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Par Value Book Value
Maturity

Date
Stated

RateMarket Value

August 31, 2016
Portfolio Details - Investments

Average
BalanceIssuer

Portfolio Management
Cuyahoga County Treasury

Days to
Maturity

YTM
360CUSIP Investment #

Purchase
Date

Certificates of Deposit - Bank

0.253First Federal of Lakewood16CD003 7,750,000.00 7,750,000.00 09/30/20160.25003/31/2016 7,750,000.00 0.25016CD003 29

0.253KEY BANK16CD001 20,200,000.00 20,200,000.00 09/30/20160.25003/31/2016 20,200,000.00 0.25016CD001 29

0.253KEY BANK16CD002 9,200,000.00 9,200,000.00 09/30/20160.25003/31/2016 9,200,000.00 0.25016CD002 29

37,150,000.00 0.25037,150,000.0037,150,000.0037,150,000.00Subtotal and Average 0.253 29

Commercial Paper Disc. -Amortizing

1.145Bank of Montreal CP16CCT016 5,000,000.00 4,973,416.66 02/22/20171.10007/28/2016 4,970,700.00 1.12906366GPN3 174

1.414BNP Paribas CP16CCT019 10,000,000.00 9,900,644.45 05/22/20171.36008/26/2016 9,998,800.00 1.39509659BSN1 263

1.224Credit AG16CCT018 10,000,000.00 9,947,000.00 02/07/20171.20008/11/2016 9,944,600.00 1.20722533TP75 159

1.098JP Morgan CP16CCT013 5,000,000.00 4,972,027.76 03/10/20171.06006/14/2016 4,974,550.00 1.08346640PQA4 190

1.079JP Morgan CP16CCT015 5,000,000.00 4,967,066.63 04/17/201707/22/2016 4,967,550.00 1.06546640PRH8 228

34,760,155.50 1.21134,856,200.0035,000,000.0023,557,947.61Subtotal and Average 1.228 205

Federal Agency Coupon Securities

0.800Federal Agricultural Mtg Corp15CCT006 11,500,000.00 11,500,000.00 02/23/20170.80002/23/2015 11,499,080.00 0.78931315PV55 175

1.144Federal Agricultural Mtg Corp15CCT025 10,000,000.00 9,992,442.34 06/01/20181.10006/03/2015 10,006,200.00 1.1283132X0AL5 638

1.018Federal Farm Credit Bank13CCT010 10,000,000.00 9,996,265.32 12/07/20160.87508/22/2013 10,011,700.00 1.0043133ECWV2 97

0.678Federal Farm Credit Bank14CCT023 10,000,000.00 9,998,433.48 11/14/20160.60012/05/2014 10,004,700.00 0.6693133EEBU3 74

1.110Federal Farm Credit Bank15CCT004 10,000,000.00 10,000,000.00 02/20/20181.11002/20/2015 10,028,700.00 1.0953133EEQM5 537

0.554Federal Farm Credit Bank15CCT008 10,000,000.00 9,999,814.88 09/06/20160.42002/25/2015 10,000,500.00 0.5463133EEND8 5

0.570Federal Farm Credit Bank15CCT009 10,000,000.00 10,000,000.00 10/03/20160.57003/03/2015 10,002,500.00 0.5623133EERM4 32

1.130Federal Farm Credit Bank15CCT011 10,000,000.00 9,999,234.72 03/12/20181.12503/12/2015 10,070,500.00 1.1153133EETE0 557

1.007Federal Farm Credit Bank15CCT012 10,000,000.00 9,999,287.34 09/25/20171.00003/09/2015 10,025,400.00 0.9933133EEQX1 389

1.018Federal Farm Credit Bank15CCT015 10,000,000.00 9,997,197.87 04/02/20181.00004/02/2015 10,032,500.00 1.0043133EEWH9 578

