Clermont County
Portfolio Management

Investment Status Report - Investments Page 1
January 31, 2013
Stated Maturity Purchass Paysto YTM Accrued Interast Current
CUSIP Investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value
Federal Agency - Coupon {(NC)

J1398ANTS 11558 FMNMA 400,000.00 4.25002/25/2013  02/25/2008 24 4,250 401,095.20 400,000.00 400,000.00
3136F85T8 11564 FNMA 400,000.00 4060 03/04/2013  03/04/2008 31 4060 401,436.40 400,000.00 400,000.00
3136FODP5 11579 FNMA 400,000.00 4.000 03/27/2093  03/27/2008 54 4.000 402,400.00 400,000.00 400,000.00
3136FIODM2 11580 FNMA 600,000.00 4.00004/01/2013  04/01/2008 50 4.000 603,908.40 600,003.00 600,003.00
3133ECEU3 12-0006 FFCB 3,000,000.00 0.280 12M11/2014 12/11/2012 678 0.288 2,990,115.00 2,999,520.00 2,899,520,00
J133ECAVE 12-0016 FFCB 2,600,000.00 0.250 12/24/2014  12/27/20142 691 0.300 1,988,130.00 41.67 1,998,000.00 1,998,041.67
3133ECEFB 12-0003 FFCB 3,000,000.,00 0.350 06/01/2015  12K)5/2012 850 0.350 2,999,568.00 3,000,000.00 3,000,000.00
3133ECTH1 12-0005 FFCB 3,000,000.00 0.34008/17/2015 12172012 927 0.340 2,996,346.00 3,000,000.00 3,000,000.00
3133ECTH1 12-0012 FFCB 2,000,000,00 0.34008/17/2015 12M19/2012 Q27 0.400 1,997,564.00 3778 1,906,820.00 1,896,857.78
3136GDSBO 12-0C09 FNMA 3,000,000.00 0.375 12297215 12M12/2012 1,063 0.406 2,993,598.00 Received 2.0997,210.00 2.9697,210.00
313381853 12-0015 FHLB 2,000,000.00 0.580 1111472016  12/21/2012 1,382 0.617 1,980,914.00 1,192.22 1,997,180.00 1,808,372.22
HMIIECBEI 12-0013 FFCB 1,000,000.00 0.600 122712016 1212772012 1,425 0.600 996,857.00 1,000,000.00 1,000,000.00
Federal Agency - Coupon {NC) Totals 20,800,000.00 967 a.707 20,780,932.00 1.271.67 20,788,733.00 20,790,004.67

