Clermont County
Portfolio Management

Investment Status Report - Investments Fage 1
December 31, 2012
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 - Coupon (NC)

31398AMES 11544 FNMA 500,000.00 4.00001/28/2013  01/28/2008 27 4.000 501,352.50 500,000 00 500,000.00
31398ANTS 11558 FNMA 400,000.00 4.250 02/25/2013  02/25/2008 55 4.250 402,430 B0 400,000.00 400,000.00
3136F85T8 11564 FNMA 400,000.00 4.080 03/04/2013  03/04/2008 2  4.080 402,712.40 400,000.00 400,000.00
3136FSDP5 11579 FNMA 400,000.00 4.000 032772013 0342712008 B85 4000 403 66240 400,000.00 400,000.00
3136F9DM2 11580 FNMA £06,000.00 4.00004/01/2013  04/01/2008 90 4.000 605,827.20 600,003.00 600,003.00
3133ECHUS 12-0006 FFCB 3,000,000.00 0.280 1211172014 12411/2012 709 0.288 2,999,165.00 2,999,520.00 2,999,520.00
3133ECAVE 12-0016 FFCR 2,000,000.00 0.25012/24/2014  12/27/2012 722 0.300 1,998,110.00 41.87 1,998,000.00 1,998,041.67
3133ECEF6 12-0003 FFCR 3,000,000.00 0.35006/01/2015 12/05/2012 881 0.350 2,999,418.00 3,000,000.00 3,000,000.00
3133ECTH1 12-0005 FFCB 3,000,000.00 0.34008/17/2015 12/47/2012 958 0.240 2,996,472.00 3,000,000.00 3,000,000.00
3133ECTH1 i2-0012 FFCB 2,000,000.00 0.34008/17/2015  12M19/2012 958 0.400 1,997,648.00 37.78 1,996,820.00 1,996,857.78
3135G0SB0 12-0009 FNMA 3,000,000.00 0.37512/24/2015  12M12/2012 1,084 0.406 2,998,280 00 Received 2.997,210.00 2,997.210.00
313381R53 12-0015 FHLB 2,000,000.00 0.580 11/14/2016 1242112012 1,413 0.817 1,998,644.00 1,192.22 1,897,180.00 1,098,372.22
3133ECBE3 12-0013 FFCB 1,000,000.00 0.600 1212712016 12/27/2012 1,456 0.600 1,000,882.00 1,000,000.00 1,000,000.00
Federal Agency - Coupon (NC) Totals 21,300,000.00 877 .785 21,300,605.30 1,271.67 21,288,733.00 21,290,004.67

