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Managed Net Assets
April 30, 2013

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

Equities

Domestic Equities:
Large Cap Pools

Large Cap Active Pool 1,999,240,345 82,224,823 (2,691,039)             2,078,774,129 12.02%
Large Cap Indexed Pool 2,807,613,851       779,575                      2,808,393,426 16.24%
Large Cap Enhanced Indexed  Pool 536,886,824          2,158,040                   (771,342)                538,273,522 3.11%

Total Large Cap Equities 5,343,741,020       85,162,438                 (3,462,381)             5,425,441,077       31.37%

Small/Mid Cap Pool
Mid/Small Cap Pool 746,336,038          46,606,226                 1,519,769              794,462,033 4.59%
Small/Mid Cap Index Pool 59,062,971            59,062,971 0.34%
Small/Mid Cap Enhanced Index Pool 262,117,942          1,599,624                   (15,544)                  263,702,022 1.52%

Total Small/Mid Cap Equities 1,067,516,951       48,205,850                 1,504,225              1,117,227,026       6.46%

Total Domestic Equities 6,411,257,971       133,368,288               (1,958,156)             6,542,668,103 37.83%

International Pools
Non-US Developed Markets 1,548,503,574 16,339,754 46,926                   1,564,890,254 9.05%
Non-US Emerging Markets 971,487,098          10,304,094                 981,791,192          5.68%

Total International Equities 2,519,990,672       26,643,848                 46,926                   2,546,681,446       14.72%

Total Equities 8,931,248,643       160,012,136               (1,911,230)             9,089,349,542       52.55%

Fixed Income 
Core Bonds Pool 3,530,648,801       66,638,900                 (191,532,198)         3,405,755,503       19.69%
Credit & Structured Finance 669,708,864          8,544,445                   678,253,309          3.92%

Total Fixed Income 4,200,357,665       75,183,345                 (191,532,198)         4,084,008,812       23.61%

Other Securities and Cash 118,589,420               54,591,289            173,180,709          1.00%

Real Estate 886,499,090          52,462,769                 938,961,859          5.43%

Real Assets 82,805,434            72,880,746                 155,686,180          0.90%

Absolute Return 1,044,069,681       1,919,774                   1,045,989,455       6.05%

Private Equity 1,656,585,788       151,294,351               1,807,880,138       10.45%
Stock Distributions/Private Equity 198,041                 198,041                 0.00%

Total Managed Net Assets 16,801,764,342     632,342,541               (138,852,139)         17,295,254,736     100.00%
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Long-Term

Target

Cash / Cash Equivalents / Accruals 71,977,099 0.59% 0.00%

Equities:
Large Cap Active Pool 1,461,602,792 11.97%

Large Cap Index Pool 2,016,449,140         16.51%

Large Cap Enhanced Indexed  Pool 414,007,113            3.39%

Small/Mid Cap Active Pool 506,023,934            4.14%

Small/Mid Cap Index Pool 47,652,007              0.38%

Small/Mid Cap Enhanced Index Pool 212,770,027            1.73%

Total US Equities 4,658,505,013      38.02% 43.00%

Non-US Developed Markets Pool 1,102,671,228 9.03%

Non-US Emerging Markets Pool 699,964,341 5.73%

Total Non-US Equities 1,802,635,569      14.76% 15.00%

Total Equities 6,461,140,582      53.78% 58.00%

Core Bonds 2,361,623,954 19.33% 14.00%

Credit & Structured Finance 521,196,542 4.27% 6.00%

Total Fixed Income 2,882,820,496      23.60% 20.00%

Real Estate 689,320,946 5.64% 6.00%

Real Assets 131,964,410 1.08% 1.00%

Private Equity:
Private Equity National 1,200,504,492 9.83%

Private Equity New Mexico -                          -                 
Stock Distributions/Private Equity -                          0.00%

Total Private Equity 1,200,504,492      9.83% 10.00%

Absolute Return 776,565,042         6.36% 6.00%

Total Fund Net Assets 12,214,293,067 100% 100%

Market Value % of Net Assets

Land Grant Permanent Fund
April 30, 2013
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Long-Term

Target

Cash / Cash Equivalents / Accruals 7,228,051 0.17% 0.00%

Equities:
Large Cap Active Pool 470,118,930 11.18%

Large Cap Index Pool 627,387,376            14.92%

Large Cap Enhanced Indexed  Pool 124,266,411            2.96%

Small/Mid Cap Active Pool 208,338,215            4.96%

Small/Mid Cap Index Pool 11,410,965              0.27%

Small/Mid Cap Enhanced Index Pool 50,931,994              1.21%

Total US Equities 1,492,453,892    35.50% 43.00%

Non-US Developed Markets Pool 388,298,718            9.24%

Non-US Emerging Markets Pool 235,671,036            5.61%

Total Non-US Equities 623,969,754       14.85% 15.00%

Total Equities 2,116,423,645    50.35% 58.00%

Core Bonds 739,139,902            17.58% 14.00%

Credit & Structured Finance 157,055,285            3.74% 6.00%

Total Fixed income 896,195,187       21.32% 20.00%

Economically Targeted Invest. 54,591,289         1.30% 0.00%

Real Estate 249,640,913       5.94% 6.00%

Real Assets 23,721,769         0.56%

Private Equity:
Private Equity National 398,563,204            9.48%

Private Equity New Mexico 208,812,443            4.97%
Stock Distributions/Private Equity 198,040                   0.00%

Total Private Equity 607,573,687       14.45% 10.00%

Absolute Return 249,058,452.00  5.92% 6.00%

Total Fund Net Assets 4,204,432,993 100.0% 100.0%

 

Market Value % of Net Assets

Severance Tax Permanent Fund
April 30, 2013
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Long-Term

Target

39,364,809      18.77%

Equities:
Large Cap Active Pool 50,208,599 23.93%

Large Cap Index Pool 27,997,608      13.35% 37.28% 46.00%

Small/Mid Cap Active Pool 15,238,437      7.26% 7.26% 11.00%

Total US Equities 93,444,644      44.55% 57.00%

Non-US Developed Markets Pool 8,648,397 4.12% 7.0%

Non-US Emerging Markets Pool 3,421,481 1.63% 3.0%

Total Non-US Equities 12,069,878      5.75% 10.00%

Total Equities 105,514,522    50.30% 67.00%

Core Bonds 49,156,100      23.43% 23.0%

Absolute Return 15,737,265      7.50% 10.00%

Total Fund Net Assets, excl. cash 170,407,887    100.00% 100.00%

Total Fund Net Assets 209,772,696

Tobacco Settlement Permanent Fund
April 30, 2013

Cash / Cash Equivalents / Accruals

Market Value % of Net Assets
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Long-Term

% of Net Assets Target

19,392              0.04%

Equities:
Large Cap Active Pool 19,733,443 42.09% 42.09% 46.0%

Small/Mid Cap Active Pool 5,989,120        12.77% 12.77% 11.00%

Total US Equities 25,722,563       54.86% 57.00%

Non-US Developed Markets Pool 3,540,452 7.55% 7.0%

Non-US Emerging Markets Pool 1,263,285 2.69% 3.0%

Total Non-US Equities 4,803,737         10.25% 10.00%

Total Equities 30,526,300       65.11% 67.00%

Core Bonds 11,706,997       24.97% 23.0%

Absolute Return 4,629,806         9.88% 10.00%

Total Fund Net Assets, excl. cash 46,863,103       99.99% 100.00%

Total Fund Net Assets 46,882,495

Market Value

Cash / Cash Equivalents / Accruals

Water Permanent Fund
April 30, 2013
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Third Party Investors Asset Allocation
April 30, 2013

Cash / Cash Equivalents 0 0.00%

Equities:
Large Cap Active Pool 77,110,346 12.44%

Large Cap Index Pool 136,560,715        22.03%

Small/Mid Cap Active Pool 58,872,503          9.50%

Total US Equities 272,543,564        43.97%

Non-US Developed Markets Pool 61,731,498 9.96%

Non-US Emerging Markets Pool 41,470,944 6.69%

Total Non-US Equities 103,202,442 16.65%

Total Equities 375,746,006       60.62%

Core Bonds 244,129,939       39.38%

Total Third Party Ownership 619,875,945 100.00%

Market Value % of Net Assets

 
April 2013 Investment Holdings Report

5/13/2013

michelleo
Typewritten Text
6



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,
05

8,
89

2
   

   
   

   
   

  
 

1,
78

9,
51

1
   

   
   

   
   

  
 

12
6,

59
6

   
   

   
   

   
   

  
 

62
6,

66
0

   
   

   
   

   
   

  
 

67
8,

54
3

   
   

   
   

   
   

  
 

5,
28

0,
20

2
   

   
   

   
   

  
 

N
M

M
I L

eg
is

la
tiv

e 
S

ch
ol

ar
sh

ip
-

   
   

   
   

   
   

   
   

   
  

3,
65

7,
49

8
   

   
   

   
   

  
 

3,
17

9,
79

5
   

   
   

   
   

  
 

26
5,

78
7

   
   

   
   

   
   

  
 

1,
06

9,
09

4
   

   
   

   
   

  
 

1,
20

4,
85

9
   

   
   

   
   

  
 

9,
37

7,
03

3
   

   
   

   
   

  
 

N
M

M
I P

at
te

rs
on

 A
cc

ou
nt

-
   

   
   

   
   

   
   

   
   

  
1,

72
6,

37
1

   
   

   
   

   
  

 
1,

49
8,

74
8

   
   

   
   

   
  

 
12

5,
40

5
   

   
   

   
   

   
  

 
50

4,
51

2
   

   
   

   
   

   
  

 
56

7,
87

5
   

   
   

   
   

   
  

 
4,

42
2,

91
1

   
   

   
   

   
  

 

N
M

M
I C

ap
ita

l O
ut

la
y

-
   

   
   

   
   

   
   

   
   

  
37

4,
34

2
   

   
   

   
   

   
  

 
32

9,
49

4
   

   
   

   
   

   
  

 
27

,2
52

   
   

   
   

   
   

   
  

10
9,

64
6

   
   

   
   

   
   

  
 

12
4,

89
8

   
   

   
   

   
   

  
 

96
5,

63
2

   
   

   
   

   
   

  
 

N
M

IM
T

 E
m

pl
oy

ee
 B

en
ef

it 
T

ru
st

-
   

   
   

   
   

   
   

   
   

  
54

0,
54

0
   

   
   

   
   

   
  

 
28

5,
52

6
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

11
2,

53
9

   
   

   
   

   
   

  
 

91
,2

18
   

   
   

   
   

   
   

  
1,

02
9,

82
3

   
   

   
   

   
  

 

N
M

IM
T

 P
la

nt
/D

eb
t/A

llo
ca

te
d 

F
un

d
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
13

,9
87

,3
85

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
13

,9
87

,3
85

   
   

   
   

   
 

N
M

IM
T

 E
nd

ow
m

en
t F

un
d

-
   

   
   

   
   

   
   

   
   

  
13

,8
37

,5
62

   
   

   
   

   
 

11
,6

73
,5

10
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

25
,5

11
,0

72
   

   
   

   
   

 

N
M

 T
ec

h 
R

es
ea

rc
h 

F
un

d
-

   
   

   
   

   
   

   
   

   
  

13
,0

49
,0

65
   

   
   

   
   

 
3,

78
9,

09
6

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

16
,8

38
,1

61
   

   
   

   
   

 

N
M

M
I L

F
C

/V
C

 M
-

   
   

   
   

   
   

   
   

   
  

1,
98

8,
09

5
   

   
   

   
   

  
 

1,
72

5,
86

6
   

   
   

   
   

  
 

14
4,

41
3

   
   

   
   

   
   

  
 

58
0,

95
6

   
   

   
   

   
   

  
 

65
4,

00
7

   
   

   
   

   
   

  
 

5,
09

3,
33

7
   

   
   

   
   

  
 

N
M

 S
ch

oo
l f

or
 th

e 
V

is
ua

lly
 H

an
di

ca
pp

ed
82

0,
54

7
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

5,
00

9,
53

7
   

   
   

   
   

  
 

85
5,

02
6

   
   

   
   

   
   

  
 

90
1,

07
5

   
   

   
   

   
   

  
 

76
9,

67
3

   
   

   
   

   
   

  
 

8,
35

5,
85

8
   

   
   

   
   

  
 

