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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
Non-US Emerging Markets

Total International Equities

Total Equities

Fixed Income
Core Bonds Pool
Credit & Structured Finance
Total Fixed Income
Other Securities and Cash
Real Estate
Real Assets

Absolute Return

Private Equity

Stock Distributions/Private Equity

Total Managed Net Assets

State Investment Council

Managed Net Assets
February 28, 2013

Cash & Accrue Other Assets % of

Securities Income & Liabilities Net Assets Total
2,381,872,686 66,584,928 3,785,775 2,452,243,3890  14.64%
2,285,230,913 777,804 (104,359) 2,285,904,358 13.65%
502,259,520 1,728,784 6,443,505 510,431,809 3.05%
5,169,363,119 69,091,516 10,124,921 5,248,579,556 31.34%
703,364,951 55,237,020 (1,997,150) 756,604,821 4.52%
56,060,274 56,060,274 0.33%
249,419,446 2,533,479 (747,611) 251,205,314 1.50%
1,008,844,671 57,770,499 (2,744,761) 1,063,870,409 6.35%
6,178,207,790 126,862,015 7,380,160 6,312,449,965 37.69%
1,465,163,916 9,204,565 (163,375) 1,474,205,106 8.80%
986,783,149 5,817,405 (258,685) 992,341,869 5.93%
2,451,947,065 15,021,970 (422,060) 2,466,546,975  14.73%
8,630,154,855 141,883,985 6,958,100 8,778,996,940  52.42%
3,525,263,410 30,975,622 (210,033,846) 3,346,205,186 19.98%
575,914,155 89,057,769 664,971,922 3.97%
4,101,177,565 120,033,391 (210,033,846) 4,011,177,108 23.95%
81,049,391 55,154,355 136,203,746 0.81%
864,997,283 67,009,459 932,006,742 5.57%
72,336,635 19,800,081 92,136,716 0.55%
1,030,459,764 189,801 1,030,649,565 6.15%
1,670,115,781 95,063,999 1,765179,779  10.54%
198,041 198,041 0.00%
16,369,439,924 525,030,107 (147,921,391)  16,746,548,637 100.00%
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Land Grant Permanent Fund

February 28, 2013

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 75,888,690 0.64% 0.00%
Equities:
Large Cap Active Pool 1,683,917,679 14.24%
Large Cap Index Pool 1,666,234,463 14.09%
Large Cap Enhanced Indexed Pool 411,840,507 3.48%
Small/Mid Cap Active Pool 481,915,003 4.08%
Small/Mid Cap Index Pool 45,229,431 0.37%
Small/Mid Cap Enhanced Index Pool 202,686,960 1.70%
Total US Equities 4,491,824,043 37.86% 43.00%
Non-US Developed Markets Pool 1,038,777,192 8.78%
Non-US Emerging Markets Pool 707,489,310 5.98%
Total Non-US Equities 1,746,266,502 14.76% 15.00%
Total Equities 6,238,090,545 53.62% 58.00%
Core Bonds 2,319,729,084 19.62% 14.00%
Credit & Structured Finance 510,990,584 4.32% 6.00%
Total Fixed Income 2,830,719,668 23.94% 20.00%
Real Estate 684,214,980 5.79% 6.00%
Real Assets 69,102,539 0.58% 1.00%
Private Equity:
Private Equity National 1,162,186,919 9.83%
Private Equity New Mexico - -
Stock Distributions/Private Equity - 0.00%
Total Private Equity 1,162,186,919 9.83% 10.00%
Absolute Return 765,176,387 6.47% 6.00%
Total Fund Net Assets 100% 100%

