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Exhibit B-6

(Dollars in Thousands)

Pension
and Other
Employee Private-
Benefit Investment Purpose
Trust Trust Trust Agency
Funds Fund Funds Funds

ASSETS
Cash and cash equivalents (NOte 3)........ccccceeviiiieiieiiniienenne $ 453,674 $ 55,203 $ 97,762 2,807,251
Investments (Note 3)

ANNUILY CONTTACES. ... eiiiiiieiieie e 270,731 — — —

Bank investment CONracts.............ccoocieiieiiiiienicsie e 381,473 — — —

U.S. Government securities..... . — — 2,913 —

State and municipal securities.. . — — 590 —

Mutual funds.........cccoecrnene . 1,613,127 — — —

Certificates Of dEPOSIL.........coceiiiiiiiiiie e — — 62,765 462

State Treasurer investment POOL...........cccovceeiniiiiiiecriiieeeeenn, 56,309,896 504,086 — 62,970
Securities lending collateral (NOte 3)........cccoevuerriiieeniieniieenin, 13,955,479 457,783 549 1,837,293
Receivables

Taxes receivable..........ccoooiiiiiiiiiii — — — 106,500

Accounts receivable............ocoiiiiiiiii 6,648 — — 856

Intergovernmental receivables.............ccococeeiiiiiiiiiiiiiiiieee — — — 1,051

Interest receivable..............ccoooiiiiiiiiiii 2,951 4,685 2 6,643

Contributions receivable... . 98,571 — — —
Due from other funds (NOte 9)........ccovviiiiiiiiiii i, — — — 6,349
Notes receivable............cociiiiiiiiiii 115,440 — — —
INVENTOMIES. ...t — — — 301
SUFEBLIES. ...ttt — — 666,863 34,906
Capital assets-depreciable, net (Note 5).........cccccevvieviiiiiiinenn, 1 — — —
TOtAl ASSELS......iiiieiiccii e 73,207,991 1,021,757 831,444 4,864,582
Liabilities:
Accounts payable and accrued liabilities

Accounts payable............cooiiiiiiii e 17,376 — — 1,034

Intergovernmental payables...........cocceviiiiiie e — — — 623,646

Benefits payable........cccoiiii e 289,865 — — —

Distributions payable...........ccccoieiiiiii e — 1,733 — —
Medical claims payable............ccccooiiiiiiiiiiiiee e 156,752 — — —
Obligations under securities lending.. . 13,955,479 457,783 549 1,837,293
Due to other funds (NOte 9)........ccoviieiiiiiiiiiieeee e 5 — — —
Deferred reVenUE...........cocoevieiiiiieiicc e 22,240 — — —
Deposits payable...........cccoiiiiiiiii e — — — 1,738
Funds held for others...........ccccoiiiiiiiiiii — — — 2,400,871
Accrued vacation leave............cccooveiieiiiiiiiie 44 — — —
Total Liabilities.......cccooiiiiiiiiei e 14,441,761 459,516 549 4,864,582
Net Assets:
Held in trust for:

Employees' pension and other benefits..........ccccooooiviinnnnn. 58,766,230 — — —

POOI PartiCipants..........coueriiiiiiiee e — 562,241 — —

Individuals, organizations and other governments................. — — 830,895 —
Total Net ASSELS.......oiiiiiiiiiesie e $ 58,766,230 $ 562,241 $ 830,895 —

The accompanying Notes to the Financial Statements are an integral part of this statement.
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Exhibit B-7

(Dollars in Thousands)

Pension
and Other
Employee Private-
Benefit Investment Purpose
Trust Trust Trust
Funds Fund Funds
Additions:
Contributions:
EMPIOYET .. .itiiiieeieieee ettt $ 1,546,249 $ — $ —
MEMDIEIS. ...t 1,384,065 — —
Trustee deposits.... — — 256,513
Other coNtribULIONS.........ooiiiiiiiieee e 15,184 — —
Total contribULIONS.........ceiiiiiiiiic e 2,945,498 — 256,513
Investment income
Investment earnings (loss).... 3,790,158 28,190 2,944
Less iNVeStMent EXPENSES.......ccoivieiiierriieaiieeeieeeriee e (218,366) (6,154) (7)
Net investment iNCOME (0SS)........eerueirreiiiiiieiiie e 3,571,792 22,036 2,937
Pool share transactions
Reinvestment of dividends............ccceiiiiiiiiiiiie e — 22,324 —
Net share purchases/(redemptions)..........ccccoveeriieeniienieeennns — 7,669 —
Net pool share transactions............ccoceeerieeiieee e — 29,993 —
Other additions
Fees, licenses and fiNesS.........cocceiiiiiiiiiiniie e 8,434 — —
Interest earnings 0N l0aNS. ..........cceeiiieeiiee e 7,650 — —
MISCEIIANEOUS. ......cuviiiiiie ettt 1,466 — —
Total other additions..........c.eooiieiiiiiiee e 17,550 — —
Total additioNS.......cccooiiiiiiiee 6,534,840 52,029 259,450
Deductions:
Claims and Benefits.........ccoiiiiiiiiiii e 4,055,663 — —
Refund of contributions...........ccooeeiiiiiiiie e 118,020 — —
Distributions paid and payable...............cccceeueeen. — 22,036 —
Payments in accordance with trust arrangements... — — 150,288
Administrative eXpenses.........ccocveevveeinieesiieeennne. 60,926 — 6
Other dedUCHIONS........ooueiiiiii e 136 — —
Total dedUCHIONS.......cccuiiiiiiice e 4,234,745 22,036 150,294
Change in net assets... 2,300,095 29,993 109,156
Net assets — July 1........ " 56,466,135 532,248 721,739
Net assets — JUNE 30........occviiiiiiiiiieieee e $ 58,766,230 $ 562,241 $ 830,895

The accompanying Notes to the Financial Statements are an integral part of this statement.