Federat Agency - Coupon {Calfable)
3133805C7 12163 FHLB 800,000.00 0.550 10/30/2015  07/30/2012 1,001 0.650 B00,039.20 800,000.00 800,000.00
3134G3ws0 12-0004 FHLMC 3,000,000.00 0.500 11/24/2015 11/30/2012 1,026 0.500 3,000,219.00 3,000,000,00 3,000,600.00
3134G3Y20 12-0002 FHLMC 3,000,000.00 0.500 1172712015 11/27/2012 1,029 0.503 3,001,707.00 2,999,700.00 2,999,700.00
313381NB4 12-0014 FHLB 2,000,000.00 0.600 12/28/2015 12/28/2012 1,060 0.500 2,001,608.00 2,000,000.00 2,000,000.00
313381MGT 13-0004 FHLB 1,000,000.00 0.50001/08/2016 01/25/2013 1071 0.500 1,000,205.00 236.11 4,000,000.00 1,000,236.11
3134563483 13-0001 FHLMC 1,000,000.00 0.50001/28/2016 01/28/2013 1,091 0.500 999,074.00 1,000,000.00 1,000,000.00
3136G12X6 120001 FNMA 2,000,000.00 0.55006/27/2016  12/03/2012 1,242 0.564 1,995,610.00 1,992,000.00 1,999,000.00
3135GOSRS5 12-0008 FMMA 3,000,000.00 0.660 06/27/2016 12/27/2012 1,242 0.560 2,893,418.00 3,000,000.00 3,000,000.00
33AGITLS 12046 FHLMC 800,000.00 2.000 08/08/2016 0B/0B/2011 1,284 2.000 B00,278.40 800,000.00 800,000.00
3134G2TL6 12050 FHLMC 600,000.00 2.000 09/08/2016 08/08/2011 1,284 2.000 600,208.80 600,003.00 600,003.00
3134G26V9 12107 FHEMC 400,000.00 1.37511/29/2016  11/29/2011 1,397 1.375 403,450.40 400,000.00 400,000.00
J133ECES8 120010 FFCB 2,000,000.00 0.600 12M12/2016 121142012 1,410 0.806 1,990,826.00 66.67 1,898,500.00 1,890,566.67
3135GOTLY 13-0005 FNMA 500,000.00 0.750 0173072017  01/30/2013 1,459 0.750 498,283.50 500,000.00 500,000.00
I34G3IMZ0 12120 FHLMC 800,000.00 1100 02024/2017 022412012 1,484 1.100 805,601.20 800,000.00 800,000.00
J1MGINTI 12124 FHLMC 800,000.00 1000022772017 022772012 1,487 1.046 808,837.60 798,200.00 798,200.00
3136FTQ51 12123 FNMA 600,000.00 1.000 02/27/2017 02/212012 1,487 1.000 604,403.40 600,003.00 600,003.00
3133EAXVE 12159 FFCB 800,000.00 1.000 071712047 0172012 1,627 1.000 800,087.20 800,000.00 800,000.00
3133EAU97 12176 FFCB 600,000.00 1.020 09/13/2017  09/1372012 1,685 1.020 598,804.80 600,003.00 600,003.00
3133EAX29 12178 FFCB 800,000.00 0.980 09M18/2017  09/16/2012 1,680 0,993 797,749.60 790,500.00 799,500.00
3134G3H94 12179 FHLMC 800,000.00 1.000 09/20/2017 09/20/2012 1,892 1.000 798,682.40 800,000.00 800,000.00
313380P02 12180 FHLB 800,000.00 1.000 08/26/2017 09/26/2012 1,688 1.000 796,716.00 800,000.00 £00,000.00
313380TD9 12183 FHLB 800,000.00 1.000 10/16/2017 10/16/2012 1,718 1.000 798,282.40 800,000.00 800,000.00
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Clermont County
Portfolio Management