N
M

 R
et

ire
e 

H
ea

lth
 C

ar
e 

A
ut

ho
rit

y
38

,0
46

,9
43

   
   

   
   

   
 

37
,3

75
,6

34
   

   
   

   
   

 
96

,4
63

,5
72

   
   

   
   

   
 

31
,2

76
,1

76
   

   
   

   
   

 
28

,6
12

,9
72

   
   

   
   

   
 

41
,7

47
,5

13
   

   
   

   
   

 
27

3,
52

2,
81

0
   

   
   

   
  

N
M

 C
om

m
is

si
on

er
 o

f P
ub

lic
 L

an
ds

-O
&

G
3,

06
7,

96
2

   
   

   
   

   
  

 
2,

88
1,

88
8

   
   

   
   

   
  

 
5,

87
3,

22
1

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

11
,8

23
,0

71
   

   
   

   
   

 

N
M

 G
am

e 
an

d 
F

is
h 

D
ep

ar
tm

en
t

-
   

   
   

   
   

   
   

   
   

  
35

8,
12

8
   

   
   

   
   

   
  

 
36

4,
31

8
   

   
   

   
   

   
  

 
51

,2
52

   
   

   
   

   
   

   
  

11
8,

58
6

   
   

   
   

   
   

  
 

62
,1

55
   

   
   

   
   

   
   

  
95

4,
43

9
   

   
   

   
   

   
  

 
E

as
te

rn
 N

M
 U

ni
ve

rs
ity

-
   

   
   

   
   

   
   

   
   

  
4,

35
5,

59
5

   
   

   
   

   
  

 
2,

14
6,

66
6

   
   

   
   

   
  

 
78

,2
75

   
   

   
   

   
   

   
  

1,
27

8,
06

0
   

   
   

   
   

  
 

84
8,

96
9

   
   

   
   

   
   

  
 

8,
70

7,
56

5
   

   
   

   
   

 

IS
C

-I
m

pr
ov

em
en

t t
o 

th
e 

R
io

 G
ra

nd
e

71
0,

19
3

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
   

  
76

1,
02

4
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

1,
47

1,
21

7
   

   
   

   
   

  
 

IS
C

-I
m

pr
ov

em
en

t W
or

ks
 C

on
st

ru
ct

io
n

10
,8

49
,9

15
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

7,
96

5,
07

4
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
18

,8
14

,9
89

   
   

   
   

   
 

P
R

C
-P

at
ie

nt
s'

 C
om

p 
F

un
d

-
   

   
   

   
   

   
   

   
   

  
7,

99
5,

37
3

   
   

   
   

   
  

 
26

,8
63

,5
28

   
   

   
   

   
 

2,
26

5,
85

5
   

   
   

   
   

  
 

2,
17

2,
82

5
   

   
   

   
   

  
 

2,
71

8,
22

8
   

   
   

   
   

  
 

42
,0

15
,8

09
   

   
   

   
   

 

LA
C

C
IP

P
E

R
M

A
N

E
N

T
6,

08
6,

99
0

   
   

   
   

   
  

 
6,

35
6,

87
1

   
   

   
   

   
  

 
4,

14
4,

35
4

   
   

   
   

   
  

 
1,

24
1,

04
2

   
   

   
   

   
  

 
4,

93
9,

03
5

   
   

   
   

   
  

 
3,

56
8,

75
5

   
   

   
   

   
  

 
26

,3
37

,0
47

   
   

   
   

   
 

LA
C

C
E

M
E

T
E

R
Y

18
5,

71
6

   
   

   
   

   
   

  
 

19
3,

24
9

   
   

   
   

   
   

  
 

12
5,

64
8

   
   

   
   

   
   

  
 

38
,3

36
   

   
   

   
   

   
   

  
15

1,
14

3
   

   
   

   
   

   
  

 
10

7,
61

0
   

   
   

   
   

   
  

 
80

1,
70

2
   

   
   

   
   

   
  

 

LA
C

G
E

N
F

U
N

4,
44

2,
65

5
   

   
   

   
   

  
 

4,
64

2,
27

8
   

   
   

   
   

  
 

3,
04

3,
33

2
   

   
   

   
   

  
 

93
6,

46
1

   
   

   
   

   
   

  
 

3,
63

7,
97

9
   

   
   

   
   

  
 

2,
64

9,
37

0
   

   
   

   
   

  
 

19
,3

52
,0

75
   

   
   

   
   

 

N
M

 F
in

an
ce

 A
ut

ho
rit

y
-

   
   

   
   

   
   

   
   

   
  

4,
45

3,
19

2
   

   
   

   
   

  
 

20
,0

12
,2

16
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

24
,4

65
,4

08
   

   
   

   
   

 

N
M

M
F

A
 IF

T
 H

ou
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
10

,7
38

,7
07

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
10

,7
38

,7
07

   
   

   
   

   
 

N
M

P
S

IA
 -

 B
en

ef
its

-
   

   
   

   
   

   
   

   
   

  
11

,6
35

,2
77

   
   

   
   

   
 

8,
67

7,
43

0
   

   
   

   
   

  
 

1,
94

3,
22

8
   

   
   

   
   

  
 

2,
87

6,
47

8
   

   
   

   
   

  
 

1,
27

7,
15

7
   

   
   

   
   

  
 

26
,4

09
,5

70
   

   
   

   
   

 

N
M

P
S

IA
 -

 R
is

k
-

   
   

   
   

   
   

   
   

   
  

7,
75

6,
80

9
   

   
   

   
   

  
 

5,
78

5,
05

7
   

   
   

   
   

  
 

1,
29

5,
45

5
   

   
   

   
   

  
 

1,
91

7,
62

8
   

   
   

   
   

  
 

85
1,

45
3

   
   

   
   

   
   

  
 

17
,6

06
,4

02
   

   
   

   
   

 

N
M

H
U

 E
nd

ow
m

en
t

-
   

   
   

   
   

   
   

   
   

  
1,

31
6,

77
7

   
   

   
   

   
  

 
98

1,
31

9
   

   
   

   
   

   
  

 
11

5,
78

7
   

   
   

   
   

   
  

 
36

8,
71

5
   

   
   

   
   

   
  

 
19

9,
78

3
   

   
   

   
   

   
  

 
2,

98
2,

38
1

   
   

   
   

   
  

 

S
pr

in
ge

r
-

   
   

   
   

   
   

   
   

   
  

43
,1

60
   

   
   

   
   

   
   

  
25

,2
26

   
   

   
   

   
   

   
  

36
,0

92
   

   
   

   
   

   
   

  
32

,0
55

   
   

   
   

   
   

   
  

36
,8

84
   

   
   

   
   

   
   

  
17

3,
41

7
   

   
   

   
   

   
  

 

C
Y

F
D

 T
ru

st
 F

un
d 

N
on

-E
xp

en
da

bl
e

20
0,

70
0

   
   

   
   

   
   

  
 

-
   

   
   

   
   

   
   

   
   

  
1,

13
8,

96
0

   
   

   
   

   
  

 
11

,5
42

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
51

,1
88

   
   

   
   

   
   

   
  

1,
40

2,
39

0
   

   
   

   
   

  
 

C
Y

F
D

 N
ex

t G
en

er
at

io
n 

F
un

d
20

0,
70

0
   

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

1,
13

8,
96

0
   

   
   

   
   

  
 

11
,5

42
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

51
,1

88
   

   
   

   
   

   
   

  
1,

40
2,

39
0

   
   

   
   

   
  

 

N
M

H
E

D
6,

76
2,

25
2

   
   

   
   

   
  

 
6,

90
6,

00
9

   
   

   
   

   
  

 
4,

61
2,

85
9

   
   

   
   

   
  

 
62

5,
42

2
   

   
   

   
   

   
  

 
3,

66
7,

95
5

   
   

   
   

   
  

 
1,

34
3,

69
3

   
   

   
   

   
  

 
23

,9
18

,1
90

   
   

   
   

   
 

C
ity

 o
f L

as
 C

ru
ce

s
5,

73
5,

77
3

   
   

   
   

   
  

 
3,

05
8,

10
7

   
   

   
   

   
  

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
5,

19
4,

59
0

   
   

   
   

   
  

 
2,

12
6,

47
9

   
   

   
   

   
  

 
16

,1
14

,9
49

   
   

   
   

   
 

T
o

ta
l

77
,1

10
,3

46
   

   
   

   
   

 
13

6,
56

0,
71

5
   

   
   

   
  

24
4,

12
9,

93
9

   
   

   
   

  
41

,4
70

,9
44

   
   

   
   

   
 

58
,8

72
,5

03
   

   
   

   
   

 
61

,7
31

,4
98

   
   

   
   

   
 

61
9,

87
5,

94
5

   
   

   
   

  

T
h

ir
d

 P
ar

ty
 In

ve
st

o
rs

 A
llo

ca
ti

o
n

 b
y 

P
o

o
l

A
p

ri
l 3

0,
 2

01
3

A
pr

il 
20

13
 In

ve
st

m
en

t H
ol

di
ng

s 
R

ep
or

t
5/

13
/2

01
3

michelleo
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
 0

3/
31

/2
01

3
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
04

/3
0/

13

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,

52
8,

75
0,

47
5

   
   

   
 

5,
50

0
   

   
   

   
   

   
   

(7
50

,0
00

)
   

   
   

   
   

(4
85

,0
00

,0
00

)
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
2,

25
5,

07
6

   
   

 
33

,5
13

,0
74

   
   

   
 

2,
07

8,
77

4,
11

7
   

   
   

   
   

  
   

 U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
2,

37
4,

08
1,

23
7

   
   

   
 

5,
50

0
   

   
   

   
   

   
   

(7
50

,0
00

)
   

   
   

   
   

38
5,

00
0,

00
0

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

6
   

   
   

   
   

   
   

 
50

,0
56

,6
81

   
   

   
 

2,
80

8,
39

3,
42

4
   

   
   

   
   

  
   

 U
S

 L
ar

ge
 C

ap
 E

nh
an

ce
d 

In
de

x 
P

oo
l

53
0,

38
6,

56
5

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
69

2,
49

4
   

   
   

 
7,

19
4,

46
3

   
   

   
   

53
8,

27
3,

52
2

   
   

   
   

   
   

  
   

 U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

79
2,

77
6,

19
2

   
   

   
   

 
14

,0
00

   
   

   
   

   
   

 
(7

,7
50

)
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

11
6,

98
2

   
   

   
 

1,
56

2,
60

9
   

   
   

   
79

4,
46

2,
03

3
   

   
   

   
   

   
  

   
 S

m
al

l/M
id

 C
ap

 In
de

x 
P

oo
l

58
,6

94
,8

61
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
36

8,
11

0
   

   
   

   
   

59
,0

62
,9

71
   

   
   

   
   

   
   

 
   

 S
m

al
l/M

id
 C

ap
 E

nh
an

ce
d 

In
de

x 
P

oo
l

26
4,

35
6,

92
7

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
14

0,
36

3
   

   
   

 
(7

95
,2

68
)

   
   

   
   

  
26

3,
70

2,
02

2
   

   
   

   
   

   
  

   
 U

S
 C

or
e 

B
on

ds
 P

oo
l 

3,
36

0,
18

0,
50

8
   

   
   

 
52

3,
55

1
   

   
   

   
   

 
(3

,0
37

,0
00

)
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
10

,6
40

,2
61

   
  

37
,4

48
,1

85
   

   
   

 
3,

40
5,

75
5,

50
5

   
   

   
   

   
  

   
 C

re
di

t &
 S

tr
uc

tu
re

d 
F

in
an

ce
66

7,
36

7,
65

4
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

1,
96

7,
39

0
   

   
 

8,
91

8,
26

2
   

   
   

   
67

8,
25

3,
30

6
   

   
   

   
   

   
  

   
 N

on
-U

S
. D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
1,

48
6,

87
4,

70
0

   
   

   
 

8,
00

0
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
6,

53
9,

56
1

   
   

 
71

,4
67

,9
93

   
   

   
 

1,
56

4,
89

0,
25

4
   

   
   

   
   

  
   

 N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

97
4,

75
1,

22
5

   
   

   
   

 
4,

00
0

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

2,
51

4,
80

2
   

   
 

4,
52

1,
16

5
   

   
   

   
98

1,
79

1,
19

2
   

   
   

   
   

   
  