Federal Agency - Coupon {Callable)
313380507 12163 FHLB 800,000.00 0.550 10/30/2015  OF/30/2012 1,032 0.550 §00,030.40 800,000.00 800,000.00
3134G3WEY 12-0004 FHLMC 3,000,000.00 0.500 1172412015 11/30/2012 1,057 0.500 3,002,142.00 3,000,000.00 3,000,000 00
3134G3Y20 12-0002 FHLMC 3,000,000.00 0.500 11/27/2015  11/27/2042 1,060 0.503 3,003,771.00 2,999,700.00 2,998,700.00
313381N84 12-0014 FHLB 2,000,000.00 0.500 12/28/2015  12/28/2012 1,091 0.500 2,002,474.00 2,000,000.00 2,000,060.00
3136G12X6 12-0001 FNIMA 2,000,000.00 0.550 06/27/2016  12/03/2012 1,273 0.664 1,997,478.00 1,999,000.00 1,999,000.00
3135GOSR5 12-0008 FiNMA 3,000,000.00 0.560 06/27/2016 1212712012 1,273 0.560 2,996,223.00 3,000,000.00 3,000,000.00
3134G2TL6 12049 FHLMC 300,000.00 2.000 G8/08/2016  0B/AS/2011 1,315 2.000 801,430.40 800,000.00 800,000.00
3134G2TL6 12050 FHLMC 600,000.00 2.000 08/08/2016  OB/OB/2011 1,315 2,000 601,072.80 600,003 00 500,003.00
3134G26V9 12107 FHLMC 400,006.00 1.375 11/20/2018  11/209/20114 1,428 1.375 403,980.40 400,000 00 400,008.00
3133ECES8 12-0010 FFCB 2,000,000.00 0.60012M12/2046  12114/20452 1,441 0.608 1,997,202.0¢ 86.67 1,999,500 00 1,999,566.67
2134G3MZ0 12120 FHLMG 800,000.00 1.10002/24/2017  02/24/2012 1,515 1.100 807,275.20 800,000.00 800,000.00
3134G3NT3 12124 FHLMC 800,000.00 1.000 022712017 021272012 1,518 1.046 812,444.00 798,200.00 798,200.00
3136FTQ51 12123 FNMA 500,000.00 1.00002/27/2017 02/27/2012 1,518 1.000 605,625.60 600,003.00 600,003.00
3133EAXVS 12159 FFCB #00,000.00 1.000 B7A7/2017 OTMTI2012 1,658 1.000 800,064.00 800,000.00 800,000.00
3133EALSY 12476 FFCB £00,000.00 1.02009/13/2017  09/13/2012 1,716 1.020 600,044.40 600,003.00 600,003.00
3133EAX29 12178 FFCE 800,006.00 0.98009/18/2017 09/18/2012 1,721 0.993 801,252.80 799,500.00 749,500.00
3134G3H94 12179 FHLMC 800,000.00 1.000 09/20/2047  09420/2042 1,723 1.000 802,176.00 800,000.00 800,000.00
313380092 12180 FHLEB 800,000.00 1.00009/26/2017 09/26/2012 1,729 1.000 800,364.80 800,000.00 800,000.00
313380TDY 12183 FHLB §00,000.00 1.00010/16/2017  10M6/2012 1,749 1.000 B0N,282.40 800,000.00 800,000.00
313380TD9 12184 FHLB 500,000.00 1.000 10/16/2017 10/16/2012 1,749 1.000 600,211.80 500,003.00 600,003.00
Federal Agency - Coupon {Callable) Totals 25,000,000.00 1,332 0.774 25,035,545.00 6687 24,995,912.00 24,995 978.67
Partfolioc CLER
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Clermont County
Portfolio Management

