Clermont County
Portfolio Management

Investment Status Report - lnvestments Fage 1
April 30, 2013
Stated Maturity Purchase Daysto YTM Accrued Interest Current
CUsIP Investment # lssuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value
Federal Agency - Coupon {NC)

3133ECDPS 13-0011 FFCB 1,000,000.00 0.250 11/28/2014  02/07/2013 576 0.283 1,000,453.00 62.50 999,400.00 999,462.50
3133ECEU3 12-0006 FFCB 3,000,000.00 0.28012711/2014 12/11/2012 589 0.288 3,002,595.00 2,999,520.00 2,999,520.00
3133ECAVE 120016 FFCB 2,000,000.00 0.250 12/24/2014 12/2712012 502 0.300 2,000,620.00 41.67 1,898,000.00 1,998,041.67
3133ECEFG 120003 FFCB 3,000,000.00 0.35006/01/2015  12/05/2012 761 0.350 3,003,806.00 3,000,000.00 3,000,000.00
3133ECHVY 13-0025 FFCB 1,000,000.00 0.350 07/30/2015 04/03/2013 820 0.357 1,000,790.00 175.00 999,840.00 4,000,015.00
3133ECTH1 12-0005 FFC8 3,000,000.00 0.34008/17/2015 12M7/2012 828 0.340 3,001,260.00 3,000,000.00 3,000,000.00
3133ECTH1 12-0012 FFCB 2,000,00G.00 0.34008/17/2015 12M9/2012 838 0.400 2,000,840.00 Received 1,9986,820.00 1,998,820.00
3136FPEVS 14941 FMNMA 300,000.00 2.20009/16/2015 09/16/2010 468 2.030 313,182.60 300,003.00 300,003.00
3136FPNVS 11958 FNMA 800,000.00 2.12510/21/2015  10/21/2010 a03 2013 833,350.40 800,000.00 800,000.00
3134G3W55 13-0047 FHLMC 1,000,000.0¢ 0.45041/24/2015 02/15/2013 937 0.450 1,002,155.00 1,237.50 1,000,000,00 1,001,237.50
3133B1KS3 13-0027 FHLB 1,0G0,000.00 0,370 12/14/2015 04/18/2013 957 0.370 1,000,004.00 1,274.44 1.000,000.00 1,001,274 .44
3135G0SBO 12-0009 FNMA 3,000,000.00 0.37512/21/2015 121212042 964 0.406 3,000,285.00 Received 2,997,210.00 2,997,210.00
313381B53 12-0015 FHEB 2,000,000.00 0.580 11/14/2016  12/21/2012 1,293 0.617 2,004,300.00 1,192.22 1,997,180.00 1,998,372.22
3133ECBE3 120013 FFCB 1,000,000.00 0.600 12427/2016 12/2Ti2012 1,336 0.600 1,004,136.00 1,000,000.00 1,000,000.00
Federal Agency - Coupon (NC)} Totals 24,100,000.00 852 0.459 24,167,617.00 3,983.33 24,087,973.00 24,091,956.33

