
                                                                                                                                                                                                                                                               

CONSOLIDATED 

COST %

CONSOLIDATED 

VALUE %

Equity Securities
Domestic Common Stock $705,914,026.21 4.58% $735,134,740.79 4.07%
Foreign Common Stock 1,275,577,271.71     8.27% 1,380,437,026.33     7.64%
Other - Equities Securities 22,028,318.43          0.14% 22,624,085.80          0.13%
Total - Equity Securities 2,003,519,616.35 12.99% 2,138,195,852.92 11.84%

Preferred Stock
Domestic Preferred Stock 488,486.30 0.00% 578,338.96 0.00%
Foreign Preferred Stock 48,491,068.99 0.31% 56,906,790.73 0.32%
Total - Preferred Stock 48,979,555.29          0.32% 57,485,129.69          0.32%

Debt Securities
U. S. Govt. Obligations 198,637,341.05        1.29% 200,628,255.89        1.11%
Foreign Government and Provincial Obligations 580,045,953.04        3.76% 553,116,154.41        3.06%

Corporate Obligations 303,831,784.68        1.97% 304,535,640.41        1.69%

Other- Debt Securities 3,637,037.88            0.02% 4,152,070.46            0.02%
Total - Debt Securities 1,086,152,116.65 7.04% 1,062,432,121.17 5.88%

Convertible Securities 460,129.87               0.00% 646,769.12               0.00%

Purchased Options 1,419,363.16 0.01% 2,744,344.72 0.02%

Investment Funds    
Marketable Alternatives 3,513,504,045.30     22.78% 4,595,029,492.82     25.45%
Private Markets 6,015,296,460.66     39.00% 6,643,123,925.06     36.79%
U.S. Equities 448,356,888.65        2.91% 930,603,340.56        5.15%
Non U.S. - Developed Equity 595,557,306.75        3.86% 790,598,156.43        4.38%
Emerging Markets 704,084,461.20        4.57% 881,267,924.82        4.88%
Fixed Income 24,777,381.99          0.16% 19,822,051.03          0.11%
Real Estate 919,842.12               0.01% -                            0.00%
Natural Resources 2,236,726.78            0.01% -                            0.00%
Total - Investment Funds 11,304,733,113.45   73.30% 13,860,444,890.72   76.76%

Investment in Physical Commodity 419,102,191.17        2.72% 383,322,108.53        2.12%

Cash and Cash Equivalents 616,373,830.82 3.99% 616,466,186.68        3.41%

Total Investments in Securities 15,480,739,916.76   100.38% 18,121,737,403.55   100.35%

Other Net Assets and Liabilities
  Deposit with Brokers for Derivative Contracts 21,949,834.02          21,954,730.37          
  Swap Assets 49,331,804.88          57,204,607.96          
  Unrealized Gains on Foreign Forwards -                            13,274,025.80          
  Futures Contracts Assets 7,523,842.29            7,523,842.29            
  Receivable for Investment Securities Sold 166,190,456.55        166,010,567.35        
  Accrued Income Receivable 11,686,739.39          11,686,739.39          
  Prepaid Expenses 3,356,499.83            3,356,499.83            
  Other Receivables 3,060.16                   3,060.16                   
  Payable to Brokers for Collateral Held (5,973,576.31)           (5,973,434.57)           
  Options Written (1,083,866.06)           (3,465,260.41)           
  Swap Liabilities (50,391,487.15)         (59,401,708.10)         
  Unrealized Losses on Foreign Forwards -                            (18,164,656.17)         
  Futures Contracts Liabilities (4,286.42)                  (4,286.42)                  
  Payable for Investments Purchased (250,595,117.98)       (248,057,774.74)       
  Distributions Payable -                            -                            
  Other Payables (9,968,642.98)           (9,968,642.98)           
Total - Other Net Assets and Liabilities (57,974,739.78)         -0.38% (64,021,690.24)         -0.35%

Total Net Assets 15,422,765,176.98$ 100.00% 18,057,715,713.31$ 100.00%

 Total Return (net of fees) for month of October (unannualized) -0.45%

(1)      Cash & Equivalents includes amounts allocated to various investment managers in the Fund and is considered for asset allocation purposes 

           to be invested in the asset class for which a manager invests (equity, fixed income).  
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Note:  Values do not include cash collateral for securities on loan and offsetting liability nor PUF Land Grants and investments managed by the

 University Lands Office including 1) PUF Lands with a value of $6,185,785,106 at 8/31/2016 and 2) PUF LLC Investment with a value of $3,096,911 at 

8/31/2016.


