INVESTMENT RETURNS
FOR THE PERIOD ENDED SEPTEMBER 30, 2006 (PERCENT)

I-YEAR = 3-YEARS ~ 5-YEARS = 10-YEARS

EQUITY RETURNS
TRS 1241 151 9.67 9.4
ERS 12.25 15.04 9.64 918
JRF 10.41 1276 178 9.4
FIXED INCOME RETURNS
TRS 3.1 460 4.69 6.2
ERS 345 435 438 5.99
JRF JAl 6.35 340 513
TOTAL RSA RETURNS
TRS 8.82 10.26. 760 171
ERS 831 9.80 710 158
JRF 912 1012 6.01 141
BENCHMARKS
S&P 500 10.79 1230 6.97 8.59
DJIA 1313 10.42 8.06 9.21
MIDCAP 400 6.56 15.3 13.09 1337
SMALLCAP 600 6.56 1740 15.06 1.35
MSCI EAFE 1916 2232 14.26 6.82
(ITIGROUP BIG 30 348 485 6.45

LEHMAN BROTHERS AGGREGATE 3.61 338 481 6.42





