Clermont County
Portfolio Management

Investment Status Report - Investments Page 1
March 31, 2013
Stated  Maturity Purchase Daysto YTM Accrued Interost Currant
CUSIP Investment # Issuer ParValue  Rate Date Date Maturliy Market Value At Purchase Principal Book Value
Federai Agency - Coupon {NC)

3136F9DM2 11580 FiMA ©00,000.00 4.00004/01/2013  04/01/2008 0 4.000 600,130.80 600,003.00 600,003.00
3133ECDPS 13-0011 FFCB 1,000,000.00 0.250 11/28/2014 02/07/2013 606 0.283 900,605.00 62.50 999,400.00 099,462.50
3133ECGU3 12-0006 FFCB 3.000,000.00 0.280 1211112014 12M11/2012 619 0.288 3,000,060.00 2,999,520.00 2,999,520.00
3133ECAVE 12-0018 FFCB 2,000,000.00 0.250 12/24/2014 12/27/2012 632 0.300 1,998,830.00 41.67 1,898,000.00 1,998,041.67
3133ECEFG 12-0003 FFCB 3,000,000.00 0.35006/01/2015 12/05/2012 791 0.350 3,000,342.00 3,000,000.00 3,000,000.00
J133ECTH 12-0005 FFCB 3,000,000.00 0.34008/17/2015 121712012 868 0.340 2,897,564.00 3,000,000.00 3,000,000.00
3133ECTH1 12-0012 FFCB 2,000,000.00 0.34008/17/2015 12M9/2012 868 0.400 1,608,376.00 Received 1,996,820.00 1,996,820.00
3136FPEVS 11941 FNMA 300,000.00 2.20009/16/2015 02/16/2010 898 2.030 313,263.00 300,003.00 300,003.00
3134G3WES 13-0017 FHLMC 1,000,000.00 0.450 11/24/2015 02/15/2013 967 0.450 . 1,000,983.00 1,237.50 1,000,000.00 1,001,237.50
3135G0SB0 12-0009 FNMA 3,000,000.00 0.37512/21/2015 12/12/2012 994 0.408 2,998,454,00 Received 2,997,210.00 2,997,210.00
313381853 120015 FHLB 2,000,000.00 0.5801114/2016 122172012 1,323 0.617 1,999,006.00 1,192.22 1,967,180.00 1,908,372.22
3133ECBE3 12-0013 FFCB 1,000,000.00 0.60012/27/2016  12/27/2012 1,366 0.600 1,001,100.00 1,000,000.00 1,000,000.00
Federa Agency - Coupon (NC) Totals 21,900,000.00 853  0.508 21,905,803.80 2,533.89 21,888,136.00 21,800,669.89