1.106Federal Farm Credit Bank15CCT018 10,000,000.00 9,987,365.09 05/11/20181.03005/11/2015 10,028,100.00 1.0913133EEJ50 617

1.169Federal Farm Credit Bank15CCT029 7,400,000.00 7,397,379.05 08/06/20181.15009/16/2015 7,424,790.00 1.1533133EE6G0 704

0.960Federal Farm Credit Bank16CCT005 10,000,000.00 10,000,000.00 10/05/20180.96004/21/2016 10,018,000.00 0.9473133EFX69 764

1.102Federal Farm Credit Bank16CCT008 10,000,000.00 9,999,457.52 05/03/20191.10005/19/2016 10,012,900.00 1.0873133EF5X1 974

1.188Federal Home Loan Bank13CCT007 10,000,000.00 9,995,248.73 06/09/20171.12508/14/2013 10,032,900.00 1.172313383PN5 281

0.718Federal Home Loan Bank13CCT018 10,000,000.00 9,997,029.59 12/28/20160.62512/13/2013 10,006,800.00 0.7083130A0C65 118

0.540Federal Home Loan Bank14CCT020 10,000,000.00 9,999,701.64 09/28/20160.50011/12/2014 9,994,400.00 0.5333130A2T97 27

0.500Federal Home Loan Bank14CCT024 10,000,000.00 9,999,289.78 09/28/20160.50012/08/2014 9,994,400.00 0.4933130A2T97 27

1.131Federal Home Loan Bank15CCT005 10,000,000.00 9,999,230.79 12/08/20171.12502/18/2015 10,040,400.00 1.1153130A3HF4 463

1.140Federal Home Loan Bank15CCT010 10,000,000.00 9,997,598.95 04/25/20181.12502/27/2015 10,044,000.00 1.1243130A4GJ5 601

0.806Federal Home Loan Bank15CCT013 10,000,000.00 9,997,101.67 03/09/20170.75003/09/2015 10,015,000.00 0.7953130A4KD3 189

Portfolio PORT
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Federal Agency Coupon Securities

1.204Federal Home Loan Bank15CCT020 10,000,000.00 9,999,199.42 09/20/20181.20005/20/2015 10,035,200.00 1.1883130A5DQ9 749

1.113Federal Home Loan Bank15CCT026 10,000,000.00 9,997,726.82 06/12/20181.10006/12/2015 10,017,500.00 1.0983130A5JK6 649

1.196Federal Home Loan Bank15CCT028 10,000,000.00 9,985,788.78 09/14/20181.12509/16/2015 10,040,600.00 1.1803130A6AE7 743

0.989Federal Home Loan Bank15CCT042 10,000,000.00 9,973,047.46 05/30/20170.62512/28/2015 10,003,000.00 0.9763130A5EP0 271

0.973Federal Home Loan Bank16CCT011 3,000,000.00 2,994,697.50 06/29/20180.87505/27/2016 3,001,710.00 0.9603130A8BD4 666

0.992Federal Home Loan Bank16CCT012 7,000,000.00 6,985,238.75 06/29/20180.87505/27/2016 7,003,990.00 0.9783130A8BD4 666

0.951Federal Home Loan Bank16CCT017 10,000,000.00 9,978,159.48 08/05/20190.87508/04/2016 9,958,000.00 0.9383130A8Y72 1,068

1.334Federal Home Loan Mtg Corp13CCT004 20,000,000.00 19,946,314.19 06/29/20171.00007/08/2013 19,957,200.00 1.3163137EADH9 301

1.218Federal Home Loan Mtg Corp13CCT005 10,000,000.00 9,980,710.67 07/28/20171.00008/14/2013 10,027,900.00 1.2013137EADJ5 330

1.045Federal Home Loan Mtg Corp13CCT006 10,000,000.00 9,997,709.10 03/08/20171.00008/14/2013 10,021,600.00 1.0313137EADC0 188

