
New Mexico

State Investment Council

Investment Holdings Report

November 30, 2012

FY 2013



Description

Managed Net Assets 1

Land Grant Permanent Fund 2

Severance Tax Permanent Fund 3

Tobacco Settlement Permanent Fund 4

Water Permanent Fund 5

Third Party Investors Asset Allocation 6

Third Party Investors Allocation by Pool 7

Change in Market Values for Month by Asset Class 8

Change in Market Values for Month Investment Pools Detail by Manager 9-10

Change in Market Values for Month for Permanent Funds 11

Change in Market Values for Month for Third Party Investors 12-15

Page No.

Index

Investment Holdings Report
November 30, 2012

FY 2013



State Investment Council
Managed Net Assets

November 30, 2012

Cash & Accrue Other Assets % of
Securities Income & Liabilities Net Assets Total

Equities

Domestic Equities:
Large Cap Pools

Large Cap Active Pool 2,235,198,556 66,062,262 1,044,623              2,302,305,441 14.36%
Large Cap Indexed Pool 2,117,758,885       853,530           (38,107)                  2,118,574,308 13.21%
Large Cap Enhanced Indexed  Pool 742,370,255          4,111,992         3,003,058              749,485,305 4.67%

Total Large Cap Equities 5,095,327,696       71,027,784       4,009,574              5,170,365,054       32.25%

Small/Mid Cap Pool
Mid/Small Cap Pool 646,786,480          45,355,981       (2,084,349)             690,058,112 4.30%

University Equities -                        0 0.00%

Total Domestic Equities 5,742,114,176       116,383,765     1,925,225              5,860,423,166       36.55%

International Pools
Non-US Developed Markets 1,359,983,192 10,214,573 (155,743)                1,370,042,022 8.55%
Non-US Emerging Markets 936,605,702          7,974,191         (474,174)                944,105,719          5.89%

Total International Equities 2,296,588,894       18,188,764       (629,917)                2,314,147,741       14.43%

Total Equities 8,038,703,070       134,572,529     1,295,308              8,174,570,907       50.99%

Fixed Income 
Core Bonds Pool 3,437,591,543       94,496,414       (206,632,160)         3,325,455,797       20.74%
Credit & Structured Finance 554,238,028          192,356,938     746,594,966          4.66%

Total Fixed Income 3,991,829,571       286,853,352     (206,632,160)         4,072,050,763       25.40%

Other Securities and Cash 124,174,198     54,511,393            178,685,591          1.11%

Real Estate 732,496,740          27,183,211       759,679,951          4.74%

Real Assets 59,017,626            10,508,888       69,526,513            0.43%

Absolute Return 995,043,374          5,408,967         1,000,452,341       6.24%

Private Equity 1,673,725,573       103,511,345     1,777,236,918       11.09%
Stock Distributions/Private Equity 505,763                 505,763                 0.00%

Total Managed Net Assets 15,491,321,717     692,212,490     (150,825,459)         16,032,708,747     100.00%
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Land Grant Permanent Fund

Long-Term

Target

Cash / Cash Equivalents / Accruals 106,634,077 0.94% 0.00%

Equities:
Large Cap Active Pool 1,141,978,871 10.12%

Large Cap Index Pool 1,971,973,077         17.47%

Large Cap Enhanced Indexed  Pool 604,720,164            5.35%

Small/Mid Cap Active Pool 403,305,586            3.56%

Total US Equities 4,121,977,698      36.50% 43.00%

Non-US Developed Markets Pool 979,838,071 8.68% 5.00%

Non-US Emerging Markets Pool 673,056,180 5.96% 10.00%

Total Non-US Equities 1,652,894,251      14.64% 15.00%

Total Equities 5,774,871,949      51.14% 58.00%

Core Bonds 2,340,312,800 20.73% 14.00%

Credit & Structured Finance 561,346,603 4.97% 6.00%

Total Fixed Income 2,901,659,403      25.70% 20.00%

Real Estate 520,785,363 4.61% 6.00%

Real Assets 52,144,887 0.46% 1.00%

Private Equity:
Private Equity National 1,189,420,377 10.54%

Private Equity New Mexico -                          -                 
Stock Distributions/Private Equity -                          0.00%

