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Included are the following:

Investment Portfolio Summary
Month-End Inventory

Monthly Activity

Interest Earnings Summary & Detail
Portfolio Compliance
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Cuyahoga County Treasury

Portfolio Management
Portfolio Summary
February 28, 2015

Cuyahoga County
2079 E. 9th Street
Cleveland, OH 44115

Par Market Book % of Days to YTM YTM

Investments Value Value Value  Portfolio Term Maturity 360 Equiv. 365 Equiv.
Certificates of Deposit - Bank 18,600,000.00 18,600,000.00 18,600,000.00 1.89 173 30 0.250 0.253
Federal Agency Coupon Securities 491,500,000.00 491,619,450.00 490,268,710.85 49.79 1,045 564 0.777 0.788
Treasury Coupon Securities 110,000,000.00 110,073,000.00 109,631,892.45 11.13 1,031 668 0.787 0.798
Callable Federal Agency Securities 40,000,000.00 39,998,000.00 40,000,000.00 4.06 866 854 0.980 0.994
Foreign Securities 5,000,000.00 5,000,000.00 5,000,000.00 0.51 942 605 1.488 1.508
Money Market Accounts 321,086,472.72 321,086,472.72 321,086,472.72 32.61 1 1 0.049 0.050
986,186,472.72 986,376,922.72 984,587,076.02 100.00% 679 394 0.543 0.550

Investments

Total Earnings

February 28 Month Ending

Fiscal Year To Date

Current Year
Average Daily Balance
Effective Rate of Return

405,938.59
989,723,291.08
0.53%

796,631.33
1,004,870,064.01
0.49%

William Sheehan Ill, Interim Treasurer

Reporting period 02/01/2015-02/28/2015
Data Updated: SET_CCT: 03/05/2015 11:50

Run Date: 03/05/2015 - 11:51

Portfolio PORT
AP

PM (PRF_PM1) 7.3.0

Report Ver. 7.3.5



Cuyahoga County Treasury

Portfolio Management

Portfolio Details - Investments

February 28, 2015

Page 1

Average Purchase Stated YTM YTM Daysto Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Certificates of Deposit - Bank
14CD008 14CD008 First Federal of Lakewood 09/30/2014 3,000,000.00 3,000,000.00 3,000,000.00 0.250 0.250 0.253 30 03/31/2015
15CD001 15CD001 First Federal of Lakewood 01/30/2015 1,300,000.00 1,300,000.00 1,300,000.00 0.250 0.250 0.253 30 03/31/2015
14CD006 14CD006 KEY BANK 09/30/2014 10,100,000.00 10,100,000.00 10,100,000.00 0.250 0.250 0.253 30 03/31/2015
14CD007 14CD007 KEY BANK 09/30/2014 4,200,000.00 4,200,000.00 4,200,000.00 0.250 0.250 0.253 30 03/31/2015

Subtotal and Average 18,600,000.00 18,600,000.00 18,600,000.00 18,600,000.00 0.250 0.253 30
Repurchase Agreements
Subtotal and Average 88,571,428.57

