Equities:
Large Cap Active Pool 537,614,209 11.24%
Large Cap Index Pool 730,552,618            15.28%
Large Cap Weighted Alternative Index Pool 285,084,590            5.96%
Small/Mid Cap Active Pool 103,148,494            2.16%
Small/Mid Cap Index Pool 13,827,639              0.29%
Small/Mid Cap Enhanced Pool 37,142,762              0.78%

Total US Equities 1,707,370,312   35.71% 31.00%

Non-US Developed Markets Index Pool 26,270,368              0.55%
Non-US Emerging Markets Index Pool 178,514,161            3.73%
Non-US Developed Markets Active Pool 329,683,919            6.89%
Non-US Emerging Markets Active Pool 149,432,468            3.13%

Total Non-US Equities 683,900,917      14.30% 15.00%

Total Equities 2,391,271,228   50.01% 46.00%

 Core Bonds:
Core Plus Bonds Pool 651,111,577            13.62% 7.00%
Core Bonds Pool 131,275,240            2.75%
Unconstrained Fixed Income Pool 51,893,615              1.09% 4.00%
Credit & Structured Finance Pool 237,865,046            4.97% 5.00%
       Total Fixed Income 1,072,145,478   22.43% 16.00%

Economically Targeted Investments 37,897,788        0.79% 0.00%

Real Estate Pool 242,199,835      5.07% 10.00%

Real Return Pool 139,132,219      2.91% 10.00%

Private Equity:
Private Equity Pool 316,581,850            6.61%
Private Equity New Mexico 248,376,913            5.19%
Stock Distributions/Private Equity 2,736,682                0.06%
Total Private Equity 567,695,445      11.86% 10.00%

Absolute Return Pool 320,404,535      6.70% 8.00%

Total Fund Net Assets 4,781,788,584 100.00% 100.00%

Market Value % of Net Assets

Severance Tax Permanent Fund
April 30, 2015
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Long-Term
Target

35,165,506      14.84% 0.00%

Equities:
Large Cap Index Pool 116,525,157    49.19%
Small/Mid Cap Active Pool 1,339,280        0.57%
Small/Mid Cap Index Pool 298,791           0.13%

Total US Equities 118,163,228    49.88% 57.00%

Non-US Developed Markets Pool 11,904,669 5.03%
Non-US Emerging Markets Pool 7,275,969 3.07%

Total Non-US Equities 19,180,638      8.10% 10.00%

Total Equities 137,343,866    57.97% 67.00%

Core Plus Bonds Pool 45,410,402      19.17% 23.00%

Absolute Return Pool 18,988,878      8.02% 10.00%

Total Fund Net Assets (excl. cash) 201,743,146    

Total Fund Net Assets 236,908,651 100.00% 100.00%

Tobacco Settlement Permanent Fund
April 30, 2015

Cash / Cash Equivalents / Accruals

Market Value % of Net Assets

4



Long-Term
Target

277,150            0.58% 0.00%

Equities:
Large Cap Active Pool 116,941 0.25%  
Large Cap Index Pool 8,720,471        18.39%  
Small/Mid Cap Index Pool 25,291             0.05%

Total US Equities 8,862,703         18.69% 20.00%

Non-US Developed Markets Pool 4,684,200 9.88%  
Non-US Emerging Markets Pool 2,904,803 6.13%  

Total Non-US Equities 7,589,004         16.01% 15.00%

Total Equities 16,451,707       34.70% 35.00%

Core Plus Bonds 6,916,193         14.59% 15.00%

Real Estate Pool 7,445,901         15.71% 15.00%

Real Return Pool 2,294,644         4.84% 5.00%

7,179,982         15.15% 15.00%

Absolute Return Pool 6,841,488         14.43% 15.00%

Total Fund Net Assets  (excl. cash) 47,129,914       

Total Fund Net Assets 47,407,064 100.00% 100.00%

Water Permanent Fund
April 30, 2015

Private Equity Pool

Market Value

Cash / Cash Equivalents / Accruals

% of Net Assets
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Third Party Investors Asset Allocation
April 30, 2015

Cash / Cash Equivalents 0.00 0.00%

Equities:
Large Cap Active Pool 37,924,704 4.78%
Large Cap Index Pool 194,063,025       24.45%
Small/Mid Cap Active Pool 44,573,967         5.61%

Total US Equities 276,561,696       34.84%

Non-US Developed Markets Pool 74,460,947 9.38%
Non-US Emerging Markets Pool 78,157,368 9.85%

Total Non-US Equities 152,618,315 19.22%

Total Equities 429,180,011      54.06% 54.06%

Core Plus Bonds 238,548,739      30.05% 30.05%
 

Credit & Structured Finance Pool 42,121,084        5.31% 5.31%
  

Absolute Return Pool 21,053,156        2.65% 2.65%
  

Private Equity Pool 41,900,908        5.28% 5.28%
  

Real Estate Pool 21,069,257        2.65% 2.65%

Total Third Party Ownership 793,873,156 100.00% 100.00%

Market Value % of Net Assets

6



La
rg

e 
C

ap
La

rg
e 

C
ap

Sm
al

l/M
id

C
or

e 
Pl

us
N

on
 U

S 
N

on
-U

S
C

re
di

t &
 S

tr
uc

tu
re

d
A

bs
ol

ut
e

Pr
iv

at
e 

R
ea

l 
 A

ct
iv

e
In

de
x

 C
ap

 B
on

ds
D

ev
el

op
ed

Em
er

gi
ng

Fi
na

nc
e 

R
et

ur
n

Eq
ui

ty
Es

ta
te

 
To

ta
l

Po
ol

Po
ol

Po
ol

Po
ol

 P
oo

l
Po

ol
Po

ol
Po

ol
Po

ol
Po

ol
In

ve
st

m
en

ts
N

ew
 M

ex
ic

o 
M

ili
ta

ry
 In

st
itu

te
 - 

Tr
us

t S
ch

ol
ar

sh
ip

 
-

   
   

   
   

   
 

2,
48

7,
12

7
   

   
 

70
3,

65
7

   
   

  
2,

25
5,

48
4

   
   

   
   

   
   

76
7,

66
5

   
   

   
19

1,
55

3
   

   
  

6,
40

5,
48

6
   

   
   

   
   

   
N

ew
 M

ex
ic

o 
M

ili
ta

ry
 In

st
itu

te
  -

 L
eg

is
la

tiv
e 

Sc
ho

la
rs

hi
p

-
   

   
   

   
   

 
4,

87
5,

64
6

   
   

 
1,

37
9,

78
0

   
  

4,
42

4,
75

3
   

   
   

   
   

   
1,

50
6,

36
1

   
   

37
5,

83
6

   
   

  
12

,5
62

,3
75

   
   

   
   

   
 

N
ew

 M
ex

ic
o 

M
ili

ta
ry

 In
st

itu
te

 - 
Pa

tte
rs

on
 A

cc
ou

nt
-

   
   

   
   

   
 

2,
04

3,
75

9
   

   
 

57
7,

99
0

   
   

  
1,

85
2,

36
1

   
   

   
   

   
   

63
0,

15
8

   
   

   
15

7,
22

1
   

   
  

5,
26

1,
49

0
   

   
   

   
   

   
N

ew
 M

ex
ic

o 
M

ili
ta

ry
 In

st
itu

te
 - 

C
ap

ita
l O

ut
la

y
-

   
   

   
   

   
 

69
1,

20
4

   
   

   
 

19
5,

52
5

   
   

  
62

6,
82

7
   

   
   

   
   

   
   

21
3,

34
4

   
   

   
53

,2
10

   
   

   
 

1,
78

0,
11

0
   

   
   

   
   

   
N

ew
 M

ex
ic

o 
M

ili
ta

ry
 In

st
itu

te
 - 

C
ap

ita
l O

pe
ra

tio
ns

-
   

   
   

   
   

 
44

2,
16

8
   

   
   

 
12

5,
14

3
   

   
  

40
1,

71
8

   
   

   
   

   
   

   
13

6,
66

9
   

   
   

34
,0

93
   

   
   

 
1,

13
9,

79
1

   
   

   
   

   
   

N
ew

 M
ex

ic
o 

In
st

itu
te

 o
f M

in
in

g 
an

d 
Te

ch
no

lo
gy

-  
Em

pl
oy

ee
 B

en
ef

it 
Tr

us
t

-
   

   
   

   
   

 
73

8,
05

1
   

   
   

 
14

5,
33

0
   

   
  

30
1,

37
0

   
   

   
   

   
   

   
10

3,
83

6
   

   
   

-
   

   
   

   
   

 
1,

28
8,

58
7

   
   

   
   

   
   

N
ew

 M
ex

ic
o 

In
st

itu
te

 o
f M

in
in

g 
an

d 
Te

ch
no

lo
gy

-  
Pl

an
t/D

eb
t/A

llo
ca

te
d 

Fu
nd

-
   

   
   

   
   

 
-

   
   

   
   

   
   

-
   

   
   

   
   

 
14

,7
63

,6
01

   
   

   
   

   
 

-
   

   
   

   
   

  
-

   
   

   
   

   
 

14
,7

63
,6

01
   

   
   

   
   

 
N

ew
 M

ex
ic

o 
In

st
itu

te
 o

f M
in

in
g 

an
d 

Te
ch

no
lo

gy
-  

En
do

w
m

en
t F

un
d

-
   

   
   

   
   

 
18

,8
93

,7
67

   
  

-
   

   
   

   
   

 
12

,3
21

,3
19

   
   

   
   

   
 

-
   

   
   

   
   

  
-

   
   

   
   

   
 

31
,2

15
,0

85
   

   
   

   
   

 
N

ew
 M

ex
ic

o 
Te

ch
 R

es
ea

rc
h 

Fu
nd

-
   

   
   

   
   

 
16

, 8
44

,3
80

   
  

-
   

   
   

   
   

 
2,

70
7,

13
6

   
   

   
   

   
   

-
   

   
   

   
   

  
-

   
   

   
   

   
 

19
,5

51
,5

16
   

   
   

   
   

 
N

ew
 M

ex
ic

o 
M

ili
ta

ry
 In

st
itu

te
 - 

 L
FC

/V
C

 
-

   
   

   
   

   
 

2,
31

9,
16

1
   

   
 

65
5,

68
7

   
   

  
2,

10
0,

39
1

   
   

   
   

   
   

71
4,

51
7

   
   

   
17

8,
31

2
   

   
  

5,
96

8,
06

8
   

   
   

   
   

   
N

ew
 M

ex
ic

o 
Sc

ho
ol

 fo
r t

he
 V

is
ua

lly
 H

an
di

ca
pp

ed
1,

25
7,

17
9

   
   

-
   

   
   

   
   

   
1,

21
4,

53
7

   
  

4,
96

0,
82

6
   

   
   

   
   

   
91

0,
87

5
   

   
   

1,
00

6,
35

6
   

  
9,

34
9,

77
3

   
   

   
   

   
   

N
ew

 M
ex

ic
o 

R
et

ire
e 

H
ea

lth
 C

ar
e 

Au
th

or
ity

(0
)

   
   

   
   

   
   

83
,9

24
,5

99
   

  
11

,6
83

,4
88

   
84

,5
36

,2
94

   
   

   
   

   
 

51
,2

65
,9

89
   

 
67

,6
40

,3
91

   
42

,1
21

,0
84

   
   

   
   

   
   

   
 

21
,0

53
,1

56
   

41
,9

00
,9

08
   

21
,0

69
,2

57
   

42
5,

19
5,

16
5

   
   

   
   

  
N

ew
 M

ex
ic

o 
C

om
m

is
si

on
er

 o
f P

ub
lic

 L
an

ds
-O

&G
4,

15
8,

54
3

   
   

3,
93

4,
92

1
   

   
 

-
   

   
   

   
   

 
5,

98
3,

39
3

   
   

   
   

   
   

-
   

   
   

   
   

  
-

   
   

   
   

   
 

14
,0

76
,8

57
   

   
   

   
   

 
N

ew
 M

ex
ic

o 
G

am
e 

an
d 

Fi
sh

 D
ep

ar
tm

en
t

-
   

   
   

   
   

 
36

6,
61

2
   

   
   

 
99

,3
36

   
   

   
 

22
3,

97
3

   
   

   
   

   
   

   
49

,7
16

   
   

   
  

22
,6

31
   

   
   

 
76

2,
26

8
   

   
   

   
   

   
   

Ea
st

er
n 

N
ew

 M
ex

ic
o 

U
ni

ve
rs

ity
-

   
   

   
   

   
 

5,
94

7,
11

7
   

   
 

1,
65

0,
46

9
   

  
2,

26
5,

79
3

   
   

   
   

   
   

96
6,

39
9

   
   

   
82

,2
94

   
   

   
 

10
,9

12
,0

71
   

   
   

   
   

 
In

te
rs

ta
te

 S
tre

am
 C

om
m

is
si

on
-Im

pr
ov

em
en

t t
o 

th
e 

R
io

 G
ra

nd
e

96
2,

64
9

   
   

   
-

   
   

   
   

   
   

-
   

   
   

   
   

 
80

3,
25

6
   

   
   

   
   

   
   

-
   

   
   

   
   

  
-

   
   

   
   

   
 

1,
76

5,
90

5
   

   
   

   
   

   
In

te
rs

ta
te

 S
tre

am
 C

om
m

is
si

on
-Im

pr
ov

em
en

t W
or

ks
 C

on
st

ru
ct

io
n

9,
19

0,
75

9
   

   
-

   
   

   
   

   
   

-
   

   
   

   
   

 
8,

40
7,

08
9

   
   

   
   

   
   

-
   

   
   

   
   

  
-

   
   

   
   

   
 

17
,5

97
,8

48
   

   
   

   
   

 
Pu

bl
ic

 R
eg

ul
at

io
n 

C
om

m
is

si
on

 -P
at

ie
nt

s'
 C

om
pe

ns
at

io
n 

Fu
nd

-
   

   
   

   
   

 
10

,9
16

,8
58

   
  

2,
80

5,
95

5
   

  
28

,3
54

,2
92

   
   

   
   

   
 

3,
09

4,
21

9
   

   
2,

38
2,

19
4

   
  

47
,5

53
,5

18
   

   
   

   
   

 
Lo

s 
Al

am
os

 C
ou

nt
y 

- P
er

m
an

en
t

6,
05

3,
69

9
   

   
6,

02
4,

44
4

   
   

 
4,

66
2,

07
5

   
  

3,
64

9,
25

9
   

   
   

   
   

   
3,

24
0,

82
6

   
   

96
4,

89
7

   
   

  
24

,5
95

,2
00

   
   

   
   

   
 

Lo
s 

Al
am

os
 C

ou
nt

y 
- C

em
et

er
y

22
2,

68
0

   
   

   
22

5,
15

5
   

   
   

 
17

3,
63

7
   

   
  

13
6,

53
6

   
   

   
   

   
   

   
12

1,
07

2
   

   
   

35
,6

82
   

   
   

 
91

4,
76

2
   

   
   

   
   

   
   

Lo
s 

Al
am

os
 C

ou
nt

y 
- G

en
er

al
 F

un
d

4,
37

3,
84

8
   

   
4,

42
7,

22
2

   
   

 
3,

40
1,

01
7

   
  

2,
66

8,
10

8
   

   
   

   
   

   
2,

35
0,

06
6

   
   

70
6,

17
0

   
   

  
17

,9
26

,4
29

   
   

   
   

   
 

N
ew

 M
ex

ic
o 

Fi
na

nc
e 

Au
th

or
ity

-
   

   
   

   
   

 
6,

08
0,

37
7

   
   

 
-

   
   

   
   

   
 

21
,1

22
,7

75
   

   
   

   
   

 
-

   
   

   
   

   
  

-
   

   
   

   
   

 
27

,2
03

,1
51

   
   

   
   

   
 

N
ew

 M
ex

ic
o 

M
or

tg
ag

e 
Fi

na
nc

e 
Au

th
or

ity
 - 

IF
T 

H
ou

si
ng

-
   

   
   

   
   

 
-

   
   

   
   

   
   

-
   

   
   

   
   

 
14

,7
26

,3
81

   
   

   
   

   
 

-
   

   
   

   
   

  
-

   
   

   
   

   
 

14
,7

26
,3

81
   

   
   

   
   

 
N

ew
 M

ex
ic

o 
Pu

bl
ic

 S
ch

oo
ls

 In
su

ra
nc

e 
Au

th
or

ity
 - 

Be
ne

fit
s

-
   

   
   

