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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
September 30, 2011

Cash & Accru Other Assets % of

Securities Income & Liabilities Net Assets Total
3,440,029,766 83,874,006 (1,594,391) 3,522,309,381  25.66%
33,706,801 525,449 (43,981) 34,188,269 0.25%
1,234,963,162 4,288,605 (709,747) 1,238,542,020 9.02%
19,878,311 631,009 (29,119) 20,480,201 0.15%
4,728,578,040 89,319,069 (2,377,238) 4,815,519,871 35.08%
729,606,583 32,018,857 (4,514,036) 757,111,404 5.52%
8,653,723 92,100 (15,766) 8,730,057 0.06%
738,260,306 32,110,957 (4,529,802) 765,841,461 5.58%
8,608,665 8,608,665 0.06%

- 0

5,475,447,011 121,430,026 (6,907,040) 5,589,969,997 40.73%
941,157,310 43,535,583 245,989,014 1,230,681,907 8.97%
562,573,435 8,816,288 (8,124,388) 563,265,335 4.10%
1,503,730,745 52,351,871 237,864,626 1,793,947,242  13.07%
6,979,177,756 173,781,897 230,957,586 7,383,917,239  53.80%
2,349,696,026 236,528,657 (96,777,110) 2,489,447,573  18.14%
464,819,475 98,698,515 563,517,990 4.11%
2,814,515,501 335,227,172 (96,777,110) 3,052,965,563  22.24%
152,608,936 89,242,744 241,851,680 1.76%
583,008,123 583,008,123 4.25%
- - 0.00%
743,527,470 20,389,374 (1,084,251) 762,832,593 5.56%
1,698,506,013 1,698,506,013  12.37%
2,688,619 2,688,619 0.02%
12,821,423,482 529,398,443 133,096,225 13,725,769,830  100.00%

SIC Sept 11 Packagell.xlsx
11/9/2011



Land Grant Permanent Fund
September 30, 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
103,960,762 1.09% 0.00%
2,462,995,778
3,119,655 2,466,115,433 25.75%
1,050,158,013
2,292,899 1,052,450,912 10.99% 36.74% 36.00%
460,870,366
1,885,902 462,756,268 4.83% 4.83% 9.00%
3,981,322,613 41.57% 45.00%
881,989,788 9.21% 5.00%
396,954,699 4.15% 10.00%
1,278,944,487 13.36% 15.00%
5,260,267,100 54.93% 60.00%
1,787,836,669 18.67% 14.00%
414,860,659 4.33% 6.00%
2,202,697,328 23.00% 20.00%
0 0.00%
394,351,047 4.12% 5.00%
1,011,333,862 10.56% 10.00%
1,581,859 0.02%
1,012,915,721 10.58% 10.00%
600,853,444 6.28% 5.00%
9,575,045,402 100% 100%
sept sic.xlsx

11/15/2011
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Severance Tax Permanent Fund
September 30, 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
18,542,099 0.53% 0.00%
954,084,661 27.19%
137,534,727 3.92% 31.31% 36.00%
248,947,202 7.10% 9.00%
8,608,665 0.20%
1,349,175,256 38.41% 45.00%
298,443,701 8.51% 5.00%
131,776,675 3.76% 10.00%
430,220,376 12.27% 15.00%
1,779,395,631 50.68% 60.00%
448,627,084 12.79% 14.00%
148,655,850 4.24% 6.00%
597,282,934 17.03% 20.00%
- 0.00%
89,242,744 2.54% 0.00%
188,657,076 5.38% 5.00%
490,093,390 13.97% 10.00%
197,078,763 5.62%
1,106,759 0.03%
688,278,912 19.62% 10.00%
147,011,256.00 4.19% 5.00%
3,508,410,650 100.0% 100.0%
sept sic.xlsx

11/15/2011
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Tobacco Settlement Permanent Fund
September 30, 2011

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 30,086,700 22.37%
Equities:
Large Cap Active Pool 35,512,650 26.40%
Large Cap Index Pool 4,999,501 3.72% 30.12% 46.00%
Small/Mid Cap Active Pool 10,510,099 7.81% 7.81% 11.00%
Total US Equities 51,022,250 37.93% 57.00%
Non-US Developed Markets Pool 6,447,385 4.79% 7.0%
Non-US Emerging Markets Pool 2,929,400 2.18% 3.0%
Total Non-US Equities 9,376,785 6.97% 10.00%
Total Equities 60,399,035 44.90% 67.00%
Core Bonds 33,386,712 24.82% 23.0%
Absolute Return 10,635,746 7.91% 10.00%
Total Fund Net Assets, excl. cash 104,421,493 100.00% 100.00%
Total Fund Net Assets 134,508,193
sept sic.xlsx

11/15/2011
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Water Permanent Fund

September 30, 2011

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

Market value per reconciliation

Change in MV spreadsheet

NOTE: hidden rows. 23-24

Long-Term
Market Value % of Net Assets Target
19,392 0.05% 23.73%
17,281,323 43.63% 43.63% 46.0%
4,130,752 10.43% 10.43% 11.00%
21,412,075 54.06% 57.00%
2,639,409 6.66% 7.0%
1,081,596 2.73% 3.0%
3,721,005 9.39% 10.00%
25,133,080 63.45% 67.00%
10,124,925 25.56% 23.0%
4,333,260 10.94% 10.00%
39,591,265 100.01% 100.00%
39,610,657
39,610,657
39,591,265
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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
September 30, 2011

Market Value

% of Net Assets

52,434,966
31,068,606
45,851,242
18,187,312
32,653,136

6,844,159

187,039,421

41,161,672
30,522,916

71,684,588

258,724,009

209,473,654

468,197,666

sept sic.xlsx
11/15/2011

0.00%
11.20%
9.79%
6.97%
27.97%
8.79%
6.52%
15.31%

55.26%

44.74%

0.00%

100.00%
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