   
 A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
1,

03
4,

72
5,

71
1

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

5
   

   
   

   
   

   
   

 
11

,2
63

,7
41

   
   

   
 

1,
04

5,
98

9,
46

1
   

   
   

   
   

  
   

 P
riv

at
e 

E
qu

ity
 P

oo
l 

1,
59

7,
88

5,
90

3
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
1,

65
8,

92
8

   
   

 
(4

77
,1

36
)

   
   

   
   

  
1,

59
9,

06
7,

69
5

   
   

   
   

   
  

   
 R

ea
l E

st
at

e 
P

oo
l 

92
5,

84
1,

89
0

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
4,

03
6,

46
2

   
   

 
9,

08
3,

50
6

   
   

   
   

93
8,

96
1,

85
8

   
   

   
   

   
   

  
   

 R
ea

l A
ss

et
 P

oo
l 

93
,6

39
,9

60
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

60
,0

00
,0

00
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

57
0

   
   

   
   

   
  

2,
04

5,
65

0
   

   
   

   
15

5,
68

6,
18

0
   

   
   

   
   

   
  

   
   

  T
ot

al
 In

ve
st

m
en

t P
oo

ls
16

,6
90

,3
13

,8
07

   
   

  
56

0,
55

1
   

   
   

   
   

 
(4

,5
44

,7
50

)
   

   
   

   
(4

0,
00

0,
00

0)
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

30
,5

62
,9

00
   

  
23

6,
17

1,
03

5
   

   
  

16
,9

13
,0

63
,5

43
   

   
   

   
  

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 

ac
cr

ua
ls

77
,7

33
,5

72
   

   
   

   
   

42
,2

46
,7

80
   

   
   

  
(4

3,
90

3,
87

9)
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

(4
,1

00
,0

00
)

   
   

   
64

0
   

   
   

   
   

  
71

,9
77

,1
13

   
   

   
   

   
   

   
 

S
ev

er
an

ce
 T

ax
 P

er
m

an
en

t 
F

u
n

d
: 

 *
*

   
 C

as
h 

an
d 

ac
cr

ua
ls

(1
0,

31
4,

15
3)

   
   

   
   

  
(1

4,
68

1,
05

7)
   

   
   

 
40

,0
00

,0
00

   
   

   
  

(1
,5

00
,0

00
)

   
   

   
(6

,2
76

,9
10

)
   

   
   

   
13

9
   

   
   

   
   

  
7,

22
8,

01
9

   
   

   
   

   
   

   
   

   
 E

co
no

m
ic

al
ly

 T
ar

ge
te

d 
In

ve
st

m
en

ts
 (

E
T

I's
)

54
,6

15
,5

43
   

   
   

   
   

(4
0,

59
0)

   
   

   
   

   
  

15
,9

89
   

   
   

   
34

7
   

   
   

   
   

   
   

 
54

,5
91

,2
89

   
   

   
   

   
   

   
 

   
 P

riv
at

e 
E

qu
ity

 N
ew

 M
ex

ic
o

20
3,

87
5,

58
3

   
   

   
   

 
6,

31
7,

50
0

   
   

   
   

 
(1

,3
80

,6
40

)
   

   
   

  
20

8,
81

2,
44

3
   

   
   

   
   

   
  

   
 S

to
ck

 D
is

tr
ib

ut
io

ns
/P

riv
at

e 
E

qu
ity

19
8,

04
1

   
   

   
   

   
   

   
19

8,
04

1
   

   
   

   
   

   
   

   
   

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 

ac
cr

ua
ls

86
,7

00
   

   
   

   
   

   
   

  
39

,2
78

,1
09

   
   

   
  

87
   

   
   

   
   

   
  

39
,3

64
,8

96
   

   
   

   
   

   
   

 

W
at

er
 P

er
m

an
en

t 
F

u
n

d
 

 C
as

h 
an

d 
ac

cr
ua

ls
19

,3
92

   
   

   
   

   
   

   
  

19
,3

92
   

   
   

   
   

   
   

   
   

  

G
ra

n
d

 T
o

ta
ls

17
,0

16
,5

28
,4

85
   

   
  

82
,0

85
,4

40
   

   
   

  
(6

3,
12

9,
68

6)
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

(5
,6

00
,0

00
)

   
   

   
-

   
   

   
   

   
   

   
   

   
 

30
,5

79
,7

55
   

  
23

4,
79

0,
74

2
   

   
  

17
,2

95
,2

54
,7

36
   

   
   

   
  

* 
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

4/
30

/1
3

michelleo
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
 0

3/
31

/2
01

3
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
04

/3
0/

13

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

4/
30

/1
3

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:

   
 S

IC
 M

an
ag

ed
 L

ar
ge

 C
ap

 A
ct

iv
e 

(R
us

se
ll 

10
00

 In
de

x)
49

9,
54

9,
43

8
   

   
   

   
 

(4
85

,0
00

,0
00

)
   

   
 

38
2

   
   

   
   

   
  

14
,5

49
,8

20
   

   
   

   
   

   
   

 
   

  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)
46

3,
62

1,
82

1
   

   
   

   
 

5,
50

0
   

   
   

   
   

   
   

(7
50

,0
00

)
   

   
   

   
   

26
6,

95
7

   
   

   
 

9,
10

8,
91

6
   

   
   

   
47

2,
25

3,
19

4
   

   
   

   
   

   
  

   
  T

. R
ow

e 
P

ric
e 

(R
us

se
ll 

10
00

 G
ro

w
th

 In
de

x)
23

8,
43

6,
26

9
   

   
   

   
 

71
,4

52
   

   
   

   
2,

19
3,

46
6

   
   

   
   

24
0,

70
1,

18
7

   
   

   
   

   
   

  
   

  B
ro

w
n 

B
ro

th
er

s 
H

ar
rim

an
 (

R
us

se
ll 

10
00

  I
nd

ex
)

54
5,

02
4,

70
7

   
   

   
   

 
60

4,
01

3
   

   
   

 
7,

54
6,

11
4

   
   

   
   

55
3,

17
4,

83
4

   
   

   
   

   
   

  
   

  W
el

lin
gt

on
 M

gm
t C

o.
 (

R
us

se
ll 

10
00

 V
al

ue
 In

de
x)

78
2,

11
8,

24
3

   
   

   
   

 
1,

31
2,

27
2

   
   

 
14

,6
64

,5
78

   
   

   
 

79
8,

09
5,

09
3

   
   

   
   

   
   

  
   

   
   

 T
ot

al
 e

xt
er

na
lly

 m
an

ag
ed

 U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
fu

nd
s

2,
02

9,
20

1,
04

0
   

   
   

 
5,

50
0

   
   

   
   

   
   

   
(7

50
,0

00
)

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
2,

25
4,

69
4

   
   

 
33

,5
13

,0
74

   
   

   
 

2,
06

4,
22

4,
30

8
   

   
   

   
   

  
   

   
   

   
  S

ub
 -

 T
ot

al
 U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
2,

52
8,

75
0,

47
8

   
   

   
 

5,
50

0
   

   
   

   
   

   
   

(7
50

,0
00

)
   

   
   

   
   

(4
85

,0
00

,0
00

)
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
2,

25
5,

07
6

   
   

 
33

,5
13

,0
74

   
   

   
 

2,
07

8,
77

4,
12

8
   

   
   

   
   

  
   

  M
an

ag
em

en
t F

ee
s

0
   

   
   

   
   

   
   

   
   

   
  

0
   

   
   

   
   

   
   

   
   

   
   

   
  

   
   

   
   

   
T

ot
al

 U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

2,
52

8,
75

0,
47

9
   

   
   

 
5,

50
0

   
   

   
   

   
   

   
(7

50
,0

00
)

   
   

   
   

   
(4

85
,0

00
,0

00
)

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

2,
25

5,
07

6
   

   
 

33
,5

13
,0

74
   

   
   

 
2,

07
8,

77
4,

12
9

   
   

   
   

   
  

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)
38

6,
60

7
   

   
   

   
   

   
   

3,
67

2
   

   
   

   
   

   
 

39
0,

27
9

   
   

   
   

   
   

   
   

   
   

  N
or

th
er

n 
T

ru
st

 (
R

us
se

ll 
10

00
 In

de
x)

2,
37

3,
68

4,
53

2
   

   
   

 
5,

50
0

   
   

   
   

   
   

   
(7

50
,0

00
)

   
   

   
   

   
38

5,
00

0,
00

0
   

   
   

6
   

   
   

   
   

   
   

 
50

,0
54

,1
99

   
   

   
 

2,
80

7,
99

4,
23

7
   

   
   

   
   

  
   

  N
or

th
er

n 
T

ru
st

 T
ra

ns
iti

on
 A

cc
ou

nt
10

,0
98

   
   

   
   

   
   

   
  

(1
,1

90
)

   
   

   
   

   
   

8,
90

8
   

   
   

   
   

   
   

   
   

   
 

   
   

   
   

 S
ub

 -
T

ot
al

 U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
2,

37
4,

08
1,

23
7

   
   

   
 

5,
50

0
   

   
   

   
   

   
   

(7
50

,0
00

)
   

   
   

   
   

38
5,

00
0,

00
0

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

6
   

   
   

   
   

   
   

 
50

,0
56

,6
81

   
   

   
 

2,
80

8,
39

3,
42

4
   

   
   

   
   

  
   

  M
an

ag
em

en
t F

ee
s

-
   

   
   

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
T

ot
al

 U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
2,

37
4,

08
1,

23
7

   
   

   
 

5,
50

0
   

   
   

   
   

   
   

(7
50

,0
00

)
   

   
   

   
   

38
5,

00
0,

00
0

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

6
   

   
   

   
   

   
   

 
50

,0
56

,6
81

   
   

   
 

2,
80

8,
39

3,
42

4
   

   
   

   
   

  
 

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

0,
38

6,
56

5
   

   
   

   
 

69
2,

49
4

   
   

   
 

7,
19

4,
46

3
   

   
   

   
53

8,
27

3,
52

2
   

   
   

   
   

   
  

   
   

   
   

 S
ub

 -
T

ot
al

 E
nh

an
ce

d 
In

de
x 

P
oo

l
53

0,
38

6,
56

5
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

69
2,

49
4

   
   

   
 

7,
19

4,
46

3
   

   
   

   
53

8,
27

3,
52

2
   

   
   

   
   

   
  

   
  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
0,

38
6,

56
5

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
69

2,
49

4
   

   
   

 
7,

19
4,

46
3

   
   

   
   

53
8,

27
3,

52
2

   
   

   
   

   
   

  

U
S

 M
id

/S
m

al
l C

ap
 P

o
o

l:
   

  B
la

ck
ro

ck
 (

R
us

se
ll 

S
m

al
lc

ap
 In

de
x)

-
   

   
   

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

   
   

   
  C

or
tin

a 
 (

R
us

se
ll 

S
m

al
lc

ap
 G

ro
w

th
 In

de
x)

26
0,

32
7,

42
1

   
   

   
   

 
37

   
   

   
   

   
   

  
(3

,8
91

,6
32

)
   

   
   

  
25

6,
43

5,
82

6
   

   
   

   
   

   
  

   
  D

on
al

d 
S

m
ith

  (
R

us
se

ll 
S

m
al

lc
ap

  V
al

ue
 In

de
x)

27
0,

14
6,

91
9

   
   

   
   

 
14

,0
00

   
   

   
   

   
   

 
(7

,7
50

)
   

   
   

   
   

   
 

80
,6

50
   

   
   

   
(1

,3
58

,3
45

)
   

   
   

  
26

8,
87

5,
47

4
   

   
   

   
   

   
  

   
  S

ei
ze

rt
 P

ar
tn

er
s 

 (
R

us
se

ll 
M

id
ca

p 
 In

de
x)

26
2,

30
1,

85
2

   
   

   
   

 
36

,2
95

   
   

   
   

6,
81

2,
58

6
   

   
   

   
26

9,
15

0,
73

3
   

   
   

   
   

   
  

   
   

   
 S

ub
-T

ot
al

 M
id

/S
m

al
l  

C
ap

 F
un

ds
79

2,
77

6,
19

2
   

   
   

   
 

14
,0

00
   

   
   

   
   

   
 

(7
,7

50
)

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
11

6,
98

2
   

   
   

 
1,

56
2,

60
9

   
   

   
   

79
4,

46
2,

03
3

   
   

   
   

