Commonwealth of Kentucky

Jonathan Miller, Secretary
FINANCE AND ADMINISTRATION CABINET

Kentucki™



11/30/2007
PORTFOLIO SUMMARY
POOLS

MARKET MARKET DURATION PERCENT STATUTORY

TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries ,
Bills 0.00 0.00 0.00 0%
Treasury Notes 559,661,987.95 - 3.24 2.06 14%
Sub-total 559,661,987.95 3.24 2.06 14%
Agencies Notes 749,225,893.78 4.00 0.79 19%
Discounts 0.00 0.00 0.00 0%
Sub-total 749,225,893.78 4.00 0.79 19%
Municipals 321,242,446.52 5.16 0.63 8%
Corporates 228,143,266.00 5.33 1.14 6% 25%
Mortgages Pools 80,669,276.98 5.11 1.11 2%
CMO's 400,742,312.02 5.67 1.64 10%
Sub-total 481,411,589.00 5.58 1.55 12% 25%
Asset Backs 565,304,610.85 6.60 0.60 14% 20%
Repurchase Agreements
Overnight 557,214,099.96 4.25 0.05 14%
< 30 days 16,881,938.86 3.67 0.11 1%
< 60 days 0.00 0.00 0.00 0%
< 90 days 4,303.40 0.00 0.00 0%
< 1 year : 5,079,613.00 4.71 0.82 0%
< 2 years 1,825,617.19 2.01 1.24 0%
> 2 years 10,708,924 .88 4.05 3.61 0%
Flex Repos 9,007,475.38 11.64 5.27 0%
Sub-total 600,721,972.67 4.34 0.20 15%
Money Market Securities
Commercial Paper 19,992,000.00 0.00 0.00 1% A1-P1
Money Mkt Fund 398,000,000.00 4.70 0.00 10%
Certificates of Deposit 50,601,558.48 4.68 0.07 1%
Sub-total . 468,593,558.48 4.70 0.01 12% 20%
Derivatives
Swaps 0.00 0.00 0.00 0%
OTC Options 0.00 0.00 0.00 0%
Sub-total ' 0.00 0.00 0.00 0%

TOTALS 3,974,305,325.25 4.76 0.86 100%
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11/30/2007

PORTFOLIO SUMMARY

POOL.S
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries
Bills 0.00 0.00 0.00 0%
Treasury Notes 559,661,987.95 3.24 2.06 14%
Sub-total 559,661,987.95 3.24 2.06 14%
Agencies Notes 749,225,893.78 4.00 0.79 19%
Discounts 0.00 0.00 0.00 0%
Sub-total 749,225,893.78 4.00 0.79 19%
Municipals 321,242 ,446.52 5.16 0.63 8%
Corporates 228,143,266.00 5.33 1.14 6% 25%
Mortgages Pools 80,669,276.98 5.11 1.11 2%
CMO's 400,742,312.02 5.67 1.64 10%
Sub-total 481,411,589.00 5.58 1.55 12% 25%
Asset Backs 565,304,610.85 6.60 0.60 14% 20%
Repurchase Agreements .
Overnight 557,214,099.96 4.25 0.05 14%
< 30 days 16,881,938.86 3.67 0.11 1%
< 60 days 0.00 0.00 0.00 0%
< 90 days 4,303.40 0.00 0.00 0%
< 1 year 5,079,613.00 4.71 0.82 0%
< 2 years 1,825,617.19 2.01 1.24 0%
> 2 years 10,708,924.88 4.05 3.61 0%
Flex Repos 9,007,475.38 +.11.64 5.27 0%
Sub-total 600,721,972.67 4.34 0.20 15%
Money Market Securities
Commercial Paper 19,992,000.00 0.00 0.00 1% Al-P1
Money Mkt Fund 398,000,000.00 4.70 0.00 10%
Certificates of Deposit 50,601,558.48 4.68 0.07 1%
Sub-total 468,593,558.48 4.70 0.01 12% 20%
Derivatives ]
Swaps 0.00 0.00 0.00 0%
OTC Options 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%
TOTALS 3,974,305,325.25 4.76 0.86 100%

Monthly investment Income Report 1107




11/30/2007

Treasuries

Sub-total
Agencies

Sub-total
Corporates
Municipals
Mortgages

ABS

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS

Monthly Investment income Report 1107

PORTFOLIO SUMMARY
TRAN POOL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL  LIMIT
Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%
0.00 0.00 " 0.00 0%
Notes 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
0.00 0.00 0.00 0% 25%
0.00 0.00 0.00 0%
CMOs 77,304,103.34 7.83 1.76 - 2% 25%
280,390,043.69 6.43 0.68 78%
Overnight 673,258.67 4.25 0.05 0%
< 30 days 0.00 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
< 90 days 0.00 0.00 0.00 0%
< 1 year 0.00 0.00 0.00 0%
< 2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
673,258.67 0.00 0.00 0%
Commercial Paper 0.00 0.00 0.00 0% Al-Pl1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
0.00 - 0.00 0.00 0%
358,367,405.70 6.73 0.91 100%



