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State Investment Council
Managed Net Assets

June 30, 2012

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

Equities

Domestic Equities:
Large Cap Pools

Large Cap Active Pool 2,129,080,176 57,466,847 4,816,265              2,191,363,295 14.27%
Large Cap Indexed Pool 2,719,753,152       3,346,386         (154,171)                2,722,945,367 17.74%
Large Cap Enhanced Indexed  Pool 435,632,742          2,411,453         (186,871)                437,857,324 2.85%

Total Large Cap Equities 5,284,466,070       63,224,686       4,475,223              5,352,165,986       34.86%

Small/Mid Cap Pool
Mid/Small Cap Pool 873,863,585          33,604,603       (99,069)                  907,369,119 5.91%

Total Small/Mid Cap Equities 873,863,585          33,604,603       (99,069)                  907,369,119 5.91%

University Equities 5,064,892              5,064,892 0.03%

Total Domestic Equities 6,163,394,547       96,829,289       4,376,154              6,264,599,997       40.81%

International Pools
Non-US Developed Markets 1,157,774,803 8,260,063 (2,245,583)             1,163,789,284 7.58%
Non-US Emerging Markets 864,891,955          21,301,813       1,636,935              887,830,703          5.78%

Total International Equities 2,022,666,758       29,561,876       (608,648)                2,051,619,987       13.36%

Total Equities 8,186,061,305       126,391,165     3,767,506              8,316,219,984       54.17%

Fixed Income 
Core Bonds Pool 2,994,136,458       84,852,397       (511,987,813)         2,567,001,042       16.72%
Credit & Structured Finance 597,688,206          106,922,046     704,610,252          4.59%

Total Fixed Income 3,591,824,664       191,774,443     (511,987,813)         3,271,611,294       21.31%

Other Securities and Cash 327,530,306     71,369,518            398,899,824          2.60%

Real Estate 689,825,738          689,825,738          4.49%

Real Assets 32,052,875            488,773           32,541,648            0.21%

US Treasuries -                        -                        0.00%

Absolute Return 881,742,912          6,340,987         888,083,905          5.79%

Private Equity 1,751,359,469       1,751,359,469       11.41%
Stock Distributions/Private Equity 2,643,628              2,643,628              0.02%

Total Managed Net Assets 15,135,510,591     652,525,674     (436,850,789)         15,351,185,490     100.00%
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Land Grant Permanent Fund

Long-Term
Target

Cash / Cash Equivalents / Accruals 202,102,986 1.88% 0.00%

Equities:
Large Cap Active Pool 1,084,348,760 10.07%
Large Cap Index Pool 2,451,365,420      22.80%
Large Cap Enhanced Indexed  Pool 394,071,592         3.67%

Small/Mid Cap Active Pool 547,762,702         5.09%
Total US Equities 4,477,548,474      41.64% 41.64% 43.00%

Non-US Developed Markets Pool 838,053,718 7.79% 5.00%
Non-US Emerging Markets Pool 633,881,952 5.90% 10.00%

Total Non-US Equities 1,471,935,670      13.69% 15.00%

Total Equities 5,949,484,144      55.33% 58.00%

Core Bonds 1,849,036,666 17.20% 14.00%
Credit & Structured Finance 556,897,071 5.18% 6.00%

Total Fixed Income 2,405,933,737      22.38% 20.00%

Real Estate 471,869,093 4.39% 6.00%

Real Assets 24,406,236 0.23% 1.00%

Private Equity:
Private Equity National 1,042,105,059 9.69% 10.00%
Private Equity New Mexico -                          -                 
Stock Distributions/Private Equity 1,558,668                0.01%

Total Private Equity 1,043,663,727      9.70% 10.00%

Absolute Return 654,642,533         6.09% 6.00%

Total Fund Net Assets 10,752,102,456 100% 100%

Market Value % of Net Assets

June 30, 2012
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Severance Tax Permanent Fund
June 30, 2012