Federal Agency Coupon Securities
31315PV55 15CCTO006 Federal Agricultural Mtg Corp 02/23/2015 11,500,000.00 11,503,450.00 11,500,000.00 0.800 0.789  0.800 725 02/23/2017
3133ECBD5 13CCTO001 Federal Farm Credit Bank 01/22/2013 20,000,000.00 19,984,000.00 20,003,262.50 0.440 0.414 0.420 302 12/28/2015
3133ECWT7 13CCT009 Federal Farm Credit Bank 08/19/2013 10,000,000.00 10,014,000.00 9,990,217.14 0.650 0.723 0.733 435 05/09/2016
3133ECWV2 13CCT010 Federal Farm Credit Bank 08/22/2013 10,000,000.00 10,046,000.00 9,975,257.72 0.875 1.004 1.018 647 12/07/2016
3133EDAL6 13CCTO017 Federal Farm Credit Bank 12/03/2013 20,000,000.00 20,018,000.00 19,999,720.26 0.280 0.279 0.283 177 08/25/2015
3133EEBU3 14CCTO023 Federal Farm Credit Bank 12/05/2014 10,000,000.00 9,992,000.00 9,986,845.49 0.600 0.669 0.678 624 11/14/2016
3133EEQM5 15CCT004 Federal Farm Credit Bank 02/20/2015 10,000,000.00 10,012,000.00 10,000,000.00 1.110 1.095 1.110 1,087 02/20/2018
3133EENDS8 15CCTO008 Federal Farm Credit Bank 02/25/2015 10,000,000.00 9,985,000.00 9,979,822.14 0.420 0.546 0.554 555 09/06/2016
313376ZQ1 12CCTO015 Federal Home Loan Bank 12/19/2012 30,000,000.00 30,006,000.00 30,000,465.67 0.375 0.324 0.328 12 03/13/2015
313383PN5 13CCTO007 Federal Home Loan Bank 08/14/2013 10,000,000.00 10,043,000.00 9,986,019.64 1.125 1.172 1.188 831 06/09/2017
3130A0C65 13CCT018 Federal Home Loan Bank 12/13/2013 10,000,000.00 10,002,000.00 9,983,320.00 0.625 0.708 0.718 668 12/28/2016
3130A2T97 14CCT020 Federal Home Loan Bank 11/12/2014 10,000,000.00 9,996,000.00 9,993,734.48 0.500 0.533 0.540 577 09/28/2016
3130A2T97 14CCTO024 Federal Home Loan Bank 12/08/2014 10,000,000.00 9,996,000.00 9,985,085.28 0.500 0.493 0.500 577 09/28/2016
3130A3HF4 15CCTO005 Federal Home Loan Bank 02/18/2015 10,000,000.00 10,037,000.00 9,998,321.88 1.125 1115 1.131 1,013 12/08/2017
3130A4GJ5 15CCT010 Federal Home Loan Bank 02/27/2015 10,000,000.00 10,002,000.00 9,995,416.17 1.125 1.124 1140 1,151 04/25/2018
3137EADDS8 12CCTO011 Federal Home Loan Mtg Corp 10/25/2012 30,000,000.00 30,015,000.00 30,004,612.12 0.500 0.374 0.379 47 04/17/2015
3134G3W55 13CCTO002 Federal Home Loan Mtg Corp 03/06/2013 20,000,000.00 20,046,000.00 20,009,734.76 0.450 0.378 0.383 268 11/24/2015
3134G3J76 13CCTO003 Federal Home Loan Mtg Corp 03/27/2013 20,000,000.00 19,998,000.00 20,005,759.18 0.450 0.388 0.393 187 09/04/2015
3137EADH9 13CCTO004 Federal Home Loan Mtg Corp 07/08/2013 20,000,000.00 19,742,000.00 19,849,031.17 1.000 1316 1.334 851 06/29/2017
3137EADJ5S 13CCTO005 Federal Home Loan Mtg Corp 08/14/2013 10,000,000.00 10,047,000.00 9,948,856.74 1.000 1.201 1.218 880 07/28/2017
3137EADCO 13CCTO006 Federal Home Loan Mtg Corp 08/14/2013 10,000,000.00 10,060,000.00 9,991,093.68 1.000 1.031 1.045 738 03/08/2017
3137EADS5 13CCTO008 Federal Home Loan Mtg Corp 08/19/2013 10,000,000.00 10,049,000.00 9,992,808.81 0.875 0.782 0.793 593 10/14/2016
3137EADF3 13CCT013 Federal Home Loan Mtg Corp 09/05/2013 10,000,000.00 10,110,000.00 9,979,673.62 1.250 1.327 1.345 803 05/12/2017
3137EADQ9 13CCTO015 Federal Home Loan Mtg Corp 10/17/2013 10,000,000.00 10,011,000.00 9,983,345.14 0.500 0.631 0.640 439 05/13/2016
3137EADT3 14CCTO001 Federal Home Loan Mtg Corp 01/22/2014 10,000,000.00 10,044,000.00 9,992,185.41 0.875 0.903 0.915 724 02/22/2017

Data Updated: SET_CCT: 03/05/2015 11:50

Run Date: 03/05/2015 - 11:51

Portfolio PORT
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PM (PRF_PM2) 7.3.0