February 2013 Investment Holdings Report

11,825,379,728

3/15/2013



michelleo
Typewritten Text
2


Severance Tax Permanent Fund
February 28, 2013

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 5,054,627 0.12% 0.00%
Equities:
Large Cap Active Pool 627,454,070 15.26%
Large Cap Index Pool 463,332,219 11.27%
Large Cap Enhanced Indexed Pool 98,591,303 2.40%
Small/Mid Cap Active Pool 198,412,177 4.83%
Small/Mid Cap Index Pool 10,830,844 0.26%
Small/Mid Cap Enhanced Index Pool 48,518,353 1.18%
Total US Equities 1,447,138,967 35.20% 43.00%
Non-US Developed Markets Pool 365,798,835 8.90%
Non-US Emerging Markets Pool 238,204,619 5.79%
Total Non-US Equities 604,003,454 14.69% 15.00%
Total Equities 2,051,142,420 49.89% 58.00%
Core Bonds 726,027,658 17.66% 14.00%
Credit & Structured Finance 153,979,859 3.75% 6.00%
Total Fixed income 880,007,517 21.41% 20.00%
Economically Targeted Invest. 55,154,355 1.34% 0.00%
Real Estate 247,791,763 6.03% 6.00%
Real Assets 23,034,178 0.56%
Private Equity:
Private Equity National 398,854,738 9.70%
Private Equity New Mexico 204,138,123 4.97%
Stock Distributions/Private Equity 198,040 0.00%
Total Private Equity 603,190,901 14.67% 10.00%
Absolute Return 245,405,909.00 5.97% 6.00%
Total Fund Net Assets 100.0% 100.0%

4,110,781,670
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Tobacco Settlement Permanent Fund

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

February 28, 2013

Long-Term
Market Value % of Net Assets Target
86,700 0.05%
47,851,772 29.12%

26,477,242 16.11% 45.23% 46.00%
14,512,419 8.83% 8.83% 11.00%
88,841,433 54.06% 57.00%

8,147,268 4.96% 7.0%

3,458,264 2.10% 3.0%
11,605,532 7.06% 10.00%
100,446,965 61.13% 67.00%

48,284,079 29.38% 23.0%
15,506,471 9.44% 10.00%
164,237,515 100.00% 100.00%

164,324,215
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Water Permanent Fund
February 28, 2013

Cash / Cash Equivalents / Accruals

Equities:
Large Cap Active 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

February 2013 Investment Holdings Report

3/15/2013

Long-Term
Market Value % of Net Assets Target
19,392 0.04%
18,807,142 41.61% 41.61% 46.0%
5,703,775 12.62% 12.62% 11.00%
24,510,917 54.23% 57.00%
3,335,302 7.38% 7.0%
1,276,866 2.82% 3.0%
4,612,168 10.20% 10.00%
29,123,085 64.43% 67.00%
11,499,317 25.44% 23.0%
4,561,908 10.09% 10.00%
45,184,310 100.00% 100.00%
45,203,702
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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

February 28, 2013

Market Value

% of Net Assets

0
74,212,699
129,861,835
56,061,623
260,136,157
58,146,546
41,912,700
100,059,246
360,195,403
240,666,459
600,861,862

February 2013 Investment Holdings Report
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0.00%
12.35%
21.61%
9.33%
43.29%
9.68%
6.98%
16.65%

59.95%

40.05%

100.00%
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Investment Holdings Report
Notes to Report
February 28, 2013

Page eight provides a summary of the activity in the State investment Council's portfolio for the month
ended February 28, 2013. Items to note:

e The monthly contribution from the State Land Office to the LGPF was $43,956,710; a decrease
of $4,197,244 compared to January.

e The distributions of $58,622,606 reflect the monthly distributions of $43,903,879 and
$14,681,057 from the LGPF and STPF, respectively. A redemption of $37,670 was processed for
the NM Mortgage Finance Authority - IFT Housing Trust Fund.

e The second quarter management fees were posted and reflected by pool on page 8 and by
participant on pages 11 thru 15.

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

e The redemption of $37,670 to NM Mortgage Finance Authority as well as the fee allocation.

16


michelleo
Typewritten Text
16