   
   

 
7,

95
9,

39
7

   
   

 
1,

89
2,

91
4

   
  

4,
37

4,
46

1
   

   
   

   
   

   
71

9,
10

2
   

   
   

95
9,

98
6

   
   

  
15

,9
05

,8
60

   
   

   
   

   
 

N
ew

 M
ex

ic
o 

Pu
bl

ic
 S

ch
oo

ls
 In

su
ra

nc
e 

Au
th

or
ity

- R
is

k
-

   
   

   
   

   
 

7,
77

2,
80

6
   

   
 

1,
82

8,
39

8
   

  
4,

40
4,

64
3

   
   

   
   

   
   

70
7,

99
0

   
   

   
97

7,
17

6
   

   
  

15
,6

91
,0

13
   

   
   

   
   

 
N

ew
 M

ex
ic

o 
H

ig
hl

an
ds

 U
ni

ve
rs

ity
 - 

 E
nd

ow
m

en
t

-
   

   
   

   
   

 
1,

79
7,

92
3

   
   

 
47

6,
15

4
   

   
  

1,
03

5,
77

5
   

   
   

   
   

   
22

7,
41

7
   

   
   

12
1,

73
1

   
   

  
3,

65
9,

00
0

   
   

   
   

   
   

Sp
rin

ge
r M

un
ic

ip
al

 S
ch

oo
l D

is
tri

ct
-

   
   

   
   

   
 

42
,8

58
   

   
   

   
41

,3
95

   
   

   
 

26
,6

25
   

   
   

   
   

   
   

  
41

,9
86

   
   

   
  

37
,9

45
   

   
   

 
19

0,
80

9
   

   
   

   
   

   
   

C
YF

D
 - 

Tr
us

t F
un

d 
N

on
-E

xp
en

da
bl

e
70

1,
31

9
   

   
   

-
   

   
   

   
   

   
-

   
   

   
   

   
 

3,
15

1,
61

8
   

   
   

   
   

   
16

2,
32

3
   

   
   

39
,1

47
   

   
   

 
4,

05
4,

40
7

   
   

   
   

   
   

C
YF

D
 - 

N
ex

t G
en

er
at

io
n 

Fu
nd

27
2,

04
3

   
   

   
-

   
   

   
   

   
   

-
   

   
   

   
   

 
1,

20
2,

16
5

   
   

   
   

   
   

58
,2

69
   

   
   

  
12

, 1
35

   
   

   
 

1,
54

4,
61

2
   

   
   

   
   

   
N

ew
 M

ex
ic

o 
H

ig
he

r E
du

ca
tio

n 
D

ep
ar

tm
en

t
81

5,
40

4
   

   
   

1,
13

1,
94

4
   

   
 

2,
58

1,
84

6
   

  
2,

70
3,

66
9

   
   

   
   

   
   

88
0,

18
4

   
   

   
60

7,
59

9
   

   
  

8,
72

0,
64

5
   

   
   

   
   

   
C

ity
 o

f L
as

 C
ru

ce
s

7,
77

4,
69

2
   

   
4,

17
5,

52
9

   
   

 
6,

70
8,

22
1

   
  

-
   

   
   

   
   

   
   

   
   

  
2,

42
0,

61
7

   
   

-
   

   
   

   
   

 
21

,0
79

,0
60

   
   

   
   

   
 

Sa
n 

Ju
an

 C
ol

le
ge

 F
ou

nd
at

io
n

2,
14

1,
89

3
   

   
-

   
   

   
   

   
   

1,
57

1,
41

5
   

  
2,

05
6,

84
9

   
   

   
   

   
   

3,
17

1,
34

7
   

   
1,

57
0,

81
0

   
  

10
,5

12
,3

14
   

   
   

   
   

 
To

ta
l

37
,9

24
,7

04
   

 
19

4,
06

3,
02

5
   

44
,5

73
,9

67
   

23
8,

54
8,

73
9

   
   

   
   

  
74

,4
60

,9
47

   
 

78
,1

57
,3

68
   

42
,1

21
,0

84
   

   
   

   
   

   
   

 
21

,0
53

,1
56

   
41

,9
00

,9
08

   
21

,0
69

,2
57

   
79

3,
87

3,
15

6
   

   
   

   
  

Th
ird

 P
ar

ty
 In

ve
st

or
s 

A
llo

ca
tio

n 
by

 P
oo

l
A

pr
il 

30
, 2

01
5

7



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

B
y 

As
se

t C
la

ss
:

In
ve

st
m

en
t P

oo
ls

 A
ss

et
s:

 *

   
 U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
2,

26
7,

33
5,

11
4

   
   

   
   

84
9,

34
4

   
   

   
   

   
   

   
 

(6
5,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

80
0,

11
4

   
   

   
   

   
   

 
20

,3
68

,6
86

   
   

   
   

   
  

2,
22

5,
35

3,
25

8
   

   
   

   
   

 U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
3,

49
5,

60
3,

88
9

   
   

   
   

19
,0

00
,0

00
   

   
   

   
   

  
(7

,5
00

)
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(7

1,
30

5)
   

   
   

   
   

   
   

  
28

,4
77

,9
05

   
   

   
   

   
  

3,
54

3,
00

2,
98

9
   

   
   

   
   

 U
S

 L
ar

ge
 C

ap
 E

nh
an

ce
d 

P
oo

l
79

3,
69

0
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(7

93
,6

83
)

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
7

   
   

   
   

   
   

   
   

   
   

   
   

 U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

47
3,

65
8,

56
9

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

(3
5,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
12

8,
10

5
   

   
   

   
   

   
   

 
4,

30
0,

26
3

   
   

   
   

   
   

 
44

3,
08

6,
93

7
   

   
   

   
   

   
 U

S
 S

m
al

l/M
id

 C
ap

 In
de

x 
P

oo
l

59
,5

61
,9

47
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

,5
20

,4
23

)
   

   
   

   
   

   
58

, 0
41

,5
24

   
   

   
   

   
  

   
 U

S
 S

m
al

l/M
id

 C
ap

 E
nh

an
ce

d 
P

oo
l

17
1,

52
5,

64
2

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

67
,7

07
   

   
   

   
   

   
   

   
(3

,1
64

,8
82

)
   

   
   

   
   

   
16

8,
42

8,
46

8
   

   
   

   
   

   
  U

S
 L

ar
ge

 C
ap

 A
lte

rn
at

iv
e 

W
ei

gh
te

d 
In

de
x 

P
oo

l
1,

14
7,

80
4,

60
0

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

79
3,

68
3

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

1,
52

8,
90

3.
00

   
   

   
   

  
11

,4
44

,9
25

.3
9

   
   

   
   

1,
16

1,
57

2,
11

2
   

   
   

   
   

 U
S

 C
or

e 
P

LU
S

 B
on

ds
 P

oo
l 

2,
32

7,
95

0,
27

2
   

   
   

   
1,

99
4,

75
0

   
   

   
   

   
   

 
(5

2,
00

0,
00

0)
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

6,
18

1,
07

9
   

   
   

   
   

   
 

(6
,8

20
,8

00
)

   
   

   
   

   
   

2,
27

7,
30

5,
30

1
   

   
   

   
   

 C
or

e 
B

on
ds

 P
oo

l
70

7,
61

2,
65

2
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

09
7,

94
9

   
   

   
   

   
   

 
(3

,6
48

,1
51

)
   

   
   

   
   

   
70

5,
06

2,
45

1
   

   
   

   
   

   
 U

nc
on

st
ra

in
ed

 F
ix

ed
 In

co
m

e 
P

oo
l

76
5,

43
3,

60
1

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
64

8,
32

8
   

   
   

   
   

   
 

68
8,

88
5

   
   

   
   

   
   

   
 

76
7,

77
0,

81
4

   
   

   
   

   
   

 C
re

di
t &

 S
tru

ct
ur

ed
 F

in
an

ce
 P

oo
l

92
4,

82
2,

75
8

   
   

   
   

   
42

,0
00

,0
00

   
   

   
   

   
  

(2
12

,1
72

)
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
64

5,
96

5
   

   
   

   
   

   
   

 
7,

06
2,

69
7

   
   

   
   

   
   

 
97

4,
31

9,
24

8
   

   
   

   
   

   
 N

on
-U

S
. D

ev
el

op
ed

 M
ar

ke
ts

 In
de

x 
P

oo
l

28
2,

63
5,

57
9

   
   

   
   

   
10

0,
00

0
   

   
   

   
   

   
   

 
(1

1,
00

0,
00

0)
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
03

3,
79

3
   

   
   

   
   

   
 

9,
98

2,
40

8
   

   
   

   
   

   
 

28
2,

75
1,

77
9

   
   

   
   

   
   

 N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 In

de
x 

P
oo

l
62

8,
36

9,
88

7
   

   
   

   
   

18
,0

25
,0

00
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

16
5,

91
1

   
   

   
   

   
   

 
50

,8
68

,2
42

   
   

   
   

   
  

69
8,

42
9,

04
0

   
   

   
   

   
   

 N
on

-U
S

. D
ev

el
op

ed
 M

ar
ke

ts
 A

ct
iv

e 
P

oo
l

1,
25

7,
88

2,
43

5
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

4,
43

2,
57

9
   

   
   

   
   

   
 

56
,3

41
,7

52
   

   
   

   
   

  
1,

31
8,

65
6,

76
6

   
   

   
   

   
 N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 A
ct

iv
e 

P
oo

l
47

5,
98

6,
06

2
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

95
7,

48
8

   
   

   
   

   
   

 
40

,8
03

,5
43

   
   

   
   

   
  

51
8,

74
7,

09
2

   
   

   
   

   
   

 A
bs

ol
ut

e 
R

et
ur

n 
P

oo
l

1,
39

6,
81

1,
29

8
   

   
   

   
21

,0
00

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

15
1

   
   

   
   

   
   

   
   

   
  

3,
58

8,
67

7
   

   
   

   
   

   
 

1,
42

1,
40

0,
12

6
   

   
   

   
   

 P
riv

at
e 

E
qu

ity
 P

oo
l 

1,
46

4,
07

1,
95

4
   

   
   

   
42

,0
00

,0
00

   
   

   
   

   
  

(2
12

,1
72

)
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

05
4,

39
2

   
   

   
   

   
   

 
3,

02
0,

53
3

   
   

   
   

   
   

 
1,

50
9,

93
4,

70
7

   
   

   
   

   
 R

ea
l E

st
at

e 
P

oo
l 

1,
33

1,
57

9,
15

7
   

   
   

   
21

,0
00

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

4,
75

3,
75

2
   

   
   

   
   

   
 

(2
93

,0
19

)
   

   
   

   
   

   
   

1,
35

7,
03

9,
89

0
   

   
   

   
   

 R
ea

l R
et

ur
n 

P
oo

l 
89

8,
22

7,
09

8
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

50
,0

00
,0

00
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

48
2,

18
1

   
   

   
   

   
   

 
(2

,6
44

,6
54

)
   

   
   

   
   

   
94

7,
06

4,
62

5
   

   
   

   
   

   
   

  T
ot

al
 In

ve
st

m
en

t P
oo

ls
20

,0
77

,6
66

,2
06

   
   

   
 

16
5,

96
9,

09
4

   
   

   
   

   
(1

63
,4

31
,8

44
)

   
   

   
   

  
50

,0
00

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

28
,9

07
,0

93
   

   
   

   
   

  
21

8,
85

6,
58

8
   

   
   

   
   

20
,3

77
,9

67
,1

37
   

   
   

 

Fu
nd

-S
pe

ci
fic

 A
ss

et
s:

La
nd

 G
ra

nt
 P

er
m

an
en

t F
un

d:
  *

*
   

 C
as

h 
an

d 
A

cc
ru

al
s

13
7,

32
5,

29
4

   
   

   
   

   
34

,1
21

,8
58

   
   

   
   

   
  

(4
9,

66
6,

15
9)

   
   

   
   

   
 

(5
0,

00
0,

00
0)

   
   

   
   

   
 

(6
,3

00
,0

00
)

   
   

   
   

   
   

3,
56

6,
85

0
   

   
   

   
   

   
 

69
,0

47
,8

43
   

   
   

   
   

  

Se
ve

ra
nc

e 
Ta

x 
Pe

rm
an

en
t F

un
d:

  *
*

   
 C

as
h 

an
d 

A
cc

ru
al

s
28

,0
80

,7
57

   
   

   
   

   
  

(1
5,

22
6,

91
5)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(2

,0
50

,0
00

)
   

   
   

   
   

   
(1

,0
33

,6
28

)
   

   
   

   
   

   
1,

26
6,

45
6

   
   

   
   

   
   

 
5,

38
6

   
   

   
   

   
   

   
   

  
11

,0
42

,0
55

   
   

   
   

   
  

   
 E

co
no

m
ic

al
ly

 T
ar

ge
te

d 
In

ve
st

m
en

ts
 (E

TI
's

)
36

,5
23

,2
89

   
   

   
   

   
  

(2
,3

17
)

   
   

   
   

   
   

   
   

 
65

0
   

   
   

   
   

   
   

   
   

  
1,

37
6,

16
7

   
   

   
   

   
   

 
37

,8
97

,7
88

   
   

   
   

   
  

   
 P

riv
at

e 
E

qu
ity

 N
ew

 M
ex

ic
o

24
6,

31
7,

63
2

   
   

   
   

   
1,

03
5,

94
6

   
   

   
   

   
   

 
1,

02
3,

33
5

   
   

   
   

   
   

 
24

8,
37

6,
91

3
   

   
   

   
   

   
 S

to
ck

 D
is

tri
bu

tio
ns

/P
riv

at
e 

E
qu

ity
2,

74
2,

09
9

   
   

   
   

   
   

 
(5

,4
16

)
   

   
   

   
   

   
   

   
 

2,
73

6,
68

2
   

   
   

   
   

   
 

To
ba

cc
o 

Se
ttl

em
en

t P
er

m
an

en
t F

un
d:

  *
*

   
 C

as
h 

an
d 

A
cc

ru
al

s
85

7,
51

2
   

   
   

   
   

   
   

 
34

,3
07

,9
08

   
   

   
   

   
  

85
   

   
   

   
   

   
   

   
   

   
 

35
,1

65
,5

06
   

   
   

   
   

  

W
at

er
 P

er
m

an
en

t F
un

d 
   

 C
as

h 
an

d 
A

cc
ru

al
s

27
7,

14
8

   
   

   
   

   
   

   
 

2
   

   
   

   
   

   
   

   
   

   
   

27
7,

15
0

   
   

   
   

   
   

   
 

G
ra

nd
 T

ot
al

s
20

,5
29

,7
89

,9
36

   
   

   
 

23
4,

39
8,

86
0

   
   

   
   

   
(2

28
,3

24
,9

18
)

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

(8
,3

50
,0

00
)

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
33

,7
41

,1
36

   
   

   
   

   
  

22
1,

25
6,

05
9

   
   

   
   

   
20

,7
82

,5
11

,0
74

   
   

   
 

 
* 

D
et

ai
l b

y 
in

ve
st

m
en

t m
an

ag
er

 p
re

se
nt

ed
 o

n 
th

e 
fo

llo
w

in
g 

tw
o 

pa
ge

s.
* 

V
al

ua
tio

ns
 fo

r P
riv

at
e 

E
qu

ity
, R

ea
l E

st
at

e 
an

d 
R

ea
l A

ss
et

s 
ar

e 
va

lu
ed

 o
n 

a 
qu

ar
te

r l
ag

.

 *
* 

 T
he

 a
ss

et
s 

lis
te

d 
fo

r e
ac

h 
pe

rm
an

en
t f

un
d 

on
 th

e 
sc

he
du

le
 in

cl
ud

e 
ca

sh
, a

cc
ru

al
s 

an
d 

E
TI

 in
ve

st
m

en
ts

 in
 th

e 
S

TP
F.

 
Th

e 
pe

rm
an

en
t f

un
ds

' i
nv

es
tm

en
ts

 in
 th

e 
eq

ui
ty

, b
on

d,
 a

nd
 a

lte
rn

at
iv

e 
po

ol
s 

ar
e 

in
cl

ud
ed

 in
 th

e 
po

ol
 to

ta
ls

 a
lo

ng
 w

ith
 a

ll 
of

 th
e 

ot
he

r i
nv

es
to

rs
 a

nd
 a

re
 s

pe
ci

fic
al

ly
 a

llo
ca

te
d 

to
 e

ac
h 

in
ve

st
or

 o
n 

th
e 

su
cc

ee
di

ng
 p

ag
es

 
of

 th
is

 re
po

rt.
  

