Clermont County
Portfolio Management
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August 31, 2013
Stated  Maturity Purchase Daysto YTM Accrued Interest Current

cusip Investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value
Federal Agency - Goupon (NC)
3133ECDP6 13-0011 FFCB 1,000,000,00 0.250 11/28/2014 02/07/2013 453 0.283 989,831.00 Received 999,400.00 999,400.00
3133ECHU3 12-0008 FFCB 3,000,000.00 0.28012/11/2014 12/11/2012 466 0.288 3,000,213.00 2,999,520.00 2,998,520.00
HMIIECAVE 12-0016 FFCB 2,000,000.00 0250 12/24/2014 12/27/2042 479 0.300 1,999,084.00 Received 1,996,000.00 1,998,000.00
3133ECSHB 12-0003 FFCB 3.000,000.00 0.350 06/01/2015  12/05/2012 838 0.350 2,997,630.00 3,000,000.00 3,000,00¢.00
F133ECHVD 13-0025 FFCB 1,000,000.00 0.35007/30/2015 04/03/2013 697 0.357 998,461.00 Recelived 999,840.00 999,840,00
3MIIECTH 12-0005 FFCB 3,000,000.00 0.340 08/17/2015 120172012 715 0.340 2,994,057.00 3,000,000.00 3,000,000.060
3133ECTHI 12-0012 FECB 2,000,000.00 0.340 08/17/2015 12/19/2012 715 0.400 1,996,038.00 Received 1,996,820.00 1,996,820.00
3136FPEVD 11941 FNMA 300,000.00 2.20000/16/2015 09/16/2010 745 2.030 310,465.50 300,003.00 300,003.00
3136FPNVS 11958 FINMA 800,000.00 2.12510/2172015  10/21/2010 780 2.013 826,1562.00 800,000.00 800,000.00
3134G3W55 13-0017 FHLMC 1,000,000.00 0.450 11/24/2015 02/1572013 814 0.450 997,711.00 Received 1,000,000.00 1,000,000.00
3133B1KS3 13-0027 FHLB 1,000,000.00 0.370 12/14/2015 04/18/2013 834 0.37C 995,349.00 Received 1,000,000.00 1,000,000.00
3135G05BO 12-0009 FNMA 3,000,000.00 0.375 122172015 12122012 841 0.406 2,986,500.00 Received 2.997,210.00 2,987,210.00
3133827V 13-0041 FHLB 500,000.00 0.250 06/10/2016  05/29/2013 1,013 0.523 492,489.50 79.86 495,900.00 485,979.86
3133834R9 13-0034 FHLB 500,000.00 0.37506/24/2016 05/15/2013 1,027 0.432 495,507.50 Received 499,115.00 499,115.00
3133834R2 13-0035 FHLB 1,000,000.00 0.375 06/24/2016  05116/2013 1,027 0.459 991,015.00 Received 997,410.00 997,410.00
313381B53 12-0015 FHLB 2,000,000.00 0.580 11/14/2016 12/21/2012 1,170 0.617 1,972,474.00 Received 1,997,180.00 1.997,180.00
3133ECBE3 120013 FECB 1,000,000.00 0.600 12/27/2016  12/27/2012 1,213 0.600 937,410.00 1,000,000.00 1,000,000.00

Federal Agency - Coupon {NC) Totals 26,100,000.00 751 0.460 26,040,477.50 79.86 26,080,298.00 26,080,477.86
Commercial Paper - Discount
36959HYS0 13-0042 GECC 4,000,000.00 0.200 11/26/2013  0B/30/2013 86 0.203 999,000.00 999,000.00 999,000.00
36959HZPS 13-0045 GECC 750,000.00 0.22012/23/2013  06/26/2013 113 0.223 749,175.00 749,175.00 749,175.00
36959HZS59 13-0045 GECC 1,000,000.00 0.220 12/26/2013 06/28/2013 116 0.223 998,593.82 998,893.89 998,893.89
36959.JB05 13-0049 GECC 5,000,000.00 0.19C 02/24/2014  08/28/2013 176 0.193 4,985,250.00 4,995,250.00 4,995,250.00
36992JDR1 13-0050 GECC 3,000,000.00 0.21004/25/2014 08/28/2013 236 0.213 2,895,800.00 2,995,800.00 2,995,800.00

