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Equities

Domestic Equities:
Large Cap Pools
Large Cap Active Pool
Large Cap Active ETF Pool
Large Cap Indexed Pool
Large Cap Indexed ETF Pool
Total Large Cap Equities

Small/Mid Cap Pool
Mid/Small Cap Pool
Mid/Small Cap ETF Pool
Total Small/Mid Cap Equities
University Equities
Equity SPD - LGPF
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
US Treasuries

Absolute Return

Private Equity
Stock Distributions/Private Equity

Total Managed Net Assets

State Investment Council

Managed Net Assets
October 31, 2011

Cash & Accru Other Assets % of

Securities Income & Liabilities Net Assets Total
3,688,200,485 209,005,954 53,589,454 3,950,795,889  27.01%
37,398,501 525,449 (43,981) 37,879,969 0.26%
1,552,586,065 4,294,409 (709,747) 1,556,170,727  10.64%
22,035,292 631,010 (29,119) 22,637,183 0.15%
5,300,220,343 214,456,822 52,806,607 5,567,483,768  38.06%
846,785,074 31,248,068 (3,882,150) 874,150,992 5.98%
9,947,151 92,102 (15,766) 10,023,484 0.07%
856,732,225 31,340,170 (3,897,916) 884,174,476 6.04%
8,900,852 8,900,852 0.06%

- 0

6,165,853,420 245,796,992 48,908,691 6,460,559,096  44.16%
1,037,076,034 15,915,149 (3,576,174) 1,049,415,009 7.17%
943,963,068 7,127,503 (1,756,852) 949,333,719 6.49%
1,981,039,102 23,042,652 (5,333,026) 1,998,748,728  13.66%
8,146,892,522 268,839,644 43,575,665 8,459,307,824  57.83%
2,342,877,015 81,713,402 (170,968,828) 2,253,621,587  15.41%
434,138,999 114,246,218 548,385,214 3.75%
2,777,016,014 195,959,620 (170,968,828) 2,802,006,801  19.15%
231,688,943 88,058,839 319,747,782 2.19%
580,654,045 580,654,045 3.97%
- - 0.00%
725,599,890 26,103,010 (1,084,251) 750,618,649 5.13%
1,713,101,253 1,713,101,253  11.71%
3,009,381 3,009,381 0.02%
13,946,273,105 490,902,274 (128,477,414)  14,628,445,735 100.00%
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Land Grant Permanent Fund
October 31, 2011

Cash / Cash Equivalents / Accruals

Equities:
Large Cap Active Pool
Large Cap Active ETF Pool

Large Cap Index Pool
Large Cap Index ETF Pool

Equity SPD

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

US Treasuries
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
159,024,702 1.55% 0.00%
2,762,617,495
3,456,520 2,766,074,015 27.03%
1,346,553,976
2,534,387 1,349,088,363 13.19% 40.22% 36.00%
532,114,916
2,165,314 534,280,230 5.22% 5.22% 9.00%
4,649,442,608 45.44% 45.00%
744,238,134 7.27% 5.00%
680,860,600 6.65% 10.00%
1,425,098,734 13.92% 15.00%
6,074,541,342 59.36% 60.00%
1,586,873,142 15.51% 14.00%
403,719,918 3.95% 6.00%
1,990,593,060 19.46% 20.00%
0 0.00%
392,737,220 3.84% 5.00%
1,021,318,084 9.98% 10.00%
1,788,452 0.02%
1,023,106,536 10.00% 10.00%
591,233,007 5.78% 5.00%
100% 100%

10,231,235,867

SIC Oct 11 Package.xlIsx
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Land Grant Permanent Fund

October 31, 2011

Current Allocation
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Severance Tax Permanent Fund
October 31, 2011

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

Stock Warrants

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

Long-Term
Market Value % of Net Assets Target
42,558,167 1.15% 0.00%
1,070,148,389 28.84%
153,036,118 4.12% 33.16% 36.00%
287,431,203 7.75% 9.00%
8,900,852 0.20%
1,519,516,563 40.91% 45.00%
250,153,229 6.74% 5.00%
229,239,001 6.18% 10.00%
479,392,230 12.92% 15.00%
1,998,908,792 53.83% 60.00%
410,814,187 11.07% 14.00%
144,663,817 3.90% 6.00%
555,478,004 14.97% 20.00%
- 0.00%
88,058,839 2.37% 0.00%
187,916,825 5.06% 5.00%
494,119,782 13.32% 10.00%
197,663,388 5.33%
1,220,928 0.03%
693,004,098 18.68% 10.00%
144,657,421.00 3.90% 5.00%
100.0% 100.0%

3,710,582,144
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Tobacco Settlement Permanent Fund

Cash / Cash Equivalents / Accruals

Equities:
Large Cap Active Pool
Large Cap Index 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

October 31, 2011

Long-Term
Market Value % of Net Assets Target
30,086,700 21.15%
39,832,741 28.00%
5,562,991 3.91% 31.90% 46.00%
12,134,823 8.53% 8.53% 11.00%
57,530,555 40.43% 57.00%
7,060,095 4.96% 7.0%
3,328,099 2.34% 3.0%
10,388,194 7.30% 10.00%
67,918,749 47.73% 67.00%
33,813,656 23.76% 23.0%
10,465,454 7.36% 10.00%
112,197,859 100.00% 100.00%

142,284,559

SIC Oct 11 Package.xlsx
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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

October 31, 2011

Long-Term

Market Value % of Net Assets Target
19,392 0.05% 23.73%

19,383,583 45.28% 45.28% 46.0%
4,769,314 11.14% 11.14% 11.00%
24,152,897 56.42% 57.00%

2,890,239 6.75% 7.0%

1,228,806 2.87% 3.0%
4,119,045 9.62% 10.00%
28,271,942 66.04% 67.00%

10,254,400 23.95% 23.0%
4,263,879 9.96% 10.00%
42,790,221 100.02% 100.00%

42,809,613
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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
High Yield Bonds

Total Third Party Ownership

Third Party
October 31, 2011

Market Value

% of Net Assets

58,813,952
34,423,435
51,019,103
20,102,805
37,700,886

7,858,176

209,918,357

45,073,355
34,677,165

79,750,520

289,668,877

211,867,685

501,536,554

SIC Oct 11 Package.xlsx
12/9/2011

0.00%
11.73%
10.17%
7.52%
29.42%
8.99%
6.91%
15.90%

57.76%

42.24%
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