Page 2
Investment Status Report - Investments
December 31, 2012
Stated Maturity Purchase Daysto YTM Accrued Interest Current
CusIP Investment # Issuer Par Value Rate Date Date Maturity Market Vaiue At Purchase Principal Book Value
Treasury Securities - Coupon
912828.G6 11642 USNOTE 500,000.00 337507312013 Q7/342008 211 3.436 509,316.50 498,598.94 498,598.94
912828RN2 12093 USNOTE 500,000.00 0.250 10/31/2013 10/31/2011 303 0.292 500,312.50 499,580.00 499 ,580.00
9128281.C2 11796 USNOTE 500,000.00 2625077312014 07/31/2009 576 2.688 518,808.50 498,592 22 498,592.22
912828MHO 11840 USNOTE 500,000.00 2.25001/31/2015  02/01/2010 760 2.366 520,465.00 497,272.70 497,272.70
912826MR8 11855 USNOTE 500,000.00 2.37502/28/2015 03/01/2010 788 2.390 522,500.00 499,616.27 499,616.27
912828MWT 11866 USNOTE 500,000.00 2.500 03/31/2015 03/31/2010 819 2601 524,844.00 497,638.65 497,638.65
912828PE4 11862 USNOTE 5060,00¢.00 1.250 10/31/2015  11/01/2010 1,033 1.327 512,695.50 498,152.16 498,152.18
912828PJ3 11974 USNOTE 500,060.00 1.375 11/30/2015  11/30/2010 1,063 1.408 514,687.50 499,213.96 499,213,968
912828PM6 11985 USNOTE 500,000.0¢ 2.12512/31/2015  12/31/201¢ 1,084 2.146 526,133.00 199,513.99 499,513.99
91282853 11997 USNOTE 500,000.00 2.00001/31/2016 01/31/2011 1,126 2.038 524,726.50 499,110.26 499,110.28
912828QJ2 12001 USNOTE 500,000.00 2,425 021292016 02/28/2011 1,154 2.187 527,226.50 498,546.73 498,548 73
912828QA1 12006 USNOTE 500,000.00 2.25003/31/2016 03/31/2011 1,185 2.267 529,804.50 499,844 .86 499,844 86
9128280QF0 12018 USNOTE 500,000.00 2.000 04/30/2016  05H02/2011 1,215 2121 526,054.50 Received 497,196.07 497,166.07
9128280X1 12048 USNOTE 500,000.00 1.500 07/31/2016 08/01/2011 1,307 1.576 518,437.50 498,165.06 498,165.06
Treasury Securities - Coupon Totals 7,000,000.00 902 2.059 7,276,016.00 0.00 6,981,003.87 ©,981,003.87
Treasury Securities - Discount
912795629 12158 USBILL 1,000,000.00 0.13501/03/2013 07052012 2 0.137 1,000,600.00 999,316.67 999,316.67
912795731 12462 USBILL 1,000,000.00 0.12001/17/2013 0711972012 16 0.122 999,992.00 999,392.50 999,392 .50
912795520 12164 USBILL 1,000,000.Q0 0.120 02/07/2013  08/09/2012 37 0.122 999,970.00 999,392.50 999,392.50
9127957F2 12167 USBILE 1,000,000.00 0.130 627142013 08M16/2012 44 0.132 999,964 00 999,341.94 999,341.84
9127957G0 12170 USBILL 1,000,000.00 0.136 0221/2013 08/23/2012 o1 0.132 993,958 Q0 999,341.94 §99,341.94
9127956F3 12181 USBILL 1,000,000.00 0.12004/04/2013 10/04/2012 93 0.122 999,840.00 989,392 50 999,392.50
Treasury Securities - Discount Totals 6,000,000.00 414 0.128 5,989,724.00 0.00 5,996,178.05 5,996,178.05
Federal Agency - Step-Up (Callable)
3136FPEVS 11941 FMMA 300,000.00 2.20009/16/2015 09M16/2010 988 2.030 314,675.70 300,003.00 300,003.00
3136FPNVS 11958 FNMA 800,000.00 2.125 10/21/2015  10/21/2010 1,023 2.013 837,040.80 800,000.00 800,000.00
3136FTZN2 12115 FNMA 1,000,000.00 0.50001/30/2017 01/30/2012 1,480 0.500 1,000,247.00 1,000,000.00 1,000,000.00
3136FTZQ5 12116 FNMA 800,000.00 1.00001/30/2017  01430/2012 1,490 1.000 800,512.00 800,000.00 §00,000.00
J136FTC?2 12117 FNMA 600,000.00 Q.62502/08/2017 02/08/2012 1,499 0.625 600,268 80 600,003.00 600,003.00
3136FTY94 12128 FNMA 400,000.00 0.750 03/08/2017 03/08/2012 1,927 0.750 400,029 60 400,000.00 400,000.00
3134G3SH4 12134 FHLMC 600,000.00 1.050 03/28/2017 03/26/2012 1,547 1.050 601,454.40 600,003.00 600,003.00
313379455 12143 FHLB 600,000.00 0.750 05152017  05M15/2012 1,695 0750 601,356.80 600,003.0¢ 600,003.00
3136GOEXS 12145 FNMA 600,000.00 0.87505/16/2017 ©5/16/2012 1,596 0.862 601,082.40 600,003.00 600,003.00
3136G0HCS 12149 FNMA 800,000.00 0.750 052472017 0572472012 1,604 0.750 802,075.2¢ 800,000.00 800,00G.00
3136GDOND2 12151 FNMA 800,000.00 0.62506/21/2017 06/21/2012 1,832 D625 801,841.60 800,000.00 800,000.0¢

