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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
Totai internationai Equiiies

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
November 30, 2009

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
3,489,704,393 175,782,753 (119,052,623) 3,546,434,523  26.95%
32,918,010 346,481 (3,329) 33,261,162 0.25%
1,110,669,791 9,955,853 (9,954,716) 1,110,670,928 8.44%
19,300,422 523,711 (3,179) 19,820,954 0.15%
4,652,592,616 186,608,798 (129,013,847) 4,710,187,567  35.80%
1,670,545,080 66,138,649 (2,702,552) 1,733,981,177  13.18%
7,796,152 238,751 (1,414) 8,033,489 0.06%
1,678,341,232 66,377,400 (2,703,966) 1,742,014666  13.24%
7,053,022 7,053,022 0.05%
6,337,986,870 252,986,198 (131,717,813) 6,459,255,255  49.09%
671,390,477 10,593,982 (14,825,234) 667,159,225 5.07%
595,680,853 8,116,730 (3,412,538) 600,385,045 4.56%
1,.267,071,330 18,710,712 (18,237,772) 1,267,544,270 9.63%
7,605,058,200 271,696,910 (149,955,585) 7,726,799,525  58.72%
1,611,633,009 142,686,115 (83,139,478) 1,671,179,648  12.70%
214,657,242 178,334,458 392,991,700 2.99%
264,814,234 72,436,194 (52,125) 337,198,303 2.56%
1,876,447,243 429,779,551 95,142,857 2,401,369,651 18.25%
444,031,222 444,031,222 3.37%
1,092,595,622 210,531,791 (845,825) 1,302,281,588 9.90%
1,281,583,473 1,281,583,473 9.74%
2,178,995 2,178,995 0.02%
12,301,894,755 912,008,252 (55,658,553)  13,158,244,454  100.00%

SIC Nov 09 Package.xlsx
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Land Grant Permanent Fund
November 30, 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
41,638,221 0.47% 0.00%
2,457,499,053
2,917,846 2,460,416,899 27.67%
785,922,036
2,153,425 788,075,461 8.87% 36.54% 41.00%
1,194,419,730
1,675,321 1,196,095,051 13.46% 13.46% 10.00%
4,444,587 411 50.00% 51.00%
413,630,693 4.65% 7.00%
389,655,079 4.38% 3.00%
803,285,772 9.03% 10.00%
5,247,873,183 59.03% 61.00%
1,380,449,440 15.53% 10.00%
234,923,754 2.64% 5.00%
1,615,373,194 18.17% 15.00%
3,762 0.00%
293,579,000 3.30% 3.00%
754,439,027 8.49% 6.00%
1,301,508 0.01%
755,740,535 8.50% 6.00%
933,695,230 10.51% 15.00%
100% 100%

8,887,903,125

SIC Nov 09 Package.xlsx
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Severance Tax Permanent Fund
November 30, 2009

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 28,922,075 0.83% 0.00%
Equities:
Large Cap Active Pool 977,986,187 28.10%
Large Cap Index Pool 256,590,186 7.37% 35.67% 39.00%
Small/Mid Cap Active Pool 501,734,533 14.41% 9.00%
University Equities 7,053,022 0.20%
Total US Equities 1,743,363,928 50.08% 48.00%
Non-US Developed Markets Pool 201,114,411 5.78% 7.00%
Non-US Emerging Markets Pool 188,847,680 5.43% 3.00%
Total Non-US Equities 389,962,091 11.21% 10.00%
Total Equities 2,133,326,019 61.29% 58.00%
Core Bonds 3,304,666 0.09% 6.00%
Credit & Structured Finance 102,273,068 2.94% 5.00%
Total Fixed income 105,577,734 3.03% 11.00%
Economically Targeted Invest. 178,330,696 5.12% 1.00%
Real Estate 150,452,222 4.32% 3.00%
Private Equity:
Private Equity National 363,981,684 10.46% 6.00%
Private Equity New Mexico 163,162,762 4.69% 6.00%
Stock Distributions/Private Equity 877,486 0.03%
Total Private Equity 528,021,932 15.18% 12.00%
Absolute Return 356,184,197 10.23% 15.00%
Total Fund Net Assets 3,480,814,875 100.0% 100.0%

SIC Nov 09 Package .xlsx
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Tobacco Settlement Permanent Fund
November 30, 2009

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 45,209,262 34.35%
Equities:
Large Cap Active Pool 25,238,626 19.14%
Large Cap Index Pool 4,713,686 3.57% 22.71% 46.00%
Small/Mid Cap Active Pool 9,035,125 6.85% 6.85% 11.00%
Total US Equities 38,987,437 29.56% 57.00%
Non-US Developed Markets Pool 5,729,338 4.34% 7.0%
Non-US Emerging Markets Pool 3,223,677 2.44% 3.0%
Total Non-US Equities 8,953,015 6.79% 10.00%
Total Equities 47,940,452 36.35% * 67.00%
Core Bonds 29,764,485 22.57% 23.0%
Absolute Return 8,871,894 8.73% 10.00%
Total Fund Net Assets, excl. cash 86,576,841 100.00% 100.00%
Total Fund Net Assets 131,876,103

SIC Nov 09 Package.xlsx
12/16/2009
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Water Permanent Fund
November 30, 2009

Market Value

% of Net Assets

Cash / Cash Equivalents / Accruals 7,907,398
Equities:
Large Cap Active Pool 13,550,675
Small/Mid Cap Active Pool 4,047,655
Total US Equities 17,598,330
Non-US Developed Markets Pool 2,337,978
Non-US Emerging Markets Pool 1,441,490
Total Non-US Equities 3,779,468
Total Equities 21,377,798
Core Bonds 13,322,755
Absolute Return 3,531,392
Total Fund Net Assets, excl. cash 38,231,945
Total Fund Net Assets 46,139,343

17.14%

29.37% 29.37%
8.77% 8.77%

38.14%

5.07%

3.12%

8.19%

46.33%

28.88%
7.65%

100.01%
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Unemployment Trust Fund

November 30, 2009

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 90,890,304 100.00%
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 $ 90,890,304 100.00%

10




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
November 30, 2009

Market Value

% of Net Assets

72,159,865
30,343,314
63,446,479

6,358,173
24,744,304
17,667,526

214,719,661

44,346,831
17,217,079

61,563,910

276,283,571

244,339,748

520,623,295

SIC Nov 09 Package.xIsx
12/16/2009
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0.00%
13.86%
12.19%
4.75%
30.80%
8.52%
3.31%
11.83%

53.07%

46.93%

0.00%

100.00%
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New Mexico State Investment Office
Securities Lending
Net Earnings and Collateral Summary

November 30, 2009
Since inception, September 1990 $ 65,566,919
Period Period
Ending Ending
11/30/09 11/30/08
Twelve months $ 4,429,088 13,012,614
Fiscal year to date 980,703 4,821,966
Quarterly average return on holdings (bps) 2.8 23.1
Quarterly average on-loan percentage 12.1% 18.2%
Required collateral $ 819,118,706
Excess collateral 3,710,874
Total collateral, all cash $ 822,829,580
H:/CSFB/LOANSUM 12/15/2009
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