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Managed Net Assets
January 31, 2014

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

Equities

Domestic Equities:
Large Cap Pools

Large Cap Active Pool 2,281,977,945 98,611,397 (2,972,700)             2,377,616,642 12.83%
Large Cap Indexed Pool 2,761,210,887       467,700                      (574,179)                2,761,104,408 14.90%
Large Cap Enhanced Indexed  Pool 503,986,682          14,590,815                 (1,367,794)             517,209,703 2.79%

Total Large Cap Equities 5,547,175,514       113,669,912               (4,914,673)             5,655,930,753       30.53%

Small/Mid Cap Pool
Mid/Small Cap Pool 632,586,339          36,582,898                 (540,621)                668,628,615 3.61%
Small/Mid Cap Index Pool 87,162,179            8                                 87,162,187 0.47%
Small/Mid Cap Enhanced Index Pool 194,409,552          1,575,003                   94,400                   196,078,955 1.06%

Total Small/Mid Cap Equities 914,158,070          38,157,909                 (446,221)                951,869,758          5.14%

Total Domestic Equities 6,461,333,584       151,827,821               (5,360,894)             6,607,800,503 35.67%

International Pools
Non-US Developed Markets Index Pool 111,180,361 3,109,207 497,752                 114,787,320 0.62%
Non-US Emerging Markets Index Pool 480,633,189          4,103,515                   44,650                   484,781,354          2.62%
Non-US Developed Markets Active Pool 1,178,790,022       16,225,473                 (605,336)                1,194,410,159       6.45%
Non-US Emerging Markets Active Pool 725,807,938          14,534,445                 (2,841,446)             737,500,937          3.98%

Total International Equities 2,496,411,509       37,972,640                 (2,904,379)             2,531,479,770       13.66%

Total Equities 8,957,745,093       189,800,461               (8,265,273)             9,139,280,265       49.33%

Fixed Income 
Core Bonds Pool 3,206,799,366       53,995,221                 (342,221,804)         2,918,572,783       15.75%
Unconstrained Fixed Income Pool 358,900,483          135,083,671               (6,972,453)             487,011,701          2.63%
Credit & Structured Finance 877,343,285          53,250,608                 930,593,894          5.02%

Total Fixed Income 4,443,043,135       242,329,500               (349,194,257)         4,336,178,378       23.41%

Other Securities and Cash 130,304,865               53,175,381            183,480,246          0.99%

Real Estate 1,125,082,470       78,548,676                 1,203,631,144       6.50%

Real Return 656,910,670          57,595,323                 (23,002,032)           691,503,959          3.73%

Absolute Return 1,222,961,250       1,207,375                   1,224,168,617       6.61%

Private Equity 1,662,247,538       83,301,410                 1,745,548,948       9.42%
Stock Distributions/Private Equity 2,736,682              2,736,682              0.01%

Total Managed Net Assets 18,070,726,837     783,087,609               (327,286,180)         18,526,528,238     100.00%

State Investment Council
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Land Grant Permanent Fund

Long-Term

Target

Cash / Cash Equivalents / Accruals 110,521,204 0.84% 0.0%

Equities:
Large Cap Active Pool 1,723,138,705 13.03%

Large Cap Index Pool 1,909,381,633         14.44%

Large Cap Enhanced Indexed  Pool 392,683,079            2.97%

Small/Mid Cap Active Pool 437,369,512            3.31%

Small/Mid Cap Index Pool 56,209,757              0.43%

Small/Mid Cap Enhanced Index Pool 151,006,291            1.13%

            Total US Equities 4,669,788,977      35.31% 31.0%

Non-US Developed Markets Index Pool 2,071,170 0.02%

Non-US Emerging Markets Index Pool 326,879,417 2.47%
Non-US Developed Markets Active Pool 895,807,616            6.77%
Non-US Emerging Markets Active Pool 553,125,705            4.18%

         Total Non-US Equities 1,777,883,908      13.44% 15.0%

Total Equities 6,447,672,885      48.8% 46.0%

 Core Bonds:
Fixed Income Pool 1,925,351,659 14.56% 7.0%

Unconstrained Fixed Income Pool 436,857,179 3.30% 4.0%
Credit & Structured Finance 725,587,057 5.49% 5.0%

       Total Fixed Income 3,087,795,895      23.35% 16.0%

Real Estate 951,317,930 7.19% 10.0%

Real Assets 555,393,507 4.20% 10.0%

Private Equity:
Private Equity 1,168,220,125 8.83% 10.0%

Absolute Return 904,247,752         6.84% 8.0%

Total Fund Net Assets 13,225,169,298 100% 100%

Market Value % of Net Assets

January 31, 2014
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Long-Term
Target

Cash / Cash Equivalents / Accruals 16,676,871 0.38% 0.00%

Equities:
Large Cap Active Pool 561,664,980 12.80%

Large Cap Index Pool 588,668,876            13.42%

Large Cap Enhanced Index  Pool 124,526,627            2.84%

Small/Mid Cap Active Pool 153,515,590            3.50%

Small/Mid Cap Index Pool 13,574,433              0.31%

Small/Mid Cap Enhanced Index Pool 45,072,662              1.03%

Total US Equities 1,487,023,169    33.90% 31.00%

Non-US Developed Markets Index Pool 24,355,938              0.56%

Non-US Emerging Markets Index Pool 111,114,134            2.53%

Non-US Developed Markets Active Pool 298,602,539            6.81%

Non-US Emerging Markets Active Pool 184,375,235            4.20%

Total Non-US Equities 618,447,846       14.10% 15.00%

Total Equities 2,105,471,014    48.00% 46.00%

 Core Bonds:
Fixed Income Pool 689,984,988            15.73% 7.00%

Unconstrained Fixed Income Pool 50,154,521              1.14% 4.00%

Credit & Structured Finance 205,005,354            4.67% 5.00%

       Total Fixed Income 945,144,863       21.54% 16.00%

Economically Targeted Investments 53,175,381         1.21% 0.00%

Real Estate 252,313,214       5.75% 10.00%

Real Assets 136,110,453       3.10% 10.00%

Private Equity:
Private Equity 356,039,784            8.12%

Private Equity New Mexico 221,289,036            5.04%

Stock Distributions/Private Equity 2,736,681                0.06%

Total Private Equity 580,065,501       13.22% 10.00%

Absolute Return 298,150,390       6.80% 8.00%

Total Fund Net Assets 4,387,107,687 100.0% 100.0%

Market Value % of Net Assets

Severance Tax Permanent Fund
January 31, 2014
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Long-Term

Target

2,087,169        1.12%

Equities:
Large Cap Active Pool (0) 0.00%

Large Cap Index Pool 90,770,350      48.54% 46.00%

Small/Mid Cap Active Pool 1,314,450        0.70% 11.00%

Small/Mid Cap Index Pool 17,378,000      9.29%

Total US Equities 109,462,800    58.54% 57.00%

Non-US Developed Markets Pool 14,453,689 7.73% 7.0%

Non-US Emerging Markets Pool 3,137,143 1.68% 3.0%

Total Non-US Equities 17,590,832      9.41% 10.00%

Total Equities 127,053,632    67.94% 67.00%

Core Bonds 41,040,639      21.95% 23.0%

Absolute Return 16,822,511      9.00% 10.00%

Total Fund Net Assets (excl. cash) 184,916,782    

Total Fund Net Assets 187,003,951 100.00% 100.00%

Tobacco Settlement Permanent Fund
January 31, 2014

Cash / Cash Equivalents / Accruals

Market Value % of Net Assets
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Long-Term

Target

1,019,467         2.20%

Equities:
Large Cap Active Pool 99,890 0.22% 45.0%

Large Cap Index Pool 22,324,377      0.00%

Small/Mid Cap Active Pool 1,591,063        3.43% 10.00%

Total US Equities 24,015,330       51.71% 55.00%

Non-US Developed Markets Pool 3,736,479 8.05% 7.0%

Non-US Emerging Markets Pool 1,158,300 2.49% 3.0%

Total Non-US Equities 4,894,779         10.54% 10.00%

Total Equities 28,910,109       62.25% 65.00%

Core Bonds 11,561,564       24.90% 25.0%

Absolute Return 4,949,079         10.66% 10.00%

Total Fund Net Assets  (excl. cash) 45,420,752       

Total Fund Net Assets 46,440,219 100.0% 100.00%

Market Value

Cash / Cash Equivalents / Accruals

% of Net Assets

Water Permanent Fund
January 31, 2014
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Third Party Investors Asset Allocation
January 31, 2014

Cash / Cash Equivalents 0.00 0.00%

Equities:
Large Cap Active Pool 92,713,060 13.62%

Large Cap Index Pool 149,960,619        22.03%

Small/Mid Cap Active Pool 74,838,183          10.99%

Total US Equities 317,511,862        46.64%

Non-US Developed Markets Pool 70,170,082 10.31%

Non-US Emerging Markets Pool 42,492,168 6.24%

Total Non-US Equities 112,662,250 16.55%

Total Equities 430,174,112       63.19%

Core Bonds 250,635,308       36.81% 36.81%

Total Third Party Ownership 680,809,420 100.00% 100.00%

Market Value % of Net Assets

marym
Typewritten Text
6

marym
Typewritten Text

marym
Typewritten Text



L
ar

g
e 

C
ap

L
ar

g
e 

C
ap

N
o

n
-U

S
S

m
al

l/M
id

N
o

n
 U

S
 

 A
ct

iv
e

In
d

ex
C

o
re

 B
o

n
d

E
m

er
g

in
g

 C
ap

D
ev

el
o

p
ed

T
o

ta
l

P
o

o
l

P
o

o
l

P
o

o
l

P
o

o
l

P
o

o
l

M
ar

ke
ts

 P
o

o
l

In
ve

st
m

en
ts

N
M

M
I T

ru
st

 S
ch

ol
ar

sh
ip

 
-

   
   

   
   

   
   

   
   

   
  

2,
20

4,
06

1
   

   
   

   
   

  
 

2,
05

5,
41

0
   

   
   

   
   

  
 

15
5,

04
7

   
   

   
   

   
   

  
 

66
2,

00
5

   
   

   
   

   
   

  
 

66
3,

44
0

   
   

   
   

   
   

  
 

5,
73

9,
96

3
   

   
   

   
   

  
 

N
M

M
I L

eg
is

la
tiv

e 
S

ch
ol

ar
sh

ip
-

   
   

   
   

   
   

   
   

   
  

4,
24

3,
69

3
   

   
   

   
   

  
 

3,
96

3,
60

9
   

   
   

   
   

  
 

29
8,

25
1

   
   

   
   

   
   

  
 

1,
27

2,
14

4
   

   
   

   
   

  
 

1,
27

8,
58

2
   

   
   

   
   

  
 

11
,0

56
,2

79
   

   
   

   
   

 

N
M

M
I P

at
te

rs
on

 A
cc

ou
nt

-
   

   
   

   
   

   
   

   
   

  
1,

84
4,

83
6

   
   

   
   

   
  

 
1,

72
0,

33
5

   
   

   
   

   
  

 
12

9,
51

4
   

   
   

   
   

   
  

 
55

3,
36

3
   

   
   

   
   

   
  

 
55

5,
28

7
   

   
   

   
   

   
  

 
4,

80
3,

33
5

   
   

   
   

   
  

 

N
M

M
I C

ap
ita

l O
ut

la
y

-
   

   
   

   
   

   
   

   
   

  
61

2,
51

2
   

   
   

   
   

   
  

 
57

1,
64

6
   

   
   

   
   

   
  

 
43

,0
03

   
   

   
   

   
   

   
  

18
3,

53
5

   
   

   
   

   
   

  
 

18
4,

47
0

   
   

   
   

   
   

  
 

1,
59

5,
16

6
   

   
   

   
   

  
 

N
M

M
I C

ap
ita

l O
pe

ra
tio

ns
-

   
   

   
   

   
   

   
   

   
  

21
0,

92
2

   
   

   
   

   
   

  
 

19
6,

92
4

   
   

   
   

   
   

  
 

14
,7

82
   

   
   

   
   

   
   

  
63

,1
38

   
   

   
   

   
   

   
  

63
,5

64
   

   
   

   
   

   
   

  
54

9,
33

0
   

   
   

   
   

   
  

 

N
M

IM
T

 E
m

pl
oy

ee
 B

en
ef

it 
T

ru
st

-
   

   
   

   
   

   
   

   
   

  
61

6,
32

9
   

   
   

   
   

   
  

 
28

1,
97

9
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

14
2,

63
5

   
   

   
   

   
   

  
 

96
,2

69
   

   
   

   
   

   
   

  
1,

13
7,

21
2

   
   

   
   

   
  

 

N
M

IM
T

 P
la

nt
/D

eb
t/A

llo
ca

te
d 

F
un

d
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
13

,8
13

,6
23

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
13

,8
13

,6
23

   
   

   
   

   
 

N
M

IM
T

 E
nd

ow
m

en
t F

un
d

-
   

   
   

   
   

   
   

   
   

  
15

,7
77

,7
29

   
   

   
   

   
 

11
,5

28
,4

92
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

27
,3

06
,2

21
   

   
   

   
   

 

N
M

 T
ec

h 
R

es
ea

rc
h 

F
un

d
-

   
   

   
   

   
   

   
   

   
  

14
,8

78
,6

76
   

   
   

   
   

 
2,

53
2,

94
2

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

17
,4

11
,6

18
   

   
   

   
   

 

N
M

M
I L

F
C

/V
C

 M
-

   
   

   
   

   
   

   
   

   
  

2,
12

4,
48

2
   

   
   

   
   

  
 

1,
98

1,
12

0
   

   
   

   
   

  
 

14
9,

12
6

   
   

   
   

   
   

  
 

63
7,

22
3

   
   

   
   

   
   

  
 

63
9,

45
4

   
   

   
   

   
   

  
 

5,
53

1,
40

5
   

   
   

   
   

  
 

N
M

 S
ch

oo
l f

or
 th

e 
V

is
ua

lly
 H

an
di

ca
pp

ed
1,

07
3,

82
8

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

4,
64

1,
61

6
   

   
   

