Clermont County
Portfolio Management

Investment Staius Report - Investments Page 1
Qctober 31, 2012
Stated  Maturlty Purchase Dayzte YTM Accrued Interest Current
cUSsIP wvestment # Issuer Par Value Rata Data Date Maturily Market Value At Purchase Princlpal Book Value
Federal Agency - Coupon {NC)
34398AMES 11514 FOMA 500,000,00  4.00004/28/2013 01/28/2008 88 4.000 504,476.00 500,000.00 500,000.06
31308ANTS 11558 FNMA 400,000.00 4250622512013  02725/2008 116 4.280 405,176.40 400,000.00 400,000.00
IIGFE5TE 11564 FHMA 400,000.00 4.06003/04/2013  03/04/2008 123 4.060 405,325 60 4010,000.00 400,000.00
3136FODPS 11579 FNMA 400,000.00 4.00003/27/2013 03/27/2008 146 4.000 408,224.40 400,000.60 400,000.00
3136FenM2 11580 ENMA 800,000,00 4000 04/01/2013  04/01/2008 151 4.000 608,719.40 €00,003.00 600,003.00
Federal Agency - Goupon (NG} Totals 4,300,000.00 125  4.084 2,320,624.80 a.00 2,300,002.00 2,300,003.00
Federal Agency - Coupon {Gallable)
31336806C7 12183 FHIR 800,000.00 0.550 10/30/2015  Q7/30/2012 1,093  0.550 800,032.80 860,000.00 806,000.00
3134G2TL6 12049 FHLMC #00,000.00 2.00008/08/2016  0B/OB/2011 1376  2.000 803,710.40 #00,000.00 B00,000.00
A134G2IL6 12050 FHLMC 800,000.00 2060 08/08/2016 0B8/08/2011 1376 2000 B02,782.80 6a0,003.00 600,003.0¢
313376002 12088 FHLB 600,000.00 1.600 11/46/2016  T1116/2011 1476 1.500 600,321,860 600,003.00 600,003.00
34331KVE6 12101 FFCB BQ0,000.00 1.50014/23/2016  11/23/2011 1,483 1.500 800,452.00 800,000.00 800,000.00
3134626V9 12167 FHLMC 400,000.00 1375112912016 1172012011 1,489 13756 404,143.80 400,000.00 490,000.00
313433070 12120 FHLMG 800,000.00 1.100 02/24f2017 021242012 1576  1.100 B806,935.20 £00,000.00 800,000.00
3134G3NT3 12124 FHLMG 400,000.00 1.000 022712017  02/27/2012 1,579 1046 B11,292.80 798,200.00 798,200.00
3136F TQ51 12123 FNMA 600,000.00 1.000 82/27/2017  02/27/2012 1579 1000 605.550.80 600,003.00 600,003.00
3133FAXVS 12150 FFCR B0OD,000.00 1.000 67M 742017  OTH7I2012 1,718 1.000 800,070.40 800,000.90 800,000.00