0.793Federal Home Loan Mtg Corp13CCT008 10,000,000.00 9,999,469.60 10/14/20160.87508/19/2013 10,005,800.00 0.7823137EADS5 43

1.345Federal Home Loan Mtg Corp13CCT013 10,000,000.00 9,993,550.04 05/12/20171.25009/05/2013 10,038,500.00 1.3273137EADF3 253

0.915Federal Home Loan Mtg Corp14CCT001 10,000,000.00 9,998,120.54 02/22/20170.87501/22/2014 10,016,400.00 0.9033137EADT3 174

1.093Federal Home Loan Mtg Corp14CCT003 10,000,000.00 9,990,201.41 09/29/20171.00003/10/2014 10,029,200.00 1.0783137EADL0 393

1.396Federal Home Loan Mtg Corp14CCT018 10,000,000.00 9,923,160.38 03/07/20180.87509/10/2014 10,003,500.00 1.3773137EADP1 552

1.146Federal Home Loan Mtg Corp16CCT009 10,000,000.00 9,994,585.09 04/15/20191.12505/19/2016 10,044,400.00 1.1303137EADZ9 956

1.244Federal National Mtg Assn13CCT012 20,000,000.00 19,984,767.27 04/27/20171.12508/27/2013 20,125,400.00 1.2273135G0JA2 238

1.204Federal National Mtg Assn14CCT014 10,000,000.00 9,962,931.71 10/26/20170.87506/18/2014 10,011,900.00 1.1873135G0PQ0 420

1.291Federal National Mtg Assn14CCT015 10,000,000.00 9,947,116.72 12/20/20170.87506/18/2014 10,012,300.00 1.2743135G0RT2 475

1.134Federal National Mtg Assn14CCT016 10,000,000.00 9,974,854.78 08/28/20170.87506/18/2014 10,019,200.00 1.1183135G0MZ3 361

1.445Federal National Mtg Assn14CCT017 10,000,000.00 9,904,744.19 05/21/20180.87509/08/2014 9,998,700.00 1.4253135G0WJ8 627

1.353Federal National Mtg Assn14CCT019 10,000,000.00 9,933,101.55 02/08/20180.87509/10/2014 10,005,100.00 1.3353135G0TG8 525

1.130Federal National Mtg Assn14CCT022 10,000,000.00 9,981,481.20 02/28/20181.13011/12/2014 10,039,100.00 1.1153135G0VC4 545

1.132Federal National Mtg Assn15CCT030 10,000,000.00 9,998,673.83 07/20/20181.12509/16/2015 10,049,500.00 1.1173135G0E33 687

1.206Federal National Mtg Assn15CCT033 10,000,000.00 9,981,923.39 12/14/20181.12511/04/2015 10,040,000.00 1.1893135G0G72 834

1.021Federal National Mtg Assn16CCT006 10,000,000.00 9,994,888.28 02/26/20191.00005/18/2016 9,999,200.00 1.0073135G0J53 908

478,254,240.91 1.043479,798,370.00478,900,000.00485,330,757.30Subtotal and Average 1.058 442

Treasury Coupon Securities

0.946U.S. Treasury13CCT011 20,000,000.00 19,995,377.44 12/31/20160.87508/22/2013 20,030,400.00 0.933912828RX0 121

1.148U.S. Treasury14CCT004 10,000,000.00 9,936,402.18 11/30/20170.62503/10/2014 9,987,100.00 1.132912828UA6 455

1.190U.S. Treasury14CCT005 10,000,000.00 9,942,992.32 12/31/20170.75003/10/2014 10,000,700.00 1.173912828UE8 486

0.784U.S. Treasury14CCT008 10,000,000.00 9,998,764.53 01/15/20170.75003/20/2014 10,011,300.00 0.773912828A91 136

0.757U.S. Treasury14CCT011 10,000,000.00 9,997,333.89 11/15/20160.62503/24/2014 10,005,800.00 0.746912828WF3 75

