












































Statements of Plan Net Assets 
June 30, 2001 

Public Volunteer 
Employees Judicial Magistrate Firefighters 
Retirement Retirement Retirement Retirement 

Fund Fund Fund Fund Total 

Assets 
Cash and cash equivalents $ 524,443,068 $ 4,017,620 $ 3,026,043 $ 2,167,447 $ 533,654,178 
Receivables: 

Accrued investment income 44,307,138 318,300 155,462 148,481 44,929,381 
Accounts receivable - brokers 585,344,765 4,204,987 2,053,825 1,961,594 593,565,171 
Contributions receivable 19,864,986 177,033 170,216 20,212,235 
Accounts receivable - other 2,154,950 2,154,950 
Interfund receivable 258,389 258,389 

Investments, at fair value: 
u.s. Government and 

agency securities 1,858,305,666 13,349,657 6,520,319 6,227,511 1,884,403,153 
Corporate equity securities 3,505,136,198 25,180,123 12,298,627 11,746,332 3,554,361,280 

Corporate obligations 1,046,714,458 7,519,365 3,672,653 3,507,726 .1,061,414,202 
International securities 1,297,506,237 9,320,992 4,552,618 4,348,173 1,315,728,020 
Mortga~ investments 751,155 751,155 

otal 7,708,413,714 55,370,137 27,044,217 25,829,742 7,816,657,810 

Securities lending 
collateral investments 237,470,458 1,705,935 833,223 795,805 240,805,421 

Investment in buildin~ 15,000,000 15,000,000 
Total investments 7,960,884,172 57,076,072 27,877,440 26,625,547 8,072,463,231 

Property and equipment, net 1,097,219 1,097,219 
Other assets 26,255 26,255 

Total assets 9,138,380,942 65,794,012 33,282,986 30,903,069 9,268,361,009 

Liabilities 
Accounts payable - brokers 895,660,558 6,434,227 3,142,644 3,001,517 908,238,946 
Accounts payable - other 4,960,407 4,960,407 
Accrued expenses and other 1,284,255 1,284,255 
Interfund payable 133,470 66,889 58,030 258,389 
Securities lending liability 237,428,299 1,705,632 833,075 795,664 240,762,670 

Total liabilities 1,139,333,519 8,273,329 4,042,608 3,855,211 1,155,504,667 

Net Assets Held in Trust 
For Pension Benefits 
(A schedule of funding progress for each 
fund is Eresented on Eage 35} $ 7,999,047,423 $ 57,520,683 $ 29,240,378 $ 27,047,858 $ 8,112,856,342 

See Notes to Financial Statements 
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Statements of Changes in Plan Net Assets 
Year Ended June 30,2001 

ADDITIONS 
Contributions: 

Employer 
Member 
Appropriation from State of 
NewMexico-
Fire Protection Fund 
Service credits purchased 

Total contributions 

Investment income: 

Public 
Employees 

Retirement 
Fund 

$ 196,544,110 
135,594,354 

2,002,208 

334,140,672 

Interest 243,653,196 
Dividends 65,087,943 
Real estate operating income, net 407,194 
Net depreciation in fair value 

of investments 
Securities lending income 

(459,348,301) 
15,620,795 

(134,579,174) 

Less investment expense (31,845,329) 

Net investment loss (166,424,503) 

Other Income 1,052,352 

Total additions 168,768,521 

Judicial 
Retirement 

Fund 

$ 2,159,063 
359,386 

2,518,449 

1,757,409 
470,714 

(3,317,806) 
112,271 

(977,412) 

(229,477) 

(1,206,889) 

1,311,560 

NE';is~E"siIELD INT~~~jFO;P~NSION BENEFITS .... 
Beglnhing of year . '. 8,152,748,389.' '59,645,2.34 ' 

Magistrate 
Retirement 

Fund 

$1,282,341 
179,805 

14,985 

1,477,131 

907,893 
228,377 

(1,611,736) 
54,809 

(420,657) 

(111,739) 

(532,396) 

944,735 

Volunteer 
Firefighters 
Retirement 

Fund 

$1,000,000 

1,000,000 

854,607 
217,725 

(1,574,691) 
52,329 

(450,030) 

(106,720) 

(556,750) 

443,250 

Total 

$199,985,514 
136,133,545 

1,000,000 
2,017,193 

339,136,252 

247,173,105 
66,004,758 

407,194 

(465,852,534) 
15,840,204 

(136,427,273) 

(32,293,265) 

(168,720,538) 

1,052,352 

171,468,066 

26,837,160 . 8,268;668,544 

$29,240;378$27 ,047,858$8,1 i2,856,~42 
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