I133EALOT 12175 FFCB 600,000.00 1.02009M 342017  09/3/2012 1777 1.020 590,359.80 600,003.00 600,003.00
3133EAX29 12478 FFCB 800,000.00 0980 09872017 09/18/2012 1,782 0993 798,469.50 798,500.00 799,500.00
3134G3H94 12179 FHLMC 800,000.00 1.000 08/20/2017  09/20/2012 1,704 4.000 790,531.20 800,009.00 800,000,00
313380792 12180 FHLB B800,000.00 1.000 09/26/2017 082612012 1,780 1.000 797,950.80 £00,000.00 800,000.00
313380TD2 12183 FHLB 800,000.00 1.000 107182047 1D/BI2012 1,810  4.000 788,715.20 £00,000.00 8010,000.00
313380709 12184 FHIB 600,000.0D 1.000 10M6/20t7 10/(16/2012 1,810 1.000 508,411.40 600,003.00 600,003.00
Faderal Ageney ~ Cowpon {Callable) Totals 11,400,400.00 4,508 Y7 11,429,559,44 0.00 11,397,715.00 11,397,745.00
Treasury Securities - Coupon
0912828JG6 11642 USNOTE S00,00000  3.487507/3172013  07/31/2008 272 3438 511,818,50 488 598.94 493,598.94
S128288N2 12083 USHNOTE 500,000.00 G.25010/31/2013  10/31/2014 364 0.202 500,176.00 499,680,005 489 .580.00
912826L.C2 11798 USNOTE 500,000.00  262507/31/2014 07/31/2009 637 2686 520,429.50 498,592.22 498,692.22
912828MHO 11840 USNOTE 500,000.00 225001312016 02/01/2010 82%f 2366 521,523 44 49727270 48727270
912828MR8 11855 LISNOTE 500,600.00 2.37502/28/2015 03012010 842 2300 523,710.94 483.616.27 409,816.27
912628MW7 11866 USNOTE 500,000.00  250003/31/2015 03/31/2010 880 250 528,094.00 49753865 497,638.65
912028PE4 11062 USNOTE 500,000,00 1,250 {0a1/2015  {5/1/2010 1,004 4,327 512,851,50 498,162.16 498,162.16
912820793 11974 USNOTE 500,000.00 1.37511/30f2015  11/30/2040 1424 1.408 514,804.50 499,213,296 499,213.96
912B28PME 11985 USNOTE 500,000.00 2425123102018 128142010 1,166 2,944 628,601.50 485,513.80 498,513,068
912828P53 11687 USNOTE 500,000.00 2.00001/31/2016  01/31/2011 1,186 2.038 525,156.,00 499,110.76 499,110.26
Portfalio CLER
Data Updaied: FUNDSNAP: 11/21/2012 09:25 NLL EC
Run Date: 1H21/2012 - 09:29
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Clermont County
Portfolio Management