Data Updated: FUNDSNARP: 01/04/2013 10:55
Run Dale: 01/04/2013 - 10:55
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Clermont County
Portfolio Management

Page 3
investment Status Repert - investments
December 31, 2012
Stated Maturity Purchase Daysto ¥TM Accrued Interest Current
cusiP Investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principai Book Value
Federal Agency - Step-Up {(Callable)
3136GOQHT 12154 FNMA 400,000.00 0.75006/28/2017 06/28/2012 1,639 0.750 401,184 80 400,000.00 400,000.00
3136GOQHT7 12155 FNMA 600,000.0¢ 0.750 06/28/2017 06/28/2012 1,639 G.750 601%,777.20 600,003.00 600,003.00
3136GONZ0O 12156 FNMA 600,000.00 0.50006/28/2017 06/28/2012 1,639 0.500 601,375.20 600,003.00 600,003.00
3136GONC1 12157 FMNMA 600,000.00 Q0.75006/28/2017 06/28/2012 1,639 0.750 601,521.00 600,003.00 600,003.00
313380B63 12166 FHLB 1,600,000.00 0.625 08/16/2017 08/16/2012 1,688 0.625 1,508,817.60 1,600,000.00 1,600,000.00
313380BD8 12169 FHLB 800,000.00 0.50008/21/2017 08/21/2012 1,683 Q1.500 800,460.00 800,000.00 806,000.00
313380UF2 12182 FHLB 800,000.00 0.625 10/10/2017 1010/2012 1,743 0.625 800,100.80 800,000.00 800,000.00
3133B0TRa 12185 FHLB 800,006.00 0.500 10/18/2017 10/18/2012 1,751 0.500 800,168.80 800,000.00 800,000.0¢
3136G14A4 12-0007 ENMA 1,000,000.00 0.625 121972017  1219/2012 1,813 0825 998,296.00 1,000,000.00 1,000,000.00
3136G17TF0 12-0011 FNMA 2,000,000.00 0.600 122772017 12427i2012 1,821 0.600 2,008,274.00 2,000,000.060 2,000,000.00
Federal Agency - Step-Up {Callable) Toials 16,500,000.00 1,645  0.759 16,572,559.50 0.00 16,500,024.00 16,500,024.00
Investment Totals 74,800,000.00 1,124 0.841 76,184,449.80 1,338.34 75,761,850.92 75,763,189.26

Data Updated: FUNDSNAP: 01/04/2013 10:55

Run Dale: 010472013 - 10:55
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Clermont County
Purchases Report

