INVESTMENT I

Con m@ﬁwmim of Kentucky

Robert M. Burnside, Secretary
FINANCE AND A%iﬁ?%%%%% TRATION CABINET

Kentucky™



Date: 8/31/2007

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 299,190,186.55 4.17 1.47 8%
Sub-total 299,190,186.55 4.17 1.47 8%
Agencies Notes 756,681,751.58 5.05 0.87 21%
Discounts 0.00 0.00 0.00 0%
Sub-total 756,681,751.58 5.05 0.87 21%
Municipals 269,657,882.89 5.45 0.36 8%
Corporates 284,118,172.31 5.76 0.93 8% 25%
Mortgages Pools 85,042,969.68 5.75 1.47 2%
CMO's 302,222,153.71 5.77 1.56 9%
Sub-total 387,265,123.39 5.77 1.54 11% 25%
Asset Backs 549,974,495 .50 6.18 0.7’9 - 15% 20%
Repurchase Agreements
Overnight 533,315,988.88 5.33 0.00 15%
< 30 days 15,539,207.33 4.74 0.03 1%
< 60 days 11,344,377.08 0.00 0.00 0%
< 90 days 100,224 .31 0.00 0.00 0%
< 1 year 43,637.64 2.00 0.28 0%
< 2 years 6,721,996.27 4.05 1.13 0%
> 2 years 11,122,708.32 3.99 3.77 0%
Flex Repos 22,830,750.07 11.61 3.51 1%
Sub-total 601,018,889.90 5.50 0.22 17%
Money Market Securities
Commercial Paper 99,822.666.75 5.44 0.00 3% Al-P1
Money Mkt Fund 316,000,000.00 5.24 0.00 9%
Certificates of Deposit 531,493.36 2.04 2.00 0%
Sub-total 416,354,160.11 5.28 0.00 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 3,564,260,662.23 542 0.74 100%
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Monthly Investment income Report 0807

355,248,339.06

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 78,746,566.64 6.24 0.40 22% 25%
269,846,829.39 6.15 0.79 76 %
Overnight 6,654,943.03 5.33 0.00 2%
< 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%
6,654,943.03 0.00 0.00 2%
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%
6.15 0.69 100%



Date: 8/31/2007
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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 25,241,998.64 3.68 0.23 2%
25,241,998.64 3.68 0.23 2%
Notes 91,329,748.31 5.15 0.19 7%
Discounts 0.00 0.00 0.00 0%
91,329,748.31 5.15 0.19 7%

140,966,252.26 5.95 0.29 11% 25%
199,092,383.83 5.65 0.16 15%

CMOs 56,879,859.81 6.26 0.25 4% 25%
236,270,868.65 6.13 0.86 18%
Overnight 176,875,798.63 5.33 0.00 13%
< 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%
176,875,798.63 5.33 0.00 13%

Commercial Paper 99,822,666.75 5.44 0.00 7% Al1-P1

Money Mkt Fund 316,000,000.00 5.24 0.00 23%
Certificates of Deposit 0.00 0.00 0.00 0%
415,822,666.75 10.68 0.00 30%
1,342,479,576.88 5.57 0.23 100%

Monthly investment Income Report 0807




Date: 8/31/2007

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 121,251,998.65 4.33 1.12 8%
Sub-total 121,251,998.65 4.33 1.12 8%
Agencies ‘Notes 505,080,715.82 5.04 0.82 34%
Discounts 0.00 0.00 0.00 0%
Sub-total 505,080,715.82 5.04 0.82 34%
Municipals 70,565,499.06 4.90 0.93 5%
Corporates 143,151,920.05 5.57 1.56 9% 25%
Mortgages Pools 85,042,969.68 5.75 1.47 6%
CMO's 166,595,727.26 5.38 2.56 11%
Sub-total 251,638,696.94 5.51 2.19 17% 25%
Asset Backs 43,856,797 .46 6.63 0.49 3% 20%
Repurchase Agreements
Overnight 285,310,045.75 5.33 0.00 19%
< 30 days 15,539,207.33 4.74 0.03 1%
< 60 days 11,344,377.08 4,63 0.08 1%
< 90 days 100,224.31 4.26 0.20 0%
< 1 year 43,637.64 2.00 0.28 0%
< 2 years 6,721,996.27 4.05 1.13 0%
> 2 years 11,122,708.32 3.99 3.77 1%
Flex Repos 22,830,750.07 11.61 3.51 2%
Sub-total 353,012,946.77 5.62 - 0.37 24%
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 531,493.36 2.04 2.00 0%
Sub-total 531,493.36 2.04 2.00 0% 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 1,489,090,068.11 5.29 1.04 100%

Monthly Investment income Report 0807




Date: 8/31/2007
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 0.00 0.00 0.00 0%
Discounts 0.00 0.00 0.00 0%
Sub-total 0.00 0.00 0.00 0%
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 38,333,712.68 5.33 0.00 100%
< 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 38,333,712.68 5.33 - 0.00 100%
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 38,333,712.68 5.33 0.00 100%

Monthly investment income Report 0807



Date: 8/31/2007
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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 152,696,189.26 4.13 1.95 45%
' 152,696,189.26 4.13 1.95 45%
Notes 160,271,287.45 5.05 1.43 47%
Discounts 0.00 0.00 0.00 0%
160,271,287.45 5.05 1.43 47%
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 26,141,488.79 5.33 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%
26,141,488.79 5.33 0.00 8%

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%
339,108,965.50 4.66 1.56 100%
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INTERMEDIATE POOL
ANNUALIZED YIELD
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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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