Long-Term
Target

Cash / Cash Equivalents / Accruals 125,321,246 3.24% 0.00%

Equities:
Large Cap Active Pool 977,716,665 25.29%
Large Cap Index Pool 133,684,147            3.46%
Large Cap Enhanced Indexed  Pool 43,785,733              1.13%

Small/Mid Cap Active Pool 294,700,291            7.62%

University Equities 5,064,892                0.13%
Total US Equities 1,454,951,729         37.63% 43.00%

Non-US Developed Markets Pool 268,350,633            6.94%
Non-US Emerging Markets Pool 213,421,755            5.52%

Total Non-US Equities 481,772,388            12.46% 15.00%

Total Equities 1,936,724,116   50.09% 58.00%

Core Bonds 434,143,116            11.23% 14.00%
Credit & Structured Finance 147,711,698            3.82% 6.00%

Total Fixed income 581,854,814      15.05% 20.00%

Economically Targeted Invest. 71,369,518        1.85% 0.00%

Real Estate 217,956,646      5.64% 6.00%

Real Assets 8,135,412          0.21%

Private Equity:
Private Equity National 504,665,957            13.05%
Private Equity New Mexico 204,588,453            5.29%
Stock Distributions/Private Equity 1,084,959                0.03%

Total Private Equity 710,339,369      18.37% 10.00%

Absolute Return 214,359,752.00 5.54% 6.00%

Total Fund Net Assets 3,866,060,873 100.0% 100.0%

 

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

Long-Term
Target

86,700             0.06%

Equities:
Large Cap Active Pool 42,737,268 28.69%
Large Cap Index Pool 23,286,843      15.63% 44.32% 46.00%
Small/Mid Cap Active Pool 12,441,710      8.35% 8.35% 11.00%

Total US Equities 78,465,821      52.67% 57.00%

Non-US Developed Markets Pool 6,865,152 4.61% 7.0%
Non-US Emerging Markets Pool 3,098,465 2.08% 3.0%

Total Non-US Equities 9,963,617        6.69% 10.00%

Total Equities 88,429,438      59.36% 67.00%

Core Bonds 45,716,591      30.69% 23.0%

Absolute Return 14,744,875      9.90% 10.00%

Total Fund Net Assets, excl. cash 148,890,904    100.00% 100.00%

Total Fund Net Assets 148,977,604

Cash / Cash Equivalents / Accruals

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

Long-Term
% of Net Assets Target

19,392              0.04%

Equities:
Large Cap Active Pool 20,796,996 46.33% 46.33% 46.0%
Small/Mid Cap Active Pool 4,889,928        10.89% 10.89% 11.00%

Total US Equities 25,686,924       57.22% 57.00%

Non-US Developed Markets Pool 2,810,433 6.26% 7.0%
Non-US Emerging Markets Pool 1,144,018 2.55% 3.0%

Total Non-US Equities 3,954,451         8.81% 10.00%

Total Equities 29,641,375       66.03% 67.00%

Core Bonds 10,887,845       24.26% 23.0%

Absolute Return 4,337,851         9.66% 10.00%

Total Fund Net Assets, excl. cash 44,867,071       99.99% 100.00%

Total Fund Net Assets 44,886,463

Market Value

Cash / Cash Equivalents / Accruals

June 2012 Investment Holdings Report.xlsx
7/18/2012
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Third Party
June 30, 2012

Cash / Cash Equivalents 0 0.00%

Equities:
Large Cap Active Pool 65,763,552 12.20%
Large Cap Active ETF Pool 0 0.00%
Large Cap Index Pool 114,610,398        21.26%
Large Cap Index ETF Pool -                       0.00%
Small/Mid Cap Active Pool 47,574,687          8.82%
Small/Mid Cap Active ETF Pool -                       0.00%

Total US Equities 227,948,637        42.28%

Non-US Developed Markets Pool 47,709,393 8.85%
Non-US Emerging Markets Pool 36,284,454 6.73%

Total Non-US Equities 83,993,847 15.58%

Total Equities 311,942,484       57.86%

Core Bonds 227,218,287       42.14%

Total Third Party Ownership 539,160,771 100.00%

Market Value % of Net Assets
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