Clermont County
Portfolio Management

Investment Status Report - Investments Page 1
February 28, 2013
Stated Maturity Purchase Daysto YT™M Accrued Interest Current
cusip Investment # Issuer Par Valua Rate Date Date Maturlty Market Valua At Purchase Principal Book Vatue
Federal Agency - Coupon (NC)
3136F85T8 11564 FNMA 400,000.00 A4.060 03/04/2013  03/04/2008 3 4.080 400,130.40 400,000.00 400,000.00
3136F9DP5 11579 FNMA 400,000.00 4.00003/27/2013 Q32772008 26 4.000 401,111.20 400,000.00 400,000.00
3136FIDM2 11580 FNIMA 600,000.00 4.00004/01/2013  04/01/2008 | 4,000 ©601,948.80 600,003.00 600,003.00
3133ECDPS 13-0011 FFCB 1,000,000.00 0.250 11/28/2014 02/07/2013 637 0.283 909,400.00 62.50 999,400.00 999,462.50
3133ECBU3 12-0006 FFCB 3,000,000.00 0.280 12/11/2014  12M1/2012 850 0.288 2,099,493.00 2,999,520.00 2,999,520.00
3133ECAVE 120016 FFCB 2,000,000.00 0.250 12/24/2014  12/27/2012 663 0.300 1,998,380.00 41.67 1,998,000.00 1,998,041.67
3133ECEF6 12-0003 FFCB 3,000,000.00 0.35006/01/2015 12/05/2012 822 0.350 2,098,953.00 3,000,000.00 3,000,000.00
3133ECTHI 12-0005 FFCB 3,000,000.00 0.340 081712015 1241712012 fije[2] 0.340 2,905,338.00 3,000,000.00 3,000,000.00
J133ECTHI 12-0012 FFCB 2,000,000.00 0.34008/1772015 1211972012 899 0.400 1,086,802.00 Received 1,996,820.00 1,996,820.00
3136FPEVS 11941 FNMA 300,000.00 2.20009/16/2015 09/16/2010 929 2.030 313,612.80 300,003.00 300,003.00
3134G3Wss 130017 FHLMC 1,000,000.00 0.450 11/24/2015 02M15/2013 98 0.450 1,000,873.00 1,237.650 1,000,000.00 1,001,237.50
3135G0SB0 12-0009 FNMA 3,000,000.00 0.37512721.2015  12/12/12012 1,025 0.408 2,995,842.00 Received 2,987,210.00 2,897,210.00
313381B53 12-0015 FHLB 2,000,000.00 0.58011/14{2016  12/21/2012 1,354 0.617 1,997,048.00 1,192.22 1,997,180.00 1,9948,372.22
3133ECBE3 12-0013 FFCB 1,000,000.00 0.600 1272712016 12/27/2012 1,397 0.600 1,000,169.00 1,000,000.00 1,000,000.00
Federal Agency - Coupon (NC) Totals 22,700,000.00 853 0.632 22,699,301.20 2,533.80 22,688,136.00 22,690,669.89
Federal Agency - Coupon (Callable)
3133805C7 12163 FHLB 800,000.00 0.550 10/30/2016 OQT7/30/2012 873 0.550 800,031.20 £00,000.00 800,000.00
3124G3W89 12-0004 FHLMC 3,000,000.00 0.500 11/24/2015 11/30/2012 998 0.500 3,001,119.00 3,000,000.00 3,000,000.00
3134G3Y20 12-0002 FHLMC 3,000,000.00 0.500 11/27/2015 11/27/2012 1,001 0.503 3.002,631.00 2,999,700.00 2,699,700.00
313381N84 12-0014 FHLB 2,000,000.00 0.500 12/28/2015 12/28/2012 1,032 0.500 2,001,278.00 2,000,000.00 2,000,000.00
I133IMGT 13-0004 FHLB 1,000,000.00 0.500 01/08/2016 01/25/2013 1,043 0.500 1,000,604.00 23611 1,000,000.00 $,000,236.11
3134G34B3 13-0001 FHLMC 1,000,000.00 0.50001/28/2016 01/28/2013 1,063 0.500 098,960.00 1,000,000.00 1,000,000.00
3I5E0US0 130013 FNMA 1,000,000.00 0.55002/26/2016 02/26/2013 1,002 0.550 1,001,328.00 1,000,000.00 1,000,000.00
I35G0LUS0 13-0020 FNMA 1,000,000.00 0.656002/26/2016 02/26/2013 1,002 0.550 1,001,329.00 1,000,000.00 1,000,000.00
3136G12X6 20001 FNMA 2.000,000.00 0.55006/27/2016  12/03/2012 1,214 0.564 1,897,672.00 1,999,000.00 1,899,000.00
J3135G0OSRE 12-0008 FNMA 3,000,000.00 0.560 06/27/2016 12/27/2012 1,214 0.560 2,996,361.00 3,000,000.00 3,000,000.00