Federal Agency - Coupon (Callable)
3134G3W8a9 12-0004 FHLMC 3,000,000.00 0.500 11/24/2015  11/30/2012 937 0.500 3,000,588.00 ’ 3,000,000.00 3,000,000.00
3134G3Y20 12-0002 FHLMC 3,000,000.00 0.50011/27/2015 11/27/2012 940 0.5603 3,003,600.00 2,999,700.00 2,999,700.0¢
313381N84 120014 FHLB 2,000,000,00 0.500 12/28/2015 12/28/2042 971 0.500 2,001,136.00 2,000,000.00 2,000,000.00
313381MG7 13-0004 FHLB 1,000,000.00 0.50001/08/201M6 01/25/2013 982 0.500 1,000¢,514.00 236.11 4,000,000.00 1,000,238, 11
3134(334B3 13-0001 FHLMG 1,000,000.00 0.500 01/28/2016  01/28/2013 1,002 0.500 4,001,166.00 1,000,000.00 1,000,000.00
3135GOUSD 13-0013 ENMA 1,000,000.00 0.550 02/26/2016 02/26/2013 1,031 0.580 1,001,958.0¢ 1,000,000.00 1,000,000.00
3135GOUS0 13-0020 FNMA 1,000,000.00 0.550 02/26/2016 02/26/2013 1,031 0.550 1,001,958.00 1,000,000.00 1.000,000.00
3135GOVR1 13-0024 FNMA 650,000.00 0.500 G3/28/2016  03/28/2013 1,062 0.500 651,333.80 650,000.00 650,000.00
3135COWG4 13-0029 FNMA 1,000,000.00 0.50004/29/2016 0472972013 1,094 0.500 1,000,064.00 1,000,000.00 1,000,000.0¢
3136G12X6 12-0001 FNMA 2,000,000.00 0.55006/27/2016 12/03/2042 1,153 0.564 2002,384.00 $,999,000.00 1,999,000.00
3135G0OSR5 12-0008 FNMA 3,000,000.00 0.560 06/27/2016  12/27/2012 1,153 0.560 3,003,576.00 3,000,000.00 3,000,000.00
313426V9 12107 FHLMC 4(0,000.00 1.376 11/20/2016  11/29/2011 1,308 1.375 402,555.20 400,000.00 440,000.00
3133ECBS8 12-0010 FFCB 2,000,000.00 0.6001212/2016 12M14/2012 1,321 0.608 2,003,234.00 66.67 1,999,500.00 1,999,566.67
3135GOTLY 13-0005 FNMA 500,000.00 0.750 01/30/2017 01/30/2013 1,370 0.750 500,732.50 500,000.00 500,000.00
3134G3MZ0 12120 FHLMC 800,000.00 1.100 0272412017  02/24/2012 1,395 1.100 806,083.20 800,000.00 800,000.00
3134G3NT3 12124 FHLMC 800,000.00 1.000 02/27/2017  02/27/2012 1,398 1.045 806,195.20 798,200.00 768,200.00
3136F TQ51 12123 FNMA 600,000.00 1.000 02/27/2017 Q2/27/2042 1,398 1.000 604,162.00 600,003.00 800,003.00
3136G1FGO 13-0022 FNMA 800,000.00 0.80002/27/2017 03/01/2013 1,398 0.800 805,936.00 71.11 800,000.00 800,071.11
3135GOVNO 13-0028 FNMA 433,000.00 0.750 03/06/2017 04/18/2013 1,405 (.750 433,559.87 37888 433,000.00 433,378.88
313382E90 13-0023 FHLB 790,000.00 0.720 03/20/2017 03/20/2013 1,419 0.784 791,457.65 788,025.00 788,025.00
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Clermont County
Portfolio Management
Investment Status Report - Investments Page 2
April 30, 2013

