April 2023 KPPA MONTHLY PERFORMANCE UPDATE KERS/KERS-H/SPRS

K,KH,S Pension Performance - 04/30/23
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KERS, KERS-HAZ, & SPRS - PENSION FUMD - PLAM NET RETURNS - 04/30/23

™ Worket\aiue_ | Month | 3 oniss [FscolVTD | 1¥eor ]| 3vears | 5 Yeors | 10Vears | 20vears | 30Veas | 0 |
097 512 1.84 813 5.80 6.24 6.79 753 B.6B

KERS 3,447,067,063.30 0.62

KY Ret. KERS Plan IPS Index 131 1.09 5.60 275 775 .48 6.19 £.84 7.52 874
KER3- H 877.,348,283.39 0.78 114 712 313 9.33 6.20 6.68 7.01 7.68 8.80
KY Ret. KERS Haz Plan IP3 Index 160 138 6.55 2.85 9.32 6.31 6.65 707 7.68 B8.86
SPRS 578,744,058.88 0.70 1.07 5.93 3.26 8.44 591 6.22 6.78 7.52 8.68
KY Ret. SPRS Plan IPS Index 1351 1.09 5.60 275 735 548 6.16 6.82 751 873

KPPA PENSION FUND UNIT - NET RETURNS - 04/30/23 - PROXY PLAN ASSET PERFORMANCE

| omwowe | T Wontn | 3 wontns JFiscal 1D | 1vear | 3emrs | S¥eurs |i0%ears |20veurs | 30veurs | 1> |
12.94 3.24 12.49 6.67 7.83 B.05

PUBLIC EQUITY 1.27 1.25 8.43 10.13
MECT ACWI 144 157 1133 2.06 1198 £.48 7.63 7.99 822 9.96
PRIVATE EQUITY -0.16 1.29 -4.69 -3.27 15.57 13.70 13.35 12,51 11.74
Russell 3000 + 3%(0tr Lag) 0.94 6.73 -6.53 -5.24 1253 12.14 15.49 12.23 11.87
SPECIALTY CREDIT 0.63 212 5.83 433 7.52 5.37 5.64
50% BB US HY / 50% SP LSTA Leveraged Loan 103 112 241 2.39 6.05 3.56 3.59
CORE FIXED INCOME 0.48 0.75 1.87 0.93 0.67 244 2.50
Bloomberg Barclays US Aggregate 061 0.49 051 -0.43 -3.15 118 169
CASH 032 0.92 2,63 2,79 101 151 1.14 167 270 331
Citigroup Treasury Bill-3 Month 0.40 115 2.87 2.99 106 145 0.89 127 231 291
REAL ESTATE -0.10 -1.92 -0.60 4.50 11.54 11.37 10.27 8.39 6.69 673
NCREIF NFI-ODCE Net 1 Qtr in Arrears Index® 0.00 -5.17 -0.55 6.55 8497 772 011 7.40 772 £.59
REAL RETURN 0.77 0.68 10.81 9.45 12.16 5.098 3.80 4.74
US CP1 +3% 057 241 575 7.99 12.39 6.12 59099 405
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KPPA MONTHLY PERFORMANCE UPDATE

KERS/KERS-H/SPRS

KERS INS, KERS-HAZ INS, SPRS INS - INSURANCE FUND - PLAN MET RETURNS - 04,/30/23
Morket Value | Month_| 3 Month [FiscalYTD | 1vear ] 3vears | 5vears | i0vears | 20vears | oveas | 1|
7.43 9.44 6.05 6.33 6.70 7.23

KERS IN5S 1,412,529,569.44 0.78 1.07 3.76 6.71
KY Ins. KERS Plan IPS Index 1.60 139 6.55 2.85 914 6.18 6.64 7.18 707 7.56
KERS - H INS 605,677,429.73 0.76 116 7.07 3.46 9.55 6.33 b.67 6.88 6.81 7.33
KY Ins. KERS Haz Plan IPS Index 1.60 139 6.55 2.85 9.03 6.12 6.63 7.18 707 7.55
SPRS INS 241,189,621.48 0.76 1.18 7.12 345 9.62 6.55 6.84 6.96 6.87 7.37
EY Ins. SPRS Plan IPS Index 1.60 139 6.55 2.85 9.03 6.12 6.64 7.18 7.08 7.56

KPPA INSURANCE FUND UNIT - NET RETURNS - 04/30/23 - PROXY PLAM ASSET PERFORMANCE

3 Months Fiscal YD | ivear | 3¥ears | 5¥ears |iovears |20vears | 30vears ] D |
12.82 3.20 12.49 6.64 7.88

PUBLIC EQUITY 1.23 1.15 7.95 847
MSCI ACWI 144 157 1133 2.06 1195 5.44 7.62 7.68 825
PRIVATE EQUITY 0.13 212 -0.39 242 16.30 13.68 14.38 12.06 10.93
Russell 3000 =+ 3%(0tr Lag) b.94 6.73 -6.53 -5.24 1253 12.14 15.48 12.03 1143
SPECIALTY CREDIT 0.66 2.09 5.96 4,55 7.48 5.29 549
50% BB US HY / 50% SP LSTA Leveraged Loan 1.03 118 24 2.39 6.05 3.56 3.50
CORE FIXED INCOME 049 0.74 1.79 0.85 0.54 2.26 221
Bloomberg Barclays US Aggregate 0.61 .49 051 -0.43 -3.15 1.18 1.69
CASH 0.32 0.93 2.62 2,78 1.00 1.40 0.96 1.50 244
Citigroup Treasury Bill-3 Month 0.40 1.15 2187 299 1.06 1.45 0.89 1.27 234
REAL ESTATE -0.08 -2.04 -0.78 4.08 11.36 11.32 10.27 9.90
NCREIF NFI-ODCE MNet 1 Qtr in Arrears Index® 0.00 -5.17 -0.55 6.55 897 772 011 6.52
REAL RETURN 0.64 0.88 8.72 8.14 11.00 5.75 3.56 447
U5 CPI +3% 0.57 241 575 7.95 1165 6.12 404 414
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