   
   

  
 

87
7,

66
1

   
   

   
   

   
   

  
 

1,
19

2,
01

0
   

   
   

   
   

  
 

84
4,

49
6

   
   

   
   

   
   

  
 

8,
62

9,
61

1
   

   
   

   
   

  
 

N
M

 R
et

ire
e 

H
ea

lth
 C

ar
e 

A
ut

ho
rit

y
49

,5
02

,5
30

   
   

   
   

   
 

48
,0

00
,4

92
   

   
   

   
   

 
10

9,
67

7,
05

6
   

   
   

   
  

34
,5

19
,3

48
   

   
   

   
   

 
40

,8
16

,1
15

   
   

   
   

   
 

50
,3

33
,0

26
   

   
   

   
   

 
33

2,
84

8,
56

8
   

   
   

   
  

N
M

 C
om

m
is

si
on

er
 o

f P
ub

lic
 L

an
ds

-O
&

G
3,

55
2,

05
0

   
   

   
   

   
  

 
3,

28
5,

95
8

   
   

   
   

   
  

 
5,

59
8,

38
6

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

12
,4

36
,3

95
   

   
   

   
   

 

N
M

 G
am

e 
an

d 
F

is
h 

D
ep

ar
tm

en
t

-
   

   
   

   
   

   
   

   
   

  
30

6,
14

9
   

   
   

   
   

   
  

 
25

9,
05

1
   

   
   

   
   

   
  

 
19

,7
38

   
   

   
   

   
   

   
  

97
,4

94
   

   
   

   
   

   
   

  
46

,0
94

   
   

   
   

   
   

   
  

72
8,

52
6

   
   

   
   

   
   

  
 

E
as

te
rn

 N
M

 U
ni

ve
rs

ity
-

   
   

   
   

   
   

   
   

   
  

4,
96

6,
29

4
   

   
   

   
   

  
 

2,
11

9,
99

8
   

   
   

   
   

  
 

71
,7

70
   

   
   

   
   

   
   

  
1,

61
9,

85
5

   
   

   
   

   
  

 
89

5,
97

4
   

   
   

   
   

   
  

 
9,

67
3,

89
1

   
   

   
   

   
 

IS
C

-I
m

pr
ov

em
en

t t
o 

th
e 

R
io

 G
ra

nd
e

82
2,

25
4

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
   

  
75

1,
57

0
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

1,
57

3,
82

4
   

   
   

   
   

  
 

IS
C

-I
m

pr
ov

em
en

t W
or

ks
 C

on
st

ru
ct

io
n

12
,5

61
,9

04
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

7,
86

6,
12

6
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
20

,4
28

,0
30

   
   

   
   

   
 

P
R

C
-P

at
ie

nt
s'

 C
om

p 
F

un
d

-
   

   
   

   
   

   
   

   
   

  
9,

11
6,

40
5

   
   

   
   

   
  

 
26

,5
29

,8
08

   
   

   
   

   
 

2,
07

7,
55

3
   

   
   

   
   

  
 

2,
75

3,
90

7
   

   
   

   
   

  
 

2,
86

8,
73

1
   

   
   

   
   

  
 

43
,3

46
,4

04
   

   
   

   
   

 

LA
C

C
IP

P
E

R
M

A
N

E
N

T
7,

04
7,

44
5

   
   

   
   

   
  

 
7,

24
8,

16
8

   
   

   
   

   
  

 
4,

09
2,

86
9

   
   

   
   

   
  

 
1,

13
7,

90
6

   
   

   
   

   
  

 
6,

25
9,

89
1

   
   

   
   

   
  

 
3,

76
6,

35
0

   
   

   
   

   
  

 
29

,5
52

,6
30

   
   

   
   

   
 

LA
C

C
E

M
E

T
E

R
Y

21
5,

02
0

   
   

   
   

   
   

  
 

22
0,

34
4

   
   

   
   

   
   

  
 

12
4,

08
7

   
   

   
   

   
   

  
 

35
,1

50
   

   
   

   
   

   
   

  
19

1,
56

4
   

   
   

   
   

   
  

 
11

3,
56

8
   

   
   

   
   

   
  

 
89

9,
73

3
   

   
   

   
   

   
  

 

LA
C

G
E

N
F

U
N

3,
58

0,
65

3
   

   
   

   
   

  
 

3,
75

3,
88

8
   

   
   

   
   

  
 

2,
21

5,
45

4
   

   
   

   
   

  
 

58
3,

56
8

   
   

   
   

   
   

  
 

3,
34

3,
47

4
   

   
   

   
   

  
 

2,
58

4,
98

3
   

   
   

   
   

  
 

16
,0

62
,0

20
   

   
   

   
   

 

N
M

 F
in

an
ce

 A
ut

ho
rit

y
-

   
   

   
   

   
   

   
   

   
  

5,
07

7,
57

5
   

   
   

   
   

  
 

19
,7

63
,6

09
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

24
,8

41
,1

84
   

   
   

   
   

 

N
M

M
F

A
 IF

T
 H

ou
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
12

,6
90

,1
26

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
12

,6
90

,1
26

   
   

   
   

   
 

N
M

P
S

IA
 -

 B
en

ef
its

-
   

   
   

   
   

   
   

   
   

  
6,

64
6,

70
1

   
   

   
   

   
  

 
4,

09
2,

98
1

   
   

   
   

   
  

 
83

7,
22

0
   

   
   

   
   

   
  

 
1,

85
7,

80
2

   
   

   
   

   
  

 
66

6,
69

8
   

   
   

   
   

   
  

 
14

,1
01

,4
02

   
   

   
   

   
 

N
M

P
S

IA
 -

 R
is

k
-

   
   

   
   

   
   

   
   

   
  

6,
49

0,
88

3
   

   
   

   
   

  
 

4,
12

1,
22

1
   

   
   

   
   

  
 

85
2,

21
2

   
   

   
   

   
   

  
 

1,
79

4,
48

3
   

   
   

   
   

  
 

65
6,

39
6

   
   

   
   

   
   

  
 

13
,9

15
,1

95
   

   
   

   
   

 

N
M

H
U

 E
nd

ow
m

en
t

-
   

   
   

   
   

   
   

   
   

  
1,

50
1,

40
3

   
   

   
   

   
  

 
96

9,
12

8
   

   
   

   
   

   
  

 
10

6,
16

4
   

   
   

   
   

   
  

 
46

7,
32

1
   

   
   

   
   

   
  

 
21

0,
84

5
   

   
   

   
   

   
  

 
3,

25
4,

86
1

   
   

   
   

   
  

 

S
pr

in
ge

r
-

   
   

   
   

   
   

   
   

   
  

49
,2

12
   

   
   

   
   

   
   

  
24

,9
13

   
   

   
   

   
   

   
  

33
,0

92
   

   
   

   
   

   
   

  
40

,6
27

   
   

   
   

   
   

   
  

38
,9

26
   

   
   

   
   

   
   

  
18

6,
77

0
   

   
   

   
   

   
  

 

C
Y

F
D

 T
ru

st
 F

un
d 

N
on

-E
xp

en
da

bl
e

23
2,

36
8

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
   

  
1,

12
4,

81
1

   
   

   
   

   
  

 
10

,5
83

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
54

,0
22

   
   

   
   

   
   

   
  

1,
42

1,
78

4
   

   
   

   
   

  
 

C
Y

F
D

 N
ex

t G
en

er
at

io
n 

F
un

d
23

2,
36

8
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

1,
12

4,
81

1
   

   
   

   
   

  
 

10
,5

83
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

54
,0

22
   

   
   

   
   

   
   

  
1,

42
1,

78
4

   
   

   
   

   
  

 

N
M

H
E

D
7,

25
1,

83
0

   
   

   
   

   
  

 
7,

29
7,

02
2

   
   

   
   

   
  

 
4,

20
1,

60
7

   
   

   
   

   
  

 
52

9,
89

7
   

   
   

   
   

   
  

 
4,

30
5,

80
7

   
   

   
   

   
  

 
1,

31
0,

66
7

   
   

   
   

   
  

 
24

,8
96

,8
30

   
   

   
   

   
 

C
ity

 o
f L

as
 C

ru
ce

s
6,

64
0,

81
0

   
   

   
   

   
  

 
3,

48
6,

88
5

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
6,

58
3,

79
0

   
   

   
   

   
  

 
2,

24
4,

21
8

   
   

   
   

   
  

 
18

,9
55

,7
03

   
   

   
   

   
 

T
o

ta
l

92
,7

13
,0

60
   

   
   

   
   

 
14

9,
96

0,
61

9
   

   
   

   
  

25
0,

63
5,

30
8

   
   

   
   

  
42

,4
92

,1
68

   
   

   
   

   
 

74
,8

38
,1

83
   

   
   

   
   

 
70

,1
70

,0
82

   
   

   
   

   
 

68
0,

80
9,

42
0

   
   

   
   

  

T
h

ir
d

 P
ar

ty
 In

ve
st

o
rs

 A
llo

ca
ti

o
n

 b
y 

P
o

o
l

Ja
n

u
ar

y 
31

, 2
01

4

marym
Typewritten Text
7



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

B
y 

A
ss

et
 C

la
ss

:

In
ve

st
m

en
t 

P
o

o
ls

 A
ss

et
s:

 *

   
 U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
2,

43
3,

62
3,

63
8

   
   

  
 

62
5,

00
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

2,
35

8,
98

3
   

   
 

(5
8,

99
0,

99
2)

   
   

  
2,

37
7,

61
6,

62
9

   
   

   
   

  
 

   
 U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

2,
85

1,
81

2,
65

3
   

   
  

 
62

5,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
5

   
   

   
   

   
   

  
(9

1,
33

3,
25

1)
   

   
  

2,
76

1,
10

4,
40

7
   

   
   

   
  

 
   

 U
S

 L
ar

ge
 C

ap
 E

nh
an

ce
d 

In
de

x 
P

oo
l

53
5,

59
5,

56
5

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

77
6,

63
3

   
   

  
 

(1
9,

16
2,

49
4)

   
   

  
51

7,
20

9,
70

4
   

   
   

   
   

  
 

   
 U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
67

4,
39

3,
73

1
   

   
   

  
 

50
0,

00
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

10
5,

82
2

   
   

  
 

(6
,3

70
,9

38
)

   
   

   
 

66
8,

62
8,

61
5

   
   

   
   

   
  

 
   

 S
m

al
l/M

id
 C

ap
 In

de
x 

P
oo

l
88

,8
16

,1
39

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(1

,6
53

,9
52

)
   

   
   

 
87

,1
62

,1
87

   
   

   
   

   
   

  
   

 S
m

al
l/M

id
 C

ap
 E

nh
an

ce
d 

In
de

x 
P

oo
l

20
0,

54
3,

47
8

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

52
,1

86
   

   
   

  
(4

,5
16

,7
10

)
   

   
   

 
19

6,
07

8,
95

4
   

   
   

   
   

  
 

   
 U

S
 C

or
e 

B
on

ds
 P

oo
l 

2,
92

5,
69

9,
98

5
   

   
  

 
1,

87
3,

87
9

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

(5
0,

00
0,

00
0)

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
9,

42
9,

48
7

   
   

 
31

,5
69

,4
29

   
   

  
 

2,
91

8,
57

2,
78

0
   

   
   

   
  

 
   

 U
nc

on
st

ra
in

ed
 F

ix
ed

 In
co

m
e 

P
oo

l
45

0,
62

0,
49

6
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

35
,0

00
,0

00
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

57
3,

32
6

   
   

  
 

81
7,

87
9

   
   

   
   

  
48

7,
01

1,
70

1
   

   
   

   
   

  
 

   
 C

re
di

t &
 S

tr
uc

tu
re

d 
F

in
an

ce
92

2,
74

1,
04

8
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
1,

33
6,

09
5

   
   

 
6,

51
6,

74
7

   
   

   
  

93
0,

59
3,

89
0

   
   

   
   

   
  

 
   

 N
on

-U
S

. D
ev

el
op

ed
 M

ar
ke

ts
 In

de
x 

P
oo

l
11

9,
46

1,
10

5
   

   
   

  
 

75
0,

00
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(7
29

,8
01

)
   

   
  

(4
,6

93
,9

85
)

   
   

   
 

11
4,

78
7,

31
9

   
   

   
   

   
  

 
   

 N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 In

de
x 

P
oo

l
51

8,
56

7,
62

9
   

   
   

  
 

75
0,

00
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

63
8,

18
5

   
   

  
 

(3
5,

17
4,

45
8)

   
   

  
48

4,
78

1,
35

5
   

   
   

   
   

  
 

   
 N

on
-U

S
. D

ev
el

op
ed

 M
ar

ke
ts

 A
ct

iv
e 

P
oo

l
1,

24
4,

35
9,

69
5

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
70

6,
72

8
   

   
  

 
(5

0,
65

6,
26

6)
   

   
  

1,
19

4,
41

0,
15

7
   

   
   

   
  

 
   

 N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 A

ct
iv

e 
P

oo
l

79
0,

39
7,

78
0

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

83
8,

80
1

   
   

  
 

(5
3,

73
5,

64
4)

   
   

  
73

7,
50

0,
93

7
   

   
   

   
   

  
 

   
 A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
1,

21
1,

97
0,

33
8

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

(0
)

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

10
   

   
   

   
   

  
 

12
,1

98
,2

81
   

   
  

 
1,

22
4,

16
8,

62
9

   
   

   
   

  
 

   
 P

riv
at

e 
E

qu
ity

 P
oo

l 
1,

52
7,

53
0,

25
1

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

0
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
1,

06
9,

31
8

   
   

 
(4

,3
39

,6
62

)
   

   
   

 
1,

52
4,

25
9,

90
7

   
   

   
   

  
 

   
 R

ea
l E

st
at

e 
P

oo
l 

1,
20

3,
09

3,
00

6
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

5,
93

4,
54

8
   

   
 

(5
,3

96
,4

11
)

   
   

   
 

1,
20

3,
63

1,
14

3
   

   
   

   
  

 
   