Page 2
Investment Status Report - Investments
January 31, 2013
Stated Maturity Purchase Daysto YTM Accrued Interest Current
CuUsip Investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value
Federal Agency - Coupon (Callable)
313380TDS 12184 FHLB 600,000.00 1.000 10/16/2017 10/16/2012 1,718 1.000 699,236.80 600,003.00 600,003.00
3133813R4 13-0003 FHLB 550,000.00 1.000 11/69/2017 01/18/2013 1,742 1.006 5560,284.36 1,054.17 549,862.50 550,916.67
3134G34K3 13-0002 FHLMC 1,000,000.00 1.00001/30/2018 01/30/2013 1,824 1.011 997,414.00 999,450.00 999,450.00
Fedaral Agency - Coupon (Callable) Totals 29,050,000.00 1,315 0.767 29,041,807.05 1,356.95 29,045,224,50 29,046,581.45
Treasury Securities - Coupon
912828JG6 11642 USMNOTE 500,000.00 3.37507/31/2013  07/31/2008 180 3.436 508,085.94 498,598.94 498,598.94
912828RN2 12093 USNOTE §00,000.00 0.25010/31/2013 1043142011 272 D.292 500,351.50 499,580.00 499,580.00
912828LC2 11796 USNOTE 500,000.00 2.62507/31/2014 07/31/2008 545 2.686 517,910.00 498,592.22 498,592.22
912828MHO 11840 USNOTE 500,000.00 2250 01/31/2015  02/01/2010 720 2.386 519,648.44 497,272.70 497.272.70
912828MR8 11865 USNOTE 500,000.00 2.37502/28/2015 03/01/2010 757 2.380 521,562.50 499,616.27 499,616.27
912828MW7 11866 USNOTE 500,000.00 2.50003/31/2015 03/31/2010 788 2.601 523,828.00 497,638.85 497.638.65
812828PE4 11962 USNCTE 500,000.00 1.260 1043172015  11/01/2010 1,002 1327 511,875.00 498,152.16 498,152,116
812828PJ3 11974 USNCTE 500,000.00 1.37511/30/2015  11/30/2010 1,032 1.408 513,750.00 499,213,986 499,213.96
912828PM6 11985 USNOTE 500,000.00 2125123172015 1213172010 1,063 2146 524.844.00 499,513.99 499,513.99
912828PS3 11807 USNOTE 500,000.00 2.00001/31/2016 01/31/2011 1,024 2.038 523,476.50 499,110.26 499,110.26
912828Q112 12001 USNOTE 500,000.00 2.12502/29/2016 02/28/2011 1,123 2187 525,659.50 498,548.73 498,548.73
912828Q0A1 12006 USNOTE 500,000.00 2.250 03/31/2016  03/31/2011 1,154 2.257 528,320.50 499,844 .86 499,844.86
912828QF0 12018 UISNOTE 500,000.00 2,000 04/30/2016 05/02/2011 1,184 2121 524,687.50 Received 497,156.07 497.166.07
9128280X1 12048 USNQTE 500,000.00 1.60007/31/2016  08/01/2011 1,276 1.576 516,914.00 498,165.06 498,165.06
Treasury Securities - Coupon Totals 7,000,000.00 81 2.059 7,261,113.38 0.00 6,981,003.87 6,981,003.87
Treasury Securities - Discount
912795520 12164 USBILL 1,000,000.00 0.12002/07/2013 08/0%/2012 5] 0.122 990,896.00 999,392.50 999,392.50
9127957F2 12167 USBILL 1,000,000.00 0.13002/14/2013 08/16/2012 13 06.132 999,805.00 999,341.94 800,341.94
9127957G0 12170 USBILL 1,000,000.00 0.130 02/21/2013 08/23/2012 20 0.132 999,985.00 999,341.04 999,341.84
9127956F3 12181 USBILL 1,000,000.00 0.120 04/04/2013 10/04/2012 62 0.122 999,905.00 999,382.50 099,392.50
Treasury Securities - Discount Totals 4,000,000.00 25 0127 3,999,881.00 0.00 3,997,468.88 3,097,468.88
Federal Agency - Step-Up (Callable)
3136FPEVS 11941 FNMA 300,000.00 2.20009/16/2015 09/116/2010 957 2.030 314,149.80 300,003.00 300,003.00
3136FFPNVS 11958 FNMA 800,000.00 2.12510/21/2015 10/21/2010 992 2013 836,560.80 800,000.00 800,000.00
3136FTC72 12117 FNMA 600,000.00 0.62502/08/2017 02/08/2012 1,468 1.607 600,033.00 600,003.00 ©600,003.00
3136FTY04 12128 FiNMA 400,000.00 0.750 03/08/2017  03/08/2012 1,498 0.750 400,070.80 40(1,000.00 400,000.00
3134G35H4 12134 FHLAMC 600,000.00 1.050 03/28/2017 03/28/2012 1,516 1.050 600,972.00 600,003.00 600,003.00
313379455 12143 FHLB 600,000.00 0.750 05M5/2017 05M15{2012 1,564 0.750 600,993.60 600,003.00 600,003.00
3136G0EXS 12145 FNMA 600,000.00 0.87505/16/2017 06/16/2012 1,666 0.862 600,843.60 600,003.00 600,003.00
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Investment Status Report - Investments
January 31, 2013
Stated  Maturity Purchase Daysto YT™M Accrued Interest Current