Commercial Paper - Discount Totals 10,750,000.00 174 0.204 10,738,118.89 0.00 10,738,118.89 10,738,118.89

Federal Agency - Goupon (Callable)
31345G3Y20 12-0002 FHLMC 3,000,000.00 0.500 114272015 11/27/2012 817 0.503 2,993,418,00 2,999,700.00 2,999,700.00
3135G0ORX3 13-0047 FNMA 600,000.00 0.50011/27/2015 DG/28/2013 817 0.621 588,679.40 258,33 598,260,00 598,518.33
313381M84 120014 FHLE 2,000,000.00 0.500 12/28/2015 121282012 848 0.500 1,995,508.00 2,000,000.00 2,000,000.00
313381MGT 13-0004 FHLB 1,000,000.00 0.50004/08/2016 01/25/2013 859 0.500 997,063.00 Received 1,000,000.00 1,000,000.00
3134G34B3 13-0001 FHLMGC 1,000,000.00 0.50001/28/2016  01/28/2013 879 0.500 995,356.00 1,000,000.00 1,000,000.0C
3135G0US0 130013 FNMA 1,000,000.00 0.550 02/26/2016  02/26/2013 908 0.650 996,586.00 1,000,000.00 1,000,000.00
3135G0US0 13-0020 FNMA 1,000,000.00 0.550 02/26/2016 02/26/2013 808 0.550 996,586.00 1,000,000.00 1,000,000.00
3135GOVRA 13-0024 FNMA 650,000.00 0.500 03/28/2016 03/28/2013 939 0.500 647,019.75 650,000.00 650,000.00
3135C0WG4 13-0028 FNMA 1,000,000.00 0.500 04/29/2016 04/29/2013 971 0.500 991,083.00 1.000,000.00 1,000,000.00
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Stated  Maturity Furchase Daysto YTM Accrued Interest Current
CUsiP Investment # Issuer Par Value Rate Date Date Maiurity Market Value At Purchase Principal Book Value
Federal Agency - Coupon (Callable}
3136G12X6 12-0001 FNMA 2,000,000.00 0.550 06/27/2016  12/03/2012 1,030 0.564 1,982, 770.00 1,999,000.00 1,999,000.00
3135G05R5 12-0008 FNMA 3,000,000.00 0.560 06/27/2016 12/27/2012 1,030 0.560 2,974,158.00 3,000,000.00 3,000,00C.00
3134G4E20 13-0048 FHLMC 250,000.00 0.87507/25/2016 07/25/2013 1,058 0.875 248,519.75 250,000.00 250,000,00
3135G0WYS 13-0033 FNMA 650,000.00 0.550 141472016 0511472013 1,170 0.550 B40,468.40 650,000.00 850,000.00
3134G26V9 12407 FHLMC 400,000.00 1.37511/29/2016  11/29/2011 1,185 1.375 400,814.80 400,000.00 400,000.00
3133ECESA 12-0010 FFCB 2,000,000.00 0.600 12/12/2016 12M4/2012 1,198 0.606 1,874,298.00 Recaived 1,099,500.00 1,999,500.00
3135GOTLY 13-0005 FNMA 500,000.00 0.75001/30/2017 C1/30/2013 1,247 Q.750 493,518.00 500,000,00 500,000.00
3134G3INMZ0 12120 FHLMC 800,000.00 1,100 02/24/2017 02/24/2012 1,272 1.100 797,140,00 800,000.00 800,000.00
3134G3NT3 12124 FHLMC 800,000.00 1.00002/27/2017  02/27/2012 1,275 1.048 792,618.40 798,200.00 798,200.00
3136FTQ51 12123 FMNMA 600,000.00 1,000 02/27/2017 02{27/2012 1,275 1.000 586,125.20 600,003.00 600,003.00