0.822U.S. Treasury14CCT021 10,000,000.00 9,985,506.18 05/31/20170.62511/12/2014 10,001,100.00 0.811912828SY7 272

Portfolio PORT
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Treasury Coupon Securities

0.928U.S. Treasury15CCT036 10,000,000.00 9,992,593.41 01/31/20180.87511/05/2015 10,017,500.00 0.915912828UJ7 517

1.087U.S. Treasury15CCT037 10,000,000.00 9,960,974.06 07/15/20180.87511/05/2015 10,012,800.00 1.073912828XK1 682

1.114U.S. Treasury15CCT038 10,000,000.00 9,978,026.38 08/15/20181.00011/05/2015 10,035,500.00 1.099912828K82 713

99,787,970.39 0.959100,102,200.00100,000,000.00104,296,663.35Subtotal and Average 0.972 357

Callable Federal Agency Securities

1.000Federal Home Loan Bank15CCT017 10,000,000.00 10,000,000.00 04/27/20181.00004/27/2015 10,007,400.00 0.9863130A55T2 603

1.300Federal Home Loan Bank16CCT010 10,000,000.00 10,000,000.00 11/27/20191.30005/27/2016 10,053,200.00 1.2823130A87F4 1,182

1.300Federal Home Loan Mtg Corp15CCT024 15,000,000.00 15,000,000.00 09/12/20181.30006/12/2015 15,003,150.00 1.2823134G63N1 741

0.970Federal Home Loan Mtg Corp16CCT003 9,400,000.00 9,400,000.00 09/28/20170.97003/28/2016 9,395,300.00 0.9573134G8TD1 392

1.080Federal Home Loan Mtg Corp16CCT007 10,000,000.00 10,000,000.00 05/24/20191.08005/24/2016 10,037,500.00 1.0653134G9NH6 995

1.200Federal National Mtg Assn15CCT031 10,000,000.00 9,993,903.65 09/28/20181.17009/28/2015 9,974,600.00 1.1843136G2MQ7 757

1.200Federal National Mtg Assn15CCT034 10,000,000.00 10,000,000.00 11/28/20181.20011/27/2015 9,998,300.00 1.1843136G2SX6 818

1.350Federal National Mtg Assn16CCT001 10,000,000.00 10,000,000.00 08/26/20191.35002/26/2016 9,983,300.00 1.3323136G3CD5 1,089

1.280Federal National Mtg Assn16CCT002 9,000,000.00 9,000,000.00 05/24/20191.28002/26/2016 8,988,120.00 1.2633136G3BK0 995

1.400Federal National Mtg Assn16CCT004 10,000,000.00 10,000,000.00 03/29/20191.40003/29/2016 9,979,700.00 1.3813136G3FT7 939

1.000Federal National Mtg Assn16CCT014 10,000,000.00 10,000,000.00 07/26/20191.00007/26/2016 9,966,200.00 0.9863136G3M93 1,058

113,393,903.65 1.178113,386,770.00113,400,000.00113,393,789.13Subtotal and Average 1.194 866

Foreign Securities

2.000State of Israel14CCT002 3,000,000.00 3,000,000.00 02/01/20172.00002/15/2014 3,000,000.00 1.97346513E8B1 153

2.052State of Israel15CCT014 3,000,000.00 3,000,000.00 04/01/20182.05004/01/2015 3,000,000.00 2.02446513BY36 577

6,000,000.00 1.9986,000,000.006,000,000.006,000,000.00Subtotal and Average 2.026 365

STAR Ohio Account

0.560STAR OhioSTAR Ohio 139,100,000.00 139,100,000.00 0.56012/31/2013 139,100,000.00 0.552STAR OHIO 1

139,100,000.00 0.552139,100,000.00139,100,000.00109,209,677.42Subtotal and Average 0.560 1

Money Market Accounts

0.420BLACKROCK MONEY MARKETBlackrock MM 0.00 0.00 0.42007/09/2015 0.00 0.414BLACKROCK 1