Report Ver. 7.3.5



Cuyahoga County Treasury

Portfolio Management

Portfolio Details - Investments

February 28, 2015

Page 2

Average Purchase Stated YTM YTM Daysto Maturity

CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Federal Agency Coupon Securities
3137EADLO 14CCTO003 Federal Home Loan Mtg Corp 03/10/2014 10,000,000.00 10,020,000.00 9,976,564.19 1.000 1.078 1.093 943 09/29/2017
3137EADP1 14CCTO018 Federal Home Loan Mtg Corp 09/10/2014 10,000,000.00 9,926,000.00 9,847,165.16 0.875 1.377 1396 1,102 03/07/2018
3135GO0HG1 12CCT010 Federal National Mtg Assn 09/14/2012 30,000,000.00 30,003,000.00 30,000,533.81 0.375 0.328 0.332 15 03/16/2015
3135G0JA2 13CCT012 Federal National Mtg Assn 08/27/2013 20,000,000.00 20,160,000.00 19,949,912.73 1.125 1227 1.244 788 04/27/2017
3135G0OVA8 13CCT014 Federal National Mtg Assn 10/17/2013 10,000,000.00 10,019,000.00 9,991,960.08 0.500 0.567 0.575 395 03/30/2016
3135GOYE7 13CCTO016 Federal National Mtg Assn 10/17/2013 10,000,000.00 10,020,000.00 9,982,374.64 0.625 0.735 0.745 544 08/26/2016
3135G0PQO0 14CCTO014 Federal National Mtg Assn 06/18/2014 10,000,000.00 9,985,000.00 9,914,698.26 0.875 1.187 1.204 970 10/26/2017
3135GORT2 14CCTO015 Federal National Mtg Assn 06/18/2014 10,000,000.00 9,958,000.00 9,886,227.65 0.875 1.274 1.291 1,025 12/20/2017
3135G0MZ3 14CCTO016 Federal National Mtg Assn 06/18/2014 10,000,000.00 10,023,000.00 9,936,820.00 0.875 1118 1.134 911 08/28/2017
3135G0WJ8 14CCTO17 Federal National Mtg Assn 09/08/2014 10,000,000.00 9,913,000.00 9,821,779.44 0.875 1425 1445 1,177 05/21/2018
3135G0TG8 14CCTO019 Federal National Mtg Assn 09/10/2014 10,000,000.00 9,837,000.00 9,863,226.95 0.875 1.335 1.353 1,075 02/08/2018
3135G0vC4 14CCT022 Federal National Mtg Assn 11/12/2014 10,000,000.00 9,997,000.00 9,962,858.94 1.130 1.115 1.130 1,095 02/28/2018

Subtotal and Average 450,523,923.84 491,500,000.00 491,619,450.00 490,268,710.85 0.777 0.788 564
Treasury Coupon Securities
912828RX0 13CCTO011 U.S. Treasury 08/22/2013 20,000,000.00 20,114,000.00 19,974,365.83 0.875 0.933 0.946 671 12/31/2016
912828UA6 14CCT004 U.S. Treasury 03/10/2014 10,000,000.00 9,913,000.00 9,859,525.69 0.625 1.132 1.148 1,005 11/30/2017
912828UE8 14CCTO005 U.S. Treasury 03/10/2014 10,000,000.00 9,937,000.00 9,878,477.46 0.750 1.173 1.190 1,036 12/31/2017
912828VG2 14CCTO007 U.S. Treasury 03/20/2014 10,000,000.00 10,015,000.00 9,995,492.05 0.500 0.528 0.535 472 06/15/2016
912828A91 14CCTO008 U.S. Treasury 03/20/2014 10,000,000.00 10,032,000.00 9,993,768.17 0.750 0.773 0.784 686 01/15/2017
912828B41 14CCTO009 U.S. Treasury 03/21/2014 10,000,000.00 10,015,000.00 9,997,687.22 0.375 0.395 0.400 336 01/31/2016
912828VR8 14CCTO010 U.S. Treasury 03/24/2014 10,000,000.00 10,027,000.00 9,999,524.11 0.625 0.620 0.628 533 08/15/2016
912828WF3 14CCTO011 U.S. Treasury 03/24/2014 10,000,000.00 10,016,000.00 9,977,782.45 0.625 0.746  0.757 625 11/15/2016
912828VL1 14CCTO012 U.S. Treasury 03/24/2014 10,000,000.00 10,029,000.00 9,999,070.65 0.625 0.623 0.632 502 07/15/2016
912828SY7 14CCTO021 U.S. Treasury 11/12/2014 10,000,000.00 9,975,000.00 9,956,198.82 0.625 0.811 0.822 822 05/31/2017

Subtotal and Average 109,626,325.38 110,000,000.00 110,073,000.00 109,631,892.45 0.787 0.798 668
Callable Federal Agency Securities
3130A4AE2 15CCT003 Federal Home Loan Bank 02/27/2015 10,000,000.00 10,011,000.00 10,000,000.00 0.875 0.863 0.875 726 02/24/2017
3130A4BE1 15CCTO007 Federal Home Loan Bank 02/25/2015 10,000,000.00 10,004,000.00 10,000,000.00 1.050 1.036 1.050 908 08/25/2017
3134G5YP4 15CCTO001 Federal Home Loan Mtg Corp 01/30/2015 10,000,000.00 9,997,000.00 10,000,000.00 1.050 1.036 1.050 880 07/28/2017
3134G6CN1 15CCT002 Federal Home Loan Mtg Corp 02/18/2015 10,000,000.00 9,986,000.00 10,000,000.00 1.000 0.986 1.000 901 08/18/2017

Subtotal and Average 16,071,428.57 40,000,000.00 39,998,000.00 40,000,000.00 0980 0994 854

Data Updated: SET_CCT: 03/05/2015 11:50
Run Date: 03/05/2015 - 11:51

Portfolio PORT
AP

PM (PRF_PM2) 7.3.0



Cuyahoga County Treasury
Portfolio Management
Portfolio Details - Investments
February 28, 2015

