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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

Absolute Return

Private Equity
Stock Distributions/Private Equity

Total Managed Net Assets

State Investment Council

Managed Net Assets
September 30, 2010

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
3,503,918,857 216,026,834 (92,841,198) 3,627,104,492  26.30%
34,045,684 391,355 (22,931) 34,414,108 0.25%
1,144,153,920 28,663,290 (15,550,526) 1,157,266,684 8.39%
20,045,178 896,809 (13,069) 20,928,917 0.15%
4,702,163,639 245,978,288 (108,427,724) 4,839,714,201 35.09%
1,419,511,024 28,688,105 (1,824,718) 1,446,374,406  10.49%
9,062,349 334,032 (9,716) 9,386,665 0.07%
1,428,573,373 29,022,137 (1,834,434) 1,455,761,071 10.55%
7,027,478 7,027,478 0.05%
6,137,764,490 275,000,425 (110,262,158) 6,302,502,750  45.69%
690,299,810 7,681,452 (8,646,059) 689,335,203 5.00%
1,321,865,496 52,150,846 (4,342,980) 1,369,673,362 9.93%
2,012,165,306 59,832,298 (12,989,039) 2,059,008,565  14.93%
8,149,929,796 334,832,723 (123,251,197) 8,361,511,315  60.62%
1,856,102,745 82,065,134 (62,331,564) 1,875,836,310  13.60%
419,060,430 36,110,153 455,170,578 3.30%
2,275,163,175 118,175,287 (62,331,564) 2,331,006,888  16.90%
108,815,933 142,785,567 251,601,500 1.82%
501,400,988 501,400,988 3.64%
794,656,916 123,247,765 (348,851) 917,555,825 6.65%
1,427,790,505 1,427,790,505  10.35%
2,681,465 2,681,465 0.02%
13,151,622,845 576,255,775 (185,931,612)  13,793,548,486  100.00%

SIC Sept 10 Package.xlsx

10/27/2010



Land Grant Permanent Fund
September 30, 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
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
33,950,653 0.36% 0.00%
2,520,348,831
3,092,371 2,523,441,202 26.42%
828,411,782
2,273,801 830,685,583 8.70% 35.12% 41.00%
1,109,680,039
1,957,512 1,111,637,551 11.64% 11.64% 10.00%
4,465,764,336 46.76% 51.00%
429,319,949 4.50% 7.00%
976,697,246 10.23% 3.00%
1,406,017,195 14.73% 10.00%
5,871,781,531 61.49% 61.00%
1,456,907,014 15.26% 10.00%
317,114,592 3.32% 5.00%
1,774,021,606 18.58% 15.00%
0 0.00%
335,725,212 3.52% 3.00%
855,884,877 8.96% 6.00%
1,611,986 0.02%
857,496,863 8.98% 6.00%
675,153,140 7.07% 15.00%
100% 100%

9,548,129,005

SIC Sept 10 Package.xIsx

10/27/2010
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Severance Tax Permanent Fund
September 30, 2010

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 25,560,876 0.71% 0.00%
Equities:
Large Cap Active Pool 1,004,101,081 27.96%
Large Cap Index Pool 270,421,361 7.53% 35.69% 39.00%
Small/Mid Cap Active Pool 298,913,832 8.32% 9.00%
University Equities 7,027,478 0.20%
Total US Equities 1,580,463,752 44.01% 48.00%
Non-US Developed Markets Pool 208,742,799 5.81% 7.00%
Non-US Emerging Markets Pool 371,098,884 10.33% 3.00%
Total Non-US Equities 579,841,683 16.14% 10.00%
Total Equities 2,160,305,435 60.15% 58.00%
Core Bonds 155,795,574 4.34% 6.00%
Credit & Structured Finance 138,054,507 3.84% 5.00%
Total Fixed income 293,850,081 8.18% 11.00%
Economically Targeted Invest. 142,785,567 3.98% 1.00%
Real Estate 165,675,776 4.61% 3.00%
Private Equity:
Private Equity National 415,757,869 11.58% 6.00%
Private Equity New Mexico 156,147,759 4.35% 6.00%
Stock Distributions/Private Equity 1,069,478 0.03%
Total Private Equity 572,975,106 15.96% 12.00%
Absolute Return 229,718,142 6.40% 15.00%
Total Fund Net Assets 3,590,870,983 100.0% 100.0%

SIC Sept 10 Package.xlIsx
10/27/2010
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Tobacco Settlement Permanent Fund
September 30, 2010

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 45,383,221 32.69%
Equities:
Large Cap Active Pool 26,863,383 19.35%
Large Cap Index Pool 4,970,934 3.58% 22.93% 46.00%
Small/Mid Cap Active Pool 10,514,315 7.57% 7.57% 11.00%
Total US Equities 42,348,632 30.50% 57.00%
Non-US Developed Markets Pool 5,946,653 4.28% 7.0%
Non-US Emerging Markets Pool 3,647,464 2.63% 3.0%
Total Non-US Equities 9,594,117 6.91% 10.00%
Total Equities 51,942,749 37.41% * 67.00%
Core Bonds 32,445,369 23.37% 23.0%
Absolute Return 9,073,877 6.54% 10.00%
Total Fund Net Assets, excl. cash 93,461,995 100.00% 100.00%
Total Fund Net Assets 138,845,216

SIC Sept 10 Package.xIsx
10/27/2010
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Water Permanent Fund

September 30, 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
3,919,118 8.66% 23.73%
14,423,011 31.88% 31.88% 46.0%
4,710,315 10.41% 10.41% 11.00%
19,133,326 42.29% 57.00%
2,426,657 5.36% 7.0%
1,630,990 3.60% 3.0%
4,057,647 8.97% 10.00%
23,190,973 51.26% 67.00%
14,522,731 32.10% 23.0%
3,611,790 7.98% 10.00%
41,325,494 100.01% 100.00%

45,244,612
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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

September 30, 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%




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, 2010

Market Value

% of Net Assets

61,368,074
31,321,733
53,464,075
18,655,118
22,556,089

7,429,156

194,794,245

42,899,164
16,598,732

59,497,896

254,292,141

216,167,110

470,459,251

SIC Sept 10 Package.xlsx
10/27/2010
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0.00%
13.04%
11.36%
4.79%
29.20%
9.12%
3.53%
12.65%

54.05%

45.95%

0.00%

100.00%
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