 R
ea

l R
et

ur
n 

P
oo

l 
66

8,
70

3,
46

3
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

20
,0

00
,0

00
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

1,
14

6,
68

0
   

   
 

1,
65

3,
81

8
   

   
   

  
69

1,
50

3,
96

1
   

   
   

   
   

  
 

   
   

  T
ot

al
 In

ve
st

m
en

t P
oo

ls
18

,3
67

,9
29

,9
99

   
   

 
5,

12
3,

87
9

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

5,
00

0,
00

0
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
24

,2
37

,0
06

   
  

(2
83

,2
68

,6
09

)
   

  
 

18
,1

19
,0

22
,2

75
   

   
   

   
 

F
u

n
d

-S
p

ec
if

ic
 A

ss
et

s:

L
an

d
 G

ra
n

t 
P

er
m

an
en

t 
F

u
n

d
: 

 *
*

   
 C

as
h 

an
d 

A
cc

ru
al

s
10

5,
34

8,
92

6
   

   
   

  
 

65
,6

90
,1

75
   

   
   

 
(4

4,
59

6,
38

4)
   

   
  

 
(2

0,
00

0,
00

0)
   

   
  

 
4,

07
7,

46
3

   
   

  
 

1,
03

8
   

   
   

   
 

11
0,

52
1,

21
8

   
   

   
   

   
  

 

S
ev

er
an

ce
 T

ax
 P

er
m

an
en

t 
F

u
n

d
: 

 *
*

   
 C

as
h 

an
d 

A
cc

ru
al

s
15

,2
04

,1
56

   
   

   
   

  
(1

4,
20

6,
05

4)
   

   
  

 
15

,0
00

,0
00

   
   

   
 

1,
42

9,
36

2
   

   
  

 
(9

87
,1

02
)

   
   

   
   

  
23

6,
47

7
   

   
  

 
16

,6
76

,8
39

   
   

   
   

   
   

  
   

 E
co

no
m

ic
al

ly
 T

ar
ge

te
d 

In
ve

st
m

en
ts

 (
E

T
I's

)
53

,2
08

,3
57

   
   

   
   

  
(2

8,
03

2)
   

   
   

   
   

 
1,

33
3

   
   

   
   

 
(6

,2
77

)
   

   
   

   
   

  
53

,1
75

,3
81

   
   

   
   

   
   

  
   

 P
riv

at
e 

E
qu

ity
 N

ew
 M

ex
ic

o
22

0,
23

6,
13

4
   

   
   

  
 

1,
11

0,
00

0
   

   
   

  
 

(5
7,

09
8)

   
   

   
   

  
 

22
1,

28
9,

03
6

   
   

   
   

   
  

 
   

 S
to

ck
 D

is
tr

ib
ut

io
ns

/P
riv

at
e 

E
qu

ity
2,

82
1,

40
0

   
   

   
   

   
 

(9
4,

86
6)

   
   

   
   

   
 

10
,1

47
   

   
   

   
   

 
2,

73
6,

68
2

   
   

   
   

   
   

   
 

T
o

b
ac

co
 S

et
tl

em
en

t 
P

er
m

an
en

t 
F

u
n

d
: 

 *
*

   
 C

as
h 

an
d 

A
cc

ru
al

s
2,

08
7,

32
4

   
   

   
   

   
 

18
   

   
   

   
   

  
 

2,
08

7,
34

1
   

   
   

   
   

   
   

 

W
at

er
 P

er
m

an
en

t 
F

u
n

d
 

   
 C

as
h 

an
d 

A
cc

ru
al

s
1,

01
9,

45
8

   
   

   
   

   
 

9
   

   
   

   
   

   
  

1,
01

9,
46

6
   

   
   

   
   

   
   

 

G
ra

n
d

 T
o

ta
ls

18
,7

67
,8

55
,7

53
   

   
 

70
,8

14
,0

54
   

   
   

 
(5

8,
80

2,
43

8)
   

   
  

 
-

   
   

   
   

   
   

   
   

  
5,

50
6,

82
5

   
   

  
 

0
   

   
   

   
   

   
   

   
  

24
,4

75
,8

80
   

  
(2

83
,3

21
,8

37
)

   
  

 
18

,5
26

,5
28

,2
38

   
   

   
   

 

 
* 

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
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

marym
Typewritten Text
8



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

In
ve

st
m

en
t 

P
o

o
ls

 D
et

ai
l b

y 
M

an
ag

er
 (

B
en

ch
m

ar
k)

:

U
S

 L
ar

g
e 

C
ap

 A
ct

iv
e 

P
o

o
l:

   
  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)

76
1,

53
9,

73
5

   
   

   
  

 
(7

11
,8

74
)

   
   

   
  

17
7,

11
2

   
   

  
 

(1
2,

58
4,

60
2)

   
   

  
74

8,
42

0,
37

1
   

   
   

   
   

  
 

   
  T

. R
ow

e 
P

ric
e 

(R
us

se
ll 

10
00

 G
ro

w
th

 In
de

x)
34

2,
27

0,
42

5
   

   
   

  
 

62
5,

00
0

   
   

   
   

  
 

(2
82

,3
55

)
   

   
   

  
83

,1
71

   
   

   
  

(3
,2

03
,9

98
)

   
   

   
 

33
9,

49
2,

24
3

   
   

   
   

   
  

 
   

  B
ro

w
n 

B
ro

th
er

s 
H

ar
rim

an
 (

R
us

se
ll 

10
00

  I
nd

ex
)

59
3,

75
3,

83
7

   
   

   
  

 
(7

44
,9

91
)

   
   

   
  

98
8,

57
4

   
   

  
 

(1
9,

13
1,

83
1)

   
   

  
57

4,
86

5,
58

9
   

   
   

   
   

  
 

   
  W

el
lin

gt
on

 M
gm

t C
o.

 (
R

us
se

ll 
10

00
 V

al
ue

 In
de

x)
73

8,
33

7,
16

1
   

   
   

  
 

(5
38

,2
89

)
   

   
   

  
1,

11
0,

12
7

   
   

 
(2

4,
07

0,
56

2)
   

   
  

71
4,

83
8,

43
7

   
   

   
   

   
  

 
   

   
   

   
  S

ub
 -

 T
ot

al
 U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
2,

43
5,

90
1,

15
8

   
   

  
 

62
5,

00
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
(2

,2
77

,5
09

)
   

   
  

-
   

   
   

   
   

   
   

   
  

2,
35

8,
98

3
   

   
 

(5
8,

99
0,

99
2)

   
   

  
2,

37
7,

61
6,

64
0

   
   

   
   

  
 

   
  M

an
ag

em
en

t F
ee

s
(2

,2
77

,5
09

)
   

   
   

   
  

 
2,

27
7,

50
9

   
   

  
 

-
   

   
   

   
   

   
   

   
   

   
   

  
 

   
   

   
   

   
T

ot
al

 U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

2,
43

3,
62

3,
64

9
   

   
  

 
62

5,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
2,

35
8,

98
3

   
   

 
(5

8,
99

0,
99

2)
   

   
  

2,
37

7,
61

6,
64

0
   

   
   

   
  

 

U
S

 L
ar

g
e 

C
ap

 In
d

ex
 P

o
o

l:
   

  S
IC

 M
an

ag
ed

 L
ar

ge
 C

ap
 In

de
x 

 (
S

&
P

 5
00

 In
de

x)
46

7,
95

3
   

   
   

   
   

   
 

1
   

   
   

   
   

   
  

(1
5,

42
4)

   
   

   
   

  
 

45
2,

53
0

   
   

   
   

   
   

   
   

 
   

  N
or

th
er

n 
T

ru
st

 (
R

us
se

ll 
10

00
 In

de
x)

2,
85

1,
50

1,
08

6
   

   
  

 
62

5,
00

0
   

   
   

   
  

 
(1

66
,7

91
)

   
   

   
  

4
   

   
   

   
   

   
  

(9
1,

31
7,

41
7)

   
   

  
2,

76
0,

64
1,

88
2

   
   

   
   

  
 

   
  N

or
th

er
n 

T
ru

st
 T

ra
ns

iti
on

 A
cc

ou
nt

10
,4

05
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

(4
10

)
   

   
   

   
   

   
  

9,
99

5
   

   
   

   
   

   
   

   
   

  
   

   
   

   
 S

ub
 -

T
ot

al
 U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

2,
85

1,
97

9,
44

4
   

   
  

 
62

5,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

(1
66

,7
91

)
   

   
   

  
-

   
   

   
   

   
   

   
   

  
5

   
   

   
   

   
   

  
(9

1,
33

3,
25

1)
   

   
  

2,
76

1,
10

4,
40

7
   

   
   

   
  

 
   

  M
an

ag
em

en
t F

ee
s

(1
66

,7
91

)
   

   
   

   
   

  
 

16
6,

79
1

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
   

   
  

 
   

   
   

   
   

T
ot

al
 U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

2,
85

1,
81

2,
65

3
   

   
  

 
62

5,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
5

   
   

   
   

   
   

  
(9

1,
33

3,
25

1)
   

   
  

2,
76

1,
10

4,
40

7
   

   
   

   
  

 
 

U
S

 L
ar

g
e 

C
ap

 E
n

h
an

ce
d

 In
d

ex
 P

o
o

l
   

  P
an

 A
go

ra
  (

R
us

se
ll 

10
00

 In
de

x)
53

5,
59

5,
56

5
   

   
   

  
 

77
6,

63
3

   
   

  
 

(1
9,

16
2,

49
4)

   
   

  
51

7,
20

9,
70

4
   

   
   

   
   

  
 

   
   

   
   

 S
ub

 -
T

ot
al

 E
nh

an
ce

d 
In

de
x 

P
oo

l
53

5,
59

5,
56

5
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
77

6,
63

3
   

   
  

 
(1

9,
16

2,
49

4)
   

   
  

51
7,

20
9,

70
4

   
   

   
   

   
  

 
   

  M
an

ag
em

en
t F

ee
s

-
   

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

   
   

  
 

   
   

   
   

   
T

ot
al

 U
S

 E
nh

an
ce

d 
In

de
x 

P
oo

l
53

5,
59

5,
56

5
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
77

6,
63

3
   

   
  

 
(1

9,
16

2,
49

4)
   

   
  

51
7,

20
9,

70
4

   
   

   
   

   
  

 

U
S

 M
id

/S
m

al
l C

ap
 P

o
o

l:
   

  C
or

tin
a 

 (
R

us
se

ll 
S

m
al

lc
ap

 G
ro

w
th

 In
de

x)
23

8,
85

7,
41

7
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

(3
66

,5
48

)
   

   
   

  
49

   
   

   
   

   
  

 
(6

11
,1

14
)

   
   

   
   

 
23

7,
87

9,
80

4
   

   
   

   
   

  
 

   
  D

on
al

d 
S

m
ith

  (
R

us
se

ll 
S

m
al

lc
ap

  V
al

ue
 In

de
x)

20
3,

71
7,

36
2

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
(4

10
,5

89
)

   
   

   
  

10
5,

70
2

   
   

  
 

52
4,

57
6

   
   

   
   

  
20

3,
93

7,
05

2
   

   
   

   
   

  
 

   
  S

ei
ze

rt
 P

ar
tn

er
s 

 (
R

us
se

ll 
M

id
ca

p 
 In

de
x)

23
2,

88
2,

30
1

   
   

   
  

 
50

0,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
(2

86
,2

12
)

   
   

   
  

70
   

   
   

   
   

  
 

(6
,2

84
,4

00
)

   
   

   
 

22
6,

81
1,

75
9

   
   

   
   

   
  

 
   

   
   

 S
ub

-T
ot

al
 M

id
/S

m
al

l  
C

ap
 F

un
ds

67
5,

45
7,

08
0

   
   

   
  

 
50

0,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

 
(1

,0
63

,3
49

)
   

   
  

-
   

   
   

   
   

   
   

  
10

5,
82

2
   

   
  

 
(6

,3
70

,9
38

)
   

   
   

 
66

8,
62

8,
61

5
   

   
   

   
   

  
 

   
  M

an
ag

em
en

t F
ee

s
(1

,0
63

,3
49

)
   

   
   

   
  

 
1,

06
3,

34
9

   
   

  
 

-
   

   
   

   
   

   
   

   
   

   
   

  
 

   
   

   
   

   
T

ot
al

 M
id

/S
m

al
l C

ap
 P

oo
l

67
4,

39
3,

73
1

   
   

   
  

 
50

0,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
10

5,
82

2
   

   
  

 
(6

,3
70

,9
38

)
   

   
   

 
66

8,
62

8,
61

5
   

   
   

   
   

  
 

S
m

al
l/M

id
 C

ap
 In

d
ex

 P
o

o
l

   
  N

or
th

er
n 

T
ru

st
 (

R
us

se
ll 

25
00

 In
de

x)
88

,8
16

,1
39

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(1
,6

53
,9

52
)

   
   

   
 

87
,1

62
,1

87
   

   
   

   
   

   
  

S
m

al
l/M

id
 C

ap
 E

n
h

an
ce

d
 In

d
ex

 P
o

o
l

   
  B

la
ck

ro
ck

 (
R

us
se

ll 
20

00
 S

m
al

lc
ap

 In
de

x)
20

0,
50

9,
46

3
   

   
   

  
 

52
,1

86
   

   
   

  
(4

,5
13

,7
69

)
   

   
   

 
19

6,
04

7,
88

0
   

   
   

   
   

  
 

   
  B

la
ck

ro
ck

 T
ra

ns
iti

on
34

,0
15

   
   

   
   

   
   

  
 

(2
,9

41
)

   
   

   
   

   
  

31
,0

74
   

   
   

   
   

   
   

   
  

 
   

   
   

   
   

T
ot

al
 U

S
 S

M
ID

 E
nh

an
ce

d 
In

de
x 

P
oo

l
20

0,
54

3,
47

8
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
52

,1
86

   
   

   
  

(4
,5

16
,7

10
)

   
   

   
 

19
6,

07
8,

95
4

   
   

   
   

   
  

 

T
ot

al
 U

S
 E

qu
iti

es
 in

 In
ve

st
m

en
t P

oo
ls

6,
78

4,
78

5,
21

5
   

   
  

