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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
October 30, 2009

Cash & Accrued Other Assets % of
Securities Income & Liabilities Net Assets Total
3,282,177,820 195,546,722 (102,293,335) 3,375,431,207 26.41%
31,039,550 346,392 (2,279) 31,383,663 0.25%
1,048,511,592 9,446,100 (13.387{730) 1,044,569,962 8.17%
18,190,314 523,577 (2,429) 18,711,462 0.15%
4,379,919,276 205,862,791 (115,685,773) 4,470,096,294 34.98%
1,612,369,837 62,037,444 (8,792,788) 1,665,614,493  13.03%
7,553,178 238,690 (1,024) 7,790,844 0.06%
1,619,923,015 62,276,134 (8,793,812) 1,673,405,337 13.09%
6,883,714 6,883,714 0.05%
6,006,726,005 268,138,925 (124,479,585) 6,150,385,345 48.13%
650,258,142 13,825,417 (13,562,800) 650,520,759 5.09%
575,979,869 6,671,580 (2,917,865) 579,733,584 4.54%
1,226,238,011 20,496,997 (16,480,665) 1,230,254,343 9.63%
7,232,964,016 288,635,922 (140,960,250) 7,380,639,688 57.75%
1,594,401,402 142,878,189 (94,589,137) 1,642,690,454  12.85%
232,141,475 181,538,053 413,679,528 3.24%
231,676,461 72,709,271 (379,660) 304,006,072 2.38%
1,826,077,863 447,728,935 86,569,256 2,360,376,054 18.47%
441,412,634 441,412,634 3.45%
1,095,825,877 224,319,900 (845,825) 1,319,299,950  10.32%
1,275,839,510 1,275,839,510 9.98%
2,018,948 2,018,948 0.02%
11,874,138,848 960,684,757 (55,236,819) 12,779,586,784  100.00%
SIC Oct 09 Package.xlsx
11/17/2009



Land Grant Permanent Fund
October 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
63,645,147 0.74% 0.00%
2,339,002,433
2,753,142 2,341,755,575 27.16%
739,148,381
2,032,885 741,181,266 8.60% 35.76% 41.00%
1,147,326,654
1,624,719 1,148,951,373 13.33% 13.33% 10.00%
4,231,888,214 49.09% 51.00%
403,315,044 4.68% 7.00%
376,252,101 4.37% 3.00%
779,567,145 9.05% 10.00%
5,011,455,359 58.14% 61.00%
1,357,268,920 15.75% 10.00%
211,798,851 2.46% 5.00%
1,569,067,771 18.21% 15.00%
4,637 0.00%
291,835,215 3.39% 3.00%
750,376,629 8.71% 6.00%
1,195,751 0.01%
751,572,380 8.72% 6.00%
931,557,492 10.81% 15.00%
8,619,138,001 100% 100%
SIC Oct 09 Package.xlsx
11/17/2009
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Severance Tax Permanent Fund
October 30, 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
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
26,558,747 0.78% 0.00%
930,829,280 27.42%
241,319,391 7.11% 34.73% 39.00%
481,952,354 14.20% 9.00%
6,880,924 0.20%
1,660,981,949 48.93% 48.00%
196,098,763 5.78% 7.00%
182,351,881 5.37% 3.00%
378,450,644 11.15% 10.00%
2,039,432,593 60.08% 58.00%
3,249,173 0.10% 6.00%
92,205,738 2.72% 5.00%
' 95,454,911 2.82% 11.00%
181,533,416 5.35% 1.00%
149,577,419 4.41% 3.00%
361,950,408 10.66% 6.00%
163,512,474 4.82% 6.00%
823,196 0.02%
526,286,078 15.50% 12.00%
375,368,698 11.06% 15.00%
3,394,211,862 100.0% 100.0%

SIC Oct 09 Package.xlsx
11/17/2009
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Tobacco Settlement Permanent Fund
October 30, 2009

Cash / Cash Equivalents / Accruals

Equities:
Large Cap Active Pool
Large Cap Index Pool

Srmall/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

129,236,848

SIC Oct 09 Package.xlsx

11/17/2009
6

Long-Term
Market Value % of Net Assets Target
45,287,628 35.04%
24,021,660 18.59%
4,433,153 3.43% 22.02% 46.00%
8,678,892 8.72% 6.72% 11.00%
37,133,705 28.73% 57.00%
5,586,452 4.32% 7.0%
3,112,792 2.41% 3.0%
8,699,244 6.73% 10.00%
45,832,949 35.46% 67.00%
29,264,689 22.64% 23.0%
8,851,582 6.85% 10.00%
83,949,220 100.00% 100.00%
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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

October 30, 2009

44,984,639

Long-Term
Market Value % of Net Assets Target
7,905,367 17.57% 23.73%
12,897,285 28.67% 28.67% 46.0%
3,888,065 8.64% 8.64% 11.00%
16,785,350 37.31% 57.00%
2,279,671 5.07% 7.0%
1,391,906 3.09% 3.0%
3,671,577 8.16% 10.00%
20,456,927 45.47% 67.00%
13,099,038 29.12% 23.0%
3,523,307 7.83% 10.00%
37,079,272 100.00% 100.00%
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Unemployment Trust Fund
October 30, 2009

Long-Term
Market Value % of Net Assets Target
Cash / Cash Equivalents / Accruals 88,744,604 100.00%
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 $ 88,744,604 100.00%




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
October 30, 2009

Market Value

% of Net Assets

68,680,432
28,630,520
59,670,499

6,166,130
23,768,695
16,678,575

203,594,851

43,240,852
16,624,864

59,865,716

263,460,567

239,810,084

503,270,651

SIC Oct 09 Package.xIsx
11/17/2009
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0.00%
13.65%
11.86%
4.72%
30.23%
8.59%
3.30%
11.90%

52.35%

47.65%

0.00%

100.00%
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New Mexico State Investment Office

State Investment Officer's Report

Securities Lending Activity

October 31, 2009







New Mexico State Investment Office
Securities Lending

Net Earnings and Collateral Summary
October 31, 2009

Since inception, September 1990 $ 65,400,641
Period Period
Ending Ending
10/31/09 10/31/08

Twelve months $ 5,738,812 12,500,732

Fiscal year to date 814,426 3,345,965

Quarterly average return on holdings (bps) 2.9 17.6

Quarterly average on-loan percentage 12.7% 17.4%

Required collateral $ 869,595,223

Excess collateral 4,399,705

Total collateral, all cash $ 873,994,927

H:/CSFB/LOANSUM B 11/13/2009
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