3134G26v9 12107 FHLMC 400,000.00 1.37511/29/2016  11/29/2011 1,369 1.375 403,230.60 400,000.00 400,000.00
3133ECESS 12-0010 FFCB 2,000,000.00 0.600 121202016 12M4/2012 1,382 0.606 1,096,154.00 66.67 1,999,500.00 1,999,566.67
3135GOTLY 13-0005 FNMA 5£00,000.00 0.75001/30/2017  01/30/2013 1,431 0.750 500,939.50 500,000.00 500,000.00
3134G3MZ0 12120 FHLMC 800,600.00 1.4100 02/24/2017  02/24/2012 1,456 1.100 806,316.80 800,000.00 800,000.00
3134G3NT3 12124 FHLMC 800,000.00 1.0000227/2017 Q212712012 1,459 1,046 811,842.40 798,200.00 798,200.00
3136FTQ51 12123 FNMA 600,000.00 1.00002/27/2017 02/27/2012 1,459 1.000 605,309.40 600,003.60 600,003.00
J133EAXVS 12159 FFCB 800,000.00 1.000 07/17/2017 O7M7/2012 1,699 1.000 800,084.80 800,000.00 800,000.00
J133EALST 12176 FFCB 600,000.00 1.020 09/13/2017 09/13/2012 1,667 1.020 600,058.80 600,003.00 600,003.00
J133EAX29 12178 FFCB 800,000.00 0.980 09/18/2017 09M18/2012 1,662 0.993 801,193.60 799,500.00 798,500.00
3134G3H94 12179 FHLMC 800,000.00 1.000 09/20/2017 09/20/2012 1,664 1.000 801,664.00 800,000.00 800,000.00
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Investment Status Report - Investments 9
February 28, 2013
Stated Maturity Purchase Daysto YTM Accrued Interest Current
CUSIP Investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Bouok Value
Federal Agency - Coupon (Callable)
313380P92 12180 FHLB 800,000.00 1.00009/26/2017 09/26/2012 1,670 1.000 799,844.80 800,000.00 800,000.00
313380TDH 12183 FHLB 800,000.00 1.000 10116/2017 10/16/2012 1,690 1.000 800,078.40 800,000.00 800,000.00
313380TD9 12184 FHLB 600,000.00 1.000 10/16/2017 10M6/2012 1,690 1.000 600,058.80 600,003.00 600,003.00
3133813R4 13-0003 FHLB 550,000.00 1.000 11/09/2017 01/18/2013 1,714 1.005 550,616.55 1,054.17 549,862.50 550,916.67
3134G34K3 £3-0002 FHLMC 1,000,000.00 1.00001/30/2018  01/3072013 1,796 1.011 1,000,993.00 999,450.00 999,450.00
Faderal Agency - Coupon {Callable) Totals 29,650,000.00 1,275 0.634 29,680,808.65 1,356.95 29,645,221.50 29,646,578.45
Treasury Securities - Coupon
912828JG6 11642 USNOTE 500,000.00 3.37507/31/2013 07/31/2008 152 3.436 506,777.50 468,598.94 408,598.24
912828RN2 12003 USNOTE 500,000.00 0.25010/31/2013  10/31/2011 244 0.292 500,312.50 499,580.00 499.580.00
9128281.C2 11798 USNOTE 500,000.00 2.62507/31/2014 07/31/2009 517 2.686 517,080.00 498,502.22 408,502.22
912828MH0 11840 USNCTE 500,000.00 2.25001/31/2015 02/01/2010 701 2.366 519,219.00 497,272.70 497,272.70
912828MR8 11855 USNOTE 500,000.00 2.37502/28/2015 03/01/2010 728 2.390 521,094.00 499,616.27 499,616.27
912828MWT 11866 USNOTE 500,000.00 2.50003/31/2015 03/31/2010 760 2601 523,320.50 497,638.65 497,638.65
912828PE4 11962 USNOTE 500,000.00 1.250 10/3172015 11/01/201C a74 1.327 512,383.00 498,152.16 498,152.16
9126828PJ3 11974 USNOTE 500,000.00 1.375 11/30/2016  11/30/2010 1,004 1.408 514,258.00 499,213.96 499,213.96
912828PMB 11985 USNOTE 500,000.00 2.12512/31/2015 12/31/2010 1,035 2146 525,195.50 499,513.09 489,513.99
912828P33 11997 USNOTE 500,000.00 2000 01/31/2016 01/31/2011 1,066 2.038 523,906.00 499,110.26 499,110.26
9128260C.)2 12001 USNOTE 500,000.00 2.12502/29/2016 02/28/2011 1,095 2187 526,328.00 498,548.73 498,548.73