11/30/2007
PORTFOLIO SUMMARY
SHORT TERM POOL

MARKET MARKET DURATION PERCENT STATUTORY

TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries
Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00° 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%
Agencies Notes 30,536,941.66 4.71 0.24 3%
Discounts 0.00 0.00 0.00 0%
Sub-total 30,536,941.66 4.71 0.24 3%
Corporates 90,864,822.73 5.45 0.37 8% 25%
Municipals 232,606,304.50 5.41 0.41 21%
Mortgages CMOs 52,646,257.47 5.72 0.32 5% 25%
ABS 179,883,580.24 7.60 0.08 17%
Repurchase Agreements
Overnight 98,830,974.12 -4.25 0.05 9%
< 30 days 0.00 0.00 0.00 0%
< 60 days .0.00 0.00 0.00 0%
< 90 days 0.00 0.00 0.00 0%
< 1 year 0.00 0.00 0.00 0%
< 2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
Sub-total 98,830,974.12 4.25 0.05 9%
Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% Al-Pl
Money Mkt Fund 398,000,000.00 4.70 0.00 37%
Certificates of Deposit 0.00 0.00 0.00 0%
Sub-total 398,000,000.00 4.70 0.00 37%

TOTALS 1,083,368,880.72 5.40 0.16 100%
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11/30/2007
PORTFOLIO SUMMARY

- INTERMEDIATE TERM POOL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Treasuries )
Bills 0.00 0.00 0.00 0%
Treasury Notes 430,290,524 .53 3.23 1.99 22%
Sub-total 430,290,524.53 3.23 1.99 22%
Agencies Notes 457,986,031.21 4.03 0.80 23%
Discounts 0.00 0.00 0.00 0%
Sub-total 457,986,031.21 4.03 0.80 23%
Municipals 88,636,142.02 4.52 1.21 5%
Corporates 137,278,443.27 5.24 1.66 7% 25%
Mortgages Pools 80,669,276.98 5.11 1.11 4%
CMO's 270,791,951.21 5.05 1.86 14%
Sub-total 351,461,228.19 5.06 1.68 18% 25%
Asset Backs 105,030,986.92 5.31 1.28 5% 20%
Repurchase Agreements
‘ Overnight 274,642,526.68 4.25 0.05 14%
< 30 days 16,881,938.86 3.67 0.11 1%
< 60 days 0.00 0.00 0.00 0%
< 90 days 4,303.40 2.00 0.20 0%
< 1 year 5,079,613.00 4.71 0.82 0%
< 2 years 1,825,617.19 2.01 1.24 0%
> 2 years 10,708,924 .88 4.05 3.61 1%
Flex Repos 9,007,475.38 11.64 5.27 0%
Sub-total 318,150,399.39 4.42 0.34 16%
Money Market Securities
Commercial Paper 19,992,000.00 4.87 0.01 1% Al-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 50,601,558.48 4.68 0.07 3%
Sub-total 70,593,558.48 4.73 0.05 4% 20%
Derivatives
Swaps 0.00 0.00 0.00 0%
OTC Options 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%
TOTALS 1,959,427,314.01 4.30 1.22 100%

Monthly investment income Report 1107




11/30/2007

Treasuries

Sub-total
Agencies

Sub-total
Municipals
Corporates
Mortgages

Sub-total

Asset Backs

Repurchase Agreements

- Sub-total

PORTFOLIO SUMMARY

Money Market Securities

Sub-total

TOTALS

UK HOSPITAL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Bills 0.00 0.00 0.00 0%
Treasury Notes 0.00 0.00 0.00 0%
0.00 1 0.00 0.00 0%
Notes 75,744,303.61 3.74 0.49 0%
Discounts 0.00 0.00 0.00 0%
75,744,303.61 3.74 0.49 45%
0.00 0.00 0.00 0%
0.00 0.00 0.00 0% 25%
Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%
0.00 0.00 0.00 0% 25%
0.00 0.00 0.00 0% 20%
Overnight 90,920,934.81 4.25 0.05 0%
< 30 days 0.00 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
< 90 days 0.00 0.00 0.00 0%
< 1 year 0.00 0.00 0.00 0%
< 2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
90,920,934.81 4.25 0.05 55%
Commercial Paper 0.00 0.00 0.00 0% Al-P1
Money Mkt Fund. 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
0.00 0.00 0.00 0% 20%
4.02 0.25 0%

