
May 2026 MONTHLY PERFORMANCE UPDATE CERS/CERS-H 

 

 

 

 

 

0.00
2.00
4.00
6.00
8.00

10.00
12.00
14.00
16.00
18.00

C & CH Pension Performance - 05/31/2026

CERS C Index CERS-H C-H Index



May 2026 MONTHLY PERFORMANCE UPDATE CERS/CERS-H Insurance 

 

 



Structure Market Value
% of 
Total Month 3 Months

Fiscal 
YTD 1 Year 3 Years 5 Years 10 Years 20 Years ITD

Inception 
Date

PUBLIC EQUITY

Russell 500 Index 4,084,504,982.15 16.86 5.14 10.01 22.24 28.48 23.40 14.04 15.73 11.59 9.94 2001-07-01

KY Ret. S&P/Russell Blend 5.12 9.93 21.79 28.00 23.12 13.88 15.51 11.49 9.84 2001-07-01

Internal US Mid Cap 327,107,129.17 1.35 2.52 4.60 21.67 26.13 18.05 8.57 11.88 10.99 2014-08-01

S&P MidCap 400 Index 2.45 4.56 21.53 25.88 17.45 8.08 11.30 10.54 2014-08-01

PRIVATE EQUITY

INTERNAL PRIVATE EQ 106,412,084.70 0.44 3.39 6.87 16.05 20.06 15.82 2023-12-01

CORE FI

INTERNAL CORE FI 1,222,566,574.52 5.05 0.30 -1.34 3.53 5.04 4.82 2023-09-01

Bloomberg US Aggregate Bond Index 0.31 -1.35 3.54 5.13 4.72 2023-09-01

REAL ESTATE

INTERNAL REAL ESTATE 82,602,914.27 0.34 -1.23 -1.48 7.04 7.68 7.03 2023-12-01

NCREIF NFI ODCE Net 1Qtr in Arrears Index^ 0.00 0.70 2.05 2.92 -2.63 2023-12-01

REAL RETURN

INTERNAL REAL RETURN 184,886,748.52 0.76 -1.67 -4.99 34.92 39.02 24.28 2023-12-01

KRS CPI + 300 bpts 1.07 3.08 6.34 6.81 6.22 2023-12-01

INTERNAL TIPS 152,663.62 0.00 0.31 0.93 3.70 4.06 4.82 3.60 2.69 3.66 4.25 2002-05-01

KR2 Internal US TIPS Blend 0.03 0.51 4.14 4.97 4.95 2.45 3.20 3.84 4.39 2002-05-01

CASH ACCOUNT 604,961,849.19 2.50 0.31 0.92 3.69 4.05 4.75 3.48 2.46 2.02 3.42 1988-01-01

FTSE Treasury Bill-3 Month 0.32 0.94 3.73 4.11 4.90 3.62 2.38 1.68 3.07 1988-01-01

Internal Portfolio Performance (Net of Fees)
As of Date: 05/31/26



Structure Account Market Value Month 3 Months
Fiscal 
YTD 1 Year 3 Years 5 Years 10 Years

CERS KR2F00030002 11,768,845,362.63 2.26 3.76 14.13 17.25 14.20 9.10 10.04
PUBLIC EQUITIES 6,109,167,469.86 4.29 6.25 21.88 27.07 20.47 9.97 12.21
CORE FIXED INCOME 1,451,868,090.47 0.27 -1.33 3.72 5.42 4.86 2.11
SPECIALTY CREDIT 2,242,814,836.91 0.62 1.64 7.75 9.00 11.63 9.15 8.15
REAL ESTATE 541,807,394.87 -0.08 0.24 2.77 3.90 -1.57 4.75 6.83
LIQUIDITY 254,381,634.83 0.31 0.92 3.69 4.05 4.75 3.39 2.42
REAL RETURN 625,086,207.51 -1.72 2.87 12.45 14.33 15.91 12.45 9.07
PRIVATE EQUITY 539,428,475.04 -0.03 5.41 9.44 10.99 8.24 12.50 13.08

CERS - H KR2F00040002 4,291,291,180.66 2.28 3.76 14.05 17.17 14.22 9.06 9.99
PUBLIC EQUITIES 2,225,457,042.91 4.30 6.25 21.86 27.04 20.51 10.00 12.23
CORE FIXED INCOME 540,781,498.24 0.30 -1.30 3.73 5.43 4.87 2.12
SPECIALTY CREDIT 816,150,221.72 0.64 1.61 7.59 8.89 11.48 9.00 8.06
REAL ESTATE 170,951,640.08 -0.08 0.25 2.78 3.91 -1.55 4.77 6.84
LIQUIDITY 114,220,182.99 0.31 0.92 3.69 4.05 4.75 3.43 2.44
REAL RETURN 223,900,045.47 -1.66 3.08 12.58 14.43 16.29 12.70 9.22
PRIVATE EQUITY 196,990,940.02 0.28 5.13 9.25 10.93 8.63 12.53 13.03

Pension Asset Class Performance (Gross)
As of Date: 05/31/26



Structure Account Market Value Month 3 Months
Fiscal 
YTD 1 Year 3 Years 5 Years 10 Years

CERS INS KR3F00030002 4,293,500,575.64 2.30 3.54 13.68 16.70 13.97 9.08 9.99
PUBLIC EQUITIES 2,247,313,177.93 4.24 6.19 21.71 26.86 20.39 9.95 12.17
CORE FIXED INCOME 529,575,805.32 0.27 -1.34 3.71 5.41 4.79 2.02
SPECIALTY CREDIT 828,576,199.99 0.72 1.70 7.95 9.25 11.74 9.15 8.08
REAL ESTATE 198,340,785.66 -0.07 0.18 2.78 3.96 -1.42 4.56 6.79
LIQUIDITY 85,310,374.76 0.31 0.93 3.69 4.06 4.75 3.68 2.44
REAL RETURN 210,848,284.33 -1.36 3.39 12.31 14.01 15.35 11.57 8.64
PRIVATE EQUITY 192,562,029.69 -0.02 -0.02 2.33 2.28 5.04 11.19 12.23

CERS - H INS KR3F00040002 1,986,461,829.60 2.22 3.43 13.53 16.48 13.90 9.13 10.05
PUBLIC EQUITIES 1,022,274,532.47 4.17 6.11 21.66 26.78 20.37 9.91 12.17
CORE FIXED INCOME 249,088,194.57 0.27 -1.34 3.70 5.40 4.79 2.02
SPECIALTY CREDIT 375,105,468.22 0.72 1.83 8.34 9.54 12.12 9.54 8.30
REAL ESTATE 88,376,062.45 -0.09 -0.11 2.25 3.44 -1.58 4.46 6.73
LIQUIDITY 45,739,596.03 0.31 0.93 3.69 4.06 4.75 3.63 2.41
REAL RETURN 99,056,245.44 -1.48 2.96 12.06 13.81 14.81 11.23 8.53
PRIVATE EQUITY 106,403,336.45 -0.02 0.00 2.18 2.10 4.92 11.15 12.06

As of Date: 05/31/26
Insurance Asset Class Performance (Gross)
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