Sorted by Purchase Date - Fund
December 1, 2012 - December 31, 2012

Sec. Original  Purchase Principal Accrued Interest  Rate at Maturity Ending

CUSIP Investment # Fund Type [ssuer Par Value Date Payment Periods Purchased at Purchase Purchase Date YTM Book Value
31360G12X6 12-0001 OoP FAC FNMA 2,000,000.00 12/03/201206/27 - 12/27 1,999,000.00 0.550 06/27/2016 0.564 1,989,000.00
3133EC6F6 12-0003 op NCB FFCE 3,000,000.00 12/05/201206/01 - 12/31 3,000,000.00 0.350 06/01/2015 0.350 3,000,000.00
3133EC6U3 12-0006 oP NCB FFCB 3,000,000.00 12/417201206/11 - 1211 2,998,520.00 0.280 12M11/2014 0.2688 2,999,520.00
3135(G0SB0 12-000¢ OoP NCB FNMA 3,000,000.00 12/12/201212/21 - 06/21 2,997,210.00 Received 0375 122172015 0.406 2,997,210.00
3133ECES8 12-0010 apP £AC FFCB 2,000,000.00 12M14/201206/12 - 12112 1,995,500.00 66.67 0.600 1211272016 0.606 1,999,566.67
3133ECTH 12-0005 or NCB FFCB 3,000,000.00 12/17/201202/17 - 08117 3,000,000.00 0.340  Q8M72015 04.340 3,000,000.00
3133EC7HA 12-0012 oP NCB FFCB 2,000,000.00 12/19/2049202/17 - 0817 1,886,820.00 ar.78 0340 081712015 0.400 1,996,857.78
3136G14A4 12-0007 opP MC2 FNMA 1,000,000.00 12/19/201206/19 - 1219 1,000,000 00 0825 12M19/2017 0.625 1,000,000.00
313381B53 12-0015 oP NCB FHLB 2,000,000.00 12/21/2012054 - 14/14 1,997,180.00 1,182 22 0580 1114/2016 0.617 1,998,372.22
3133ECBE3 12-0013 opP NCB FFCB 1,000,000.00 12/27/201206/27 - 1227 1,000,000.00 06800 12/27/2016 0.600 4,000,000.00
3133ECAVE 12-0016 oP NC8 FFCB 2,000,000.00 12/27{201206/24 - 12/24 1,998,000.00 4167 0.250 12/24/2014 0.300 1,998,041.67
3135G0OSR5 12-0008 Oop FAC FNMA 3,000,000.00 12/27/201206/27 - 1227 3,0002,000.00 0560  D6/27/2016 0.560 3,000,000.00
3136G17FO 12-0011 OoP MC2  FNMA 2,000,000.00 12/27/201203/27 - Quarierly 2,000,000.00 0.600 12/27/2017 0.600 2,000,000.00
313381MNB4 12-0014 oP FAC FHLB 2,000,000.00 12/28/201206/28 - 12/28 2,000,000.00 0500  12/28/2015 0.500 2,000,000.00
Total Purchases 31,000,000.00 30,987,230.00 1,338.34 30,988,568.34

Received = Accrued Inlerest at Purchase was received by reperl ending date.

Data Updaled: FUNDSNAP: 01/04/2013 10:55

Run Date: 01/0412013 - 10:55

Poitlclic CLER

NL!I CC
PU{PRF_PLI7.1.1
Report Ver, 7,33



Clermont County
Sales/Call Report
Sorted by Redemption Date - Fund
December 1, 2012 - December 31, 2012

Issuer Purchase Redem. Date Par Rate at Book Value

Issuer Redem. Date Redemption Redemption Total

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

3136ETQZS 12108 OoP FNMA 12/05/2011  12/05/2012 800,000.00 1.000V &00,000.00 800,000.00 4,000.00 804,000.00 400000
MC2 12/05/2016 Call

313380NB 12175 OopP FHLB 09/11/2012 121112012 800,000.00 0.500v 800,000.00 800,000.00 1,000.00 801,000.00 1,000.0¢
MC2 09/11/2017 Call

313380L70 12177 oP FHLB 09/14/2012 127142012 80¢,000.00 0.750v 800,000.00 800,000.00 1,500.00 801,500.00 1,500.00
MC2 08142017 Call

3136FTSK6 12110 QP FNMA 121472011 421472012 800,000.0¢ 1.250V 800,000.00 800,000.00 5£,000.00 805,000.00 5,000.00
MC2 12/14/2016 Call

J136FTTVH 12112 oP FNMA 12/28/2011  12/28/2012 800,000.C0 1.000V 798,400.00 800,000.00 4.000.00 #04,000.00 5,600.00
MC2 12/28/2016 Cali

Total Sales 4,000,000.00 3,098,400.00 4,000,000.00 15,500.00 4,015,500.00 17,400.00

V - Security with variable rate change.