Investment Siatus Report - Investments Page 2
Qctoher 31, 2012
Sfated  Maturlty Purchase Daysto YTM Accrued interest Current
cusip Invastment # Issner Par Value Rate Data Dafe Maturity Market Yalue At Purchase Principal Book Value
Treasury Securitles - Coupon
812828Q42 12004 USNOTE 500,000.00 2126 042972016 02728/2011 1,215 2,187 527 812.50 498,548.73 498,548,73
912826QM1 12006 HSNOTE 600,000.00 2.26003/31/2016  03/31/2011 4,246 2,257 530,420.650 499,844.86 499,844.86
912828QFD 1201 USNOTE 900,000.00 2.00004/30/2016 05/02/2011 1,276 2129 526,562.50 Raceivad 457,156.07 487,186.07
91282801 12048 USMOTE 500,000.00 1.50007/31/2016 08/01/2011 1,368 1.576 518,398.44 A38,165.06 498,165.06
Treasury Securities - Goupon Totals 7,000,000.08 963  2.059 7,286,366.82 0.00 6,981,002.87 ,981,005.87
Treasury Securities - Discount
B127056P1 12142 USBILL 1,000,060,00 0.13011/01/2012 05/03/2042 0 D132 1,600,000.00 £99,341.94 999,341.04
912795511 12147 LISEILL 1.03H1,000.00 13011162012 06/17F2012 14 0.132 989,977.00 998,341.94 289,341.94
S1Z7o56LI0 12160 USBILL 4,000,006,00 0.12511/29f2012 0&f31/2012 28 0.127 498,934.0¢ 999.367.22 890,367.22
9127956X4 12152 UsaILL 1,000,000,00 0.13512/20/2012 06/21/2012 48 0.437 988,864.00 090,316.67 409,316.67
912795629 12158 USAHE 1,000,000.0¢ 0.13504/03/2013  07/05/2012 63 0.137 989,860.00 P90.316.67 999,316.67
812795781 12162 USBILL 1,000,808.00 0A200117/2018 0792012 7 0.122 006,382,650 599,392.50 999,392.50
127956670 12184 USBILL 1,000,005.00 012002072013 082012 13 0.122 BB9,694.00 068,392.50 999,392,650
912795752 12167 UsSBILL 1,600,000.0D 0.§3002/14/2013  0BM&/2012 105 0432 8908,665.00 999,341.94 095,341.94
91270670 12170 UsBILL 1,000,000.00 0130022172013 0B/23/2012 112 032 989,635.00 999,341.94 089,341.94
Q127956F3 12181 USBIL 1,000,000.00 04/0412013  10/04/2042 154 0122 9088,350.00 950,392 50 999,302 50
Traasury Sacurities - Discount Totals 16,000,300,00 70 0430 0,997,371.50 0.90 9,993,545.82 9,993,545.82
Federal Agency - Step-Up (Gallable)
J1I6FPEVS 11941 FNMA 300,000.00 2200 0916/2018  Q9MG62010 1,049 2080 315,111.60 300,003.00 300,003.00
A136FPNVE 11858 FMA 800,000.00 2125101212015 1Df2{/2040 1,084 2.013 B837,906.40 £00,000.00 800,000,000
3136FTGW3 12084 FNMA 800,000.00 1.250 11/07/2016 11072011 1,467 1.250 800,134.40 800,000.00 800,000.00
31345G24C3 12098 FHLMC 804,000.00 1.500 1111672046 11/16/2011 1476 1.500 £00,435.20 800,000,060 800,000.00
3136FTMIT3 12100 FNMA £00,000.00 1264124206 14212011 1,481 1.126 800,286.40 800,000.00 800,000.00
3134{325K4 12402 FHLMG 60000000 1.260 1928/2018  14/28/2011 1408 1.260 800,471.08 §00,003.00 600,003.00
3134G27G1 12103 FHLMC 600,000.60 1.25011/28/2018 11/28/2011 1,468 1,280 602,311 86 800,003.00 £00,003.00
F136FTPB2 12104 FMMA 800,000.00 1.12511/28/2016 11/28/2011 i488 1.126 800,647,20 800,000.00 800,000.00
F136FTQZS 12108 FMNMA 800,000,00 1.00012/05/2016 12/05/2011 1495  1.000 80D,118.40 800,000.00 £00,000.00
JM36FTEKE 12110 FiMA 800,000.00 1.250 12514/2016  12M4/2011 1,504 1.250 800,854.40 800,000.00 B£00,00000
3136FTTVA 12112 FNMA 800,000.00 1.000 12/28/2016  12/28/2011 1,518 1.044 800,0988.00 795,400.00 708,400.00
J136FTZNZ 12115 FNMA 1,000,000.00 0.500 01302017 G{/30/2012 1,661 0.500 1,001,262.00 1,000,000,00 1,080,000.00
I13BFTZQ0 12116 FMA &00,000.00 1,000 01/3072017  01/3012012 1,561 1.000 B02,010.40 800,00.00 £00,000.00
3136FTCY2 12117 FNMA B00, 000040 0.62502/08/2017 G2/Q8/2012 1,560 0,625 504 190.80 600,003,00 B0D,003.,00
3136FTY94 12128 FIMA 400,000.00 0,750 03/08/2017 03/08/2012 1,588 0750 400,820.40 400,000.00 -400,000.00
3134G3SH4 12134 FHLMC G00,000.00 1.050 03/28/2017 03/28/2012 1608  1.050 602,556.40 600,003.00 600,003,00
313379485 12143 FHLB 600,00000  0.750 06H5/2017 05M5/2012 165 0750 601,201.20 600,003.00 600,003.00
Portfolio CLER
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Clermont County
Portfolio Management

