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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 SmalllMid 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
August 31, 2009

Cash & Accrued Other Assets % of

Securiiies Income & Liabilities Net Assets Total
3,047,541,472 275,451,389 (117,696,068) 3,205,296,793 25.65%
30,738,043 205,918 (5,737) 30,938,225 0.25%
902,906,388 36,077,737 (15,760,944) 923,223,181 7.39%
18,012,907 437 495 (4,366) 18,446,036 0.15%
3,999,198,810 312,172,539 (133,467,115) 4177,904,235  33.43%
1,571,700,061 52,153,931 (195,239) 1,623,658,752 12.99%
7,646,093 220,389 (2,036) 7,864,446 0.06%
1,579,346,154 52,374,320 (197,275) 1,631,523,198 13.05%
6,772,801 6,772,801 0.05%
5,585,317,765 364,546,859 (133,664,390) 5,816,200,234 46.54%
628,283,069 16,101,767 (20,433,628) 623,951,208 4.99%
527,124,486 8,490,356 (6,475,400) 529,139,442 4.23%
1,155,407,555 24,592,123 (26,909,028) 1,153,090,650 9.23%
6,740,725,320 389,138,982 (160,573,418) 6.969,290,884  55.76%
1,558,201,415 142,156,644 (106,628,143) 1,593,729,916  12.75%
308,729,127 181,150,470 489,879,597 3.92%
186,847,709 66,115,778 (541,848) 252,421,637 2.02%
1,745,049,124 517,001,549 73,980,479 2,336,031,150 18.69%
471,142,726 471,142,726 3.77%
1,176,589,721 315,554,888 (845,825) 1,491,298,782  11.93%
1,228,579,114 1,228,579,114 9.83%
2,183,528 2,183,528 0.02%
11,364,269,533 1,221,695,419 (87,438,764)  12,498,526,184 100.00%

SIC Aug 09 Package

9/15/2009



Land Grant Permanent Fund

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

August 31, 2009

Long-Term
Target

Market Value % of Net Assets
113,960,319 1.35% 0.00%
2,220,402,844
2,714,066 2,223,116,910 26.41%
654,043,203
2,004,047 656,047,250 7.80% 34.21% 41.00%
1,118,426,236
1,640,067 1,120,066,303 13.31% 13.31% 10.00%
3,999,230,463 47.52% 51.00%
386,842,244 4.60% 7.00%
343,416,067 4.08% 3.00%
730,258,311 8.68% 10.00%
4,729,488,774 56.20% 61.00%
1,311,179,318 15.58% 10.00%
175,860,173 2.09% 5.00%
1,487,039,491 17.67% 15.00%
6,358 0.00%
312,419,913 3.71% 3.00%
719,383,429 8.55% 6.00%
1,283,130 0.02%
720,666,559 8.57% 6.00%
1,051,785,887 12.50% 15.00%
8,415,367,299 100% 100%

SIC Aug 09 Package
9/15/2009
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Severance Tax Permanent Fund
August 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
Cradit & 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

Long-Term
Market Value % of Net Asssts Target
59,695,538 1.79% 0.00%
881,488,591 26.37%
206,387,810 6.17% 32.74% 39.00%
469,812,284 14.06% 9.00%
6,772,801 0.20%
1,564,461,486 46.80% 48.00%
188,089,401 5.63% 7.00%
166,437,782 4.98% 3.00%
354,527,183 10.61% 10.00%
1,918,988,669 57.41% 58.00%
9,977,544 0.30% 6.00%
76,559,985 2.29% 5.00%
86,537,529 2.59% 11.00%
181,144,112 5.42% 1.00%
158,722,813 4.75% 3.00%
346,531,084 10.37% 6.00%
162,664,603 4.87% 6.00%
900,397 0.03%
510,096,084 15.27% 12.00%
427,401,785 12.79% 15.00%
3,342,586,530 100.0% 100.0%

SIC Aug 09 Package

9/15/2009
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Tobacco Settlement Permanent Fund
August 31, 2002

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

126,723,244

SIC Aug 09 Package

9/15/2009
6

Long-Term
Market Value % of Net Assets Target
45,263,812 35.72%
23,522,539 18.56%
4,342 557 3.43% 21.99% 46.00%
8,460,276 6.68% 6.68% 11.00%
36,325,372 28.67% 57.00%
5,358,282 4.23% 7.0%
2,841,135 2.24% 3.0%
8,199,417 6.47% 10.00%
44,524,789 35.14% * 67.00%
28,270,929 22.31% 23.0%
8,663,714 6.84% 10.00%
81,459,432 100.00% 100.00%
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Water Permanent Fund
August 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 Asseis

Long-Term
Market Value % of Net Assets Target
7,901,210 18.01% 23.73%
12,629,306 28.78% 28.78% 46.0%
3,790,127 8.64% 8.64% 11.00%
16,419,433 37.42% 57.00%
2,186,562 4.98% 7.0%
1,270,431 2.90% 3.0%
3,456,993 7.88% 10.00%
19,876,426 45.30% 67.00%
12,654,226 28.84% 23.0%
3,448,527 7.86% 10.00%
35,979,179 100.02% 100.00%
43,880,389
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Unemployment Trust Fund
August 31, 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

otal Equities

Core Bonds
Total Fixed Income

Absolute Return

Total Fund Net Assets, excl. cash

Total Fund Net Assets

Market Value

% of Net Assets

81,908,258

$ 81,908,258

10

100.00%

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

)
m

(

Tota!l Third Party Ownership

Third Party
August 31, 2009

L Market Value

% of Net Assets l

67,253,395
28,224,158
58,451,074

6,224,382
23,169,977
16,441,985

199,764,971

41,474,744
15,173,988

56,648,732

256,413,703

231,649,346

P ——

488,083,049

-
_—

SIC Aug 09 Package
9/15/2009
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0.00%
13.78%
11.98%
4.75%
30.50%
8.50%
3.11%
11.61%

52.54%

47.46%

0.00%

100.00%

—
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