Portfolio CLER

NLI CC
SA(PRF_SA)7.1.1
Repori Ver. 7.3.3

Data Updated: FUNDSNAP: 01/04/2013 10:55
Run Dale: 017042013 - 155



Clermont County
Maturity Report

Sorted by Maturity Date
Receipts during December 1, 2012 - December 31, 2012

Sec. Maturity  Purchase Rate Book Value Maturity Net
cusip Investment # Fund Type lssuer Par Value Date Date at Maturify at Maturity Interest Proceeds income
9127956X4 12162 OF TRD USBILL 1,000,000.00 12/20/2012  06/21/2012 0.135 999,316.67 683.33 1,000,000.00 683.33

Total Maturities 1,0600,000.00 999,316.67 683.33 1,000,000.00 683.33

Data Updated: FUNDSNAP: 01/04/2013 10:58

Run Date: 01/04/2013 - 10:55

Perifolio CLER
NLI CC

MA (PRF_MA) 711
Reporl Ver. 7.3.3



Clermont County
Interest History
Sorted by Fund

December 1, 2012 - December 31, 2012

Sacurity Redemption - . I, ___I.r_lter_est R
cusip Investment # Fund Type . Par Value Date Rate  Date Due Amount Due Date Received Amount Received
Federal Home Loan Bank
313380JN8 12175 opP Federal Agency - Step-Up (Callable) " 000 09A12017 0500 12A1/2012 1,000.00 12M1/2012 1,000.00

Subtotal 0.00 0.500 1,000.00 1,000.00
313380L70 12177 Federal Agency - Step-Up (Callable) ’ 0.00 09/14/2017 0.750 12/14/2012 1,500.00 12142012 1,500,00
Subtotal 0.00 4.750 1,500.00 1,500.00
Federal Home L.oan Bank Total 0.00 2,500.00 2,500,00

Federal National Mortgage Assn
3135G0SB0 7 12-0009 opP Federal Agency - Coupon (NG} 3,000,000.00 12/21/2015 0.375 t2/2472042 1,093.75 1212172012 1.093.75
122172012 -812.50 12/21/2012 -812.50
Subtotal 3,000,000.00 0.375 281.25 281.25
3136FTQZS 12108 Féderal Agency - Step-Up (Callable} 0.00 12/05/2016 1.000 12/05/2012 4-,000.00 12/05/2012 4.000.00
Subtotal 0.00 1.500 4,000.00 4,000.00
3136FTSKE 12110 Fedecal Agency - Step-Up (Callable) 000 12A472016 1250 12M4/2012 5,000.00 1211412012 '5,000.00
Subtotal 0.00 1.380 5,000.00 5,000.00
3136FTTV1 12142 Federal Agency - Step-Up {Callable) - G.00 12128/20186 1.000 12428/2012 4,000.00 1212812012 4,000.00
Subtotal 4.00 2000 4,000.00 4,000.00
3136GOI\-ID9 121561 Féderai Agency - Step-Up (Callable) 800,000.00  06/21/2017 0625 12/21/2012 2,5001][-)_- 12/21!20127 o ”772,500.00
Suhtotal 800,000.00 0.625 2,500.00 2,500.00
3136G0QH7 12154 ’ Federal Agency - Step-Up (Callable) o 400,000.00 08/28/2047 0.750 12/28/2012 1,500.00 1212812012 1,500.00
Subtotal 400,000.00 0.750 1,500.00 1,500.00
o 12165 Federal Agency - Step-Up (Callable} 600,000.00 06/28/2017 127281212 2,260.00 1228/2012 2,250.00
Suhbtotal 600,000.00 0.750 2,250.00 2,250.00
‘3135GDNZCI 12156 Federal Agency - Step-Up (Callable) - 600,000.00 06/28/2047 0500 12/28/2012 1,500.00 1212812012 1,500.00
Subtotal 600,000.00 0,500 1,500.00 1,500.00
313BGONC1 12157 Federal Agency - Step-Up {Callable) 600,000.00  OG/28/2017  0.750 12/28/2012 2,.250.00 1212812012 2,250.00
Suhtotal 600,000.00 0.750 2,250.00 2,250.00
Federal National Mortgage Assn Total 6,000,000.00 23,281.25 23,281.25
Portfolio CLER
Data Updated: FUNDSNAP: 01/04/2013 10:55 NL!I CC

