To: Investment Advisory Committee
From: Terry Maltarich, Investment Officer
Date: June 12, 2012

Re: Monthly Investment Reports

Attached find the following Cuyahoga County Investment Reports for the month ended
May 31, 2012:

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

Policy Compliance Analysis
Linked Deposit CD Inventory

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

cc: Investment Advisory Working Group

1219 Ontario Street, Cleveland, OH 44113
Phone: 216-443-7400 Fax: 216-443-7463 TDD: 800-750-0750
www.treasurer.cuyaliogacounty.us
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CUYAHOGA COUNTY PORTFOLIO

MONTH END SUMMARY
May 31, 2012
AS OF 05/31/12
CURRENT BOOK VALUE $666,491,085.79
MARKET VALUE $669,544.901.34
UNREALIZED GAIN/LOSS) $3,053,815.55
MONTHLY INCOME
Sympro / Accrual $436,936.51
YTD INCOME
Sympro / Accrual $2,256,639.60

MONTHLY ANNUALIZED RETURN

0.87%
YTD ANNUALIZED RETURN *

0.74%

* Annualized return = 365 day yield based on weighted average book value of portfolio.
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FEDERAL AGENCY BREAKDOWN DETAIL

No distinction is made by Ohio Code or County investment policy between

agencies.

However, market factors and political risk affect federal agencies differently.
Portfolio manager proactively monitors allocations among different agencies.

Composition of County’s portfolio is prudently constructed so no one federal
agency has a disproportionate allocation.

- FAMCA. Federal Agricultural Mortgage Corporation
FFCB Federal Farm Credit Bank
FHLB Federal Home Loan Bank

FHLMC Federal Home Loan Mortgage Corporation

FNMA Federal National Mortgage Association
IBRD International Bank of Reconstruction and Development
SLMA Student Loan Marketing Association

TVA Tennessee Valley Authority
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