Page 3
Investment Status Report - Investments g
October 31, 2012
Stated  Matwrlty Purchase Daysto YTM Accrued Intarast Current

cUsie fnvastment # lasuer Par Value Rata Data Data Maturity Markef Valua At Purchase Principal Book Valug

Federal Agency - Step-Up (Gallable)
3126GOEXSE 12145 FMMA 800,000,80 0,760 05/16/2(H7 0B/16/2012 1,657 0,760 601,992,680 600,003.00 600,003.00
313379CN7? 12448 FHLB 800,006.00 0.800 05/23/2047 (5/23/2012 1,864 0.500 400,176.00 800,000.00 840,000.0¢
3136GOHCS 124142 FMNMA 800,000.00 D775 05/24/2017 05/24/201M2 1,665 0775 802,167.20 B800,000.00 800,000.C0
3136GOND9 12151 FNMA 800,000.00 0.62506/2172017 06/21/2012 1,693 0,625 801,657.60 300,000.00 200,000.00
3MIBCOOHT 12154 FIMMA 400,000,000 0,750 06/28/2017 06/28/2012 1,700 0.760 401,162.80 400,000.00 400,000.00
3136GOOHT7 12155 FiNMA §00,000.00 0.750 06/28/2017 06/28/2012 1.700 0.750 601,744,220 500,003.00 600,003.00
3136GONZO 12456 FNMA B00,800.00 0,500 06/28/2017  9B/2872012 1,700 0.500 604,305,860 600,003.00 600,003,00
3136GONCA 12167 FNMA B00,000.00 0.750 06/28/2017 06/28/2012 1,700 0.750 601,393.20 600,003.00 600,003,000
3132806F9 12165 FHLB 1,200,000.00 0.500 08/15/2017 0B/1H/2012 1,748 0.500 1,200,181.20 1,200,003.00 1,200,003.00
313380863 12166 FHLB 1,600,000.00 0.625 0B8M6/2017 0B16/2012 1,749 n.625 1,600,316.80 1,600,000 00 1,600,000.00
3133808D3 12460 FHLB 800,000.00 0506 08/2172017 Q82172012 1,754 0.500 80D, 175,20 200,000,060 860,000.00
313380DZ7 12171 FHLB 800,000.¢c0 0800 08/28/2017 08£28f2012 1.761 0.500 800,212.80 800,000.00 800,000.00
313380EGS 12172 FHLB 800,300.00 0.62508/28/2017 08/2812012 1,761 0,625 2400,216,00 800,000.00 800,000.00
313380F51 12973 FHLE £00,000.00 0.50008/28/2017 0B8/28f2012 1,761 0.500 800,085.60 800,000.00 800,000.00
313300108 12175 FHLDB #00,600.00 0.60000/11/2017 0B/112042 1,076 0,500 B00,216.40 600.000.00 800,400.00
313380070 12477 FHER 800,000.00 0.75008/14/2017 09/14/2012 1,778 0.7560 800,627.20 #00,000.00 840,000.,00
313380UF2 12182 FHIB 600,000.00 0.62510M0/2017 10/M0/2012 1.804 0.825 797.744.0C 80000000 806,000.00
3133801R8 12186 FHLB 800,000.00 0.50010/16/2017 10M8/2042 1.812 0.500 799,057 60 400,000.00 600,000.0D
Federal Agency - Step-Up (Callable) Tolals 26,300,000.00 1,621 0839 286,378,950.00 0.00 26,298,433.00 26,295,433.00
Investment Tokals 57,000,000.00 1,203 1.062 57,423,170.52 0.00 56,970,700.68 56,870,700.69
Porifollo CLER
Data Updated: FUNDSMAP: 11/21/2012 09:29 NLI CC

Run Date: 112172042 - 09:20
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Sec.

Clermont County
Purchases Report

Sorfad by Purchase Date - Fund
October 1, 2012 - October 31, 2012

Original  Purchase Principal Accrued Interast  Rate at Maturity Ending
CUSIP Invesiment # Fund Type [ssuer Par Value Date Payment Periods Purchased at Purchase Purchasa Date YTM Boak Value
9127856F3 12181 opP TRD USBILL 41,000,000.00 10/04/201204/04 - AL Maturity 989,382 50 04/04/2013 0122 9949,392.50
313380012 12182 OP MC2 FHLB 800,000.00 10/9/201204M0 - 1018 B00,C00.00 0825 1oM02017 0.625 800,006.00
313380TD9 12183 oP FAC FHLB 800,000.00 -10/16/201204/16 - 1016 A00,000.00 1000 10H6/2017 1.000 800,000.00
313380109 12184 op FAC FHLB 600,000.00 10/16/201204/16 - 10ME B800,003.00 10008 10M162017 1.000 600,003.00
313380TRA 12185 op MGC2 FHLB 8006,000,00 10/1B/20120418 - {018 £00,000.00 0500 1082017 050 800,000,060
Total Purchases 4,000,600.00 3,999,395.50 0.00 3,999,305,50