 
1,

75
0,

00
0

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
3,

29
3,

62
9

   
   

 
(1

82
,0

28
,3

37
)

   
  

 
6,

60
7,

80
0,

50
7

   
   

   
   

  
 

U
S

 C
o

re
 B

o
n

d
s 

P
o

o
l

   
   

U
S

 C
or

e 
B

on
ds

 C
as

h 
87

3,
16

2
   

   
   

   
   

   
 

7
   

   
   

   
   

   
  

87
3,

16
9

   
   

   
   

   
   

   
   

 
   

   
P

IM
C

O
 B

ar
cl

ay
s 

(U
ni

ve
rs

al
 B

on
d 

In
de

x)
1,

27
0,

78
4,

48
5

   
   

  
 

1,
87

3,
87

9
   

   
   

  
 

(5
0,

00
0,

00
0)

   
   

  
 

(8
54

,8
61

)
   

   
   

  
3,

12
9,

29
8

   
   

 
17

,1
21

,7
04

   
   

  
 

1,
24

2,
05

4,
50

5
   

   
   

   
  

 
   

   
P

ru
de

nt
ia

l B
ar

cl
ay

s 
(U

ni
ve

rs
al

 B
on

d 
In

de
x)

82
8,

57
9,

86
2

   
   

   
  

 
(3

40
,9

06
)

   
   

   
  

3,
10

1,
34

9
   

   
 

7,
53

5,
17

1
   

   
   

  
83

8,
87

5,
47

6
   

   
   

   
   

  
 

   
   

Lo
om

is
 S

ay
le

s 
B

ar
cl

ay
s 

(U
ni

ve
rs

al
 B

on
d 

In
de

x)
82

7,
08

7,
52

5
   

   
   

  
 

(4
29

,2
82

)
   

   
   

  
3,

19
8,

83
3

   
   

 
6,

91
2,

55
4

   
   

   
  

83
6,

76
9,

62
9

   
   

   
   

   
  

 
   

   
   

   
  S

ub
 -

 T
ot

al
 C

or
e 

B
on

ds
 P

oo
l

2,
92

7,
32

5,
03

4
   

   
  

 
1,

87
3,

87
9

   
   

   
  

 
-

   
   

   
   

   
   

   
  

(5
0,

00
0,

00
0)

   
   

  
 

(1
,6

25
,0

49
)

   
   

  
-

   
   

   
   

   
   

   
  

9,
42

9,
48

7
   

   
 

31
,5

69
,4

29
   

   
  

 
2,

91
8,

57
2,

78
0

   
   

   
   

  
 

   
  M

an
ag

em
en

t F
ee

s
(1

,6
25

,0
49

)
   

   
   

   
  

 
1,

62
5,

04
9

   
   

  
 

-
   

   
   

   
   

   
   

   
   

   
   

  
 

   
   

   
   

   
T

ot
al

 U
S

 C
or

e 
B

on
ds

 P
oo

l
2,

92
5,

69
9,

98
5

   
   

  
 

1,
87

3,
87

9
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
(5

0,
00

0,
00

0)
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

9,
42

9,
48

7
   

   
 

31
,5

69
,4

29
   

   
  

 
2,

91
8,

57
2,

78
0

   
   

   
   

  
 

U
n

co
n

st
ra

in
ed

 F
ix

ed
 In

co
m

e 
P

o
o

l:
 

   
   

P
IM

C
O

 B
ar

cl
ay

s 
(L

ib
or

 +
 2

.5
%

)
24

9,
74

0,
02

2
   

   
   

  
 

30
4,

00
4

   
   

  
 

89
4,

12
3

   
   

   
   

  
25

0,
93

8,
14

8
   

   
   

   
   

  
 

   
   

Lo
om

is
 S

ay
le

s 
B

ar
cl

ay
s 

(L
ib

or
 +

 2
.5

%
)

20
0,

88
0,

47
4

   
   

   
  

 
26

9,
03

5
   

   
  

 
(7

6,
24

4)
   

   
   

   
  

 
20

1,
07

3,
26

5
   

   
   

   
   

  
 

   
   

U
nc

on
st

ra
in

ed
 P

oo
l -

 C
as

h
-

   
   

   
   

   
   

   
   

   
   

 
35

,0
00

,0
00

   
   

   
 

28
7

   
   

   
   

   
 

35
,0

00
,2

87
   

   
   

   
   

   
  

   
   

   
   

   
T

ot
al

 U
nc

on
st

ra
in

ed
 F

ix
ed

 In
co

m
e 

P
oo

l
45

0,
62

0,
49

6
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

35
,0

00
,0

00
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

57
3,

32
6

   
   

  
 

81
7,

87
9

   
   

   
   

  
48

7,
01

1,
70

1
   

   
   

   
   

  
 

marym
Typewritten Text
9



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

In
ve

st
m

en
t 

P
o

o
ls

 D
et

ai
l b

y 
M

an
ag

er
 (

B
en

ch
m

ar
k)

 (
co

n
ti

n
u

ed
):

C
re

d
it

 &
 S

tr
u

ct
u

re
d

 F
in

an
ce

   
C

as
h

50
,0

01
,2

91
   

   
   

   
  

3,
24

8,
89

4
   

   
   

  
 

42
3

   
   

   
   

   
 

53
,2

50
,6

08
   

   
   

   
   

   
  

   
 E

qu
ity

 L
P

 In
te

re
st

s
87

2,
73

9,
75

9
   

   
   

  
 

(3
,2

48
,8

94
)

   
   

   
  

1,
33

5,
67

2
   

   
 

6,
51

6,
74

7
   

   
   

  
87

7,
34

3,
28

4
   

   
   

   
   

  
 

   
   

   
   

  T
ot

al
 C

D
O

 E
qu

ity
 P

oo
l

92
2,

74
1,

04
9

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

1,
33

6,
09

5
   

   
 

6,
51

6,
74

7
   

   
   

  
93

0,
59

3,
89

2
   

   
   

   
   

  
 

 A
b

so
lu

te
 R

et
u

rn
   

 C
as

h 
A

cc
ou

nt
1,

20
7,

31
2

   
   

   
   

   
 

53
   

   
   

   
   

   
   

  
10

   
   

   
   

   
  

 
1,

20
7,

37
5

   
   

   
   

   
   

   
 

   
 A

us
tin

 C
ap

ita
l

7,
95

2,
03

6
   

   
   

   
   

 
(1

0)
   

   
   

   
   

   
   

 
(7

0,
21

6)
   

   
   

   
  

 
7,

88
1,

81
0

   
   

   
   

   
   

   
 

   
 C

re
st

lin
e 

E
nc

ha
nt

m
en

t 
32

0,
50

0,
72

3
   

   
   

  
 

2,
31

4,
11

6
   

   
   

  
32

2,
81

4,
83

9
   

   
   

   
   

  
 

   
 C

re
st

lin
e 

E
nc

ha
nt

m
en

t L
LC

31
,8

11
,5

81
   

   
   

   
  

(3
9)

   
   

   
   

   
   

   
 

59
1,

29
6

   
   

   
   

  
32

,4
02

,8
37

   
   

   
   

   
   

  
   

 C
re

st
lin

e 
O

ffs
ho

re
 R

ec
ov

er
y

10
,3

62
,5

04
   

   
   

   
  

(1
)

   
   

   
   

   
   

   
  

 
(2

20
,5

22
)

   
   

   
   

 
10

,1
41

,9
81

   
   

   
   

   
   

  
   

 M
ar

in
er

 S
el

ec
t L

P
43

2,
56

9,
69

6
   

   
   

  
 

5,
78

0,
95

2
   

   
   

  
43

8,
35

0,
64

8
   

   
   

   
   

  
 

   
 A

lta
ir 

S
ta

rs
 L

P
2

   
   

   
   

   
   

   
   

   
  

 
(2

)
   

   
   

   
   

   
   

  
 

(0
)

   
   

   
   

   
   

   
   

   
   

   
 

   
 C

T
 P

re
fe

rr
ed

 L
P

4,
23

0,
12

8
   

   
   

   
   

 
(1

)
   

   
   

   
   

   
   

  
 

28
,4

79
   

   
   

   
   

 
4,

25
8,

60
6

   
   

   
   

   
   

   
 

   
 A

A
M

 H
ig

h 
D

es
er

t
40

3,
33

6,
34

9
   

   
   

  
 

3,
77

4,
17

6
   

   
   

  
40

7,
11

0,
52

5
   

   
   

   
   

  
 

   
   

   
 T

ot
al

 H
ed

ge
 F

un
ds

1,
21

1,
97

0,
33

1
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
(0

)
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
10

   
   

   
   

   
  

 
12

,1
98

,2
81

   
   

  
 

1,
22

4,
16

8,
62

2
   

   
   

   
  

 

N
o

n
-U

S
 D

ev
el

o
p

ed
 M

ar
ke

ts
 In

d
ex

 P
o

o
l:

   
 A

lli
an

ce
 B

er
ns

te
in

  (
M

S
C

I -
 E

A
F

E
 In

de
x)

 
11

9,
00

1,
36

9
   

   
   

  
 

75
0,

00
0

   
   

   
   

  
 

(1
15

,6
54

)
   

   
   

  
(7

29
,8

01
)

   
   

  
(4

,6
93

,2
27

)
   

   
   

 
11

4,
21

2,
68

7
   

   
   

   
   

  
 

   
 S

IC
 T

ax
 R

ec
la

im
s

57
5,

38
9

   
   

   
   

   
   

 
0

   
   

   
   

   
   

  
(7

58
)

   
   

   
   

   
   

  
57

4,
63

1
   

   
   

   
   

   
   

   
 

   
 M

an
ag

em
en

t F
ee

s
(1

15
,6

54
)

   
   

   
   

   
  

 
11

5,
65

4
   

   
   

  
 

-
   

   
   

   
   

   
   

   
   

   
   

  
 

   
   

   
   

   
T

ot
al

 N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

11
9,

46
1,

10
4

   
   

   
  

 
75

0,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(7

29
,8

01
)

   
   

  
(4

,6
93

,9
85

)
   

   
   

 
11

4,
78

7,
31

8
   

   
   

   
   

  
 

N
o

n
-U

S
 E

m
er

g
in

g
 M

ar
ke

ts
 In

d
ex

 P
o

o
l:

   
 A

lli
an

ce
 B

er
ns

te
in

  (
M

S
C

I E
m

er
g 

M
kt

s 
F

re
e 

In
de

x)
51

8,
82

6,
10

2
   

   
   

  
 

75
0,

00
0

   
   

   
   

  
 

(2
58

,4
73

)
   

   
   

  
63

8,
18

5
   

   
  

 
(3

5,
17

4,
45

8)
   

   
  

48
4,

78
1,

35
5

   
   

   
   

   
  

 
   

 M
an

ag
em

en
t F

ee
s

(2
58

,4
73

)
   

   
   

   
   

  
 

25
8,

47
3

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
   

   
  

 
   

   
   

   
   

T
ot

al
 N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
51

8,
56

7,
62

9
   

   
   

  
 

75
0,

00
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

63
8,

18
5

   
   

  
 

(3
5,

17
4,

45
8)

   
   

  
48

4,
78

1,
35

5
   

   
   

   
   

  
 

N
o

n
-U

S
 D

ev
el

o
p

ed
 M

ar
ke

ts
 A

ct
iv

e 
P

o
o

l:
   

 L
S

V
27

5,
73

5,
86

1
   

   
   

  
 

12
1,

10
6

   
   

  
 

(1
2,

13
7,

27
8)

   
   

  
26

3,
71

9,
68

9
   

   
   

   
   

  
 

   
 T

 R
ow

e 
P

ric
e

34
4,

48
7,

74
5

   
   

   
  

 
26

7,
66

4
   

   
  

 
(1

4,
32

6,
21

0)
   

   
  

33
0,

42
9,

19
9

   
   

   
   

   
  

 
   

 S
ch

ro
de

r
10

3,
83

5
   

   
   

   
   

   
 

(2
3,

22
8)

   
   

   
   

  
 

(6
,4

09
)

   
   

   
  

 
(2

72
)

   
   

   
   

   
   

  
73

,9
26

   
   

   
   

   
   

   
   

  
 

   
 M

F
S

34
3,

64
2,

30
2

   
   

   
  

 
19

4,
80

5
   

   
  

 
(2

0,
16

2,
75

5)
   

   
  

32
3,

67
4,

35
2

   
   

   
   

   
  

 
   

 T
em

pl
et

on
28

0,
32

2,
09

7
   

   
   

  
 

12
7,

61
5

   
   

  
 

(4
,0

30
,1

35
)

   
   

   
 

27
6,

41
9,

57
7

   
   

   
   

   
  

 
   

 T
ra

ns
iti

on
67

,8
55

   
   

   
   

   
   

  
 

23
,2

28
   

   
   

   
   

  
1,

94
7

   
   

   
   

 
38

3
   

   
   

   
   

   
  

 
93

,4
13

   
   

   
   

   
   

   
   

  
 

   
   

   
   

   
T

ot
al

 N
on

-U
S

 D
ev

el
op

ed
 A

ct
iv

e 
M

ar
ke

ts
 P

oo
l

1,
24

4,
35

9,
69

5
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

70
6,

72
8

   
   

  
 

(5
0,

65
6,

26
6)

   
   

  
1,

19
4,

41
0,

15
7

   
   

   
   

  
 

N
o

n
-U

S
 E

m
er

g
in

g
 M

ar
ke

ts
 A

ct
iv

e 
P

o
o

l:
   

 D
uP

on
t

51
9,

81
5,

17
4

   
   

   
  

 
56

1,
16

4
   

   
  

 
(3

3,
19

8,
89

9)
   

   
  

48
7,

17
7,

44
0

   
   

   
   

   
  

 
   

 B
la

ck
ro

ck
 

26
9,

20
3,

19
1

   
   

   
  

 
27

7,
71

5
   

   
  

 
(2

0,
54

1,
16

6)
   

   
  

24
8,

93
9,

73
9

   
   

   
   

   
  

 
   

 T
ra

ns
iti

on
1,

37
9,

41
5

   
   