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

8



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

In
ve

st
m

en
t P

oo
ls

 D
et

ai
l b

y 
M

an
ag

er
 (B

en
ch

m
ar

k)
:

U
S 

La
rg

e 
C

ap
 A

ct
iv

e 
Po

ol
:

   
  S

IC
 M

an
ag

ed
 L

ar
ge

 C
ap

 A
ct

iv
e 

(R
us

se
ll 

10
00

 In
de

x)
56

3,
18

7
   

   
   

   
   

   
   

 
5

   
   

   
   

   
   

   
   

   
   

   
56

3,
19

1
   

   
   

   
   

   
   

 
   

  J
P

 M
or

ga
n 

A
ss

et
 M

gm
t (

R
us

se
ll 

10
00

 G
ro

w
th

 In
de

x)
53

5,
98

4,
83

9
   

   
   

   
   

16
9,

67
0

   
   

   
   

   
   

   
 

3,
26

1,
30

3
   

   
   

   
   

   
 

53
9,

41
5,

81
2

   
   

   
   

   
   

  T
. R

ow
e 

P
ric

e 
(R

us
se

ll 
10

00
 G

ro
w

th
 In

de
x)

57
3,

01
5,

03
4

   
   

   
   

   
42

5,
00

0
   

   
   

   
   

   
   

 
16

4,
85

1
   

   
   

   
   

   
   

 
95

8,
29

1
   

   
   

   
   

   
   

 
57

4,
56

3,
17

7
   

   
   

   
   

   
  B

ro
w

n 
B

ro
th

er
s 

H
ar

rim
an

 (R
us

se
ll 

10
00

  I
nd

ex
)

63
7,

34
3,

37
1

   
   

   
   

   
(6

5,
00

0,
00

0)
   

   
   

   
   

 
63

4,
35

5
   

   
   

   
   

   
   

 
8,

88
8,

07
6

   
   

   
   

   
   

 
58

1,
86

5,
80

2
   

   
   

   
   

   
  W

el
lin

gt
on

 M
gm

t C
o.

 (R
us

se
ll 

10
00

 V
al

ue
 In

de
x)

52
0,

41
1,

40
9

   
   

   
   

   
83

1,
23

2
   

   
   

   
   

   
   

 
7,

26
1,

01
5

   
   

   
   

   
   

 
52

8,
50

3,
65

6
   

   
   

   
   

   
   

C
iti

gr
ou

p 
G

lo
ba

l T
ra

ns
iti

on
 A

cc
ou

nt
17

,2
75

   
   

   
   

   
   

   
   

17
,2

75
   

   
   

   
   

   
   

   
   

  L
ar

ge
 C

ap
 A

ct
iv

e 
(C

as
h)

-
   

   
   

   
   

   
   

   
   

   
   

 
42

4,
34

4
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

2
   

   
   

   
   

   
   

   
   

   
   

42
4,

34
6

   
   

   
   

   
   

   
 

   
   

   
   

  S
ub

 - 
To

ta
l U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
2,

26
7,

33
5,

11
5

   
   

   
   

84
9,

34
4

   
   

   
   

   
   

   
 

(6
5,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

80
0,

11
4

   
   

   
   

   
   

 
20

,3
68

,6
86

   
   

   
   

   
  

2,
22

5,
35

3,
25

9
   

   
   

   
   

  M
an

ag
em

en
t F

ee
s

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

   
   

   
   

   
To

ta
l U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
2,

26
7,

33
5,

11
5

   
   

   
   

84
9,

34
4

   
   

   
   

   
   

   
 

(6
5,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

80
0,

11
4

   
   

   
   

   
   

 
20

,3
68

,6
86

   
   

   
   

   
  

2,
22

5,
35

3,
25

9
   

   
   

   

U
S 

La
rg

e 
C

ap
 In

de
x 

Po
ol

:
 

   
  S

IC
 M

an
ag

ed
 L

ar
ge

 C
ap

 In
de

x 
 (S

&
P

 5
00

 In
de

x)
40

5,
86

7
   

   
   

   
   

   
   

 
(7

,5
00

)
   

   
   

   
   

   
   

   
 

2
   

   
   

   
   

   
   

   
   

   
   

3,
01

3
   

   
   

   
   

   
   

   
  

40
1,

38
2

   
   

   
   

   
   

   
 

   
  N

or
th

er
n 

Tr
us

t (
R

us
se

ll 
10

00
 In

de
x)

3,
49

5,
09

7,
55

9
   

   
   

   
19

,0
00

,0
00

   
   

   
   

   
  

(7
1,

30
8)

   
   

   
   

   
   

   
  

28
,4

74
,8

92
   

   
   

   
   

  
3,

54
2,

50
1,

14
3

   
   

   
   

   
  C

iti
gr

ou
p 

G
lo

ba
l T

ra
ns

iti
on

 A
cc

ou
nt

10
0,

46
4

   
   

   
   

   
   

   
 

1
   

   
   

   
   

   
   

   
   

   
   

10
0,

46
5

   
   

   
   

   
   

   
 

   
   

   
   

 S
ub

 -T
ot

al
 U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

3,
49

5,
60

3,
88

9
   

   
   

   
19

,0
00

,0
00

   
   

   
   

   
  

(7
,5

00
)

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(7
1,

30
5)

   
   

   
   

   
   

   
  

28
,4

77
,9

05
   

   
   

   
   

  
3,

54
3,

00
2,

98
9

   
   

   
   

   
  M

an
ag

em
en

t F
ee

s
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
   

   
   

   
   

To
ta

l U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
3,

49
5,

60
3,

88
9

   
   

   
   

19
,0

00
,0

00
   

   
   

   
   

  
(7

,5
00

)
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(7

1,
30

5)
   

   
   

   
   

   
   

  
28

,4
77

,9
05

   
   

   
   

   
  

3,
54

3,
00

2,
98

9
   

   
   

   
 

U
S 

La
rg

e 
C

ap
 E

nh
an

ce
d 

Po
ol

   
  P

an
 A

go
ra

  (
R

us
se

ll 
10

00
 In

de
x)

79
3,

69
0

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(7

93
,6

83
)

   
   

   
   

   
   

   
7

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
 T

ot
al

 E
nh

an
ce

d 
P

oo
l

79
3,

69
0

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(7
93

,6
83

)
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

7
   

   
   

   
   

   
   

   
   

   
   

U
S 

Sm
al

l/M
id

 C
ap

 P
oo

l:
   

  C
or

tin
a 

 (R
us

se
ll 

S
m

al
lc

ap
 G

ro
w

th
 In

de
x)

21
7,

96
7,

17
2

   
   

   
   

   
(3

5,
00

0,
00

0)
   

   
   

   
   

 
5,

07
9

   
   

   
   

   
   

   
   

  
(2

84
,2

44
)

   
   

   
   

   
   

   
18

2,
68

8,
00

7
   

   
   

   
   

   
  D

on
al

d 
S

m
ith

  (
R

us
se

ll 
S

m
al

lc
ap

  V
al

ue
 In

de
x)

12
1,

30
4,

00
2

   
   

   
   

   
62

,5
69

   
   

   
   

   
   

   
   

3,
94

7,
16

3
   

   
   

   
   

   
 

12
5,

31
3,

73
4

   
   

   
   

   
   

  S
ei

ze
rt 

P
ar

tn
er

s 
 (R

us
se

ll 
M

id
ca

p 
 In

de
x)

13
4,

29
4,

94
7

   
   

   
   

   
60

,4
56

   
   

   
   

   
   

   
   

63
7,

34
5

   
   

   
   

   
   

   
 

13
4,

99
2,

74
8

   
   

   
   

   
   

   
S

m
al

l/M
id

 C
as

h 
A

cc
ou

nt
92

,4
47

   
   

   
   

   
   

   
   

1
   

   
   

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
92

,4
48

   
   

   
   

   
   

   
   

   
   

   
 S

ub
-T

ot
al

 S
m

al
l/M

id
  C

ap
 F

un
ds

47
3,

65
8,

56
9

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

(3
5,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
12

8,
10

5
   

   
   

   
   

   
   

 
4,

30
0,

26
3

   
   

   
   

   
   

 
44

3,
08

6,
93

7
   

   
   

   
   

   
  M

an
ag

em
en

t F
ee

s
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
   

   
   

   
   

To
ta

l S
m

al
l/M

id
 C

ap
 P

oo
l

47
3,

65
8,

56
9

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

(3
5,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
12

8,
10

5
   

   
   

   
   

   
   

 
4,

30
0,

26
3

   
   

   
   

   
   

 
44

3,
08

6,
93

7
   

   
   

   
   

U
S 

Sm
al

l/M
id

 C
ap

 In
de

x 
Po

ol
   

  S
m

al
l M

id
 C

ap
 In

de
x 

C
as

h
13

1
   

   
   

   
   

   
   

   
   

  
13

1
   

   
   

   
   

   
   

   
   

  
   

  N
or

th
er

n 
Tr

us
t (

R
us

se
ll 

20
00

 In
de

x)
59

,5
57

,5
10

   
   

   
   

   
  

(1
,5

20
,4

23
)

   
   

   
   

   
   

58
,0

37
,0

87
   

   
   

   
   

  
   

   
C

iti
gr

ou
p 

G
lo

ba
l T

ra
ns

iti
on

 A
cc

ou
nt

4,
30

7
   

   
   

   
   

   
   

   
  

4,
30

7
   

   
   

   
   

   
   

   
  

   
   

   
   

   
To

ta
l S

m
al

l M
id

 C
ap

 In
de

x 
P

oo
l

59
,5

61
,9

47
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

,5
20

,4
23

)
   

   
   

   
   

   
58

,0
41

,5
24

   
   

   
   

   
  

U
S 

Sm
al

l/M
id

 C
ap

 E
nh

an
ce

d 
Po

ol
   

  B
la

ck
ro

ck
 (R

us
se

ll 
20

00
 S

m
al

lc
ap

 In
de

x)
17

1,
52

5,
64

2
   

   
   

   
   

67
,7

07
   

   
   

   
   

   
   

   
(3

,1
64

,8
82

)
   

   
   

   
   

   
16

8,
42

8,
46

8
   

   
   

   
   

   
   

   
   

   
To

ta
l U

S
 S

M
ID

 E
nh

an
ce

d 
P

oo
l

17
1,

52
5,

64
2

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

67
,7

07
   

   
   

   
   

   
   

   
(3

,1
64

,8
82

)
   

   
   

   
   

   
16

8,
42

8,
46

8
   

   
   

   
   

U
S 

La
rg

e 
C

ap
 A

lte
rn

at
iv

e 
W

ei
gh

te
d 

In
de

x 
Po

ol
   

   
C

iti
gr

ou
p 

Tr
an

si
tio

n
24

4,
76

7
   

   
   

   
   

   
   

 
85

   
   

   
   

   
   

   
   

   
   

 
24

4,
85

2
   

   
   

   
   

   
   

 
   

   
N

T 
R

us
se

ll 
Fu

nd
am

en
ta

l L
C

75
5,

83
6,

85
8

   
   

   
   

   
79

3,
68

3
   

   
   

   
   

   
   

 
91

5,
20

4
   

   
   

   
   

   
   

 
7,

50
6,

88
2

   
   

   
   

   
   

 
76

5,
05

2,
62

7
   

   
   

   
   

   
   

N
T 

FT
S

E
 R

A
FI

27
7,

71
2,

26
9

   
   

   
   

   
50

7,
29

2
   

   
   

   
   

   
   

 
2,

76
1,

89
5

   
   

   
   

   
   

 
28

0,
98

1,
45

6
   

   
   

   
   

   
   

N
T 

R
us

se
ll 

To
p 

20
0

56
,3

42
,8

27
   

   
   

   
   

  
66

,0
24

   
   

   
   

   
   

   
   

75
1,

65
7

   
   

   
   

   
   

   
 

57
,1

60
,5

08
   

   
   

   
   

  
   

   
N

T 
R

us
se

ll 
10

00
57

,6
67

,8
79

   
   

   
   

   
  

40
,2

98
   

   
   

   
   

   
   

   
42

4,
49

2
   

   
   

   
   

   
   

 
58

,1
32

,6
69

   
   

   
   

   
  

   
   

   
   

   
To

ta
l U

S
 L

ar
ge

 C
ap

 A
lte

rn
at

iv
e 

W
ei

gh
te

d 
In

de
x 

P
oo

l
1,

14
7,

80
4,

60
0

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

79
3,

68
3

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
52

8,
90

3
   

   
   

   
   

   
 

11
,4

44
,9

25
   

   
   

   
   

  
1,

16
1,

57
2,

11
2

   
   

   
   

To
ta

l U
S

 E
qu

iti
es

 in
 In

ve
st

m
en

t P
oo

ls
7,

61
6,

28
3,

45
2

   
   

   
   

19
,8

49
,3

44
   

   
   

   
   

  
(1

00
,0

07
,5

00
)

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

3,
45

3,
52

5
   

   
   

   
   

   
 

59
,9

06
,4

75
   

   
   

   
   

  
7,

59
9,

48
5,

29
6

   
   

   
   

U
S 

C
or

e 
Pl

us
 B

on
ds

 P
oo

l
   

   
U

S
 C

or
e 

B
on

ds
 C

as
h 

82
,5

54
   

   
   

   
   

   
   

   
1

   
   

   
   

   
   

   
   

   
   

   
82

,5
54

   
   

   
   

   
   

   
   

   
   

P
IM

C
O

 B
ar

cl
ay

s 
(U

ni
ve

rs
al

 B
on

d 
In

de
x)

1,
13

0,
54

1,
14

1
   

   
   

   
1,

99
4,

75
0

   
   

   
   

   
   

 
(5

2,
00

0,
00

0)
   

   
   

   
   

 
2,

74
9,

68
5

   
   

   
   

   
   

 
(3

,1
34

,4
90

)
   

   
   

   
   

   
1,

08
0,

15
1,

08
6

   
   

   
   

   
   

P
ru

de
nt

ia
l B

ar
cl

ay
s 

(U
ni

ve
rs

al
 B

on
d 

In
de

x)
60

1,
74

7,
14

3
   

   
   

   
   

1,
15

2,
07

6
   

   
   

   
   

   
 

(3
,5

20
,7

85
)

   
   

   
   

   
   

59
9,

37
8,

43
4

   
   

   
   

   
   

   
Lo

om
is

 S
ay

le
s 

B
ar

cl
ay

s 
(U

ni
ve

rs
al

 B
on

d 
In

de
x)

59
5,

57
9,

43
5

   
   

   
   

   
2,

27
9,

31
7

   
   

   
   

   
   

 
(1

65
,5

25
)

   
   

   
   

   
   

   
59

7,
69

3,
22

7
   

   
   

   
   

   
   

   
   

  S
ub

 - 
To

ta
l C

or
e 

P
LU

S
 B

on
ds

 P
oo

l
2,

32
7,

95
0,

27
2

   
   

   
   

1,
99

4,
75

0
   

   
   

   
   

   
 

(5
2,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
6,

18
1,

07
9

   
   

   
   

   
   

 
(6

,8
20

,8
00

)
   

   
   

   
   

   
2,

27
7,

30
5,

30
1

   
   

   
   

   
  M

an
ag

em
en

t F
ee

s
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
   

   
   

   
   

To
ta

l U
S

 C
or

e 
P

LU
S

 B
on

ds
 P

oo
l

2,
32

7,
95

0,
27

2
   

   
   

   
1,

99
4,

75
0

   
   

   
   

   
   

 
(5

2,
00

0,
00

0)
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

6,
18

1,
07

9
   

   
   

   
   

   
 

(6
,8

20
,8

00
)

   
   

   
   

   
   

2,
27

7,
30

5,
30

1
   

   
   

   

9



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

In
ve

st
m

en
t P

oo
ls

 D
et

ai
l b

y 
M

an
ag

er
 (B

en
ch

m
ar

k)
 (c

on
tin

ue
d)

:

C
or

e 
B

on
ds

 P
oo

l
   

  B
la

ck
ro

ck
70

7,
61

2,
65

2
   

   
   

   
   

1,
09

7,
94

9
   

   
   

   
   

   
 

(3
,6

48
,1

51
)

   
   

   
   

   
   

70
5,

06
2,

45
1

   
   

   
   

   
   

   
   

   
   

To
ta

l C
or

e 
B

on
ds

 P
oo

l
70

7,
61

2,
65

2
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

09
7,

94
9

   
   