Stated Maturity Purchase Days to YTM Accrued Interest Cutrent
cusip Investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value
Federal Agency - Coupon (Callable)
3136G1L49 13-0030 FNMA 800,000.00 0.700 04/25/2017 04/25/2013 1,455 G.700 800,133.60 £#00,000.00 800,000.00
3133EAUS7 12176 FFCB 600,000.00 1.020 09/13/2017  09/13/2012 1,596 1.020 600,064.20 600,003.00 600,003.00
3133EAX29 12178 FFCB 800,000.00 0.980 09/18/2017 09/18/2012 1,601 0.993 801,965.60 799,500.00 799,500.00
3134G3H94 12172 FHLMC 800,000.00 1.00C 09/20/2017 09/20/2012 1,603 1.000 801,973.60 800,000.00 800,000.00
313380P92 12180 FHLB 800,000.00 1.000 09/26/2017 09/26/2012 1,608 1.000 800,077.60 800,000.00 800,000.00
313380TD9 12183 FHLB 800,0G0.00 1.000 10/16/2017 10M6/2012 1,629 1.000 800,084.80 800,000.00 800¢,000.00
313380TD9 12184 FHLB 600,000,00 1.000 10/16/2017  10H6/2012 1,629 1.000 600,063.60 600,003.00 600,003.00
3133813R4 13-0003 FHLB 550,000.00 1.000 110972017 0111872013 1.653 1.008 550,114.40 1,054.17 549,862,650 550,916.67
3134G34K3 13-0002 FHLMC 1,000,600.00 1.00001/30/2018  01/30/2013 1,735 1.011 1,000,088.00 999,450.00 999,450.00
3134G42R8 13-0028 FHLMC 250,000.00 1.050 04/25/2018 04/25/2013 1,820 1.050 250,072.60 250,000.00 250,000.00
3136G1KDO0 13-0031 FNMA 500,000.00 1.000 04/30/2018 04/30/2013 1,825 1.005 499,895.50 499,875.00 499,875.00
3135G0WN9 13-0032 FNMA 400,000.00 1.000 04/30/2018 04/30/2013 1,825 1.010 399,804.80 399,800.00 399,800.00
Federal Agency - Coupon (Callable) Totals 33,673,000.00 1,245  0.697 33,731,549.52 1,806.94 33,665,921.50 33,667,728.44
Treasury Securities - Coupon
912828RN2 12083 USNOTE 500,000.00 0.250 10/31/213  10/31/20141 183 0.292 500,390.50 499,580.00 499,580.00
9128281L.C2 11796 USNOTE 500,000.00 2.62507/31/2014  07/31/2009 406 2686 515,371.00 498,592.22 498,502 22
912828MHO 11840 USNOTE 500,000.00 2.25001/31/2015 02{01/2010 640 2366 517,851.50 497,272.70 49727270
912828MR8 11856 USNOTE 500,000.00 2.3750228/2015 03/01/2010 668 2.380 519,726.50 499,616.27 499,616.27
912828MW7 11866 LISNOTE 500,000.00 2.50003/31/2015 03/31/2010 69g 2.601 521,835.94 497 638.65 497 ,638.65
912828PE4 11962 LISNOTE 500,000.00 1.260 10/31/2015  11/01/2010 213 1.327 512,187.50 498,152.18 498,152.16
912828PJ3 11974 LISNOTE 600,000.00 1.37514/30/2015  11/30/2010 943 1.408 514,062.50 499,213.96 499,213.96
912828PM6 11985 USNOTE §500,000.00 212512131/2015 12/31/2010 a74 2.146 924,414.00 499,513.99 499,513.99
912828P53 11997 USNCTE 500,000.00 2.00001/29/2016  01/31/2011 1,005 2.038 523,350.50 489,110.26 459,110.26
91282801J2 12001 USNOTE 500,000.00 2.12502/29/2016  02/28/2011 1.034 2187 525,742.00 498,548.73 498,548.73
912828QA1 12006 USNOTE 500,000,00 2250 03/31/2016 03/31/2011 1,065 2.207 528,281.00 499,844 86 499,844 86
912828QF0 12018 USNOTE 500,000.00 2.000 04/30/2016 05/02/2011 1,095 2121 §25,000.00 Received 497,156.07 497 .156.07
912828QX1 12048 USNOTE 500,000.00 1.50007/31/2016  08/01/2011 1,187 1.576 518,437.50 498,165.06 498,165.06
Treasury Securities - Coupon Totals 6,500,000.00 835 1.953 6,746,659.44 0.00 6,482,404.93 6,482,404.93
Federal Agency - Step-Up {Callahle)
313379455 12143 FHLB £00,000.00 0.75005/15/2017  05/15/2012 1,475  0.750 600,165.00 £00,003.00 600,003.00
3136GOEXS 12145 FNMA 600,000.00 0.87505/16/2017 05/M6/2012 1476 0862 600,175.80 600,003.00 600,003.00
3136GOHCE 12949 FNMA 800,000.00 0.750 05/24/2017  05/24/2012 1,484 0.750 800,142.40 800,0600.00 800,000.00
3138GOND2 12161 FNMA £00,000.00 0.625 06/21/2017  06/21/2012 1,512 0.625 800,249 60 800,000.00 80G,000.00
3138G0QHT 12155 FMMA 600,000.00 0.750 06/28/2017 08/28/2012 1,518 0.750 600,247.20 600,003.00 600,003.00
3136GONZO 12156 FNMA 600,000.00 0.500 06/28/2017 06/28/2012 1.519 0.500 600,083.40 600,003.00 600,003.00
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Clermont County
Portfolio Management

Page 3
Investment Status Report - Investments g
April 30, 2013
Stated  Maturity Furchase Daysto YTM Accrued Interest Current