912828QA1 12006 USNOTE 500,000.00 2.25003/31/2016 03/31/2011 1,126 2.257 528,750.00 499,844.86 499,844.86
912828QF0 12018 USNOTE 500,000.00 2.00004/30/2016 05/02/2011 1,156 2.121 525,273.44 Receivad 497,166.07 497,166.07
91282801 12048 USNGTE 500,000.00 1.500 07/31/2016 08/01/2011 1,248 1.576 518,008.00 498,165.06 498,165.06
‘Treasury Securities - Coupon Totals 7,000,000.00 843 2.059 7.261,915.44 0.00 6,981,003.87 6,981,003.87
Treasury Securities - Discount
9127956F3 12181 USBILL 1,000,000.00 0.120 04/04/2013 10/04/2012 34 0.122 999,850.00 999,392.50 999,392.50
Treasury Securities - Discount Totals 1,000,000.00 34 0.122 989,950.00 0.00 999,392.50 999,392.50
Federal Agency - Step-Up {Callable)
3136FPNVS 11958 FNMA 800,000.00 2.12510/21/2015 10/21/2010 64 2013 834,436.00 800,000.00 800,000.00
3136FTY94 12128 FNMA 400,000.00 0.75003/08/2017 03/08/2012 1,468 1.583 400,000.40 400,000.00 400,000.00
3134G35H4 12134 FHLMC 600,000.00 1.050 03/28/2017 03/28/2012 1,448 1.050 600,441.60 600,003.00 600,003.00
313379455 12143 FHLB 600,000.00 0.750 05/15/2017 06M16/2012 1,536 0.750 600,763.80 600,003.00 600,003.00
I13IBGOEXS 12145 FMNMA 600,000.00 0.875 051672017 05/16/2012 1,637 0.862 600,711.00 600,003.00 600,003.00
3136GOHCS 12149 FNMA 800,000.00 .750 05/24/2D017 0512412012 1,545 0.750 801,354.40 800,000.00 800,000.00
3136GONDY 12151 FNIMA 800,000.00 0.62506/21/2017 08/21/2012 1,573 0.625 801,428.80 800,000.00 800,000.00
3136G0QHT 12154 FRMA 400,000.00 0.75006/28/2017 06/28/2012 1,580 0.750 400,870.40 400,000.00 400,000.00
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Stated Matwrity Purchase Daysto YTM Accrued Interest Current
CUSIP Investment # Issuer Par Value Rate Dato Date Maturily Market Value At Purchase Principal Book Value
Federal Agency - Step-Up (Callable)
3136G0QHT 12155 FNMA ©600,000.00 0.750 06/28/2017 06/28/2012 1,580 0.750 601,305.60 600,003.00 600,003.00
3136GONZ0 12156 FNMA 600,000.00 0.500 06/268/2017 06/28/2012 1,580 0.500 600,945.60 600,003.00 600,003.00
3136GONC1 121567 FNMA 600,000.00 0.750 06/28/2017 06/28/2012 1,580 0.750 601,074.00 600,003.00 600,003.00
313380863 12166 FHLB 1,600,000.00 0.62508/16/2017 08/16/2012 1,620 1.031 1,600,251.20 1,600,000.00 1,600,000.00
313380BD8 12169 FHLB 800,000.00 0.50008/21/2017 08/21/2012 1,634 1.075 800,347.20 800,000.00 800,000.00
313380UF2 12182 FHLB 800,000.00 0.625 10M10/2017 10M0/2012 1,684 1.068 800,470.40 800,000.00 800,000.00
313380TRS 12185 FHLB 800,000.00 0.500 10/18/2017 10/18/2012 1,692 1.262 800,470.40 800,000.00 800,000.00
3136G14A4 12-0007 FNMA 1,000,000.00 062512192017 12/19/2012 1,764 0.625 998,716.00 1,000,000.00 1,000,000.00
3136G17F0 12-0011 FMMA 2,000,000.00 0.600 121272017 12/27/2012 1,762 0.600 2,007,652.00 2,000,000.00 2,000,000.00
3133825W9 13-0021 FHLB 1,0060,000.00 .750 02/27/2018 02/27/2013 1,824 0.752 1,000,687.00 999.900.60 999,900.00
Federal Agency - Step-Up {Callable) Totals 14,800,000.00 1,607 0.905 14,851,935.80 0.00 14,799,918.00 14,799,918.00
Investment Totals 75,150,000.00 1,156 0.836 75,493,711.09 3,890.84 75,113,671.87 75117,562.71
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Clermont County
Purchases Report