   
   

  
   

  M
an

ag
em

en
t F

ee
s

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

T
ot

al
 M

id
/S

m
al

l C
ap

 P
oo

l
79

2,
77

6,
19

2
   

   
   

   
 

14
,0

00
   

   
   

   
   

   
 

(7
,7

50
)

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
11

6,
98

2
   

   
   

 
1,

56
2,

60
9

   
   

   
   

79
4,

46
2,

03
3

   
   

   
   

   
   

  

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)
58

,6
94

,8
61

   
   

   
   

   
36

8,
11

0
   

   
   

   
   

59
,0

62
,9

71
   

   
   

   
   

   
   

 

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)
26

4,
17

5,
63

7
   

   
   

   
 

14
0,

36
2

   
   

   
 

(7
93

,8
50

)
   

   
   

   
  

26
3,

52
2,

14
9

   
   

   
   

   
   

  
   

  B
la

ck
ro

ck
 T

ra
ns

iti
on

18
1,

29
0

   
   

   
   

   
   

   
1

   
   

   
   

   
   

   
 

(1
,4

18
)

   
   

   
   

   
   

17
9,

87
3

   
   

   
   

   
   

   
   

   
   

   
   

   
   

T
ot

al
 U

S
 S

M
ID

 E
nh

an
ce

d 
In

de
x 

P
oo

l
26

4,
35

6,
92

7
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

14
0,

36
3

   
   

   
 

(7
95

,2
68

)
   

   
   

   
  

26
3,

70
2,

02
2

   
   

   
   

   
   

  

T
ot

al
 U

S
 E

qu
iti

es
 in

 In
ve

st
m

en
t P

oo
ls

6,
54

9,
04

6,
26

1
   

   
   

 
25

,0
00

   
   

   
   

   
   

 
(1

,5
07

,7
50

)
   

   
   

   
(1

00
,0

00
,0

00
)

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

3,
20

4,
92

1
   

   
 

91
,8

99
,6

69
   

   
   

 
6,

54
2,

66
8,

10
1

   
   

   
   

   
  

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 
5,

63
7,

05
8

   
   

   
   

   
   

52
3,

55
1

   
   

   
   

   
 

(3
,0

37
,0

00
)

   
   

   
   

26
   

   
   

   
   

   
  

3,
12

3,
63

5
   

   
   

   
   

   
   

   
   

   
P

IM
C

O
 B

ar
cl

ay
s 

(U
ni

ve
rs

al
 B

on
d 

In
de

x)
1,

65
0,

42
5,

02
2

   
   

   
 

3,
95

4,
41

3
   

   
 

15
,5

69
,7

07
   

   
   

 
1,

66
9,

94
9,

14
2

   
   

   
   

   
  

   
   

P
ru

de
nt

ia
l B

ar
cl

ay
s 

(U
ni

ve
rs

al
 B

on
d 

In
de

x)
85

6,
73

2,
36

8
   

   
   

   
 

3,
51

9,
68

4
   

   
 

11
,7

27
,0

75
   

   
   

 
87

1,
97

9,
12

7
   

   
   

   
   

   
  

   
   

Lo
om

is
 S

ay
le

s 
B

ar
cl

ay
s 

(U
ni

ve
rs

al
 B

on
d 

In
de

x)
84

7,
38

6,
06

0
   

   
   

   
 

3,
16

6,
13

8
   

   
 

10
,1

51
,4

03
   

   
   

 
86

0,
70

3,
60

1
   

   
   

   
   

   
  

   
   

   
   

  S
ub

 -
 T

ot
al

 C
or

e 
B

on
ds

 P
oo

l
3,

36
0,

18
0,

50
8

   
   

   
 

52
3,

55
1

   
   

   
   

   
 

(3
,0

37
,0

00
)

   
   

   
   

-
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

10
,6

40
,2

61
   

  
37

,4
48

,1
85

   
   

   
 

3,
40

5,
75

5,
50

5
   

   
   

   
   

  
   

  M
an

ag
em

en
t F

ee
s

-
   

   
   

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
T

ot
al

 U
S

 C
or

e 
B

on
ds

 P
oo

l
3,

36
0,

18
0,

50
8

   
   

   
 

52
3,

55
1

   
   

   
   

   
 

(3
,0

37
,0

00
)

   
   

   
   

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

10
,6

40
,2

61
   

  
37

,4
48

,1
85

   
   

   
 

3,
40

5,
75

5,
50

5
   

   
   

   
   

  

michelleo
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
 0

3/
31

/2
01

3
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
04

/3
0/

13

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

4/
30

/1
3

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

91
,2

95
,1

46
   

   
   

   
   

(8
2,

75
1,

42
2)

   
   

   
 

72
0

   
   

   
   

   
  

8,
54

4,
44

4
   

   
   

   
   

   
   

   
   

 E
qu

ity
 L

P
 In

te
re

st
s

57
6,

07
2,

51
0

   
   

   
   

 
82

,7
51

,4
22

   
   

   
  

1,
96

6,
67

0
   

   
 

8,
91

8,
26

2
   

   
   

   
66

9,
70

8,
86

4
   

   
   

   
   

   
  

   
   

   
   

  T
ot

al
 C

D
O

 E
qu

ity
 P

oo
l

66
7,

36
7,

65
5

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
1,

96
7,

39
0

   
   

 
8,

91
8,

26
2

   
   

   
   

67
8,

25
3,

30
7

   
   

   
   

   
   

  

T
ot

al
 F

ix
ed

 In
co

m
e 

in
 In

ve
st

m
en

t P
oo

ls
4,

02
7,

54
8,

16
3

   
   

   
 

52
3,

55
1

   
   

   
   

   
 

(3
,0

37
,0

00
)

   
   

   
   

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

12
,6

07
,6

51
   

  
46

,3
66

,4
47

   
   

   
 

4,
08

4,
00

8,
81

2
   

   
   

   
   

  

 A
b

so
lu

te
 R

et
u

rn
  C

as
h 

A
cc

ou
nt

18
9,

79
5

   
   

   
   

   
   

   
1,

72
9,

96
6

   
   

   
   

 
5

   
   

   
   

   
   

   
 

1,
91

9,
76

6
   

   
   

   
   

   
   

   
  A

us
tin

 C
ap

ita
l

10
,7

00
,8

14
   

   
   

   
   

10
,7

00
,8

14
   

   
   

   
   

   
   

 
  C

re
st

lin
e 

E
nc

ha
nt

m
en

t 
30

4,
01

6,
19

5
   

   
   

   
 

1,
65

7,
64

8
   

   
   

   
30

5,
67

3,
84

3
   

   
   

   
   

   
  

  C
re

st
lin

e 
E

nc
ha

nt
m

en
t L

LC
48

,5
08

,1
22

   
   

   
   

   
(1

91
,9

93
)

   
   

   
   

  
48

,3
16

,1
29

   
   

   
   

   
   

   
 

  C
re

st
lin

e 
O

ffs
ho

re
 R

ec
ov

er
y

12
,9

43
,3

97
   

   
   

   
   

(7
36

,9
66

)
   

   
   

   
   

(7
9,

17
3)

   
   

   
   

   
 

12
,1

27
,2

58
   

   
   

   
   

   
   

 
  M

ar
in

er
 S

el
ec

t L
P

33
3,

23
0,

42
6

   
   

   
   

 
4,

88
9,

40
8

   
   

   
   

33
8,

11
9,

83
4

   
   

   
   

   
   

  
  A

lta
ir 

S
ta

rs
 L

P
20

1,
09

7
   

   
   

   
   

   
   

20
1,

09
7

   
   

   
   

   
   

   
   

   
  C

T
 P

re
fe

rr
ed

 L
P

6,
06

2,
87

7
   

   
   

   
   

   
(9

93
,0

00
)

   
   

   
   

   
18

4,
95

6
   

   
   

   
   

5,
25

4,
83

3
   

   
   

   
   

   
   

   
  A

A
M

 H
ig

h 
D

es
er

t
31

8,
87

2,
98

5
   

   
   

   
 

4,
80

2,
89

5
   

   
   

   
32

3,
67

5,
88

0
   

   
   

   
   

   
  

   
   

   
 T

ot
al

 H
ed

ge
 F

un
ds

1,
03

4,
72

5,
70

8
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
5

   
   

   
   

   
   

   
 

11
,2

63
,7

41
   

   
   

 
1,

04
5,

98
9,

45
4

   
   

   
   

   
  

T
ot

al
 U

S
 A

ss
et

s 
in

 In
ve

st
m

en
t P

oo
ls

11
,6

11
,3

20
,1

32
54

8,
55

1
   

   
   

   
   

 
(4

,5
44

,7
50

)
   

   
   

   
(1

00
,0

00
,0

00
)

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

15
,8

12
,5

77
   

  
14

9,
52

9,
85

7
   

   
  

11
,6

72
,6

66
,3

67
   

   
   

   
  

N
o

n
-U

S
 D

ev
el

o
p

ed
 M

ar
ke

ts
 P

o
o

l (
ex

te
rn

al
ly

 m
an

ag
ed

):
   

 A
lli

an
ce

 B
er

ns
te

in
  (

M
S

C
I -

 E
A

F
E

 In
de

x)
 

1,
48

6,
23

2,
86

3
   

   
   

 
8,

00
0

   
   

   
   

   
   

   
6,

53
9,

56
1

   
   

 
71

,4
67

,1
62

   
   

   
 

1,
56

4,
24

7,
58

6
   

   
   

   
   

  
   

 S
IC

 T
ax

 R
ec

la
im

s
48

3,
20

6
   

   
   

   
   

   
   

83
1

   
   

   
   

   
   

   
 

48
4,

03
7

   
   

   
   

   
   

   
   

   
   

  F
or

m
er

ly
 S

im
m

s 
R

ec
la

im
s

15
8,

63
0

   
   

   
   

   
   

   
15

8,
63

0
   

   
   

   
   

   
   

   
   

   
  M

an
ag

em
en

t F
ee

s
-

   
   

   
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

T
ot

al
 N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
1,

48
6,

87
4,

69
9

   
   

   
 

8,
00

0
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
6,

53
9,

56
1

   
   

 
71

,4
67

,9
93

   
   

   
 

1,
56

4,
89

0,
25

3
   

   
   

   
   

  

N
o

n
-U

S
 E

m
er

g
in

g
 M

ar
ke

ts
 P

o
o

l (
ex

te
rn

al
ly

 m
an

ag
ed

):
   

 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)

97
4,

75
1,

22
5

   
   

   
   

 
4,

00
0

   
   

   
   

   
   

   
2,

51
4,

80
2

   
   

 
4,

52
1,

16
5

   
   

   
   

98
1,

79
1,

19
2

   
   

   
   

   
   

  
   

 N
on

 U
S

 S
IC

 M
an

ag
ed

-
   

   
   

   
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

   
   

   
   

   
 M

an
ag

em
en

t F
ee

s
-

   
   

   
   

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

   
   

T
ot

al
 N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
97

4,
75

1,
22

5
   

   
   

   
 

4,
00

0
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
2,

51
4,

80
2

   
   

 
4,

52
1,

16
5

   
   

   
   

98
1,

79
1,

19
2

   
   

   
   

   
   

  

P
ri

va
te

 E
q

u
it

y 
P

o
o

l
   

 N
at

io
na

l
1,

25
0,

24
2,

40
5

   
   

   
 

(2
,4

98
,4

73
)

   
   

   
   

1,
29

7,
88

8
   

   
 

(5
,3

29
,6

59
)

   
   

   
  

1,
24

3,
71

2,
16

1
   

   
   

   
   

  
   

 In
te

rn
at

io
na

l
19

5,
18

5,
18

3
   

   
   

   
 

(2
,9

59
,6

61
)

   
   

   
   

34
9,

45
6

   
   

   
 

4,
82

4,
58

9
   

   
   

   
19

7,
39

9,
56

7
   

   
   

   
   

   
  

   
 C

as
h 

A
cc

ou
nt

14
0,

76
9,

57
3

   
   

   
   

 
5,

57
3,

46
1

   
   

   
   

 
1,

16
1

   
   

   
   

  
14

6,
34

4,
19

5
   

   
   

   
   

   
  

   
 S

to
ck

 D
is

tr
ib

ut
io

ns
11

,6
88

,7
42

   
   

   
   

   
(1

15
,3

27
)

   
   

   
   