   
   

   
   

 
(3

,6
48

,1
51

)
   

   
   

   
   

   
70

5,
06

2,
45

1
   

   
   

   
   

U
nc

on
st

ra
in

ed
 F

ix
ed

 In
co

m
e 

Po
ol

   
   

P
IM

C
O

 B
ar

cl
ay

s 
(L

ib
or

 +
 2

.5
%

)
25

6,
26

6,
91

3
   

   
   

   
   

49
6,

16
2

   
   

   
   

   
   

   
 

(9
16

,4
42

)
   

   
   

   
   

   
   

25
5,

84
6,

63
4

   
   

   
   

   
   

   
Lo

om
is

 S
ay

le
s 

B
ar

cl
ay

s 
(L

ib
or

 +
 2

.5
%

)
21

1,
22

5,
12

7
   

   
   

   
   

56
8,

04
7

   
   

   
   

   
   

   
 

19
4,

50
6

   
   

   
   

   
   

   
 

21
1,

98
7,

68
0

   
   

   
   

   
   

   
G

A
M

 In
te

rn
at

io
na

l M
an

ag
em

en
t L

im
ite

d
29

7,
94

0,
42

0
   

   
   

   
   

58
4,

11
9

   
   

   
   

   
   

   
 

1,
41

0,
82

1
   

   
   

   
   

   
 

29
9,

93
5,

35
9

   
   

   
   

   
   

   
U

nc
on

st
ra

in
ed

 P
oo

l -
 C

as
h

1,
14

1
   

   
   

   
   

   
   

   
  

1,
14

1
   

   
   

   
   

   
   

   
  

   
   

   
   

   
To

ta
l U

nc
on

st
ra

in
ed

 F
ix

ed
 In

co
m

e 
P

oo
l

76
5,

43
3,

60
1

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
64

8,
32

8
   

   
   

   
   

   
 

68
8,

88
5

   
   

   
   

   
   

   
 

76
7,

77
0,

81
4

   
   

   
   

   

C
re

di
t &

 S
tr

uc
tu

re
d 

Fi
na

nc
e 

Po
ol

   
C

as
h

50
,1

96
,2

76
   

   
   

   
   

  
42

,0
00

,0
00

   
   

   
   

   
  

(2
12

,1
72

)
   

   
   

   
   

   
   

75
5

   
   

   
   

   
   

   
   

   
  

91
,9

84
,8

58
   

   
   

   
   

  
   

 A
A

M
 R

io
 G

ra
nd

e 
Fu

nd
 L

LC
64

9,
55

9,
00

2
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
4,

59
2,

24
8

   
   

   
   

   
   

 
65

4,
15

1,
25

0
   

   
   

   
   

   
 P

ris
m

a 
H

or
iz

on
 F

un
d 

LL
C

21
4,

76
0,

51
3

   
   

   
   

   
1

   
   

   
   

   
   

   
   

   
   

   
2,

47
0,

44
9

   
   

   
   

   
   

 
21

7,
23

0,
96

3
   

   
   

   
   

   
 E

qu
ity

 L
P

 In
te

re
st

s
10

,3
06

,9
68

   
   

   
   

   
  

64
5,

20
9

   
   

   
   

   
   

   
 

10
,9

52
,1

77
   

   
   

   
   

  
   

   
   

   
  T

ot
al

 C
D

O
 E

qu
ity

 P
oo

l
92

4,
82

2,
75

8
   

   
   

   
   

42
,0

00
,0

00
   

   
   

   
   

  
(2

12
,1

72
)

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

64
5,

96
5

   
   

   
   

   
   

   
 

7,
06

2,
69

7
   

   
   

   
   

   
 

97
4,

31
9,

24
8

   
   

   
   

   

 A
bs

ol
ut

e 
R

et
ur

n 
Po

ol
   

 C
as

h 
A

cc
ou

nt
25

3,
22

5
   

   
   

   
   

   
   

 
21

,0
00

,0
00

   
   

   
   

   
  

(2
1,

00
0,

00
0)

   
   

   
   

   
 

15
1

   
   

   
   

   
   

   
   

   
  

25
3,

37
7

   
   

   
   

   
   

   
 

   
 C

re
st

lin
e 

E
nc

ha
nt

m
en

t 
38

5,
07

8,
39

8
   

   
   

   
   

21
,0

00
,0

00
   

   
   

   
   

  
1,

09
9,

84
3

   
   

   
   

   
   

 
40

7,
17

8,
24

1
   

   
   

   
   

   
 C

re
st

lin
e 

E
nc

ha
nt

m
en

t L
LC

29
,7

63
,0

95
   

   
   

   
   

  
(4

03
,3

95
)

   
   

   
   

   
   

   
29

,3
59

,7
00

   
   

   
   

   
  

   
 C

re
st

lin
e 

O
ffs

ho
re

 R
ec

ov
er

y
6,

57
7,

31
0

   
   

   
   

   
   

 
2,

49
4

   
   

   
   

   
   

   
   

  
6,

57
9,

80
4

   
   

   
   

   
   

 
   

 M
ar

in
er

 S
el

ec
t L

P
52

0,
03

1,
36

4
   

   
   

   
   

19
9,

15
0

   
   

   
   

   
   

   
 

52
0,

23
0,

51
4

   
   

   
   

   
   

 C
T 

P
re

fe
rr

ed
 L

P
3,

27
0,

01
9

   
   

   
   

   
   

 
(4

3,
74

9)
   

   
   

   
   

   
   

  
3,

22
6,

27
0

   
   

   
   

   
   

 
   

 A
A

M
 H

ig
h 

D
es

er
t

45
1,

83
7,

88
6

   
   

   
   

   
2,

73
4,

33
4

   
   

   
   

   
   

 
45

4,
57

2,
22

0
   

   
   

   
   

   
   

   
 T

ot
al

 H
ed

ge
 F

un
ds

1,
39

6,
81

1,
29

9
   

   
   

   
21

,0
00

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

15
1

   
   

   
   

   
   

   
   

   
  

3,
58

8,
67

7
   

   
   

   
   

   
 

1,
42

1,
40

0,
12

7
   

   
   

   

N
on

-U
S 

D
ev

el
op

ed
 M

ar
ke

ts
 In

de
x 

Po
ol

   
 A

llia
nc

e 
B

er
ns

te
in

  (
M

S
C

I -
 E

A
FE

 In
de

x)
 

27
9,

95
1,

09
1

   
   

   
   

   
10

0,
00

0
   

   
   

   
   

   
   

 
(1

1,
00

0,
00

0)
   

   
   

   
   

 
99

1,
26

0
   

   
   

   
   

   
   

 
9,

98
1,

02
6

   
   

   
   

   
   

 
28

0,
02

3,
37

6
   

   
   

   
   

   
 S

IC
 T

ax
 R

ec
la

im
s

48
4,

26
2

   
   

   
   

   
   

   
 

42
,5

15
   

   
   

   
   

   
   

   
1,

38
2

   
   

   
   

   
   

   
   

  
52

8,
15

9
   

   
   

   
   

   
   

 
   

 N
on

 U
S

 D
ev

el
op

ed
 C

as
h 

ac
co

un
t

2,
20

0,
22

6
   

   
   

   
   

   
 

18
   

   
   

   
   

   
   

   
   

   
 

2,
20

0,
24

4
   

   
   

   
   

   
 

   
   

   
   

  S
ub

 - 
To

ta
l N

on
 U

S
 D

ev
el

op
ed

 In
de

x 
P

oo
l

28
2,

63
5,

57
9

   
   

   
   

   
10

0,
00

0
   

   
   

   
   

   
   

 
(1

1,
00

0,
00

0)
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
03

3,
79

3
   

   
   

   
   

   
 

9,
98

2,
40

8
   

   
   

   
   

   
 

28
2,

75
1,

77
9

   
   

   
   

   
   

 M
an

ag
em

en
t F

ee
s

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

   
   

   
   

   
To

ta
l N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
28

2,
63

5,
57

9
   

   
   

   
   

10
0,

00
0

   
   

   
   

   
   

   
 

(1
1,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

03
3,

79
3

   
   

   
   

   
   

 
9,

98
2,

40
8

   
   

   
   

   
   

 
28

2,
75

1,
77

9
   

   
   

   
   

N
on

-U
S 

Em
er

gi
ng

 M
ar

ke
ts

 In
de

x 
Po

ol
   

 A
llia

nc
e 

B
er

ns
te

in
  (

M
S

C
I E

m
er

gi
ng

 M
ar

ke
ts

 F
re

e 
In

de
x)

62
8,

36
5,

64
4

   
   

   
   

   
18

,0
25

,0
00

   
   

   
   

   
  

1,
16

5,
90

5
   

   
   

   
   

   
 

50
,8

68
,2

37
   

   
   

   
   

  
69

8,
42

4,
78

5
   

   
   

   
   

   
  S

ta
te

 S
tre

et
 T

ra
ns

iti
on

 A
cc

ou
nt

4,
24

3
   

   
   

   
   

   
   

   
  

6
   

   
   

   
   

   
   

   
   

   
   

5
   

   
   

   
   

   
   

   
   

   
   

4,
25

4
   

   
   

   
   

   
   

   
  

   
   

   
   

  S
ub

 - 
To

ta
l N

on
 U

S
 E

m
er

gi
ng

 In
de

x 
P

oo
l

62
8,

36
9,

88
7

   
   

   
   

   
18

,0
25

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
16

5,
91

1
   

   
   

   
   

   
 

50
,8

68
,2

42
   

   
   

   
   

  
69

8,
42

9,
04

0
   

   
   

   
   

   
 M

an
ag

em
en

t F
ee

s
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
   

   
   

   
   

To
ta

l N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

62
8,

36
9,

88
7

   
   

   
   

   
18

,0
25

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
16

5,
91

1
   

   
   

   
   

   
 

50
,8

68
,2

42
   

   
   

   
   

  
69

8,
42

9,
04

0
   

   
   

   
   

N
on

-U
S 

D
ev

el
op

ed
 M

ar
ke

ts
 A

ct
iv

e 
Po

ol
   

 L
S

V
27

0,
80

1,
63

9
   

   
   

   
   

1,
15

3,
22

1
   

   
   

   
   

   
 

14
,2

92
,5

62
   

   
   

   
   

  
28

6,
24

7,
42

1
   

   
   

   
   

   
 T

 R
ow

e 
P

ric
e

35
0,

53
5,

84
9

   
   

   
   

   
1,

09
4,

93
2

   
   

   
   

   
   

 
12

,3
65

,3
28

   
   

   
   

   
  

36
3,

99
6,

11
0

   
   

   
   

   
   

 M
FS

34
7,

07
4,

24
8

   
   

   
   

   
1,

24
8,

73
9

   
   

   
   

   
   

 
11

,8
87

,9
82

   
   

   
   

   
  

36
0,

21
0,

96
8

   
   

   
   

   
   

 T
em

pl
et

on
28

9,
47

0,
69

8
   

   
   

   
   

93
5,

68
8

   
   

   
   

   
   

   
 

17
,7

95
,8

80
   

   
   

   
   

  
30

8,
20

2,
26

6
   

   
   

   
   

   
   

   
   

   
To

ta
l N

on
-U

S
 D

ev
el

op
ed

 A
ct

iv
e 

M
ar

ke
ts

 
1,

25
7,

88
2,

43
5

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
4,

43
2,

57
9

   
   

   
   

   
   

 
56

,3
41

,7
52

   
   

   
   

   
  

1,
31

8,
65

6,
76

6
   

   
   

   

N
on

-U
S 

Em
er

gi
ng

 M
ar

ke
ts

 A
ct

iv
e 

Po
ol

   
 D

uP
on

t
47

0,
47

1
   

   
   

   
   

   
   

 
26

8,
81

9
   

   
   

   
   

   
   

 
(5

23
)

   
   

   
   

   
   

   
   

   
 

73
8,

76
7

   
   

   
   

   
   

   
 

   
 B

la
ck

ro
ck

 
47

5,
51

2,
25

2
   

   
   

   
   

1,
68

8,
66

9
   

   
   

   
   

   
 

40
,8

04
,0

66
   

   
   

   
   

  
51

8,
00

4,
98

6
   

   
   

   
   

   
 T

ra
ns

iti
on

 A
cc

ou
nt

3,
33

9
   

   
   

   
   

   
   

   
  

0
   

   
   

   
   

   
   

   
   

   
   

0
   

   
   

   
   

   
   

   
   

   
   

3,
33

9
   

   
   

   
   

   
   

   
  

   
   

   
   

   
To

ta
l N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 A
ct

iv
e

47
5,

98
6,

06
2

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
95

7,
48

8
   

   
   

   
   

   
 

40
,8

03
,5

43
   

   
   

   
   

  
51

8,
74

7,
09

3
   

   
   

   
   

To
ta

l N
on

 U
S

 E
qu

iti
es

 in
 In

ve
st

m
en

t P
oo

ls
2,

64
4,

87
3,

96
3

   
   

   
   

18
,1

25
,0

00
   

   
   

   
   

  
(1

1,
00

0,
00

0)
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

8,
58

9,
77

0
   

   
   

   
   

   
 

15
7,

99
5,

94
5

   
   

   
   

   
2,

81
8,

58
4,

67
8

   
   

   
   

10



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

In
ve

st
m

en
t P

oo
ls

 D
et

ai
l b

y 
M

an
ag

er
 (B

en
ch

m
ar

k)
 (c

on
tin

ue
d)

:

Pr
iv

at
e 

Eq
ui

ty
 P

oo
l

   
 N

at
io

na
l

1,
28

3,
07

0,
66

8
   

   
   

   
(1

,3
43

,8
68

)
   

   
   

   
   

   
1,

05
3,

33
4

   
   

   
   

   
   

 
(8

04
,5

48
)

   
   

   
   

   
   

   
1,

28
1,

97
5,

58
6

   
   

   
   

   
 In

te
rn

at
io

na
l

88
,1

80
,1

17
   

   
   

   
   

  
(2

2,
07

6)
   

   
   

   
   

   
   

  
(6

2)
   

   
   

   
   

   
   

   
   

   
3,

82
0,

98
1

   
   

   
   

   
   

 
91

,9
78

,9
60

   
   

   
   

   
  

   
 C

as
h

89
,5

36
,8

44
   

   
   

   
   

  
42

,0
00

,0
00

   
   

   
   

   
  

(2
12

,1
72

)
   

   
   

   
   

   
   

1,
23

8,
86

3
   

   
   

   
   

   
 

1,
09

5
   

   
   

   
   

   
   

   
  

13
2,

56
4,

63
0

   
   

   
   

   
   

 S
to

ck
 D

is
tri

bu
tio

ns
3,

28
4,

32
5

   
   

   
   

   
   

 
12

7,
08

1
   

   
   

   
   

   
   

 
25

   
   

   
   

   
   

   
   

   
   

 
4,

09
9

   
   

   
   

   
   

   
   

  
3,

41
5,

53
1

   
   

   
   

   
   

 
   

   
   

   
   

To
ta

l P
riv

at
e 

E
qu

ity
 P

oo
l

1,
46

4,
07

1,
95

4
   

   
   

   
42

,0
00

,0
00

   
   

   
   

   
  

(2
12

,1
72

)
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

05
4,

39
2

   
   

   
   

   
   

 
3,

02
0,

53
3

   
   

   
   

   
   

 
1,

50
9,

93
4,

70
7

   
   

   
   

R
ea

l E
st

at
e 

Po
ol

 
   

 N
at

io
na

l
1,

24
2,

98
6,

06
6

   
   

   
   

(8
43

,7
51

)
   

   
   

   
   

   
   

4,
75

3,
08

3
   

   
   

   
   

   
 

(1
,4

40
,7

94
)

   
   

   
   

   
   

1,
24

5,
45

4,
60

4
   

   
   

   
   

 In
te

rn
at

io
na

l
25

,6
54

,9
54

   
   

   
   

   
  

2,
23

3,
48

5
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

14
7,

77
5

   
   

   
   

   
   

 
29

,0
36

,2
14

   
   

   
   

   
  

   
 C

as
h

62
,9

38
,1

37
   

   
   

   
   

  
21

,0
00

,0
00

   
   

   
   

   
  

(1
,3

89
,7

35
)

   
   

   
   

   
   

66
9

   
   

   
   

   
   

   
   

   
  

82
,5

49
,0

72
   

   
   

   
   

  
   

   
   

   
   

To
ta

l R
ea

l E
st

at
e 

P
oo

l
1,

33
1,

57
9,

15
7

   
   

