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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

University 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

July 31, 2012

Cash & Accrue Other Assets % of

Securities Income & Liabilities Net Assets Total
2,149,147,934 57,441,992 2,825,460 2,209,415,386  14.31%
2,752,241,492 3,348,106 (154,171) 2,755,435,427  17.84%
592,052,973 2,194,123 1,420,893 595,667,989 3.86%
5,493,442,399 62,984,221 4,092,182 5,560,518,802 36.01%
699,524,738 47,947,682 (9,659,161) 737,813,259 4.78%
5,117,649 5,117,649 0.03%
6,198,084,786 110,931,903 (5,566,979) 6,303,449,710  40.82%
1,173,159,501 5,810,625 (2,240,432) 1,176,729,694 7.62%
867,512,300 24,470,273 (3,494,994) 888,487,580 5.75%
2,040,671,801 30,280,898 (5,735,426) 2,065,217,274 13.37%
8,238,756,587 141,212,801 (11,302,405) 8,368,666,984 54.19%
3,078,516,066 68,932,542 (523,524,825) 2,623,923,783  16.99%
600,667,965 77,033,399 1,334,552 679,035,916 4.40%
3,679,184,031 145,965,941 (522,190,273) 3,302,959,699  21.39%
294,259,848 71,351,658 365,611,506 2.37%
719,368,699 719,368,699 4.66%
34,944,875 34,944,876 0.23%
881,786,322 7,513,547 889,299,875 5.76%
1,758,634,675 1,758,634,675  11.39%
2,452,422 2,452,422 0.02%
15,315,127,611 588,952,137 (462,141,020) 15,441,938,736  100.00%
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Land Grant Permanent Fund

July 31, 2012
Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 164,396,420 1.52% 0.00%
Equities:
Large Cap Active Pool 1,095,280,718 10.10%
Large Cap Index Pool 2,480,613,422 22.89%
Large Cap Enhanced Indexed Pool 497,114,263 4.58%
Small/Mid Cap Active Pool 438,347,752 4.04%
Total US Equities 4,511,356,155 41.61% 43.00%
Non-US Developed Markets Pool 847,370,957 7.82% 5.00%
Non-US Emerging Markets Pool 634,349,711 5.86% 10.00%
Total Non-US Equities 1,481,720,668 13.68% 15.00%
Total Equities 5,993,076,823 55.29% 58.00%
Core Bonds 1,889,978,564 17.45% 14.00%
Credit & Structured Finance 560,550,506 5.17% 6.00%
Total Fixed Income 2,450,529,070 22.62% 20.00%
Real Estate 494,367,127 4.56% 6.00%
Real Assets 26,208,657 0.24% 1.00%
Private Equity:
Private Equity National 1,047,861,655 9.67%
Private Equity New Mexico - -
Stock Distributions/Private Equity 1,445,583 0.01%
Total Private Equity 1,049,307,238 9.68% 10.00%
Absolute Return 655,538,873 6.05% 6.00%
Total Fund Net Assets 100% 100%

July 2012 Investment Holdings Report.xIsx
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Severance Tax Permanent Fund

July 31, 2012
Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 129,757,354 3.35% 0.00%
Equities:
Large Cap Active Pool 987,573,600 25.51%
Large Cap Index Pool 135,279,169 3.49%
Large Cap Enhanced Indexed Pool 98,553,727 2.55%
Small/Mid Cap Active Pool 235,789,270 6.09%
University Equities 5,117,649 0.13%
Total US Equities 1,462,313,416 37.77% 43.00%
Non-US Developed Markets Pool 271,334,077 7.01%
Non-US Emerging Markets Pool 213,579,244 5.52%
Total Non-US Equities 484,913,321 12.53% 15.00%
Total Equities 1,947,226,736 50.30% 58.00%
Core Bonds 443,756,043 11.46% 14.00%
Credit & Structured Finance 118,483,929 3.06% 6.00%
Total Fixed income 562,239,972 14.52% 20.00%
Economically Targeted Invest. 71,351,658 1.84% 0.00%
Real Estate 225,001,573 5.81% 6.00%
Real Assets 8,736,219 0.23%
Private Equity:
Private Equity National 504,753,248 13.04%
Private Equity New Mexico 206,019,772 5.32%
Stock Distributions/Private Equity 1,006,838 0.03%
Total Private Equity 711,779,858 18.39% 10.00%
Absolute Return 214,653,254.00 5.55% 6.00%
Total Fund Net Assets 100.0% 100.0%

3,870,746,624

July 2012 Investment Holdings Report.xlsx
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Tobacco Settlement Permanent Fund

July 31, 2012
Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 86,700 0.06%
Equities:
Large Cap Active Pool 43,168,128 28.67%
Large Cap Index Pool 23,564,686 15.65% 44.32% 46.00%
Small/Mid Cap Active Pool 12,205,632 8.11% 8.11% 11.00%
Total US Equities 78,938,446 52.43% 57.00%
Non-US Developed Markets Pool 6,941,477 4.61% 7.0%
Non-US Emerging Markets Pool 3,100,752 2.06% 3.0%
Total Non-US Equities 10,042,229 6.67% 10.00%
Total Equities 88,980,675 59.10% 67.00%
Core Bonds 46,728,861 31.04% 23.0%
Absolute Return 14,765,064 9.81% 10.00%
Total Fund Net Assets, excl. cash 150,474,600 100.00% 100.00%

Total Fund Net Assets 150,561,300

July 2012 Investment Holdings Report.xIsx
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Water Permanent Fund

July 31, 2012
Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 19,392 0.05%
Equities:
Large Cap Active Pool 16,966,336 41.14% 41.14% 46.0%
Small/Mid Cap Active Pool 4,797,143 11.63% 11.63% 11.00%
Total US Equities 21,763,479 52.77% 57.00%
Non-US Developed Markets Pool 2,841,679 6.89% 7.0%
Non-US Emerging Markets Pool 1,144,862 2.78% 3.0%
Total Non-US Equities 3,986,541 9.67% 10.00%
Total Equities 25,750,020 62.44% 67.00%
Core Bonds 11,128,926 26.98% 23.0%
Absolute Return 4,343,790 10.53% 10.00%
Total Fund Net Assets, excl. cash 41,222,736 100.00% 100.00%
Total Fund Net Assets 41,242,128

July 2012 Investment Holdings Report.xIsx
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Cash / Cash Equivalents

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

Third Party
July 31, 2012

Market Value

% of Net Assets

66,426,552
0
115,979,598

46,673,660

229,079,810

48,241,547
36,312,933

84,554,480

313,634,290

232,332,836

545,967,126

July 2012 Investment Holdings Report.xlsx
8/22/2012

0.00%

12.17%
0.00%
21.24%
0.00%
8.55%
0.00%

41.96%

8.84%
6.65%

15.49%

57.45%

42.55%

100.00%
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