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SUMMARY OF AMOUNTS INV |

Y FUND (CONCLUDED)

TOTAL AMOUNTS INVESTED BY FUND

~297.116.003
$32,081 108,883 |

See notes to investment summaries.
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June 30, ___
Par, Cost Or
Principal Amortized Market
Amount— Cost— Market— Qver
Note 1 Note 1 Note 1 Amortized Cost
TRUST GROUP
New Jersey State Employees’ Deferred Compensation
Adminicttive Chi 3 $ 592,051 $ 592,051 $ 592,051 -
New State E.....uyees’ Deferred Compensation
C 1agement Fund 75,546,248 75,546,248 75,546,248 -
New State Employees’ Deferred Cormpensation
Equity Fund 64,130,942 64,130,942 74,413,842 § 10,282,900
New Jersey State Employees’ Deferred Compensation
Fixed income Fund 49,624,052 49,489,089 51,041,982 1,552,893
New Jersey State Employees’ Deferred Compensation
Holding Account 2,626,137 2,626,137 2,626,137 -
Supplemental Annuity Collective Trust Fund 99,168,129 99,168,129 tneann e nTane
Tischier Memorial Fund 565,778 563,407






SUMMARY OF INVESTMENT INCOME BY FUND—(CONTINUED)
Year Ended June 30, 1992

Net investment Net Gain— Total
Eamings— Notes 1 Investment
Note 1 and 2 Income
TEMPORARY RESERVE GROUP—(continued)
Higher Educati~~ Ruildings Construction Fund (Act of 1971) $ 24,931 - 24 a2d
Housing Assis Fund (Act of 1968) 29,497 —
Human Services Facilities Construction Fund (Act of 1984) 360,422 - !
Institutional Construction Fund (Act of 1978) 9,987 - 7
Insti  ns Construction Fund (Act of 1976) 6,211 — 1
Jobs,  Jucation and Competitiveness Fund (Act of 1988) 6,966,326 - 6
Jobs, Science 7~ Technology Fund (Act of 1984) 373,506 - 6
Medical Educati  -acilities Fund (Act of 1977) 28,843 - ¢6,043
Mortgage Assistance Fund (Act of 1976) 165,148 — 165,148
Natural Resources Fund (Act of 1980) 763,003 — 763,003
New Home Warranty Security Fund 4,035,164 — 35,164
New Jersey Bridge Rehabilitation Fund (Act of 1983) 1,360,283 - 1,360,283
New Jersey Bridge Rehabilitation and Improvement
and Railroad Right-of-Way Preservation Fund (Act of 1989) 1,709,122 — 1,709,122
New Jersey Green Acres Fund (Act of 1983) 882,084 — 882,084
New Jersey Green Acres Fund (Act of 1989) 1,817,016 - 1,817,016
New Jersey Green Trust Fund (Act of 1989) 1,320,190 - 1,320,190
New Jersey Local Development Financing Fund 75,738 - 75,738
New Jersey Medical Malpractice Reinsurance Recovery Fund 332,018 — 332,018
New Jersey State Dental Program 507,011 — 507,011
Pension Adjustment Fund 311,390 - 311,390
Pension Payroll Investment Fund 352,563 — 352,563
Pinelands Infrastructure Trust Fund (Act of 1985) 602,408 - 602,408
Pollution Prevention Fund 3,232 - 3,232
Prescription Drug Program Fund 215,105 — 215,105
Public Buildings and Construction Fund (Act of 1968) 45176 - 45176
Public Purpose Buildings and Community-Based
Facilities Construction Fund (Act of 1989) 2,262,347 - 2,262,347
Public Purpose Buildings and Construction Fund (Act of 1980) 658,793 - 658,793
Resource Recovery and Solid Waste Disposal Facilities Fund
(Act of 1985) 1,297,044 - 1,297,044
Safe Drinking Water Fund 506,828 — 506,828
Shore Protection Fund (Act of 1983) 371,774 — 371,774
State Facilities for Handicapped Fund (Act of 1973) 118,316 — 118,316
State Health Benefits Fund 10,222,627 — 10,222,627
State Land Acquisition and Development Fund {Act of 1978) 323,422 - 323,422
State Lottery Fund—Investment 2,183,731 — 2,183,731
State of New Jersey—Altemate Benefits Program 842,147 - 842,147
State of New Jersey Cash Management Fund—
Administrative Expense Fund 54,503 — 54,503
State of New Jersey Cash Management Fund—
Other than State Funds 145,009,906 — 145,009,906
State of New Jersey Cash Management Fund—
Panamin Fomdt 931,768 931,768
nser Land
nt Fund (Act of 1974) 182,324 - 182,324
nservation Land
Acquisition Fund (Act of 1971) 295,896 - 295,896
State Transportation Fund (Act of 1968) 27,728 — 27,728
State Water Development Fund (Act of 1958) 3,380 — 3,380
Stormwater Management and Combined Sewer Overflow
Abatement Fund (Act of 1989) 832,468 — 832,468
Transportation Rehabilitation and Improvement Fund
(Act of 1979) 1,078,462 - 1,078,462
University of Medicine and Dentistry of
New Jersey—Self-Insurance Reserves Fund 1,545,970 — 1,545,970
Urban Development Investment Fund (Act of 1985) 81,981 —- 81,981
Veterans’ Guaranteed Loan Fund 833 — 833
Water Conservation Fund (Act of 1969) 206,942 - 206,942
Water Supply Fund {Act of 1981) 3,353,624 - 3,353,624
Water Supply Replacement Trust Fund _ neent2 —
Y 136 245,9v1,090
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SUMMARY OF INVESTMENT INCOME BY JND—(CONCLUDED)
Year Ended June 30, 1992

