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Investment Status Report - Investments
November 30, 2012
Stated Maturity Purchase Daysto YTM Accrued Interest Current
CUSIP Investmant # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value
Federal Agency - Coupon {NC)
31398AMED 11544 FNMA 500,000.00 4.000 0172872013  O1/28/2008 58 4,000 502,814.00 500,000.00 500,000.00
31398ANTS 11558 FNMA 400,000.00 4,250 02/25/2013 02{25/2008 86 4.250 403,704.80 400,000.00 400,000.00
3136F85T8 11564 FNMA 400,000.00 4.060 03/04/2013  03/04/2008 a3 4,060 403,918.60 400,000.00 400,000.00
3136F9DP5 11579 FNMA 400,000.00 4.00003/27/2013  03/27/2008 116 4,000 404,834.40 400,000.00 400,000.00
3136FODM2 11580 FNMA 600,000.00 4.000 04/01/2013  04/01/2008 124 4.000 607,606.20 600,0603.00 600,003.00
Federal Agency - Coupon (NC) Totals 2,300,000.00 a5 4.054 2,322,879.00 0.00 2,300,003.00 2,300,003.00
Federal Agency - Coupon (Callable)
3133805C7 12163 FHLB 800,000.00 0.550 10/30/2015  07/30/2012 1,083 0.550 800,017.60 800,000.00 800,000.00
I134G3wWen 12-0004 FHLMC 3,000,000.00 0.500 11/24/2015 11/30/2012 1,088 0.500 3,002,187.00 3,900,000.00 3,000,000.00
3134G3Y20 12-6002 FHLMC 3,000,000.00 0.500 11/27/2015  11/27/2012 1,001 0.503 2,998,8967.00 2,999,700.00 2,909,700.00
3134G2TLS 12045 FHLMC 840,000.00 2.00008/08/2016 08/08/2011 1,346 2.000 802,488.40 £00,000.C0 800,000.00
3134G2TL6 12050 FHLMC 600,000.00 2.00008/08/2016 (8/08/2011 1,346 2.000 601,873.80 600,003.00 600,003.00
3134526V 12107 FHLMC 400,000.00 1.375 11/29/2016  11/29/2011 1,459 1.375 A04,330.40 400,000.00 400,000.00
3134G3MZ0 12120 FHLMC £00,000.00 1.100 02/24/2017 02/24/2012 1,546 £.100 808,015.20 800,000.00 800,000.00
3134GaNT3 12124 FHLMC 800,000.00 1.000 02/27/2017 02/27/2012 1,549 1.046 813,721.60 798,200.00 798,200.00
3136FTOI51 12123 FNMA 600,000.00 1.000 02/27/2017 02/27/12012 1,649 1.000 606,214.20 600,003.00 600,003.00
J133EAXVS 12159 FFCB 800,000.00 1.000 071772017  O7M772012 1,680 1.000 800,038.40 800,000.00 800,000.00
3133EALUO7 12176 FFCB 600,000.00 1.020 09/132017  09/13/2012 1,747 1.020 600,133.80 600,003.00 £00,003.00
J133EAXZ20 12178 FFCB 800,000.00 0.980 09/16/2017 09/18/2012 1,752 0.083 B02,588.00 799,500.00 799,500.00
3134G3H94 12179 FHLMC 800,000.00 1.000 09/20/2017 08/20/2012 1,754 1.000 803,086.40 800,000.00 800,000.00
313380P92 12180 FHLE 800,000.00 1.000 09/26/2017 09/26/2012 1,760 1.000 801,128.80 800,000.00 800,000.00
313380TD9 12183 FHLB 800,000.00 1.000 10/16/2017 10M6/2012 1,780 1.000 800,758.40 £00,000.00 800,000.00
313380TDO 12184 FHLB 600,000.00 1.000 10/16/2017 10M6/2012 1,780 1.000 600,568.80 800,003.00 600,003.00
Federal Agency - Coupon {Callabls) Totals 16,000,000.00 1,398 0.895 16,047,127.80 0.00 15,997,412.00 15,997,412.00
Treasury Securities - Coupon
912828JG6 11642 USNCTE 5£00,000.00 3.37507/31/2012 07/31/2008 242 3.436 510,566.50 498,598.94 498,598.94
912828RN2 12093 USNCTE 500,000.00 0.250 10/31/2013  10/34/2011 334 0.202 500,234.50 499,580.00 499,580.00
912828LC2 11796 USNOTE 500,000.00 2.62507/31/2014 07/31/2008 607 2.686 519,687.50 498,592.22 498,592.22
912828MHO 11840 USNOTE 500,000.00 2.250 01/31/2015 02/01/2010 791 2.366 521,250.00 497,272.70 49727270
912828MR8 11855 USNOTE 500,000.00 2.37502/28/2015 03/01/2010 819 2.380 523,320.50 499,616.27 499,616.27
912828MW7 11866 USNOTE 500,000.00 2.50003/31/2015 03/31/2010 850 2.601 525,742.00 497,638.65 497,638.65
912828PE4 11962 USNOTE 500,000.,00 1.25010431/20156  11/01/2010 1,084 1.327 513,320.50 498,152,16 498,152.16
912828PJ3 11974 USNOTE 500,000.00 1.375114/30/2015  11/30/2010 1,004 1.408 515,312.50 499,213.96 499,213.96
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Portfolio Management