CuUsip investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value

Federal Agoncy - Step-Up {Callabla)
3136GOHCE 12149 FNMA 800,000.00 0.750 05/24/2017 05/24/2012 1,573 0.750 801,596.80 800,000.00 800,000.00
3136GONDY 2151 FNMA 800,000.00 0.625 06/21/2017  06/21/2012 1,601 0.625 801,240.00 800,000.00 800,000.00
3136G0AHT 12164 FNMA 400,000.00 0.75006/28/2017 06/28/2012 1,608 0.750 400,850.00 400,000,00 400,000.00
3138G0QH7 12165 FRIMA, 600,000.00 0.75006/28/2017 06/28/2012 1,608 0.750 601,275.00 600,003.00 600,003.00
3138G0NZ0 12166 FNMA 600,000.00 0.50006/28/2017 06/28/2012 1,608 0.500 601,108.80 600,003.00 600,003.00
3136GONCT 12457 FiNMA 600,000.00 0.75006/28/2017 0672872012 1,608 0.750 601,020.60 600,003.00 600,003.00
313350663 12166 FHLB 1,600,000.00 0.625 08/16/2017 0BM86/2012 1,657 0.625 1,593,307.20 1,600,000.00 ,600,000.00
313380608 12169 FHLB 800,000.00 0.500 08/21/2017 08/21/2012 1,662 0.600 800,096,00 800,000.00 800,000.00
313380UF2 12182 FHLB 800,000.00 0.6251010/2017  10/10/2012 1,742 0.625 799,256.00 800,000.00 800,000.00
313380TRS 12185 FHLB 800,000.00 0.500 10/18/2047 101872012 1,720 0.500 800,202.00 800,000.00 800,000.00
3136G14A4 12-0007 FNMA 1,000,000.00 0.625 12119/2017  12M18/2012 1,782 0.625 994,001.00 1,000,000.00 1,000,000.00
3136G17F0 12-0011 FNMA 2,000,000.00 0.600 12/27/2017 1202712012 1,700 0.600 2,005,642.00 2,000,000.00 2,000,000.00
Federal Agency - Step-Up (Callable) Totals 14,700,000.00 1,699 0.803 14,752,399.00 6.00 14,700,024.00 14,700,024.00
Investment Totals 75,550,00000 Y Prves 1,438 0.843 75,836,132.43 2,628.62 75,512,454.25 75,515,082,87
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Clermont County
Purchases Report

Sorted by Purchase Date - Fund
January 1, 2013 - January 31, 2013

: Sec. Original  Purchase Pringipal Accrued Interest  Rate at Maturity Ending

CuUsIP Investment # Fund Type lIssuer Par Value Date Payment Periots Purchased at Purchase Purchase Date YTM Book Value
3133813R4 13-0003 OP FAC FHLB §50,000.00 01/18/201305/09 - 11/08 549,862.50 1,064.17 1.000 11/09/2017 1.005 550,916.67
313381MG7 $3-0004 OP FAC FHLB 1,000,000.00 01/25/201307/08 - 01/08 1,000,000.00 236.11 0.500 01/08/2016 0.500 1,000,236.11
3134G34B3 13-0001 OP FAC FHLMC 1,000,000,00 01/28/201307/28 - 01/28 1,000,000.00 0.500 01/28/2016 0.500 1,000,000.00
3134G34K3 13-0002 OP FAC FHLMC 1,000,000.00 01/30/201307/30 - 01/30 099,450.00 1.000 01/30/2018 1.011 990,450.00
3135G0TLY 13-0005 OP FAC FNMA 500,000.00 01/30/201307/30 - 01/30 600,000.00 0.750 01/30/12017 0.750 500,000.00
Total Purchases 4,050,000.00 4,040,312.50 1,290.28 4,050,602.78
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Clermont County
Sales/Call Report

Sorted hy Redemption Date - Fund
January 1, 2013 - January 31, 2013

Issuer Purchase Redem, Date Par Rate at Book Value Redemption Redemption Total
cusip Investment # Fund Sec. Type Date Matur. Date Value Redem. at Redem. Principal Inferest Amount Net Income
3136FTZNZ 121186 oP FNMA 01/30/2012 01/30/2013 1,000,000.00 0.500v 1,000,000.00 1,000,000.00 2,500.00 1,002,500.00 2,500.00
MC2 01/30/2017 Call
3136FTZ2Q5 12116 op FNMA 01/30/2012  04/30/2013 800,000.00 1.000v 800,000.00 800,000.00 4,000.00 804,000.00 4,000.00
MC2 01/30/2017 Calt
Total Sales 1,800,000.00 1,800,000.00 1,800,000.00 6,500.00 1,806,500.00 6,500.00
V' - Securily with variable rate change.
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Clermont County