3136G1FG9 13-0022 FNMA 800,000.00 0.800 02/27/2017 03/01/2013 1,275 0.800 789,351.20 Received 800,000.00 800,000.00
3135GOXL2 13-0038 FNMA 750,000.00 0.650 02/27/2017 05{28/2013 1,275 0.664 735,735.00 749,625,00 749,625.00
3135GOVNO 13-0026 FNMA 433,000.00 0.750 03/06/2017 04/18/2013 1,282 0.750 424,994,296 378.88 433,000,00 433,378.88
313382E90 13-0023 FHLB 790,000,00 0.720 03/20/2017 03/20/2013 1,298 0,784 777,300.75 788,025.00 788,025.00
3436G1HD4 13-0039 FINMA 675,000,00 0.750 03/28/2017 05/24/2013 1,304 0,750 662,895.23 787.50 675,000,00 675,787.50
3136G1L49 13-0030 FNMA 800,000.00 0.70004/25/2017 04/25/2013 1,332 0,700 781,656.00 800,000.00 800,000.00
3134G43Y2 13-0040 FHLMC 1,000,000.00 0.700 05/08/2017 05/24/2013 1,345 0.710 975,834.00 311.11 999,600.00 999,911.11
3135G0OXES 13-0037 FNMA 1,000,000.00 0.700 05/22/2017 05/22/2013 1,359 0.732 §71,2684.00 998,750.00 998,750.00
F133EAX29 12178 FFCB 800,000.00 0.980 09/18/2017  00/18/2012 1478 0.993 785,864.80 799,500,00 799,500.00
3134G3H94 12179 FHEMG 800,000.00 1.000 09/20/2017  09/20/2012 1,480 1.000 783,310.40 800,000.00 800,000.00
313380P92 12180 FHLB 800,000.00 1.000 09/26/2047 09/26/2012 1,486 1.000 781,519.20 800,000,00 800,000.00
313380TD9 12183 FHLB 800,000.00 1.000 10162017 10/16/2012 1,506 1,000 777,587.20 300,000,00 800,000.00
313380TDO 12184 FHLB 600,000.00 1.000 10/16/2017  10M6/2012 1,506 1,000 583,190.40 600,003,00 600,003.00
3136C0SR3 13-0036 FNMA 1,000,0600.00 1.000 10/30/2017 05/16/2013 1,520 1.000 978,726.00 444.44 1,000,000.00 1,000,444 44
3133813R4 13-0003 FHLB 550,000.00 1.000 i1/09/2017 C1/18/2043 1,530 1.005 535,500.35 Received 549.862.50 549,862.50
3134G34K3 13-0002 FHLMC 1,000,000.00 1.000 01/30/2018 01/30/2013 1,612 1.011 966,737.00 999,450.00 959,450.00
3134G42R8 13-0028 FHLMC 250,000.00 1.050 0472572018 04/25/2013 1,697 1.050 241,790.00 250,000.00 250,000.00
3136G1KD0 13-0031 FNMA 500,000.00 1.00004/30/2018 04/30/2013 1,702 1.005 482,798.50 499.875.00 499,875.00
3135GOWNS 13-0032 FNMA 400,000.00 1.000 04/30/2048  04/30/2013 1,702 1.010 386,238.40 399,800.00 3069,800.00
Federal Agency - Coupon (Callable) Totals 35,998,000.00 1,168 0.716 35,535,912.39 2,180.26 35,287,153.50 35,989,333.76
Treasury Securities - Coupon
91282BRN2 12093 USNOTE 500,000.00 0.250 10/31/2013  10/31/2011 80 0.292 500,156.00 499,580,00 499,580.00
912828LC2 11796 USNOTE 500,000.00 2.62507/31/2014 07/31/2009 333 2686 511,191.50 498,592 22 408,582.22
912828MHOD 11840 USNOTE 500,000.00 2.250 011/31/2015  02/01/2010 517 2,366 514,023.44 497,272.70 497,272.70
912828MRS 11855 USNOTE 500,000.00 2.37502/28/2015 03{01/2010 545 2,390 515,566.50 499,616.27 499.616.27
