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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
January 31, 2011

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
4,020,119,080 122,188,972 (40,226,234) 4,102,081,818  27.49%
38,428,434 412,827 (33,481) 38,807,780 0.26%
1,079,329,405 4,781,403 1,718,028 1,085,828,835 7.28%
22,600,885 842,491 (20,619) 23,422,757 0.16%
5,160,477,804 128,225,693 (38,562,306) 5,250,141,190  35.18%
1,185,305,052 51,308,458 (3,122,450) 1,233,491,060 8.27%
10,463,630 385,393 (12,766) 10,836,257 0.07%
1,195,768,682 51,693,851 (3,135,216) 1,244,327,317 8.34%
7,497,835 7,497,835 0.05%
6,363,744,321 179,919,544 (41,697,522) 6,501,966,342  43.57%
1,499,989,506 11,090,999 (4,972,593) 1,506,107,912  10.09%
703,946,232 14,381,657 (6,378,014) 711,949,874 4.77%
2,203,935,738 25,472,656 (11,350,607) 2,218,057,786  14.86%
8,567,680,059 205,392,200 (53,048,129) 8,720,024,128  58.43%
1,857,202,401 54,418,485 (25,240,186) 1,886,380,700  12.64%
483,274,626 45,435,506 528,710,128 3.54%
2,340,477,027 99,853,991 (25,240,186) 2,415,090,828  16.18%
123,093,576 120,378,818 243,472,394 1.63%
524,381,714 524,381,714 3.51%
603,786,871 603,786,871 4.05%
689,816,278 224,362,434 (732,751) 913,445,960 6.12%
1,500,516,764 1,500,516,764  10.05%
3,232,669 3,232,669 0.02%
14,229,891,382 529,608,625 (79,021,066)  14,923,951,328  100.00%

SIC Jan 11 Package.xIsx
2/18/2011



Land Grant Permanent Fund
January 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

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
56,780,554 0.55% 0.00%
2,857,657,474
3,504,251 2,861,161,725 27.57%
932,626,777
2,565,325 935,192,102 9.01% 36.58% 41.00%
909,685,749
2,259,814 911,945,563 8.79% 8.79% 10.00%
4,708,299,390 45.37% 51.00%
994,619,943 9.59% 7.00%
516,788,341 4.98% 3.00%
1,511,408,284 14.57% 10.00%
6,219,707,674 59.94% 61.00%
1,373,906,491 13.24% 10.00%
368,349,318 3.55% 5.00%
1,742,255,809 16.79% 15.00%
432,477,860 417%
351,850,127 3.39% 3.00%
898,917,890 8.66% 6.00%
1,956,145 0.02%
900,874,035 8.68% 6.00%
670,981,231 6.47% 15.00%
100% 100%

10,374,927,290

SIC Jan 11 Package.xIsx
2/18/2011
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Severance Tax Permanent Fund

January 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

US Treasuries

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
17,007,824 0.44% 0.00%
1,122,654,732 29.23%
86,613,497 2.25% 31.68% 39.00%
279,312,694 7.27% 9.00%
7,497,835 0.20%
1,496,078,759 38.95% 48.00%
453,404,494 11.80% 7.00%
171,769,234 4.47% 3.00%
625,173,728 16.27% 10.00%
2,121,252,486 55.22% 58.00%
245,902,394 6.40% 6.00%
160,359,331 4.17% 5.00%
406,261,725 10.57% 11.00%
171,309,011 4.46%
120,378,818 3.13% 1.00%
172,531,587 4.49% 3.00%
438,380,394 11.41% 6.00%
163,218,479 4.25% 6.00%
1,276,523 0.03%
602,875,396 15.69% 12.00%
229,458,827.00 5.97% 15.00%
100.0% 100.0%

3,841,075,674

SIC Jan 11 Package.xlsx
2/18/2011
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Tobacco Settlement Permanent Fund
January 31, 2011

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 45,385,870 30.97%
Equities:
Large Cap Active Pool 31,120,723 21.24%
Large Cap Index Pool 5,664,664 3.87% 25.10% 46.00%
Small/Mid Cap Active Pool 12,133,838 8.28% 8.28% 11.00%
Total US Equities 48,919,225 33.38% 57.00%
Non-US Developed Markets Pool 6,520,996 4.45% 7.0%
Non-US Emerging Markets Pool 3,818,436 2.61% 3.0%
Total Non-US Equities 10,339,432 7.06% 10.00%
Total Equities 59,258,657 40.44% 67.00%
Core Bonds 32,588,338 22.24% 23.0%
Absolute Return 9,303,739 6.35% 10.00%
Total Fund Net Assets, excl. cash 101,150,734 100.00% 100.00%
Total Fund Net Assets 146,536,604

SIC Jan 11 Package.xlsx
2/18/2011
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Water Permanent Fund

January 31, 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

Long-Term

Market Value % of Net Assets Target
3,919,346 8.04% 23.73%

16,708,785 34.29% 34.29% 46.0%
5,435,845 11.16% 11.16% 11.00%
22,144,630 45.45% 57.00%

2,661,030 5.46% 7.0%

1,707,442 3.50% 3.0%
4,368,472 8.97% 10.00%
26,513,102 54.42% 67.00%

14,586,725 29.94% 23.0%
3,703,286 7.60% 10.00%
44,803,113 100.01% 100.00%

48,722,459
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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
January 31, 2011

Market Value

% of Net Assets

73,940,018
35,303,516
60,925,367
20,857,436
26,923,077

8,576,446

226,525,860

48,901,472
17,866,362

66,767,834

293,293,694

219,398,256

512,691,948

SIC Jan 11 Package.xIsx
2/18/2011
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0.00%
14.42%
11.88%
5.25%
31.56%
9.54%
3.48%
13.02%

57.21%

42.79%

0.00%

100.00%
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