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Equities

Domestic Equities:
Large Cap Pools

Large Cap Active Pool

Large Cap Indexed Pool

Large Cap Enhanced Indexed Pool
Total Large Cap Equities

Small/Mid Cap Pool

Mid/Small Cap Pool

Small/Mid Cap Index Pool

Small/Mid Cap Enhanced Index Pool
Total Small/Mid Cap Equities

Total Domestic Equities

International Pools
Non-US Developed Markets Index Pool
Non-US Emerging Markets Index Pool
Non-US Developed Markets Active Pool
Non-US Emerging Markets Active Pool

Total International Equities

Total Equities

Fixed Income

Core Bonds Pool
Credit & Structured Finance

Total Fixed Income

Other Securities and Cash

Real Estate

Real Return

Absolute Return

Private Equity
Stock Distributions/Private Equity

Total Managed Net Assets

State Investment Council

Managed Net Assets
October 31, 2013

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
2,208,425,426 89,181,973 6,594,636 2,304,202,035  12.62%
2,852,831,780 465,604 (587,500) 2,852,709,884  15.63%
503,667,084 2,698,934 (1,415,231) 504,950,787 2.77%
5,564,924,290 92,346,511 4,591,905 5,661,862,706  31.01%
603,683,259 36,190,586 (6,891,319) 632,982,526 3.47%
84,206,645 8 84,206,653 0.46%
186,756,981 1,107,617 (216,830) 187,647,768 1.03%
874,646,885 37,298,211 (7,108,149) 904,836,947 4.96%
6,439,571,175 129,644,722 (2,516,244) 6,566,699,653  35.97%
111,708,675 4,818,712 (165,038) 116,362,349 0.64%
528,527,219 3,137,812 7,948 531,672,979 2.91%
1,203,005,267 21,056,358 3,160 1,224,064,785 6.71%
790,774,322 16,625,312 429,840 807,829,473 4.43%
2,634,015,483 45,638,194 275,910 2,679,929,586  14.68%
9,073,586,658 175,282,916 (2,240,334) 9,246,629,239  50.65%
3,558,849,174 41,055,400 (306,204,055) 3,293,700,519  18.04%
849,092,045 2,973,220 852,065,264 4.67%
4,407,941,219 44,028,620 (306,204,055) 4,145765,783  22.71%
135,636,374 53,300,077 188,936,451 1.03%
1,043,096,154 95,838,023 1,138,934,177 6.24%
496,848,956 83,217,039 (3,593,099) 576,472,896 3.16%
1,163,527,566 17,836,787 1,181,364,346 6.47%
1,633,081,568 141,336,008 1,774,417,576 9.72%
2,803,179 2,803,179 0.02%
17,820,885,300 693,175,767 (258,737,411)  18,255,323,647 100.00%
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Land Grant Permanent Fund
October 31, 2013

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 128,298,683 0.99% 0.0%
Equities:
Large Cap Active Pool 1,670,071,745 12.85%
Large Cap Index Pool 2,000,362,840 15.39%
Large Cap Enhanced Indexed Pool 373,672,000 2.87%
Small/Mid Cap Active Pool 414,231,757 3.19%
Small/Mid Cap Index Pool 54,303,772 0.42%
Small/Mid Cap Enhanced Index Pool 144,513,181 1.10%
Total US Equities 4,657,155,295 35.83% 31.0%
Non-US Developed Markets Index Pool 2,123,629 0.02%
Non-US Emerging Markets Index Pool 359,660,655 2.77%
Non-US Developed Markets Active Pool 918,048,587 7.06%
Non-US Emerging Markets Active Pool 605,872,107 4.66%
Total Non-US Equities 1,885,704,978 14.51% 15.0%
Total Equities 6,542,860,273 50.3% 46.0%
Core Bonds 2,246,977,413 17.28% 11.0%
Credit & Structured Finance 653,492,607 5.03% 5.0%
Total Fixed Income 2,900,470,020 22.31% 16.0%
Real Estate 875,751,041 6.74% 10.0%
Real Assets 477,296,555 3.67% 10.0%
Private Equity:
Private Equity National 1,202,412,125 9.25% 10.0%
Total Private Equity 1,202,412,125
Absolute Return 872,629,855 6.71% 8.0%

Total Fund Net Assets 12,999,718,552 100% 100%
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Severance Tax Permanent Fund
October 31, 2013

Cash / Cash Equivalents / Accruals

Equities:
Large Cap Active Pool
Large Cap Index Pool
Large Cap Enhanced Index Pool
Small/Mid Cap Active Pool
Small/Mid Cap Index Pool
Small/Mid Cap Enhanced Index Pool