Page 3

Average Purchase Stated YTM YTM Daysto Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Foreign Securities
46513E8B1 14CCT002 State of Israel 02/15/2014 3,000,000.00 3,000,000.00 3,000,000.00 2.000 1.689 1.713 703 02/01/2017
46513BBK3 14CCTO013 State of Israel 06/01/2014 2,000,000.00 2,000,000.00 2,000,000.00 1.200 1.185 1.202 458 06/01/2016
Subtotal and Average 5,000,000.00 5,000,000.00 5,000,000.00 5,000,000.00 1.488 1.508 605
Money Market Accounts
STAR OHIO STAR Ohio STAR Ohio 12/31/2013 321,086,472.72 321,086,472.72 321,086,472.72 0.050 0.049 0.050 1
Subtotal and Average 301,330,184.72 321,086,472.72 321,086,472.72 321,086,472.72 0.049 0.050 1
Total and Average 989,723,291.08 986,186,472.72 986,376,922.72 984,587,076.02 0.543  0.550 394

Data Updated: SET_CCT: 03/05/2015 11:50
Run Date: 03/05/2015 - 11:51

Portfolio PORT
AP

PM (PRF_PM2) 7.3.0



Cuyahoga County Treasury
Portfolio Management

Activity By Type

February 1, 2015 through February 28, 2015

Page 1

Stated Transaction Purchases Redemptions

CusIP Investment # Issuer Rate Date or Deposits or Withdrawals Balance
Certificates of Deposit - Bank

Subtotal 18,600,000.00
Repurchase Agreements
R020215 R020215 U.S. Treasury 0.050 02/02/2015 150,000,000.00 0.00
R020215 R020215 02/03/2015 0.00 150,000,000.00
R020315 R020315 U.S. Treasury 0.050 02/03/2015 150,000,000.00 0.00
R020315 R020315 02/04/2015 0.00 150,000,000.00
R020415 R020415 U.S. Treasury 0.040 02/04/2015 150,000,000.00 0.00
R020415 R020415 02/05/2015 0.00 150,000,000.00
R020515 R020515 U.S. Treasury 0.050 02/05/2015 150,000,000.00 0.00
R020515 R020515 02/06/2015 0.00 150,000,000.00
R020615 R020615 U.S. Treasury 0.070  02/06/2015 150,000,000.00 0.00
R020615 R020615 02/09/2015 0.00 150,000,000.00
R020915 R020915 U.S. Treasury 0.060  02/09/2015 150,000,000.00 0.00
R020915 R020915 02/10/2015 0.00 150,000,000.00
R021015 R021015 U.S. Treasury 0.060  02/10/2015 150,000,000.00 0.00
R021015 R021015 02/11/2015 0.00 150,000,000.00
R021115 R021115 U.S. Treasury 0.050 02/11/2015 150,000,000.00 0.00
R021115 R021115 02/12/2015 0.00 150,000,000.00
R021215 R021215 U.S. Treasury 0.050 02/12/2015 150,000,000.00 0.00
R021215 R021215 02/13/2015 0.00 150,000,000.00
R021315 R021315 U.S. Treasury 0.050 02/13/2015 150,000,000.00 0.00
R021315 R021315 02/17/2015 0.00 150,000,000.00
R021715 R021715 U.S. Treasury 0.050 02/17/2015 150,000,000.00 0.00
R021715 R021715 02/18/2015 0.00 150,000,000.00
R021815 R021815 U.S. Treasury 0.040 02/18/2015 80,000,000.00 0.00
R021815 R021815 02/19/2015 0.00 80,000,000.00

Subtotal 1,730,000,000.00 1,730,000,000.00 0.00
Federal Agency Coupon Securities
31315PV55 15CCT006 Federal Agricultural Mtg Corp 0.800  02/23/2015 11,500,000.00 0.00
3133EEQM5 15CCT004 Federal Farm Credit Bank 1.110  02/20/2015 10,000,000.00 0.00
3133EENDS8 15CCT008 Federal Farm Credit Bank 0.420  02/25/2015 9,979,600.00 0.00
3130A3HF4 15CCTO005 Federal Home Loan Bank 1.125 02/18/2015 9,998,300.00 0.00
3130A4GJ5 15CCT010 Federal Home Loan Bank 1.125 02/27/2015 9,995,400.00 0.00

