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

Equities
SECURITY NAME

EXXON MOBIL CORP
CITIGROUP INC
PFIZERINC

BANK AMERICA CORP
POOL. CORP
ADVANTA CORP
COPART INC
AMERICREDIT CORP
HERCULES INC

REDWOOD TR INC.

Total Composite Equities

Separately Managed
SEPTEMBER 30, 2006
PAR VALUES/SHARES
216,970
225,333
381,200
196,700
271,373
277.023
331,170
361,540
556,300
173,100
3.24%

$3,193,938,618

BASE MARKET AMOUNT

$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

International Equity Holdings By Top 10 Market Values

International Equities
SECURITY E

ROYAL BANK SCOT GRP
ROYAL DUTCH SHELL
CANON INC

HBOS

TELEFONICA SA

BANCA INTESA SPA
ENDESA S.A.

ING GROEP NV
UNILEVER PLC

TOTAL SA

Total Compesite International Equitles

Top 10 Market Values SIC
TOYOTA MOTOR CORP

SEPTEMBER 30, 2006
PAR VALUES/SHARES
794,059
680,749
394,750
949,003
1,050,722
2,612,535
393,323
371,854
641,806
240,268
10.90%

$1,733,079,108

BASE MARKET AMOUNT

$27,277,210
22,394,931
20,595,943
18,737,343
18,104,793
17,175,930
16,716,011
16,340,582
15,789,013
15,750,599

$188,972,355

MONEY MANAGERS
SSgA
SSgA
SSgA
S3gA
State Street
Wellington,NorthPointe
State Street
SSgA
SSgA,Wellington

Wellington

MONEY MANAGERS
Mondrian,Goldman,Boston Co.
Mondrian,Goldman,Boston Co.
Mondrian,Goldman,Boeston Co.
Mondrian,Goldman,Boston Co.

Mondrian
Mondrian
Goldman Sachs
Mondrian
Mondrian,Goldman,Boston Co.

Mondrian,Goldman,Boston Co.






Rhode Island Employees Retirement System
Sacuritles Lending Report
September, 2006

INVESTMENT MANAGER

DOMESTIC EQUITY
Wellington Mgmt. Co., LLP
Woasatch Advisors
NorthPeinte Capital
SSgA Core

Total Domestic Equity

INTERNATIONAL EQUITY
Goldman Sachs
Boston Company
Moendrian
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

Average
Income Collateral Balance
49,630 174,658,619
13,557 97,705,724
44 330 191,737,510
4179 28,661,880
$ 111698 % 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
$ 47557 § 619,078,419
$ 216,101 $ 1,376,136,648

$ 2,542,258







RHODE ISLAND STATE INVESTMENT COMMISSION

SHORT TERM CASH INVESTMENTS AT September 30, 2006

Portfolio by lssuer

GE Capitai
0%

Fidelity
8%

First Tennesses
1%
‘-\Puine1mm
REPO = Repurchase Agreemant
cP = Commercial Paper
CD = Certificate of Deposit
CoD = Collateralized Deposit
= US Government Agency
Vendor cpP CD Ageng; Monay Mkt CoD _Repo Totai (5
Guidelines-TotalVendor| 25%HM0% 25%/10% 76%/36%  50%/36%  25%26% 100 %
Merrill Lynch 13,249,287 o 4] l¢] 0 0 13,249,287
5% 0% 0% 0% 0% 0% 5%
Dreyfus [i] 8] 1] 0 0 0 0
0% 0% 0% 0% 0% 0%, 0%
Dean Witter 0 4] 4] 4] 4] 0 D
‘ 0% 0% 0% 0% 0% 0% 0%
Chase Securities 0 0 4,464,731 o] 0 0 4,464,731
D% o% o0 0% 0% 0% 2%
Paine Webber 14,366,456 [¥] 4] 0 4] 0 14,365,456
6% 0% 0% 0% 0% 0% 6%
Fidelity 0 0 0 19,056,235 0 0 19.056.2:".5'l
0% 0% 0% 8% 0% 0% 8%
First Tennessee 3] 0 40,872,234 [i] [{] o 40,972,234
0% 0% 17% 0% % 0% 17%
Brinson Advisors 0 [i] 0 87853275 0 0 87,859,275
D% 0% 0% 27% 0% 0% 27%
Citizens Bank 0 14,250,350 4] 0 55279818 o 69,530,186
0% 6% 0% 0% 22% 0% 28%|
GE Capital 0 D o o o o 0
0% 0% 0% D% 0% 0% — 0%
Citi-Group 18,434,647 1] Q [i] 0 3] 18,434,847
% D% 0% 0% 0% 0% 7%
State St Bank [1] D 0 0 0 0 o
0% 0% 0% 0% 0% 0% 0%
TOTALS 48,049,390 14,350,350 45,436,965 86,715,510 __ 56,279,816 __ 0 247!132,031
(%) PORTFOLIO 19% 6% 18% 35% 22% 0% 100%

Note: Maximum participation by any one vendor limited to 35% of total portfolio.



