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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 & Cash
Core Bonds Pool
Other Securities and Cash
Credit & Structured Finance
Total Fixed Income & Cash

Real Estate
Absolute Return

Private Equity

Stock Distributions/Private Equity

Total Managed Net Assets

State Investment Council

Managed Net Assets
January 31, 2010

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
3,453,353,025 218,343,885 (108,739,586) 3,562,957,324  27.13%
32,209,581 522,683 (27,429) 32,704,835 0.25%
1,094,793,987 8,344,695 (13,264,710) 1,089,873,972 8.30%
18,859,540 627,641 (16,779) 19,470,402 0.15%
4,599,216,133 227,838,904 (122,048,504) 4,705,006,533  35.82%
1,713,141,546 36,422,269 699,240 1,750,263,054  13.33%
8,066,758 272,513 (7.854) 8,331,417 0.06%
1,721,208,304 36,694,782 691,386 1,758,594,471 13.39%
6,952,788 6,952,788 0.05%
6,327,377,225 264,533,686 (121,357,118) 6,470,553,792  49.26%
651,528,210 7,730,452 (14,122,062) 645,136,600 4.91%
590,816,267 7,607,897 (4,418,709) 594,005,451 4.52%
1,242,344 477 15,338,349 (18,540,771) 1,239,142,051 9.43%
7.569,721,702 279,872,035 (139,897,889) 7,709,695,843  58.70%
1,583,713,680 152,360,793 (85,053,170) 1,651,021,303  12.57%
173,185,757 164,920,647 338,106,404 2.57%
353,758,893 1,827,601 (181,044) 355,405,447 2.71%
1,937,472,573 327,374,151 79,686,433 2,344 533,154  17.85%
452,790,415 452,790,415 3.45%
1,079,784,177 212,331,651 (14,487,645) 1,277,628,180 9.73%
1,347,989,362 1,347,989,362  10.26%
2,228,520 2,228,520 0.02%
12,389,986,749 819,577,837 (74,699,101)  13,134,865,477  100.00%

SIC Jan 10 Package.xlsx
2/15/2010



Land Grant Permanent Fund
January 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
13,973,809 0.16% 0.00%
2,468,948,514
2,869,041 2,471,817,555 27.79%
771,205,918
2,115,340 773,321,258 8.70% 36.49% 41.00%
1,205,635,198
1,737,452 1,207,372,650 13.58% 13.58% 10.00%
4,452,511,463 50.07% 51.00%
399,976,933 4.50% 7.00%
385,514,668 4.34% 3.00%
785,491,601 8.84% 10.00%
5,238,003,064 58.91% 61.00%
1,362,042,125 15.32% 10.00%
247,608,603 2.79% 5.00%
1,609,650,728 18.11% 15.00%
1,550 0.00%
299,889,421 3.37% 3.00%
804,312,338 9.05% 6.00%
1,374,591 0.02%
805,686,929 9.07% 6.00%
923,378,066 10.39% 15.00%
100% 100%

8,890,583,567

SIC Jan 10 Package.xlsx
2/15/2010
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Severance Tax Permanent Fund
January 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

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
9,679,155 0.28% 0.00%
982,542,614 28.45%
251,785,627 7.29% 35.94% 39.00%
506,445,764 14.66% 9.00%
6,952,788 0.20%
1,747,726,793 50.60% 48.00%
194,475,716 5.63% 7.00%
186,841,017 5.41% 3.00%
381,316,733 11.04% 10.00%
2,129,043,526 61.64% 58.00%
3,298,834 0.10% 6.00%
107,795,365 3.12% 5.00%
111,094,199 3.22% 11.00%
164,919,097 4.77% 1.00%
152,900,994 4.43% 3.00%
389,295,460 11.27% 6.00%
154,381,565 4.47% 6.00%
853,928 0.02%
544,530,953 15.76% 12.00%
341,718,337 9.89% 15.00%
100.0% 100.0%

3,453,886,261

SIC Jan 10 Package.xlIsx
2/15/2010
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Tobacco Settlement Permanent Fund
January 31, 2010

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 45,321,763 34.38%
Equities:
Large Cap Active Pool 25,356,213 19.23%
Large Cap Index Pool 4,625,423 3.51% 22.74% 46.00%
Small/Mid Cap Active Pool 9,119,964 6.92% 6.92% 11.00%
Total US Equities 39,101,600 29.66% 57.00%
Non-US Developed Markets Pool 5,540,216 4.20% 7.0%
Non-US Emerging Markets Pool 3,189,424 2.42% 3.0%
Total Non-US Equities 8,729,640 6.62% 10.00%
Total Equities 47,831,240 36.28% 67.00%
Core Bonds 29,711,982 22.54% 23.0%
Absolute Return 8,964,608 6.80% 10.00%
Total Fund Net Assets, excl. cash 86,507,830 100.00% 100.00%
Total Fund Net Assets 131,829,593

SIC Jan 10 Package.xlsx
2/15/2010
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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

January 31, 2010

Market Value

% of Net Assets

13,613,808

4,085,662

2,260,801

1,426,173
3,686,974

7,911,326

17,699,470

21,386,444

13,299,250

3,568,297

38,253,991

46,165,317

17.14%

29.49% 29.49%
8.85% 8.85%

38.34%

4.90%

3.09%

7.99%

46.33%

28.81%
7.73%

100.01%
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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

January 31, 2010

Market Value

% of Net Assets

Long-Term
Target

96,299,722

$ 96,299,722

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 ETF 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
January 31, 2010

Market Value

% of Net Assets

72,496,055
29,835,790
62,258,463

6,593,971
24,976,649
17,355,060

213,515,988

42,882,964
17,034,133

59,917,097

273,433,085

242,670,575

516,103,660

SIC Jan 10 Package.xIsx
2/15/2010

11

0.00%
14.05%
12.06%
4.84%
30.95%
8.31%
3.30%
11.61%

52.98%

47.02%

0.00%

100.00%
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