   
   

21
,0

00
,0

00
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
4,

75
3,

75
2

   
   

   
   

   
   

 
(2

93
,0

19
)

   
   

   
   

   
   

   
1,

35
7,

03
9,

89
0

   
   

   
   

R
ea

l R
et

ur
n 

Po
ol

   
 R

ea
l A

ss
et

s
52

8,
33

9,
55

5
   

   
   

   
   

37
,7

44
,3

51
   

   
   

   
   

  
37

1,
84

0
   

   
   

   
   

   
   

 
(4

,2
12

,8
38

)
   

   
   

   
   

   
56

2,
24

2,
90

8
   

   
   

   
   

   
 F

lo
at

in
g 

R
at

e 
B

an
k 

IN
G

16
0,

19
3,

20
0

   
   

   
   

   
59

1,
75

4
   

   
   

   
   

   
   

 
75

4,
32

7
   

   
   

   
   

   
   

 
16

1,
53

9,
28

1
   

   
   

   
   

   
 F

lo
at

in
g 

R
at

e 
B

an
k 

Lo
an

 C
re

di
t S

ui
ss

e
13

3,
74

8,
00

4
   

   
   

   
   

51
7,

73
9

   
   

   
   

   
   

   
 

81
3,

85
6

   
   

   
   

   
   

   
 

13
5,

07
9,

59
9

   
   

   
   

   
   

 P
re

fe
rr

ed
 R

E
IT

S
49

8
   

   
   

   
   

   
   

   
   

  
49

8
   

   
   

   
   

   
   

   
   

  
   

 C
as

h 
A

cc
ou

nt
75

,9
45

,8
42

   
   

   
   

   
  

12
,2

55
,6

49
   

   
   

   
   

  
84

8
   

   
   

   
   

   
   

   
   

  
88

,2
02

,3
38

   
   

   
   

   
  

   
   

   
   

   
To

ta
l R

ea
l A

ss
et

 P
oo

l
89

8,
22

7,
09

8
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

50
,0

00
,0

00
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

48
2,

18
1

   
   

   
   

   
   

 
(2

,6
44

,6
54

)
   

   
   

   
   

   
94

7,
06

4,
62

5
   

   
   

   
   

To
ta

l A
ss

et
s 

in
 In

ve
st

m
en

t P
oo

ls
 

20
,0

77
,6

66
,2

07
   

   
   

 
16

5,
96

9,
09

4
   

   
   

   
   

(1
63

,4
31

,8
44

)
   

   
   

   
  

50
,0

00
,0

00
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
28

,9
07

,0
93

   
   

   
   

   
  

21
8,

85
6,

58
8

   
   

   
   

   
20

,3
77

,9
67

,1
37

   
   

   
 

11



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

Pe
rm

an
en

t F
un

ds
:

La
nd

 G
ra

nt
 P

er
m

an
en

t F
un

d:
   

 C
as

h 
an

d 
A

cc
ru

al
s

13
7,

32
5,

29
4

   
   

   
   

   
34

,1
21

,8
58

   
   

   
   

   
  

(4
9,

66
6,

15
9)

   
   

   
   

   
 

(5
0,

00
0,

00
0)

   
   

   
   

   
 

(6
,3

00
,0

00
)

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
3,

56
6,

85
0

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

69
,0

47
,8

43
   

   
   

   
   

  
P

riv
at

e 
E

qu
ity

 P
oo

l
1,

14
1,

18
3,

79
9

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

79
9,

04
9

   
   

   
   

   
   

   
 

2,
28

9,
04

6
   

   
   

   
   

   
 

1,
14

4,
27

1,
89

3
   

   
   

   
R

ea
l E

st
at

e 
P

oo
l 

1,
08

2,
75

4,
09

2
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

3,
80

5,
42

9
   

   
   

   
   

   
 

(2
34

,5
65

)
   

   
   

   
   

   
   

1,
08

6,
32

4,
95

6
   

   
   

   
R

ea
l A

ss
et

 P
oo

l 
75

6,
62

6,
60

4
   

   
   

   
   

50
,0

00
,0

00
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
26

0,
84

5
   

   
   

   
   

   
 

(2
,2

49
,7

23
)

   
   

   
   

   
   

80
5,

63
7,

72
6

   
   

   
   

   
A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
1,

05
1,

45
0,

57
0

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
11

2
   

   
   

   
   

   
   

   
   

  
2,

66
1,

36
7

   
   

   
   

   
   

 
1,

05
4,

11
2,

04
9

   
   

   
   

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

1,
63

3,
26

3,
41

7
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
33

4,
46

0
   

   
   

   
   

   
 

15
,0

99
,7

01
   

   
   

   
   

  
1,

64
9,

69
7,

57
8

   
   

   
   

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
2,

47
3,

15
2,

84
6

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
(5

0,
17

6)
   

   
   

   
   

   
   

  
20

,0
39

,3
44

   
   

   
   

   
  

2,
49

3,
14

2,
01

5
   

   
   

   
U

S
 L

ar
ge

 C
ap

 E
nh

an
ce

d 
P

oo
l

62
2,

73
6

   
   

   
   

   
   

   
 

(6
22

,7
36

)
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(0

)
   

   
   

   
   

   
   

   
   

   
  

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

29
1,

08
6,

65
3

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

85
,0

09
   

   
   

   
   

   
   

   
2,

85
3,

58
4

   
   

   
   

   
   

 
29

4,
02

5,
24

6
   

   
   

   
   

U
S

 S
m

al
l/M

id
 C

ap
 In

de
x 

P
oo

l
45

,0
39

,4
78

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

,1
49

,7
12

)
   

   
   

   
   

   
43

,8
89

,7
66

   
   

   
   

   
  

U
S

 S
m

al
l/M

id
 C

ap
 E

nh
an

ce
d 

P
oo

l
13

3,
69

9,
88

1
   

   
   

   
   

52
,7

76
   

   
   

   
   

   
   

   
(2

,4
66

,9
45

)
   

   
   

   
   

   
13

1,
28

5,
71

2
   

   
   

   
   

U
S

 L
ar

ge
 C

ap
 A

lte
rn

at
iv

e 
W

ei
gh

te
d 

In
de

x 
P

oo
l

86
6,

07
5,

17
8

   
   

   
   

   
62

2,
73

6
   

   
   

   
   

   
   

 
1,

15
3,

66
4

   
   

   
   

   
   

 
8,

63
5,

99
8

   
   

   
   

   
   

 
87

6,
48

7,
57

7
   

   
   

   
   

U
S

 C
or

e 
P

lu
s 

B
on

ds
 P

oo
l 

1,
33

5,
69

3,
63

6
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
3,

62
4,

33
1

   
   

   
   

   
   

 
(3

,9
99

,4
37

)
   

   
   

   
   

   
1,

33
5,

31
8,

53
0

   
   

   
   

C
or

e 
B

on
ds

 P
oo

l
57

5,
86

2,
59

5
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

89
3,

52
2

   
   

   
   

   
   

   
 

(2
,9

68
,9

03
)

   
   

   
   

   
   

57
3,

78
7,

21
4

   
   

   
   

   
U

nc
on

st
ra

in
ed

 F
ix

ed
 In

co
m

e 
P

oo
l

71
3,

69
7,

96
1

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

53
6,

91
7

   
   

   
   

   
   

 
64

2,
32

3
   

   
   

   
   

   
   

 
71

5,
87

7,
20

2
   

   
   

   
   

C
re

di
t &

 S
tru

ct
ur

ed
 F

in
an

ce
68

8,
83

9,
67

0
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
46

0,
33

6
   

   
   

   
   

   
   

 
5,

03
3,

11
9

   
   

   
   

   
   

 
69

4,
33

3,
12

5
   

   
   

   
   

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 In

de
x 

P
oo

l
15

8,
98

6,
31

0
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

60
4,

84
9

   
   

   
   

   
   

   
 

5,
84

0,
47

9
   

   
   

   
   

   
 

16
5,

43
1,

63
7

   
   

   
   

   
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 In
de

x 
P

oo
l

39
9,

42
3,

52
3

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
72

0,
44

5
   

   
   

   
   

   
   

 
31

,4
32

,7
55

   
   

   
   

   
  

43
1,

57
6,

72
3

   
   

   
   

   
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 A
ct

iv
e 

P
oo

l
94

3,
39

2,
97

2
   

   
   

   
   

3,
32

4,
36

8
   

   
   

   
   

   
 

42
,2

55
,4

71
   

   
   

   
   

  
98

8,
97

2,
81

1
   

   
   

   
   

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 A

ct
iv

e 
P

oo
l

33
8,

87
1,

51
6

   
   

   
   

   
1,

39
3,

60
5

   
   

   
   

   
   

 
29

,0
49

,5
03

   
   

   
   

   
  

36
9,

31
4,

62
5

   
   

   
   

   
To

ta
l -

 L
an

d 
G

ra
nt

 P
er

m
an

en
t F

un
d

14
,7

67
,0

48
,7

32
   

   
   

 
34

,1
21

,8
58

   
   

   
   

   
  

(4
9,

66
6,

15
9)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(6

,3
00

,0
00

)
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

24
,5

66
,3

92
   

   
   

   
   

  
15

2,
76

3,
40

5
   

   
   

   
   

14
,9

22
,5

34
,2

28
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

Se
ve

ra
nc

e 
Ta

x 
Pe

rm
an

en
t F

un
d:

   
 C

as
h 

an
d 

A
cc

ru
al

s
28

,0
80

,7
57

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

5,
22

6,
91

5)
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(2
,0

50
,0

00
)

   
   

   
   

   
   

(1
,0

33
,6

28
)

   
   

   
   

   
   

1,
26

6,
45

6
   

   
   

   
   

   
 

5,
38

6
   

   
   

   
   

   
   

   
  

11
,0

42
,0

56
   

   
   

   
   

  
   

 E
co

no
m

ic
al

ly
 T

ar
ge

te
d 

In
ve

st
m

en
ts

 (E
TI

's
)

36
,5

23
,2

89
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(2

,3
17

)
   

   
   

   
   

   
   

   
 

65
0

   
   

   
   

   
   

   
   

   
  

1,
37

6,
16

7
   

   
   

   
   

   
 

37
,8

97
,7

88
   

   
   

   
   

  
   

 P
riv

at
e 

E
qu

ity
 N

ew
 M

ex
ic

o
24

6,
31

7,
63

2
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
03

5,
94

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

02
3,

33
5

   
   

   
   

   
   

 
24

8,
37

6,
91

3
   

   
   

   
   

P
riv

at
e 

E
qu

ity
 P

oo
l

31
5,

72
7,

47
7

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
22

1,
07

0
   

   
   

   
   

   
   

 
63

3,
30

3
   

   
   

   
   

   
   

 
31

6,
58

1,
85

0
   

   
   

   
   

S
to

ck
 D

is
tri

bu
tio

ns
/P

riv
at

e 
E

qu
ity

2,
74

2,
09

9
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(5

,4
16

)
   

   
   

   
   

   
   

   
 

2,
73

6,
68

2
   

   
   

   
   

   
 

R
ea

l E
st

at
e 

P
oo

l 
24

1,
40

3,
69

8
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
84

8,
43

3
   

   
   

   
   

   
   

 
(5

2,
29

7)
   

   
   

   
   

   
   

  
24

2,
19

9,
83

5
   

   
   

   
   

R
ea

l A
ss

et
 P

oo
l 

13
9,

30
2,

99
7

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

21
7,

74
6

   
   

   
   

   
   

   
 

(3
88

,5
23

)
   

   
   

   
   

   
   

13
9,

13
2,

21
9

   
   

   
   

   
A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
31

9,
59

5,
56

0
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
34

   
   

   
   

   
   

   
   

   
   

 
80

8,
94

1
   

   
   

   
   

   
   

 
32

0,
40

4,
53

5
   

   
   

   
   

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

53
2,

25
8,

53
7

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

43
4,

88
2

   
   

   
   

   
   

   
 

4,
92

0,
78

9
   

   
   

   
   

   
 

53
7,

61
4,

20
9

   
   

   
   

   
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

72
4,

69
5,

29
5

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

4,
70

3)
   

   
   

   
   

   
   

  
5,

87
2,

02
6

   
   

   
   

   
   

 
73

0,
55

2,
61

8
   

   
   

   
   

U
S

 L
ar

ge
 C

ap
 E

nh
an

ce
d 

P
oo

l
17

0,
94

7
   

   
   

   
   

   
   

 
(1

70
,9

47
)

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(0

)
   

   
   

   
   

   
   

   
   

   
  

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

10
2,

11
7,

59
2

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

29
,8

22
   

   
   

   
   

   
   

   
1,

00
1,

08
0

   
   

   
   

   
   

 
10

3,
14

8,
49

4
   

   
   

   
   

U
S

 S
m

al
l/M

id
 C

ap
 In

de
x 

P
oo

l
14

,1
89

,8
60

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
(3

62
,2

21
)

   
   

   
   

   
   

   
13

,8
27

,6
39

   
   

   
   

   
  

U
S

 S
m

al
l/M

id
 C

ap
 E

nh
an

ce
d 

P
oo

l
37

,8
25

,7
68

   
   

   
   

   
  

14
,9

31
   

   
   

   
   

   
   

   
(6

97
,9

37
)

   
   

   
   

   
   

   
37

,1
42

,7
62

   
   

   
   

   
  

U
S

 L
ar

ge
 C

ap
 A

lte
rn

at
iv

e 
W

ei
gh

te
d 

In
de

x 
P

oo
l

28
1,

72
9,

47
7

   
   

   
   

   
17

0,
94

7
   

   
   

   
   

   
   

 
37

5,
23

9
   

   
   

   
   

   
   

 
2,

80
8,

92
7

   
   

   
   

   
   

 
28

5,
08

4,
59

0
   

   
   

   
   

U
S

 C
or

e 
P

lu
s 

B
on

ds
 P

oo
l 

65
1,

29
4,

48
1

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
76

7,
25

2
   

   
   

   
   

   
 

(1
,9

50
,1

56
)

   
   

   
   

   
   

65
1,

11
1,

57
7

   
   

   
   

   
C

or
e 

B
on

ds
 P

oo
l

13
1,

75
0,

06
0

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
20

4,
42

7
   

   
   

   
   

   
   

 
(6

79
,2

47
)

   
   

   
   

   
   

   
13

1,
27

5,
24

0
   

   
   

   
   

U
nc

on
st

ra
in

ed
 F

ix
ed

 In
co

m
e 

P
oo

l
51

,7
35

,6
43

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

11
1,

41
0

   
   

   
   

   
   

   
 

46
,5

62
   

   
   

   
   

   
   

   
51

,8
93

,6
15

   
   

   
   

   
  

C
re

di
t &

 S
tru

ct
ur

ed
 F

in
an

ce
23

5,
98

3,
09

5
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

15
7,

70
2

   
   

   
   

   
   

   
 

1,
72

4,
24

9
   

   
   

   
   

   
 

23
7,

86
5,

04
6

   
   

   
   

   
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 In
de

x 
P

oo
l

25
,2

46
,8

57
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
96

,0
49

   
   

   
   

   
   

   
   

92
7,

46
2

   
   

   
   

   
   

   
 

26
,2

70
,3

68
   

   
   

   
   

  
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 In
de

x 
P

oo
l

16
5,

21
4,

55
2

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
29

8,
00

0
   

   
   

   
   

   
   

 
13

,0
01

,6
09

   
   

   
   

   
  

17
8,

51
4,

16
1

   
   

   
   

   
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 A
ct

iv
e 

P
oo

l
31

4,
48

9,
42

7
   

   
   

   
   

1,
10

8,
21

1
   

   
   

   
   

   
 

14
,0

86
,2

81
   

   
   

   
   

  
32

9,
68

3,
91

9
   

   
   

   
   

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 A

ct
iv

e 
P

oo
l

13
7,

11
4,

54
6

   
   

   
   

   
56

3,
88

2
   

   
   

   
   

   
   

 
11

,7
54

,0
40

   
   

   
   

   
  

14
9,

43
2,

46
8

   
   

   
   

   
To

ta
l -

 S
ev

er
an

ce
 T

ax
 P

er
m

an
en

t F
un

d
4,

73
5,

50
9,

64
6

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

5,
22

6,
91

5)
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(2
,0

50
,0

00
)

   
   

   
   

   
   

0
   

   
   

   
   

   
   

   
   

   
   

7,
70

1,
49

4
   

   
   

   
   

   
 

55
,8

54
,3

60
   

   
   