Data Updated: SET_CCT: 03/05/2015 11:50

Run Date: 03/05/2015 - 11:51

Portfolio PORT

AP
PM (PRF_PM3) 7.3.0
Report Ver. 7.3.5



Cuyahoga County Treasury
Portfolio Management

February 1, 2015 through February 28, 2015

Activity By Type

Page 2

Stated Transaction Purchases Redemptions
CusIP Investment # Issuer Rate Date or Deposits or Withdrawals Balance
Federal Agency Coupon Securities
Subtotal 51,473,300.00 0.00 490,268,710.85
Treasury Coupon Securities
Subtotal 109,631,892.45
Callable Federal Agency Securities
3130A4AE2 15CCT003 Federal Home Loan Bank 0.875  02/27/2015 10,000,000.00 0.00
3130A4BE1 15CCTO007 Federal Home Loan Bank 1.050 02/25/2015 10,000,000.00 0.00
3134G6CN1 15CCT002 Federal Home Loan Mtg Corp 1.000 02/18/2015 10,000,000.00 0.00
Subtotal 30,000,000.00 0.00 40,000,000.00
Foreign Securities
Subtotal 5,000,000.00
Money Market Accounts
STAR OHIO STAR Ohio STAR Ohio 0.050 118,026,303.26 237,013,151.63
Subtotal 118,026,303.26 237,013,151.63 321,086,472.72
Total 1,929,499,603.26 1,967,013,151.63 984,587,076.02

Data Updated: SET_CCT: 03/05/2015 11:50
Run Date: 03/05/2015 - 11:51

Portfolio PORT

AP
PM (PRF_PM3) 7.3.0



Cuyahoga County Treasury

Portfolio Management

Interest Earnings Summary
February 28, 2015

February 28 Month Ending

Fiscal Year To Date

Page 1

CD/Coupon/Discount Investments:

Interest Collected 274,186.09 413,436.09
Plus Accrued Interest at End of Period 978,946.23 978,946.23
Less Accrued Interest at Beginning of Period 905,862.48) ( 719,415.53)
Less Accrued Interest at Purchase During Period 0.00) ( 0.00)
Interest Earned during Period 347,269.84 672,966.79
Adjusted by Premiums and Discounts 45,517.12 92,011.23
Adjusted by Capital Gains or Losses 0.00 0.00
Earnings during Periods 392,786.96 764,978.02

Pass Through Securities:
Interest Collected 0.00 0.00
Plus Accrued Interest at End of Period 0.00 0.00
Less Accrued Interest at Beginning of Period 0.00) ( 0.00)
Less Accrued Interest at Purchase During Period 0.00) ( 0.00)
Interest Earned during Period 0.00 0.00
Adjusted by Premiums and Discounts 0.00 0.00
Adjusted by Capital Gains or Losses 0.00 0.00
Earnings during Periods 0.00 0.00

Cash/Checking Accounts:
Interest Collected 13,151.63 31,653.31
Plus Accrued Interest at End of Period 0.00 0.00
Less Accrued Interest at Beginning of Period 0.00) ( 0.00)
Interest Earned during Period 13,151.63 31,653.31
Total Interest Earned during Period 360,421.47 704,620.10
Total Adjustments from Premiums and Discounts 45,517.12 92,011.23
Total Capital Gains or Losses 0.00 0.00
Total Earnings during Period 405,938.59 796,631.33

Data Updated: SET_CCT: 03/05/2015 11:50

Run Date: 03/05/2015 - 11:51

Portfolio PORT
AP

PM (PRF_PM®6) 7.3.0
Report Ver. 7.3.5



Cuyahoga County
Cuyahoga County Treasury 2079 E. 9th Street

Interest Earnings Cleveland, OH 44115
Sorted by Fund - Fund
February 1, 2015 - February 28, 2015
Yield on Beginning Book Value