CUSIP Investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value

Federa! Agency - Step-Up (Callable)
3136GONC1 12157 FNMA 600,000.00 0.750 06/28/2017 06/28/2012 1,519 0.750 598,791.20 £00,003.00 800,003.00
313380B63 12166 FHLB 1,600,000.00 0.62508/16/2017 08MB/2012 1,568 0.625 1,600,336.00 4,600,000.00 1,600,000.00
313380BD8 12169 FHLB 800,000.00 0.500 08/21/2017 08/21/2012 1,573 0.500 800,220.00 800,000.00 £00,000.00
313380UF2 12182 FHLB 800,000.00 0.625 10/10/2017 10/10/2012 1,623 1.068 200,668 .80 800,000.00 800,000.00
3136G14A4 12-0007 FNMA 4,000,00C.00 0625 §2M18/2017 12/19/2012 1,693 06256 1,002,128.00 1,000,000.00 1,000,000.00
3136G17F0 12-0011 FNMA 2,006,000.00 0.600 122712017 12/27/2012 1,701 0.600 2,003,650.00 2,000,000.0¢ 2,000,000.00
3133825W9 43-0021 FHLB 1,000,000.00 Q750022772018 0227/2013 1,763 0.752 1,001,308.00 999,900.00 999,900.0¢
Federal Agency - Step-Up (Callable) Totals 11,300,000.00 1,595 0.686 11,809,066.40 1.00 11,799,915.00 11,799,915.00
Investment Totals 76,073,000.00 1,140 0.727 76,454,892.36 5,790.27 76,036,214.43 76,042,004.70
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Clermont County
Purchases Report

Sorted by Purchase Date - Fund

April 1, 2013 - April 30, 2013

Sec. Original  Purchase Principal Accrued Interest  Rate at Maturity Ending
cusip Investment ¥ Fund Type lssuer Par Value Date Payment Pericds Purchased at Purchase Purchase Date YTM Book Value
3133ECHVG 13-0025 oP NCB FFCB 1,000,000.00 D4/03/261307/30 - 01/30 999,840.00 175.00 0.350 07/30/2015 0.357 1,000,015.00
313381K53 13-0027 oP NCB FHLB 1,000,000.00 04/18/201306/14 - 1214 1,000,000.00 1,274.44 0.370  12(14/2015 0.370 1,001,274.44
3135G0VND 13-0026 oP FAC FNMA 433,000.00 04F18/201309/06 - 0:3/06 433,000.00 378.88 0.750 03/06/2017 0.750 433,375.88
3134G42R38 13-0628 OoP FAC FHLMC 250,000,00 04/25(201310/25 - 04/25 250,000.00 1.050 04/25/2018 1.050 250,000.00
3136G1L49 13-0030 OP FAC FNMA 800,000.00 04/25/201310/25 - 04425 800,000.00 0.700 047252017 0.700 800,000.00
3135G0WG4 13-0029 OP FAC FNMA 4,000,000.00 04/29/201310/29 - 04/29 1,000,006.00 0.500 04/29/2016 0.500 1,000,000.00
3136G1KDO 13-0031 oP FAC FNMA 500,000.00 04/30/2013 10730 - 04/30 499,875.00 1.000 04/30/2018 1.005 498 875.00
3135GOWNS 13-0032 OP FAC FNMA 400,000.00 04/30/201310/30 - 04430 390,800.00 1.000  04/30/2018 1.010 399,800.00

Total Purchases §,383,000.00 5,382,515.00 1,828.32 5,384,343.32
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Clermont County
Sales/Call Report

Sorted hy Redemption Date - Fund
April 1, 2013 - April 30, 2013

Purchase Redem. Date

Is_suer Par Rate at Book Value Redemption Redemption Total

cusip Investment # Fund Sec. Type Date Matur. Date Value Redem. at Redem. Principal Interest Amount Nat Income

313380TRa 12185 or FHLB 10M8/2012 041872013 800,000.00 0.500v 800,000.00 800,000.00 2,000.00 802,000.00 2,000.00
MC2 10/18/2017 Call

3133EAXVS 12458 OopP FFCB QY2012 0442572013 800,000.00 1.000 800,000.00 800,000.00 2,177.78 802,177.78 2,177.78
FAG 07/17/2017 Call