   
10

,4
23

   
   

   
   

27
,9

34
   

   
   

   
   

  
11

,6
11

,7
72

   
   

   
   

   
   

   
 

   
   

   
   

   
T

ot
al

 P
riv

at
e 

E
qu

ity
 P

oo
l

1,
59

7,
88

5,
90

3
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
1,

65
8,

92
8

   
   

 
(4

77
,1

36
)

   
   

   
   

  
1,

59
9,

06
7,

69
5

   
   

   
   

   
  

R
ea

l E
st

at
e 

P
o

o
l

   
 R

ea
l E

st
at

e
85

4,
92

3,
49

3
   

   
   

   
 

18
,4

56
,1

86
   

   
   

  
4,

03
5,

95
7

   
   

 
9,

08
3,

50
6

   
   

   
   

88
6,

49
9,

14
2

   
   

   
   

   
   

  
   

 C
as

h 
A

cc
ou

nt
70

,9
18

,3
97

   
   

   
   

   
(1

8,
45

6,
18

6)
   

   
   

 
50

5
   

   
   

   
   

  
52

,4
62

,7
16

   
   

   
   

   
   

   
 

   
   

   
   

   
T

ot
al

 R
ea

l E
st

at
e 

P
oo

l
92

5,
84

1,
89

0
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

4,
03

6,
46

2
   

   
 

9,
08

3,
50

6
   

   
   

   
93

8,
96

1,
85

8
   

   
   

   
   

   
  

R
ea

l A
ss

et
 P

o
o

l
   

 R
ea

l A
ss

et
s

78
,6

01
,0

36
   

   
   

   
   

2,
15

8,
74

8
   

   
   

   
 

2,
04

5,
65

0
   

   
   

   
82

,8
05

,4
34

   
   

   
   

   
   

   
 

   
 C

as
h 

A
cc

ou
nt

15
,0

38
,9

24
   

   
   

   
   

57
,8

41
,2

52
   

   
   

  
57

0
   

   
   

   
   

  
72

,8
80

,7
46

   
   

   
   

   
   

   
 

   
   

   
   

   
T

ot
al

 R
ea

l A
ss

et
 P

oo
l

93
,6

39
,9

60
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

60
,0

00
,0

00
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

57
0

   
   

   
   

   
  

2,
04

5,
65

0
   

   
   

   
15

5,
68

6,
18

0
   

   
   

   
   

   
  

T
ot

al
 N

on
-U

S
 E

qu
iti

es
 in

 In
ve

st
m

en
t P

oo
ls

2,
46

1,
62

5,
92

4
   

   
   

 
12

,0
00

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

9,
05

4,
36

3
   

   
 

75
,9

89
,1

58
   

   
   

 
2,

54
6,

68
1,

44
5

   
   

   
   

   
  

T
ot

al
 In

te
rn

al
ly

 M
an

ag
ed

 A
ss

et
s

49
9,

54
9,

43
8

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
(4

85
,0

00
,0

00
)

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

38
2

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

14
,5

49
,8

20
   

   
   

   
   

   
   

 

T
ot

al
 E

xt
er

na
lly

 M
an

ag
ed

 A
ss

et
s

16
,1

90
,7

64
,3

69
   

   
  

56
0,

55
1

   
   

   
   

   
 

(4
,5

44
,7

50
)

   
   

   
   

44
5,

00
0,

00
0

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

30
,5

62
,5

18
   

  
23

6,
17

1,
03

5
   

   
  

16
,8

98
,5

13
,7

23
   

   
   

   
  

T
ot

al
 A

ss
et

s 
in

 In
ve

st
m

en
t P

oo
ls

 
16

,6
90

,3
13

,8
08

   
   

  
56

0,
55

1
   

   
   

   
   

 
(4

,5
44

,7
50

)
   

   
   

   
(4

0,
00

0,
00

0)
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

30
,5

62
,9

00
   

  
23

6,
17

1,
03

5
   

   
  

16
,9

13
,0

63
,5

44
   

   
   

   
  

michelleo
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
 0

3/
31

/2
01

3
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
04

/3
0/

13

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

4/
30

/1
3

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 

ac
cr

ua
ls

77
,7

33
,5

58
   

   
   

   
   

42
,2

46
,7

80
   

   
   

  
(4

3,
90

3,
87

9)
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

(4
,1

00
,0

00
)

   
   

   
-

   
   

   
   

   
   

   
   

   
 

64
0

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

71
,9

77
,0

99
   

   
   

   
   

   
   

 
   

 P
riv

at
e 

E
qu

ity
 P

oo
l 

1,
18

9,
61

7,
25

8
   

   
   

 
10

,0
00

,0
00

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
1,

24
5,

44
5

   
   

 
(3

58
,2

11
)

   
   

   
   

  
1,

20
0,

50
4,

49
2

   
   

   
   

   
  

   
 R

ea
l E

st
at

e 
P

oo
l 

67
9,

68
9,

17
1

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
2,

96
3,

29
2

   
   

 
6,

66
8,

48
3

   
   

   
   

68
9,

32
0,

94
6

   
   

   
   

   
   

  
   

 R
ea

l A
ss

et
 P

oo
l 

70
,2

29
,9

71
   

   
   

   
   

60
,0

00
,0

00
   

   
   

  
-

   
   

   
   

   
   

   
   

 
48

3
   

   
   

   
   

  
1,

73
3,

95
6

   
   

   
   

13
1,

96
4,

41
0

   
   

   
   

   
   

  
A

bs
ol

ut
e 

R
et

ur
n 

P
oo

l
76

8,
20

2,
60

2
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

4
   

   
   

   
   

   
   

 
8,

36
2,

43
6

   
   

   
   

77
6,

56
5,

04
2

   
   

   
   

   
   

  
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
1,

73
6,

45
3,

91
8

   
   

   
 

(3
00

,0
00

,0
00

)
   

   
 

-
   

   
   

   
   

   
   

   
 

1,
58

5,
56

2
   

   
 

23
,5

63
,3

12
   

   
   

 
1,

46
1,

60
2,

79
2

   
   

   
   

   
  

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
1,

73
0,

50
8,

05
2

   
   

   
 

25
0,

00
0,

00
0

   
   

   
-

   
   

   
   

   
   

   
   

 
4

   
   

   
   

   
   

   
 

35
,9

41
,0

84
   

   
   

 
2,

01
6,

44
9,

14
0

   
   

   
   

   
  

U
S

 L
ar

ge
 C

ap
 E

nh
an

ce
d 

In
de

x 
P

oo
l

42
7,

94
0,

94
8

   
   

   
   

 
(2

0,
00

0,
00

0)
   

   
   

 
-

   
   

   
   

   
   

   
   

 
53

2,
62

4
   

   
   

 
5,

53
3,

54
1

   
   

   
   

41
4,

00
7,

11
3

   
   

   
   

   
   

  
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
50

4,
95

4,
13

8
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

74
,5

10
   

   
   

   
99

5,
28

6
   

   
   

   
   

50
6,

02
3,

93
4

   
   

   
   

   
   

  
S

m
al

l/M
id

 C
ap

 In
de

x 
P

oo
l

47
,3

55
,0

16
   

   
   

   
   

-
   

   
   

   
   

   
   

 
29

6,
99

1
   

   
   

   
   

47
,6

52
,0

07
   

   
   

   
   

   
   

 
S

m
al

l/M
id

 C
ap

 E
nh

an
ce

d 
In

de
x 

P
oo

l
21

3,
29

8,
44

2
   

   
   

   
 

11
3,

25
3

   
   

   
 

(6
41

,6
68

)
   

   
   

   
  

21
2,

77
0,

02
7

   
   

   
   

   
   

  
U

S
 C

or
e 

B
on

ds
 P

oo
l 

2,
32

8,
27

8,
41

3
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

7,
37

8,
18

1
   

   
 

25
,9

67
,3

60
   

   
   

 
2,

36
1,

62
3,

95
4

   
   

   
   

   
  

C
re

di
t &

 S
tr

uc
tu

re
d 

F
in

an
ce

51
2,

83
1,

56
2

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
1,

51
1,

82
3

   
   

 
6,

85
3,

15
7

   
   

   
   

52
1,

19
6,

54
2

   
   

   
   

   
   

  
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
1,

04
7,

70
4,

63
7

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
4,

60
7,

98
2

   
   

 
50

,3
58

,6
09

   
   

   
 

1,
10

2,
67

1,
22

8
   

   
   

   
   

  
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
69

4,
94

8,
07

4
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
1,

79
2,

91
9

   
   

 
3,

22
3,

34
8

   
   

   
   

69
9,

96
4,

34
1

   
   

   
   

   
   

  
T

o
ta

l -
 L

an
d

 G
ra

n
t 

P
er

m
an

en
t 

F
u

n
d

12
,0

29
,7

45
,7

60
   

   
  

42
,2

46
,7

80
   

   
   

  
(4

3,
90

3,
87

9)
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

(4
,1

00
,0

00
)

   
   

   
-

   
   

   
   

   
   

   
   

   
 

21
,8

06
,7

22
   

  
16

8,
49

7,
68

4
   

   
  

12
,2

14
,2

93
,0

69
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

S
ev

er
an

ce
 T

ax
 P

er
m

an
en

t 
F

u
n

d
:

   
 C

as
h 

an
d 

ac
cr

ua
ls

(1
0,

31
4,

12
1)

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

(1
4,

68
1,

05
7)

   
   

   
 

40
,0

00
,0

00
   

   
   

  
(1

,5
00

,0
00

)
   

   
   

(6
,2

76
,9

10
)

   
   

   
   

13
9

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

7,
22

8,
05

1
   

   
   

   
   

   
   

   
   

 E
co

no
m

ic
al

ly
 T

ar
ge

te
d 

In
ve

st
m

en
ts

 (
E

T
I's

)
54

,6
15

,5
43

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

(4
0,

59
0)

   
   

   
   

   
  

15
,9

89
   

   
   

   
34

7
   

   
   

   
   

   
   

 
54

,5
91

,2
89

   
   

   
   

   
   

   
 

   
 P

riv
at

e 
E

qu
ity

 N
ew

 M
ex

ic
o

20
3,

87
5,

58
3

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

6,
31

7,
50

0
   

   
   

   
 

-
   

   
   

   
   

   
   

 
(1

,3
80

,6
40

)
   

   
   

  
20

8,
81

2,
44

3
   

   
   

   
   

   
  

   
 P

riv
at

e 
E

qu
ity

 P
oo

l 
40

8,
26

8,
64

6
   

   
   

   
 

(1
0,

00
0,

00
0)

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
41

3,
48

3
   

   
   

 
(1

18
,9

25
)

   
   

   
   

  
39

8,
56

3,
20

4
   

   
   

   
   

   
  

   
 S

to
ck

 D
is

tr
ib

ut
io

ns
/P

riv
at

e 
E

qu
ity

19
8,

04
0

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
19

8,
04

0
   

   
   

   
   

   
   

   
   

   
 R

ea
l E

st
at

e 
P

oo
l 

24
6,

15
2,

72
0

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
1,

07
3,

17
0

   
   

 
2,

41
5,

02
3

   
   

   
   

24
9,

64
0,

91
3

   
   

   
   

   
   

  
   

 R
ea

l A
ss

et
 P

oo
l 

23
,4

09
,9

88
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

87
   

   
   

   
   

   
  

31
1,

69
4

   
   

   
   

   
23

,7
21

,7
69

   
   

   
   

   
   

   
 

A
bs

ol
ut

e 
R

et
ur

n 
P

oo
l

24
6,

37
6,

46
9

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
1

   
   

   
   

   
   

   
 

2,
68

1,
98

2
   

   
   

   
24

9,
05

8,
45

2
   

   
   

   
   

   
  

U
S

 L
ar

ge
 C

ap
 A

ct
iv

e 
P

oo
l

64
7,

02
9,

89
2

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
(1

85
,0

00
,0

00
)

   
   

 
-

   
   

   
   

   
   

   
   

 
50

9,
99

0
   

   
   

 
7,

57
9,

04
8

   
   

   
   

47
0,

11
8,

93
0

   
   

   
   

   
   

  
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

48
1,

20
4,

85
9

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

13
5,

00
0,

00
0

   
   

   
-

   
   

   
   

   
   

   
   

 
1

   
   

   
   

   
   

   
 

11
,1

82
,5

16
   

   
   