   
   

  
4,

78
1,

78
8,

58
4

   
   

   
   

To
ba

cc
o 

Se
ttl

em
en

t P
er

m
an

en
t F

un
d

   
 C

as
h 

an
d 

A
cc

ru
al

s
85

7,
51

2
   

   
   

   
   

   
   

 
34

,3
07

,9
08

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
84

.9
2

   
   

   
   

   
   

   
   

  
35

,1
65

,5
06

   
   

   
   

   
  

A
bs

ol
ut

e 
R

et
ur

n 
P

oo
l

18
,9

40
,9

34
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

2
   

   
   

   
   

   
   

   
   

   
   

47
,9

42
   

   
   

   
   

   
   

   
18

,9
88

,8
78

   
   

   
   

   
  

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
11

5,
59

0,
89

8
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(2
,3

45
)

   
   

   
   

   
   

   
   

 
93

6,
60

4
   

   
   

   
   

   
   

 
11

6,
52

5,
15

7
   

   
   

   
   

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

1,
32

5,
89

5
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

38
7

   
   

   
   

   
   

   
   

   
  

12
,9

98
   

   
   

   
   

   
   

   
1,

33
9,

28
0

   
   

   
   

   
   

 
U

S
 S

m
al

l/M
id

 C
ap

 In
de

x 
P

oo
l

30
6,

61
8

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(7
,8

27
)

   
   

   
   

   
   

   
   

 
29

8,
79

1
   

   
   

   
   

   
   

 
U

S
 C

or
e 

B
on

ds
 P

oo
l 

45
,4

23
,1

59
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

12
3,

25
3

   
   

   
   

   
   

   
 

(1
36

,0
10

)
   

   
   

   
   

   
   

45
,4

10
,4

02
   

   
   

   
   

  
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 In
de

x 
P

oo
l

11
,4

40
,8

55
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
43

,5
26

   
   

   
   

   
   

   
   

42
0,

28
8

   
   

   
   

   
   

   
 

11
,9

04
,6

69
   

   
   

   
   

  
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 In
de

x 
P

oo
l

6,
73

3,
89

7
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

12
,1

46
   

   
   

   
   

   
   

   
52

9,
92

6
   

   
   

   
   

   
   

 
7,

27
5,

96
9

   
   

   
   

   
   

 
To

ta
l -

 T
ob

ac
co

 S
et

tle
m

en
t P

er
m

an
en

t F
un

d
20

0,
61

9,
76

8
   

   
   

   
   

34
,3

07
,9

08
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
17

7,
05

4
   

   
   

   
   

   
   

 
1,

80
3,

92
1

   
   

   
   

   
   

 
23

6,
90

8,
65

1
   

   
   

   
   

12



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

Pe
rm

an
en

t F
un

ds
 (c

on
tin

ue
d)

:

W
at

er
 P

er
m

an
en

t F
un

d
   

 C
as

h 
an

d 
A

cc
ru

al
s

27
7,

14
8

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
2

   
   

   
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

27
7,

15
0

   
   

   
   

   
   

   
 

P
riv

at
e 

E
qu

ity
 P

oo
l

7,
16

0,
60

5
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

5,
01

4
   

   
   

   
   

   
   

   
  

14
,3

63
   

   
   

   
   

   
   

   
7,

17
9,

98
2

   
   

   
   

   
   

 
R

ea
l E

st
at

e 
P

oo
l 

7,
42

1,
42

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

26
,0

83
   

   
   

   
   

   
   

   
(1

,6
08

)
   

   
   

   
   

   
   

   
 

7,
44

5,
90

1
   

   
   

   
   

   
 

R
ea

l A
ss

et
 P

oo
l 

2,
29

7,
46

1
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

3,
59

1
   

   
   

   
   

   
   

   
  

(6
,4

08
)

   
   

   
   

   
   

   
   

 
2,

29
4,

64
4

   
   

   
   

   
   

 
A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
6,

82
4,

21
4

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1

   
   

   
   

   
   

   
   

   
   

   
17

,2
73

   
   

   
   

   
   

   
   

6,
84

1,
48

8
   

   
   

   
   

   
 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

11
5,

77
6

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

95
   

   
   

   
   

   
   

   
   

   
 

1,
07

0
   

   
   

   
   

   
   

   
  

11
6,

94
1

   
   

   
   

   
   

   
 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
8,

65
0,

55
4

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

76
)

   
   

   
   

   
   

   
   

   
 

70
,0

93
   

   
   

   
   

   
   

   
8,

72
0,

47
1

   
   

   
   

   
   

 
U

S
 S

m
al

l/M
id

 C
ap

 In
de

x 
P

oo
l

25
,9

54
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(6
63

)
   

   
   

   
   

   
   

   
   

 
25

,2
91

   
   

   
   

   
   

   
   

U
S

 C
or

e 
B

on
ds

 P
oo

l 
6,

91
8,

13
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
18

,7
72

   
   

   
   

   
   

   
   

(2
0,

71
5)

   
   

   
   

   
   

   
  

6,
91

6,
19

3
   

   
   

   
   

   
 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 In

de
x 

P
oo

l
4,

50
1,

70
1

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
17

,1
26

   
   

   
   

   
   

   
   

16
5,

37
3

   
   

   
   

   
   

   
 

4,
68

4,
20

0
   

   
   

   
   

   
 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 In

de
x 

P
oo

l
2,

68
8,

39
0

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
4,

84
9

   
   

   
   

   
   

   
   

  
21

1,
56

4
   

   
   

   
   

   
   

 
2,

90
4,

80
3

   
   

   
   

   
   

 
To

ta
l -

 W
at

er
 P

er
m

an
en

t F
un

d
46

,8
81

,3
65

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
75

,3
57

   
   

   
   

   
   

   
   

45
0,

34
2

   
   

   
   

   
   

   
 

47
,4

07
,0

64
   

   
   

   
   

  

To
ta

l P
er

m
an

en
t F

un
ds

19
,7

50
,0

59
,5

11
   

   
   

 
68

,4
29

,7
66

   
   

   
   

   
  

(6
4,

89
3,

07
4)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(8

,3
50

,0
00

)
   

   
   

   
   

   
0

   
   

   
   

   
   

   
   

   
   

   
32

,5
20

,2
98

   
   

   
   

   
  

21
0,

87
2,

02
8

   
   

   
   

   
19

,9
88

,6
38

,5
28

   
   

   
 

13



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

Th
ird

 P
ar

ty
 In

ve
st

or
s:

N
ew

 M
ex

ic
o 

M
ili

ta
ry

 In
st

itu
te

 - 
Tr

us
t S

ch
ol

ar
sh

ip
 

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

2,
46

7,
18

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(5

0)
   

   
   

   
   

   
   

   
   

   
19

,9
91

   
   

   
   

   
   

   
   

2,
48

7,
12

7
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
69

6,
62

5
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

20
3

   
   

   
   

   
   

   
   

   
  

6,
82

9
   

   
   

   
   

   
   

   
  

70
3,

65
7

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

2,
25

6,
11

7
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
6,

12
2

   
   

   
   

   
   

   
   

  
(6

,7
55

)
   

   
   

   
   

   
   

   
 

2,
25

5,
48

4
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
73

7,
75

6
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

2,
80

7
   

   
   

   
   

   
   

   
  

27
,1

02
   

   
   

   
   

   
   

   
76

7,
66

5
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

17
7,

28
2

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
32

0
   

   
   

   
   

   
   

   
   

  
13

,9
51

   
   

   
   

   
   

   
   

19
1,

55
3

   
   

   
   

   
   

   
 

6,
33

4,
96

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
9,

40
2

   
   

   
   

   
   

   
   

  
61

,1
18

   
   

   
   

   
   

   
   

6,
40

5,
48

6
   

   
   

   
   

   
 

N
ew

 M
ex

ic
o 

M
ili

ta
ry

 In
st

itu
te

 - 
 L

eg
is

la
tiv

e 
Sc

ho
la

rs
hi

p
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
4,

83
6,

55
5

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(9

8)
   

   
   

   
   

   
   

   
   

   
39

,1
89

   
   

   
   

   
   

   
   

4,
87

5,
64

6
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
1,

36
5,

99
0

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
39

9
   

   
   

   
   

   
   

   
   

  
13

,3
91

   
   

   
   

   
   

   
   

1,
37

9,
78

0
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

4,
42

5,
99

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

12
,0

10
   

   
   

   
   

   
   

   
(1

3,
25

3)
   

   
   

   
   

   
   

  
4,

42
4,

75
3

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

1,
44

7,
67

2
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
5,

50
8

   
   

   
   

   
   

   
   

  
53

,1
81

   
   

   
   

   
   

   
   

1,
50

6,
36

1
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
34

7,
83

6
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

62
7

   
   

   
   

   
   

   
   

   
  

27
,3

73
   

   
   

   
   

   
   

   
37

5,
83

6
   

   
   

   
   

   
   

 
12

,4
24

,0
48

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
18

,4
46

   
   

   
   

   
   

   
   

11
9,

88
1

   
   

   
   

   
   

   
 

12
,5

62
,3

75
   

   
   

   
   

  

N
ew

 M
ex

ic
o 

M
ili

ta
ry

 In
st

itu
te

 - 
Pa

tte
rs

on
 A

cc
ou

nt
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
2,

02
7,

37
3

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(4
1)

   
   

   
   

   
   

   
   

   
   

16
,4

27
   

   
   

   
   

   
   

   
2,

04
3,

75
9

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

57
2,

21
3

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
16

7
   

   
   

   
   

   
   

   
   

  
5,

61
0

   
   

   
   

   
   

   
   

  
57

7,
99

0
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
1,

85
2,

88
1

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

5,
02

8
   

   
   

   
   

   
   

   
  

(5
,5

48
)

   
   

   
   

   
   

   
   

 
1,

85
2,

36
1

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

60
5,

60
7

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
2,

30
4

   
   

   
   

   
   

   
   

  
22

,2
47

   
   

   
   

   
   

   
   

63
0,

15
8

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
14

5,
50

8
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

26
2

   
   

   
   

   
   

   
   

   
  

11
,4

51
   

   
   

   
   

   
   

   
15

7,
22

1
   

   
   

   
   

   
   

 
5,

20
3,

58
3

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

7,
72

0
   

   
   

   
   

   
   

   
  

50
,1

87
   

   
   

   
   

   
   

   
5,

26
1,

49
0

   
   

   
   

   
   

 

N
ew

 M
ex

ic
o 

M
ili

ta
ry

 In
st

itu
te

 - 
C

ap
ita

l O
ut

la
y

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

68
5,

66
2

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

4)
   

   
   

   
   

   
   

   
   

   
5,

55
6

   
   

   
   

   
   

   
   

  
69

1,
20

4
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

19
3,

57
0

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
57

   
   

   
   

   
   

   
   

   
   

 
1,

89
8

   
   

   
   

   
   

   
   

  
19

5,
52

5
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
62

7,
00

3
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
70

1
   

   
   

   
   

   
   

   
  

(1
,8

77
)

   
   

   
   

   
   

   
   

 
62

6,
82

7
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

20
5,

03
2

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
78

0
   

   
   

   
   

   
   

   
   

  
7,

53
2

   
   

   
   

   
   

   
   

  
21

3,
34

4
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

49
,2

46
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

89
   

   
   

   
   

   
   

   
   

   
 

3,
87

5
   

   
   

   
   

   
   

   
  

53
,2

10
   

   
   

   
   

   
   

   
1,

76
0,

51
3

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

2,
61

3
   

   
   

   
   

   
   

   
  

16
,9

84
   

   
   

   
   

   
   

   
1,

78
0,

11
0

   
   

   
   

   
   

 

N
ew

 M
ex

ic
o 

M
ili

ta
ry

 In
st

itu
te

-  
O

pe
ra

tin
g

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

43
8,

62
3

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(9

)
   

   
   

   
   

   
   

   
   

   
  

3,
55

4
   

   
   

   
   

   
   

   
  

44
2,

16
8

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
12

3,
89

2
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

36
   

   
   

   
   

   
   

   
   

   
 

1,
21

5
   

   
   

   
   

   
   

   
  

12
5,

14
3

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

40
1,

83
1

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

09
0

   
   

   
   

   
   

   
   

  
(1

,2
03

)
   

   
   

   
   

   
   

   
 

40
1,

71
8

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
13

1,
34

4
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

50
0

   
   

   
   

   
   

   
   

   
  

4,
82

5
   

   
   

   
   

   
   

   
  

13
6,

66
9

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
31

,5
53

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
57

   
   

   
   

   
   

   
   

   
   

 
2,

48
3

   
   

   
   

   
   

   
   

  
34

,0
93

   
   

   
   

   
   

   
   

1,
12

7,
24

3
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

67
4

   
   

   
   

   
   

   
   

  
10

,8
74

   
   

   
   

   
   

   
   

1,
13

9,
79

1
   

   
   

   
   

   
 

N
M

 In
st

itu
te

 o
f M

in
in

g 
an

d 
Te

ch
no

lo
gy

  -
 E

m
pl

oy
ee

 B
en

ef
it 

Tr
us

t
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
73

2,
13

4
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(1
5)

   
   

   
   

   
   

   
   

   
   

5,
93

2
   

   
   

   
   

   
   

   
  

73
8,

05
1

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
14

3,
87

8
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

42
   

   
   

   
   

   
   

   
   

   
 

1,
41

0
   

   
   

   
   

   
   

   
  

14
5,

33
0

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

30
1,

45
5

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

81
8

   
   

   
   

   
   

   
   

   
  

(9
03

)
   

   
   

   
   

   
   

   
   

 
30

1,
37

0
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

99
,7

90
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

38
0

   
   

   
   

   
   

   
   

   
  

3,
66

6
   

   
   

   
   

   
   

   
  

10
3,

83
6

   
   

   
   

   
   

   
 

1,
27

7,
25

7
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

22
5

   
   

   
   

   
   

   
   

  
10

,1
05

   
   

   
   

   
   

   
   

1,
28

8,
58

7
   

   
   

   
   

   
 

N
ew

 M
ex

ic
o 

In
st

itu
te

 o
f M

in
in

g 
an

d 
Te

ch
no

lo
gy

 - 
Pl

an
t/D

eb
t/A

llo
ca

te
d 

Fu
nd

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

14
,7

67
,7

49
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
40

,0
71

   
   

   
   

   
   

   
   

(4
4,

21
9)

   
   

   
   

   
   

   
  

14
,7

63
,6

01
   

   
   

   
   

  
14

,7
67

,7
49

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
40

,0
71

   
   

   
   

   
   

   
   

(4
4,

21
9)

   
   

   
   

   
   

   
  

14
,7

63
,6

01
   

   
   

   
   

  

N
ew

 M
ex

ic
o 

In
st

itu
te

 o
f M

in
in

g 
an

d 
Te

ch
no

lo
gy

 - 
En

do
w

m
en

t F
un

d
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
18

,7
42

,2
83

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(3
80

)
   

   
   

   
   

   
   

   
   

 
15

1,
86

4
   

   
   

   
   

   
   

 
18

,8
93

,7
67

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

12
,3

24
,7

80
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
33

,4
43

   
   

   
   

   
   

   
   

(3
6,

90
4)

   
   

   
   

   
   

   
  

12
,3

21
,3

19
   

   
   

   
   

  
31

,0
67

,0
62

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
33

,0
63

   
   

   
   

   
   

   
   

11
4,

96
0

   
   

   
   

   
   

   
 

31
,2

15
,0

85
   

   
   

   
   

  

N
ew

 M
ex

ic
o 

Te
ch

 R
es

ea
rc

h 
Fu

nd
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
16

,7
09

,3
27

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(3
39

)
   

   
   

   
   

   
   

   
   

 
13

5,
39

2
   

   
   

   
   

   
   

 
16

,8
44

,3
80

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

2,
70

7,
89

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
7,

34
8

   
   

   
   

   
   

   
   

  
(8

,1
08

)
   

   
   

   
   

   
   

   
 

2,
70

7,
13

6
   

   
   

   
   

   
 

19
,4

17
,2

23
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

7,
00

9
   

   
   

   
   

   
   

   
  

12
7,

28
4

   
   

   
   

   
   

   
 

19
,5

51
,5

16
   

   
   

   
   

  

14



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

N
ew

 M
ex

ic
o 

Sc
ho

ol
 fo

r t
he

 B
lin

d 
an

d 
Vi

su
al

ly
 Im

pa
ire

d
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

1,
24

4,
65

5
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

01
7

   
   