912828MWT 11866 USNOTE 500,000.00 2500 03/31/2015  03/31/2010 576 2.601 517,265.50 497,638.65 497,538.65
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August 31, 2013
Stated Maturity Purchase Days to YTM Accrued Interest Current
cusiP Investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value
Treasury Securities - Coupon
912828PE4 11862 USNOTE £00,000.00 1.250 10/31/2015  11/01/2010 790 1.327 508,504.00 498,152.16 498,152.16
912828P 33 11974 USNOTE 500,600.00 1.37511/30/2015  11/30/2040 820 1.408 510,000.00 499,213.96 499,213.96
912828PM6 11985 LUSNOTE 500,000.00 2125 121312015  12/31/2010 851 2.146 518,750.00 499 513.99 499,543.99
91282853 11997 USNOTE 5£00,000.00 2.00001/31/2016 01/31/2011 a2 2.038 517,578.00 499,110.26 499,110.26
912828Q1J2 12001 USNOTE 500,000.00 2.12502/29/2016 02/28/2011 811 2187 519,335.94 498 548.73 498,548.73
912828QA1 12006 USNOTE 500,000.00 2.250 03/31/2016  03/31/2011 942 2.257 521,172.00 4949 844 .86 499 844 .36
212828QF0 12018 USNOTE 500,000.00 2.000 04/30/2016 05/02/2011 72 2121 517,969.00 Received 497,156.07 497,156.07
2128280X1 12048 USNOTE 500,000.00 1.500 07/31/2016 08/01/2011 1,064 1.576 510,742.00 498,165.08 498,165.06
Treasury Securities - Coupon Totals 6,500,000.00 712 1.9853 6,682,343.88 0,00 6,482,404.93 6,482,404.93
Federal Agency - Step-Up {Callable}
313380UF2 12182 FHLB 200,000.00 0.625 10/10/2017  10/10/2012 1,000 0.625 785,376.00 800,000.00 500,000.00
3136G14A4 12-0007 FMMA 1,000,000.00 0.625 12/19/2017 12/19/2012 1,570 0.625 980,877.00 1,000,000.00 1,000,000.00
3136G17F0 12-0011 FNMA 2,000,000.00 0.600 1212712047 12{27/2012 1,578 0.600 1,863,588.00 2,000,000.00 2,000,000.00
3133825W4 13-0021 FHLB 1,000,000.00 0.750 02/27/2018 02/27/2013 1,640 0.752 982,158.00 959,900.00 999,900.00
Federal Agency - Step-Up (Callable) Totals 4,800,000.00 1,576 0.641 4,712,009.00 0.00 4,799,900.00 4,799,900,00
Municipa! Bonds
185719AB7 13-0044 CLERWT 1,000,000.00 0.80008/01/2015  08/20/2013 699 0.800 G898,300.00 1,0060,000.00 1,000,000.00
185716KT3 13-0043 CLERSW 1,000,000.00 1.15008/01/2016 0B6/18/2013 4,065 1.150 989,000.00 1,000,600.00 1,000,000.00
Municipal Bonds Totals 2,000,000.00 882 0.975 1,987,300.00 0.00 2,000,000.00 2,000,000.00
Investment Totals 86,148,000.00 200 0.669 85,696,161.66 2,260,12 86,087,975.32 86,090,235.44
Porifolio CLER
Data Updated: FUNDSNAP: 09/06/2013 11:51 NLI CC
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Clermont County
Purchases Report
Sorted by Purchase Date - Fund
August 1, 2013 - August 31, 2013

