Pension Reserves Investment Management Board

84 State Street, Suite 250

Franklin County Retirement System
General Allocation Account
June 01, 2012 to June 30, 2012

Treasurer Steven Grossman, Chair
Boston, Massachusetts 02109 Michael G. Trotsky, CFA, Executive Director

Fiscal
Month to Date Year to Date
Your beginning net asset value for the period was: $ 46,754,447.04 3 52,429,225.01
Your change in investment valae for the period was: 1,548,811.14 (254,072.65)
Your exchanges from (to) the Cash Fund for the period were: {130,000.00} (4,001,894.18)
Your ending net asset value for the period was; 3 48,173,258.18 3 48,173,258.18

Net Change in Investment Value represents the net change through investment activities as follows:

Gross Investment Income: § 233,544.21 $ 1,508,035.21
Less Management Fees: (51,900.14) {247,081.99)
Net Investment Income: 181,644.07 1,260,953.22
Net Fund Unrealized Gains/Losses: 1,333,636.82 (2,737,087.81)
Net Fund Realized Gains/Losses: 33,530.25 1,222.061.94
Net Change in Investment Value as Above: $ 1,548,811.14 3 (254,072.65)

As of June 30, 2012 the net asset value of your investment in the PRIT Fund was:$48,173,258.18
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H you have any questions regarding your statement, please contact your Senior Client Service Officer Paul Todisco (617) 946-8423

A defailed statement of your account is attached ta this summary sheef,