Fedaral Agency - Coupon (Callable}
3133805C7 12163 FHLB 800,000.00 0.550 10/30/2015 D7/30/2012 042 0.550 800,025.60 800,000.00 800,000.00
3134G3W89 12-0004 FHLMC 3,000,000.00 0.500 11/24/2015 11/30/2012 967 0.500 3,001,326.00 3,000,000.00 3,000,000.00
3134G3Y20 12-0002 FHLMC 3.000,000.00 0.500 11/27/2015 1172712012 970 0.503 3.002,877.00 2,999,700.00 2,999,700.00
313381N84 12-0014 FHLB 2,000,000.00 0.500 1212812015 12/28/2012 1,001 0.500 2,001,312.00 2,000,000.00 2,000,000.00
313381MG7 13-0004 FHLB 1,000,000.00 0.50001/08/2016 01/25/2013 1,012 0.500 1,000,669.00 236.11 1,000,000.00 1,000,236.11
3134G34B3 13-0001 FHLMC 1,000,000.00 0.50001/28/2016 01/28/2013 1,032 0.500 990,933.00 1,000,000.00 1,000,000.,00
3136G0USD 13-0013 FNRMA, 1,000,000.00 0.550 02/26/2016 02/26/2013 1,061 0.550 1,001,456.00 1,000,000.00 1,000,000.00
3135G0US0 13-0020 FNMA 1,000,000.00 0.550 02/26/2016 02/26/2013 1,081 0.550 1,001,456.00 1,000,000.00 1,000,000.00
3135GOVR1 130024 FNMA, 650,000.00 (.500 03/28/2016 03/28/2013 1,082 0.500 650,669.70 650,000.00 650,000.00
3136G12X8 12-0001 FNMA 2,000,000.00 0.66006/27/2016  12{03/2012 1,183 0.664 1,888,992.00 1,999,000.00 1,999,000.00
3135G0OSRS5 12-0008 FNMA 3,000,000.00 0.66006/27/2016 12/27/2012 1,183 0.560 2,998,488.00 3,004,000.00 3,000,000.00
3134G26va 12107 FHLMC 400,060.00 1.37511/28/2016 11/29/2011 1,338 1.375 402,936.40 400,000.00 400,000.00
3133ECG58 12-0010 FFCB 2,000,000.00 0.60012/12/2016 12/14/2012 1,361 0.606 1,998,106.00 66.67 1,999,500.00 1,999,506.67
3135G0TLY 13-0005 FNMA 500,000.00 0.75001/30/2017 01/30/2013 1,400 0.750 500,701.00 600,000.00 500,000.00
3134G3MZ0 12120 FHLMC 800,000.00 1.10002/24/2017 02/24/2012 1,425 1.100 B05,868.00 800,000.00 8400,000.00
3134G3NT3 12124 FHLMG 800,000.00 1.000 02/27/2017 02/27/2012 1,428 1046 811,290.40 798,200.00 798,200.00
3136FTQ51 12123 FNMA 600,000.00 1.000 0242772047 0242772012 1,428 1.000 504,814.4D 600,003.00 600,003.00
3136G1IFGY 13-0022 FNIMA 800,000.00 0.800 02/27/2017 03/01/2013 1,428 ¢.800 803,260.00 1.1 800,000.00 800,071.11
313382E90 13-0023 FHLB 790,000.00 0.72003/20/2017  03/20/2013 1,449 0.784 789,677.35 788,025.00 788,025.00
F133EAXVE 12159 FFCB 800,000.00 1.000 0771772017 071712012 1,568 1.000 800,064.00 800,000.00 800,000.00
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Clermont County
Portfolio Management

Page 2
Investment Status Report - Investments
March 31, 2013
Stated  Maturity Purchase Daysto YTM Accrued Interest Current
CUSIP Investment # Issuer Par Value Rate Data Data Maturity Market Value At Purchase Principal Book Value
Federal Agency - Coupon {Callable)
3133EAUDTY 12176 FFCB 600,000.00 1.02009/13/2017 09M3/2012 1,626 1.020 600,046.20 600,003.00 600,003.00
3133EAX29 12178 FFCB 800,000.00 0.98000/18/2017 09M8/2012 1,631 0.983 801,206.40 799,500.00 799,500.00
3134G3Ho4 12179 FHLMC 800,000.00 1.00009/20/2017  09/20/2012 1,633 1.000 801,236.80 800,000.00 800,000.00
313380P92 12180 FHLB 800,000.00 1.000 09/26/2017 09/26/2012 1,639 1.000 799,444.80 800,000.00 800,000.00
313380TDY 12183 FHLB 800,000.00 1.000 10/16/2017 10/16/2012 1,669 1.000 800,060.80 800,000.00 800,000.00
313380TDS 12184 FHLB 600,000.00 1.000 10/16/2017 10/16/2012 1,659 1.000 600,045.60 800,003.00 600,003.00
3133813R4 13-0003 FHLB 550,000.00 1.000 11/09/2017 01/18/2013 1,663 1.006 550,587.95 1,084.17 549,862.50 550,916.67
3134G34K3 13-0002 FHLMC 1,000,000.00 1.000 01/30/2018 01/30/2013 1,766 1.011 999,803.00 999,450.00 998,450.00
Federal Agency - Coupon {Gallable} Totals 31,890,000.00 1,251 0.695 31,926,553.40 1,428.06 31,883,246.50 31,884,674.56
Treasury Securities - Coupon
912828JG6 11642 USNOTE 500,000.00 3.37507/3172013 073172008 121 3436 505,449.00 498,6598.94 498,598.94
12828RN2 12003 USNOTE 500,000.00 0.25010/31/2013  10/31/2011 213 0.2092 500,332.00 499,580.00 499,580.00
912828LC2 11796 USNOTE 500,000.00 2.62507/31/2014 07/31/2008 486 2.686 516,152.50 498,602.22 4908,592.22
912828MHO 11840 USNOTE 500,000.00 2.25001/31/2015 02/01/2010 670 2.368 518,417.97 497,272.70 497,272.70
912828MR8 11855 USNOTE 500,000.00 2.37502/28/2015 03/01/2010 698 2.380 520,254.00 499,616.27 499,616.27
912828MWT 11866 USNOTE 500,000.00 2.50003/31/2015 03/31/2010 729 2,601 522,383.00 497,638.65 497,638.65
912828PE4 11962 USNOTE 500,000.00 1.250 10/31/2015  11/01/2010 943 1.327 511,914.00 498,152.16 498,152.16
912828PJ3 11974 USNOTE 500,000.00 1.375 11/30/2015  11/30/2010 973 1.408 513,828.00 499,213.96 499,213.96
912828PMB 11985 USNOTE 500,000.00 2.12512/31/2015 12/31/2010 1,004 2146 524,414.00 499,513.99 499,513.99
912828P33 11997 USNOTE 500,000.00 2.000 01/31/2016 0©1/31/2011 1,038 2.038 523,242,00 499,110.26 498,110.26
912828Q.J2 12001 USNCTE 500,000.00 2.12502/29/2016 02/28/2011 1,064 2187 525,625.00 408,548.73 498,548.73
912828QA1 12008 USNCTE 500,000.00 2.250 03/31/2016 03/31/2011 1,095 2.257 528,125.00 499,844 .86 490,844.86
912828QF0 12018 USNCTE 500,000.00 2.00004/30/2016 05/02/2011 1,125 2121 524,726.50 Recaived 497,156.07 497,156.07
91282801 12048 USNOTE 500,000.00 1.500 07/31/2016 080172011 1,297 1.576 517,656.00 498,165.06 498,165.06
Treasury Securities - Coupon Totals 7,000,000.00 812 2.059 7.252,518.97 0.00 6,981,003.87 6,981,003.87
Treasury Securities - Discount
9127956F3 12181 USBILL 1,000,000.00 0.12004/04/2013 10/04/2012 3 0.122 990,899.00 999,392.50 089,392 50
Treasury Securities - Discount Totals 1,000,000.00 3 0122 999,989.00 0.00 999,392.50 900,392 .50
Federal Agency - Step-Up {Callabie)
3136FPNV5 11958 FNMA 800,000.00  2.12510/21/2016 10/21/2010 933 2013 833,556.80 800,000.00 800,000.00
313379455 12143 FHLB 600,000.00 0.75005/15/2017 05/15/2012 1,505 0.750 600,532.80 600,003.00 800,003.00
313BGOEX5 12145 FNMA 600,000.00 0.87505/M6/2017 05/16/2012 1,606 0.862 600,540.60 600,003.00 600,003.00
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Portfolio Management