Adjusted Interest Earnings

Security Ending Beginning Ending  Maturity CurrentAnnualized Interest Amortization/ Adjusted Interest
CuUsIP Investment # Fund Type Par Value Book Value Book Value Date Rate Yield Earned Accretion Earnings
Fund: Cuyahoga County Treasury
3135G0OVA8 13CCT014 001 FAC 10,000,000.00 9,991,340.03 9,991,960.08 03/30/2016 0.500 0.625 4,166.66 620.05 4,786.71
3133ECWT7 13CCT009 001 FAC 10,000,000.00 9,989,531.43 9,990,217.14 05/09/2016 0.650 0.796 5,416.66 685.71 6,102.37
3137EADQ9 13CCT015 001 FAC 10,000,000.00 9,982,188.55 9,983,345.14 05/13/2016 0.500 0.695 4,166.67 1,156.59 5,323.26
3135GOYE7 13CCTO016 001 FAC 10,000,000.00 9,981,386.30 9,982,374.64 08/26/2016 0.625 0.809 5,208.34 988.34 6,196.68
3137EADS5 13CCTO008 001 FAC 10,000,000.00 9,992,438.77 9,992,808.81 10/14/2016 0.875 1.000 7,291.66 370.04 7,661.70
3133ECWV2 13CCT010 001 FAC 10,000,000.00 9,974,090.63 9,975,257.72 12/07/2016 0.875 1.106 7,291.66 1,167.09 8,458.75
3137EADCO 13CCT006 001 FAC 10,000,000.00 9,990,726.16 9,991,093.68 03/08/2017 1.000 1.135 8,333.34 367.52 8,700.86
3137EADF3 13CCT013 001 FAC 10,000,000.00 9,978,902.71 9,979,673.62 05/12/2017 1.250 1.461 10,416.66 770.91 11,187.57
313383PN5 13CCTO007 001 FAC 10,000,000.00 9,985,506.91 9,986,019.64 06/09/2017 1.125 1.291 9,375.00 512.73 9,887.73
3137EADJ5 13CCT005 001 FAC 10,000,000.00 9,947,087.08 9,948,856.74 07/28/2017 1.000 1.324 8,333.34 1,769.66 10,103.00
3134G3J76 13CCT003 001 FAC 20,000,000.00 20,006,703.31 20,005,759.18 09/04/2015 0.450 0.427 7,500.00 -944.13 6,555.87
3134G3W55 13CCT002 001 FAC 20,000,000.00 20,010,845.19 20,009,734.76 11/24/2015 0.450 0.416 7,500.00 -1,110.43 6,389.57
3133ECBD5 13CCT001 001 FAC 20,000,000.00 20,003,592.05 20,003,262.50 12/28/2015 0.440 0.456 7,333.33 -329.55 7,003.78
912828RX0 13CCT011 001 TRC 20,000,000.00 19,973,296.15 19,974,365.83 12/31/2016 0.875 0.953 13,535.91 1,069.68 14,605.59
3135G0JA2 13CCT012 001 FAC 20,000,000.00 19,947,976.36 19,949,912.73 04/27/2017 1.125 1.352 18,750.00 1,936.37 20,686.37
3137EADH9 13CCT004 001 FAC 20,000,000.00 19,843,626.55 19,849,031.17 06/29/2017 1.000 1.450 16,666.66 5,404.62 22,071.28
313376ZQ1 12CCTO015 001 FAC 30,000,000.00 30,001,629.85 30,000,465.67 03/13/2015 0.375 0.357 9,375.00 -1,164.18 8,210.82
3135G0HG1 12CCT010 001 FAC 30,000,000.00 30,001,601.44 30,000,533.81 03/16/2015 0.375 0.361 9,375.00 -1,067.63 8,307.37
3137EADDS8 12CCT011 001 FAC 30,000,000.00 30,007,620.03 30,004,612.12 04/17/2015 0.500 0.412 12,500.00 -3,007.91 9,492.09
3130A0C65 13CCT018 001 FAC 10,000,000.00 9,982,558.36 9,983,320.00 12/28/2016 0.625 0.780 5,208.34 761.64 5,969.98
3133EDAL6 13CCTO017 001 FAC 20,000,000.00 19,999,672.03 19,999,720.26 08/25/2015 0.280 0.307 4,666.66 48.23 4,714.89
3137EADT3 14CCT001 001 FAC 10,000,000.00 9,991,855.68 9,992,185.41 02/22/2017 0.875 0.994 7,291.66 329.73 7,621.39
STAR OHIO STAR Ohio 001 RRP 321,086,472.72 440,073,321.09 321,086,472.72 0.050 0.039 13,151.63 0.00 13,151.63
46513E8B1 14CCT002 001 MC3 3,000,000.00 3,000,000.00 3,000,000.00 02/01/2017 2.000 2.000 4,602.74 0.00 4,602.74
3137EADLO 14CCTO003 001 FAC 10,000,000.00 9,975,806.57 9,976,564.19 09/29/2017 1.000 1.188 8,333.33 757.62 9,090.95
912828UE8 14CCTO005 001 TRC 10,000,000.00 9,875,193.07 9,878,477.46 12/31/2017 0.750 1.199 5,801.11 3,284.39 9,085.50
912828UA6 14CCT004 001 TRC 10,000,000.00 9,855,611.97 9,859,525.69 11/30/2017 0.625 1.154 4,807.69 3,913.72 8,721.41
912828VG2 14CCTO007 001 TRC 10,000,000.00 9,995,224.63 9,995,492.05 06/15/2016 0.500 0.536 3,846.15 267.42 4,113.57
912828A91 14CCTO008 001 TRC 10,000,000.00 9,993,513.81 9,993,768.17 01/15/2017 0.750 0.790 5,801.10 254.36 6,055.46
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Adjusted Interest Earnings