Sorted by Purchase Date - Fund
February 1, 2013 - February 28, 2013

Sec. Original  Purchase Principal Accrued Interest  Rate at Maturity Ending

CUSsIP Investrment # Fund Type lIssuer Par Value DatePayment Perfods Purchased at Purchase Purchase Date YTM Book Value
3133ECDP6 13-0011 oP NCB FFCB 1,000,000.00 02/07/201305/28 - 11/28 999,4006.00 62.50 0.250  14/28/2014 0,283 999,462,650
3134G3WsS5 13-0017 oP NGB FHLMC 1,000,000.00 02/15/2013056/24 - 11/24 1,000,000.00 1,237.50 0.450 11/24/2015 0.450 1,001,237.60
3135G0UsSH 13-0013 oP FAC FMNMA 1,000,000.00 02/26/201308/26 - 02/26 1,000,000.00 0.550 02/26/2016 0.660 1,000,000.00
3135G0US0 13-0020 oP FAC FNMA 1,000,000.00 02/26/201308/26 - 0226 1,000,000.00 0.550 02/26/2016 0.550 1,000,000.00
3133825W9 13-0021 oP MC2 FHLB 1,000,000.00 0227/201308/27 - 0227 999,900.00 0.750  02f27/2018 0.762 9599,900.00
Total Purchases 5,000,000.00 4,099,300.00 1,300.00 5,000,600.00
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Clermont County
Sales/Call Report
Sorted by Redemption Date - Fund
February 1, 2013 - February 28, 2013

Issuer Purchase Recdem. Date Par Rate at Book Value Redoemption Redemption Total
CUsIP Investment # Fund Sec, Type Date Matur. Date Value Redem. at Redem. Principal Interast Amount Net Income
IIMGITLE 12049 oP FHLMC Q0B/08/2011  02/08/2013 800,000.00 2.000 800,000.00 800,000.00 8,000.00 808,000.00 8,000.00
FAC 08/08/2016 Call
J134G2TLG 12050 OopP FHLMC 08/08/2011 02/08/2013 600,000.00 2.000 600,003.00 600,000.00 6,000.00 606,000.00 5,997.00
FAC 0B/08/2016 Call
J1I6FTCT2 12117 OP FNMA 02/08/2012  02/08/2013 600,000.00 0.625v 600,003.00 600,000.00 1,875.00 601,875.00 1,872.00
MC2 02/08/2017 Call
Total Sales 2,000,000.00 2,000,006.00 2,000,000.00 15,875.00 2,015,875.00 15,869.00
V - Security with variable rate change.
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Clermont County