 
62

7,
38

7,
37

6
   

   
   

   
   

   
  

U
S

 L
ar

ge
 C

ap
 E

nh
an

ce
d 

In
de

x 
P

oo
l

10
2,

44
5,

61
9

   
   

   
   

 
20

,0
00

,0
00

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
15

9,
87

0
   

   
   

 
1,

66
0,

92
2

   
   

   
   

12
4,

26
6,

41
1

   
   

   
   

   
   

  
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
20

7,
89

7,
76

2
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

30
,6

77
   

   
   

   
40

9,
77

6
   

   
   

   
   

20
8,

33
8,

21
5

   
   

   
   

   
   

  
S

m
al

l/M
id

 C
ap

 In
de

x 
P

oo
l

11
,3

39
,8

46
   

   
   

   
   

-
   

   
   

   
   

   
   

 
71

,1
19

   
   

   
   

   
  

11
,4

10
,9

65
   

   
   

   
   

   
   

 
S

m
al

l/M
id

 C
ap

 E
nh

an
ce

d 
In

de
x 

P
oo

l
51

,0
58

,4
84

   
   

   
   

   
27

,1
10

   
   

   
   

(1
53

,6
00

)
   

   
   

   
  

50
,9

31
,9

94
   

   
   

   
   

   
   

 
U

S
 C

or
e 

B
on

ds
 P

oo
l 

72
8,

70
3,

42
5

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
2,

30
9,

22
1

   
   

 
8,

12
7,

25
6

   
   

   
   

73
9,

13
9,

90
2

   
   

   
   

   
   

  
C

re
di

t &
 S

tr
uc

tu
re

d 
F

in
an

ce
15

4,
53

4,
61

3
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
45

5,
56

7
   

   
   

 
2,

06
5,

10
5

   
   

   
   

15
7,

05
5,

28
5

   
   

   
   

   
   

  
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
36

8,
94

2,
57

9
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
1,

62
2,

67
2

   
   

 
17

,7
33

,4
67

   
   

   
 

38
8,

29
8,

71
8

   
   

   
   

   
   

  
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
23

3,
98

2,
10

9
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
60

3,
65

8
   

   
   

 
1,

08
5,

26
9

   
   

   
   

23
5,

67
1,

03
6

   
   

   
   

   
   

  
T

o
ta

l -
 S

ev
er

an
ce

 T
ax

 P
er

m
an

en
t 

F
u

n
d

4,
15

9,
72

2,
05

6
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

(1
4,

68
1,

05
7)

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
(1

,5
00

,0
00

)
   

   
   

-
   

   
   

   
   

   
   

   
   

 
7,

22
1,

63
5

   
   

 
53

,6
70

,3
59

   
   

   
 

4,
20

4,
43

2,
99

3
   

   
   

   
   

  

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 
ac

cr
ua

ls
86

,7
00

   
   

   
   

   
   

   
  

39
,2

78
,1

09
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
39

,3
64

,8
09

   
   

   
   

   
   

   
 

A
bs

ol
ut

e 
R

et
ur

n 
P

oo
l

15
,5

67
,7

98
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
16

9,
46

7
   

   
   

   
   

15
,7

37
,2

65
   

   
   

   
   

   
   

 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
49

,3
44

,6
91

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

54
,4

67
   

   
   

   
80

9,
44

1
   

   
   

   
   

50
,2

08
,5

99
   

   
   

   
   

   
   

 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

27
,4

98
,5

80
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

49
9,

02
8

   
   

   
   

   
27

,9
97

,6
08

   
   

   
   

   
   

   
 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

15
,2

06
,2

21
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
2,

24
4

   
   

   
   

  
29

,9
72

   
   

   
   

   
  

15
,2

38
,4

37
   

   
   

   
   

   
   

 
U

S
 C

or
e 

B
on

ds
 P

oo
l 

48
,4

62
,0

29
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

15
3,

57
3

   
   

   
 

54
0,

49
8

   
   

   
   

   
49

,1
56

,1
00

   
   

   
   

   
   

   
 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

8,
21

7,
28

7
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

36
,1

41
   

   
   

   
39

4,
96

9
   

   
   

   
   

8,
64

8,
39

7
   

   
   

   
   

   
   

   
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
3,

39
6,

96
1

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
8,

76
4

   
   

   
   

  
15

,7
56

   
   

   
   

   
  

3,
42

1,
48

1
   

   
   

   
   

   
   

   
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

16
7,

78
0,

26
7

   
   

   
   

 
39

,2
78

,1
09

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
25

5,
18

9
   

   
   

 
2,

45
9,

13
1

   
   

   
   

20
9,

77
2,

69
6

   
   

   
   

   
   

  

W
at

er
 P

er
m

an
en

t 
F

u
n

d
   

 C
as

h 
an

d 
ac

cr
ua

ls
19

,3
92

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
19

,3
92

   
   

   
   

   
   

   
   

   
  

A
bs

ol
ut

e 
R

et
ur

n 
P

oo
l

4,
57

9,
95

0
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
49

,8
56

   
   

   
   

   
  

4,
62

9,
80

6
   

   
   

   
   

   
   

   
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
19

,3
93

,9
02

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

21
,4

07
   

   
   

   
31

8,
13

4
   

   
   

   
   

19
,7

33
,4

43
   

   
   

   
   

   
   

 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
5,

97
6,

45
8

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
88

2
   

   
   

   
   

  
11

,7
80

   
   

   
   

   
  

5,
98

9,
12

0
   

   
   

   
   

   
   

   
U

S
 C

or
e 

B
on

ds
 P

oo
l 

11
,5

41
,6

97
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
36

,5
75

   
   

   
   

12
8,

72
5

   
   

   
   

   
11

,7
06

,9
97

   
   

   
   

   
   

   
 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

3,
36

3,
96

6
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

14
,7

95
   

   
   

   
16

1,
69

1
   

   
   

   
   

3,
54

0,
45

2
   

   
   

   
   

   
   

   
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
1,

25
4,

23
1

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
3,

23
6

   
   

   
   

  
5,

81
8

   
   

   
   

   
   

 
1,

26
3,

28
5

   
   

   
   

   
   

   
   

T
o

ta
l -

 W
at

er
 P

er
m

an
en

t 
F

u
n

d
46

,1
29

,5
96

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
76

,8
95

   
   

   
   

67
6,

00
4

   
   

   
   

   
46

,8
82

,4
95

   
   

   
   

   
   

   
 

T
o

ta
l P

er
m

an
en

t 
F

u
n

d
s

16
,4

03
,3

77
,6

80
   

   
  

81
,5

24
,8

89
   

   
   

  
(5

8,
58

4,
93

6)
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

(5
,6

00
,0

00
)

   
   

   
-

   
   

   
   

   
   

   
   

   
 

29
,3

60
,4

41
   

  
22

5,
30

3,
17

8
   

   
  

16
,6

75
,3

81
,2

54
   

   
   

   
  

michelleo
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
 0

3/
31

/2
01

3
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
04

/3
0/

13

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

4/
30

/1
3

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,
02

2,
20

0
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

36
,6

98
   

   
   

   
   

  
2,

05
8,

89
8

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
62

5,
34

0
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

92
   

   
   

   
   

   
  

1,
23

3
   

   
   

   
   

   
 

62
6,

66
5

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
1,

76
4,

18
6

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

5,
59

1
   

   
   

   
  

19
,6

77
   

   
   

   
   

  
1,

78
9,

45
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
64

4,
71

4
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

2,
83

6
   

   
   

   
  

30
,9

89
   

   
   

   
   

  
67

8,
53

9
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
12

5,
69

6
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

32
4

   
   

   
   

   
  

58
3

   
   

   
   

   
   

   
 

12
6,

60
3

   
   

   
   

   
   

   
   

   
5,

18
2,

13
6

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

8,
84

3
   

   
   

   
  

89
,1

80
   

   
   

   
   

  
5,

28
0,

15
9

   
   

   
   

   
   

   
   

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

3,
59

1,
52

4
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
65

,1
91

   
   

   
   

   
  

3,
65

6,
71

5
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

1,
06

6,
64

0
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

15
7

   
   

   
   

   
  

2,
10

3
   

   
   

   
   

   
 

1,
06

8,
90

0
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
3,

13
5,

79
2

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
9,

93
4

   
   

   
   

  
34

,9
64

   
   

   
   

   
  

3,
18

0,
69

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

92
6,

20
9

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

5,
03

5
   

   
   

   
  

55
,0

25
   

   
   

   
   

  
98

6,
26

9
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
N

on
-U

S
 E

m
er

gi
ng

 M
ar

ke
ts

 P
oo

l
48

2,
07

6
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
68

1
   

   
   

   
   

  
1,

22
4

   
   

   
   

   
   

 
48

3,
98

1
   

   
   

   
   

   
   

   
   

9,
20

2,
24

1
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
15

,8
07

   
   

   
   

15
8,

50
7

   
   

   
   

   
9,

37
6,

55
5

   
   

   
   

   
   

   
   

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,

69
5,

60
8

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
30

,7
71

   
   

   
   

   
  

1,
72

6,
37

9
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

50
3,

42
5

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
74

   
   

   
   

   
   

  
99

2
   

   
   

   
   

   
   

 
50

4,
49

1
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

1,
47

7,
61

0
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
4,

68
2

   
   

   
   

  
16

,4
80

   
   

   
   

   
  

1,
49

8,
77

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

53
9,

56
7

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
2,

37
3

   
   

   
   

  
25

,9
35

   
   

   
   

   
  

56
7,

87
5

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

12
4,

51
4

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
32

1
   

   
   

   
   

  
57

7
   

   
   

   
   

   
   

 
12

5,
41

2
   

   
   

   
   

   
   

   
   

4,
34

0,
72

4
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
7,

45
0

   
   

   
   

  
74

,7
55

   
   

   
   

   
  

4,
42

2,
92

9
   

   
   

   
   

   
   

   

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
36

7,
68

1
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
6,

67
2

   
   

   
   

   
   

 
37

4,
35

3
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
10

9,
40

9
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

16
   

   
   

   
   

   
  

21
6

   
   

   
   

   
   

   
 

10
9,

64
1

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
32

4,
85

7
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

1,
02

9
   

   
   

   
  

3,
62

3
   

   
   

   
   

   
 

32
9,

50
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,

67
1

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
52

2
   

   
   

   
   

  
5,

70
4

   
   

   
   

   
   

 
12

4,
89

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
27

,0
58

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

70
   

   
   

   
   

   
  

12
5

   
   

   
   

   
   

   
 

27
,2

53
   

   
   

   
   

   
   

   
   

  
94

7,
67

6
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

1,
63

7
   

   
   

   
  

16
,3

40
   

   
   

   
   

  
96

5,
65

3
   

   
   

   
   

   
   

   
   

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
53

0,
90

8
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
9,

63
5

   
   

   
   

   
   

 
54

0,
54

3
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
11

2,
29

5
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

17
   

   
   

   
   

   
  

22
1

   
   

   
   

   
   

   
 

11
2,

53
3

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
28

1,
49

2
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
89

2
   

   
   

   
   

  
3,

14
0

   
   

   
   

   
   

 
28

5,
52

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
86

,6
77

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

38
1

   
   

   
   

   
  

4,
16

6
   

   
   

   
   

   
 

91
,2

24
   

   
   

   
   

   
   

   
   

  
1,

01
1,

37
2

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

1,
29

0
   

   
   

   
  

17
,1

62
   

   
   

   
   

  
1,

02
9,

82
4

   
   

   
   

   
   

   
   

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
,7

89
,9

05
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
43

,6
99

   
   

   
   

15
3,

79
9

   
   

   
   

   
13

,9
87

,4
03

   
   

   
   

   
   

   
 

13
,7

89
,9

05
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

43
,6

99
   

   
   

   
15

3,
79

9
   

   
   

   
   

13
,9

87
,4

03
   

   
   

   
   

   
   

 

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

13
,5

90
,9

20
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

24
6,

64
0

   
   

   
   

   
13

,8
37

,5
60

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

11
,5

08
,6

97
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
36

,4
70

   
   

   
   

12
8,

35
7

   
   

   
   

   
11

,6
73

,5
24

   
   

   
   

   
   

   
 

25
,0

99
,6

17
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

36
,4

70
   

   
   

   
37

4,
99

7
   

   
   

   
   