Run Date: 1/04/2013 - 10:55

IH (PRF_IH}7.11
Repon Ver, 7.3.3



Clermont County

Interest History Page 2
Sorted by Fund
December 1, 2012 - December 31, 2012
Security Redemption o nterest
CusIP Investment # Fund Type Par Value Date Rate  Date Due Amount Due Date Received
U.S, Treasury Bill
9127956X4 12152 CP Treasury Securities - Discount 0.00 12/20/2012 0.135 12/20/2012 683.33 12202012 683.33
Subtotal 0.00 0.135 683.33 683.32
U.S. Treasury Bill Total 0.00 683.33 683.33
U.S.Treasury Note
912828PM6 i 11985 opP Treasury Securities - Coupon 500,000.00 12/3112015 2125 12/31/2012 5,312.50 12131/2012 531250
Subtotal 500,000.00 2125 §,312.50 5,312.50
1.3.Treasury Note Total 500,000.00 9,312.50 5,312.58
Total 6,500,000.00 31,777.08 31,777.08
Portfolic CLER
Data Updated: FUNDSNAP: 01/04/2013 10:55 ML CC
Run Date: 0+/04/2013 - 10:55 IHIPRE_IH) 711
Report vVer 7.3.3
a8 xE 2l



Clermont County

Realized Gains and Losses

Sorted By Maturity/Saie/Call Date
Sales/Calls/Maturities: December 1, 2012 - December 31, 2012

Investment # Par Value Sale Date  Days Held i .

S e LIS Purchase e s o e Maturity/Sale Realized Total Total Total
Issuer Type Date Current Rate Maturity Date Term Book Value Proceeds Gain/Loss Earnings Net Earnings Yield 365
12108 MC2 12052011 800,000.00 12/05/2012 366 800,000.00 B00,000.00 0.00 8,000.00 8,000.00 0.997
Federal National Mortgage Assn 1.500 12/05/2016 1,627
12175 MC2 09/11/2012 800,000.0C F2142012 91 800,000.00 800,000.00 0.00 1,000.00 1,000.00 ¢.501
Federal Home Loan Bank 0.500 09/11/2017 1,826
12477 MGC2 0971472012 800,000.00 12/14/2012 21 800,000.00 800,000.00 0.00 1,500.00 1,500.00 0752
Federal Home L.oan Bank 0.750 09/14/2017 1,826
12110 MC2 1211472011 800,000.00 12/142012 366 800,000.00 800,000.00 0.00 10,000.00 10,000.00 1.247
Federal National Morlgage Assn 1.350 12/14/2016 1,827
12152 TRD 06/21/2012 1,000,000.00 1272012012 182 9899,316.67 1,000,000.00 0.00 683.33 683.33 0.137
U.S. Treasury Bill 0.135 1212072012 182
12112 MG2 12/28/2011 800,000.00 1212812012 366 798,400.00 800,000.00 1,600.00 8,000.00 9,600.00 1.199
Federal National Mortgage Assn 2.000 12/28/2018 1,827

Total Realized Gains/Losses 4,997 ,716.67 5,000,000.00 1,600.00 29,183.33 30,783.33 0.779
Portfolic CLER
Data Updated: FUNDSNAP: 01/04/2013 10:55 NL! CC
Run Date: 01/04/2013 - 10:55 CG (PRF_CGR1)7.1.1
Report Ver, 7.3.3
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