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State Investment Council

Managed Net Assets
August 31, 2010

Cash & Accrued  Other Assets % of
Securities Income & Liabilities Net Assets Total

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

3,270,227,320 143,269,477 (60,090,185) 3,353,406,615
31,419,332 216,102 (19,315) 31,616,118
1,070,800,532 6,893,571 (15,725,169) 1,061,968,934
18,497,702 788,819 (11,204) 19,275,316
4,390,944,886 151,167,969 (75,845,873) 4,466,266,983
1,279,741,027 21,716,849 (135,692) 1,301,322,183
8,087,569 312,754 (8,948) 8,391,376
1,287,828,596 22,029,603 (144,640) 1,309,713,559
6,759,003 6,759,003
5,685,532,485 173,197,572 (75,990,513) 5,782,739,545
630,063,465 6,571,637 (9,508,218) 627,126,881
1,177,883,127 95,784,236 (39,123,307) 1,234,544,053
1,807,946,592 102,355,873 (48,631,525) 1,861,670,934
7,493,479,077 275,553,445 (124,622,038) 7,644,410,479
1,650,675,909 285,073,501 (69,115,129) 1,866,634,280
414,960,682 26,488,521 434,332 441,883,532
2,065,636,591 311,562,022 (68,680,797) 2,308,517,812
94,318,541 143,250,895 237,569,436

497,363,346 497,363,346
806,553,547 110,072,392 (357,232) 916,268,702
1,425,115,514 1,425,115,514
2,240,689 2,240,689
12,290,388,764 697,187,859 (193,660,067)  13,031,486,270

SIC Aug 10 Package.xlsx

10/26/2010

25.73%
0.24%
8.15%
0.15%

34.27%

9.99%
0.06%
10.05%
0.05%
44.38%
4.81%
9.47%
14.29%

58.66%

14.32%
3.39%
17.71%
1.82%
3.82%
7.03%

10.94%
0.02%

100.00%



Land Grant Permanent Fund
August 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
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
17,920,639 0.20% 0.00%
2,330,362,162
2,840,950 2,333,203,112 25.91%
760,186,086
2,094,148 762,280,234 8.47% 34.38% 41.00%
998,393,822
1,749,952 1,000,143,774 11.11% 11.11% 10.00%
4,095,627,120 45.49% 51.00%
390,576,431 4.34% 7.00%
880,338,411 9.78% 3.00%
1,270,914,842 14.12% 10.00%
5,366,541,962 59.61% 61.00%
1,450,380,543 16.11% 10.00%
307,857,556 3.42% 5.00%
1,758,238,099 19.53% 15.00%
0 0.00%
331,336,286 3.68% 3.00%
851,663,823 9.46% 6.00%
1,369,820 0.02%
853,033,643 9.48% 6.00%
674,206,055 7.49% 15.00%
100% 100%

9,001,276,684

SIC Aug 10 Package.xlsx
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Severance Tax Permanent Fund
August 31, 2010

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 27,095,274 0.80% 0.00%
Equities:
Large Cap Active Pool 929,219,062 27.28%
Large Cap Index Pool 248,187,841 7.29% 34.77% 39.00%
Small/Mid Cap Active Pool 268,936,729 7.89% 9.00%
University Equities 6,759,003 0.20%
Total US Equities 1,453,102,635 42.66% 48.00%
Non-US Developed Markets Pool 189,905,028 5.57% 7.00%
Non-US Emerging Markets Pool 334,487,068 9.82% 3.00%
Total Non-US Equities 524,392,096 15.39% 10.00%
Total Equities 1,977,494,731 58.05% 58.00%
Core Bonds 155,097,659 4.55% 6.00%
Credit & Structured Finance 134,024,495 3.93% 5.00%
Total Fixed income 289,122,154 8.48% 11.00%
Economically Targeted Invest. 143,250,895 4.20% 1.00%
Real Estate 166,027,060 4.87% 3.00%
Private Equity:
Private Equity National 413,706,417 12.14% 6.00%
Private Equity New Mexico 159,745,274 4.69% 6.00%
Stock Distributions/Private Equity 870,868 0.03%
Total Private Equity 574,322,559 16.86% 12.00%
Absolute Return 229,395,900 6.73% 15.00%
Total Fund Net Assets 3,406,708,573 100.0% 100.0%

SIC Aug 10 Package.xIsx
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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

August 31, 2010

Long-Term
Market Value % of Net Assets Target
45,381,586 33.86%
24,652,894 18.32%
4,559,330 3.40% 21.72% 46.00%
9,459,867 7.06% 7.06% 11.00%
38,572,091 28.78% 57.00%
5,410,004 4.04% 7.0%
3,287,613 2.45% 3.0%
8,697,617 6.49% 10.00%
47,269,708 35.27% 67.00%
32,300,025 24.10% 23.0%
9,061,148 6.76% 10.00%
88,630,881 100.00% 100.00%

134,012,467

SIC Aug 10 Package.xlsx

10/26/2010
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Water Permanent Fund
August 31, 2010

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 3,918,977 9.10% 23.73%
Equities:
Large Cap Active Pool 13,182,504 30.60% 30.60% 46.0%
Small/Mid Cap Active Pool 4,237,933 9.84% 9.84% 11.00%
Total US Equities 17,420,437 40.44% 57.00%
Non-US Developed Markets Pool 2,207,665 5.12% 7.0%
Non-US Emerging Markets Pool 1,470,079 3.41% 3.0%
Total Non-US Equities 3,677,744 8.54% 10.00%
Total Equities 21,098,181 48.98% 67.00%
Core Bonds 14,457,673 33.56% 23.0%
Absolute Return 3,606,724 8.37% 10.00%
Total Fund Net Assets, excl. cash 39,162,578 100.02% 100.00%
Total Fund Net Assets 43,081,555
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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

August 31, 2010

Market Value

% of Net Assets

Long-Term
Target

2,083

s 2083

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
August 31, 2010

Market Value % of Net Assets
Cash / Cash Equivalents 0 0.00%
Equities:
Large Cap Active Pool 56,089,879 12.56%
Large Cap Active ETF Pool 28,775,162
Large Cap Index Pool 49,037,143 10.98%
Large Cap Index ETF Pool 17,181,170
Small/Mid Cap Active Pool 20,294,013 4.55%
Small/Mid Cap Active ETF Pool 6,641,423
Total US Equities 178,018,790 28.10%
Non-US Developed Markets Pool 39,027,771 8.74%
Non-US Emerging Markets Pool 14,961,132 3.35%
Total Non-US Equities 53,988,903 12.09%
Total Equities 232,007,693 51.97%
Core Bonds 214,399,872 48.03%
High Yield Bonds - 0.00%
Total Third Party Ownership 446,407,565 100.00%

SIC Aug 10 Package.xlsx
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