Page 3
[nvestment Status Report - Investments
March 31, 2013
Stated  Maturity Purchase Daysto YTM Accrued Interast Current

cusip [nvestment # Issuer Par Value Rate Data Date Maturity Market Value At Purchase Principal Book Yalue

Federal Agency - Step-Up (Callable)
3136G0HCSE 12149 FNMA, 800,000.00 0.750 05241204 0512412012 1,514 0.750 800,327.20 800,000.00 800,000.00
3136G0OND9 12151 FA 800,000.00 0.62506/21/2017 062172012 1,542 0.625 799,890.40 800,000.00 800,000.00
3136G0AHT 12154 FNMA 400,000.00 0.750 06/28/2017 (6/28/2012 1,649 0.750 399,948.00 400,000.00 400,000.00
3136G0QH7 12155 FiMA 600,000.00 0.750 06/28/2017 O6/28/2012 1,549 0.750 599,922.00 600,003.00 600,C03.00
IM13BGONZO0 12156 FNMA 600,000.00 0.500 06/28/2017 06/28/2012 1,649 0.500 599,956,20 600,003.00 600,003.00
3136GONC1 12157 FNMA 600,000.00 0.750 06/28/2017 06/28/2012 1,549 0.750 600,940.80 600,003.00 600,003.00
313380B63 12166 FHLB 1,600,000.00 0.625 08/16/2017 08/16/2012 1,698 0.625 1,600,512.00 1,600,000.00 1,600,000.00
313380BD8 12169 FHLB 800,000.00 0.500 08/21/2017 08212012 1,603 0.500 B0D,535.20 800,000.00 800,000.00
313380UF2 12182 FHLB 800,000.00 0.625 10/10/2017 10/10/2012 1,653 0.625 800,140.80 800,000.00 800,000.00
313380TRB 12185 FHLB 800,000.00 0.500 16/18/2017 10/18/2012 1,661 0.500 800,173.60 800,000.00 800,000.00
3136G14A4 12-0007 FNMA 1,000,000.00 0.62512M19/2017 12192012 1,723 (.625 999,116.00 1,000,000.00 1,000,000.00
3136G17F0 12-0011 FNMA 2,000,000.00 0.600 1272772017 12/27/2012 1,731 0.600 2,007,284.00 2,000,000.00 2,000,000.00
3133825W9 13-0021 FHLB 1,000,000.00 0.750 02/27/2018 02/27/2013 1,783 0.752 1,000,594.00 999,900.00 998,900.00
Federal Agency - Step-Up (Callable) Totals 13,800,000.00 1,585 0.729 13,843,969.40 0.00 13,799,915.00 13,799,915.00
Investment Totals 75,590,000.00 1,139 0.765 75,928,844.57 3,861.95 75,551,693.87 75,555,655.82
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Clermont County
Purchases Report

