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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
June 30, 2010

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
2,844,536,748 217,055,282 (100,658,248) 2,960,933,782  22.87%
30,828,707 159,107 (10,815) 30,976,999 0.24%
1,048,238,021 6,590,393 (14,470,746) 1,040,357,668 8.04%
18,130,593 785,221 (6,304) 18,909,510 0.15%
3,941,734,069 224,590,003 (115,146,113) 4,051,177,959  31.29%
1,610,002,565 43,280,375 (16,211,908) 1,637,071,032  12.65%
8,184,663 288,589 (6,448) 8,466,804 0.07%
1,618,187,228 43,568,964 (16,218,356) 1,645,537,836  12.71%
6,758,373 6,758,373 0.05%
5,566,679,670 268,158,967 (131,364,469) 5,703,474,168  44.06%
590,933,775 7,357,084 (7,917,127) 590,373,731 4.56%
985,912,071 19,371,458 (5,126,217) 1,000,157,312 7.73%
1,576,845,846 26,728,542 (13,043,344) 1,590,531,043  12.28%
7,143,525,516 294,887,509 (144,407,813) 7,294,005,211  56.34%
1,615,412,073 235,136,939 (28,724,722) 1,821,824,290  14.07%
407,549,514 22,027,056 - 429,576,567 3.32%
2,022,961,587 257,163,995 (28,724,722) 2,251,400,857 17.39%
214,442,009 143,209,492 357,651,501 2.76%
487,242,069 487,242,069 3.76%
929,930,687 204,874,521 (11,232) 1,134,793,974 8.77%
1,418,199,458 1,418,199,458  10.96%
2,048,010 2,048,010 0.02%
12,003,907,327 756,926,025 (173,143,767)  12,945,341,080  100.00%

SIC June 10 Package.xlsx
7/21/2010



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 Esftate

Private Equity:
Private Equity National
Private Equity New Mexico

Stock Distributions/Private Equity
Total Private Equity

Absolute Return

Total Fund Net Assets

June 30, 2010

Long-Term
Market Value % of Net Assets Target
14,615,873 0.17% 0.00%
2,058,447,794
2,783,520  2,061,231,314 23.29%
744,716,176
2,054,404 746,770,580 8.44% 31.73% 41.00%
1,232,128,198
1,765,684  1,233,893,882 13.95% 13.95% 10.00%
4,041,895,776 45.68% 51.00%
367,686,462 4.16% 7.00%
672,934,918 7.61% 3.00%
1,040,621,380 1M.77% 10.00%
5,082,517,156 57.45% 61.00%
1,414,915,347 15.99% 10.00%
299,283,340 3.38% 5.00%
1,714,198,687 19.37% 15.00%
0 0.00%
324,200,489 3.66% 3.00%
847,520,098 9.58% 6.00%
1,259,743 0.01%
848,779,841 9.59% 6.00%
862,098,127 9.75% 15.00%
100% 100%

8,846,410,173

SIC June 10 Package.xlsx
7/21/2010
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Severance Tax Permanent Fund
June 30, 2010

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 28,270,109 0.84% 0.00%
Equities:
Large Cap Active Pool 810,240,377 24.06%
Large Cap Index Pool 243,137,183 7.22% 31.48% 39.00%
Small/Mid Cap Active Pool 371,452,454 11.03% 9.00%
University Equities 6,758,373 0.20%
Total US Equities 1,431,588,387 42.51% 48.00%
Non-US Developed Markets Pool 178,775,528 5.31% 7.00%
Non-US Emerging Markets Pool 308,997,851 9.18% 3.00%
Total Non-US Equities 487,773,379 14.49% 10.00%
Total Equities 1,919,361,766 57.00% 58.00%
Core Bonds 151,305,152 4.49% 6.00%
Credit & Structured Finance 130,201,746 3.87% 5.00%
Total Fixed income 281,596,898 8.36% 11.00%
Economically Targeted Invest. 143,209,492 4.25% 1.00%
Real Estate 163,041,580 4.84% 3.00%
Private Equity:
Private Equity National 411,377,495 12.22% 6.00%
Private Equity New Mexico 159,301,865 4.73% 6.00%
Stock Distributions/Private Equity 788,266 0.02%
Total Private Equity 571,467,626 16.97% 12.00%
Absolute Return 259,997,929 7.72% 15.00%
Total Fund Net Assets 3,366,945,400 100.0% 100.0%

SIC June 10 Package.xisx
7/21/2010
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Tobacco Settlement Permanent Fund
June 30, 2010

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 45,379,427 34.37%
Equities:
Large Cap Active Pool 24,139,487 18.28%
Large Cap Index Pool 4,466,545 3.38% 21.67% 46.00%
Small/Mid Cap Active Pool 9,320,370 7.06% 7.06% 11.00%
Total US Equities 37,926,402 28.73% 57.00%
Non-US Developed Markets Pool 5,002,047 3.86% 7.0%
Non-US Emerging Markets Pool 3,038,472 2.30% 3.0%
Total Non-US Equities 8,131,419 6.16% 10.00%
Total Equities 46,057,821 34.88% 67.00%
Core Bonds 31,510,214 23.87% 23.0%
Absolute Return 0,083,443 6.88% 10.00%
Total Fund Net Assets, excl. cash 86,651,478 100.00% 100.00%
Total Fund Net Assets 132,030,905

SIC June 10 Package.xIsx
7/21/2010
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Water Permanent Fund

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

June 30, 2010

Long-Term
Market Value % of Net Assets Target
7,918,795 17.14% 23.73%
12,960,546 28.05% 28.05% 46.0%
4,175,441 9.04% 9.04% 11.00%
17,135,987 37.09% 57.00%
2,078,283 4.50% 7.0%
1,358,673 2.94% 3.0%
3,436,956 7.44% 10.00%
20,572,943 44.53% 67.00%
14,104,149 30.52% 23.0%
3,615,598 7.82% 10.00%
38,292,690 100.02% 100.00%

46,211,485
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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

June 30, 2010

Market Value

% of Net Assets

Long-Term
Target

118,257,823

S 118,267,823

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
June 30, 2010

Market Value % of Net Assets
Cash / Cash Equivalents 0 0.00%
Equities:
Large Cap Active Pool 55,145,468 12.66%
Large Cap Active ETF Pool 28,193,475
Large Cap Index Pool 48,039,232 11.03%
Large Cap Index ETF Pool 16,855,107
Small/Mid Cap Active Pool 19,994,750 4.59%
Small/Mid Cap Active ETF Pool 6,701,124
Total US Equities 174,929,156 28.29%
Non-US Developed Markets Pool 36,740,525 8.44%
Non-US Emerging Markets Pool 13,827,354 3.18%
Total Non-US Equities 50,567,879 11.61%
Total Equities 225,497,035 51.78%
Core Bonds 209,990,915 48.22%
High Yield Bonds - 0.00%
Total Third Party Ownership 435,487,950 100.00%

SIC June 10 Package.xlIsx
7/21/2010
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