Net Investment Net Gain— Total
Eamings — Notes 1 Investment
Note 1 and 2 Income
TRUST GROUP
New Jersey State Employees’ Deferred Cornpensation
Administrative Charges $ 33,942 - 33,942
New Jersey State Employees’ Deferred pensation
Cash Management Fund 4,234,292 - 4,234,292
New Jersey State Employees’ Deferred Compensation
Equity Fund 2,183,876 $ 1,742,349 3,926,225
New Jersey State Employees’ Deferred Compensation
Fixed Income Fund 3,256,349 1,415,437 4,671,786
New .lersey State Employees’ Deferred Compensation
ing Account 170,250 - 170,250
Supmemental Annuity Coflective Trust Fund 4,560,483 6,791,030 11,351,513
Tischier Memorial Fund an a4z — T
, 9,948,816
TOTALS $100 495300

See notes to investment summaries.
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SUMMARY OF INVESTN

June 30, 1992

BY MA. R CATEGORY

Telephone bonds

Common stocks

Par, Cost
or Principal Amortized Mornt
Amount— Cost— Market— Over  der)
Note 1 Note 1 Note 1 Amortized Cost
U.S. Govemment and other govemment
bonds and obligations $304,248,000 $ 302,474,365 § P2148c4Tin & <ndnnary
Industrial bonds and commercial paper 6,711,000 6,711,969 6
14,924,000 14,915,715 5)
Gas, electric and water bonds 52,026,500 52,043,414 0)
161,079,218 161,079,218 ‘ 8
Mortgage-backed certificates 3,649,668,042  3,553,712055 3, 9
Units—Common Pension Fund A 10,280,343,509 10,2802 509 16 2
Units—Common Pension Fund B 9,919,330,037  9,919,330,037 10,¢ 4
Units—Common Pension Fund D 1,200,013,854  1,200,013,854 1. 1
Units—Cash Management Fund 7,489,705,893  7,489,705,893 71
784,000 778854

Other investments
TOTAL INVESTMENTS BY MAJOR CATEGORY

See notes to investment summaries.
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$3.,50,,108,883 $40,

e



SUMMARY OF INVESTMENT ACTIVITY

Purchases at cost, excluding common funds:
Bonds :
Mortgages
Stocks

Purchases of units of common funds, at cost
Discount accretion

Sales, at amortized cost

Mortgage principal payments, at amortized cost
Redemptions, at amortized cost

Maturities, at par amount

Redemptions of units of common funds

Premium amortization
NET INCREASE IN AMORTIZED COST OF INVESTMENTS

Total amounts invested by funds—Note 2
Beginning of year

END OF YEAR

Year Ended ine 30, 1992

See notes to investment summaries.
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$569,369,103
1,524,874,041

81,750 703

$ 2,176,001,847
32,067,848,282
18,241,428
(1,838,597,848)
(575,437, 466)
(44,301,378)
(129,314,400)
(28,617,047,193)

212,675
3,057,180,597

29,923,9n° "°48

$32,981,108,883












NOTES TO INV TMENT ¢ WMARIES

NOTE 4—SOUTH AFRICAN DIVESTITURE

By act of the New Jersey State Legislature (P.L. 1985, c.i vi "~ nvestment is prohibited
from holding securities of companies with a presence in the o Africa for any pension
or annuity fund it manages. | er the current Attorney Gei Ig ivision is allowec *4ree
years from the date of determination of South African status .. <..c.. .. vestment. At June 30, 19¢., the

Division held no securities of companies with a presence in the Republic of South Africa.

NOTE 5—COMMITMENTS

As of June 30, 1992, Common Pension Fund D had entered into the following forward foreign currency
exchange contracts as hedges of its investments:

Net Unrealized

Contract In Settiement Appreciation

To Deliver Exchange For Date (Depreciation)
DM 200,000,000 $120,062,432 8/18/92 $(10,103,530)
DM 100,000,000 60,099,766 8/18/92 (4,983,214)
$185,162,326 DM 300,000,000 8/18/92 10,086,616
§ (5.000128)

NOTE 6—SUBSEQUENT EVENT
On July 7, 1992, the State ~f New Jersey appropriately transferred 30,000,000 from the pension

and annuity group to the Gener  nvestment Fund as mandated by Public Law 1992, Chapter 41. This
transfer did not have a significant impact on the Division of Investment’'s operations.
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In March 1992, Andrei Gromov, Dimitry Cherneiko and Svetlana Kolupaeva, repre<enting the City
of St. Petersburg, Russia, visited the Division to review benefit and investment cies.