25
,5

11
,0

84
   

   
   

   
   

   
   

 

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

12
,8

16
,4

71
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

23
2,

58
6

   
   

   
   

   
13

,0
49

,0
57

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

3,
73

5,
57

6
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
11

,8
38

   
   

   
   

41
,6

63
   

   
   

   
   

  
3,

78
9,

07
7

   
   

   
   

   
   

   
   

16
,5

52
,0

47
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

11
,8

38
   

   
   

   
27

4,
24

9
   

   
   

   
   

16
,8

38
,1

34
   

   
   

   
   

   
   

 

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

80
6,

39
6

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
89

0
   

   
   

   
   

  
13

,2
28

   
   

   
   

   
  

82
0,

51
4

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

89
9,

20
8

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
13

3
   

   
   

   
   

  
1,

77
2

   
   

   
   

   
   

 
90

1,
11

3
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

4,
93

8,
81

2
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

15
,6

51
   

   
   

   
55

,0
83

   
   

   
   

   
  

5,
00

9,
54

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

73
1,

30
5

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
3,

21
6

   
   

   
   

  
35

,1
51

   
   

   
   

   
  

76
9,

67
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

84
8,

89
9

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
2,

19
0

   
   

   
   

  
3,

93
7

   
   

   
   

   
   

 
85

5,
02

6
   

   
   

   
   

   
   

   
   

8,
22

4,
62

0
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
22

,0
80

   
   

   
   

10
9,

17
1

   
   

   
   

   
8,

35
5,

87
1

   
   

   
   

   
   

   
   

michelleo
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
 0

3/
31

/2
01

3
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
04

/3
0/

13

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

4/
30

/1
3

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

37
,3

92
,2

77
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
41

,2
74

   
   

   
   

61
3,

37
6

   
   

   
   

   
38

,0
46

,9
27

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

36
,7

09
,4

77
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

66
6,

18
2

   
   

   
   

   
37

,3
75

,6
59

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
28

,5
52

,4
52

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

4,
21

3
   

   
   

   
  

56
,2

78
   

   
   

   
   

  
28

,6
12

,9
43

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

95
,1

01
,8

17
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

30
1,

37
1

   
   

   
 

1,
06

0,
67

1
   

   
   

   
96

,4
63

,8
59

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
39

,6
66

,4
43

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
17

4,
46

0
   

   
   

 
1,

90
6,

59
4

   
   

   
   

41
,7

47
,4

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

31
,0

52
,0

44
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
80

,1
12

   
   

   
   

14
4,

02
7

   
   

   
   

   
31

,2
76

,1
83

   
   

   
   

   
   

   
 

26
8,

47
4,

51
0

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
60

1,
43

0
   

   
   

 
4,

44
7,

12
8

   
   

   
   

27
3,

52
3,

06
8

   
   

   
   

   
   

  

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
2,

83
0,

51
9

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

51
,3

67
   

   
   

   
   

  
2,

88
1,

88
6

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 A
ct

iv
e 

P
oo

l
3,

01
5,

18
2

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

3,
32

8
   

   
   

   
  

49
,4

60
   

   
   

   
   

  
3,

06
7,

97
0

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

5,
79

0,
29

4
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
18

,3
49

   
   

   
   

64
,5

79
   

   
   

   
   

  
5,

87
3,

22
2

   
   

   
   

   
   

   
   

11
,6

35
,9

95
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

21
,6

77
   

   
   

   
16

5,
40

6
   

   
   

   
   

11
,8

23
,0

78
   

   
   

   
   

   
   

 

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

35
1,

75
1

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

6,
38

3
   

   
   

   
   

   
 

35
8,

13
4

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

11
8,

33
7

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
17

   
   

   
   

   
   

  
23

3
   

   
   

   
   

   
   

 
11

8,
58

7
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

35
9,

19
4

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

1,
13

8
   

   
   

   
  

4,
00

6
   

   
   

   
   

   
 

36
4,

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

59
,0

62
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

26
0

   
   

   
   

   
  

2,
83

9
   

   
   

   
   

   
 

62
,1

61
   

   
   

   
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

50
,8

89
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

13
1

   
   

   
   

   
  

23
6

   
   

   
   

   
   

   
 

51
,2

56
   

   
   

   
   

   
   

   
   

  
93

9,
23

3
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

1,
54

6
   

   
   

   
  

13
,6

97
   

   
   

   
   

  
95

4,
47

6
   

   
   

   
   

   
   

   
   

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

4,
27

7,
95

8
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

77
,6

34
   

   
   

   
   

  
4,

35
5,

59
2

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
1,

27
5,

36
5

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

18
8

   
   

   
   

   
  

2,
51

4
   

   
   

   
   

   
 

1,
27

8,
06

7
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
2,

11
6,

33
9

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

6,
70

7
   

   
   

   
  

23
,6

04
   

   
   

   
   

  
2,

14
6,

65
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
80

6,
66

0
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

3,
54

8
   

   
   

   
  

38
,7

72
   

   
   

   
   

  
84

8,
98

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
77

,7
23

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

20
0

   
   

   
   

   
  

36
0

   
   

   
   

   
   

   
 

78
,2

83
   

   
   

   
   

   
   

   
   

  
8,

55
4,

04
5

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

10
,6

43
   

   
   

   
14

2,
88

4
   

   
   

   
   

8,
70

7,
57

2
   

   
   

   
   

   
   

   

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

69
7,

96
9

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
77

0
   

   
   

   
   

  
11

,4
49

   
   

   
   

   
  

71
0,

18
8

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
75

0,
27

1
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

2,
37

8
   

   
   

   
  

8,
36

8
   

   
   

   
   

   
 

76
1,

01
7

   
   

   
   

   
   

   
   

   
1,

44
8,

24
0

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

3,
14

8
   

   
   

   
  

19
,8

17
   

   
   

   
   

  
1,

47
1,

20
5

   
   

   
   

   
   

   
   

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
10

,6
63

,2
42

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
11

,7
70

   
   

   
   

17
4,

91
8

   
   

   
   

   
10

,8
49

,9
30

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

7,
85

2,
61

7
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
24

,8
84

   
   

   
   

87
,5

80
   

   
   

   
   

  
7,

96
5,

08
1

   
   

   
   

   
   

   
   

18
,5

15
,8

59
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

36
,6

54
   

   
   

   
26

2,
49

8
   

   
   

   
   

18
,8

15
,0

11
   

   
   

   
   

   
   

 

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

7,
85

2,
85

7
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

14
2,

50
9

   
   

   
   

   
7,

99
5,

36
6

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
2,

16
8,

22
8

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

32
0

   
   

   
   

   
  

4,
27

4
   

   
   

   
   

   
 

2,
17

2,
82

2
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
26

,4
84

,2
60

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
83

,9
27

   
   

   
   

29
5,

38
0

   
   

   
   

   
26

,8
63

,5
67

   
   

   
   

   
   

   
 

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,

58
2,

73
4

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

11
,3

59
   

   
   

   
12

4,
14

1
   

   
   

   
   

2,
71

8,
23

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

2,
24

9,
61

3
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
5,

80
4

   
   

   
   

  
10

,4
34

   
   

   
   

   
  

2,
26

5,
85

1
   

   
   

   
   

   
   

   
41

,3
37

,6
92

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
10

1,
41

0
   

   
   

 
57

6,
73

8
   

   
   

   
   

42
,0

15
,8

40
   

   
   

   
   

   
   

 

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
6,

38
2,

24
6

   
   

   
   

   
   

(4
00

,0
00

)
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
6,

60
3

   
   

   
   

  
98

,1
32

   
   

   
   

   
  

6,
08

6,
98

1
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 L
ar

ge
 C

ap
 In

de
x 

P
oo

l
6,

63
9,

45
1

   
   

   
   

   
   

(4
00

,0
00

)
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

11
3,

30
5

   
   

   
   

   
6,

35
2,

75
6

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
4,

92
8,

55
9

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
72

7
   

   
   

   
   

  
9,

71
4

   
   

   
   

   
   

 
4,

93
9,

00
0

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

5,
78

5,
81

7
   

   
   

   
   

   
(1

,7
00

,0
00

)
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

12
,9

48
   

   
   

   
45

,5
69

   
   

   
   

   
  

4,
14

4,
33

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

3,
39

0,
87

0
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

14
,9

14
   

   
   

   
16

2,
98

4
   

   
   

   
   

3,
56

8,
76

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

1,
23

2,
17

6
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
3,

17
9

   
   

   
   

  
5,

71
5

   
   

   
   

   
   

 
1,

24
1,

07
0

   
   

   
   

   
   

   
   

28
,3

59
,1

19
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
(2

,5
00

,0
00

)
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
38

,3
71

   
   

   
   

43
5,

41
9

   
   

   
   

   
26

,3
32

,9
09

   
   

   
   

   
   

   
 

michelleo
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
 0

3/
31

/2
01

3
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
04

/3
0/

13

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

4/
30

/1
3

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
17

7,
02

4
   

   
   

   
   

   
   

5,
50

0
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
20

1
   

   
   

   
   

  
2,

99
4

   
   

   
   

   
   

 
18

5,
71

9
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

18
4,

26
1

   
   

   
   

   
   

   
5,

50
0

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
3,

44
4

   
   

   
   

   
   

 
19

3,
20

5
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
13

6,
78

7
   

   
   

   
   

   
   

14
,0

00
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
22

   
   

   
   

   
   

  
29

7
   

   
   

   
   

   
   

 
15

1,
10

6
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

16
0,

70
4

   
   

   
   

   
   

   
(3

7,
00

0)
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

39
3

   
   

   
   

   
  

1,
38

2
   

   
   

   
   

   
 

12
5,

47
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

94
,2

47
   

   
   

   
   

   
   

  
8,

00
0

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

45
0

   
   

   
   

   
  

4,
91

4
   

   
   

   
   

   
 

10
7,

61
1

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

34
,0

77
   

   
   

   
   

   
   

  
4,

00
0

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

98
   

   
   

   
   

   
  

17
7

   
   

   
   

   
   

   
 

38
,3

52
   

   
   

   
   

   
   

   
   

  
78

7,
09

9
   

   
   

   
   

   
   

37
,0

00
   

   
   

   
   

   
 

(3
7,

00
0)

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

1,
16

4
   

   
   

   
  

13
,2

08
   

   
   

   
   

  
80

1,
47

1
   

   
   

   
   

   
   

   
   

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

4,
71

6,
23

5
   

   
   

   
   

   
(3

50
,0

00
)

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

4,
81

9
   

   
   

   
  

71
,6

23
   

   
   

   
   

  
4,

44
2,

67
7

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

4,
90

6,
72

7
   

   
   

   
   

   
(3

50
,0

00
)

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
82

,7
44

   
   

   
   

   
  

4,
63

9,
47

1
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

3,
63

0,
30

0
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

53
6

   
   

   
   

   
  

7,
15

5
   

   
   

   
   

   
 

3,
63

7,
99

1
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
4,

30
0,

37
8

   
   

   
   

   
   

(1
,3

00
,0

00
)

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
9,

50
8

   
   

   
   

  
33

,4
63

   
   

   
   

   
  

3,
04

3,
34

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

2,
51

7,
31

1
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

11
,0

72
   

   
   

   
12

0,
99

6
   

   
   

   
   

2,
64

9,
37

9
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

92
9,

81
8

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
2,

39
9

   
   

   
   

  
4,

31
2

   
   

   
   

   
   

 
93

6,
52

9
   

   
   

   
   

   
   

   
   

21
,0

00
,7

70
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
(2

,0
00

,0
00

)
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
28

,3
34

   
   

   
   

32
0,

29
3

   
   

   
   

   
19

,3
49

,3
97

   
   

   
   

   
   

   
 

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
11

,4
27

,8
98

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

20
7,

38
7

   
   

   
   

   
11

,6
35

,2
85

   
   

   
   

   
   

   
 

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
2,

87
0,

38
9

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

42
4

   
   

   
   

   
  

5,
65

8
   

   
   

   
   

   
 

2,
87

6,
47

1
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
8,

55
4,

92
0

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
27

,1
10

   
   

   
   

95
,4

13
   

   
   

   
   

  
8,

67
7,

44
3

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
N

on
-U

S
 D

ev
el

op
ed

 M
ar

ke
ts

 P
oo

l
1,

21
3,

50
4

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
5,

33
7

   
   