   
   

   
   

   
   

  
11

,5
07

   
   

   
   

   
   

   
   

1,
25

7,
17

9
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
1,

20
2,

39
9

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

35
1

   
   

   
   

   
   

   
   

   
  

11
,7

87
   

   
   

   
   

   
   

   
1,

21
4,

53
7

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
4,

96
2,

21
9

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
13

,4
65

   
   

   
   

   
   

   
   

(1
4,

85
8)

   
   

   
   

   
   

   
  

4,
96

0,
82

6
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
87

5,
38

7
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

3,
33

0
   

   
   

   
   

   
   

   
  

32
,1

58
   

   
   

   
   

   
   

   
91

0,
87

5
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

93
1,

38
1

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

68
0

   
   

   
   

   
   

   
   

  
73

,2
95

   
   

   
   

   
   

   
   

1,
00

6,
35

6
   

   
   

   
   

   
 

9,
21

6,
04

1
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
19

,8
43

   
   

   
   

   
   

   
   

11
3,

88
9

   
   

   
   

   
   

   
 

9,
34

9,
77

3
   

   
   

   
   

   
 

N
ew

 M
ex

ic
o 

R
et

ire
e 

H
ea

lth
 C

ar
e 

Au
th

or
ity

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
64

,5
75

,6
56

   
   

   
   

   
  

42
4,

34
4

   
   

   
   

   
   

   
 

(6
5,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(0

)
   

   
   

   
   

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

64
,2

51
,7

20
   

   
   

   
   

  
19

,0
00

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(1
,6

89
)

   
   

   
   

   
   

   
   

 
67

4,
56

8
   

   
   

   
   

   
   

 
83

,9
24

,5
99

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
46

,5
66

,7
19

   
   

   
   

   
  

(3
5,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
3,

37
8

   
   

   
   

   
   

   
   

  
11

3,
39

1
   

   
   

   
   

   
   

 
11

,6
83

,4
88

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

13
6,

56
0,

04
1

   
   

   
   

   
(5

2,
00

0,
00

0)
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
22

9,
44

9
   

   
   

   
   

   
   

 
(2

53
,1

96
)

   
   

   
   

   
   

   
84

,5
36

,2
94

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
60

,2
68

,6
32

   
   

   
   

   
  

(1
1,

00
0,

00
0)

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

18
7,

43
8

   
   

   
   

   
   

   
 

1,
80

9,
91

9
   

   
   

   
   

   
 

51
,2

65
,9

89
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

44
,6

01
,0

64
   

   
   

   
   

  
18

,0
00

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

11
2,

91
4

   
   

   
   

   
   

   
 

4,
92

6,
41

2
   

   
   

   
   

   
 

67
,6

40
,3

91
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

C
re

di
t a

nd
 S

tru
ct

ur
ed

 F
in

an
ce

 P
oo

l
-

   
   

   
   

   
   

   
   

   
   

   
 

42
,0

00
,0

00
   

   
   

   
   

  
(2

12
,1

72
)

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
27

,9
26

   
   

   
   

   
   

   
   

30
5,

33
0

   
   

   
   

   
   

   
 

42
,1

21
,0

84
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

A
bs

ol
ut

e 
R

et
ur

n 
P

oo
l

-
   

   
   

   
   

   
   

   
   

   
   

 
21

,0
00

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

2
   

   
   

   
   

   
   

   
   

   
   

53
,1

54
   

   
   

   
   

   
   

   
21

,0
53

,1
56

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
P

riv
at

e 
E

qu
ity

 P
oo

l
-

   
   

   
   

   
   

   
   

   
   

   
 

42
,0

00
,0

00
   

   
   

   
   

  
(2

12
,1

72
)

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
29

,2
60

   
   

   
   

   
   

   
   

83
,8

20
   

   
   

   
   

   
   

   
41

,9
00

,9
08

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
R

ea
l E

st
at

e 
P

oo
l

-
   

   
   

   
   

   
   

   
   

   
   

 
21

,0
00

,0
00

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
73

,8
06

   
   

   
   

   
   

   
   

(4
,5

49
)

   
   

   
   

   
   

   
   

 
21

,0
69

,2
57

   
   

   
   

   
  

41
6,

82
3,

83
1

   
   

   
   

   
16

3,
42

4,
34

4
   

   
   

   
   

(1
63

,4
24

,3
44

)
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
66

2,
48

4
   

   
   

   
   

   
   

 
7,

70
8,

84
9

   
   

   
   

   
   

 
42

5,
19

5,
16

5
   

   
   

   
   

N
ew

 M
ex

ic
o 

C
om

m
is

si
on

 o
f P

ub
lic

 L
an

ds
-O

&
G

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

3,
90

3,
37

2
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(7
9)

   
   

   
   

   
   

   
   

   
   

31
,6

28
   

   
   

   
   

   
   

   
3,

93
4,

92
1

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

4,
11

7,
11

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
3,

36
4

   
   

   
   

   
   

   
   

  
38

,0
63

   
   

   
   

   
   

   
   

4,
15

8,
54

3
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

5,
98

5,
07

4
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
16

,2
40

   
   

   
   

   
   

   
   

(1
7,

92
1)

   
   

   
   

   
   

   
  

5,
98

3,
39

3
   

   
   

   
   

   
 

14
,0

05
,5

62
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

19
,5

25
   

   
   

   
   

   
   

   
51

,7
70

   
   

   
   

   
   

   
   

14
,0

76
,8

57
   

   
   

   
   

  

N
ew

 M
ex

ic
o 

G
am

e 
an

d 
Fi

sh
 D

ep
ar

tm
en

t
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
36

3,
67

2
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(7
)

   
   

   
   

   
   

   
   

   
   

  
2,

94
7

   
   

   
   

   
   

   
   

  
36

6,
61

2
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

98
,3

43
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

29
   

   
   

   
   

   
   

   
   

   
 

96
4

   
   

   
   

   
   

   
   

   
  

99
,3

36
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
22

4,
03

6
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
60

8
   

   
   

   
   

   
   

   
   

  
(6

71
)

   
   

   
   

   
   

   
   

   
 

22
3,

97
3

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
47

,7
79

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

18
2

   
   

   
   

   
   

   
   

   
  

1,
75

5
   

   
   

   
   

   
   

   
  

49
,7

16
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

20
,9

45
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
38

   
   

   
   

   
   

   
   

   
   

 
1,

64
8

   
   

   
   

   
   

   
   

  
22

,6
31

   
   

   
   

   
   

   
   

75
4,

77
5

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
85

0
   

   
   

   
   

   
   

   
   

  
6,

64
3

   
   

   
   

   
   

   
   

  
76

2,
26

8
   

   
   

   
   

   
   

 

Ea
st

er
n 

N
ew

 M
ex

ic
o 

U
ni

ve
rs

ity
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
5,

89
9,

43
5

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(1
20

)
   

   
   

   
   

   
   

   
   

 
47

,8
02

   
   

   
   

   
   

   
   

5,
94

7,
11

7
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
1,

63
3,

97
4

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

47
7

   
   

   
   

   
   

   
   

   
  

16
,0

18
   

   
   

   
   

   
   

   
1,

65
0,

46
9

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
2,

26
6,

42
9

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

6,
15

0
   

   
   

   
   

   
   

   
  

(6
,7

86
)

   
   

   
   

   
   

   
   

 
2,

26
5,

79
3

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

92
8,

74
8

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
3,

53
3

   
   

   
   

   
   

   
   

  
34

,1
18

   
   

   
   

   
   

   
   

96
6,

39
9

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
76

,1
63

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
13

7
   

   
   

   
   

   
   

   
   

  
5,

99
4

   
   

   
   

   
   

   
   

  
82

,2
94

   
   

   
   

   
   

   
   

10
,8

04
,7

48
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

10
,1

77
   

   
   

   
   

   
   

   
97

,1
46

   
   

   
   

   
   

   
   

10
,9

12
,0

71
   

   
   

   
   

  

In
te

rs
ta

te
 S

tr
ea

m
 C

om
m

is
si

on
-Im

pr
ov

em
en

t t
o 

th
e 

R
io

 G
ra

nd
e

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
95

3,
05

9
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

77
9

   
   

   
   

   
   

   
   

   
  

8,
81

1
   

   
   

   
   

   
   

   
  

96
2,

64
9

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

80
3,

48
2

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
2,

18
0

   
   

   
   

   
   

   
   

  
(2

,4
06

)
   

   
   

   
   

   
   

   
 

80
3,

25
6

   
   

   
   

   
   

   
 

1,
75

6,
54

1
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
2,

95
9

   
   

   
   

   
   

   
   

  
6,

40
5

   
   

   
   

   
   

   
   

  
1,

76
5,

90
5

   
   

   
   

   
   

 

In
te

rs
ta

te
 S

tr
ea

m
 C

om
m

is
si

on
-Ir

rig
at

io
n 

W
or

ks
 C

on
st

ru
ct

io
n

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
9,

09
9,

20
1

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

7,
43

5
   

   
   

   
   

   
   

   
  

84
,1

23
   

   
   

   
   

   
   

   
9,

19
0,

75
9

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
8,

40
9,

45
0

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

22
,8

19
   

   
   

   
   

   
   

   
(2

5,
18

0)
   

   
   

   
   

   
   

  
8,

40
7,

08
9

   
   

   
   

   
   

 
17

,5
08

,6
51

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
30

,2
54

   
   

   
   

   
   

   
   

58
,9

43
   

   
   

   
   

   
   

   
17

,5
97

,8
48

   
   

   
   

   
  

Pu
bl

ic
 R

eg
ul

at
io

n 
C

om
m

is
si

on
 - 

Pa
tie

nt
s'

 C
om

pe
ns

at
io

n 
 F

un
d

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

10
,8

29
,3

30
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

(2
20

)
   

   
   

   
   

   
   

   
   

 
87

,7
47

   
   

   
   

   
   

   
   

10
,9

16
,8

58
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

2,
77

7,
91

2
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
81

1
   

   
   

   
   

   
   

   
   

  
27

,2
32

   
   

   
   

   
   

   
   

2,
80

5,
95

5
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

28
,3

62
,2

57
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

76
,9

59
   

   
   

   
   

   
   

   
(8

4,
92

4)
   

   
   

   
   

   
   

  
28

,3
54

,2
92

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
2,

97
3,

66
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

11
,3

13
   

   
   

   
   

   
   

   
10

9,
24

0
   

   
   

   
   

   
   

 
3,

09
4,

21
9

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

2,
20

4,
71

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
3,

97
7

   
   

   
   

   
   

   
   

  
17

3,
50

1
   

   
   

   
   

   
   

 
2,

38
2,

19
4

   
   

   
   

   
   

 
47

,1
47

,8
82

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
92

,8
40

   
   

   
   

   
   

   
   

31
2,

79
6

   
   

   
   

   
   

   
 

47
,5

53
,5

18
   

   
   

   
   

  

15



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

Lo
s 

Al
am

os
 C

ou
nt

y 
- P

er
m

an
en

t
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

5,
99

3,
39

2
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

4,
89

7
   

   
   

   
   

   
   

   
  

55
,4

10
   

   
   

   
   

   
   

   
6,

05
3,

69
9

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
5,

97
6,

14
2

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

21
)

   
   

   
   

   
   

   
   

   
 

48
,4

23
   

   
   

   
   

   
   

   
6,

02
4,

44
4

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

4,
61

5,
48

0
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
34

8
   

   
   

   
   

   
   

   
  

45
,2

47
   

   
   

   
   

   
   

   
4,

66
2,

07
5

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
3,

65
0,

28
4

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
9,

90
5

   
   

   
   

   
   

   
   

  
(1

0,
93

0)
   

   
   

   
   

   
   

  
3,

64
9,

25
9

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

3,
11

4,
56

1
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

11
,8

49
   

   
   

   
   

   
   

   
11

4,
41

6
   

   
   

   
   

   
   

 
3,

24
0,

82
6

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

89
3,

01
0

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

61
1

   
   

   
   

   
   

   
   

  
70

,2
76

   
   

   
   

   
   

   
   

96
4,

89
7

   
   

   
   

   
   

   
 

24
,2

42
,8

69
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

29
,4

89
   

   
   

   
   

   
   

   
32

2,
84

2
   

   
   

   
   

   
   

 
24

,5
95

,2
00

   
   

   
   

   
  

Lo
s 

Al
am

os
 C

ou
nt

y 
- C

em
et

er
y

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
22

0,
46

2
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
18

0
   

   
   

   
   

   
   

   
   

  
2,

03
8

   
   

   
   

   
   

   
   

  
22

2,
68

0
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
22

3,
35

0
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(5

)
   

   
   

   
   

   
   

   
   

   
  

1,
81

0
   

   
   

   
   

   
   

   
  

22
5,

15
5

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
17

1,
90

2
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
50

   
   

   
   

   
   

   
   

   
   

 
1,

68
5

   
   

   
   

   
   

   
   

  
17

3,
63

7
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
13

6,
57

4
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
37

1
   

   
   

   
   

   
   

   
   

  
(4

09
)

   
   

   
   

   
   

   
   

   
 

13
6,

53
6

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
11

6,
35

5
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
44

3
   

   
   

   
   

   
   

   
   

  
4,

27
4

   
   

   
   

   
   

   
   

  
12

1,
07

2
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

33
,0

23
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
60

   
   

   
   

   
   

   
   

   
   

 
2,

59
9

   
   

   
   

   
   

   
   

  
35

,6
82

   
   

   
   

   
   

   
   

90
1,

66
6

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

09
9

   
   

   
   

   
   

   
   

  
11

,9
97

   
   

   
   

   
   

   
   

91
4,

76
2

   
   

   
   

   
   

   
 

Lo
s 

Al
am

os
 C

ou
nt

y 
- G

en
er

al
 F

un
d

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
4,

33
0,

27
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
3,

53
8

   
   

   
   

   
   

   
   

  
40

,0
34

   
   

   
   

   
   

   
   

4,
37

3,
84

8
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

4,
39

1,
72

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(8
9)

   
   

   
   

   
   

   
   

   
   

35
,5

85
   

   
   

   
   

   
   

   
4,

42
7,

22
2

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

3,
36

7,
02

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

98
3

   
   

   
   

   
   

   
   

   
  

33
,0

08
   

   
   

   
   

   
   

   
3,

40
1,

01
7

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
2,

66
8,

85
7

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
7,

24
2

   
   

   
   

   
   

   
   

  
(7

,9
91

)
   

   
   

   
   

   
   

   
 

2,
66

8,
10

8
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
2,

25
8,

50
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
8,

59
2

   
   

   
   

   
   

   
   

  
82

,9
68

   
   

   
   

   
   

   
   

2,
35

0,
06

6
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
65

3,
55

9
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
17

9
   

   
   

   
   

   
   

   
  

51
,4

32
   

   
   

   
   

   
   

   
70

6,
17

0
   

   
   

   
   

   
   

 
17

,6
69

,9
48

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
21

,4
45

   
   

   
   

   
   

   
   

23
5,

03
6

   
   

   
   

   
   

   
 

17
,9

26
,4

29
   

   
   

   
   

  

N
ew

 M
ex

ic
o 

Pu
bl

ic
 S

ch
oo

ls
 In

su
ra

nc
e 

Au
th

or
ity

  -
 B

en
ef

its
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
7,

89
5,

58
1

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(1
60

)
   

   
   

   
   

   
   

   
   

 
63

,9
76

   
   

   
   

   
   

   
   

7,
95

9,
39

7
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
1,

87
3,

99
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

54
7

   
   

   
   

   
   

   
   

   
  

18
,3

71
   

   
   

   
   

   
   

   
1,

89
2,

91
4

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
4,

37
5,

69
0

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
11

,8
73

   
   

   
   

   
   

   
   

(1
3,

10
2)

   
   

   
   

   
   

   
  

4,
37

4,
46

1
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
69

1,
08

5
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
2,

62
9

   
   

   
   

   
   

   
   

  
25

,3
88

   
   

   
   

   
   

   
   

71
9,

10
2

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
88

8,
46

5
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

60
3

   
   

   
   

   
   

   
   

  
69

,9
18

   
   

   
   

   
   

   
   

95
9,

98
6

   
   

   
   

   
   

   
 

15
,7

24
,8

17
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

16
,4

92
   

   
   

   
   

   
   

   
16

4,
55

1
   

   
   

   
   

   
   

 
15

,9
05

,8
60

   
   

   
   

   
  