   
   

   
 

(7
8)

   
   

   
   

   
  

4,
42

1
   

   
   

   
   

  
 

1,
38

3,
75

8
   

   
   

   
   

   
   

 
   

   
   

   
   

T
ot

al
 N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 A
ct

iv
e 

P
oo

l
79

0,
39

7,
78

0
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
83

8,
80

1
   

   
  

 
(5

3,
73

5,
64

4)
   

   
  

73
7,

50
0,

93
7

   
   

   
   

   
  

 

T
ot

al
 N

on
 U

S
 E

qu
iti

es
 in

 In
ve

st
m

en
t P

oo
ls

2,
67

2,
78

6,
20

8
   

   
  

 
1,

50
0,

00
0

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
1,

45
3,

91
3

   
   

 
(1

44
,2

60
,3

53
)

   
  

 
2,

53
1,

47
9,

76
7

   
   

   
   

  
 

P
ri

va
te

 E
q

u
it

y 
P

o
o

l
   

 N
at

io
na

l
1,

22
5,

38
3,

87
0

   
   

  
 

18
,6

11
,7

68
   

   
   

 
1,

00
4,

19
3

   
   

 
22

,1
73

   
   

   
   

   
 

1,
24

5,
02

2,
00

3
   

   
   

   
  

 
   

 In
te

rn
at

io
na

l
19

7,
86

3,
89

7
   

   
   

  
 

2,
30

6,
41

8
   

   
   

  
 

64
,3

70
   

   
   

  
(4

,2
60

,1
53

)
   

   
   

 
19

5,
97

4,
53

2
   

   
   

   
   

  
 

   
 C

as
h

94
,8

03
,0

59
   

   
   

   
  

(2
0,

46
7,

13
8)

   
   

  
 

70
7

   
   

   
   

   
 

74
,3

36
,6

28
   

   
   

   
   

   
  

   
 S

to
ck

 D
is

tr
ib

ut
io

ns
9,

47
9,

42
5

   
   

   
   

   
 

(4
51

,0
49

)
   

   
   

   
  

49
   

   
   

   
   

  
 

(1
01

,6
82

)
   

   
   

   
 

8,
92

6,
74

3
   

   
   

   
   

   
   

 
   

   
   

   
   

T
ot

al
 P

riv
at

e 
E

qu
ity

 P
oo

l
1,

52
7,

53
0,

25
1

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

0
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
1,

06
9,

31
8

   
   

 
(4

,3
39

,6
62

)
   

   
   

 
1,

52
4,

25
9,

90
7

   
   

   
   

  
 

marym
Typewritten Text
10



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

In
ve

st
m

en
t 

P
o

o
ls

 D
et

ai
l b

y 
M

an
ag

er
 (

B
en

ch
m

ar
k)

 (
co

n
ti

n
u

ed
):

R
ea

l E
st

at
e 

P
o

o
l

   
 N

at
io

na
l

1,
04

0,
26

7,
34

4
   

   
  

 
82

,8
04

,9
37

   
   

   
 

5,
93

3,
91

6
   

   
 

(5
,3

74
,7

21
)

   
   

   
 

1,
12

3,
63

1,
47

5
   

   
   

   
  

 
   

 In
te

rn
at

io
na

l
1,

47
2,

93
2

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(2

1,
68

9)
   

   
   

   
  

 
1,

45
1,

24
3

   
   

   
   

   
   

   
 

   
 C

as
h

16
1,

35
2,

73
0

   
   

   
  

 
(8

2,
80

4,
93

7)
   

   
  

 
63

2
   

   
   

   
   

 
78

,5
48

,4
25

   
   

   
   

   
   

  
   

   
   

   
   

T
ot

al
 R

ea
l E

st
at

e 
P

oo
l

1,
20

3,
09

3,
00

6
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

5,
93

4,
54

8
   

   
 

(5
,3

96
,4

11
)

   
   

   
 

1,
20

3,
63

1,
14

3
   

   
   

   
  

 

R
ea

l R
et

u
rn

 P
o

o
l

   
 R

ea
l A

ss
et

s
33

5,
76

4,
30

7
   

   
   

  
 

38
,6

78
,9

23
   

   
   

 
69

,1
54

   
   

   
  

90
6,

43
8

   
   

   
   

  
37

5,
41

8,
82

2
   

   
   

   
   

  
 

   
 F

lo
at

in
g 

R
at

e 
B

an
k 

IN
G

15
2,

97
8,

99
2

   
   

   
  

 
62

7,
32

4
   

   
  

 
38

4,
23

5
   

   
   

   
  

15
3,

99
0,

55
1

   
   

   
   

   
  

 
   

 F
lo

at
in

g 
R

at
e 

B
an

k 
Lo

an
 C

re
di

t S
ui

ss
e

12
7,

59
6,

77
7

   
   

   
  

 
44

9,
88

5
   

   
  

 
36

3,
14

5
   

   
   

   
  

12
8,

40
9,

80
7

   
   

   
   

   
  

 
   

 C
as

h 
A

cc
ou

nt
52

,3
63

,3
87

   
   

   
   

  
(1

8,
67

8,
92

3)
   

   
  

 
31

6
   

   
   

   
   

 
33

,6
84

,7
80

   
   

   
   

   
   

  
   

   
   

   
   

T
ot

al
 R

ea
l A

ss
et

 P
oo

l
66

8,
70

3,
46

3
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

20
,0

00
,0

00
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

1,
14

6,
68

0
   

   
 

1,
65

3,
81

8
   

   
   

  
69

1,
50

3,
96

1
   

   
   

   
   

  
 

T
ot

al
 A

ss
et

s 
in

 In
ve

st
m

en
t P

oo
ls

 
18

,3
67

,9
30

,0
03

   
   

 
5,

12
3,

87
9

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

5,
00

0,
00

0
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
24

,2
37

,0
06

   
  

(2
83

,2
68

,6
09

)
   

  
 

18
,1

19
,0

22
,2

79
   

   
   

   
 

marym
Typewritten Text
11



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

P
er

m
an

en
t 

F
u

n
d

s:

L
an

d
 G

ra
n

t 
P

er
m

an
en

t 
F

u
n

d
:

   
 C

as
h 

an
d 

A
cc

ru
al

s
10

5,
34

8,
91

2
   

   
   

  
 

65
,6

90
,1

75
   

   
   

 
(4

4,
59

6,
38

4)
   

   
  

 
(2

0,
00

0,
00

0)
   

   
  

 
4,

07
7,

46
3

   
   

  
 

-
   

   
   

   
   

   
   

   
  

1,
03

8
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

11
0,

52
1,

20
4

   
   

   
   

   
  

 
P

riv
at

e 
E

qu
ity

 P
oo

l
1,

17
0,

72
6,

57
5

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
81

9,
54

5
   

   
  

 
(3

,3
25

,9
95

)
   

   
   

 
1,

16
8,

22
0,

12
5

   
   

   
   

  
 

R
ea

l E
st

at
e 

P
oo

l 
95

0,
89

2,
60

1
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
4,

69
0,

50
8

   
   

 
(4

,2
65

,1
79

)
   

   
   

 
95

1,
31

7,
93

0
   

   
   

   
   

  
 

R
ea

l A
ss

et
 P

oo
l 

53
3,

14
4,

23
8

   
   

   
  

 
20

,0
00

,0
00

   
   

   
 

-
   

   
   

   
   

   
   

  
92

0,
97

6
   

   
  

 
1,

32
8,

29
3

   
   

   
  

55
5,

39
3,

50
7

   
   

   
   

   
  

 
A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
89

5,
23

7,
33

5
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
8

   
   

   
   

   
   

  
9,

01
0,

40
9

   
   

   
  

90
4,

24
7,

75
2

   
   

   
   

   
  

 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
1,

76
3,

68
6,

14
7

   
   

  
 

49
5,

68
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
1,

70
9,

63
4

   
   

 
(4

2,
75

2,
75

6)
   

   
  

1,
72

3,
13

8,
70

5
   

   
   

   
  

 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

1,
97

3,
03

6,
79

9
   

   
  

 
(4

95
,6

80
)

   
   

   
   

  
-

   
   

   
   

   
   

   
  

3
   

   
   

   
   

   
  

(6
3,

15
9,

48
9)

   
   

  
1,

90
9,

38
1,

63
3

   
   

   
   

  
 

U
S

 L
ar

ge
 C

ap
 E

nh
an

ce
d 

In
de

x 
P

oo
l

40
6,

64
2,

24
6

   
   

   
  

 
-

   
   

   
   

   
   

   
  

58
9,

64
6

   
   

  
 

(1
4,

54
8,

81
3)

   
   

  
39

2,
68

3,
07

9
   

   
   

   
   

  
 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

44
1,

46
7,

70
6

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

69
,2

21
   

   
   

  
(4

,1
67

,4
15

)
   

   
   

 
43

7,
36

9,
51

2
   

   
   

   
   

  
 

S
m

al
l/M

id
 C

ap
 In

de
x 

P
oo

l
57

,2
76

,3
69

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(1
,0

66
,6

12
)

   
   

   
 

56
,2

09
,7

57
   

   
   

   
   

   
  

S
m

al
l/M

id
 C

ap
 E

nh
an

ce
d 

In
de

x 
P

oo
l

15
4,

44
4,

55
5

   
   

   
  

 
40

,1
90

   
   

   
  

(3
,4

78
,4

54
)

   
   

   
 

15
1,

00
6,

29
1

   
   

   
   

   
  

 
U

S
 C

or
e 

B
on

ds
 P

oo
l 

1,
93

3,
30

5,
12

5
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

(3
5,

00
0,

00
0)

   
   

  
 

-
   

   
   

   
   

   
   

  
6,

22
0,

52
9

   
   

 
20

,8
26

,0
05

   
   

  
 

1,
92

5,
35

1,
65

9
   

   
   

   
  

 
U

nc
on

st
ra

in
ed

 F
ix

ed
 In

co
m

e 
P

oo
l

40
0,

60
9,

24
7

   
   

   
  

 
35

,0
00

,0
00

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
51

4,
28

2
   

   
  

 
73

3,
65

0
   

   
   

   
  

43
6,

85
7,

17
9

   
   

   
   

   
  

 
C

re
di

t &
 S

tr
uc

tu
re

d 
F

in
an

ce
71

9,
46

4,
16

2
   

   
   

  
 

-
   

   
   

   
   

   
   

  
1,

04
1,

75
9

   
   

 
5,

08
1,

13
6

   
   

   
  

72
5,

58
7,

05
7

   
   

   
   

   
  

 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 In
de

x 
P

oo
l

2,
16

9,
03

5
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
(1

3,
16

8)
   

   
   

 
(8

4,
69

7)
   

   
   

   
  

 
2,

07
1,

17
0

   
   

   
   

   
   

   
 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 In

de
x 

P
oo

l
35

0,
16

6,
62

0
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

43
0,

31
7

   
   

  
 

(2
3,

71
7,

52
0)

   
   

  
32

6,
87

9,
41

7
   

   
   

   
   

  
 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 A

ct
iv

e 
P

oo
l

93
3,

26
9,

76
9

   
   

   
  

 
53

0,
04

6
   

   
  

 
(3

7,
99

2,
19

9)
   

   
  

89
5,

80
7,

61
6

   
   

   
   

   
  

 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 A
ct

iv
e 

P
oo

l
59

2,
79

8,
33

7
   

   
   

  
 

62
9,

10
1

   
   

  
 

(4
0,

30
1,

73
3)

   
   

  
55

3,
12

5,
70

5
   

   
   

   
   

  
 

T
o

ta
l -

 L
an

d
 G

ra
n

t 
P

er
m

an
en

t 
F

u
n

d
13

,3
83

,6
85

,7
78

   
   

 
65

,6
90

,1
75

   
   

   
 

(4
4,

59
6,

38
4)

   
   

  
 

-
   

   
   

   
   

   
   

   
  

4,
07

7,
46

3
   

   
  

 
-

   
   

   
   

   
   

   
   

  
18

,1
93

,6
35

   
  

(2
01

,8
81

,3
69

)
   

  
 

13
,2

25
,1

69
,2

98
   

   
   

   
 

-
   

   
   

   
   

   
   

  
S

ev
er

an
ce

 T
ax

 P
er

m
an

en
t 

F
u

n
d

:
   

 C
as

h 
an

d 
A

cc
ru

al
s

15
,2

04
,1

88
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
(1

4,
20

6,
05

4)
   

   
  

 
15

,0
00

,0
00

   
   

   
 

1,
42

9,
36

2
   

   
  

 
(9

87
,1

02
)

   
   

   
   

  
23

6,
47

7
   

   
  

 
-

   
   

   
   

   
   

   
   

 
16

,6
76

,8
71

   
   

   
   

   
   

  
   

 E
co

no
m

ic
al

ly
 T

ar
ge

te
d 

In
ve

st
m

en
ts

 (
E

T
I's

)
53

,2
08

,3
57

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

(2
8,

03
2)

   
   

   
   

   
 

1,
33

3
   

   
   

   
 

(6
,2

77
)

   
   

   
   

   
  

53
,1

75
,3

81
   

   
   

   
   

   
  

   
 P

riv
at

e 
E

qu
ity

 N
ew

 M
ex

ic
o

22
0,

23
6,

13
4

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

1,
11

0,
00

0
   

   
   

  
 

-
   

   
   

   
   

   
  

 
(5

7,
09

8)
   

   
   

   
  

 
22

1,
28

9,
03

6
   

   
   

   
   

  
 

P
riv

at
e 

E
qu

ity
 P

oo
l

35
6,

80
3,

67
7

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

24
9,

77
4

   
   

  
 

(1
,0

13
,6

67
)

   
   

   
 

35
6,

03
9,

78
4

   
   

   
   

   
  

 
S

to
ck

 D
is

tr
ib

ut
io

ns
/P

riv
at

e 
E

qu
ity

2,
82

1,
39

9
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

(9
4,

86
6)

   
   

   
   

   
 

-
   

   
   

   
   

   
  

 
10

,1
47

   
   

   
   

   
 

2,
73

6,
68

1
   

   
   

   
   

