)“ Kentucky Retirement Systems - Plan Performance

BNY MELLON

As of Date: 2/28/2022

Structure Account/Security Id Market Value ~ Month
CERS KR2F00030002 8,559,223,312.89 -1.24

CERS Pension IPS Palicy Index KR2GXCERS000 -1.46
CERS-H KR2F00040002 2,910,803,363.03 -1.25

CERS-H Pension IPS Policy Indx KR2GXCHAZ000 -1.46
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)“ Kentucky Retirement Systems - Plan Performance

BNY MELLON

As of Date: 2/28/2022

Structure Account/Security Id Market Value ~ Month
CERSINS KR3F00030002 3,195,600,458.55 -1.22

CERS Insurance | PS Policy Indx KR3GXCERS000 -1.46
CERS-H INS KR3F00040002 1,614,942,648.69 -1.21

CERS-H Insurance IPS Policy In KR3GXCHAZ000 -1.46
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