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November 30, 2012
Stated Maturity Purchase Daysto ¥TM Accrued Interest Current
CusIp Investment # Issuer Par Value Rate Date Date Maturify Market Value At Purchase Princlpal Book Value
Treasury Securities - Coupon
912828PMB 119856 USNOTE 500,000.00 2.1251213142015 121312010 1,125 2.148 527,070.60 499,513.99 489,513.99
912828PS3 11997 USNOTE 500,000.00 2.00001/31/2016  01/31/2011 1,156 2.038 525,781.00 499,110.26 499,110.26
91282802 12001 USNOTE 500,000.00  2.12502/29/2016 02/28/2011 1,785 2187 £28,437.50 408,548.73 A98,548.73
9128280QA1 12006 USNCTE 500,000.00 2.25003/31/2016  03/31/2011 1,216 2.257 531,054.50 490,844 86 499,844.86
912828QF0 12018 USNOTE 500,000.00 2.00004/30/2016  05/02/20141 1,246 2121 527,460.94 Received 497,166.07 497,156.07
91282801 12048 USNOTE 500,000.00 1.50007/31/2016  08/01/2011 1,338 1.576 519,687.50 498,165.06 498,165.06
Treasury Securities - Coupon Totals 7,000,000.00 933 2.059 7,288,925.94 0.00 6,981,003.87 6,981,003.37
Treasury Securities - Discount
12795644 12152 USEILL 1,000,000.00 0.13512/20/2012 06/21/2012 19 0.137 999,965.00 999,316.67 999,316.67
912795679 12158 USBILL 1,000,000.00 0.13501/03/2013 07/05/2012 33 0.137 999,970.00 999,316.67 999,316.67
912785781 12162 USBILL 1,000,000.00 0.120 01/17/2013  07/19/2012 a7 0.122 999,938.00 999,392.50 999,392.50
912785520 12164 USBILL 1,000,000.00 0.12002/07/2013 08/09/2012 68 0.122 098,699.00 999,392.50 999,392,50
9127857F2 12167 USBILL 1,000,000.00 0.13002/14/2013 08/16/2012 75 0.132 999,873.00 999,341.94 999,341.94
9127057G0 12170 LSBILL 1,000,000.00 0.13002/21/2013 08/23/2012 82 0.132 098,844.00 994,341.94 999,341.94
9127956F3 12181 USBILL 1,000,000.00 0.12004/04/2013 10/04/2012 124 0.122 999,636.00 999,392 50 999,392,560
Treasury Securities - Discount Totals 7.000,000.00 64 0.129 6,9989,130.00 0.00 6,995,494.72 6,995,494.72
Federal Agency - Step-Up (Callable)
3136FPEVS 11941 FNMA 300,000.00 2.20000/16/2015  09/16/2010 1,019 2.030 315,087.60 300,003.00 300,003.00
3136FPNV5 11958 FNMA 800,000.00 2.12510/21/2015 10/21/2010 1,064 2.013 838,081.60 800,000.00 800,000.00
3136FTQZS 12108 FRMA, 800,000.00 1.000 12/05/2018 12/05/2011 1,465 1.000 800,000.80 800,000.00 800,000.00
3136FTSKG 12410 FiA, £00,000.00 1.25012114/2016 121472011 1474 1.250 800,248.80 8040,000.00 800,000.00
3136FTTV 12112 FNMA 800,000.00 1.000 12/28/2016 12/28/2011 1,488 1.041 800,443.20 T98,400.00 798,400.00
J136FTZN2 12115 FNMA 1,000,000.00 0.500 01/30/2017 01/30/2012 1,621 0.500 1,000,869.00 1,000,000.00 1,000,000.00
IMIGFTZQ5 12116 FNMA 800,000.00 1.00001/30/2017 01/30/2012 1,621 1.000 801,336.00 §00,000.00 800,000.00
3136FTCT2 1217 FNMA 600,000.00 0.625 02/08/2017  02/08/2012 1,630 0.625 600,772.20 600,003.00 600,003.60
3136FTY04 12128 FNMA 400,000.00 0.750 03/08/2017 03/08/2012 1,658 0.750 400,741.60 400,000.00 400,000.00
3134G35H4 12134 FHLMC 600,000.00 1.050 0372812017 03/28/2012 1,678 1.060 602,234.40 §00,003.00 600,003.00
313379455 12143 FHLB 600,0¢0.00 0.75005M16/2017 05/15/2012 1,626 0.750 601,540.20 600,003.00 600,003.00
3136GOEXS 12146 FNMA 600,000.00 0.87505/16/2017 05/16/2012 1,627 0.862 601,326.00 600,003.00 600,003.00
3136G0OHCE 12149 FNMA 800,000.00 0.75005/24{2017 05/24/2012 1,635 0.750 802,363.20 800,000.00 800,000.00
3136GONDg 12151 FNMA 800,000.00 0.62506/21/201T7  06/21712012 1,663 0.625 802,015.20 800,000.00 800,000.00
3136G0QHT 12154 FNMA, 400,000.00 0.75006/28/2017 06/28/2012 1,670 0.750 401,311.80 400,000.00 400,000.00
J136G0QAHT7 12166 FNMA 600,000.00 0.75006/28/2017 06/28/2012 1,670 0.750 601,967.40 600,003.00 600,003.00
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Clermont County
Portfolio Management