   
   

 
R

ea
l E

st
at

e 
P

oo
l 

25
2,

20
0,

40
6

   
   

   
  

 
-

   
   

   
   

   
   

   
  

1,
24

4,
04

0
   

   
 

(1
,1

31
,2

32
)

   
   

   
 

25
2,

31
3,

21
4

   
   

   
   

   
  

 
R

ea
l A

ss
et

 P
oo

l 
13

5,
55

9,
22

4
   

   
   

  
 

-
   

   
   

   
   

   
   

  
22

5,
70

4
   

   
  

 
32

5,
52

5
   

   
   

   
  

13
6,

11
0,

45
3

   
   

   
   

   
  

 
A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
29

5,
17

9,
46

0
   

   
   

  
 

-
   

   
   

   
   

   
   

  
2

   
   

   
   

   
   

  
2,

97
0,

92
8

   
   

   
  

29
8,

15
0,

39
0

   
   

   
   

   
  

 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
57

5,
04

3,
17

3
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
55

7,
26

3
   

   
  

 
(1

3,
93

5,
45

6)
   

   
  

56
1,

66
4,

98
0

   
   

   
   

   
  

 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

60
8,

14
1,

15
4

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
1

   
   

   
   

   
   

  
(1

9,
47

2,
27

9)
   

   
  

58
8,

66
8,

87
6

   
   

   
   

   
  

 
U

S
 L

ar
ge

 C
ap

 E
nh

an
ce

d 
In

de
x 

P
oo

l
12

8,
95

3,
32

1
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
18

6,
98

7
   

   
  

 
(4

,6
13

,6
81

)
   

   
   

 
12

4,
52

6,
62

7
   

   
   

   
   

  
 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

15
4,

95
4,

04
6

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

24
,2

96
   

   
   

  
(1

,4
62

,7
52

)
   

   
   

 
15

3,
51

5,
59

0
   

   
   

   
   

  
 

S
m

al
l/M

id
 C

ap
 In

de
x 

P
oo

l
13

,8
32

,0
16

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(2
57

,5
83

)
   

   
   

   
 

13
,5

74
,4

33
   

   
   

   
   

   
  

S
m

al
l/M

id
 C

ap
 E

nh
an

ce
d 

In
de

x 
P

oo
l

46
,0

98
,9

22
   

   
   

   
  

11
,9

96
   

   
   

  
(1

,0
38

,2
56

)
   

   
   

 
45

,0
72

,6
62

   
   

   
   

   
   

  
U

S
 C

or
e 

B
on

ds
 P

oo
l 

69
5,

29
2,

36
1

   
   

   
  

 
(1

5,
00

0,
00

0)
   

   
  

 
-

   
   

   
   

   
   

   
  

2,
22

9,
24

2
   

   
 

7,
46

3,
38

5
   

   
   

  
68

9,
98

4,
98

8
   

   
   

   
   

  
 

U
nc

on
st

ra
in

ed
 F

ix
ed

 In
co

m
e 

P
oo

l
50

,0
11

,2
49

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

59
,0

43
   

   
   

  
84

,2
29

   
   

   
   

   
 

50
,1

54
,5

21
   

   
   

   
   

   
  

C
re

di
t &

 S
tr

uc
tu

re
d 

F
in

an
ce

20
3,

27
5,

40
7

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

29
4,

33
6

   
   

  
 

1,
43

5,
61

1
   

   
   

  
20

5,
00

5,
35

4
   

   
   

   
   

  
 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 In

de
x 

P
oo

l
25

,5
06

,7
73

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(1
54

,8
51

)
   

   
  

(9
95

,9
84

)
   

   
   

   
 

24
,3

55
,9

38
   

   
   

   
   

   
  

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 In

de
x 

P
oo

l
11

9,
03

0,
01

0
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
14

6,
27

5
   

   
  

 
(8

,0
62

,1
51

)
   

   
   

 
11

1,
11

4,
13

4
   

   
   

   
   

  
 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 A

ct
iv

e 
P

oo
l

31
1,

08
9,

92
4

   
   

   
  

 
17

6,
68

2
   

   
  

 
(1

2,
66

4,
06

7)
   

   
  

29
8,

60
2,

53
9

   
   

   
   

   
  

 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 A
ct

iv
e 

P
oo

l
19

7,
59

9,
44

5
   

   
   

  
 

20
9,

70
0

   
   

  
 

(1
3,

43
3,

91
0)

   
   

  
18

4,
37

5,
23

5
   

   
   

   
   

  
 

T
o

ta
l -

 S
ev

er
an

ce
 T

ax
 P

er
m

an
en

t 
F

u
n

d
4,

46
0,

04
0,

64
6

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
(1

4,
20

6,
05

4)
   

   
  

 
-

   
   

   
   

   
   

   
   

  
1,

42
9,

36
2

   
   

  
 

0
   

   
   

   
   

   
   

   
  

5,
69

8,
30

0
   

   
 

(6
5,

85
4,

56
7)

   
   

  
4,

38
7,

10
7,

68
7

   
   

   
   

  
 

T
o

b
ac

co
 S

et
tl

em
en

t 
P

er
m

an
en

t 
F

u
n

d
   

 C
as

h 
an

d 
A

cc
ru

al
s

2,
08

7,
16

9
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

2,
08

7,
16

9
   

   
   

   
   

   
   

 
A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
16

,6
54

,8
82

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
16

7,
62

9
   

   
   

   
  

16
,8

22
,5

11
   

   
   

   
   

   
  

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

49
5,

67
2

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
(4

95
,6

80
)

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

 
(0

)
   

   
   

   
   

   
   

   
   

   
   

 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

93
,2

77
,2

20
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

49
5,

68
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(3
,0

02
,5

50
)

   
   

   
 

90
,7

70
,3

50
   

   
   

   
   

   
  

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

1,
32

6,
76

6
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

20
8

   
   

   
   

   
 

(1
2,

52
4)

   
   

   
   

  
 

1,
31

4,
45

0
   

   
   

   
   

   
   

 
S

m
al

l/M
id

 C
ap

 In
de

x 
P

oo
l

17
,7

07
,7

57
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(3
29

,7
57

)
   

   
   

   
 

17
,3

78
,0

00
   

   
   

   
   

   
  

U
S

 C
or

e 
B

on
ds

 P
oo

l 
40

,4
64

,1
18

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

13
2,

59
6

   
   

  
 

44
3,

92
5

   
   

   
   

  
41

,0
40

,6
39

   
   

   
   

   
   

  
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 In
de

x 
P

oo
l

15
,1

36
,6

36
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(9

1,
89

4)
   

   
   

 
(5

91
,0

53
)

   
   

   
   

 
14

,4
53

,6
89

   
   

   
   

   
   

  
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 In
de

x 
P

oo
l

3,
36

0,
63

5
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

4,
13

0
   

   
   

   
 

(2
27

,6
22

)
   

   
   

   
 

3,
13

7,
14

3
   

   
   

   
   

   
   

 
T

o
ta

l -
 T

o
b

ac
co

 S
et

tl
em

en
t 

P
er

m
an

en
t 

F
u

n
d

19
0,

51
0,

85
5

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

45
,0

40
   

   
   

  
(3

,5
51

,9
52

)
   

   
   

 
18

7,
00

3,
95

1
   

   
   

   
   

  
 

marym
Typewritten Text
12



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

P
er

m
an

en
t 

F
u

n
d

s 
(c

o
n

ti
n

u
ed

):

W
at

er
 P

er
m

an
en

t 
F

u
n

d
   

 C
as

h 
an

d 
A

cc
ru

al
s

1,
01

9,
45

8
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

9
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

1,
01

9,
46

7
   

   
   

   
   

   
   

 
A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
4,

89
9,

76
4

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

49
,3

15
   

   
   

   
   

 
4,

94
9,

07
9

   
   

   
   

   
   

   
 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

10
2,

26
9

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

99
   

   
   

   
   

  
 

(2
,4

78
)

   
   

   
   

   
  

99
,8

90
   

   
   

   
   

   
   

   
  

 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

23
,0

62
,8

35
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(7
38

,4
58

)
   

   
   

   
 

22
,3

24
,3

77
   

   
   

   
   

   
  

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

1,
60

5,
97

1
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

25
2

   
   

   
   

   
 

(1
5,

16
0)

   
   

   
   

  
 

1,
59

1,
06

3
   

   
   

   
   

   
   

 
U

S
 C

or
e 

B
on

ds
 P

oo
l 

11
,3

99
,1

52
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
37

,3
54

   
   

   
  

12
5,

05
8

   
   

   
   

  
11

,5
61

,5
64

   
   

   
   

   
   

  
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 In
de

x 
P

oo
l

3,
91

3,
03

1
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(2
3,

75
6)

   
   

   
 

(1
52

,7
96

)
   

   
   

   
 

3,
73

6,
47

9
   

   
   

   
   

   
   

 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 In
de

x 
P

oo
l

1,
24

0,
81

9
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

1,
52

5
   

   
   

   
 

(8
4,

04
4)

   
   

   
   

  
 

1,
15

8,
30

0
   

   
   

   
   

   
   

 
T

o
ta

l -
 W

at
er

 P
er

m
an

en
t 

F
u

n
d

47
,2

43
,2

99
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
15

,4
83

   
   

   
  

(8
18

,5
63

)
   

   
   

   
 

46
,4

40
,2

19
   

   
   

   
   

   
  

T
o

ta
l P

er
m

an
en

t 
F

u
n

d
s

18
,0

81
,4

80
,5

78
   

   
 

65
,6

90
,1

75
   

   
   

 
(5

8,
80

2,
43

8)
   

   
  

 
-

   
   

   
   

   
   

   
   

  
5,

50
6,

82
5

   
   

  
 

0
   

   
   

   
   

   
   

   
  

23
,9

52
,4

57
   

  
(2

72
,1

06
,4

51
)

   
  

 
17

,8
45

,7
21

,1
54

   
   

   
   

 

marym
Typewritten Text
13



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

T
h

ir
d

 P
ar

ty
 In

ve
st

o
rs

:

N
M

M
I T

ru
st

 S
ch

o
la

rs
h

ip
 

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

2,
27

6,
96

2
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(7

2,
90

7)
   

   
   

   
  

 
2,

20
4,

05
5

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
66

8,
21

3
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
10

5
   

   
   

   
   

 
(6

,3
08

)
   

   
   

   
   

  
66

2,
01

0
   

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

2,
02

6,
49

3
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

6,
64

1
   

   
   

   
 

22
,2

33
   

   
   

   
   

 
2,

05
5,

36
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
69

4,
78

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(4

,2
18

)
   

   
   

  
 

(2
7,

13
0)

   
   

   
   

  
 

66
3,

43
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

16
6,

08
7

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

20
4

   
   

   
   

   
 

(1
1,

25
0)

   
   

   
   

  
 

15
5,

04
1

   
   

   
   

   
   

   
   

 
5,

83
2,

54
1

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
2,

73
2

   
   

   
   

 
(9

5,
36

2)
   

   
   

   
  

 
5,

73
9,

91
1

   
   

   
   

   
   

   
 

N
M

M
I L

eg
is

la
ti

ve
 S

ch
o

la
rs

h
ip

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

4,
38

3,
28

6
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(1

40
,3

75
)

   
   

   
   

 
4,

24
2,

91
1

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
1,

28
3,

86
1

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
20

1
   

   
   

   
   

 
(1

2,
12

1)
   

   
   

   
  

 
1,

27
1,

94
1

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

3,
90

8,
81

1
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

12
,8

06
   

   
   

  
42

,8
73

   
   

   
   

   
 

3,
96

4,
49

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

1,
12

0,
40

8
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(8
,1

29
)

   
   

   
  

 
(5

2,
28

5)
   

   
   

   
  

 
1,

05
9,

99
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
53

7,
71

5
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
39

3
   

   
   

   
   

 
(2

1,
64

0)
   

   
   

   
  

 
51

6,
46

8
   

   
   

   
   

   
   

   
 

11
,2

34
,0

81
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
5,

27
1

   
   

   
   

 
(1

83
,5

48
)

   
   

   
   

 
11

,0
55

,8
04

   
   

   
   

   
   

  

N
M

M
I P

at
te

rs
o

n
 A

cc
o

u
n

t
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
1,

90
5,

87
1

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(6
1,

02
4)

   
   

   
   

  
 

1,
84

4,
84

7
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

55
8,

51
5

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

88
   

   
   

   
   

  
 

(5
,2

73
)

   
   

   
   

   
  

55
3,

33
0

   
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
1,

69
6,

20
1

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
5,

55
8

   
   

   
   

 
18

,6
08

   
   

   
   

   
 

1,
72

0,
36

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

58
1,

52
7

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(3
,5

30
)

   
   

   
  

 
(2

2,
70

7)
   

   
   

   
  

 
55

5,
29

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
13

8,
73

7
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
17

0
   

   
   

   
   

 
(9

,3
97

)
   

   
   

   
   

  
12

9,
51

0
   

   
   

   
   

   
   

   
 

4,
88

0,
85

1
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

2,
28

6
   

   
   

   
 

(7
9,

79
3)

   
   

   
   

  
 

4,
80

3,
34

4
   

   
   

   
   

   
   

 

N
M

M
I C

ap
it

al
 O

u
tl

ay
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
63

2,
79

0
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(2
0,

26
1)

   
   

   
   

  
 

61
2,

52
9

   
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

18
5,

24
9

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

29
   

   
   

   
   

  
 

(1
,7

49
)

   
   

   
   

   
  

18
3,

52
9

   
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
56

3,
62

1
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
1,

84
7

   
   

   
   

 
6,

18
3

   
   

   
   

   
  

 
57

1,
65

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
19

3,
18

2
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
(1

,1
73

)
   

   
   

  
 

(7
,5

44
)

   
   

   
   

   
  

18
4,

46
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

46
,0

55
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

57
   

   
   

   
   

  
 

(3
,1

20
)

   
   

   
   

   
  

42
,9

92
   

   
   

   
   

   
   

   
  

 
1,

62
0,

89
7

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
76

0
   

   
   

   
   

 
(2

6,
49

1)
   

