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Jonathan Miller, Secretary
FINANCE AND ADMINISTRATION CABINET



5/31/2008
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 596,450,836.18 2.55 1.81 15%
Sub-total 596,450,836.18 2.55 1.81 15%
Agencies Notes 738,867,800.82 2.98 1.18 18%
Discounts 300,000,000.00 1.90 0.00 7%
Sub-total 1,038,867,800.82 2.67 0.84 25%
Municipals 303,964,232.61 3.61 0.88 7%
Corporates 164,411,433.80 4.32 1.41 4% 25%
Mortgages Pools 68,387,364.04 4.42 1.00 2%
CMO's 481,357,810.38 9.46 2.07 12%
Sub-total 549,745,174.42 8.84 1.94 14% 25%
Asset Backs 471,075,104.97 8.36 0.62 12% 20%
Repurchase Agreements
Overnight 471,000,000.00 2.29 0.00 12%
< 30 days 26,731,631.11 1.92 0.04 1%
< 60 days 0.00 0.00 0.00 0%
< 90 days 0.00 0.00 0.00 0%
< 1 year 6,202,721.69 4.21 0.41 0%
< 2 years 401,221.70 2.01 1.39 0%
> 2 years 9,500,616.23 4.13 3.07 0%
Flex Repos 20,306,602.90 11.65 5.36 0%
Sub-total 534,142,793.63 2.69 0.27 13%
Money Market Securities
Commercial Paper 50,000,000.00 0.00 0.00 1% Al-P1
Money Mkt Fund 330,000,000.00 2.45 0.00 8%
Certificates of Deposit 45,594,339.82 2.50 0.01 1%
Sub-total 425,594,339.82 2.42 0.00 10% 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 4,084,251,716.25 4.25 0.97 100 %

Monthly Investment income Report 0508



5/31/2008

Treasuries

Sub-total
Agencies

Sub-total
Corporates
Municipals
Mortgages

ABS

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS

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 75,086,144.41 36.43 4.15 20% 25%
258,817,356.65 7.70 0.06 70%
Overnight 36,009,600.23 2.29 0.00 10%
< 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%
36,009,600.23 0.00 0.00 10%
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%
369,913,101.29 13.01 0.88 100%

Monthly Investment income Report 0508




5/31/2008

Treasuries

Sub-total
Agencies

Sub-total
Corporates
Municipals
Mortgages

ABS

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

TOTALS

PORTFOLIO SUMMARY
SHORT TERM 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 10,099,233.33 6.22 0.07 1%
Discounts 300,000,000.00 1.90 0.00 24%
310,099,233.33 8.12 0.07 25%

35,067,510.45 3.86 0.46 3% 25%
166,816,551.39 3.11 0.08 13%

CMOs 70,123,422.99 3.73 0.44 6% 25%
120,047,439.58 13.32 2.05 10%
Overnight 104,909,137.08 2.29 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%
104,909,137.08 2.29 0.00 8%

Commercial Paper 50,000,000.00 2.10 0.00 4% Al-Pl
Money Mkt Fund 330,000,000.00 2.45 0.00 27%
Certificates of Deposit 45,140,000.00 2.50 0.00 4%
425,140,000.00 2.42 0.00 35%
1,232,203,294.82 3.58 0.25 100%

Monthly Investment income Report 0508




5/31/2008

Treasuries

Sub-total
Agencies

Sub-total
Municipals
Corporates
Mortgages

Sub-total

Asset Backs

Repurchase Agreements

Sub-total

Money Market Securities

Sub-total

Derivatives

Sub-total

TOTALS

PORTFOLIO SUMMARY

INTERMEDIATE TERM POOL

MARKET MARKET DURATION PERCENT STATUTORY
TYPE VALUE YIELD (%) (Years) of TOTAL LIMIT
Bills 0.00 0.00 0.00 0%
Treasury Notes 494,191,750.42 2.54 1.78 25%
494,191,750.42 2.54 1.78 25%
Notes 345,521,964.08 2.91 1.18 18%
Discounts 0.00 0.00 0.00 0%
345,521,964.08 2.91 1.18 18%
137,147,681.22 4.23 1.86 7%
129,343,923.35 4.45 1.66 7% 25%
Pools 68,387,364.04 4.42 1.00 3%
CMO's 336,148,242.98 4.64 1.95 17%
404,535,607.02 4.60 1.79 20% 25%
92,210,308.74 3.77 0.32 5% 20%
Overnight 307,001,559.91 2.29 0.00 16%
< 30 days 26,731,631.11 1.92 0.04 1%
< 60 days 0.00 0.00 0.00 0%
< 90 days 0.00 0.00 0.00 0%
< 1 year 6,202,721.69 4.21 0.41 0%
< 2 years 401,221.70 2.01 1.39 0%
> 2 years 9,500,616.23 4.13 3.07 0%
Flex Repos 20,306,602.90 11.65 5.36 1%
370,144,353.54 2.86 0.38 18%
Commercial Paper 0.00 0.00 0.00 0% Al-P1
Money Mkt Fund 0.00 0.00 0.00 0%
Certificates of Deposit 454,339.82 2.03 1.36 0%
454,339.82 2.03 1.36 0% 20%
Swaps 0.00 0.00 0.00 0%
OTC Options 0.00 0.00 0.00 0%
0.00 0.00 0.00 0%
1,973,549,928.19 3.39 1.34 100%

Monthly Investment Income Report 0508




5/31/2008
PORTFOLIO SUMMARY
UK HOSPITAL

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 109,699,418.57 2.67 0.69 0%
Discounts 0.00 0.00 0.00 0%
Sub-total 109,699,418.57 2.67 0.69 82%
Municipals 0.00 0.00 0.00 0%
Corporates 0.00 0.00 0.00 0% 25%
Mortgages Pools 0.00 0.00 0.00 0%
CMO's 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0% 25%
Asset Backs 0.00 0.00 0.00 0% 20%
Repurchase Agreements
Overnight 24,740,603.02 2.29 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%
Sub-total 24,740,603.02 2.29 0.00 18%
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 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0% 20%

TOTALS 134,440,021.59 2.60 0.56 100%

Monthly investment Income Report 0508



5/31/2008

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 102,259,085.76 2.60 1.95 27%
102,259,085.76 2.60 1.95 27%
Notes 273,547,184.84 3.08 1.42 73%
Discounts 0.00 0.00 0.00 0%
273,547,184.84 3.08 1.42 73%
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 -1,660,900.24 2.29 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%
-1,660,900.24 2.29 0.00 0%

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%
374,145,370.36 2.95 1.57 100%

Monthly Investment Income Report 0508
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-—&— Difference

- 12 Month Rolling Average

5 Year Rolling Average

INTERMEDIATE POOL
ANNUALIZED YIELD DIFFERENCE
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