Commonwealth of Kentucky
John R. Farris, Secretary
FINANCE AND ADMINISTRATION CABINET



Date: 04/30/07

Treasuries

Sub-total
Agencies

Sub-total
Municipals
Corporates
Mortgages

Sub-total
Asset Backs

Repurchase Agreements

Sub-total

PORTFOLIO SUMMARY

Money Market Securities

Sub-total

Derivatives

Sub-total

TOTALS

POOLS
MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Bills 0.00 0.00 0.00 0%
Treasury Notes 320,421,698.23 4.88 1.23 8%
320,421,698.23 4.88 1.23 8%
Notes 797,224,059.54 5.17 1.03 20%
Discounts 0.00 0.00 0.00 0%
797,224,059.54 5.17 1.03 20%
280,114,127.73 5.33 0.40 7%
275,605,458.54 5.43 1.10 7% 25%
Pools 94,215,238.81 5.33 1.29 2%
CMO's 202,937,639.84 5.55 1.51 5%
297,152,878.65 5.48 1.44 7% 25%
320,646,226.61 5.58 0.26 8% 20%
Overnight 864,125,317.80 5.29 0.00 22%
< 30 days 26,916,435.57 4.85 0.03 1%
< 60 days 2,507,991.50 0.00 0.00 0%
< 90 days 95,246.73 0.00 0.00 0%
< 1 year 219,859.76 4.05 0.51 0%
< 2 years 6,475,902.77 4.12 1.43 0%
> 2 years 7,264,899 .64 3.10 4.78 0%
Flex Repos 20,309,157.85 11.65 4.32 1%
927,914,811.62 5.39 0.14 24%
Commercial Paper 549,557,489.75 5.27 0.00 14% Al-Pl
Money Mkt Fund 225,000,000.00 522 0.00 5%
Certificates of Deposit 539,653.35 2.04 2.31 0%
775,097,143.10 5.26 0.00 19% 20%
Swaps 167,624.65 1.00 8.24 0%
OTC Options 0.00 0.00 0.00 0%
167,624.65 0.00 0.00 0%
3,994,344,028.67 5.30 0.57 100%

Monthly investment income Report 0407




Date: 04/30/07
PORTFOLIO SUMMARY
TRAN 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 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%
Corporates 0.00 0.00 0.00 0% 25%
Municipals 0.00 0.00 0.00 0%
Mortgages CMOs 18,700,633.51 5.82 0.77 12% 25%
ABS 126,756,769.21 5.38 0.04 80%
Repurchase Agreemenfs
Overnight 12,387,796.52 5.29 0.00 8%
< 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 12,387,796.52 0.00 0.00 8%
Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% Al-Pl
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%

TOTALS 157,845,199.24 5.43 0.13 100%

Monthly investment Income Report 0407



Date: 04/30/07
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 10,095,833.33 5.45 0.62 1%
Discounts 0.00 0.00 0.00 0%
Sub-total 10,095,833.33 0.00 0.00 1%
Corporates 98,257,281.80 5.49 0.10 6% 25%
Municipals 204,619,409.71 5.31 0.08 12%
Mortgages CMOs 57,062,266.98 5.71 0.03 3% 25%
ABS 164,991,816.09 5.78 0.30 10%
Repurchase Agreements
Overnight 331,096,016.43 5.29 0.00 20%
< 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 331,096,016.43 5.29 0.00 20%
Money Market Securities :
Commercial Paper 549,557,489.75 5.27 0.00 34% Al-P1
Money Mkt Fund 225,000,000.00 5.22 0.00 14%
Certificates of Deposit 0.00 0.00 0.00 0%
Sub-total 774,557,489.75 5.26 0.00 48%

TOTALS 1,640,680,114.09 5.36 0.05 100%

Monthly investment Income Report 0407



Date: 04/30/07
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 234,597,542 .46 4.88 1.29 13%
Sub-total 234,597,542 .46 4.88 1.29 13%
Agencies Notes 618,573,894.32 5.18 0.90 34%
Discounts 0.00 0.00 0.00 0%
Sub-total 618,573,894 .32 5.18 0.90 34%
Municipals 75,494,718.02 5.39 1.28 4%
Corporates 177,348,176.74 5.40 1.65 10% 25%
Mortgages Pools 94,215,238.81 5.33 1.29 5%
CMO's 127,174,739 .35 5.44 2.29 7%
Sub-total 221,389,978.16 5.40 1.86 12% 25%
Asset Backs 28,897,641.31 5.28 0.98 2% 20%
Repurchase Agreements
Overnight 407,226,057.02 5.29 0.00 22%
< 30 days 26,916,435.57 4.85 0.03 2%
< 60 days 2,507,991.50 3.49 0.16 0%
< 90 days 95,246.73 4.26 0.19 0%
< 1 year 219,859.76 4.05 0.51 0%
< 2 years 6,475,902.77 4.12 1.43 0%
> 2 years 7,264,899.64 3.10 4.78 0%
Flex Repos 20,309,157.85 11.65 4.32 1%
Sub-total 471,015,550.84 5.48 0.28 25%
Money Market Securities
Commercial Paper 0.00 0.00 0.00 0% Al-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 539,653.35 2.04 2.31 0%
Sub-total 539,653.35 2.04 2.31 0% 20%
Derivatives
Swaps 167,624.65 1.00 8.24 0%
OTC Options 0.00 0.00 0.00 0%
Sub-total 167,624.65 0.00 0.00 0%
TOTALS 1,828,024,779.85 5.28 1.00 100%

Monthly Investment Income Report 0407




Date: 04/30/07

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 0.00 0.00 0%
Notes 15,233,568.29 5.28 0.08 0%
Discounts 0.00 0.00 - 0.00 0%
15,233,568.29 5.28 0.08 27%
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 40,690,901.11 5.29 0.00 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%
40,690,901.11 5.29 0.00 73%
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%
55,924,469.40 5.29 0.02 0%

Monthly investment income Report 0407




Date: 04/30/07

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 85,824,155.77 4.89 1.05 28%
85,824,155.77 4.89 1.05 28%
Notes 153,320,763.60 5.13 1.70 49%
Discounts 0.00 0.00 0.00 0%
153,320,763.60 5.13 1.70 49%
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 72,724,546.72 5.29 0.00 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%
72,724,546.72 5.29 0.00 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%
0.00 0.00 0.00 0%
311,869,466.09 5.10 1.12 100%

Monthly Investment Income Report 0407



Investment Balances and Income

Portfolio

Bond Proceeds
Intermediate
PHASE II
Short Term
Tran

UK HSPTL

Tuesday, May 01,2007

April 2007

Average Daily Balance

327,445,631.24
1,793,704,912.99
70,239,078.89
1,581,274,456.18
157,366,911.14
41,275,344.53

3,971,306,334.97

Monthly Income

1,336,048.44
6,927,064.16
240,135.92
6,797,570.67
834,353.46
239,002.97

16,374,175.62

Yield
5.25%
4.93%
3.86%
5.38%
5.44%
5.10%

Page 1 of 1
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INTERMEDIATE POOL
ANNUALIZED YIELD

& Pools

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




~&- Difference

—#— 12 Month Rolling Average
5 Year Rolling Average

INTERMEDIATE POOL
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BOND PROCEEDS POOL

ANNUALIZED YIELD
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Index consists of 85% Government 1-3 year and 15% money market
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