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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
December 31, 2010

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
3,848,901,084 201,619,226 (22,964,609) 4,027,555,702  27.39%
37,567,121 487,754 (31,381) 38,023,494 0.26%
1,062,827,820 4,352,492 (7,224,367) 1,059,955,944 7.21%
22,093,257 917,377 (18,919) 22,991,715 0.16%
4,971,389,282 207,376,849 (30,239,276) 5,148,526,855  35.01%
1,165,621,258 47,594,427 (2,819,550) 1,210,396,134 8.23%
10,479,412 385,393 (12,166) 10,852,639 0.07%
1,176,100,670 47,979,820 (2,831,716) 1,221,248,773 8.30%
7,422,551 7,422,551 0.05%
6,154,912,503 255,356,669 (33,070,992) 6,377,198,179  43.36%
1,465,702,810 11,016,685 (5,006,695) 1,471,712,800  10.01%
718,954,609 12,211,950 (4,075,116) 727,091,442 4.94%
2,184,657,419 23,228,635 (9,081,811) 2,198,804,242  14.95%
8,339,569,922 278,585,304 (42,152,803) 8,576,002,421  58.31%
1,870,269,630 35,473,785 (27,867,131) 1,877,876,284  12.77%
461,967,868 42,460,088 504,427,956 3.43%
2,332,237,498 77,933,873 (27,867,131) 2,382,304,240  16.20%
88,801,793 120,911,852 209,713,645 1.43%
524,596,980 524,596,980 3.57%
602,408,800 602,408,800 4.10%
766,050,524 141,479,745 (662,451) 906,867,818 6.17%
1,499,769,089 1,499,769,089  10.20%
4,826,841 4,826,841 0.03%
14,069,459,654 497,998,922 (70,682,385)  14,706,489,834  100.00%
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Land Grant Permanent Fund
December 31, 2010

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
27,113,418 0.27% 0.00%
2,805,301,377
3,426,660 2,808,728,037 27.49%
910,404,375
2,509,902 912,914,277 8.94% 36.43% 41.00%
892,653,506
2,263,230 894,916,736 8.76% 8.76% 10.00%
4,616,559,050 45.19% 51.00%
971,905,724 9.52% 7.00%
527,779,261 517% 3.00%
1,499,684,985 14.69% 10.00%
6,116,244,035 59.88% 61.00%
1,369,025,907 13.41% 10.00%
351,432,019 3.44% 5.00%
1,720,457,926 16.85% 15.00%
431,770,800 4.23%
351,968,079 3.45% 3.00%
895,091,418 8.77% 6.00%
3,219,046 0.03%
898,310,464 8.80% 6.00%
666,149,192 6.52% 15.00%
10,212,013,914 100% 100%

SIC Dec 10 Package.xIsx
1/20/2011
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Severance Tax Permanent Fund
December 31, 2010

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
12,381,094 0.33% 0.00%
1,104,121,875 29.08%
84,549,702 2.23% 31.51% 39.00%
274,083,062 7.22% 9.00%
7,422,551 0.20%
1,470,177,190 38.73% 48.00%
443,050,058 11.67% 7.00%
175,422,378 4.62% 3.00%
618,472,436 16.29% 10.00%
2,088,649,626 55.02% 58.00%
245,028,864 6.45% 6.00%
152,994,455 4.03% 5.00%
398,023,319 10.48% 11.00%
170,638,000 4.49%
120,911,852 3.18% 1.00%
172,628,901 4.55% 3.00%
436,453,014 11.49% 6.00%
168,224,659 4.43% 6.00%
1,607,794 0.04%
606,285,467 15.96% 12.00%
227,806,391 6.00% 15.00%
100.0% 100.0%

3,797,324,650

SIC Dec 10 Package.xlsx

1/20/2011
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Tobacco Settlement Permanent Fund
December 31, 2010

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

Long-Term
Market Value % of Net Assets Target
45,385,870 31.30%
30,191,170 20.82%
5,529,687 3.81% 24.64% 46.00%
11,906,654 8.21% 8.21% 11.00%
47,627,511 32.85% 57.00%
6,372,075 4.39% 7.0%
3,899,646 2.69% 3.0%
10,271,721 7.08% 10.00%
57,899,232 39.93% 67.00%
32,472,573 22.40% 23.0%
9,236,738 6.37% 10.00%
99,608,543 100.00% 100.00%

144,994,413

SIC Dec 10 Package.xIsx

1/20/2011
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Water Permanent Fund

December 31, 2010

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 8.16% 23.73%
16,209,706 33.76% 33.76% 46.0%
5,334,069 11.11% 11.11% 11.00%
21,543,775 44.87% 57.00%
2,600,260 5.42% 7.0%
1,743,756 3.63% 3.0%
4,344,016 9.05% 10.00%
25,887,791 53.92% 67.00%
14,534,908 30.27% 23.0%
3,676,617 7.66% 10.00%
44,099,316 100.01% 100.00%

48,018,662
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Unemployment Trust 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
Total Fixed Income

Absolute Return

Total Fund Net Assets, excl. cash

Total Fund Net Assets

December 31, 2010

Market Value

% of Net Assets

Long-Term
Target

2,083

$ 2,083

10

100.00%

0.00%

0.00%
0.00%

0.00%
0.00%
0.00%
0.00%

0.00%
0.00%

0.00%

0.00%

100.00%




Third Party
December 31, 2010

Market Value % of Net Assets
Cash / Cash Equivalents 0 0.00%
Equities:
Large Cap Active Pool 71,731,485 14.23%
Large Cap Active ETF Pool 34,596,825
Large Cap Index Pool 59,473,647 11.80%
Large Cap Index ETF Pool 20,481,815
Small/Mid Cap Active Pool 26,418,990 5.24%
Small/Mid Cap Active ETF Pool 8,589,413
Total US Equities 221,292,175 31.27%
Non-US Developed Markets Pool 47,784,711 9.48%
Non-US Emerging Markets Pool 18,246,339 3.62%
Total Non-US Equities 66,031,050 13.10%
Total Equities 287,323,225 56.99%
Core Bonds 216,815,527 43.01%
High Yield Bonds - 0.00%
Total Third Party Ownership 504,138,750 100.00%

SIC Dec 10 Package.xIsx
1/20/2011
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