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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
September 30, 2009

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
3,349,778,488 218,710,350 (127,079,537) 3,441,409,301  26.73%
31,692,096 351,884 (6,787) 32,037,194 0.25%
1,072,027,044 10,140,706 (18,679,164) 1,063,488,586 8.26%
18,541,614 526,900 (5,116) 19,063,398 0.15%
4,472,039,242 229,729,840 (145,770,604) 4,555,998,479  35.39%
1,690,462,539 43,431,254 (11,859,007) 1,722,034,785  13.38%
8,058,060 240,420 (2,426) 8,296,054 0.06%
1,698,520,599 43,671,674 (11,861,433) 1,730,330,839  13.44%
6,883,714 6,883,714 0.05%
6,177,443,555 273,401,514 (157,632,037) 6,293,213,032  48.88%
653,450,461 18,986,221 (20,706,509) 651,730,173 5.06%
572,383,864 7,486,279 88,271 579,958,414 4.50%
1,225,834,325 26,472,500 (20,618,238) 1,231,688,587 9.57%
7,403,277,880 299,874,014 (178,250,275) 7524901619  58.45%
1,597,516,349 114,613,777 (80,780,555) 1,631,349,571 12.67%
270,724,865 180,599,128 451,323,993 3.51%
212,150,782 69,627,842 (52,125) 281,726,497 2.19%
1,809,667,131 454,966,484 99,766,448 2,364,400,061 18.36%
439,775,126 439,775,126 3.42%
1,104,045,726 200,047,572 (845,825) 1,303,247,471 10.12%
1,240,480,847 1,240,480,847 9.63%
2,183,196 2,183,196 0.02%
11,999,429,906 954,888,070 (79,329,652)  12,874,988,320  100.00%

SIC Sept 09 Package.xlsx
10/19/2009



Land Grant Permanent Fund

September 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
88,751,717 1.02% 0.00%
2,384,721,903
2,810,473 2,387,532,376 27.51%
752,535,374
2,071,120 754,606,494 8.70% 36.21% 41.00%
1,186,190,686
1,730,076 1,187,920,762 13.69% 13.69% 10.00%
4,330,059,632 49.90% 51.00%
404,064,867 4.66% 7.00%
376,398,018 4.34% 3.00%
780,462,885 9.00% 10.00%
5,110,522,517 58.90% 61.00%
1,342,103,687 15.47% 10.00%
196,276,758 2.26% 5.00%
1,538,380,445 17.73% 15.00%
5,502 0.00%
290,671,337 3.35% 3.00%
726,605,087 8.37% 6.00%
1,298,133 0.01%
727,903,220 8.38% 6.00%
920,222,847 10.61% 15.00%
8,676,457,583 100% 100%

_——

SIC Sept 09 Package.xIsx

10/19/2009
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Severance Tax Permanent Fund
September 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
40,354,474 1.18% 0.00%
949,023,797 27.67%
245,690,014 7.16% 35.03% 39.00%
498,277,794 14.53% 9.00%
6,883,714 0.20%
1,699,875,319 49.56% 48.00%
196,463,339 5.73% 7.00%
182,422,600 5.32% 3.00%
378,885,939 11.05% 10.00%
2,078,761,258 60.61% 58.00%
10,212,868 0.30% 6.00%
85,448,260 2.49% 5.00%
95,661,128 2.79% 11.00%
180,593,626 5.27% 1.00%
149,103,789 4.35% 3.00%
350,185,821 10.21% 6.00%
163,689,938 4.77% 6.00%
885,062 0.03%
514,760,821 15.01% 12.00%
370,801,435 10.81% 15.00%
3,430,036,531 100.0% 100.0%

SIC Sept 09 Package.xlsx

10/19/2009
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Tobacco Settlement Permanent Fund
September 30, 2009

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

Absolute Return

Total Fund Net Assets, excl. cash

Total Fund Net Assets

129,645,887

SIC Sept 09 Package.xIsx

10/19/2009
6

Long-Term
Market Value % of Net Assets Target
45,275,941 34.92%
24,491,201 18.89%
4,513,444 3.48% 22.37% 46.00%
8,972,877 6.92% 6.92% 11.00%
37,977,522 29.29% 57.00%
5,596,838 4.32% 7.0%
3,114,000 2.40% 3.0%
8,710,838 6.72% 10.00%
46,688,360 36.01% 67.00%
28,937,705 22.32% 23.0%
8,743,881 6.74% 10.00%
84,369,946 100.00% 100.00%
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Water Permanent Fund

September 30, 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

Long-Term

Market Value % of Net Assets Target
7,903,327 17.49% 23.73%

13,149,382 29.10% 29.10% 46.0%
4,019,768 8.90% 8.90% 11.00%
17,169,150 38.00% 57.00%

2,283,909 5.05% 7.0%

1,392,446 3.08% 3.0%
3,676,355 8.14% 10.00%
20,845,505 46.14% 67.00%

12,952,678 28.67% 23.0%
3,480,437 7.70% 10.00%
37,278,620 100.01% 100.00%

45,181,947
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Unemployment Trust Fund
September 30, 2009

Market Value % of Net Assets

Cash / Cash Equivalents / Accruals 88,439,416 100.00%

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 5

Total Fund Net Assets $ 88,439,416 100.00%

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
September 30, 2009

Market Value

% of Net Assets

70,022,899
29,226,719
60,751,212

6,565,983
24,573,634
16,992,273

208,132,620

43,321,247
16,631,310

59,952,557

268,085,177

237,144,081

505,229,258

SIC Sept 09 Package.xlIsx
10/19/2009
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0.00%
13.86%
12.02%
4.86%
30.75%
8.57%
3.25%
11.87%

53.06%

46.94%

0.00%

100.00%
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