Security Ending Beginning Ending  Maturity CurrentAnnualized Interest Amortization/ Adjusted Interest
CuUsIP Investment # Fund Type Par Value Book Value Book Value Date Rate Yield Earned Accretion Earnings
Fund: Cuyahoga County Treasury
912828B41 14CCT009 001 TRC 10,000,000.00 9,997,494.49 9,997,687.22 01/31/2016 0.375 0.403 2,900.55 192.73 3,093.28
912828VR8 14CCTO010 001 TRC 10,000,000.00 9,999,499.11 9,999,524.11 08/15/2016 0.625 0.628 4,794.85 25.00 4,819.85
912828WF3 14CCT011 001 TRC 10,000,000.00 9,976,787.10 9,977,782.45 11/15/2016 0.625 0.762 4,834.25 995.35 5,829.60
912828VL1 14CCTO012 001 TRC 10,000,000.00 9,999,018.81 9,999,070.65 07/15/2016 0.625 0.637 4,834.26 51.84 4,886.10
46513BBK3 14CCT013 001 MC3 2,000,000.00 2,000,000.00 2,000,000.00 06/01/2016 1.200 1.200 1,841.09 0.00 1,841.09
3135G0OPQO 14CCT014 001 FAC 10,000,000.00 9,912,018.63 9,914,698.26 10/26/2017 0.875 1.311 7,291.66 2,679.63 9,971.29
3135GORT2 14CCT015 001 FAC 10,000,000.00 9,882,844.93 9,886,227.65 12/20/2017 0.875 1.408 7,291.66 3,382.72 10,674.38
3135G0MZ3 14CCTO016 001 FAC 10,000,000.00 9,934,706.96 9,936,820.00 08/28/2017 0.875 1.234 7,291.67 2,113.04 9,404.71
3135G0WJ8 14CCT017 001 FAC 10,000,000.00 9,817,170.29 9,821,779.44 05/21/2018 0.875 1.580 7,291.67 4,609.15 11,900.82
3137EADP1 14CCT018 001 FAC 10,000,000.00 9,842,943.20 9,847,165.16 03/07/2018 0.875 1.525 7,291.67 4,221.96 11,513.63
3135G0TG8 14CCT019 001 FAC 10,000,000.00 9,859,345.03 9,863,226.95 02/08/2018 0.875 1.477 7,291.67 3,881.92 11,173.59
14CD006 14CD006 001 BCD 10,100,000.00 10,100,000.00 10,100,000.00 03/31/2015 0.250 0.253 1,963.89 0.00 1,963.89
14CDO007 14CDO007 001 BCD 4,200,000.00 4,200,000.00 4,200,000.00 03/31/2015 0.250 0.253 816.66 0.00 816.66
14CDO008 14CDO008 001 BCD 3,000,000.00 3,000,000.00 3,000,000.00 03/31/2015 0.250 0.253 583.34 0.00 583.34
3130A2T97 14CCT020 001 FAC 10,000,000.00 9,993,402.97 9,993,734.48 09/28/2016 0.500 0.587 4,166.67 331.51 4,498.18
3135G0VC4 14CCT022 001 FAC 10,000,000.00 9,961,824.37 9,962,858.94 02/28/2018 1.130 1.368 9,416.67 1,034.57 10,451.24
912828SY7 14CCT021 001 TRC 10,000,000.00 9,954,706.81 9,956,198.82 05/31/2017 0.625 0.825 4,807.69 1,492.01 6,299.70
3133EEBU3 14CCT023 001 FAC 10,000,000.00 9,986,201.72 9,986,845.49 11/14/2016 0.600 0.737 5,000.00 643.77 5,643.77
3130A2T97 14CCT024 001 FAC 10,000,000.00 9,984,296.14 9,985,085.28 09/28/2016 0.500 0.647 4,166.67 789.14 4,955.81
3134G5YP4 15CCT001 001 MC2 10,000,000.00 10,000,000.00 10,000,000.00 07/28/2017 1.050 1.141 8,750.00 0.00 8,750.00
15CD001 15CD001 001 BCD 1,300,000.00 1,300,000.00 1,300,000.00 03/31/2015 0.250 0.253 252.77 0.00 252.77
R020215 R020215 001 RPA 0.00 0.00 0.00 02/03/2015 0.050 0.051 208.33 0.00 208.33
R020315 R020315 001 RPA 0.00 0.00 0.00 02/04/2015 0.050 0.051 208.33 0.00 208.33
R020415 R020415 001 RPA 0.00 0.00 0.00 02/05/2015 0.040 0.041 166.67 0.00 166.67
R020515 R020515 001 RPA 0.00 0.00 0.00 02/06/2015 0.050 0.051 208.33 0.00 208.33
R020615 R020615 001 RPA 0.00 0.00 0.00 02/09/2015 0.070 0.071 875.00 0.00 875.00
3134G6CN1 15CCT002 001 mc2 10,000,000.00 0.00 10,000,000.00 08/18/2017 1.000 1.198 3,611.11 0.00 3,611.11
R020915 R020915 001 RPA 0.00 0.00 0.00 02/10/2015 0.060 0.061 250.00 0.00 250.00
R021015 R021015 001 RPA 0.00 0.00 0.00 02/11/2015 0.060 0.061 250.00 0.00 250.00
R021115 R021115 001 RPA 0.00 0.00 0.00 02/12/2015 0.050 0.051 208.33 0.00 208.33
3133EEQM5 15CCT004 001 FAC 10,000,000.00 0.00 10,000,000.00 02/20/2018 1.110 1.376 3,391.67 0.00 3,391.67
R021215 R021215 001 RPA 0.00 0.00 0.00 02/13/2015 0.050 0.051 208.33 0.00 208.33
R021315 R021315 001 RPA 0.00 0.00 0.00 02/17/2015 0.050 0.051 833.33 0.00 833.33
R021715 R021715 001 RPA 0.00 0.00 0.00 02/18/2015 0.050 0.051 208.33 0.00 208.33
3130A3HF4 15CCT005 001 FAC 10,000,000.00 0.00 9,998,321.88 12/08/2017 1.125 1.356 4,062.50 21.88 4,084.38
R021815 R021815 001 RPA 0.00 0.00 0.00 02/19/2015 0.040 0.041 88.89 0.00 88.89
3130A4AE2 15CCT003 001 mc2 10,000,000.00 0.00 10,000,000.00 02/24/2017 0.875 1.774 972.22 0.00 972.22
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Security Ending Beginning Ending  Maturity CurrentAnnualized Interest Amortization/ Adjusted Interest