Page 3
Investment Status Report - Investments
November 30, 2012
Stated Maturity Purchase Daysfo YTM Accrued Interast Current
cusip Investment # Issuer Par Value Rate Date Date Maturity Market Value At Purchase Principal Book Value
Federal Agency - Step-Up (Caliable)
3136GONZO 12156 FMMA, ©600,000.00 0.500 06/28/2017  06/28/2012 1,670 0.500 601,339.80 600,003.00 600,003.00
3138GONCA 12167 FNMA 600,000.00 0.750 06/28/2017  06/28/2012 1,670 0.750 601,749.60 600,003.00 600,003.00
313380B63 12166 FHLB 1,600,000.00 0.62508/M6/2017  08/16/2012 1,719 0.625 1,601,219.20 1,600,000.00 1,600,000.00
313380808 12169 FHLB 800,000.00 0.50008/21/2017  08/21/2012 1,724 0.500 800,603.20 800,000.00 800,000.00
313380JN8 12175 FHLB 800,000.00 0.50009/11/2017  09/111/2012 1,745 0.500 800,063.20 800,000.00 800,000.00
313380L70 12977 FHLB 800,000.00 0.750 0071412017 091472012 1,748 0.750 800,179.20 800,000.00 800,000.00
313380UF2 12182 FHLB 800,000.00 0.625 10072017 10102012 1,774 0.625 800,404.00 800,000.00 800,000.00
313380TRS 12185 FHLB 800,000.00 0.500 10/18/2017 101872012 1,782 0.500 800,400.00 800,000.00 800,000.00
Federal Agency - Step-Up (Callable) Totals 17,500,000.00 1,597 0.818 17,576,297.00 0.00 17,498,424.00 17,498,424.00
Invastment Totals 49,800,000.00 1,155 1.070 50,234,359.74 0.00 49,772,337.59 49,772,337.59
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Clermont County
Purchases Report
Sorted by Purchase Date - Fund
November 1, 2012 - November 30, 2012