   
   

  
58

,3
27

   
   

   
   

   
  

1,
27

7,
16

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

1,
92

9,
27

5
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

4,
97

7
   

   
   

   
  

8,
94

9
   

   
   

   
   

   
 

1,
94

3,
20

1
   

   
   

   
   

   
   

   
25

,9
95

,9
86

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
37

,8
48

   
   

   
   

37
5,

73
4

   
   

   
   

   
26

,4
09

,5
68

   
   

   
   

   
   

   
 

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
7,

61
8,

55
2

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
13

8,
25

7
   

   
   

   
   

7,
75

6,
80

9
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

1,
91

3,
57

8
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
28

2
   

   
   

   
   

  
3,

77
2

   
   

   
   

   
   

 
1,

91
7,

63
2

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

5,
70

3,
36

7
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

18
,0

74
   

   
   

   
63

,6
10

   
   

   
   

   
  

5,
78

5,
05

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

80
9,

00
8

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

3,
55

8
   

   
   

   
  

38
,8

86
   

   
   

   
   

  
85

1,
45

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
1,

28
6,

16
2

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
3,

31
8

   
   

   
   

  
5,

96
6

   
   

   
   

   
   

 
1,

29
5,

44
6

   
   

   
   

   
   

   
   

17
,3

30
,6

67
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

25
,2

32
   

   
   

   
25

0,
49

1
   

   
   

   
   

17
,6

06
,3

90
   

   
   

   
   

   
   

 

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,
29

3,
30

1
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

23
,4

70
   

   
   

   
   

  
1,

31
6,

77
1

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
36

7,
93

0
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

54
   

   
   

   
   

   
  

72
5

   
   

   
   

   
   

   
 

36
8,

70
9

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
96

7,
36

0
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
3,

06
6

   
   

   
   

  
10

,7
90

   
   

   
   

   
  

98
1,

21
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

18
9,

82
0

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

83
5

   
   

   
   

   
  

9,
12

4
   

   
   

   
   

   
 

19
9,

77
9

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

N
on

-U
S

 E
m

er
gi

ng
 M

ar
ke

ts
 P

oo
l

11
4,

79
8

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

29
7

   
   

   
   

   
  

53
3

   
   

   
   

   
   

   
 

11
5,

62
8

   
   

   
   

   
   

   
   

   
2,

93
3,

20
9

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

4,
25

2
   

   
   

   
  

44
,6

42
   

   
   

   
   

  
2,

98
2,

10
3

   
   

   
   

   
   

   
   

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
42

,3
86

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
76

9
   

   
   

   
   

   
   

 
43

,1
55

   
   

   
   

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 M

id
/S

m
al

l C
ap

 P
oo

l
39

,7
32

   
   

   
   

   
   

   
  

(7
,7

50
)

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
5

   
   

   
   

   
   

   
 

63
   

   
   

   
   

   
   

   
32

,0
50

   
   

   
   

   
   

   
   

   
  

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

24
,8

69
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

79
   

   
   

   
   

   
  

27
7

   
   

   
   

   
   

   
 

25
,2

25
   

   
   

   
   

   
   

   
   

  
In

ve
st

m
en

t i
n 

N
on

-U
S

 D
ev

el
op

ed
 M

ar
ke

ts
 P

oo
l

35
,2

08
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
15

4
   

   
   

   
   

  
1,

68
4

   
   

   
   

   
   

 
37

,0
46

   
   

   
   

   
   

   
   

   
  

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

,6
69

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

92
   

   
   

   
   

   
  

16
6

   
   

   
   

   
   

   
 

35
,9

27
   

   
   

   
   

   
   

   
   

  
17

7,
86

4
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
(7

,7
50

)
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

33
0

   
   

   
   

   
  

2,
95

9
   

   
   

   
   

   
 

17
3,

40
3

   
   

   
   

   
   

   
   

   

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
4,

37
3,

81
3

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
 

79
,3

74
   

   
   

   
   

  
4,

45
3,

18
7

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

19
,7

29
,6

56
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
62

,5
22

   
   

   
   

22
0,

04
5

   
   

   
   

   
20

,0
12

,2
23

   
   

   
   

   
   

   
 

24
,1

03
,4

69
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

62
,5

22
   

   
   

   
29

9,
41

9
   

   
   

   
   

24
,4

65
,4

10
   

   
   

   
   

   
   

 

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

10
,0

63
,4

51
   

   
   

   
   

52
3,

55
1

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
33

,5
50

   
   

   
   

11
8,

07
8

   
   

   
   

   
10

,7
38

,6
30

   
   

   
   

   
   

   
 

10
,0

63
,4

51
   

   
   

   
   

52
3,

55
1

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
33

,5
50

   
   

   
   

11
8,

07
8

   
   

   
   

   
10

,7
38

,6
30

   
   

   
   

   
   

   
 

michelleo
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
 0

3/
31

/2
01

3
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
04

/3
0/

13

C
h

an
g

e 
in

 M
ar

ke
t 

V
al

u
e

4/
30

/1
3

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

1,
95

3,
48

3
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
35

,4
36

   
   

   
   

   
  

1,
98

8,
91

9
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

57
9,

88
7

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

86
   

   
   

   
   

   
  

1,
14

3
   

   
   

   
   

   
 

58
1,

11
6

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
1,

70
0,

72
0

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
5,

39
2

   
   

   
   

  
18

,9
77

   
   

   
   

   
  

1,
72

5,
08

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

62
1,

72
1

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

2,
73

3
   

   
   

   
  

29
,8

68
   

   
   

   
   

  
65

4,
32

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
14

3,
44

3
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
37

0
   

   
   

   
   

  
66

5
   

   
   

   
   

   
   

 
14

4,
47

8
   

   
   

   
   

   
   

   
   

4,
99

9,
25

4
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
8,

58
1

   
   

   
   

  
86

,0
89

   
   

   
   

   
  

5,
09

3,
92

4
   

   
   

   
   

   
   

   

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
19

7,
24

9
   

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
21

8
   

   
   

   
   

  
3,

23
6

   
   

   
   

   
   

 
20

0,
70

3
   

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 C

or
e 

B
on

ds
 P

oo
l

1,
12

2,
87

8
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

3,
55

8
   

   
   

   
  

12
,5

23
   

   
   

   
   

  
1,

13
8,

95
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
48

,6
23

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
21

4
   

   
   

   
   

  
2,

33
8

   
   

   
   

   
   

 
51

,1
75

   
   

   
   

   
   

   
   

   
  

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

,4
54

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
30

   
   

   
   

   
   

  
53

   
   

   
   

   
   

   
   

11
,5

37
   

   
   

   
   

   
   

   
   

  
1,

38
0,

20
4

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

4,
02

0
   

   
   

   
  

18
,1

50
   

   
   

   
   

  
1,

40
2,

37
4

   
   

   
   

   
   

   
   

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

19
7,

24
9

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

21
8

   
   

   
   

   
  

3,
23

6
   

   
   

   
   

   
 

20
0,

70
3

   
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
1,

12
2,

87
8

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
3,

55
8

   
   

   
   

  
12

,5
23

   
   

   
   

   
  

1,
13

8,
95

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

48
,6

23
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

21
4

   
   

   
   

   
  

2,
33

8
   

   
   

   
   

   
 

51
,1

75
   

   
   

   
   

   
   

   
   

  
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
,4

54
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

30
   

   
   

   
   

   
  

53
   

   
   

   
   

   
   

   
11

,5
37

   
   

   
   

   
   

   
   

   
  

1,
38

0,
20

4
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
4,

02
0

   
   

   
   

  
18

,1
50

   
   

   
   

   
  

1,
40

2,
37

4
   

   
   

   
   

   
   

   

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

6,
64

5,
90

1
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

7,
33

6
   

   
   

   
  

10
9,

01
8

   
   

   
   

   
6,

76
2,

25
5

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

6,
78

2,
92

4
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
12

3,
09

2
   

   
   

   
   

6,
90

6,
01

6
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

3,
66

0,
20

5
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

54
0

   
   

   
   

   
  

7,
21

4
   

   
   

   
   

   
 

3,
66

7,
95

9
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 C
or

e 
B

on
ds

 P
oo

l
4,

54
7,

77
6

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
14

,4
11

   
   

   
   

50
,7

21
   

   
   

   
   

  
4,

61
2,

90
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
1,

27
6,

72
6

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
5,

61
5

   
   

   
   

  
61

,3
66

   
   

   
   

   
  

1,
34

3,
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

62
0,

94
9

   
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

1,
60

2
   

   
   

   
  

2,
88

0
   

   
   

   
   

   
 

62
5,

43
1

   
   

   
   

   
   

   
   

   
23

,5
34

,4
81

   
   

   
   

   
-

   
   

   
   

   
   

   
   

   
  

-
   

   
   

   
   

   
   

   
   

  
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
29

,5
04

   
   

   
   

35
4,

29
1

   
   

   
   

   
23

,9
18

,2
76

   
   

   
   

   
   

   
 

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

5,
63

7,
08

0
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

6,
22

2
   

   
   

   
  

92
,4

70
   

   
   

   
   

  
5,

73
5,

77
2

   
   

   
   

   
   

   
   

In
ve

st
m

en
t i

n 
U

S
 L

ar
ge

 C
ap

 In
de

x 
P

oo
l

3,
00

3,
59

6
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

 
54

,5
08

   
   

   
   

   
  

3,
05

8,
10

4
   

   
   

   
   

   
   

   
In

ve
st

m
en

t i
n 

U
S

 M
id

/S
m

al
l C

ap
 P

oo
l

5,
18

3,
60

7
   

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

76
5

   
   

   
   

   
  

10
,2

17
   

   
   

   
   

  
5,

19
4,

58
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
2,

02
0,

46
4

   
   

   
   

   
   

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
8,

88
6

   
   

   
   

  
97

,1
16

   
   

   
   

   
  

2,
12

6,
46

6
   

   
   

   
   

   
   

   
15

,8
44

,7
47

   
   

   
   

   
-

   
   

   
   

   
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

15
,8

73
   

   
   

   
25

4,
31

1
   

   
   

   
   

16
,1

14
,9

31
   

   
   

   
   

   
   

 

T
ot

al
 T

hi
rd

 P
ar

ty
 In

ve
st

or
s

61
3,

15
3,

34
1

   
   

   
   

 
56

0,
55

1
   

   
   

   
   

 
(4

,5
44

,7
50

)
   

   
   

   
-

   
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
 

-
   

   
   

   
   

   
   

   
   

 
1,

21
9,

22
3

   
   

 
9,

48
7,

56
2

   
   

   
   

61
9,

87
5,

94
6

   
   

   
   

   
   

  

G
ra

nd
 T

ot
al

17
,0

16
,5

28
,4

85
   

   
  

82
,0

85
,4

40
   

   
   

  
(6

3,
12

9,
68

6)
   

   
   

 
-

   
   

   
   

   
   

   
   

   
 

(5
,6

00
,0

00
)

   
   

   
-

   
   

   
   

   
   

   
   

   
 

30
,5

79
,6

64
   

  
23

4,
79

0,
74

0
   

   
  

17
,2

95
,2

54
,7

36
   

   
   

   
  

michelleo
Typewritten Text
15

michelleo
Typewritten Text

michelleo
Typewritten Text



 
 

Investment Holdings Report 
Notes to Report 
April 30, 2013 

 
 
Page eight reflects the summary of activity in the State Investment Council’s portfolio for the 
month ended April 30, 2013. The March report also includes quarterly information. Items to 
note: 
 

 The monthly contribution from the State Land Office was $42,246,780; an increase of 
$345,403.00 from March. Additionally, there was a contribution from the New Mexico 
Mortgage Finance Authority for $523,551 in Core Bonds and a contribution from the 
Los Alamos County Cemetery Fund for $37,000 between the Large Cap and 
International Pools.   
 

 The distributions of $63,129,686 reflect the monthly distributions of $43,903,879 and 
$14,681,057 for LGPF and STPF, respectively. The balance of $4,544,750 is distribution 
activity related to pools.  

 

 The management fee drawdown for the second quarter was processed and reflected in 
the respective management accounts. 

 
  The client activity on pages twelve thru fifteen reflects the following: 
 

 A contribution from the New Mexico Mortgage Finance Authority for $523,551 and Los 
Alamos County Cemetery Fund for $37,000, as discussed above. 
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