   
   

   
  

 
1,

59
5,

16
6

   
   

   
   

   
   

   
 

N
M

M
I O

p
er

at
in

g
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
21

7,
89

0
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(6
,9

77
)

   
   

   
   

   
  

21
0,

91
3

   
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

63
,7

41
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

10
   

   
   

   
   

  
 

(6
02

)
   

   
   

   
   

   
  

63
,1

49
   

   
   

   
   

   
   

   
  

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
19

4,
13

1
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
63

6
   

   
   

   
   

 
2,

13
0

   
   

   
   

   
  

 
19

6,
89

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
66

,6
21

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
(4

04
)

   
   

   
   

  
 

(2
,5

99
)

   
   

   
   

   
  

63
,6

18
   

   
   

   
   

   
   

   
  

 
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

15
,8

39
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

19
   

   
   

   
   

  
 

(1
,0

73
)

   
   

   
   

   
  

14
,7

85
   

   
   

   
   

   
   

   
  

 
55

8,
22

2
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
26

1
   

   
   

   
   

 
(9

,1
21

)
   

   
   

   
   

  
54

9,
36

2
   

   
   

   
   

   
   

   
 

N
M

IM
T

 E
m

p
lo

ye
e 

B
en

ef
it

 T
ru

st
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
63

6,
72

0
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(2
0,

38
7)

   
   

   
   

  
 

61
6,

33
3

   
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

14
3,

96
7

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

23
   

   
   

   
   

  
 

(1
,3

59
)

   
   

   
   

   
  

14
2,

63
1

   
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
27

8,
01

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

91
1

   
   

   
   

   
 

3,
05

0
   

   
   

   
   

  
 

28
1,

97
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

10
0,

82
7

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(6
12

)
   

   
   

   
  

 
(3

,9
37

)
   

   
   

   
   

  
96

,2
78

   
   

   
   

   
   

   
   

  
 

1,
15

9,
53

0
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

32
2

   
   

   
   

   
 

(2
2,

63
3)

   
   

   
   

  
 

1,
13

7,
21

9
   

   
   

   
   

   
   

 

N
M

IM
T

 P
la

n
t/

D
eb

t/
A

llo
ca

te
d

 F
u

n
d

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

13
,6

19
,5

93
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
44

,6
30

   
   

   
  

14
9,

41
8

   
   

   
   

  
13

,8
13

,6
41

   
   

   
   

   
   

  
13

,6
19

,5
93

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

44
,6

30
   

   
   

  
14

9,
41

8
   

   
   

   
  

13
,8

13
,6

41
   

   
   

   
   

   
  

N
M

IM
T

 E
n

d
o

w
m

en
t 

F
u

n
d

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

16
,2

99
,6

28
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(5
21

,9
04

)
   

   
   

   
 

15
,7

77
,7

24
   

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

11
,3

66
,5

60
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

37
,2

47
   

   
   

  
12

4,
70

1
   

   
   

   
  

11
,5

28
,5

08
   

   
   

   
   

   
  

27
,6

66
,1

88
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
37

,2
47

   
   

   
  

(3
97

,2
03

)
   

   
   

   
 

27
,3

06
,2

32
   

   
   

   
   

   
  

N
M

 T
ec

h
 R

es
ea

rc
h

 F
u

n
d

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

15
,3

70
,8

32
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(4
92

,1
65

)
   

   
   

   
 

14
,8

78
,6

67
   

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

2,
49

7,
33

4
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
8,

18
4

   
   

   
   

 
27

,3
98

   
   

   
   

   
 

2,
53

2,
91

6
   

   
   

   
   

   
   

 
17

,8
68

,1
66

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

8,
18

4
   

   
   

   
 

(4
64

,7
67

)
   

   
   

   
 

17
,4

11
,5

83
   

   
   

   
   

   
  

marym
Typewritten Text
14



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

N
M

 S
ch

o
o

l f
o

r 
th

e 
B

lin
d

 a
n

d
 V

is
u

al
ly

 Im
p

ai
re

d
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

1,
09

9,
36

1
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

1,
06

5
   

   
   

   
 

(2
6,

64
3)

   
   

   
   

  
 

1,
07

3,
78

3
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

1,
20

3,
20

4
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

18
9

   
   

   
   

   
 

(1
1,

35
8)

   
   

   
   

  
 

1,
19

2,
03

5
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
4,

57
6,

42
3

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
14

,9
96

   
   

   
  

50
,2

07
   

   
   

   
   

 
4,

64
1,

62
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
88

4,
39

9
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
(5

,3
69

)
   

   
   

  
 

(3
4,

53
4)

   
   

   
   

  
 

84
4,

49
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

94
0,

18
2

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

1,
15

5
   

   
   

   
 

(6
3,

68
1)

   
   

   
   

  
 

87
7,

65
6

   
   

   
   

   
   

   
   

 
8,

70
3,

56
9

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
12

,0
36

   
   

   
  

(8
6,

00
9)

   
   

   
   

  
 

8,
62

9,
59

6
   

   
   

   
   

   
   

 

N
M

 R
et

ir
ee

 H
ea

lt
h

 C
ar

e 
A

u
th

o
ri

ty
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

50
,0

56
,6

17
   

   
   

   
  

62
5,

00
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

49
,1

15
   

   
   

  
(1

,2
28

,2
06

)
   

   
   

 
49

,5
02

,5
26

   
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
48

,9
63

,2
87

   
   

   
   

  
62

5,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(1
,5

87
,7

85
)

   
   

   
 

48
,0

00
,5

02
   

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
40

,6
98

,5
47

   
   

   
   

  
50

0,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
6,

46
0

   
   

   
   

 
(3

88
,9

11
)

   
   

   
   

 
40

,8
16

,0
96

   
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
10

6,
38

6,
64

5
   

   
   

  
 

1,
75

0,
00

0
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

35
4,

35
1

   
   

  
 

1,
18

6,
34

8
   

   
   

  
10

9,
67

7,
34

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
51

,9
61

,2
76

   
   

   
   

  
75

0,
00

0
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(3

20
,0

10
)

   
   

  
(2

,0
58

,2
62

)
   

   
   

 
50

,3
33

,0
04

   
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

36
,2

28
,6

38
   

   
   

   
  

75
0,

00
0

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

45
,4

43
   

   
   

  
(2

,5
04

,6
33

)
   

   
   

 
34

,5
19

,4
48

   
   

   
   

   
   

  
33

4,
29

5,
01

0
   

   
   

  
 

5,
00

0,
00

0
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

13
5,

35
9

   
   

  
 

(6
,5

81
,4

49
)

   
   

   
 

33
2,

84
8,

92
0

   
   

   
   

   
  

 

N
M

 C
o

m
m

. o
f 

P
u

b
lic

 L
an

d
s-

O
&

G
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
3,

39
4,

65
1

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(1
08

,6
95

)
   

   
   

   
 

3,
28

5,
95

6
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

3,
63

6,
66

2
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

3,
52

4
   

   
   

   
 

(8
8,

13
0)

   
   

   
   

  
 

3,
55

2,
05

6
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
5,

51
9,

74
3

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
18

,0
88

   
   

   
  

60
,5

56
   

   
   

   
   

 
5,

59
8,

38
7

   
   

   
   

   
   

   
 

12
,5

51
,0

56
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
21

,6
12

   
   

   
  

(1
36

,2
69

)
   

   
   

   
 

12
,4

36
,3

99
   

   
   

   
   

   
  

N
M

 G
am

e 
an

d
 F

is
h

 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

31
6,

28
9

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(1

0,
12

7)
   

   
   

   
  

 
30

6,
16

2
   

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
98

,4
22

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
15

   
   

   
   

   
  

 
(9

29
)

   
   

   
   

   
   

  
97

,5
08

   
   

   
   

   
   

   
   

  
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

25
5,

43
1

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
83

7
   

   
   

   
   

 
2,

80
2

   
   

   
   

   
  

 
25

9,
07

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
48

,2
75

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(2
93

)
   

   
   

   
  

 
(1

,8
85

)
   

   
   

   
   

  
46

,0
97

   
   

   
   

   
   

   
   

  
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
21

,1
39

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

26
   

   
   

   
   

  
 

(1
,4

32
)

   
   

   
   

   
  

19
,7

33
   

   
   

   
   

   
   

   
  

 
73

9,
55

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
58

5
   

   
   

   
   

 
(1

1,
57

1)
   

   
   

   
  

 
72

8,
57

0
   

   
   

   
   

   
   

   
 

E
as

te
rn

 N
M

 U
n

iv
er

si
ty

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

5,
13

0,
56

8
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(1

64
,2

78
)

   
   

   
   

 
4,

96
6,

29
0

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
1,

63
5,

04
0

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
25

6
   

   
   

   
   

 
(1

5,
43

5)
   

   
   

   
  

 
1,

61
9,

86
1

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

2,
09

0,
20

1
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

6,
84

9
   

   
   

   
 

22
,9

31
   

   
   

   
   

 
2,

11
9,

98
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
93

8,
32

1
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(5

,6
96

)
   

   
   

  
 

(3
6,

63
9)

   
   

   
   

  
 

89
5,

98
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

76
,8

92
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

94
   

   
   

   
   

  
 

(5
,2

07
)

   
   

   
   

   
  

71
,7

79
   

   
   

   
   

   
   

   
  

 
9,

87
1,

02
2

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
1,

50
3

   
   

   
   

 
(1

98
,6

28
)

   
   

   
   

 
9,

67
3,

89
7

   
   

   
   

   
   

   
 

IS
C

-I
m

p
ro

ve
m

en
t 

to
 t

h
e 

R
io

 G
ra

n
d

e
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

84
1,

83
2

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

81
6

   
   

   
   

   
 

(2
0,

40
1)

   
   

   
   

  
 

82
2,

24
7

   
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
74

1,
00

6
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
2,

42
8

   
   

   
   

 
8,

13
0

   
   

   
   

   
  

 
75

1,
56

4
   

   
   

   
   

   
   

   
 

1,
58

2,
83

8
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

3,
24

4
   

   
   

   
 

(1
2,

27
1)

   
   

   
   

  
 

1,
57

3,
81

1
   

   
   

   
   

   
   

 

IS
C

-I
rr

ig
at

io
n

 W
o

rk
s 

C
o

n
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
12

,8
61

,1
30

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

12
,4

63
   

   
   

  
(3

11
,6

73
)

   
   

   
   

 
12

,5
61

,9
20

   
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
7,

75
5,

63
5

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
25

,4
14

   
   

   
  

85
,0

86
   

   
   

   
   

 
7,

86
6,

13
5

   
   

   
   

   
   

   
 

20
,6

16
,7

65
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
37

,8
77

   
   

   
  

(2
26

,5
87

)
   

   
   

   
 

20
,4

28
,0

55
   

   
   

   
   

   
  

P
R

C
 P

at
ie

n
ts

' C
o

m
p

 F
u

n
d

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

9,
41

7,
95

4
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(3

01
,5

57
)

   
   

   
   

 
9,

11
6,

39
7

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
2,

77
9,

70
8

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
43

6
   

   
   

   
   

 
(2

6,
24

0)
   

   
   

   
  

 
2,

75
3,

90
4

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

26
,1

57
,1

69
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
85

,7
14

   
   

   
  

28
6,

96
6

   
   

   
   

  
26

,5
29

,8
49

   
   

   
   

   
   

  
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,
00

4,
28

7
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(1
8,

23
9)

   
   

   
 

(1
17

,3
11

)
   

   
   

   
 

2,
86

8,
73

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

2,
22

5,
55

4
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

2,
73

5
   

   
   

   
 

(1
50

,7
42

)
   

   
   

   
 

2,
07

7,
54

7
   

   
   

   
   

   
   

 
43

,5
84

,6
72

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

70
,6

46
   

   
   

  
(3

08
,8

84
)

   
   

   
   

 
43

,3
46

,4
34

   
   

   
   

   
   

  

marym
Typewritten Text
15



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

L
A

C
C

IP
P

E
R

M
A

N
E

N
T

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
7,

21
5,

29
9

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
6,

99
2

   
   

   
   

 
(1

74
,8

54
)

   
   

   
   

 
7,

04
7,

43
7

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

7,
48

3,
81

1
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(2

39
,7

59
)

   
   

   
   

 
7,

24
4,

05
2

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
6,

31
8,

51
3

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
99

1
   

   
   

   
   

 
(5

9,
64

7)
   

   
   

   
  

 
6,

25
9,

85
7

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

4,
03

5,
35

7
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

13
,2

23
   

   
   

  
44

,2
71

   
   

   
   

   
 

4,
09

2,
85

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

3,
94

4,
32

4
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(2
3,

94
6)

   
   

   
 

(1
54

,0
17

)
   

   
   

   
 

3,
76

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

1,
21

9,
00

1
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

1,
49

8
   

   
   

   
 

(8
2,

56
4)

   
   

   
   

  
 

1,
13

7,
93

5
   

   
   

   
   

   
   

 
30

,2
16

,3
05

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(1
,2

42
)

   
   

   
  

 
(6

66
,5

70
)

   
   

   
   

 
29

,5
48

,4
93

   
   

   
   

   
   

  

L
A

C
C

C
E

M
E

T
E

R
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,
14

7
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
21

3
   

   
   

   
   

 
(5

,3
35

)
   

   
   

   
   

  
21

5,
02

5
   

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

22
7,

59
0

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(7

,2
89

)
   

   
   

   
   

  
22

0,
30

1
   

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
19

3,
32

4
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
30

   
   

   
   

   
  

 
(1

,8
25

)
   

   
   

   
   

  
19

1,
52

9
   

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

12
2,

17
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

40
1

   
   

   
   

   
 

1,
34

2
   

   
   

   
   

  
 

12
3,

91
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

11
8,

93
7

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(7
22

)
   

   
   

   
  

 
(4

,6
44

)
   

   
   

   
   

  
11

3,
57

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
37

,6
72

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
46

   
   

   
   

   
  

 
(2

,5
50

)
   

   
   

   
   

  
35

,1
68

   
   

   
   

   
   

   
   

  
 

91
9,

84
5

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(3
2)