Sec. Criginal Purchase Principal Accrued Interest Rate at Maturity Ending
cusmP Investment # Fund Type Issuer Par Value Date Payment Periods Purchased at Purchase Purchase Date YTM Book Value
36959JBQ5 13-0049 oP COM GECC 5,000,000.00 08/28/201302/24 - At Maturity 4,995,250.00 0.190 022472044 0.193 4,995,250.00
36959JDRA1 13-0050 OoP COM GECC 3,000,000.00 08/28/201304/25 - At Maturity 2,995,800.00 0.210  04/25/2014 0.213 2,995,800.00

Total Purchases 8,000,000.00 7,991,650.00 0.00 7,991,050.00
Portfolio CLER
Data Updated: FUNDSNAP: 09/06/2013 11:51 NLE CC
Run Date: 09/06/2013 - 11:52

PU (PRF_PU}7.11
Report Ver. 7.3.3



August 1, 2013 - August 31, 2013

Clermont County
Interest History
Sorted by Fund

Security Redemption Interest
cusle Investment # Fund Type Par Value Date Rate  Date Due Amount Due  Date Received Amount Received
Federal Farm Credit Bank
J133ECTH 12-0005 oP Federal Agency - Coupon (NC} 3,000,000.0¢ 08/17/2015 0,340 08A7/2012 5,100.00 08M17/2013 5,10C¢.00
Subtotai 3,000,000.00 0.340 5,100.00 5,100.00
12-00142 Faderal Agency ~ Coupon (NC) 2,000,000.00 08/17/2015 0B/M7/2013 3,400.00 081772013 3,400.00
Subtotal 2,000,000.00 0.240 3,400.00 3,400.00
Federal Farm Credit Bank Tofal 5,000,000.00 8,500.00 8,500.00
Federal Home Loan Bank
3133825Wa 13.0021 oP Federal Agency - Step-Up (Callable) 100000000 0227/3018  0.750 08/27/2013 3,750.00 08/27/2013 3,750.00
Subtotal 1,000,000.00 0.750 3,750.00 3,750.00
Federal Home Loan Bank Total 1,000,000.00 3,750.00 3,750.00
Federal Home Loan Mortgage Crp
3134G3MZ0 i212¢ OP Federal Agency - Coupon (Callable}) 800,000.00 02/24/2017 1.100  08/24/2013 4,400.00 08/24/2013 4,406.00
Subfotal 800,000.00 1,100 4,400.00 4,400.00
3134G3NT3 12124 Faderal Agency - Coupon (Callable) 800,000.00 02/27/2017 1.000 08/27/2013 4,000.00 D8/27/2013 4,000.00
Subtotal 800,000.00 1.000 4,000.00 4,000.00
Federal Home Loan Mortgage Crp Tofa) 1,600,000.00 8,400.00 8,400.00
Federal National Mortgage Assh
3136FTQS1 12123 oP Federal Agency - Coupon (Callable) 600,000.00 02/2712017 1.000 08/27/2013 3,000.00 08/27/2013 3,000.00
Subtotal 600,000.00 1.000 2,000.00 3,000.00
3135GOUSO 13-0013 Faderal Agency - Coupen (Callable) 1,000,00000  02/26/2016 0.550 08/26/2013 2,750.00 08/26/2013 2,750.00
Subtotal 1,000,000.00 0.550 2,750.00 2,750.00
13-0020 Federal Agency - Coupon {Caltable) 1,G00,000.00  02/26/2016 QB/26/2013 2,750.00 08/26/2013 2,750.00
Subtofal 1,000,000.00 0.550 2,750.00 2,750.00
I36G1FGY 13-0022 Federal Agency - Coupan (Callable) 800,000,00 02/27/2017 0.800 08/27/2013 3,200.00 08/2712013 3,200.00
08/27/2013 -71.11 D8/27/2013 7111
Subtotal 800,000.00 0.800 3,128.89 3,128.89
3135G0XL2 13-0038 Federal Agency - Coupon (Callable) 750,000.00  O227/2047 0.650 08/27/2013 1,205.21 08/27/2013 1,205.21
Subtotal 750,000,00 0.650 1,205.21 1,205.21
Portfolic CLER
Data Updated: FUNDSNAP: 09/06/2013 11:51 NL! CC

Run Date: U06/2013 - 11:62

IH (PRF_IH)7.1.1
Reporl Ver. 7.3.3



Clermont County

Interest History Page 2
Sorted by Fund
August 1, 2013 - August 31, 2013
Security Redemption Interest _ .
cusiP Investment # Fund Type Par Value Date Rate  Date Due Amount Due Date Received
Federal National Martgage Assn Tofal 4,150,000.00 12,834,10 12,834.10
U.S.Treasury Note
912828MR8 11855 OoP Treasury Securities - Goupon 500,000.00  02/28/2015 2,375 08/31/2013 5,937.50 0873112013 5,937.50
Subtotal 500,000.00 2375 5,937.50 5,937.50
912828Q12 12001 Treasury Securities - Coupon 500,000.00  02/29/2016 2.125 08/31/2013 5,312.50 08/31/2013 5,312.50
Subtotal 500,000.00 2125 £,312.50 5,312.50
U.5.Treasury Note Total 4,000,000.00 11,250.00 11,250.00
Total 12,750,000.00 44,734.10 44,734.10
Portfolio CLER
Data Updated: FUNDSNAP: 09/06/2013 11:51 NL! CC

Run Date: 09/06/2013 - 11:52

IH (PRF_IH) 7.1.1
Report Ver. 7.3.3