Monthly tnvestment Income Report 1107

166,665,238.42



11/30/2007

Treasuries

Sub-total
Agencies

Sub-total
Municipals
Mortgages

Sub-total

Asset Backs

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS

PORTFOLIO SUMMARY

BOND PROCEEDS POOL
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT

Bills 0.00 0.00 0.00 0%
Treasury Notes 129,371,463.42 3.28 2.31 32%
129,371,463.42 3.28 2.31 32%
Notes 184,958,617.30 3.90 0.99 45%
Discounts 0.00 0.00 0.00 0%
184,958,617.30 3.90 0.99 45%
0.00 0.00 0.00 0%
Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
Overnight 92,146,405.68 4.25 0.05 23%
< 30 days 0.00 - 0.00 0.00 0%
< 60 days 0.00 0.00 0.00 0%
< 90 days 0.00 0.00 0.00 0%
< 1 year 0.00 0.00 0.00 0%
< 2 years 0.00 0.00 0.00 0%
> 2 years 0.00 0.00 0.00 0%
Flex Repos 0.00 0.00 0.00 0%
92,146,405.68 4.25 0.05 23%

Commercial Paper 0.00 0.00 0.00 0% NONE ALLOWED
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
v 0.00 0.00 0.00 0%
406,476,486.40 3.78 1.20 100%

Monthly investment income Report 1107



¥80'2..
891°616'C
000°GZL°¢
£€£'806°¢

0
1ebpng

G6.'v6.
265691
8v.'812'L
810°€S6'G

12€£'69v'6
[enjoy

199991
291'¥09
000'G29
006289
0
196png
Uyuo

1002 18qWaAoN
SONINJV3 d3INAOIV

10} 1 Hoday awoou| jususeaul Ajyjuop

£85'gL. uel
80¢c'6¥C’E Kousby
8/9'0p¢'y uonepodsuel|
pL6'gLLL  "uoD [ended

0ec'6Zy'L- pund [ejeuan
lenjoy



¥80°'L.L
891°6.6°C
000°sZLe
€€€'80G°¢

0
186png

29€'G.0°L
156259y
0L0'v9¥°L
L¥1°960°¢

0
[enjoy

199001
291'v09
000'G29
005289
0
19bpng
(UOIA

£200¢ 19qUIBAON
NOLLNAIMLSIa HSVD

2011 Hoday swioou Juswysaauj Ajpuopy

¥18'66¢ el
8E'SLO'L KousBy
GS/'ZEv'z  uonedodsuel]
€e0‘Z10°L  "uo) |enden

0 pun4 |eisusc)
[enjoy



800C Ad —@—
2002 Ad s~
G002 Ad

¥002 Ad —&—
€002 A4 —&~

S3ONVIVE F19V.LSIANI

£04} Hodey swoou] jusLiseAY] AlYIUON

000°000'005"}

000°000°0002

000°000°005°C

000°000°000°€

000°000°00S°€

000°000°000'¢

000°000°005 ¥

000°000°000°G



2011 1008y SUWOU] JUBUISAAUL ARIIUOW

000°000°000° -

000'000°008-
0
8002 Ad—e—
1002 Ad—#— o
9002 Ad st 000'000°00S
S00Z Ad
002 AL~
€002 Ad —#— 000°000°000°L

000°000°00S "L

000°000°000°

000°000°'005°2

SAONVIVE FT9VLSIANI
T00d W31 LHOHS



£0k1 11008Y BUI0U JUBLISBAUT AIUOK

000°000°00S

000°000°000°L

800C Ad—&—

L00C Ad —#é

9002 Ad ~¥~ 000°000°00S°}

S00C Ad

700C Ad -

€00C AL~
0000000002
0000000052
000°000°'000°¢

SAONVYIVE 3T9VLSIANI
100d ALVIAIWBZLNI



£0L1 340UBY BLIOIU] JUBLIISBALL AJUJUOIN

8002 A4 —8—
£00Z Ad~¥—
900Z Ad ¢
S00Z Ad

00T Ao~
€002 Ad—#—

S3ONVIVE IT9VLSIANI
Sa3300dd aNOd

000°000°001

000°000°00Z

000°000°00€

000°000°00%

000°000°00S

000°000°009

000°'000°002

000'000°008



%02 ‘PN Asuop

%0¢C $Moeg jessy

%Gz sabeblop

%GZ sejesodio)

SLIAIM

%61 %0 %oV 1
sejou Aouaby Sunoosiq " odey WybiueAQ
%l
%9 < odoy wis |
%l
PN Asuop

%8
sjedpiunpy

%vl T %Z1
syoeg jossy Slg-1 sabebuopy

J19WIBAON .0} SJUBWISBAU] JO uonnqisic



INTERMEDIATE POOL
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Index consists of 70% Government 1-3 year, 15% Mortgage 0-3 and 15% money market
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BOND PROCEEDS POOL
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