Maturity Report

Sorted by Maturity Date
Receipts during February 1, 2013 - February 28, 2013

Sac. Maturity  Purchase Rate Book Value Maturity Net

CUSIP Invastment # Fund Type Issuar Par Value Date Data at Maturity at Maturity Interast Procoeds Income
912795570 12164 OoP TRD USBILL 1,000,000.00 02/07/2013 08/09/2012 0.120 999,392.50 807.50 1,000,000.00 607.50
9127957F2 12167 OoP TRD USBILL 1,000,000.00 02/14/2013 08/16/2012 0.130 009,341.94 658.06 1,000,000.00 658.06
9127957G0 12170 oP TRD USBILL 1,000,000.00 02/21/2013 08/23/2012 0.130 999,341.94 658.06 1,000,000.00 658.06
3138BANTS 11558 oP NGB FNMA 400,000.00 02/25/2013 02/25/2008 4.250 400,000.00 8,500.00 408,500.00 8,500.00
Total Maturities 3,400,000.00 3,398,076.38 10,423.62 3,408,500.00 10,423.62
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Clermont County
Interest History
Sorted by Fund
February 1, 2013 - February 28, 2013

Security Redemption Interest
CUSIP Investment # Fund Type Par Value Date Rate Date Due Amount Due Date Received Amount Received
Federal Farm Credit Bank
3133ECTH 12-0005 opP Fedaral Agency - Coupon {NC) 3,000,000.00  0BMT/2015 0.2340 02/17/2013 1,700.00 021742013 1,700.00
Subtotal 3,000,000.00 0.340 1,700.00 1,700.00
12-0012 Federal Agency - Coupon (NC) 2,000,000.00  0B8/17/2015 021772013 1,133.33 0217/2013 1,133.34
021772013 -37.78 02{17/2013 -37.78
Subtotal 2,000,000.00 0.340 1,095.55 1,095.56
Federat Farm Credit Bank Total 5,000,000.00 2,795.55 2,795.56
Federal Home Loan Bank
313380863 12166 OP Federal Agency - Step-Up {Callable) 1,600,000.00  08M1872017 06256 02M16/2013 5,000.00 02/16/2013 5,000.00
Subtotal 1,600,000.00 0.625 5,000.00 5,000.00
313380BD8 12169 Federal Agency - Step-Up (Callable} 800,000.00  08/21/2017 0.500 02/21/2013 2,000.00 021212013 2,000.00
Subtotal 800,000.00 0.500 2,000.00 2,000.00
Federal Home Loan Bank Total 2,400,000.00 7,000.00 7,000.00
Federal Home Loan Mortgage Crp
3134G2TLS 12049 oP Federal Agency - Coupon {Callable) 0.60  08/08/2016 ﬂo 02/08/2013 8,000.00 02/08/2013 8,000.00
Subtotal 0.00 2.000 8,000.00 8,000.00
12050 Federal Agancy - Coupon (Callable) 0.00  08/08/2016 02/08/2013 6.,000.00 02/08/2013 6,000.00
Subtotal 0.00 2.000 6,000.00 6,000.00
3134G3MZ0 12120 Federal Agency - Coupon (Callable) 800,000.00  ©2/24/2017 1.100 02/24/2013 4,400.00 02/24{2013 4,400.00
Subtotat 800,000.00 1.100 4,400.00 4,400.00
3134G3INT3 12124 Federal Agency - Coupon (Callable) 800,000.00  02/27/2017 ﬂo 02/27/2013 4,000.00 0212712013 4,000.00
Subtotal 800,000.00 1.000 4,000.00 4,000.00
Federal Home Loan Morigage Crp Total 1,600,000.00 22,400.00 22,400.00
Federal National Mortgage Assn
J130BANTS 11558 oP Federal Agency - Coupon (NC}) 0.00 02252013 4,250 02/25/2013 8,500.00 0212572013 8,500.00
Subtotal 0.00 4.250 8,500.00 8,500.00
JM13I6FTQS51 12123 Federal Agency - Coupon (Callable) 800,000.00  02/27/2017 __1.000 02/27/2013 3,000.00 D2/2712013 3,000.00
Subtotal £00,000.00 1.000 3,000.00 3,000.00
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Clermont County