Portfalio CLER

Dala Updaled: FUNDSNAP: 11/21/2012 08:52 NLI CC

Run Dato: 11212012 - 062
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Clermont County
Sales/Call Report

Sorted by Redemption Date - Fund
October 1, 2012 - October 31, 2012

Issuer Purchase Redom. Date Par Rateat Book Value Redamption Redamption Total

cusip Investment # Fund Sec. Typa Date Matur. Date Value Redem. af Redem. Principal Interast Amount Nat Income

3136FTDCO 12079 oP FNMA 10/12/2011  10M2/2012 800,000.00 10000 800,000.00 BOO,000.00 4,000.00 804,000,00 4,000.00
MC2 101212016 Call

313379YGB 12160 oP FHLE 07/18/2012  10M6/2042 800,000.00 0.500 800,000.00 200,400,080 1,000.00 801,000.00 4,008.00
MC2 07/18/2017 Call

J3aravro 12161 (8] 34 FHLB 07/48/2012 10M8/2012 £00,000.00 0.500 798,500.00 B00,000.00 1,000.00 201,000.00 1,500.00
G2 O7HB2017 Call

313452205 12087 opP FHLMG 10/2672011 107262012 800,000.00 1,250 768,200.00 800,000.00 5,000.00 80500000 2.800.00
MC2 102612018 Call

3436FTCL1 12085 [8)24 FNMA 2672011 10/28f2042 B800,000,00 1000 600,003.00 600,000.00 3,000.00 60:3,000.00 2.997.00
NC2 10/26/2016 Call

A13BFTET2 12086 opP FNMA 10/26/2011  10426/2012 £00,000.00 1.0004 800,000.00 a00,0a0,a0 4,000,00 804,000.00 4,000.00
MC2 10426/2016 Call

3136FTED? 12088 oP FNMA, 1072872011 101262012 800,000.00 1.300¢ B00,000.00 £00,000.00 5,200.00 8065,200.00 5,200.00
MC2 10/26/2016 Call

$136FTFUS 12088 cF FINMA /262041 §0/28/2012 600,000.00  1.250V 600,003.00 600,000.00 3,750.00 €03.750.00 3.747.00
Vilerd 10/20/2010 Call

Total Sales &,000,000.00 5,088,706.00 5,000,000.00 26,950.00 8,028,950.00 28,244 .90

V - Securify wilh variable rate change.

Data Updated: FUNDSNAP: 11/21/2012 08:52

Rum Dates 1472122012 - 08:52

Porticlio CLER
Nt CC
SAPRF_SA)7.11
Report Ver. 7.2.3



Clermont County

Maturity Report
Sorted by Maturity Date
Raceaipts during October 1, 2012 - Octoher 31, 2012
Sac. Maturity  Purchaze Rate Book Value Maturify Net
cusip Investment # Fund Type Issuer Par Value Date Data at Mafurity at Maturity Tnterest Proceeds Income
0127066K2 12136 op TRD USBILL 1,000,000,00 10/0472012  O4/0572012 0125 8499,367.22 63278 1,000,000.00 532.78
9127655G2 12140 OP TRD USBILL 1,000,000.00 10M8/2012  04/19/2012 0.120 869,302.50 607.50 1,000,000.00 807.50
Tatal Maturities 2,000,0¢0.00 1,988,759.72 1,240.28 2,000,000.00 1,240.28
Portfolio CLER
Data Updated: FUNDSNAP: 11/21/2012 08:52 NLI CC

Run Date: 117212012 - 18:52
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Clermont County
Interest History
Sorted by Fund