   
   

   
   

   
  

(2
0,

30
1)

   
   

   
   

  
 

89
9,

51
2

   
   

   
   

   
   

   
   

 

L
A

C
G

E
N

F
U

N
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

3,
66

5,
95

2
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

3,
55

3
   

   
   

   
 

(8
8,

83
9)

   
   

   
   

  
 

3,
58

0,
66

6
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
3,

87
5,

25
5

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(1
24

,1
73

)
   

   
   

   
 

3,
75

1,
08

2
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

3,
37

4,
80

4
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

52
9

   
   

   
   

   
 

(3
1,

85
8)

   
   

   
   

  
 

3,
34

3,
47

5
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
2,

18
4,

35
8

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
7,

15
8

   
   

   
   

 
23

,9
64

   
   

   
   

   
 

2,
21

5,
48

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

2,
70

7,
13

7
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(1
6,

43
5)

   
   

   
 

(1
05

,7
07

)
   

   
   

   
 

2,
58

4,
99

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

62
5,

20
7

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

76
8

   
   

   
   

   
 

(4
2,

34
2)

   
   

   
   

  
 

58
3,

63
3

   
   

   
   

   
   

   
   

 
16

,4
32

,7
14

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(4
,4

27
)

   
   

   
  

 
(3

68
,9

55
)

   
   

   
   

 
16

,0
59

,3
32

   
   

   
   

   
   

  

N
M

P
S

IA
 -

 B
en

ef
it

s
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
6,

86
6,

56
5

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(2
19

,8
63

)
   

   
   

   
 

6,
64

6,
70

2
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

1,
87

5,
21

3
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

29
4

   
   

   
   

   
 

(1
7,

70
2)

   
   

   
   

  
 

1,
85

7,
80

5
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
4,

03
5,

49
5

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
13

,2
24

   
   

   
  

44
,2

73
   

   
   

   
   

 
4,

09
2,

99
2

   
   

   
   

   
   

   
 

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

8,
20

9
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(4

,2
39

)
   

   
   

  
 

(2
7,

26
3)

   
   

   
   

  
 

66
6,

70
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

89
6,

84
3

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

1,
10

2
   

   
   

   
 

(6
0,

74
6)

   
   

   
   

  
 

83
7,

19
9

   
   

   
   

   
   

   
   

 
14

,3
72

,3
25

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

10
,3

81
   

   
   

  
(2

81
,3

01
)

   
   

   
   

 
14

,1
01

,4
05

   
   

   
   

   
   

  

N
M

P
S

IA
 -

 R
is

k
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
6,

70
5,

58
2

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(2
14

,7
09

)
   

   
   

   
 

6,
49

0,
87

3
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

1,
81

1,
30

8
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

28
4

   
   

   
   

   
 

(1
7,

09
8)

   
   

   
   

  
 

1,
79

4,
49

4
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
4,

06
3,

32
4

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
13

,3
15

   
   

   
  

44
,5

78
   

   
   

   
   

 
4,

12
1,

21
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
68

7,
41

7
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(4

,1
73

)
   

   
   

  
 

(2
6,

84
2)

   
   

   
   

  
 

65
6,

40
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

91
2,

92
5

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

1,
12

2
   

   
   

   
 

(6
1,

83
4)

   
   

   
   

  
 

85
2,

21
3

   
   

   
   

   
   

   
   

 
14

,1
80

,5
56

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

10
,5

48
   

   
   

  
(2

75
,9

05
)

   
   

   
   

 
13

,9
15

,1
99

   
   

   
   

   
   

  

N
M

H
U

 E
n

d
o

w
m

en
t 

F
u

n
d

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

1,
55

1,
05

9
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(4

9,
66

4)
   

   
   

   
  

 
1,

50
1,

39
5

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
47

1,
69

3
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
74

   
   

   
   

   
  

 
(4

,4
53

)
   

   
   

   
   

  
46

7,
31

4
   

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

95
5,

41
4

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

3,
13

1
   

   
   

   
 

10
,4

83
   

   
   

   
   

 
96

9,
02

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
22

0,
80

3
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(1

,3
41

)
   

   
   

  
 

(8
,6

22
)

   
   

   
   

   
  

21
0,

84
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

11
3,

57
0

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

14
0

   
   

   
   

   
 

(7
,7

03
)

   
   

   
   

   
  

10
6,

00
7

   
   

   
   

   
   

   
   

 
3,

31
2,

53
9

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
2,

00
4

   
   

   
   

 
(5

9,
95

9)
   

   
   

   
  

 
3,

25
4,

58
4

   
   

   
   

   
   

   
 

S
p

ri
n

g
er

 S
ch

o
o

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

,8
33

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(1
,6

28
)

   
   

   
   

   
  

49
,2

05
   

   
   

   
   

   
   

   
  

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

41
,0

01
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

6
   

   
   

   
   

   
  

(3
87

)
   

   
   

   
   

   
  

40
,6

20
   

   
   

   
   

   
   

   
  

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
24

,5
62

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
80

   
   

   
   

   
  

 
26

9
   

   
   

   
   

   
  

 
24

,9
11

   
   

   
   

   
   

   
   

  
 

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

,9
28

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(2
47

)
   

   
   

   
  

 
(1

,5
92

)
   

   
   

   
   

  
39

,0
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
35

,2
83

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

44
   

   
   

   
   

  
 

(2
,4

01
)

   
   

   
   

   
  

32
,9

26
   

   
   

   
   

   
   

   
  

 
19

2,
60

7
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(1

17
)

   
   

   
   

  
 

(5
,7

39
)

   
   

   
   

   
  

18
6,

75
1

   
   

   
   

   
   

   
   

 

marym
Typewritten Text
16



M
ar

ke
t 

V
al

u
e

In
te

rf
u

n
d

A
ss

et
G

ai
n

s 
- 

R
ea

liz
ed

M
ar

ke
t 

V
al

u
e

F
u

n
d

 N
am

e
12

/3
1/

20
13

C
o

n
tr

ib
u

ti
o

n
s

D
is

tr
ib

u
ti

o
n

s
T

ra
n

sf
er

s
F

ee
s

re
-a

llo
ca

ti
o

n
In

co
m

e
&

 U
n

re
al

iz
ed

01
/3

1/
14

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

1/
31

/1
4

N
M

M
F

A
 G

en
er

al
 F

u
n

d
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
5,

24
5,

52
9

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(1

67
,9

59
)

   
   

   
   

 
5,

07
7,

57
0

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

19
,4

85
,9

83
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
63

,8
53

   
   

   
  

21
3,

77
8

   
   

   
   

  
19

,7
63

,6
14

   
   

   
   

   
   

  
24

,7
31

,5
12

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

63
,8

53
   

   
   

  
45

,8
19

   
   

   
   

   
 

24
,8

41
,1

84
   

   
   

   
   

   
  

N
M

M
F

A
 IF

T
 H

o
u

si
n

g
 T

ru
st

 F
u

n
d

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

12
,3

87
,8

64
   

   
   

   
  

12
3,

87
9

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
41

,0
00

   
   

   
  

13
7,

26
6

   
   

   
   

  
12

,6
90

,0
09

   
   

   
   

   
   

  
12

,3
87

,8
64

   
   

   
   

  
12

3,
87

9
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
41

,0
00

   
   

   
  

13
7,

26
6

   
   

   
   

  
12

,6
90

,0
09

   
   

   
   

   
   

  

N
M

M
I L

F
C

/V
C

 M
ai

n
t.

 E
n

d
o

w
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,
19

5,
58

2
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
  

 
(7

0,
27

5)
   

   
   

   
  

 
2,

12
5,

30
7

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
64

3,
35

5
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
10

1
   

   
   

   
   

 
(6

,0
72

)
   

   
   

   
   

  
63

7,
38

4
   

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

1,
95

2,
50

8
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

6,
40

1
   

   
   

   
 

21
,4

29
   

   
   

   
   

 
1,

98
0,

33
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
66

9,
99

0
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(4

,0
66

)
   

   
   

  
 

(2
6,

14
9)

   
   

   
   

  
 

63
9,

77
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

15
9,

82
6

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

19
6

   
   

   
   

   
 

(1
0,

82
0)

   
   

   
   

  
 

14
9,

20
2

   
   

   
   

   
   

   
   

 
5,

62
1,

26
1

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
2,

63
2

   
   

   
   

 
(9

1,
88

7)
   

   
   

   
  

 
5,

53
2,

00
6

   
   

   
   

   
   

   
 

C
Y

F
D

 T
ru

st
 F

u
n

d
 N

o
n

-E
xp

en
d

ab
le

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
23

7,
90

5
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
23

1
   

   
   

   
   

 
(5

,7
65

)
   

   
   

   
   

  
23

2,
37

1
   

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

1,
10

9,
00

9
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

3,
63

4
   

   
   

   
 

12
,1

67
   

   
   

   
   

 
1,

12
4,

81
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
56

,5
61

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(3

43
)

   
   

   
   

  
 

(2
,2

09
)

   
   

   
   

   
  

54
,0

09
   

   
   

   
   

   
   

   
  

 
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
,3

30
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

14
   

   
   

   
   

  
 

(7
68

)
   

   
   

   
   

   
  

10
,5

76
   

   
   

   
   

   
   

   
  

 
1,

41
4,

80
5

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
3,

53
6

   
   

   
   

 
3,

42
5

   
   

   
   

   
  

 
1,

42
1,

76
6

   
   

   
   

   
   

   
 

C
Y

F
D

 N
ex

t 
G

en
er

at
io

n
 F

u
n

d
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

23
7,

90
5

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

23
1

   
   

   
   

   
 

(5
,7

65
)

   
   

   
   

   
  

23
2,

37
1

   
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
1,

10
9,

00
9

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
3,

63
4

   
   

   
   

 
12

,1
67

   
   

   
   

   
 

1,
12

4,
81

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

56
,5

61
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(3
43

)
   

   
   

   
  

 
(2

,2
09

)
   

   
   

   
   

  
54

,0
09

   
   

   
   

   
   

   
   

  
 

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

,3
30

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
14

   
   

   
   

   
  

 
(7

68
)

   
   

   
   

   
   

  
10

,5
76

   
   

   
   

   
   

   
   

  
 

1,
41

4,
80

5
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

3,
53

6
   

   
   

   
 

3,
42

5
   

   
   

   
   

  
 

1,
42

1,
76

6
   

   
   

   
   

   
   

 

N
M

 H
ig

h
er

 E
d

u
ca

ti
o

n
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

7,
42

4,
55

6
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

7,
19

5
   

   
   

   
 

(1
79

,9
25

)
   

   
   

   
 

7,
25

1,
82

6
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
7,

53
8,

40
2

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(2
41

,3
75

)
   

   
   

   
 

7,
29

7,
02

7
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

4,
34

6,
16

7
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

68
1

   
   

   
   

   
 

(4
1,

02
7)

   
   

   
   

  
 

4,
30

5,
82

1
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
4,

14
2,

64
2

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
13

,5
75

   
   

   
  

45
,4

48
   

   
   

   
   

 
4,

20
1,

66
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
1,

37
2,

61
0

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
(8

,3
33

)
   

   
   

  
 

(5
3,

59
7)

   
   

   
   

  
 

1,
31

0,
68

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

56
7,

63
9

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

69
8

   
   

   
   

   
 

(3
8,

44
8)

   
   

   
   

  
 

52
9,

88
9

   
   

   
   

   
   

   
   

 
25

,3
92

,0
16

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

13
,8

16
   

   
   

  
(5

08
,9

24
)

   
   

   
   

 
24

,8
96

,9
08

   
   

   
   

   
   

  

C
it

y 
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

6,
79

8,
98

6
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

6,
58

9
   

   
   

   
 

(1
64

,7
65

)
   

   
   

   
 

6,
64

0,
81

0
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
3,

60
2,

22
4

   
   

   
   

   
 

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

  
 

(1
15

,3
41

)
   

   
   

   
 

3,
48

6,
88

3
   

   
   

   
   

   
   

 
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

6,
64

5,
48

2
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

1,
04

2
   

   
   

   
 

(6
2,

73
3)

   
   

   
   

  
 

6,
58

3,
79

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,
35

0,
24

7
   

   
   

   
   

 
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(1
4,

26
8)

   
   

   
 

(9
1,

77
2)

   
   

   
   

  
 

2,
24

4,
20

7
   

   
   

   
   

   
   

 
19

,3
96

,9
39

   
   

   
   

  
-

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
  

(6
,6

37
)

   
   

   
  

 
(4

34
,6

11
)

   
   

   
   

 
18

,9
55

,6
91

   
   

   
   

   
   

  

T
ot

al
 T

hi
rd

 P
ar

ty
 In

ve
st

or
s

68
6,

37
7,

54
0

   
   

   
  

 
5,

12
3,

87
9

   
   

   
  

 
-

   
   

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

  
52

3,
40

6
   

   
  

 
(1

1,
21

5,
38

5)
   

   
  

68
0,

80
9,

42
0

   
   

   
   

   
  

 

G
ra

nd
 T

ot
al

18
,7

67
,8

55
,7

53
   

   
 

70
,8

14
,0

54
   

   
   

 
(5

8,
80

2,
43

8)
   

   
  

 
-

   
   

   
   

   
   

   
   

  
5,

50
6,

82
5

   
   

  
 

0
   

   
   

   
   

   
   

   
  

24
,4

75
,8

63
   

  
(2

83
,3

21
,8

36
)

   
  

 
18

,5
26

,5
28

,2
38

   
   

   
   

 

marym
Typewritten Text
17



 
 

Investment Holdings Report 
Notes to Report 
January 31, 2014 

 
 
Page eight reflects the summary of activity in the State Investment Council’s portfolio for the 
month ended January 31, 2014. Items to note: 
 

 The monthly contribution from the State Land Office was $65,690,175; a decrease of 
$3,404,875 from December. 

 

 The monthly beneficiary distributions of $44,596,384 and $14,206,054 from the 

permanent funds are reflected for LGPF and STPF, respectively. 

 
Contributions, distributions and rebalancing by Third Party Clients are reflected on pages 14 
thru 17.  
 
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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