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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

July 31, 2009

Cash & Accrued Other Assets % of

Securities Income & Liabilities Net Assets Total
2,970,647,330 248,691,629 (118,417,349) 3,100,921,610 25.30%
29,593,755 205,858 (4,687) 29,794,927 0.24%
883,506,495 24,549,552 (19,721,504) 888,334,543 7.25%
17,355,976 437,367 (3,616) 17,789,727 0.15%
3,901,103,556 273,884,406 (138,147,156) 4,036,840,807 32.94%
1,546,345,877 44,482,357 3,508,297 1,594,336,531 13.01%
7,432,436 220,325 (1,646) 7.651,115 0.06%
1,553,778,313 44,702,682 3,506,651 1,601,987,646 13.07%
6,706,225 6,706,225 0.05%
5,461,588,094 318,587,088 (134,640,505) 5,645,534,678 46.06%
601,698,317 11,942,075 (15,689,403) 597,950,989 4.88%
511,561,136 13,816,534 (5,698,576) 519,679,094 4.24%
1,113,259,453 25,758,609 (21,387,979) 1,117,630,083 9.12%
6,574,847,547 344,345,697 (156,028,484) 6,763,164,761 55.18%
1,523,978,673 161,625,502 (132,883,188) 1,552,720,987 12.67%
356,700,147 165,448,364 522,148,511 4.26%
178,281,113 61,073,009 (52,125) 239,301,993 1.95%
1,702,259,786 579,398,658 32,513,051 2,314,171,491 18.88%
468,452,027 468,452,027 3.82%
1,226,717,888 250,885,253 (845,825) 1,476,757,314 12.05%
1,231,288,300 1,231,288,300 10.05%
2,016,496 2,016,496 0.02%
11,205,582,044 1,174,629,608 (124,361,258) 12,255,850,389  100.00%

SIC JuLY 09 Package
8/18/2009



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

July 31, 2009
Long-Term
Market Value % of Net Assets Target
135,209,313 1.64% 0.00%
2,148,099,096
2,613,770 2,150,712,866 26.08%
629,326,923
1,932,743 631,259,666 7.66% 33.74% 41.00%
1,098,228,186
1,595,579 1,099,823,765 13.34% 13.34% 10.00%
3,881,796,297 47.08% 51.00%
370,722,421 4.50% 7.00%
337,276,218 4.09% 3.00%
707,998,639 8.59% 10.00%
4,589,794,936 55.67% 61.00%
1,277,448,975 15.50% 10.00%
166,719,766 2.02% 5.00%
1,444,168,741 17.52% 15.00%
7,842 0.00%
310,488,289 3.77% 3.00%
721,177,172 8.75% 6.00%
1,171,601 0.01%
722,348,773 8.76% 6.00%
1,041,530,060 12.63% 15.00%
100% 100%

8,243,547,954

SIC JuLY 09 Package
8/18/2009
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Severance

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

Tax Permanent Fund
July 31, 2009

Long-Term
Market Value % of Net Assets Target
90,876,774 2.76% 0.00%
852,784,374 25.89%
198,588,424 6.03% 32.12% 39.00%
461,327,779 14.01% 9.00%
6,706,225 0.20%
1,519,406,802 46.13% 48.00%
180,251,664 5.47% 7.00%
163,462,084 4.96% 3.00%
343,713,748 10.43% 10.00%
1,863,120,550 56.56% 58.00%
9,720,868 0.30% 6.00%
72,580,748 2.20% 5.00%
82,301,616 2.50% 11.00%
165,440,522 5.02% 1.00%
157,963,738 4.80% 3.00%
347,421,868 10.55% 6.00%
162,689,261 4.94% 6.00%
844,894 0.03%
510,956,023 15.52% 12.00%
423,234,248 12.85% 15.00%
3,293,893,471 100.0% 100.0%

SIC JuLY 09 Package
8/18/2009
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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

Core Bonds

Absolute Return

Total Fund Net Assets, excl. cash

Total Fund Net Assets

July 31, 2009
Long-Term
Market Value % of Net Assets Target
45,250,595 36.33%
22,756,566 18.27%
4,178,451 3.36% 21.63% 46.00%
8,307,489 6.67% 6.67% 11.00%
35,242,506 28.30% 57.00%
5,135,001 4.12% 7.0%
2,790,340 2.24% 3.0%
7,925,341 6.36% 10.00%
43,167,847 34.66% 67.00%
27,543,654 22.12% 23.0%
8,579,235 6.89% 10.00%
79,290,736 100.00% 100.00%

124,541,331

SIC JuLY 09 Package

8/18/2009
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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

July 31, 2009
Long-Term

Market Value % of Net Assets Target
7,898,902 18.40% 23.73%

12,218,054 28.46% 28.46% 46.0%
3,721,680 8.67% 8.67% 11.00%
15,939,734 37.13% 57.00%

2,095,448 4.88% 7.0%

1,247,717 2.91% 3.0%
3,343,165 7.79% 10.00%

19,282,899 44 .92% 67.00%

12,328,694 28.72% 23.0%

3,414,901 7.96% 10.00%
35,026,494 100.00% 100.00%

42,925,396
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Unemployment Trust Fund
July 31, 2009

Market Value % of Net Assets

Cash / Cash Equivalents / Accruals 77,464,573 100.00%

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 -

Total Fund Net Assets $ 77,464,573 100.00%
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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
July 31, 2009

Market Value

% of Net Assets

65,063,399
27,181,155
56,242,208

6,055,539
22,751,542
15,856,980

193,150,823

39,746,477
14,902,699

54,649,176

247,799,999

225,680,240

473,480,246

SIC JuLY 09 Package
8/18/2009
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0.00%
13.74%
11.88%
4.81%
30.43%
8.39%
3.15%
11.54%

52.34%

47.66%

0.00%

100.00%
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New Mexico State Investment Office

Securities Lending

Net Earnings and Collateral Summary

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

June 30, 2009
64,586,215
Period Period
Ending Ending
06/30/09 06/30/08
$ 8,270,351 12,489,278
8,270,351 12,489,278
9.2 19.0
19.9% 27.5%
$ 1,123,872,134
4,555,996
$ 1,128,428,130
711312009
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New Mexico State Investment Office
Securities Lending
Net Earnings and Collateral Summary

July 31, 2009
Since inception, September 1990 $ 64,893,172
Period Period
Ending Ending
07/31/09 07/31/08
Twelve months $ 7,714,664 12,747,723
Fiscal year to date 306,956 862,643
Quarterly average return on holdings (bps) 7.9 18.2
Quarterly average on-loan percentage 18.2% 27.3%
Required collateral $ 980,891,356
Excess collateral 3,693,918
Total collateral, all cash $ 984,585,273
H:/CSFB/LOANSUM 8/19/2009
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