Sec. Original  Purchase Principalt Accrued Interest  Rate at Maturity Ending
CUSIP Investment # Fund Type lIssuer Par Value Date Payment Periods Purchased at Purchase Purchase Date YTM Book Value
3134G3Y20 12-0002 OP FAC FHLMC 3,000,000.00 11/27/201205/27 - 11/27 2,909,700.00 0.500 11/27/2015 0.503 2,999,700.00
3134G3W89 12-0004 OP FAC FHLMC 3,000,000.00 11/30/201205/24 - 11/24 3,000,000.00 0.500 11/24/2015 0.500 3,000,000.00
Total Purchases 6,000,000.00 5,899,700.00 0.00 5,999,700.00
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Clermont County
Sales/Call Report

Sorted by Redemption Date - Fund
November 1, 2012 - November 30, 2012

Issuer Purchase Redem. Date Par Rateat Book Value Redemption Redemption Total

CUSIP Investment # Fund Sec. Typa Date Matur. Date Value Redem. at Redem. Principal Interest Amount Net Income

3MIBFTGW3 12004 OP FNMA 1110772011 1110712012 800,000.00 1.260v 800,000.00 800,000.00 §,000.00 805,000.00 5,000.00
MC2 1110712016 Call

3133806F9 12165 oP FHLB 08M5/2012 1111502012 1,200,000.00 0.500v 1,200,003.00 1,200,000.00 1,500.00 1,201,500.00 1,487.00
MC2 08152017 Call

313376CJ2 12098 OP FHLB 11M16/2011  11/16/2012 600,000.00 1.500 600,003.00 600,000.00 4,500.00 604,500.00 4,497.00
FAC 11/16/2016 Call

313462403 12098 op FHLMC 1116/2011  1116/2012 800,000.00 1.500v 800,000.00 800,000.00 6,000.00 806,000.00 6,000.00
MGz 11/16/2016 Call

3136FTMT3 12100 P FMA 1172112011 11/21/2012 800,000.00 1.128v 800,000.00 800,000.00 4,500.00 804,500.00 4,500.00
MC2 11/21/2016 Call

31331KV5B 12101 orP FFCB 11/23/2011  11/23/2012 800,000.00  1.500 800,000.00 800,000.00 6,000.00 806,000.00 6,000.00
FAC 11/23/2016 Call

J13ITICNT 12148 oP FHLB 05232012 1172372012 800,000.00 0.500v 800,000.00 800,000.00 2,000.00 802,000.00 2,000.00
MC2 05/23/2017 Cail

313380DZ7 12171 [8)3) FHLB 08/28/2012  11/28/2012 800,000.00 0.500V 800,000.00 800,000.00 1,000.00 801,000.00 1,000.00
MC2 08/28/2017 Call

313380EGE 12172 OP FHLB OBf2872012  11/2872012 800,000.00 0.625v 800,000.00 800,000.00 1,250.00 801,250.00 1,250.00
MC2 0B/28/2017 Call

313380F51 12173 oP FHLB 0B/28/2012 11/28/2012 800,000.00 0.500v 800,000.00 800,000.00 1,000.00 801,000.00 1,000.00
MC2 08/28/2017 Call

