#?/ Labor & Industries Quarter Ended June 30, 2009

One Year Performance
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Total Fund $10,973,200,627
Market Value Qtr. 1 Year 3 Year 5 Year 10 Year
Accident Fund $4,196,289,647 6.33% 2.86% 5.71% 5.59% 6.14%
CMI 7.22% 0.49% 4.11% 4.35% 5.57%
Medical Aid $3,766,753,818 6.16% 0.41% 4.22% 4.62% 4.98%
CMI 7.39% -1.90% 2.91% 3.92% 4.67%
Pension Reserve $2,956,980,515 7.18% 2.71% 5.50% 5.51% 6.88%
CMI 7.22% 0.49% 4.11% 4.35% 6.21%
Supplemental Pension $53,176,648 1.52% 3.21% 4.93% 4.04% 4.25%
Supplemental Ex-Cash 2.47% 4.95% 5.61% 4.32% 4.86%
CMI 4.30% 5.07% 5.42% 4.15% 5.22%
Labor and Industries' Statutory Accounting Return *
Qtr. 1 Year 3 Year 5 Year
Accident Fund 3.10% 2.02% 5.77% 6.45%
Medical Aid 3.55% -0.39% 3.51% 5.01%
Pension Reserve 3.17% 1.35% 5.35% 6.23%
Supplemental Pension 0.63% 2.47% 4.03% 3.90%
Dl ey
CMI Target Actual % Difference
Accident Fund 7.03 7.00 6.31 -9.80%
Medical Aid 5.97 6.00 6.01 0.19%
Pension Reserve 7.03 7.00 6.63 -5.24%
Supplemental Pension Ex-cash 2.06 1.75-2.25 1.80 N/A

* Uses net income, realized and unrealized gains and losses on equity securities, and realized gains and losses on fixed income in the numerator.
The denominator uses book value for fixed income securities and market value for equities. Below investment grade fixed income securities are
carried at the lower of book or market value.
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