3136G0QHY 12154 opP FNMA 06/28/2012  04/29/2013 400,000.00 0.750v 400,000.00 400,060.00 1,008.33 401,068.33 1,068.33
MC2 06/28/2017 Sale

912828./G6 11642 oP USNOTE  07/31/2008  04/29/2013 £00,000.00 3375 498,598.94 504,179.69 4,102.21 508,281.90 9,682.96
TRC 07/31/2013 Sale

3133805C7 12163 OoP FHLB 07/30/2012 0413042013 800,000.00 0.550 400,000.00 800,000.00 2,200.00 802,200.00 2,200.00
FAC 10/30/2015 Call

Total Sales 3,300,000.00 3,298,598.94 3,304,239.69 $1,488.32 3,315,728.01 17,129.07

V - Security with variable rate change.

Data Updated: FUNDSNAP: 05/07/2013 10:33
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Clermont County
Maturity Report

Sorted by Maturity Date

Receipts during April 1, 2013 - April 30, 2013

Sec. Maturity  Purchase Rate Book Value Maturity Net

Cusip Investment # Fund Type Issuer Par Value Date Dafe at Maturify at Maturity Interest Proceeds income
3136F9DM2 11580 oP NCB  FNMA 600,000.00 0470172013 04/01/2008 4.000 B0D,003.00 12,000.00 612,000.00 11,997.00
9127956F3 12181 opP TRD USBILL 1,000,000.00 04/04/2013 10/04/2012 0.120 999,392.50 &607.90 1,000,000.00 807.50
Total Maturities 1,600,000.00 1,599,395.50 12,607.50 1,612,000.00 12,604.50

Data Updaied: FUNDSNAP: 05/07/2013 10:33

Run Date: 06/07/2013 - 10:33
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Ciermont County
Interest History

Sorted by Fund

April 1, 2013 - April 30, 2013

S i i Interest
acurity Redemption e
Cusip Investment # Fund Type Par Valug Date Rate  Date Due Amount Duz  Date Received Amount Received
Federal Farm Credit Bank
3133EAXV5 12159 o Eederal Agancy - Caupon {Gallabla) 000  O7A72017  1.000 04/26/2013 2,177.78 0472512013 2177.78
Subtotal 0.00 1.000 217778 2177.78
Federal Farm Credit Bank Total 0.00 2177.78 2,177.78
Federal Home Loan Bank )
3133805C7 12163 OP Federal Agency - Coupon (Callable} 0.00 106/30/2015 0.550 04/30/2013 2,200.00 04/30/2013 2,200.00
Subtotal 0.00 0.550 2,200.00 2,200.00
313380109 12183 Faderal Agency - Coupon (Callable) 800,000.00 10/16/2097 1.000 04/16/2013 4,000.00 04/16/2013 4,000.00
Subtotal 800,000.00 1.000 4,000.00 4,000.00
12184 Federal Agency - Coupon {Caliable) 600,000.00 410/16/2017 04/16/2013 3,000.00 04/16/2013 3,000.00
Subtotal 600,000.00 1.000 3,000.00 3,000.00
313380UF2 12182 Federal Agency - Step-Up (Callable) 800,000.00 10102017 0.625 04/10/2013 2,600.00 04/10/2013 2,500.00
Subtotal 800,000.00 0.625 2,500.00 2,500.00
313380TR8 12185 Federal Agency - Step-Up {Callable) 0.00 10418/2017 0.500 04/18/2013 2,000.00 047182013 2,000.00
Subtotal 0.00 0.500 2,000.00 2,000.00
Federal Home Loan Bank Total 2,240,000.00 43,700.00 13,700.00
Federal Mational Morfigage Assn
EIE’.BFQDMZ 11580 oP Federal Agency - Coupon (NC} 0.00 04/04/2013 4.000 04/01/2013 - 12,000.00 04/01/2013 12,000.00
Subtotal 0.00 4,000 12,000.60 12,000.00
3136FPNVS 141958 Federal Agency - Coupen (NC) 800,000.00 10/21/2015 2125 047212013 8,500.00 04/21/2013 8,500.00
Subtotal 800,000.00 2125 8,500.00 8,500.00
3136GOQH7 12154 Federal Agency - Step-Up (Callable) 0.00 Q6/26/2017 0.750 04/29/2013 1,008.33 04729/2013 4,008.33
Subtotal 0.00 6.750 1,008.33 1,008.33
Federal National Mortgage Assn Total 800,000.00 21,508.33 21,508.33
U.S. Treasury Bill
Q127956F3 12181 OoP Treasury Securities - Discount 0.0¢ 04/04/2013 ) 0.12G 04/04/2013 607.50 04/04/2013 607.50
Subtotal 0.00 0,120 607.50 607,50
Portfolio CLER
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Clermont County
Interest History

