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State Investment Council

Managed Net Assets
July 30, 2010

Cash & Accrued Other Assets
Securities Income & Liabilities Net Assets
Equities
Domestic Equities:
Large Cap Pools
Large Cap Active Pool 3,062,470,178 221,553,241 (132,386,912) 3,151,636,510
Large Cap Active ETF Pool 32,889,901 212,830 (15,065) 33,087,665
Large Cap Indexed Pool 1,123,817,309 5,786,741 (16,237,627) 1,113,366,423
Large Cap Indexed ETF Pool 19,368,926 785,980 (8,754) 20,146,151
Total Large Cap Equities 4,238,546,314 228,338,792 (148,648,358) 4,318,236,749
Small/Mid Cap Pool
Mid/Small Cap Pool 1,692,740,600 57,077,697 (3,518,708) 1,746,299,588
Mid/Small Cap ETF Pool 8,715,417 310,496 (7,698) 9,018,216
Total Small/Mid Cap Equities 1,701,456,017 57,388,193 (3,526,406) 1,755,317,804
University Equities 6,919,669 6,919,669
Total Domestic Equities 5,946,922,000 285,726,985 (152,174,764) 6,080,474,222
International Pools
Non-US Developed Markets 651,822,411 5,410,517 (8,979,197) 648,253,728
Non-US Emerging Markets 1,094,155,706 17,590,745 (6,518,212) 1,105,228,236
Total International Equities 1,745,978,117 23,001,262 (15,497,409) 1,753,481,964
Total Equities 7,692,900,117 308,728,247 (167,672,173) 7,833,956,186
Fixed Income
Core Bonds Pool 1,615,280,136 289,581,967 (68,627,372) 1,836,234,730
Credit & Structured Finance 403,689,059 23,736,422 - 427,425,478
Total Fixed Income 2,018,969,195 313,318,389 (68,627,372) 2,263,660,208
Other Securities and Cash 62,040,356 143,234,917 205,275,273
Real Estate 496,129,436 496,129,436
Absolute Return 841,708,186 291,848,778 (184,232) 1,133,372,727
Private Equity 1,427,319,202 1,427,319,202
Stock Distributions/Private Equity 2,259,814 2,259,814
Total Managed Net Assets 12,479,285,950 913,895,414 (236,483,777) 13,361,972,846

SIC July 10 Package.xlsx
10/26/2010



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

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

July 30, 2010
Long-Term
Market Value % of Net Assets Target
2,846,908 0.03% 0.00%
2,188,224,176
2,973,180 2,191,197,356 23.73%
796,977,749
2,188,758 799,166,507 8.66% 32.39% 41.00%
1,314,338,172
1,880,676 1,316,218,848 14.26% 14.26% 10.00%
4,306,582,711 46.65% 51.00%
403,734,290 4.38% 7.00%
743,650,198 8.06% 3.00%
1,147,384,488 12.44% 10.00%
5,453,967,199 59.09% 61.00%
1,426,769,998 15.46% 10.00%
297,784,686 3.23% 5.00%
1,724,554,684 18.69% 15.00%
0 0.00%
330,442,409 3.58% 3.00%
853,974,164 9.25% 6.00%
1,375,076 0.01%
855,349,240 9.26% 6.00%
861,018,414 9.33% 15.00%
100% 100%

9,228,178,854

SIC July 10 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

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 30, 2010

Long-Term
Market Value % of Net Assets Target
9,894,054 0.28% 0.00%
864,632,251 24.70%
260,199,688 7.43% 32.33% 39.00%
396,236,481 11.32% 9.00%
6,919,669 0.20%
1,527,988,089 43.65% 48.00%
196,302,607 5.61% 7.00%
341,452,681 9.75% 3.00%
537,755,288 15.36% 10.00%
2,065,743,377 59.01% 58.00%
152,572,841 4.36% 6.00%
129,639,313 3.70% 5.00%
282,212,154 8.06% 11.00%
143,234,917 4.09% 1.00%
165,687,027 4.73% 3.00%
414,965,973 11.85% 6.00%
158,379,065 4.52% 6.00%
884,737 0.03%
574,229,775 16.40% 12.00%
259,672,301 7.42% 15.00%
100.0% 100.0%

3,500,673,605

SIC July 10 Package.xIsx
10/26/2010
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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

July 30, 2010

Long-Term
Market Value % of Net Assets Target
45,380,436 33.43%
25,849,475 19.04%
4,779,993 3.52% 22.56% 46.00%
9,942,244 7.32% 7.32% 11.00%
40,571,712 29.89% 57.00%
5,592,258 4.12% 7.0%
3,355,384 2.47% 3.0%
8,947,642 6.59% 10.00%
49,519,354 36.48% 67.00%
31,774,217 23.41% 23.0%
9,072,066 6.68% 10.00%
90,365,637 100.00% 100.00%

135,746,073

SIC July 10 Package.xlIsx

10/26/2010
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Water Permanent Fund

July 30, 2010

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 3,918,878 8.93% 23.73%
Equities:
Large Cap Active Pool 13,878,641 31.64% 31.64% 46.0%
Small/Mid Cap Active Pool 4,454,034 10.15% 10.15% 11.00%
Total US Equities 18,332,675 41.79% 57.00%
Non-US Developed Markets Pool 2,282,037 5.20% 7.0%
Non-US Emerging Markets Pool 1,500,384 3.42% 3.0%
Total Non-US Equities 3,782,421 8.62% 10.00%
Total Equities 22,115,096 50.41% 67.00%
Core Bonds 14,222,319 32.42% 23.0%
Absolute Return 3,611,070 8.23% 10.00%
Total Fund Net Assets, excl. cash 39,948,485 100.01% 100.00%
Total Fund Net Assets

43,867,363
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Unemployment Trust Fund

July 30, 2010
Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 98 100.00%
Equities:
Large Cap Active Pool
Large Cap Index Pool 0.00%
Small/Mid Cap Active Pool 0.00%
Total US Equities - 0.00%
Non-US Developed Markets Pool 0.00%
Non-US Emerging Markets Pool 0.00%
Total Non-US Equities 0.00%
Total Equities - 0.00%
Core Bonds 0.00%
Total Fixed Income - 0.00%
Absolute Return 0.00%
Total Fund Net Assets, excl. cash - 0.00%
Total Fund Net Assets $ 98 100.00%
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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
July 30, 2010

Market Value

% of Net Assets

59,051,850
30,114,479
51,410,459
17,957,393
21,328,842

7,137,543

187,000,566

40,342,550
15,269,545

55,612,095

242,612,661

210,896,838

453,509,499

SIC July 10 Package.xIsx
10/26/2010
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