Total US Equities

Non-US Developed Markets Index Pool

Non-US Emerging Markets Index Pool

Non-US Developed Markets Active Pool

Non-US Emerging Markets Active Pool
Total Non-US Equities

Total Equities
Core Bonds
Credit & Structured Finance
Total Fixed income
Economically Targeted Investments
Real Estate
Real Assets
Private Equity:
Private Equity National
Private Equity New Mexico
Stock Distributions/Private Equity

Total Private Equity

Absolute Return

Total Fund Net Assets

Long-Term

Market Value % of Net Assets Target

4,231,029 0.10% 0.00%
544,520,555 12.49%
595,541,287 13.66%
131,278,789 3.01%
145,394,295 3.34%
13,114,145 0.30%
43,134,585 0.99%

1,472,983,657 33.79% 31.00%
24,972,826 0.57%
122,257,259 2.80%
306,016,195 7.02%
201,957,369 4.63%

655,203,649 15.02% 15.00%

2,128,187,305 48.81% 46.00%

750,083,912 17.21% 11.00%

198,571,176 4.56% 5.00%

948,655,088 21.77% 16.00%

53,300,077 1.22% 0.00%

263,183,137 6.04% 10.00%

99,176,340 2.28% 10.00%
368,602,684 8.46%
203,402,766 4.67%
2,803,178 0.06%

574,808,628 13.19% 10.00%

287,725,282 6.60% 8.00%

100.0% 100.0%

4,359,266,886
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Tobacco Settlement Permanent Fund
October 31, 2013

Cash / Cash Equivalents / Accruals

Equities:
Large Cap Active Pool
Large Cap Index Pool
Small/Mid Cap Active Pool
Small/Mid Cap Index Pool
Total US Equities

Non-US Developed Markets Pool

Non-US Emerging Markets Pool
Total Non-US Equities

Total Equities

Core Bonds
Absolute Return

Total Fund Net Assets (excl. cash)

Total Fund Net Assets

184,193,836

Long-Term
Market Value % of Net Assets Target
2,087,102 1.13%
469,362 0.25%
88,360,489 47.97% 46.00%
1,244,913 0.68% 11.00%
16,788,739 9.11%
106,863,503 58.02% 57.00%
14,819,772 8.05% 7.0%
3,451,751 1.87% 3.0%
18,271,523 9.92% 10.00%
125,135,026 67.94% 67.00%
40,737,413 22.12% 23.0%
16,234,295 8.81% 10.00%
182,106,734
100.00% 100.00%



michelleo
Typewritten Text
4


Water Permanent Fund
October 31, 2013

Cash / Cash Equivalents / Accruals

Equities:
Large Cap Active Pool
Large Cap Index Pool
Small/Mid Cap Active Pool
Total US Equities

Non-US Developed Markets Pool

Non-US Emerging Markets Pool
Total Non-US Equities

Total Equities

Core Bonds
Absolute Return

Total Fund Net Assets (excl. cash)

Total Fund Net Assets

Long-Term
Market Value % of Net Assets Target
1,019,424 2.22%
96,842 0.21% 45.0%
21,847,171 0.00%
1,506,891 3.29% 10.00%
23,450,904 51.17% 55.00%
3,831,117 8.36% 7.0%
1,274,461 2.78% 3.0%
5,105,578 11.14% 10.00%
28,556,482 62.31% 65.00%
11,476,142 25.04% 25.0%
4,776,030 10.42% 10.00%
44,808,654
45,828,078 99.99% 100.00%
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Third Party Investors Asset Allocation

Cash / Cash Equivalents

Equities:
Large Cap Active Pool
Large Cap Index Pool
Small/Mid Cap Active Pool
Total US Equities

Non-US Developed Markets Pool
Non-US Emerging Markets Pool
Total Non-US Equities

Total Equities
Core Bonds

Total Third Party Ownership

October 31, 2013

Market Value

% of Net Assets

0.00
89,043,492
146,599,532
70,604,863
306,247,887
70,615,053
45,028,653
115,643,706
421,891,593
244,427,039
666,318,632

13.36%
22.00%
10.60%
45.96%

10.60%

6.76%
17.36%

36.68%

100.00%

0.00%

63.32%

36.68%

100.00%
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Investment Holdings Report
Notes to Report
October 31, 2013

Page eight reflects the summary of activity in the State Investment Council’s portfolio for the
month ended October 31, 2013. Items to note:

e The monthly contribution from the State Land Office was $62,403,004: an increase of
$10,889,108 over September.

e The monthly beneficiary distributions of $44,596,384 and $14,206,054 from the
permanent funds are reflected for LGPF and STPF, respectively.
Contributions from Third Party Clients were $3,655,754. New Mexico Retiree Health Care
contributed $3,500,000 and New Mexico Mortgage Finance Authority contributed $155,754.

The total on page 10 reflects only the investment pools included on page 8 as a sub-total.

The total on page 13 is inclusive of the permanent funds and exclusive of the third party

investors.


michelleo
Typewritten Text
18

michelleo
Typewritten Text