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

Sec, Orlginal Purchase Principal Accrued Interest Rate at Maturity Ending
CUSIP Investment # fund Type Issuer Par Value Date Payment Periods Purchased at Purchase Purchase Date YTM Book Value
3136G1 FGQ 13-0022 opP FAC FNMA 800,000.00 03/01/201308/27 - 02427 800,000.00 71.11 0.800 02/27/2017 0.800 800,071.11
313382E90 13-0023 OP FAC FHLB 790,000.00 Q3720/201308/20 - 03/20 788,025.00 0.720 0372012017 0.764 788,025.00
3135GOVR 13-0024 OP FAC FNMA ©650,000.00 03/28/201300/28 - 03/28 ©650,000.00 0500 03/28/2016 0.500 650,000.00
Total Purchases 2,240,000.00 2,238,025.00 71.11 2,238,096.11
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Clermont County
Sales/Call Report

Sorted by Redemption Date - Fund
March 1, 2013 - March 31, 2013

Issuer Purchase Redem. Dato

Par Rate at Book Value Redemption Redempticn Total
cusiP Investment # Fund Sec, Type Date Matur. Date Value Redem. at Redem. Principal Interest Amount Net Income
3136FTY04 12128 oP FNMA 03/08/2012 03/08/2013 400,000.00 0.750v 400,000.00 400,000.00 1,500.00 401,500.00 1,500.00
MC2 03/08/2017 Call
3134G3sSH4 12134 QoF FHLMC 03/28/2012 03/28/2013 £00,000.00 1.050v B00,003.00 600,000.00 3,150.00 603,150.00 3,147.00
MC2 03/28/2017 Call
Total Sales 1,000,000.00 1,000,003.00 1,000,000.00 4,650.00 1,004,650.00 4,647.00
V - Security with variable rate change.
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Clermont County
Maturity Report

Sorted by Maturity Date

Receipts during March 1, 2013 - March 31, 2013

Sec, Maturity  Purchase Rata Book Value Maturity Net
CUSIP Investment # Fund Type Issuar Par Value Data Date at Maturity at Maturity Interast Proceeds Income
3136F85T8 11564 OP NCB FNMA 400,000.00 03/04/2013 03/04/2008 4.060 400,000.00 8,120.00 408,120.00 8,120.00
3136FODPS 11579 oP NCB FNMA 400,000.00 03/27/2013 03/27/2008 4.000 400,000.00 8,000.00 408,000.00 8,000.00
Total Maturities 800,000.00 800,000.00 16,120.00 816,120.00 16,120.00
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Clermont County

Interest History
Sorted by Fund

March 1, 2013 - March 31, 2013
Security Redemption Interest e
CusIp Investment # Fund Type Par Value Date Rate  Date Due Amount Due Date Received Amount Received

