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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
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
July 31, 2011

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
4,059,207,631 151,255,348 (90,865,244) 4,119,597,727  27.07%
38,621,011 344,633 (43,981) 38,921,663 0.26%
1,081,999,282 15,075,091 (712,503) 1,096,361,870 7.20%
22,716,815 518,822 (29,119) 23,206,518 0.15%
5,202,544,739 167,193,894 (91,650,847) 5,278,087,778  34.68%
890,588,026 31,538,312 (4,557,195) 917,569,143 6.03%
10,701,505 53,095 (15,766) 10,738,834 0.07%
901,289,531 31,591,407 (4,572,961) 928,307,977 6.10%
8,992,982 8,992,982 0.06%
6,112,827,252 198,785,301 (96,223,808) 6,215,388,737  40.84%
1,399,170,890 15,112,688 (3,577,528) 1,410,706,050 9.27%
735,280,912 12,177,812 (5,698,637) 741,760,087 4.87%
2,134,451,802 27,290,500 (9,276,165) 2,152,466,137  14.14%
8,247,279,054 226,075,801 (105,499,973) 8,367,854,874  54.99%
2,915,915,745 112,571,034 (111,941,509) 2,916,545270  19.17%
482,721,862 89,939,990 572,661,849 3.76%
3,398,637,607 202,511,024 (111,941,509) 3,489,207,119  22.93%
128,397,138 104,756,800 233,153,938 1.53%
553,536,388 553,536,388 3.64%
140,785,937 140,785,937 0.93%
779,696,357 3,508,952 (1,084,251) 782,121,055 5.14%
1,646,366,059 1,646,366,059  10.82%
4,377,517 4,377,517 0.03%
14,770,678,919 432,095,777 (218,525,733)  15,217,402,887 100.00%

SIC JuLY 11 Package.xlsx
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Land Grant Permanent Fund

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
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

July 31, 2011
Long-Term
Market Value % of Net Assets Target
77,702,270 0.73% 0.00%
2,884,754,455
3,551,573 2,888,306,028 27.20%
950,740,189
2,598,127 953,338,316 8.98% 36.18% 36.00%
558,825,816
2,319,846 561,145,662 5.29% 5.29% 9.00%
4,402,790,006 41.47% 45.00%
1,007,809,994 9.49% 5.00%
523,227,756 4.93% 10.00%
1,531,037,750 14.42% 15.00%
5,933,827,756 55.89% 60.00%
2,082,501,966 19.62% 14.00%
409,592,366 3.86% 6.00%
2,492,094,332 23.48% 20.00%
140,785,937 1.33%
372,685,622 3.51% 5.00%
979,948,479 9.23% 10.00%
2,685,008 0.03%
982,633,487 9.26% 10.00%
616,046,195 5.80% 5.00%
100% 100%

10,615,775,599

SIC JuLY 11 Package.xlsx
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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

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

Tax Permanent Fund
July 31, 2011

Long-Term
Market Value % of Net Assets Target
20,588,784 0.53% 0.00%
1,107,875,125 28.48%
87,774,067 2.26% 30.94% 36.00%
301,859,565 7.76% 9.00%
8,992,982 0.20%
1,506,501,740 38.70% 45.00%
343,124,838 8.82% 5.00%
173,695,423 4.46% 10.00%
516,820,261 13.28% 15.00%
2,023,322,000 51.98% 60.00%
578,835,045 14.88% 14.00%
163,068,004 4.19% 6.00%
741,903,049 19.07% 20.00%
- 0.00%
104,756,800 2.69% 0.00%
180,850,766 4.65% 5.00%
474,901,634 12.21% 10.00%
191,515,945 4.92%
1,692,508 0.04%
668,110,087 17.17% 10.00%
150,728,470.00 3.87% 5.00%
100.0% 100.0%

3,890,259,956

SIC JuLY 11 Package.xlsx
8/29/2011

4




1102/62/8
xsix'abesoed L1 AINF OIS

%00'G xom\ &nd a\\uodh * ‘XOHQ _ %06} %002 | %09¢ i %00 |gseuasSno
o\ammm \Lxmmv‘\u\nmmwm Q\KWNF;_ %9, | %8Z€L %106} %v6°0€ %ES 0 me.:mm,lw
s
spun4 ajejsy mwﬁ & Aunbg dep saninbg | awoou| dep uajeainbgy
abpaH jeay | POPYEL | qiepug | ews/pn| snuoN | paxid abie7 yseo
o/Wou09g | useo
m..! m n | | | = %000
— L %00°S
%00°0L
%8 L
deg |lews/pIN
%00°SL
AR
%00°0Z
%00°SZ
%LC
AU| payebie]
o5DE 21WOU09]
cl
sjusjeAinbg %l
o
yseo /ysed %6°€ oiesT [eoy
spun4 abpaH
%00°SE
|
%00°0¥
jab1e] wia)-6uo 0} pasedwo) uonReIo||y JudLIny uoinedo||y jualngd

Loz ‘1¢ Ainp
pun4 jusueuwlad xXe] 9dUeIdASS




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

July 31, 2011
Long-Term
Market Value % of Net Assets Target
30,086,710 20.35%
43,031,161 29.10%
5,740,567 3.88% 32.98% 46.00%
12,743,962 8.62% 8.62% 11.00%
61,515,690 41.60% 57.00%
7,768,429 5.25% 7.0%
3,861,254 2.61% 3.0%
11,629,683 7.87% 10.00%
73,145,373 49.47% 67.00%
33,728,884 22.81% 23.0%
10,904,674 7.37% 10.00%
117,778,931 100.00% 100.00%

147,865,641

SIC JuLY 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

July 31, 2011
Long-Term

Market Value % of Net Assets Target
19,392 0.04% 23.73%

20,940,011 46.28% 46.28% 46.0%
5,008,721 11.07% 11.07% 11.00%
25,948,732 57.35% 57.00%

3,180,215 7.03% 7.0%

1,425,661 3.15% 3.0%
4,605,876 10.18% 10.00%
30,554,608 67.53% 67.00%

10,228,693 22.61% 23.0%
4,442,828 9.82% 10.00%
45,226,129 100.01% 100.00%

45,245,521
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Third Party

July 31, 2011
Market Value % of Net Assets
Cash / Cash Equivalents 0 0.00%
Equities:
Large Cap Active Pool 62,996,941 12.16%
Large Cap Active ETF Pool 35,370,074
Large Cap Index Pool 52,108,496 10.05%
Large Cap Index ETF Pool 20,608,398
Small/Mid Cap Active Pool 39,131,212 7.55%
Small/Mid Cap Active ETF Pool 8,418,992
Total US Equities 218,634,113 29.76%
Non-US Developed Markets Pool 48,822,602 9.42%
Non-US Emerging Markets Pool 39,549,946 7.63%
Total Non-US Equities 88,372,548 17.05%
Total Equities 307,006,661 59.24%
Core Bonds 211,252,145 40.76%
High Yield Bonds - 0.00%
Total Third Party Ownership 518,258,806 100.00%
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