Maturity Report

Sorted by Maturity Date
Receipts during January 1, 2013 - January 31, 2013

Sec. Maturity  Purchase Rate Book Value Maturity Mat
cusie Investment # Fund Typa lssuer Par Value Date Date at Maturity at Maturity Interest Proceeds Income
912795629 12168 OP TRD USBILL 1,000,000.00 04032013 07/05/2012 0.135 096,316.67 603.33 +£,000,000.00 683,33
912795781 12162 OoP TRD USBILL 1,000,000.00 011172013  OTHO2012 0.120 090,392.50 607.50 1,000,000.00 607.50
31398AMES 11544 oP NCB FNMA 500,000.00 01/28/2013 01/28/2008 4.000 500,000.C0 10,000.00 510,000.00 10,000.00

Total Maturities 2,500,000.00 2,498,709.17 11,290.83 2,510,000.00 11,290.83
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Clermont County
Interest History
Sorted by Fund
January 1, 2013 - January 31, 2013

Security Redemption Inferest
CUsIP Investment # Fund Type Par Value Date Rate Date Due Amgcunt Due Date Received Amount Received
Federal Farm Credit Bank
3133EAXVS 12159 oP Federal Agancy - Coupoen (Callable) 800,000.00  07M7/2017 ___1.000 01/17/2013 4,000.00 011772013 4,000.00
Subtotal 800,000.00 1.000 4,000.00 4,060.00
Federal Farm Credit Bank Total 800,000.00 4,000.00 4,000.00
Federal National Mortgage Assn
J1398AMEQ 11544 oP Federal Agency - Goupon (NC) 0.00  01/28/2013 4.000 01/28/2013 10,000.00 01/28/2013 10,000.00
Subtotal 0.00 4,000 10,000.00 10,000.00
31IGFTZNZ 12115 Federal Agency - Step-Up {Callable) 0.00  01/30/2017 __ 0.500 01/30/2013 2,500.00 01/30/2013 2,500.00
Subtotal 0.00 1.000 2,500.00 2,500.00
J136FTZ0Q5 12118 Federal Agency - Step-Up {Callabla) 0.00 01/30/2017 1.000 01/30/2013 4,000.00 01/30/2013 4,000.00
Subtotal 0.00 1.125 4,000.00 4,000.00
Federal Nattonat Mortgage Assn Total 0.00 16,500.00 16,500.00
U.S. Treasury Bill
912795679 12158 aP Treasury Securities - Dfiscount 0.00 01032013 _ 0135 01/03/2013 553,33 01/03/2013 683.33
Subtotal 0.00 0.135 683.33 683.33
912795781 12162 Treasury Securities - Discount o0odb  0MM7I2013 0420 01M7/2013 607.50 011772013 607.50
Subtotal 0.00 0.120 607.50 607.50
U.S. Treasury Bill Total .00 1,290.83 1,290.83
U.5.Treasury Note
912828056 11642 oP Treasury Securities - Coupon 500,000.00  07/31/2013 _ 33715 01/31/2013 8,437.50 01131/2013 8,437.50
Subtotal 500,000.00 3.378 8,437.50 8,437.50
0912828LC2 11796 Treasury Securities - Coupon 500,000.00 07/31/2014 2625 01/31/2013 6,562.50 014312013 6,562.50
Subtotal 500,000.00 2,625 6,562.50 6,562.50
912828MHO 11840 Treasury Securities - Coupon 500,000.00  01/31/2015 2250 01/312013 - §,625.00 0173112013 5,625.00
Subtotal 500,000.00 2,250 5,625.00 5,625.00
912828P33 11997 Treasury Securities - Coupon 500,000.00 01/31/2018 __ 2000 01 1312013 5,000.00 01/31/2013 5,000.00
Subtotal 500,000.00 2.000 5,000.00 5,000.00
912828QX1 12048 Treasury Securities - Coupon 500,000.00  07/31/2016 1.500 01/31/2013 3,750.00 0113172013 3,750.00
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Clermont ity

Interest History Page 2
Sorted by Fund
January 1, 2013 - January 31, 2013
Security Redempfion Interest
CUsIP Invastment # Fund Type Par Value Date Rate  Date Due Amount Due Date Received
Subtatal 500,000.00 1.500 3,750.00 3,750.00
U.S.Treasury Note Total 2,500,000.00 29,375.00 29,375.00 .
Total 3,300,000.00 51,165.83 51,165.83 D /\k)
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