Federal Farm Credit Bank
J133EAU97 12176 OF Federal Agency - Coupen (Callable} 600,00000 0911372017 1.020 03M13/2013 3,060.00 03/13/2013 3,060.00
Subtotal 600,000.00 1.020 3,060.00 3,060.00
3133EAX29 12178 Federal Agency - Coupon (Callable) 800,000.00  09M8/2017 0.980 03/18/2013 3,920.00 03/18/2013 3,920.00
Subtotal 800,000.00 0.980 3,920.00 3.920.00
Federal Farm Credit Bank Total 1,400,000.00 6,980.00 6,980.00
Federal Home Loan Bank
313380P82 12180 oP Federal Agency - Coupon {Calfable) 800,000.00  09/26/2017 __1.000 03/26/2013 4,000.00 03/26/2013 4,000.00
Subtotal 800,000.00 1.000 4,000.00 4,000.00
Federal Home Loan Bank Total 800,000.00 4,000.00 4,000.00
Federal Home Loan Mortgage Crp
3134G3Ho4 12179 oP Federal Agency - Coupon (Callable} 800,000.00 09/20/2017 1.000 03/20/2013 4,000.00 03/20/2013 4,000.00
Subtotal 800,000.00 1.000 4,000.00 4,000.00
3134G35H4 12134 Federal Agency - Step-Up {Callabla) 000 03282017 1.050 03/28/2013 3,150.00 03/28/2013 3,150.00
Subtotal .00 1.050 3,150.00 3,150.00
Federal Home Loan Mortgage Crp Total 800,000.00 7,150.00 7,150.00
Federal National Mortgage Assn

3136Fa5T8 11564 OP Federal Agency - Coupon {(NC) 0.00  03/04/2013 4,060 03/04/2013 8,120.00 03/04/2013 8,120.00
Subtotal 0.00 4.0860 8,120.00 8,120.00
3136F9DP5 11679 Federal Agency - Goupon (NC}) 000  03/27/2012 4000 032772013 8,000.00 031272013 8,000.00
Subfotal 0.00 4.000 8,000.00 8,000.00
3136FPEVS 11941 Federal Agency - Coupon (NC) 300,000.00  09M6/2015 2.200 03/16/2013 3,300.00 03162013 3,300.00
Subtotal 300,000.08 2.200 3,300.00 3,300.00
3136G17F0 12-0011 Faderal Agency - Step-Up (Callable) 2,000,000.00 122712017 _LSO{) 03272013 3,000.00 0312772013 3,000.00
Subtotal 2,000,000.00 0.600 3.000.00 3,000.00
3136FTY84 12128 Federal Agency - Step-Up (Callable) 0.00  03/08/2017 0.750 03/08/2013 1,600.00 03/08/2013 1,500.00
Subtotal 0.00 1.000 1,500.00 1,500.00
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Clermont County

Interest History Page 2
Sorted by Fund
March 1, 2013 - March 31, 2013
Security Redemption Interest
cusip Investment # Fund Type Par Valuo Date Rate Date Dus Amount Dus Date Received
Federal National Mortgage Assn Total 2,300,000.00 23,920.00 23,820.00
U.5.Treasury Note
912828MW7 11866 OoP Treasury Securities - Coupon 500,000.00  03/31/2015 2,500 03/31/2013 6,250.00 0373172013 6,250.00
Subtotal 500,000.00 2.500 6,250.00 6,250.00
912828QA1 12006 Treasury Securities - Coupan 500,000.00  03/31/2016 2,250 03/31/2013 5,625.00 03/31/2013 5,625.00
Subtotal 500,000.00 2.250 5,625.00 5,625.00
LL.S. Treasury Note Total 1,000,000.00 11,875.00 11,875.00
Total 6,300,000.00 53,925.00 53,925.00
Portfolio CLER
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Clermont County

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

Sales/Calls/Maturities: March 1, 2013 - March 31, 2013

Par Val Sale D D
Mi Inw. Purchase ar Yaue ale Date ays Held Maturity/Sale Realized Total Total Total
Issuer Type Date Current Rate Maturity Date Term Book Value Proceeds GainfLoss Earnings Net Earnings Yield 365
11564 NCB 03/04/2008 400,000.00  03/04/2013 1,826 400,000.00 400,000.00 0.00 81,200.00 81,200.00 4,058
Federal National Mortgage Assn 4.060 03/04/2013 1,826
12128 MC2 03/08/2012 400,000.00  03/08/2013 365 400,000.00 400,000.00 0.00 3,000.00 3,000.00 0.750
Federal National Morlgage Assn 1.000 03/08/2017 1,826
11579 NCB 03/27/2008 400,000.00  03/27/2013 1,826 400,000.00 400,000.00 0.00 80,000.00 80,000.00 3.608
Federal National Morlgage Assn 4.000 03/27/2013 1,826
12134 Mmc2 03/28/2012 600,000.00  03/28/2013 365 600,003.00 600,000.00 -3.00 6,300.00 6,297.00 1.049
Federal Home Loan Morigage Crp 1.050 0312872017 1,826
Total Realized Gains/Losses 1,800,003.00 1,800,000.00 -3.00 170,500.00 170,497.00 2.307
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