3134G25K4 12102 OP FHLMG 11/28/2011  11/28/2012 600,000.00 1.250v 600,003.00 ©600,000.00 3,750.00 603,750.00 3,747.00
MC2 11/28/2016 Call

N3IMGZTG1 12103 oP FHLMC 11/28/2011  11/2B/2012 @00,000.00 1.250v 600,003.00 600.000.00 3,750.00 603,750.00 3,747.00
MC2 11/28/2016 Call

3136FTPBY 12104 OP FNMA 11/28/2011  11/28/2012 800,000.00 1.1285¢ 800,000.00 800,000.00 4,500.00 804,500.00 4,500.00
MC2 11/28/2018 Call

Total Sales 10,200,000.00 10,200,012.00 10,200,000.00 44,750.00 10,244,750.00 44,738.00
V' - Security with variable rate change.
Portfolio CLER
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Clermont County

Maturity Report

Sorted by Maturity Date
Receipts during November 1, 2012 - November 30, 2012

Sec. Maturity  Purchase Rate Book Value Maturity Net

CUsIP Investment # Fund Type Issuer Par Value Date Date at Maturity at Maturity Interest Proceeds Income
9127956P1 12142 OP TRD USBILL 1,000,000,00 11/01/2012 056/03/2012 0.130 999,341.94 658.06 1,000,000.00 658.06
91279551 12147 OP TRD USBILL 1,000,000.00 11/15/2012 056/17/2012 0.130 09934194 658.06 1,000,000.00 658.06
9127956U0 12150 oP TRD USBILL 1,000,000.00 11/29/2012 05/31/2012 0.125 999,367.22 632.78 1,000,000.00 632,78
Total Maturifies 3,000,000.00 2,998,051.10 1,948.90 3,000,000.00 1,948.90

Portfolio CLER
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Clermont County
Interest History
Sorted by Fund

November 1, 2012 - November 30, 2012

Security Redemption Interest
cusip Investment # Fund Type Par Value Date Rate Date Due Amount Due Date Received Amount Received
Federal Farm Credit Bank
31331KV56 12101 oP Federal Agency - Coupon {Callabla) 0.00 11/23/2016 1.500 11/23/2012 6,000.00 11/23/2012 6,000.00
Subtotal 0.00 1.500 6,000.00 6,020.00
Federal Farm Credit Bank Total 0.00 6,000.00 6,000.00
Federal Home Loan Bank
313376CJ2 12096 OP Federal Agency - Coupeon (Callable) 0.00 11/16/2016 1.500 11116/2012 4,500.00 1116/2012 4,500.00
Subtotal 0.00 1.500 4,500.00 4,500.00
313379455 12143 Federal Agency - Step-Up (Gallable) 600,000.00  05M5/201M7 0.750 111572012 2,250.00 117162012 2,250.00
Subtotal 600,000.00 0.750 2,250.00 2,250,00
313378CN7 12148 Federal Agency - Step-Up (Callable) 0.00  05/23/2017 0.500 11/23/2012 2,000.00 147232012 2,000.00
‘ Subtotal 0.00 0.625 2,000.00 2,000.00
3133806F9 12165 Faderal Agency - Step-Up (Callable} 0.00 08152017 11H156/2012 1,500.00 111572012 1,500.00
Subtotal 0.00 0.500 1,500.00 1,500.00
313380027 12171 Federal Agency - Step-Up (Callable) 0.00  08/28/2017 11/28/2012 1,000.00 11/28/2012 1,000.00
Subtotal 0.00 0.500 1,000.00 1,000.00
313380EGS 12172 Federal Agency - Step-Up {Callable) 0.00  08f28/2017 0.625 11/28/2012 1,250.00 11/28/2012 1,250.00
Subtetal 0.00 0.625 1,250.00 1,250.00
313380F51 12173 Federal Agency - Step-Up {Callabla) 0.00  08/28/2017 0.500 11/28/2012 1,000.00 11/28/2012 1,000.00
Subtotal 0.00 0.500 1,000.00 1,000.00
Federal Home Loan Bank Total 600,000.00 13,500.00 13,500.00
Federal Home Loan Mortgage Crp
3134G26v9 12107 o] Federal Agency - Coupon {Calfable) 400,000.00 11/28/2016 1376 11/29/2012 2,750.00 112972012 2,750.00
Subtotal 400,000.00 1.375 2,750.00 2,750.00
3134G24C3 12008 Federal Agency - Step-Up (Callable) 0.00 1116/2018 1.500 11/16/2012 6,000.00 11/16/2012 6,000.00
Subiotal 0.00 1.500 6,000.00 6,000.00
3134G25K4 12102 Federal Agency - Step-Up {Callzbla) .00 11/28/2016 1.260 11/28/2012 3,750.00 1172682012 3,760.00
Subtotal 0.00 1.250 3,750.00 3,750.00
31346G27G1 12103 Federal Agency - Step-Up (Callable)} 6,00  11/28/2016 11/28/2012 3,760.00 11/28/2012 3,750.00
Portfolio CLER
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Clermont County