Total Private Equity 1,189,420,377      10.54% 10.00%

Absolute Return 742,757,340         6.58% 6.00%

Total Fund Net Assets 11,288,273,396 100% 100%

Market Value % of Net Assets

November 30, 2012
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Severance Tax Permanent Fund
November 30, 2012

Long-Term

Target

Cash / Cash Equivalents / Accruals 17,434,047 0.44% 0.00%

Equities:
Large Cap Active Pool 1,027,536,115 25.90%

Large Cap Index Pool 1,154,125                0.03%

Large Cap Enhanced Indexed  Pool 144,765,141            3.65%

Small/Mid Cap Active Pool 216,899,898            5.47%

University Equities -                           0.00%

Total US Equities 1,390,355,280         35.05% 43.00%

Non-US Developed Markets Pool 325,389,863            8.20%

Non-US Emerging Markets Pool 226,611,327            5.71%

Total Non-US Equities 552,001,190            13.91% 15.00%

Total Equities 1,942,356,469    48.96% 58.00%

Core Bonds 685,202,674            17.27% 14.00%

Credit & Structured Finance 185,246,880            4.67% 6.00%

Total Fixed income 870,449,554       21.94% 20.00%

Economically Targeted Invest. 54,511,393         1.37% 0.00%

Real Estate 238,894,589       6.02% 6.00%

Real Assets 17,381,628         0.44%

Private Equity:
Private Equity National 397,909,505            10.03%

Private Equity New Mexico 189,907,037            4.79%
Stock Distributions/Private Equity 505,762                   0.01%

Total Private Equity 588,322,304       14.83% 10.00%

Absolute Return 238,215,722.00  6.00% 6.00%

Total Fund Net Assets 3,967,565,706 100.0% 100.0%

 

Market Value % of Net Assets
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Tobacco Settlement Permanent Fund
November 30, 2012

Long-Term

Target

86,700             0.06%

Equities:
Large Cap Active Pool 44,914,944 28.67%

Large Cap Index Pool 24,531,259      15.66% 44.33% 46.00%

Small/Mid Cap Active Pool 13,231,522      8.45% 8.45% 11.00%

Total US Equities 82,677,725      52.78% 57.00%

Non-US Developed Markets Pool 7,570,998 4.83% 7.0%

Non-US Emerging Markets Pool 3,289,952 2.10% 3.0%

Total Non-US Equities 10,860,950      6.93% 10.00%

Total Equities 93,538,675      59.72% 67.00%

Core Bonds 47,963,195      30.62% 23.0%

Absolute Return 15,052,144      9.61% 10.00%

Total Fund Net Assets, excl. cash 156,554,014    100.00% 100.00%

Total Fund Net Assets 156,640,714

Cash / Cash Equivalents / Accruals

Market Value % of Net Assets
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Water Permanent Fund
November 30, 2012

Long-Term

% of Net Assets Target

19,392              0.05%

Equities:
Large Cap Active Pool 17,652,885 41.02% 41.02% 46.0%

Small/Mid Cap Active Pool 5,200,347        12.08% 12.08% 11.00%

Total US Equities 22,853,232       53.10% 57.00%

Non-US Developed Markets Pool 3,099,389 7.20% 7.0%

Non-US Emerging Markets Pool 1,214,721 2.82% 3.0%

Total Non-US Equities 4,314,110         10.02% 10.00%

Total Equities 27,167,342       63.12% 67.00%

Core Bonds 11,422,895       26.54% 23.0%

Absolute Return 4,428,248         10.29% 10.00%

Total Fund Net Assets, excl. cash 43,018,485       100.00% 100.00%

Total Fund Net Assets 43,037,877

Market Value

Cash / Cash Equivalents / Accruals

November 2012 Investment Holdings Report
12/14/2012

michelleo
Typewritten Text
5



Third Party
November 30, 2012

Cash / Cash Equivalents 0 0.00%

Equities:
Large Cap Active Pool 70,222,585 12.17%

Large Cap Index Pool 120,917,260        20.95%

Small/Mid Cap Active Pool 51,420,939          8.91%

Total US Equities 242,560,784        42.02%

Non-US Developed Markets Pool 54,143,735 9.38%

Non-US Emerging Markets Pool 39,933,432 6.92%

Total Non-US Equities 94,077,167 16.30%

Total Equities 336,637,951       58.32%

Core Bonds 240,555,678       41.68%

Total Third Party Ownership 577,193,629 100.00%

Market Value % of Net Assets
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