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State Investment Council
Managed Net Assets

September 30, 2012

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

Equities

Domestic Equities:
Large Cap Pools

Large Cap Active Pool 2,207,173,789 119,801,855 (8,819,405)             2,318,156,239 14.50%
Large Cap Indexed Pool 2,327,135,923       3,351,089         (455,715)                2,330,031,297 14.57%
Large Cap Enhanced Indexed  Pool 632,115,809          3,166,927         (1,040,005)             634,242,731 3.97%

Total Large Cap Equities 5,166,425,521       126,319,871     (10,315,125)           5,282,430,267       33.03%

Small/Mid Cap Pool
Mid/Small Cap Pool 761,118,578          45,268,190       1,308,234              807,695,002 5.05%

University Equities 9,276                     9,276 0.00%

Total Domestic Equities 5,927,553,375       171,588,061     (9,006,891)             6,090,134,545       38.09%

International Pools
Non-US Developed Markets 1,317,044,356 11,765,475 (2,235,024)             1,326,574,808 8.30%
Non-US Emerging Markets 925,822,769          18,598,059       1,556,807              945,977,635          5.92%

Total International Equities 2,242,867,125       30,363,534       (678,217)                2,272,552,443       14.21%

Total Equities 8,170,420,500       201,951,595     (9,685,108)             8,362,686,988       52.30%

Fixed Income 
Core Bonds Pool 3,357,813,361       107,951,317     (409,080,121)         3,056,684,557       19.12%
Credit & Structured Finance 607,940,127          104,990,618     712,930,745          4.46%

Total Fixed Income 3,965,753,488       212,941,935     (409,080,121)         3,769,615,302       23.57%

Other Securities and Cash 132,704,645     54,577,612            187,282,257          1.17%

Real Estate 733,179,938          733,179,938          4.58%

Real Assets 52,355,610            3,924,936         56,280,547            0.35%

Absolute Return 991,870,320          98,521,596       1,090,391,923       6.82%

Private Equity 1,788,711,807       1,788,711,807       11.19%
Stock Distributions/Private Equity 2,739,008              2,739,008              0.02%

Total Managed Net Assets 15,705,030,671     650,044,707     (364,187,617)         15,990,887,770     100.00%

September 2012 Investment Holdings Report
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Land Grant Permanent Fund

Long-Term

Target

Cash / Cash Equivalents / Accruals 113,839,484 1.01% 0.00%

Equities:
Large Cap Active Pool 1,149,187,181 10.21%

Large Cap Index Pool 2,182,279,785         19.40%

Large Cap Enhanced Indexed  Pool 529,306,784            4.70%

Small/Mid Cap Active Pool 479,865,701            4.26%

Total US Equities 4,340,639,451      38.57% 43.00%

Non-US Developed Markets Pool 949,811,167 8.45% 5.00%

Non-US Emerging Markets Pool 675,395,646 6.01% 10.00%

Total Non-US Equities 1,625,206,813      14.46% 15.00%

Total Equities 5,965,846,264      53.03% 58.00%

Core Bonds 2,196,234,058 19.54% 14.00%

Credit & Structured Finance 536,035,248 4.77% 6.00%

Total Fixed Income 2,732,269,306      24.31% 20.00%

Real Estate 504,885,337 4.49% 6.00%

Real Assets 42,210,411 0.38% 1.00%

Private Equity:
Private Equity National 1,069,307,392 9.51%

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

Total Private Equity 1,069,307,392      9.51% 10.00%

Absolute Return 813,773,113         7.24% 6.00%

Total Fund Net Assets 11,242,131,307 100% 100%

Market Value % of Net Assets

September 30, 2012
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Severance Tax Permanent Fund
September 30, 2012

Long-Term

Target

Cash / Cash Equivalents / Accruals 18,759,087 0.47% 0.00%

Equities:
Large Cap Active Pool 1,036,179,033 26.03%

Large Cap Index Pool 1,164,610                0.03%

Large Cap Enhanced Indexed  Pool 104,935,948            2.64%

Small/Mid Cap Active Pool 258,121,971            6.48%

University Equities 9,276                       0.00%

Total US Equities 1,400,410,839         35.18% 43.00%

Non-US Developed Markets Pool 315,416,518            7.92%

Non-US Emerging Markets Pool 227,399,001            5.71%

Total Non-US Equities 542,815,519            13.63% 15.00%

Total Equities 1,943,226,357    48.81% 58.00%

Core Bonds 566,152,835            14.22% 14.00%

Credit & Structured Finance 176,894,014            4.44% 6.00%

Total Fixed income 743,046,849       18.66% 20.00%

Economically Targeted Invest. 54,577,612         1.37% 0.00%

Real Estate 228,294,602       5.73% 6.00%

Real Assets 14,070,136         0.35%

Private Equity:
Private Equity National 517,871,707            13.01%

Private Equity New Mexico 201,532,708            5.06%
Stock Distributions/Private Equity 2,739,007                0.07%

Total Private Equity 722,143,422       18.14% 10.00%

Absolute Return 257,296,474.00  6.46% 6.00%

Total Fund Net Assets 3,981,414,539 100.0% 100.0%

 

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

Long-Term

Target

86,700             0.06%

Equities:
Large Cap Active Pool 45,292,736 28.93%

Large Cap Index Pool 24,754,210      15.81% 44.75% 46.00%

Small/Mid Cap Active Pool 13,361,683      8.54% 8.54% 11.00%

Total US Equities 83,408,629      53.28% 57.00%

Non-US Developed Markets Pool 7,338,943 4.69% 7.0%

Non-US Emerging Markets Pool 3,301,388 2.11% 3.0%

Total Non-US Equities 10,640,331      6.80% 10.00%

Total Equities 94,048,960      60.08% 67.00%

Core Bonds 47,469,716      30.33% 23.0%

Absolute Return 14,930,872      9.54% 10.00%

Total Fund Net Assets, excl. cash 156,449,548    100.00% 100.00%

Total Fund Net Assets 156,536,248

Cash / Cash Equivalents / Accruals

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

Long-Term

% of Net Assets Target

19,392              0.05%

Equities:
Large Cap Active Pool 17,801,369 41.40% 41.40% 46.0%

Small/Mid Cap Active Pool 5,251,504        12.21% 12.21% 11.00%

Total US Equities 23,052,873       53.61% 57.00%

Non-US Developed Markets Pool 3,004,392 6.99% 7.0%

Non-US Emerging Markets Pool 1,218,942 2.84% 3.0%

Total Non-US Equities 4,223,334         9.82% 10.00%

Total Equities 27,276,207       63.43% 67.00%

Core Bonds 11,305,369       26.30% 23.0%

Absolute Return 4,392,570         10.22% 10.00%

Total Fund Net Assets, excl. cash 42,974,146       100.00% 100.00%

Total Fund Net Assets 42,993,538

Market Value

Cash / Cash Equivalents / Accruals

September 2012 Investment Holdings Report
10/16/2012
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Third Party
September 30, 2012

Cash / Cash Equivalents 0 0.00%

Equities:
Large Cap Active Pool 69,695,869 12.27%

Large Cap Index Pool 121,834,141        21.46%

Small/Mid Cap Active Pool 51,094,339          9.00%

Total US Equities 242,624,349        42.73%

Non-US Developed Markets Pool 51,003,831 8.98%

Non-US Emerging Markets Pool 38,662,579 6.81%

Total Non-US Equities 89,666,410 15.79%

Total Equities 332,290,759       58.52%

Core Bonds 235,524,024       41.48%

Total Third Party Ownership 567,814,783 100.00%

Market Value % of Net Assets
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