October 1, 2012 - October 31, 2012

Security Redemption fntarest . —
cusip Invastment # Fund Type Par Valus Date Rale  Date Due Amount Due Dafe Recelved Ameunt Recelved
Federal Home Loan Bank
3133R05C7 12163 op Federal Ageney - Coupan {Callahle) 800,000.00 10/3072015 0,550 10/30/2012 1,100.00¢ 10/30/2012 1,100.00
Subtotal 308,000.0% 0.550 1,100.00 1,400.00
313379YGH 12160 Federal Agency - Step-Up {Callable) 0,00 oFHalany 0500 10/18/2012 1,000.00 10/18/2012 1,000.00
Subtofal 0.00 0.500 41,000,060 1,000.00
313379YFD 12181 Faderal Agency - Step-1In (Callabla) 0.00  O7HB2017 10M8/2012 1,000.00 10M8/2012 1,000.00
Buhbtotal 0.60 8.500 1,000.00 1,000.09
Fedaral Home Loan Bank Total 800,000.00 3,100.00 3,100.00
Federal Home Loan Mortgage Crp
3134G22C5 12087 OP Faderal Agency - Step-Lip {Callahla) 0.00 1052612016 1.250 10/26/2012 5,000.00 102612012 5,000.00
Subtatal 0,00 1.250 §,000.40 §,000.08
Federal Home Loan Morigage Crp Total D.00 5,000.00 5,000.00
Federal Natlonal Mortgage Assn
3138FaDM2 11580 oP Federal Agency - Coupon {NC}) 600000060 04/01/2013 4,000 §0/01/2012 12,000.00 100112012 12,000.00
Subtotal 600,000.00 4.000 12,000.00 12,000.00
3136FPNVS 11958 Faderat Agency - Step-Up {Callable) 8O0,000.00 102172015 2125 2172012 8,500.00 10/24/2012 8,500.00
Subtota) BO0,000.00 2425 8,500.80 8;500.00
3136FTDCO 12079 Fedaral Agensy - Step-Up {Caliable) 000 101202016 _ 1.000 1Df12f2D42 4,000.00 101212012 4,000.00
Subfotal 0,00 1.000 4,000.00 4,000.460
3136FTCLA 12085 Federal Agency - Slep-Up {Callabla) 0.00 10/26/2016 10/26/2012 3,000.00 1012612042 3,000.00
Subtolal G40 1,008 3,000,00 3,0!;;[]{;
J136FTET2 12086 Federal Agency - Step-Up (Cellable) 0.00 10I26/2016 107262012 4.000.00 10/2G/2012 4.600.00
Subtotal 0.00 2400 4,080.00 4,600,000
MMIBFTEDT 12088 Federal Agancy - Sfep-Up {Callable) .00 10/26/2016 _ﬂ) 10/28/2012 5,200.00 10/2612042 5,410.00
Subtotal 0.00 1.300 5,200.00 5,200.00
3136FTFUB 12089 Fedaral Agsncy - Siep-Up (Callable) 0.00  10/28/2018 1,250 10/26/2012 3,760.00 10/26/2012 3.750.—1?1—0_"
Porifolic CLER
Data Updafed: FUNDSNAP: 11/21/2012 08:52 NU o
Run Dale: 1172172042 - 0B:52
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Reporl Ver. 7.33



