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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
December 31, 2009

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
3,570,704,449 194,893,920 (100,701,095) 3,664,897,274  27.31%
33,417,221 522,591 (4,379) 33,935,433 0.25%
1,127,830,227 15,183,215 (16,764,007) 1,126,249,435 8.39%
19,574,436 627,521 (3,929) 20,198,028 0.15%
4,751,526,333 211,227,247 (117,473,410) 4,845,280,170  36.10%
1,790,183,345 38,069,756 6,500,007 1,834,753,108  13.67%
8,343,421 272,453 (1,804) 8,614,070 0.06%
1,798,526,766 38,342,209 6,498,203 1,843,367,178  13.73%
7,102,495 7,102,495 0.05%
6,557,155,594 249,569,456 (110,975,207) 6,695,749,843  49.89%
682,422,100 9,034,983 (13,423,954) 678,033,129 5.05%
625,674,876 8,931,171 (2,994,068) 631,611,979 4.71%
1,308,096,976 17,966,154 (16,418,022) 1,309,645,108 9.76%
7.865,252,570 267,535,610 (127,393,229) 8,005,394,951  59.65%
1,579,805,267 125,239,225 (78,277,736) 1,626,766,756  12.12%
213,951,123 166,822,560 380,773,683 2.84%
344,357,800 1,164,939 (51,458) 345,471,281 2.57%
1,924,163,067 340,355,287 88,493,366 2,353,011,720  17.53%
445,625,630 445,625,630 3.32%
1,074,717,862 219,008,056 (845,825) 1,292,880,093 9.63%
1,322,322,847 1,322,322,847 9.85%
2,356,314 2,356,314 0.02%
12,634,438,290 826,898,953 (39,745,688)  13,421,591,558  100.00%

SIC Dec 09 Package.xIsx
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Land Grant Permanent Fund
December 31, 2009

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
30,020,164 0.33% 0.00%
2,539,587,728
2,976,996 2,542,564,724 28.01%
796,945,531
2,194,392 799,139,923 8.81% 36.82% 41.00%
1,263,834,553
1,796,397 1,265,630,950 13.95% 13.95% 10.00%
4,607,335,597 50.77% 51.00%
420,372,384 4.63% 7.00%
409,921,628 4.52% 3.00%
830,294,012 9.15% 10.00%
5,437,629,609 59.92% 61.00%
1,341,008,355 14.78% 10.00%
240,687,507 2.65% 5.00%
1,581,693,862 17.43% 15.00%
1,951 0.00%
294,867,704 3.25% 3.00%
787,067,544 8.68% 6.00%
1,456,590 0.02%
788,524,134 8.70% 6.00%
939,946,490 10.36% 15.00%
9,072,683,914 100% 100%

SIC Dec 09 Package.xlsx
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Severance Tax Permanent Fund
December 31, 2009

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
o TSN T Y Wy sa———— |
Credit & Siriiciuiired rinance
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
34,431,489 0.97% 0.00%
1,010,654,190 28.48%
260,189,168 7.33% 36.01% 39.00%
530,893,308 14.96% 9.00%
7,102,495 0.20%
1,808,839,161 50.97% 48.00%
204,392,338 5.76% 7.00%
198,669,934 5.60% 3.00%
403,062,272 11.36% 10.00%
2,211,901,433 62.33% 58.00%
3,247,885 0.09% 6.00%
104,782,294 2.95% 5.00%
108,030,179 3.04% 11.00%
166,820,609 4.70% 1.00%
150,757,926 4.25% 3.00%
380,701,557 10.73% 6.00%
154,553,747 4.36% 6.00%
899,723 0.03%
536,155,027 15.12% 12.00%
340,448,400 9.59% 15.00%
3,548,545,063 100.0% 100.0%

SIC Dec 09 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

S = e P
-Ore ponus

Absolute Return

Total Fund Net Assets, excl. cash

Total Fund Net Assets

December 31, 2009

Long-Term
Market Value % of Net Assets Target
45,311,663 34.04%
26,081,681 19.59%
4,779,801 3.59% 23.18% 46.00%
9,560,210 7.18% 7.18% 11.00%
40,421,692 30.36% 57.00%
5,822,719 4.37% 7.0%
3,391,345 2.55% 3.0%
9,214,064 6.92% 10.00%
49,635,756 37.28% 67.00%
29,253,102 21.97% 23.0%
8,931,293 6.71% 10.00%
87,820,151 100.00% 100.00%

133,131,814

SIC Dec 09 Package.xlsx

1/19/2010
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Water Permanent Fund

December 31, 2009

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

Market Value

% of Net Assets

14,003,312

4,282,889

2,376,083

1,516,465
3,892,548

7,909,563

18,286,201

22,178,749

13,093,853

3,555,036

38,827,638

46,737,201

16.92%

29.96% 29.96%
9.16% 9.16%

39.12%

5.08%

3.24%

8.33%

47.45%

28.02%
7.61%

100.00%
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Unemployment Trust Fund

December 31, 2009

Market Value

% of Net Assets

Long-Term
Target

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

96,278,262

$ 96,278,262

100.00%

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
December 31, 2009

Market Value

% of Net Assets

74,670,244
30,958,433
64,336,396

6,817,677
26,182,031
18,003,634

220,868,415

45,069,632
18,112,566

63,182,198

284,050,613

240,167,016

524,217,920

SIC Dec 09 Package.xlsx
1/19/2010
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0.00%
14.23%
12.27%
4.99%
31.49%
8.60%
3.46%
12.05%

54.19%

45.81%

0.00%

100.00%
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New Mexico State Investment Office

Securities Lending

Net Earnings and Collateral Summary

December 31, 2009

Since inception, September 1990

Twelve months

Fiscal year to date

Quarterly average return on holdings (bps)

Quarterly average on-loan percentage

Required collateral

Excess collateral

Total collateral, all cash

H:/CSFB/LOANSUM

65,695,232
Period Period
Ending Ending
12/31/09 12/31/08
$ 3,738,061 12,690,414
1,109,017 5,641,307
2.4 29.4
11.6% 29.1%
$ 766,764,913
3,013,308
$ 769,778,222
1/20/2010
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