






























































Domestic Equity 
SSgA Russell 1000 
SSgA Cole 
PIMCO 
NorthPointe Capllal 
WelUngton Mgmt 
Wasatch Advisors 
Shott Capital 

TOTAL DOMESTIC EQUITY 
lnterm,tklnal Eq11ity 

Boston Company 
Goldman Sachs 
lvlondnan 
Transition Account 

TOTAL INT'L EQUITY 
Oomestic Find Income 

Fidelity Management & Research 
Brown Brothers, Harriman 
Taplin, canida & Habacht 
Mackay Shields 
Shenkman Capital Mgmt 
Brown Brothers, Harriman TIPS 
Transition Account 

TOTAL FIXED-INCOME 
Alternative Investments 

Real Estate 

Pacific Corp Group 
In-State Fixed Income 

TOTAL ALTERNATIVE INVESTMENTS 

CASH EQUIVALENTS 

TOTAL ASSETS 

DomHtlc Equity 
Core 
Index 
Enhanced Equity 
Active SmaU Cap 

TOTAL DOMESTIC EQUITY 
lntemational Equity 

Active 

TOTAL INT'L EQUITY 
Domutic Fixed Income 

Mortgage 
Core 
Corporates 
High Yleld 

TIPS 

TOTAL FIXED•INCOME 
Alternative /nves1menb 

Real Es1ate 
Other Alternative lnves!ments 

TOTAL ALTERNATIVE INVESTMENTS 

CASH EQUIVALENTS 

TOTAL ASSETS 

ASSET ALLOCATION REPORT 
SEPTEMBER 30th, 2006 

Style 

Mandate 

Passive 
Active core 

Enhanced Equity 
Small Cap Value 
Small Cap Cole 

Small Cap Growth 
Alternative Distr.butlon 

MSCIACWI 
MSCIACWI 
MSCIACWI 

Mortgai;es 
Opportunisllc Core 

Corporates 
High yield 
High yield 

TIPS 

Real Estate 

Private Equity 
Short/Int Govt 

STIF, Yield+ 

I 

Actual 
(Mllfton• S) 

1,362.78 
347.71 
514.67 
366.24 
402.91 
199.63 

3.27 
3,197.21 

571.41 
577.65 
584.01 

0.07 
1,733.15 

480.73 
288.98 
289.36 
125.27 
126.96 
524.40 

0.58 

1,836.28 

227.68 

447.64 
20.37 

695.68 

51.38 

7,513.70 

18.1% 
4.6% 
6.8% 
4.9% 
5.4% 
2.7% 
0.0% 

42.6% 

7.6% 
7.7% 
7.8% 
0.0% 

23.1% 

6.4% 
3.8% 
3.9% 
1.7% 
1.7% 
7.0% 
0.0% 

24.4% 

3.0% 

6.0% 
0.3% 

9.3¾ 

0.7% 

100.0% 

ALLOCATION BY MANAGEMENT STYLE 

347.71 4.6% 
1,362.76 18.1% 

514.67 6.8% 
986.76 12.9% 

3,197.21 42.6% 

1,733.15 23.1% 

1,733.15 23.1¾ 

460.73 6.4% 
288.98 3.8% 
289.36 3.9% 
252.60 3 .4% 
524.40 7.0% 

1,836.28 24.4% 

I 227.68 3.0% 
466.00 6.2% 

695.68 9.3% 

STIF, Yield+ 51.38 0.7% 

7,513.70 100.0% 

Target 

{MIIHona S) 