N
ew

 M
ex

ic
o 

Pu
bl

ic
 S

ch
oo

ls
 In

su
ra

nc
e 

Au
th

or
ity

  -
 R

is
k

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

7,
71

0,
48

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

56
)

   
   

   
   

   
   

   
   

   
 

62
,4

76
   

   
   

   
   

   
   

   
7,

77
2,

80
6

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

1,
81

0,
12

5
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
52

9
   

   
   

   
   

   
   

   
   

  
17

,7
45

   
   

   
   

   
   

   
   

1,
82

8,
39

8
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

4,
40

5,
88

0
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

11
,9

55
   

   
   

   
   

   
   

   
(1

3,
19

2)
   

   
   

   
   

   
   

  
4,

40
4,

64
3

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

68
0,

40
6

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

2,
58

9
   

   
   

   
   

   
   

   
  

24
,9

95
   

   
   

   
   

   
   

   
70

7,
99

0
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

90
4,

37
5

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
63

1
   

   
   

   
   

   
   

   
  

71
,1

70
   

   
   

   
   

   
   

   
97

7,
17

6
   

   
   

   
   

   
   

 
15

,5
11

,2
72

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
16

,5
47

   
   

   
   

   
   

   
   

16
3,

19
4

   
   

   
   

   
   

   
 

15
,6

91
,0

13
   

   
   

   
   

  

N
ew

 M
ex

ic
o 

H
ig

hl
an

ds
 U

ni
ve

rs
ity

 - 
En

do
w

m
en

t F
un

d
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
1,

78
3,

50
8

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(3
6)

   
   

   
   

   
   

   
   

   
   

14
,4

51
   

   
   

   
   

   
   

   
1,

79
7,

92
3

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

47
1,

39
5

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
13

8
   

   
   

   
   

   
   

   
   

  
4,

62
1

   
   

   
   

   
   

   
   

  
47

6,
15

4
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
1,

03
6,

06
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
2,

81
1

   
   

   
   

   
   

   
   

  
(3

,1
02

)
   

   
   

   
   

   
   

   
 

1,
03

5,
77

5
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
21

8,
55

7
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
83

1
   

   
   

   
   

   
   

   
   

  
8,

02
9

   
   

   
   

   
   

   
   

  
22

7,
41

7
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

11
2,

66
2

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

20
3

   
   

   
   

   
   

   
   

   
  

8,
86

6
   

   
   

   
   

   
   

   
  

12
1,

73
1

   
   

   
   

   
   

   
 

3,
62

2,
18

8
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
3,

94
7

   
   

   
   

   
   

   
   

  
32

,8
65

   
   

   
   

   
   

   
   

3,
65

9,
00

0
   

   
   

   
   

   
 

Sp
rin

ge
r S

ch
oo

l D
is

tr
ic

t
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
50

,0
15

   
   

   
   

   
   

   
   

(7
,5

00
)

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(1
)

   
   

   
   

   
   

   
   

   
   

  
34

4
   

   
   

   
   

   
   

   
   

  
42

,8
58

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
40

,9
81

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
12

   
   

   
   

   
   

   
   

   
   

 
40

2
   

   
   

   
   

   
   

   
   

  
41

,3
95

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

26
,6

33
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
72

   
   

   
   

   
   

   
   

   
   

 
(8

0)
   

   
   

   
   

   
   

   
   

   
26

,6
25

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
40

,3
50

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
15

4
   

   
   

   
   

   
   

   
   

  
1,

48
2

   
   

   
   

   
   

   
   

  
41

,9
86

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
35

,1
18

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
63

   
   

   
   

   
   

   
   

   
   

 
2,

76
4

   
   

   
   

   
   

   
   

  
37

,9
45

   
   

   
   

   
   

   
   

19
3,

09
7

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(7

,5
00

)
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
30

0
   

   
   

   
   

   
   

   
   

  
4,

91
2

   
   

   
   

   
   

   
   

  
19

0,
80

9
   

   
   

   
   

   
   

 

N
ew

 M
ex

ic
o 

M
or

tg
ag

e 
Fi

na
nc

e 
Au

th
or

ity
 - 

G
en

er
al

 F
un

d
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
6,

03
1,

62
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(1

22
)

   
   

   
   

   
   

   
   

   
 

48
,8

73
   

   
   

   
   

   
   

   
6,

08
0,

37
7

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
21

,1
28

,7
08

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

57
,3

32
   

   
   

   
   

   
   

   
(6

3,
26

5)
   

   
   

   
   

   
   

  
21

,1
22

,7
75

   
   

   
   

   
  

27
,1

60
,3

33
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

57
,2

10
   

   
   

   
   

   
   

   
(1

4,
39

2)
   

   
   

   
   

   
   

  
27

,2
03

,1
51

   
   

   
   

   
  

N
ew

 M
ex

ic
o 

M
or

tg
ag

e 
Fi

na
nc

e 
Au

th
or

ity
  I

FT
 H

ou
si

ng
 T

ru
st

 F
un

d
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
14

,6
85

,7
68

   
   

   
   

   
  

44
,7

50
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
39

,9
70

   
   

   
   

   
   

   
   

(4
4,

10
7)

   
   

   
   

   
   

   
  

14
,7

26
,3

81
   

   
   

   
   

  
14

,6
85

,7
68

   
   

   
   

   
  

44
,7

50
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
39

,9
70

   
   

   
   

   
   

   
   

(4
4,

10
7)

   
   

   
   

   
   

   
  

14
,7

26
,3

81
   

   
   

   
   

  

16



M
ar

ke
t V

al
ue

In
te

rf
un

d
As

se
t

G
ai

ns
 - 

R
ea

liz
ed

M
ar

ke
t V

al
ue

Fu
nd

 N
am

e
3/

31
/2

01
5

C
on

tr
ib

ut
io

ns
D

is
tr

ib
ut

io
ns

Tr
an

sf
er

s
Fe

es
re

-a
llo

ca
tio

n
In

co
m

e
&

 U
nr

ea
liz

ed
4/

30
/2

01
5

C
ha

ng
e 

in
 M

ar
ke

t V
al

ue
4/

30
/1

5

N
ew

 M
ex

ic
o 

M
ili

ta
ry

 In
st

itu
te

 - 
LF

C
/V

C
 M

ai
n.

 E
nd

ow
m

en
t

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

2,
30

0,
56

7
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

(4
7)

   
   

   
   

   
   

   
   

   
   

18
,6

41
   

   
   

   
   

   
   

   
2,

31
9,

16
1

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

64
9,

13
3

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

19
0

   
   

   
   

   
   

   
   

   
  

6,
36

4
   

   
   

   
   

   
   

   
  

65
5,

68
7

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

2,
10

0,
98

1
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

5,
70

1
   

   
   

   
   

   
   

   
  

(6
,2

91
)

   
   

   
   

   
   

   
   

 
2,

10
0,

39
1

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

68
6,

67
9

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

2,
61

2
   

   
   

   
   

   
   

   
  

25
,2

26
   

   
   

   
   

   
   

   
71

4,
51

7
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

16
5,

02
7

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

29
8

   
   

   
   

   
   

   
   

   
  

12
,9

87
   

   
   

   
   

   
   

   
17

8,
31

2
   

   
   

   
   

   
   

 
5,

90
2,

38
7

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

8,
75

4
   

   
   

   
   

   
   

   
  

56
,9

27
   

   
   

   
   

   
   

   
5,

96
8,

06
8

   
   

   
   

   
   

 

C
YF

D
 T

ru
st

 F
un

d 
N

on
-E

xp
en

da
bl

e
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

26
9,

33
3

   
   

   
   

   
   

   
 

42
5,

00
0

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

56
7

   
   

   
   

   
   

   
   

   
  

6,
41

9
   

   
   

   
   

   
   

   
  

70
1,

31
9

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

1,
20

2,
50

3
   

   
   

   
   

   
 

1,
95

0,
00

0
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

8,
55

4
   

   
   

   
   

   
   

   
  

(9
,4

39
)

   
   

   
   

   
   

   
   

 
3,

15
1,

61
8

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

55
,9

99
   

   
   

   
   

   
   

   
10

0,
00

0
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
59

3
   

   
   

   
   

   
   

   
   

  
5,

73
1

   
   

   
   

   
   

   
   

  
16

2,
32

3
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

11
,2

31
   

   
   

   
   

   
   

   
25

,0
00

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

65
   

   
   

   
   

   
   

   
   

   
 

2,
85

1
   

   
   

   
   

   
   

   
  

39
,1

47
   

   
   

   
   

   
   

   
1,

53
9,

06
6

   
   

   
   

   
   

 
2,

50
0,

00
0

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
9,

77
9

   
   

   
   

   
   

   
   

  
5,

56
2

   
   

   
   

   
   

   
   

  
4,

05
4,

40
7

   
   

   
   

   
   

 

C
YF

D
 N

ex
t G

en
er

at
io

n 
Fu

nd
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

26
9,

33
3

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

22
0

   
   

   
   

   
   

   
   

   
  

2,
49

0
   

   
   

   
   

   
   

   
  

27
2,

04
3

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

1,
20

2,
50

3
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

3,
26

3
   

   
   

   
   

   
   

   
  

(3
,6

01
)

   
   

   
   

   
   

   
   

 
1,

20
2,

16
5

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

55
,9

99
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
21

3
   

   
   

   
   

   
   

   
   

  
2,

05
7

   
   

   
   

   
   

   
   

  
58

,2
69

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
11

,2
31

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

20
   

   
   

   
   

   
   

   
   

   
 

88
4

   
   

   
   

   
   

   
   

   
  

12
,1

35
   

   
   

   
   

   
   

   
1,

53
9,

06
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

3,
71

6
   

   
   

   
   

   
   

   
  

1,
83

0
   

   
   

   
   

   
   

   
  

1,
54

4,
61

2
   

   
   

   
   

   
 

N
ew

 M
ex

ic
o 

H
ig

he
r E

du
ca

tio
n

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
80

7,
28

1
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
66

0
   

   
   

   
   

   
   

   
   

  
7,

46
3

   
   

   
   

   
   

   
   

  
81

5,
40

4
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
1,

12
2,

86
9

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(2

3)
   

   
   

   
   

   
   

   
   

   
9,

09
8

   
   

   
   

   
   

   
   

  
1,

13
1,

94
4

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 S
m

al
l/M

id
 C

ap
 P

oo
l

2,
55

6,
04

2
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

74
6

   
   

   
   

   
   

   
   

   
  

25
,0

57
   

   
   

   
   

   
   

   
2,

58
1,

84
6

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
2,

70
4,

42
9

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
7,

33
8

   
   

   
   

   
   

   
   

  
(8

,0
98

)
   

   
   

   
   

   
   

   
 

2,
70

3,
66

9
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
84

5,
89

2
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
3,

21
8

   
   

   
   

   
   

   
   

  
31

,0
74

   
   

   
   

   
   

   
   

88
0,

18
4

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
56

2,
33

2
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

01
4

   
   

   
   

   
   

   
   

  
44

,2
53

   
   

   
   

   
   

   
   

60
7,

59
9

   
   

   
   

   
   

   
 

8,
59

8,
84

4
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
12

,9
53

   
   

   
   

   
   

   
   

10
8,

84
7

   
   

   
   

   
   

   
 

8,
72

0,
64

5
   

   
   

   
   

   
 

C
ity

 o
f L

as
 C

ru
ce

s
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

7,
69

7,
24

1
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

6,
28

9
   

   
   

   
   

   
   

   
  

71
,1

62
   

   
   

   
   

   
   

   
7,

77
4,

69
2

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
4,

14
2,

05
1

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
(8

4)
   

   
   

   
   

   
   

   
   

   
33

,5
62

   
   

   
   

   
   

   
   

4,
17

5,
52

9
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
6,

64
1,

17
7

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

93
9

   
   

   
   

   
   

   
   

  
65

,1
05

   
   

   
   

   
   

   
   

6,
70

8,
22

1
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
2,

32
6,

30
8

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
8,

85
0

   
   

   
   

   
   

   
   

  
85

,4
59

   
   

   
   

   
   

   
   

2,
42

0,
61

7
   

   
   

   
   

   
 

20
,8

06
,7

78
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
16

,9
94

   
   

   
   

   
   

   
   

25
5,

28
8

   
   

   
   

   
   

   
 

21
,0

79
,0

60
   

   
   

   
   

  

Sa
n 

Ju
an

 C
ol

le
ge

 F
ou

nd
at

io
n

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
2,

12
0,

55
5

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
1,

73
3

   
   

   
   

   
   

   
   

  
19

,6
05

   
   

   
   

   
   

   
   

2,
14

1,
89

3
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 S

m
al

l/M
id

 C
ap

 P
oo

l
1,

55
5,

71
0

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
45

4
   

   
   

   
   

   
   

   
   

  
15

,2
51

   
   

   
   

   
   

   
   

1,
57

1,
41

5
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

2,
05

7,
42

7
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

5,
58

3
   

   
   

   
   

   
   

   
  

(6
,1

61
)

   
   

   
   

   
   

   
   

 
2,

05
6,

84
9

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

3,
04

7,
78

9
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

11
,5

95
   

   
   

   
   

   
   

   
11

1,
96

3
   

   
   

   
   

   
   

 
3,

17
1,

34
7

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

1,
45

3,
78

2
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

2,
62

2
   

   
   

   
   

   
   

   
  

11
4,

40
6

   
   

   
   

   
   

   
 

1,
57

0,
81

0
   

   
   

   
   

   
 

10
,2

35
,2

63
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

21
,9

87
   

   
   

   
   

   
   

   
25

5,
06

4
   

   
   

   
   

   
   

 
10

,5
12

,3
14

   
   

   
   

   
  

To
ta

l T
hi

rd
 P

ar
ty

 In
ve

st
or

s
77

9,
73

1,
03

7
   

   
   

   
   

16
5,

96
9,

09
4

   
   

   
   

   
(1

63
,4

31
,8

44
)

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
   

   
 

1,
22

0,
83

8
   

   
   

   
   

   
 

10
,3

84
,0

31
   

   
   

   
   

  
79

3,
87

3,
15

6
   

   
   

   
   

G
ra

nd
 T

ot
al

20
,5

29
,7

89
,9

35
   

   
   

 
23

4,
39

8,
86

0
   

   
   

   
   

(2
28

,3
24

,9
18

)
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

   
   

 
(8

,3
50

,0
00

)
   

   
   

   
   

   
0

   
   

   
   

   
   

   
   

   
   

   
33

,7
41

,1
36

   
   

   
   

   
  

22
1,

25
6,

05
9

   
   

   
   

   
20

,7
82

,5
11

,0
74

   
   

   
 

17



 
Investment Holdings Report 

Notes to Report 
April 30, 2015 

 
 
Page 8 reflects the summary of activity in the State Investment Council’s portfolio for the 
month ended April 30, 2015.  Items to note: 
 

• The monthly contribution from the State Land Office was $34,121,858; a decrease of 
$14,801,490 from March. For year over year comparison purposes , the April 2014 
contribution from the State Land Office was $65,044,165. 
 

• The monthly beneficiary distributions of $49,666,160 and $15,226,915 from the 
permanent funds are reflected for Land Grant Permanent Fund (LGPF) and Severance 
Tax Permanent Fund (STPF), respectively. 
 

• The bimonthly transfers to the Administration Fund from the Land Grant Permanent 
Fund and the Severance Tax Permanent Fund are reflected in the fees column as 
$6,300,000 and $2,050,000, respectively 
 

• The Tobacco Permanent Settlement Fund received $34,307,908 in tobacco settlement 
proceeds. In May, we expect to receive the final payment of $727,887.   
 

• The March 31, 2015 New Mexico Small Business Investment Corporation (NMSBIC) 
value of $37,872,974 is reflected in the Severance Tax Permanent Fund’s Economically 
Targeted Investments amount of $37,897,788.  This amount includes other loans that 
make up the balance.   
 

• Contributions, distributions and rebalancing by Third Party Clients are reflected on 
pages 14 thru 17. In April, New Mexico Retiree Health Care rebalanced their pool 
investments to include investments in the Credit & Structured Finance Pool, Absolute 
Return Pool, Private Equity Pool and Real Estate Pool.  CYFD Non Expendable Trust fund 
contributed $2.5MM and New Mexico Mortgage Finance Authority – ITF Housing Trust 
contributed $44,750. Springer School District withdrew $7,500. 

 
The total on page 11 reflects only the investment pools included on page 8 as a sub-total. 
 
The total on page 13 is inclusive of the permanent funds and exclusive of the third party 
investors.  
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