CUYAHOGA COUNTY
DEPARTMENT OF THE TREASURER
Jeannet Wright, Acting Treasurer

To: Investment Advisory Committee

From: Joseph Farris, Investment & Cash Management Officer
Date: July 10, 2014

Re: Monthly Investment Reports

Attached are the following Cuyahoga County Investment Reports for June 2014:

Investment Portfolio Summary
Monthly Inventory Report
Monthly Activity Report
Interest Earnings Report
Sector Analysis Graph
Distribution Graphs

Policy Compliance Analysis

’

If you should have any questions regarding these reports feel free to contact me at 216-443-5876.

cc: Investment Advisory Working Group

L e

1910 Carnegie Avenue — Cleveland, Ohio 44115
Phone Number: 216-443-7400 Fax Number: 216-443-7463




CUYAHOGA COUNTY PORTFOLIO

MONTH END SUMMARY
As of June 30, 2014

CURRENT BOOK VALUE | $ 1,000,650,101.77
MARKET VALUE , $1.002,380.872.60
UNREALIZED GAIN/(LOSS) $ 1,730,770.83
MONTHLY INCOME $ 350,305.19
YTD INCOME ' $2,018,714.19
MONTHLY ANNUALIZED YIELD 0.64%
YTD ANNUALIZED YIELD * 0.56%

* Annualized yield = 365 day yield based on weighted average book value of portfolio.
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Cash and Investment Position
June 30, 2014

Cuyahoga County Treasurer

% Polfcy % Available

Cost Book Market Unrealized % Market % Trailing
Basis Value Value Gain(Loss) Value Average Limit Policy
Cash on Hand 110,595,749.59 110,595,749.59 110,595,749.59 0.00 11.03% 11.22%
Bank Deposit 0.00 0.00 0.00 0.00 0.00% 0.00% 60% 48.97%
Overnight Repurchases 0.00 . 0.00 0.00 0.00 0.00% 0.00%  50% 50.00%
S.T.A.R Ohio 280,001,123.01 280,001,123.01 280,001,123.01 0.00 27.93% 28.40% 60% 31.60%
Certificate of Deposit 16,050,000.00 16,050,000.00 16,050,000.00 0.00 1.60% 1.67%  20% 18.33%
Corporate Bonds 0.00 0.00 0.00 0.00 0.00% 0.00%  15% 15.00%
Foreign Notes 5,000,000.00 5,000,000.00 5,000,000.00 0.00 0.50% 0.52% 1% 0.48%
Taxable Municipal Notes 0.00 0.00 0.00 0.00 0.00% 0.00%
Taxable Municipal Notes - Callable 0.00 0.00 0.00 0.00 0.00% 0.00% 10% 10.00%
- U.S Treasury Notes/Bonds 99,541,015.63 99,588,435.07 99,884,000.00 295,564.93 9.96% 10.38% 100% 89.62%
U.S. Agencies - Discount Notes 0.00 0.00 0.00 0.00 0.00% 0.00% 100% . 100.00%
U.S. Agencies - Callable 0.00 0.00 0.00 0.00 0.00% 0.00% 40% 40.00%
U.S. Agencies 491,627,235.80 489,414,794.10 490,850,000.00  1,435,205.90 48.97% 50.99% 100% 49.01%
TOTAL HOLDINGS 1,002,815,124.03 1.000,650,101.77 1,002,380,872.60  $1,730,770.83 100.00%

i 986,064,010.91 =Prior Day Market Value |

| 962,712,635.91 =12 Month Tramng Average |

Cash on Hand and Bank Deposit policy limit is equal to 60% of prior day market value.

Repurchase Agreement policy limit is equal to 50% of prior day market value - $150mm per broker.

S.T.A.R. Ohio is limited to 60% of prior day market value. .
All other investment classes are limited to their respective percent of the 12 Month Trailing Average.