1,333.68 
338.12 
507.17 
375.69 
413.25 
225.41 

0.00 
3,193.32 

501.16 
501.16 
500.41 

0.00 
1,502.74 

469.61 
281.76 
281.76 
140.88 
140.88 
563.53 

0.00 

1,878.43 

375.7 

563.53 
0.00 

$939.21 

0.00 

7,513.70 

338.12 
1,333.68 

507.17 
1,014.35 

3,193.32 

1,502.74 

1,502.74 

469.61 
261.76 
281.76 
281.76 
563.53 

1,878.43 

375.69 
$563.53 

939.21 

0.00 

7,513.70 

17.75% 
4.50% 
6.75% 
5.00% 
5.50% 
3.00% 
0.00% 

42.50% 

6.67% 
6.67% 
6.66% 
0.00% 

20.00% 

6.25% 
3.75% 
3.75% 
1.88% 
1.88% 
7.50% 
0.00% 

25.00% 

5.00% 
7.50% 
0.00% 

12.50% 

0.00% 

100.00•,1, 

4.50% 
17.75% 
6.75% 

13.50% 

42.50% 

20.00% 

20.00% 

6.25% 
3.75% 
3.75% 
3.75% 
7.50% 

25.00% 

5.00% 
7.50% 

12.50% 

0.00% 

100.00% 

Dtfferenc. 
(Mlllona S) 

29.10 
9.60 
7.49 

(9.45) 
(10.34) 
(25.78) 

3 .27 

3.88 

70.25 
76.48 
83.60 

0.07 
230.41 

11.13 
7.22 
7.60 

(15.61) 
(13.93) 
(39.13) 

0.58 

(42.15) 

(148.0) 

(115.9) 
20.4 

(243.53) 

51 .38 

0.00 

9.60 
29.10 

7.49 
(45.57) 

3.88 

230.41 

230.41 

11.13 
7.22 
7.60 

(28.96) 
(39.13) 

(42.15) 

(148.00) 
(95.53) 

(243.53) 

51.38 

0.00 
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RHODE ISLAND STATE INVESTMENT COMMISSION 
Domestic Equity Holdings By Top 10 Market Values 

Separately Managed 

SEPTEMBER 30, 2006 
Equities 

Sl;!;;UBITY ~AME PAR VALUE§LSHARES BAS!; MARKET AMOUtfT 

EXXON MOBIL CORP 216,970 

CITIGROUP INC 225,333 

PFIZER INC 381,200 

BANK AMERICA CORP 196,700 

POOL CORP 271,373 

ADVANTA CORP 277,023 

COPARTINC 331.170 

AMERICREDIT CORP 361,540 

HERCULES INC 556,300 

REDWOOD TR INC. 173,100 

3.24% 

Total Composite Equities $3,193,938,618 

lntematlonal Equity Holdings By Top 10 Market Values 

SEPTEMBER 30, 2006 
International Eg_uities 

$14,558,687 

11 ,192,290 

10,810,832 

10,537,219 

10,447,861 

10,222,149 

9,335,682 

9,034,885 

8,772,851 

8,719,047 

$103,631,503 

S§CUBITY NAME ll'AR VALUES/SHARES BASE MARKET AMOUNT 

ROYAL BANK SCOT GRP 794,059 $27,277,210 

ROYAL DUTCH SHELL 680,749 22,394,931 

CANON INC 394,750 20,595,943 

HBOS 949,003 18,737,343 

TELEFONICA SA 1,050,722 18,194,793 

BANCA INTESA SPA 2,612,535 17,175,930 

ENDESAS.A. 393,323 16,716,011 

ING GROEP NV 371,854 16,340,582 

UNILEVER PLC 641,806 15,789,013 

TOTAL SA 240,268 15,750,599 

10.90% $188,972,355 

Total Composite International Equities $1,733,079,106 

Top 1D Marke!Values SIC 

TOYOTA MOTOR CORP 

MOt!EY MANAGERS 

SSgA 

SSgA 

SSgA 

SSgA 

State Street 

Wellington,NorthPointe 

State Street 

SSgA 

SSgA, Wellington 

Wellington 

MONEYMA~ 

Mondrian,Goldman,Boston Co. 

Mondrian,Goldman,Boston Co. 

Mondrian,Goldman,Boston Co. 

Mondrian,Goldman,Boston Co. 

Mondrian 

Mondrian 

Goldman Sachs 

Mondrian 

Mondrlan,Goldman,Boston Co. 

Mondrlan,Goldman,Boston Co. 