Interest History Page 2
Sorted by Fund
November 1, 2012 - November 30, 2012
Security Redempfion Interest
cusip Investment # Fund Type Par Value Date Rate Date Due Amount Due Date Received
Subtotal 0.00 1.250 3,750.00 3,750.00
Federal Home Loan Mortgage Crp Total 400,000.00 16,250.00 16,250.00
Federal National Mortgage Assn
3136FTGW3 12004 oP Federal Agency - Step-Up (Callahle) 0.00 11/07/2016 1.250 11/07/2012 5,000.00 110712012 5,000.00
Subtotal 0.00 1.500 5,000.00 5,000.00
3136FTMT3 12100 Federal Agency - Step-Up (Callable} 0.00 11/21/2016 1125 112172012 4,500.00 114242012 4,500.00
Subtotal 0.00 1.125 4,500.00 4,500.00
3136FTPBY 12104 Federal Agency - Stap-Up (Callable) 0.00 11/28/2016 111282012 4,500.00 11/2812012 4,500.00
Subtotal 0.00 1125 4,500.00 4,500.00
3136GOEXS 12145 Faderal Agency - Step-Up (Callable) 800,000.00  0&/16/2017 __0.750 1111612012 2,250.00 111162012 2,250.00
Subtotal 600,000.00 0.875 2,250.00 2,250.00
3136G0OHCSE 12149 Federal Agency - Step-Up {Callable) 800,000.00 05/24/2017 11/24/2012 3,000.00 11/24/2012 3,000.00
Subtotal 800,000.00 0.750 3,000.00 3,000.00
Federal National Mortgage Assn Total 1,400,000.00 19,250.00 19,250.00
U.S. Treasury Bill
9127956P1 12142 OoP Treasury Securities - Discount 0.00 £1/01/2012 0130 11/01/2012 668.06 11/01/2012 658.06
Subtotal 0.00 0.130 658.06 658.06
912795511 12147 Treasury Securities - Discount 0.00 11M6/2012 11/16/2012 658.06 11/16/2012 658.06
Subtotal 0.00 0.130 658.06 658.06
912795600 12150 Treasury Securities - Discount 0.00 11/29/2012 0.125 11/29/2012 632.78 112972012 832.78
Subtotai 0.00 0.125 632.78 632.78
U.S. Treasury Bill Total 0.00 1,948.90 1,848.80
U.S.Treasury Note
912828PJ3 11974 oP Treasury Sacurities - Coupon 500,000.00 11/30/2015 1375 102012 3,437.50 1173012012 3,437.50
Subtotal 500,000.00 1.375 3,437.50 3,437.50
U.S.Treasury Note Total 500,000.00 3,437.50 3,437.50
Total 2,900,000.00 60,386.40 60,386.40
Partfolioc CLER
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Clermont County

