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NM State Investment Council  
3Q 2012 Wilshire TUCS: LGPF & STPF 

 Compares 65+ public funds managing $1B or more 
 First number is return% 

 number in parenthesis is percentile ranking (1) being best, 
(100) being worst 

 For 2012 CYTD, LGPF is #2 in country 
 STPF is 26th percentile 

 For 1 year ending 9/30, LGPF returns 18%, ranks 
16th percentile, STPF 41st  

 For 3 year period, LGPF top quartile, STPF median 

 Five and 10-year return performance improved, but 
still 3rd and 4th quartile against peers 



New Mexico State Investment Council
Performance Comparison

Total Returns of Master Trusts - Public : Plans > $1 Billion
Cumulative Periods Ending : September 30, 2012

Percentile Rankings 1 Qtr 2 Qtrs 3 Qtrs 1 Year 2 Years 3 Years 4 Years 5 Years 7 Years 10 Years
5th 5.33 4.99 12.01 19.93 10.11 10.73 9.76 5.78 6.58 9.72
25th 4.99 3.30 11.40 17.63 9.45 10.10 7.93 2.99 5.81 8.56
50th 4.53 2.93 10.69 15.91 8.91 9.63 7.07 2.27 5.35 8.25
75th 4.16 2.48 10.20 14.25 8.14 8.78 6.25 1.67 4.91 7.54
95th 2.72 1.80 5.31 6.59 5.59 6.32 3.60 0.47 4.05 6.34

 
No. Of Obs 72 71 69 69 66 66 66 66 66 64

 
SEVERANCE TAX 4.22 (70) 2.30 (80) 11.18 (26) 16.28 (41) 8.84 (50) 9.47 (56) 4.47 (94) 0.65 (93) 4.02 (96) 6.90 (91)
LAND GRANT 4.77 (33) 2.51 (72) 12.19 (2) 18.07 (16) 9.11 (42) 10.25 (16) 5.62 (84) 1.69 (71) 4.78 (79) 7.55 (73)
NEW MEXICO SIC 4.66 (43) 2.49 (73) 11.93 (9) 17.63 (25) 9.05 (45) 10.03 (28) 5.38 (88) 1.50 (81) 4.62 (87) 7.39 (79)
S&P 500 6.35 (1) 3.42 (19) 16.43 (1) 30.18 (1) 14.75 (1) 13.20 (1) 7.80 (26) 1.05 (90) 4.49 (90) 8.01 (57)
Barclays Govt/Credit 1.73 (97) 4.34 (5) 4.43 (97) 5.66 (96) 5.40 (96) 6.50 (93) 7.72 (28) 6.64 (4) 5.94 (20) 5.39 (95)
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NM State Investment Council  
3Q 2012 Wilshire TUCS: Fixed Income 

 Fixed Income portfolio performance improvement 
 Previously managed internally at SIC 

 Hired Pimco, Prudential & Loomis Sayles through RFP 

 One of the first asset classes restructured by Council after 2010 
SIC changes 

 Investment performance for 1, 2 & 3 year periods 
  Returns nearly double Barclays benchmark 

 Top 15% among peers 

 Five & 10-year returns remain bottom-decile 
performers at 93rd and 99th percentile 

 



New Mexico State Investment Council
Performance Comparison

Total Fixed Income Returns of Master Trusts - Public : Plans > $1 Billion
Cumulative Periods Ending : September 30, 2012

Percentile Rankings 1 Qtr 2 Qtrs 3 Qtrs 1 Year 2 Years 3 Years 4 Years 5 Years 7 Years 10 Years
5th 5.00 8.55 12.45 15.49 10.45 13.08 14.95 10.32 8.96 10.25
25th 3.42 5.55 8.18 10.57 7.99 9.39 10.50 8.02 7.02 7.01
50th 2.94 4.99 7.14 9.13 7.42 8.51 9.00 7.22 6.40 6.53
75th 2.42 4.28 6.38 8.17 6.33 7.77 8.72 6.75 6.13 5.87
95th 2.02 3.01 4.27 5.23 5.11 5.63 6.05 4.67 4.67 4.76

 
No. Of Obs 52 51 48 45 40 36 34 34 29 25

 
NEW MEXICO SIC 4.17 (7) 7.02 (11) 10.32 (9) 12.27 (11) 9.94 (13) 13.08 (5) 8.18 (90) 5.10 (93) 4.51 (99) 4.76 (99)
Barclays Govt/Credit 1.73 (97) 4.34 (72) 4.43 (94) 5.66 (94) 5.40 (91) 6.50 (87) 7.72 (90) 6.64 (78) 5.94 (79) 5.39 (89)
Barclays Aggregate 1.58 (97) 3.68 (91) 4.00 (96) 5.16 (96) 5.21 (91) 6.19 (90) 7.26 (90) 6.53 (81) 5.92 (79) 5.33 (89)
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