Rhode Island Employees Retirement System 
Securities Lending Report 

September, 2006 

INVESTMENT MANAGER 

DOMESTIC EQUITY 
Wellington Mgmt. Co., LLP 
Wasatch Advisors 
NorthPointe Capital 
SSgACore 

Total Domestic Equity 

INTERNATIONAL EQUITY 
Goldman Sachs 
Boston Company 
Mondrian 

Total International Equity 

FIXED INCOME 
Brown Brothers, Harriman 
Taplin, Canida & Habacht 
MacKay Shields 
Shenkman Capital Management 
Brown Brothers, Harriman (TIPS} 

Total Fixed Income 

TOTAL SECURITIES LENDING INCOME 

Calendar Year 2006 YTD 

Income 
Average 

Collateral Balance 

49,630 174,658,619 
13,557 97,705,724 
44,330 191,737,510 

4,179 28,661,880 
$ 111,696 $ 492,763,734 ----------

19,386 82,929,652 
16,400 82,637,277 
21,062 98,727,567 

$ 56,849 $ 264,294,495 -----------

12,486 112,251,950 
3,548 37,745,045 
4,610 17,989,894 
3,598 27,868,735 

23,315 423,222,795 
$ 47,557 .;...$ __ 6_19_,,'--07_8..:,.,4_1_9 

$ 216,101 $ 1,376,136,648 





RHODE ISLAND STATE INVESTMENT COMMISSION 

SHORT TERM CASH INVESTMENTS AT September 30, 2006 

Porttolo By Instrument 

REPO 

REPO 
CP 
CD 
Coo 
A 

= Rej)Ul:hase Agreement 
= Commercial P2per 
= Certi!lcate of Deposit 
= Collaterellzed Deposit 
= US Government A 

Vendor CP 
Guidil11na&, TotaWlllldor 25%110% 
Merrill Lynch 13,249,287 

5% 
Dreyfus 0 

0% 
Dean Witter 0 

0% 
Chase Securities 0 

D% 
Paine Webber 14,365,456 

6% 
Fidelity 0 

0% 
F'nt Tennessee 0 

0% 
Brinson Advisors 0 

0% 
Citizens Bank 0 

0% 
GECapilal 0 

0% 
Cltl-Group 18,434,647 

7% 
State St Bank 0 

0% 
TOTALS 48049390 

1%1 PORTFOLIO 19% 

CD 
25%110% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

a 
0% 

0 
0% 

0 
0% 

a 
0% 

14,250,350 
6% 

0 
0% 

0 
0% 

0 
0% 

14,260 350 
6% 

Aaenct 
76'Ml/35% 

0 
0% 

0 
0% 

0 
0% 

4.-.731 ~., ~,-
0 

0% 
a 

0% 
40,972,234 

17% 
0 

0% 
0 

0% 
0 

0% 
0 

0% 
0 

0% 
46 438 985 

18% 

Citizens Bank 
28% 

MonavMl<I 
50%135'11, 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

19,056,235 
8% 

0 
0% 

67,659,275 
27% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

86 715 510 
35% 

Portfolio by Issuer 

CoD 
26%125% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

a 
0% 

a 
0% 

0 
0% 

0 
0% 

55,279,816 
22% 

0 
0% 

0 
0% 

0 
0% 

66 279,816 
22% 

--27% 

Rlioo 
100%120% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

0 
0% 

Note: Maximum participation by any one vendor limited to 35•11, of total portfolio. 

Flrat Termll88a 
m• 

Total !SJ 

13,249,287 
5% 

0 
0% 

a 
0% 

4,-.731 
?% 

14,365,456 
6% 

19,056,235 
8% 

40,972,234 
17% 

67,659,275 
27% 

69,530,166 
28% 

0 
0% 

18,434,847 
7% 

0 
0% 

247 732 031 
100% 



State of Rhode Island ar.d Providence P!an!a!:ons 
Office of the General Treasurer 