Page 2
Sorted by Fund
April 1, 2013 - April 30, 2013
Security Redemption nferest -
Cusip Investment # Fund Type Par Value Date Rate  Date Due Amount Due  Date Received
U.5. Treasury Bill Total 0.00 607.50 607.50
U.5.Treasury Note
912828JG6 11642 opP Treasury Securifies - Coupen 0.00 07312013 3.375 04/29/2013 4,102.21 04/29/2013 4,102.21
Subtotal 0.0D 3.375 4,102.21 4,102,21
912828PE4 11962 Traasury Securities - Caupon 500,000.00 10/31/2015 1.250 04/30/2013 3,126.00 04/30/2013 3,125.00
Subtotal 500,000.00 1.250 3,125.00 3,125.00
912828QF0 12018 Treasury Securities - Coupon 500,000.00 04/30/2016 2,000 04/30/2013 5,000.00 04/30/2013 5,000.00
Subtotal 500,000.00 2.000 5,000.00 5,000.00
912828RN2 12093 Treasury Securities - Coupon 500,000.00  0/31/2013 0.250 04/30/2013 625,00 04/30/2013 625.00
Subtotal 500,000.00 0.250 525,00 625.00
U.5.Treasury Note Total 1,5600,600.00 12,852.21 12,852.21
Tatal 4,500,000.00 50,845.82 50,845.82

Data Updated: FUNDSNAP: 05/07/2013 10:33

Run Date: 0540772013 - 10:33
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Sales/Calls/Maturities: April 1, 2013 - April 30, 2013

Clermont County

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

Run Date: 05/07/2013 - 10:33

Investment # Par Value Sale Date  Days Held ) .

_ Iy Purchase — - Maturity/Sale Realized Total Total Tofal
Issuer Type Date Current Rate Maturity Date Term Book Value Proceeds Gain/Loss Earnings Net Earnings Yield 365
1580 NCB 04/01/2008 600,000.00 04/01/2013 1,826 600,003.00 600,000.00 -3.00 120,000.00 119,997.00 3.998
Federal National Morlgage Assn 4,000 04/01/2013 1,826
12181 TRD 10/04/2012 1,000,000.00 04/04/2013 182 999,392.50 4,000,000.00 0.00 607.50 607.50 0122
U._5. Treasury Bill 0.120 04/04/2013 182
12185 MC2 10/18/2012 800,000.00 0471872013 182 800,000.00 800,000.00 0.00 2,000.00 2,000.00 0.501
Federal Home Loan Bank 0.500 101872017 1,626
12159 FAG 07117/2012 800,000.00 04/25/2013 282 800,000.00 800,000.00 0.00 6,177.78 6,1/7.78 1.000
Federal Farm Credit Bank 1.000 OTMTI2017 1,826
12154 MC2 06/28/2012 400,000.00 04/20/2013 305 400,000.00 400,060.00 60.00 2.508.33 2,568.33 0.768
Federal National Mortgage Assn 0.750 06/28/2017 1,826
11642 TRG 07/31/2008 500,000.00 04/29/2013 1,733 498,596.94 504,179.69 5,580.75 80,039.71 85,620.45 3.617
U.S. Freasury Note 3.375 0773172013 1,826
12163 FAC 07/30/2042 800,000.00 04/30/2013 274 800,000.00 300,000.00 0.00 3,300.00 3,300.00 0.549
Federal Home Loan Bank 0.550 10/30/2045 1,187

Total Realized Gains/Losses 4,897,994.44 4,904,239.69 5,637.75 214,633.32 220,271.07 1.280
Portfolio CLER
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