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

Sales/Calls/Maturities: November 1, 2012 - November 30, 2012

Run Date: 12052012 - 10:25

Investmont # Par Value Sale Date Days Held
_ Inv. Purchase -~ Maturity/Sale Realized Total Total Total
Issuer Type Date Current Rate Maturity Date Term Book Value Proceeds Gain/Loss Earmnings Net Earnings Yield 365
12142 TRD 05/03/2012 1,000,000.00 110112012 182 900,341.94 1,000,000.00 0.00 658.08 658.06 0.132
U.S. Treasury Bill 0.130 11/01/2012 182
12084 MC2 11/0712011 800,000.00 1110712012 366 800,000.00 800,000.00 0.00 10,000.00 10,000.00 1.247
Federal Natlonal Morlgage Assn 1.500 1170772016 1,827
12165 MC2 08/15/2012 1,200,000.00 11/15/2012 92 1,200,003.00 1,200,000.00 -3.00 1,500.00 1,487.00 0.495
Federal Home Loan Bank 0.500 08/15/2017 1,826
12147 TRD 051712012 1,000,000.00 111572012 182 999,341.94 1,000,000.00 0.00 658.06 658.06 0.132
U.5. Treasury Bill 0.130 11152012 182
12098 FAC 11/16/2011 600,000.00 11/16/2012 366 600,003.00 600,000.00 -3.00 9,000.00 8,807.00 1.495
Federal Home Loan Bank 1.500 11/46/2016 1,827
12098 MC2 11/16/2011 800,000.00 11711612012 366 800,000.00 800,000.00 0.00 12,000.00 12,000.00 1.496
Federal Home Loan Mortgage Crp 1.500 11/16/2016 1,827
12100 MC2 1112472011 800,000.00 11/21/2012 366 800,000.00 800,000.00 0.00 9,000.00 9,000.00 1.122
Federal National Mortgage Assn 1.125 11/21/2016 1,827
12101 FAC 1112312011 800,000.00 11123/2012 366 800,000.00 800,000.00 0.00 12,000.00 12,000.00 1.496
Federal Farm Credit Bank 1.500 11/23/2016 1,827
12148 MC2 05/23/2012 B00,000.00 11/23/2012 184 800,000.00 800,000.00 0.00 2,000.00 2,000.00 0.496
Federal Home Loan Bank 0.625 05/23/2017 1,826
2171 MC2 08/26/2012 800,000.00 11/28/2012 92 800,000.00 800,000.00 0.00 1,000.00 1.000.c0 0.498
Federal Home Loan Bank 0.500  08/28/2017 1,826 ]
12172 MC2 08/28/2012 800,000.00 11/28/2012 92 800,000.00 800,000.00 0.00 1,250.00 1,250.00 0620
Federal Home Loan Bank 0.625 0872872017 1,826
12173 MC2 08/28/2012 800,000.00 11/28/2012 92 8006,000.00 800,000.00 0.00 1,000.00 1,000.00 0.496
Federal Home Loan Bank 0.500 08/28/2017 1,826
12102 MC2 11/28/2011 600,000.00 11/2812012 366 600,003.00 600,000.00 -3.00 7,600.00 7.497.00 1.246
Federal Home Loan Morlgage Crp 1.250 11/28/2016 1,827
12103 MC2 11/28/2011 600,000.00 1112812012 366 800,003.00 600,000.00 -3.00 7,600.00 7,497.00 1.248
Federal Home Loan Morigage Crp 1.250 11/28/2016 1,827
12104 MC2 11/28/2011 800,000.00 11/28/2012 366 800,000.00 £00,000.00 0.00 9,000.00 9,000.00 1.122
Fedaral National Morigage Assn 11256 11/28/2016 1,827
12150 TRD 05/31/2012 1,000,000.00 11/20/2012 182 0999,367.22 1,000,000.00 0.00 632.78 632.78 0.127
U.S. Treasury Bill 0.125 11/29/2012 182
Total Realized Galns/Lasses 13,198,063.10 13,200,000.00 -12.00 84,698.90 84,686.90 0.777
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