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State Investment Council
Managed Net Assets

SIC Apr 12 Package.xIsx
5/16/2012

April 30, 2012
Cash & Accrue Other Assets % of
Securities Income & Liabilities Net Assets Total
Equities
Domestic Equities:
Large Cap Pools
Large Cap Active Pool 3,205,351,925 535,168,095 - 3,740,520,020  24.06%
Large Cap Active ETF Pool 41,805,664 41,805,664 0.27%
Large Cap Indexed Pool 1,724,662,810 5,183,479 - 1,729,846,280  11.13%
Large Cap Indexed ETF Pool 24,960,235 24,960,235 0.16%
Total Large Cap Equities 4,996,780,634 540,351,574 - 5,537,132,210  35.61%
Small/Mid Cap Pool
Mid/Small Cap Pool 919,442,568 42,138,357 (1,150,095) 960,430,830 6.18%
Mid/Small Cap ETF Pool 10,852,028 10,852,028 0.07%
Total Small/Mid Cap Equities 930,294,596 42,138,357 (1,150,095) 971,282,858 6.25%
University Equities 5,129,914 5,129,914 0.03%
Total Domestic Equities 5,932,205,144 582,489,931 (1,150,095) 6,513,544,982  41.89%
International Pools
Non-US Developed Markets 1,208,359,895 18,226,994 198,618 1,226,785,509 7.89%
Non-US Emerging Markets 962,545,596 18,163,707 2,729,970 983,439,273 6.32%
Total International Equities 2,170,905,491 36,390,701 2,928,588 2,210,224,782  14.22%
Total Equities 8,103,110,635 618,880,632 1,778,493 8,723,769,764  56.11%
Fixed Income
Core Bonds Pool 2,883,951,406 68,633,515 (417,289,454) 2,535,295467  16.31%
Credit & Structured Finance 563,628,050 134,309,018 697,937,068 4.49%
Total Fixed Income 3,447,579,456 202,942,533 (417,289,454) 3,233,232,535  20.79%
Other Securities and Cash 254,534,398 71,404,538 325,938,936 2.10%
Real Estate 669,537,317 669,537,317 4.31%
Absolute Return 890,353,356 630,640 890,984,001 5.73%
Private Equity 1,702,180,593 1,702,180,593  10.95%
Stock Distributions/Private Equity 2,853,518 2,853,518 0.02%
Total Managed Net Assets 14,815,614,875 1,076,988,203 (344,106,423)  15,548,496,664 100.00%



Land Grant Permanent Fund

April 30, 2012

Cash / Cash Equivalents / Accruals

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
Credit & Structured Finance
Total Fixed Income

Real Estate

Private Equity:
Private Equity National
Private Equity New Mexico

Stock Distributions/Private Equity
Total Private Equity

Absolute Return

Total Fund Net Assets

Long-Term
Market Value % of Net Assets Target
186,266,691 1.70% 0.00%
2,533,943,290
3,814,738 2,537,758,028 23.21%
1,519,256,841
2,794,468 1,522,051,309 13.92%
583,828,543
2,344,297 586,172,840 5.36%
4,645,982,177 42.49% 43.00%
884,809,875 8.09% 5.00%
703,756,738 6.44% 10.00%
1,588,566,613 14.53% 15.00%
6,234,548,790 57.02% 58.00%
1,826,526,638 16.71% 14.00%
546,960,938 5.00% 6.00%
2,373,487,576 21.71% 20.00%
457,755,924 4.19% 6.00%
1,020,642,101 9.34% 10.00%
1,686,252 0.02%
1,022,328,353 9.36% 10.00%
656,780,309 6.01% 6.00%
100% 100%

10,931,167,643

SIC Apr 12 Package.xlsx

5/16/2012
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Severance

Cash / Cash Equivalents / Accruals

Equities:
Large Cap Active Pool
Large Cap Index Pool

Small/Mid Cap Active Pool
University Equities

Total US Equities

Non-US Developed Markets Pool
Non-US Emerging Markets Pool
Total Non-US Equities

Total Equities

Core Bonds
Credit & Structured Finance
Total Fixed income

Economically Targeted Invest.
Real Estate

Private Equity:
Private Equity National
Private Equity New Mexico
Stock Distributions/Private Equity
Total Private Equity

Absolute Return

Total Fund Net Assets

Tax Permanent Fund

April 30, 2012
Long-Term
Market Value % of Net Assets Target
28,840,755 0.75% 0.00%
1,072,434,753 28.00%
127,778,885 3.34%
315,365,230 8.23%
5,129,914 0.13%
1,520,708,783 39.70% 43.00%
283,322,281 7.40%
236,947,901 6.19%
520,270,182 13.59% 15.00%
2,040,978,964 53.29% 58.00%
428,857,888 11.20% 14.00%
150,974,648 3.94% 6.00%
579,832,536 15.14% 20.00%
71,404,538 1.86% 0.00%
211,781,394 5.53% 6.00%
491,388,849 12.83%
190,149,643 4.96%
1,167,265 0.03%
682,705,757 17.82% 10.00%
215,059,757.00 5.61% 6.00%
3,830,603,699 100.0% 100.0%

SIC Apr 12 Package.xlsx
5/16/2012
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Tobacco Settlement Permanent Fund

April 30, 2012
Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 39,407,578 20.54%
Equities:
Large Cap Active Pool 44,516,984 23.21%
Large Cap Index Pool 23,932,149 12.48% 35.69% 46.00%
Small/Mid Cap Active Pool 13,314,147 6.94% 6.94% 11.00%
Total US Equities 81,763,280 42.63% 57.00%
Non-US Developed Markets Pool 7,248,168 3.78% 7.0%
Non-US Emerging Markets Pool 3,440,019 1.79% 3.0%
Total Non-US Equities 10,688,187 5.57% 10.00%
Total Equities 92,451,467 48.20% 67.00%
Core Bonds 45,160,040 23.54% 23.0%
Absolute Return 14,793,025 7.71% 10.00%
Total Fund Net Assets, excl. cash 152,404,532 100.00% 100.00%
Total Fund Net Assets 191,812,110

SIC Apr 12 Package.xIsx
5/16/2012
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Water Permanent Fund

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

April 30, 2012
Long-Term
Market Value % of Net Assets Target
19,392 0.04%

21,663,048 46.83%  46.83% 46.0%
5,232,820 11.31% 11.31% 11.00%
26,895,868 58.14% 57.00%

2,967,231 6.41% 7.0%

1,270,130 2.75% 3.0%
4,237,361 9.16% 10.00%

31,133,229 67.30% 67.00%

10,755,296 23.25% 23.0%

4,352,016 9.41% 10.00%
46,240,541 100.00% 100.00%

46,259,933
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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
April 30, 2012

Market Value

% of Net Assets

67,961,903
37,990,914
58,879,850
22,165,775
42,690,265

8,507,734

238,196,441

48,437,999
38,024,401

86,462,400

324,658,841

223,997,078

548,655,919

SIC Apr 12 Package.xlIsx
5/16/2012

0.00%

12.39%
6.92%
10.73%
4.04%
7.78%
1.55%

41.86%

8.83%
6.93%

15.76%

59.17%

40.83%

100.00%
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