State of Rhede Island ard Providence Plantations
Office of the General Treasurer

Short Term [nvestments Portfolio by Fund

As of September 30, 2006

Total Value @
Prncipal Interest* Maturity

4901 GENERAL FUND 32,613,204 0 32,613,201
4904 PENSION C 3,388478 1,522 3,380,000
4908 PAYROLL A 799,70C 300 800,000
4916 GENERAL FUND H.AV.A. 1,883,778 0 1,893,778
4920 GENERAL FUND {HIST PRES} 485,558 3,978 489,046
4655 HEALTH INSURANCE FUND 35,365,833 60,147
5400 HIGHWAY FUND 13,876,056 375 13,876,431
5500 UNIVERSITY COLLEGE 5,597,597 8,403 10,000,000
6820 AUTO EQUIPMENT SERVICE 4,047,873 0 1,041,873
8000 T.D.I. RESERVE {DET) 01,385,883 152,119 101,538,002
8300 PERMANENT SCHOOL FUND 747,543 1,506 749,049
8400 EMP RETIREMENT FUND *,857,C15 0 1,657,015
8500 MUN EMP RETIREMENT FUND 2,028,C20 6,840 2,034,860
8700 R.l. CLEAN WATER ACT 2,210,553 1,010 2,011,573
9000 BOND CAPITAL FUND % £22,785 0 1,522,765
970C STATE LOTTERY FUND 37,662,637 100,359 37,762,B56
9800 INDUS, BLDG. & MTG. INS. 1,261,423 o] 1,261,423
9900 SINKING FUND 0 o] 1]
4611 TANS 0 0 1]

Subtotal 247,732,033 336,559 212,642,812
8702 CLEAN WATER 1983 SER. A 9
8703 CLEAN WATER 1991 SERIES A 147 828
8704 CLEAN WATER 96 SERIES A 12,542
8706 CLEAN WATER CCDL 1994 (A) 8,176
8707 CAP DEV. OF 1997 SERIES A 18,472
8710 CLEAN WATER CCDL 2002 A 342,447
8711 CLEAN WATER 2004 SERIES A 721,801
8712 CLN WATER CCDL 2005 SER E 882,294
8733 CAP DEV. OF 1997 SERIES A B.E1C
8737 RIPOLLUT. CONT 94 SER. A 8,263
8739 CCDL99A 1990A 242115
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 19681 SER. B 3,800
8116 BOND CCDL 1993 SERIES A 7,697
9117 BOND CCDL 1994 SERIES A &76,585
9120 BOND CCBLYBA 4,263,804
8121 CAP DEV OF 1997 SERIES A 832,282
9123 CCDL 1998B 2,245,380
9124 CCDLD9A 198BA 718,066
9125 MMG099 1958 2,652
9126 BOND CAPITAL CCDL2000A 1,857,447
9127 MULTI-MODAL GEN OBL 2000 2824
9128 BOND 2001 2410
9131 CCDL 2004 SERIES A 15,054,652
8132 BOND CCDL 2005 SERIES C 20,488,080
9133 BOND CCDL 2005 SERIES E 32,207,296

Subtotal Bond Proceed Accounts B9,494,350

Tota! Short Term Portfclio 337,226,383

* General Fund {4901,4911,4918), TDI (8000), & ISTEA {5400),Clean \"ater (3720}, Lattary (9700), R! Ind Bldg (8800} and Auto Equip (6800)investments
do not reflact interest eamings on Brinsor:, Fidelity and Dreyfus MM, anc Jilzens Prarijur Irvestments due fo nature of Money Market investments.
Interest is posted on the 1st business day of the next month.



ABRAHAM TOURO FUND
INVESTMENT SUMMARY
SEPTEMBER 30, 2006

FUND NAME September Gain/Loss TOTAL MARKET VALUE

Abraham Touro Fund $ 20,598 $ 2,217,126
( Fidelity Balanced Fund)

TOTALS $ 20,598 $ 2,217,126