CuUsIP Investment # Fund Type Par Value Book Value Book Value Date Rate Yield Earned Accretion Earnings
Fund: Cuyahoga County Treasury

31315PV55 15CCT006 001 FAC 11,500,000.00 0.00 11,500,000.00 02/23/2017 0.800 1.081 2,044.44 0.00 2,044.44

3130A4BE1 15CCT007 001 mc2 10,000,000.00 0.00 10,000,000.00 08/25/2017 1.050 1.597 1,750.00 0.00 1,750.00

3133EENDS8 15CCT008 001 FAC 10,000,000.00 0.00 9,979,822.14 09/06/2016 0.420 0.843 700.00 222.14 922.14

3130A4GJ5 15CCT010 001 FAC 10,000,000.00 0.00 9,995,416.17 04/25/2018 1.125 2.312 1,250.00 16.17 1,266.17

Subtotal 986,186,472.72 1,022,055,107.27 984,587,076.02 0.469 360,421.47 45,517.12 405,938.59

Total 986,186,472.72 1,022,055,107.27 984,587,076.02 0.469 360,421.47 45,517.12 405,938.59
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Portfolio Compliance Report
February 28, 2015

Unrealized

% Current Mkt

% Prior Mkt /

Investment

Investment Class Book Value Market Value Gain/(Loss Value Trailing Ave | Policy Limit % Available

* Bank Deposits 85,469,939.87 85,469,939.87 0.00 7.97% 7.97% 60% 52.03%
* STAR Ohio 321,086,472.72 321,086,472.72 0.00 29.96% 29.96% 60% 30.04%
* Repurchase Agreements 0.00 0.00 0.00 0.00% 0.00% 50% 50.00%
* Money Market Mutual Funds 0.00 0.00 0.00 0.00% 0.00% 60% 60.00%
Certificates of Deposit 18,600,000.00 18,600,000.00 0.00 1.74% 1.90% 20% 18.10%
CB:ZerrZresr'c,iAach?szrrw é o 0.00 0.00 000  0.00% 0.00% 25% 25.00%
Corporate Notes 0.00 0.00 0.00 0.00% 0.00% 15% 15.00%
Foreign Notes 5,000,000.00 5,000,000.00 0.00 0.47% 0.51% 1% 0.49%
Municipal Notes 0.00 0.00 0.00 0.00% 0.00% 10% 10.00%
Federal Agency - Bullets 490,268,710.85 491,619,450.00 1,350,739.15 45.87% 50.26% 100% 49.74%
Federal Agency - Callables 40,000,000.00 39,998,000.00 (2,000.00) 3.73% 4.09% 40% 35.91%
Federal Agency - Discount Notes 0.00 0.00 0.00 0.00% 0.00% 100% 100.00%
U.S Treasury Securities 109,631,892.45 110,073,000.00 441,107.55 10.27% 11.25% 100% 88.75%
TOTAL HOLDINGS 1,070,057,015.89 | 1,071,846,862.59 1,789,846.70 100.00%

Prior Day Market Value

1,071,846,862.59

12 Month Trailing Avg

978,078,535.69

* These investment classes are limited to their respective policy limit percentage
calculated using the Prior Day Market Value.

Other investment classes are limited to their respective policy limit percentage
calcuated using the 12 Month Trailing Average.
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