Glermont County
Interast History

Page 2
Sertad by Fund
October 1, 2092 - October 31, 2092
Security Redemption Interest
CUsiP Investment # Funi Type Par Value Dale Rata  Date Due Amount Due  Date Received
Suhbtotal 0.00 1.250 3,750,00 3,760.00
Federal National Morigage Assn Tokal 1,400,0006.00 40,450.00 40,450,600
U.S. Treasury Bill
912795612 12938 opP Treasury Securifies - Discount 0.0D 1010412042 0.125 10/04/2012 63278 T0H0A2042 832,78
Suhtatal 1.00 0126 @32.78 832,78
8127065662 12140 Treasury Secunties - Discount 0.00 101812012 0,120 10/18/2012 607.50 10M1812042 £07.50
Subiotal 0,00 0120 607,50 607.50
U.5. Treasusy Bill Total a.00 1,240.28 1,240.28
L5 Treasury Note
91282B8PE4 11962 op Treasury Securilles - Coupon 200,000.00 10/31/2015 1.250 10/31/2012 3,126.00 10[Y2Y2 3,125.00
Subtotal £00,000.00 1.250 3,125.00 3,125.00
912828000 12018 Teeasury Securitios - Couwpon 500,600.00 0413012016 2.000 1043112012 6,000.00 107312012 6,080.00
Subtotal 500,000.00 2.0040 5,000.00 5,000.09
H2828RN2 12083 Treaswy Securties - Coupon 54(,000.00 1073142013 0.250 10/31/2012 825,00 103112012 625.00
Subtotal S06,000.00 0.250 §25.00 §25.00
U.S.Treasury Note Total 1,508,000.00 8,750,00 8,750,00
Total 3,760,000,00 50,540,268 58,540,268
Partfolio CLER
Data Updated: FUNDSNAP: 11/21/2012 08:52 NL! CC
Run Date: 11/21/2012 - 08:52

H{PRF_IH}7.1.1
Repoil Ver. 7.3.3



Clermont County
Realized Gains and Losses

Sorfed By Maturity/Sala/Call Date
Sales/Calls/Maturities: October 1, 2012 - October 31, 2012

(ovestment# Purchase ParValue  SaleDats _Days Held Maturity/Sale Reabized Totat Total  Total
Issuer Type Date Current Rate Maturity Date Tarm Baok Value Praceeds GainflLoss Eamings Net Earnlngs Yield 365
12136 TRD 04/05/2012 1,000.000.00 10/04/2012 142 489,367 .92 1.000,000.00 0.00 63274 632.78 0.127
W5, Treasury Bl 0,125 10/04/2012 182
12009 M2 10h2:2011 &00,000.00 10/t2/2012 366 800,000,00 800,000,400 0.00 8,000.00 $,000.00 0997
Fedaral Nallonal Morfgage Assn 1.000 1071212016 1,827
i2ien MC2 07/18/2012 800,000.00 10/48/2092 92 A00,000,00 800,000.00 0.00 1,000.00 1,000.00 0.498
Fedaral Homo Loan Bank 0500  O7ABI2017 1,826
12161 MC2 o7 82012 800,000.00 10/18/2012 82 799,500.00 B800,000.08 500.00 4,000.00 4,600.00 0.744
Federal Home Loan Bank 0.500  O7HABR017 1,826
1214D TRD 041972012 1.000,000.00 10M8/2012 182 908,382.50 1.000,000.00 0.00 807.50 B807.50 01422
.S, Treasury Bill 0.120 10872012 182
12087 MC2 40/28/2011 800,000.00 10/28/2012 66 788,200.00 806,000.00 800.00 10,000.00 10,800.00 1.348
Federal Home Loan Merigage Cip 1.250 10/2612016 1,827
12085 MC2 1072612011 B600,¢00.00 10/26/2012 366 600,003,00 £00,000.00 -3.00 B,000.00 5,957.00 0,997
Federal National Morgage Assn 1000  10/28/2014 1,827
12086 MC2 10/26/2011 £00,000,00 10/26/2012 366 800,000.00 800,000.00 0.4a0 8,000.00 83,000.00 0.par
Faderal National Mortgage Assn 2.000 102672016 1,827 )

12088 MGC2 1072872011 800,000,00 1012872012 368 800,000.0D0 B00,000.00 000 10,400,060 10,400.00 1.298
Federal Nalional Martgage Assn 1.300 1012672016 1.827

12088 MG2 10/26/2011 600,000.00 10/28/2012 366 8#00,003.00 BO0GG000 -3.00 7,500.060 1.4A97.00 1.246
Faderal National Mortgage Assn 1.260 1026/2016 1,627

Total Realized Gains/Lossos 7,997 466.72 B,011,000,60 1,294,00 43,140.28 54,434.28 0.787
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