Interest History Page 2
Sorted by Fund
February 1, 2013 - February 28, 2013
Security Redemption Interest
CUSIP Investment # Fund Type Par Value Data Rate Date Due Amount Due  Date Recelived
Federal National Mortgage Assn
3136FTCT72 12117 op Federal Agency - Step-Up (Callable} 0.00 020872017 0.625 02/08/2013 1,875.00 02/08/2013 1,875.00
Subtotal 0.00 1.000 1,875.00 1,875.00
Federal National Mortgage Assn Total 600,000.00 13,375.00 13,375.00
U.S. Treasury Bill
912795570 12164 opP Treasury Securities - Discount 0.00  02/07/2013 0.120 02/07/2013 607.50 02/07/2013 B607.50
Subtotal 0.00 0.120 807.50 607.50
9127957F2 12167 Treasury Securities - Discount 0.00 02/14/2013 0.130 021472013 658.06 02/14/2013 658.06
Subtotal 0.00 0.130 658.06 658.06
8127957G0 12170 Treasury Securities - Discount 0.00 02/21/2013 0212172013 658.06 02/21/2013 658.06
Subtotal 0.00 0.130 658.08 658.08
U.S. Treasury Bill Total 0.00 1,923.62 1,923.62
U.S.Treasury Note
912828MR8 11855 oP Treasury Securities - Coupon 500,000.00  02/28/2015 2375 02/28/2013 5,937.50 02/28/2013 5,937.50
Subtotal 500,000.00 2.375 5,937.50 5§,937.50
9128280012 12001 Treasury Securities - Coupon 500,000.00 02/29/2016 2125 02/28/2013 5.312.50 02/28/2013 5,312.50
Subtotal 500,000.00 2125 5,312.50 5,312.50
U.5.Treasury Note Total 1,000,000.00 11,250.00 11,250.00
Total 10,600,000.00 58,744.17 5§8,744.18
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Sales/Calls/Maturities: February 1, 2013 - February 28, 2013

Clermont County

Realized Gains and Losses
Sorted By Maturity/Sale/Call Date

Run Date: 03/06/2013 - 13:03

I £ it 3 Par Value Sale Dat Days Het
_estmen’y. Inv. Purchase u dleDate  Days Hetd Maturity/Sale Realized Total Total  Total
Issuer Type Data Current Rate Maturity Date Term Book Value Proceeds Gain/Loss Earnings Met Earnings Yield 365
12164 TRD 08/09/2012 1,000,000.00 02/07/2013 182 009,392.50 1,000,000.00 0.00 607.50 807.50 0122
U.S. Treasury Bill 0.120 02/07/2013 182
12049 FAC 08/08/2011 800,000.00 02/08/2013 550 800,000.00 800,000.00 0.00 24,000.00 24,000.00 1.991
Federal Home Loan Mortgage Cp 2.000 08/08/2016 1,827
12050 FAC 08/08/2011 600,000.00 02/08/2013 680 600,003.00 600,000.00 -3.00 18,000.00 17,967.00 1.891
Federal Home Loan Mortgage Crp 2.000 08/08/2016 1,827
12117 MC2 02/08/2012 600,000.00 02/08/2013 366 600,003.00 ©600,000.00 -3.00 3,750.00 3,747.00 0.623
Federal Nafional Mortgage Assn 1.000 02/08/2017 1,827
12167 TRD 08/16/2012 1,000,000.00 02/14/2013 182 990,341.94 1,000,000.G0 0.00 658.06 658.06 0.132
U.8. Treasury Bill 0.130 021412013 182
12170 TRD DB/23/2012 1,000,0800.00 027212013 182 099,341.94 1,000,000.00 0.00 658.06 658.06 0.132
.S, Treasury Bill 0.130 02/21/2013 182
11658 NCB 02/25/2008 400,000.00 02/25/2013 1,827 400,000.00 400,000.00 0.00 85,000.00 85,000.00 4.245
Federal National Morigage Assn 4,250 02/25/2013 1,827
Total Realized Gains/Losses 5,398,082.38 5,400,000.00 -6.00 132,673.62 132,667.62 0.972
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