Short Term Investments Portfolio by Fund 

As of September 30, 2006 

Prncipal Interest* 

4901 GENERAL FUND ~2,613,20'. 0 
4904 PENSION C 3,388,478 1,522 
4908 PAYROLLA 799,70C 300 
4916 GENERAL FUND H.A.V.A. 1,893,778 0 
4920 GENERAL FUND (HIST PRES) 495,968 3,978 
4955 HEAL TH INSURANCE FUND 35,365,633 60,147 
5400 HIGHWAY FUND 13,876,056 375 
5500 UNIVERSllY COLLEGE ;,99',597 8,403 
6920 AUTO EQUIPMENT SERVICE '.,C4•,873 0 
8000 TD.I. RESERVE (DET) 'l 01 ,3B5,883 152,119 
8300 PERMANENT SCHOOL FUND 747,543 1,506 
8400 EMP RETIREMENT FUND 1,657,015 0 
8500 MUN EMP RETIREMENT FUND 2,C28,C20 6,840 
8700 RI. CLEAN WATER ACT 2,C10,553 1,010 
9000 BOND CAPITAL FUND 1,522,765 0 
9700 STATE LOTTERY FUND 37,662,537 100,359 
98D0 INDUS. BLDG. & MTG. INS. :,261,423 0 
9900 SINKING FUND 0 0 

4911 TANS 0 0 

Subtotal 247,732,033 336,559 

8702 CLEAN WATER 1993 SER. A 9 
8703 CLEAN WATER 1991 SERIES A 147,628 
8704 CLEAN WATER 96 SERIES A 12,542 
8706 CLEAN WATER CCDL 1994 (A) 6,176 
8707 CAP DEV. OF 1997 SERIES A 19,472 
8710 CLEAN WATER CCDL 2002 A 342,447 
8711 CLEAN WATER 2004 SERIES A 721,901 
8712 CLN WATER CCDL 2005 SERE 8B2,294 
8733 CAP DEV. OF 1997 SERIES A 8,510 
8737 RI POLLUT. CONT 94 SER. A 6,363 
8739 CCDL99A 1999A 342,115 
8742 POLLUTION CNTRL 2002 A 45,544 
8743 POLL.CONTRL 2004 SERIES A 947,332 
8744 POLLUTION CON 2005 SER C 88,424 
8745 POLUTION CTRL CCDL 2005 E 667,295 
9114 G.O. NOTE 1991 SER. B 3,800 
9116 BOND CCDL 1993 SERIES A :',697 
9117 BOND CCDL 1994 SERIES A 676,595 
9120 BOND CCBL96A ';,263,904 
9121 CAP DEV OF 1997 SERIES A 932,292 
9123 CCDL 199BB 2,240,38C 
9124 CCDL99A 1999A 716,066 
9125 MMG0991999 2,652 
9126 BOND CAPITAL CCDL2000A ~.657,447 
9127 MUL Tl-MODAL GEN OBL 2000 2,824 
9128 BOND 2001 2,410 
9131 CCDL 2004 SERIES A 13,054,652 
9132 BOND CCDL 2005 SERIES C 29,488,080 
9133 BOND CCDL 2005 SERIES E 32,207,299 

Subtotal Bond Proceed Accounts 69,494,350 

Total Short Term Portfolio 337,226,383 

Total Value@ 
Maturity 

32,613,201 
3,390,000 

800,000 
1,B93,77B 

489,946 

13,876,431 
10,000,000 

1,041,873 
101,538,002 

749,049 
1,657,015 
2 ,034,860 
2,011,573 
1,522,765 

37,762,896 
1,261,423 

0 

0 

212,642,812 

• General Fund (4901,4911,4916), ".'DI (8000), & ISTEA (5400),Clean 'Nater (i:7:o:, l :ttery (9700), R! Ind Bldg (9800) and Auto Equip (6900)Ir.vestments 
do not reflect interest earnings on Brinson, Fidelity and Dreyfus MM, an:. Ct zis.ns P~r-luT lrvestments dee to nature of Money Market investments. 
ln1erast is posted on the 1st business day of the next month. 
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FUND NAME 

Abraham Touro Fund 
( Fidelity Balanced Fund) 

TOTALS 

7:---7 ~ r=i ._ 

ABRAHAM TOURO FUND 
INVESTMENT SUMMARY 

SEPTEMBER 30, 2006 

September Gain/Loss 

$ 20,598 

$ 20,598 

~ r-1 ~, 

TOTAL MARKET VALUE 

$ 2,217,126 

$ 2,217,126 

r-, 
---ii 


