
 

Account / Group Incep Date MV % 2Q-FY12 FYTD 1 YR 3 YR 5 YR 10 YR Incep

Total US Equities 06/30/00 2,090,507,193 19.9% 12.17         (5.94)          1.04           14.00         0.11           3.50           1.53           
Ky Ret.Domestic Eq. Blended Index 12.12         (5.01)          0.30           13.36         (1.17)          2.63           0.68           

Total Non-US Equities (Less Curr. Overlay) 06/30/00 1,886,607,023 18.0% 3.04           (18.07)        (15.33)        10.16         (2.78)          5.11           0.75           
Total Non-US Equities (With Curr. Overlay) 06/30/00 1,859,555,116 17.7% 1.84           (18.97)        (17.01)        9.41           (3.18)          4.88           0.51           

KY Ret.Int'l Eq. Blended Index 3.77           (16.75)        (13.26)        10.97         (3.15)          5.53           1.29           

Total Emerging Market Equity 06/30/11 383,911,270 3.7% 4.67           (14.53)        -- -- -- -- (14.53)        
MSCI Emerging Markets GD 4.45           (19.01)        -- -- -- -- (19.01)        

Total Equity 03/31/84 4,333,973,579 41.3% 6.93           (12.59)        (7.98)          11.62         (1.48)          3.59           10.51         
KY Ret.Equity Blended Index 7.60           (11.75)        (6.97)          12.21         (1.77)          3.74           10.34         

Total Fixed Income 03/31/84 2,284,474,460 21.8% 1.17           3.03           7.04           8.19           5.86           5.79           8.23           
KY Ret.Fixed Blended Index 1.45           4.36           8.12           7.37           6.69           6.22           8.15           

Total Real Return 06/30/11 1,080,550,496 10.3% 2.29           6.77           -- -- -- -- 6.77           
KRS CPI + 300 bpts 0.20           1.47           -- -- -- -- 1.47           

Total Absolute Return 03/31/10 1,071,833,881 10.2% (1.20)          (1.80)          3.82           -- -- -- 1.05           
HFR FOF: Diversified (2.38)          (5.69)          (2.50)          -- -- -- 0.37           

Total Real Estate 06/30/84 177,728,197 1.7% 0.66           2.47           13.33         6.80           4.14           5.55           5.27           
NCREIF O-E Div Core GR NonL 2.97           6.59           15.26         (1.67)          3.25           7.74           -             

Total Private Equity 09/30/90 1,241,746,814 11.8% (0.79)          3.33           11.03         6.60           1.45           10.79         10.82         
KY Alt. Assets Blended Index (14.40)        (13.58)        (9.08)          12.81         (0.35)          3.35           --

Cash 12/31/87 309,921,856 3.0% 0.05           0.11           0.31           0.80           2.18           2.98           4.75           
CG 3 Month Treasury 0.01           0.02           0.08           0.12           1.37           1.86           3.92           

Total Pension Fund 03/31/84 10,500,229,283 100.0% 3.09           (4.98)          (0.44)          10.38         1.75           5.08           9.33           
KY Ret.Blended Index 2.11         (5.62)        (1.19)        10.98         2.08           5.06         9.39         
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Account / Group Incep Date MV % 2Q-FY12 FYTD 1 YR 3 YR 5 YR 10 YR Incep

Total US Equities 06/30/00 631,766,263 22.2% 12.32         (6.01)          0.43           13.79         (0.06)          3.42           1.85           
KY Domestic Equity Blend 12.12         (5.01)          0.97           14.36         (0.01)          3.34           1.22           

Total Non-US Equities (Less Curr. Overlay) 03/31/00 522,801,061 18.4% 2.52           (17.86)        (15.04)        9.64           (2.56)          6.16           1.00           
Total Non-US Equities (With Curr. Overlay) 06/30/00 512,538,038 18.0% 0.84           (19.14)        (17.36)        8.65           (3.09)          5.81           1.35           

KRS Ins.Int'l Eq Blended Index 3.77           (16.75)        (12.90)        9.71           (3.81)          5.22           0.72           

Total Emerging Markets 06/30/11 86,932,156 3.1% 4.67           (14.51)        -- -- -- -- (14.51)        
MSCI Emerging Markets GD 4.45           (19.01)        -- -- -- -- (19.01)        

Total Equities 06/30/92 1,231,236,457 43.3% 6.58           (12.73)        (8.56)          11.06         (1.71)          3.64           8.03           
KRS Ins.Equity Blended Index 7.66           (11.61)        (6.67)          11.84         (1.99)          3.03           7.81           

Total Fixed Income 06/30/00 586,160,236 20.6% 1.47           3.19           7.99           8.19           7.07           7.18           7.38           
KRS Ins. Fixed Blended Index 1.45           4.36           10.00         9.22           7.27           7.23           7.36           

Total Real Return 06/30/11 337,416,084 11.9% 2.32           6.72           -- -- -- -- 6.72           
KRS CPI + 300 bpts 0.20           1.47           -- -- -- -- 1.47           

Total Real Estate 04/30/09 27,039,143 1.0% 0.59           2.18           14.85         -- -- -- 8.48           
NCREIF ODCE Price Index 2.27           6.59           15.26         -- -- -- 1.34           

Total Absolute Return 03/31/10 268,876,518 9.5% (1.28)          (1.99)          3.81           -- -- -- 0.73           
HFR FOF: Diversified (2.38)          (5.69)          (2.50)          -- -- -- 0.37           

Total Private Equity 05/31/01 185,024,398 6.5% (1.66)          1.97           11.64         10.74         4.21           6.56           6.48           
KRS Alt. Assets Blended Index (14.40)        (13.58)        (9.03)          10.89         (2.01)          1.97           1.21           

Cash 06/30/92 205,826,593 7.2% 0.04           0.08           0.26           0.24           1.72           2.39           3.52           
CG 3 Month Treasury 0.01           0.02           0.08           0.12           1.37           1.86           3.25           

Total Insurance Fund 03/31/87 2,841,596,979 100.0% 2.84           (6.36)          (1.94)          11.76         0.29           4.75           7.47           
KRS Ins.Blended Index 2.50         (5.57)        (0.40)        13.18         0.57           4.43         7.57         
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