0.390Morgan Stanley Smith BarneyMORG STAN MM 0.00 0.00 0.39007/10/2015 0.00 0.385MORG STAN MMKT 1

0.00 0.0000.000.00154,290,322.58Subtotal and Average 0.000 0

Portfolio PORT

AP
Run Date: 09/02/2016 - 11:35 PM (PRF_PM2) 7.3.0
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0.9561,078,354,710.37 909,550,000.00 0.969 392910,393,540.00 908,446,270.45Total and Average

Portfolio PORT

AP
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Portfolio Details - Cash
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YTM
360CUSIP Investment #

Purchase
Date

Passbook/Checking Accounts

0.000KEY BANKKey 1,652,269.82 1,652,269.821,652,269.82 0.000KEY 1

0.000PNCPNC 14,513,682.86 14,513,682.8614,513,682.86 0.000PNC 1

0.000US BankUS Bank 731,458.45 731,458.45731,458.45 0.000US BANK 1

0.00

0.9561,078,354,710.37 926,447,411.13 0.969 392

1Average Balance

927,290,951.13 925,343,681.58Total Cash and Investments

Portfolio PORT

AP
Run Date: 09/02/2016 - 11:35 PM (PRF_PM2) 7.3.0
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Stated
Rate

Transaction
Date

August  1, 2016 through August 31, 2016
Activity By Type

Balance

Portfolio Management
Cuyahoga County Treasury

CUSIP Investment # Issuer
Purchases

or Deposits
Redemptions

or Withdrawals

Certificates of Deposit - Bank

37,150,000.00Subtotal

Passbook/Checking Accounts  (Monthly Summary)

KEY BANKKey 366,677,918.27 366,701,857.09KEY

PNCPNC 14,431,069.96 0.00PNC

US BankUS Bank 1,920,587.46 1,988,738.00US BANK

368,690,595.09 0.00Subtotal 383,029,575.69

Commercial Paper Disc. -Amortizing

BNP Paribas CP16CCT019 9,898,377.781.360 08/26/2016 0.0009659BSN1

Credit AG16CCT018 9,940,000.001.200 08/11/2016 0.0022533TP75

0.00 34,760,155.50Subtotal 19,838,377.78

Federal Agency Coupon Securities

Federal Home Loan Bank16CCT017 9,977,600.000.875 08/04/2016 0.003130A8Y72

Federal National Mtg Assn13CCT016 0.000.625 08/26/2016 10,000,000.003135G0YE7

10,000,000.00 478,254,240.91Subtotal 9,977,600.00

Treasury Coupon Securities

U.S. Treasury14CCT010 0.000.625 08/15/2016 10,000,000.00912828VR8

10,000,000.00 99,787,970.39Subtotal 0.00

Callable Federal Agency Securities

113,393,903.65Subtotal

Foreign Securities

6,000,000.00Subtotal

STAR Ohio Account

STAR OhioSTAR Ohio 104,850,875.960.560 25,750,875.96STAR OHIO

25,750,875.96 139,100,000.00Subtotal 104,850,875.96

Money Market Accounts

BLACKROCK MONEY MARKETBlackrock MM 28,091.820.420 231,228,091.82BLACKROCK

Morgan Stanley Smith BarneyMORG STAN MM 26,798.600.390 235,626,798.60MORG STAN MMKT

Portfolio PORT

AP

Run Date: 09/02/2016 - 11:35 PM (PRF_PM3) 7.3.0

Report Ver. 7.3.5
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Stated
Rate

Transaction
Date

August  1, 2016 through August 31, 2016
Activity By Type

Balance

Portfolio Management
Cuyahoga County Treasury

CUSIP Investment # Issuer
Purchases

or Deposits
Redemptions

or Withdrawals

466,854,890.42 0.00Subtotal 54,890.42

908,446,270.45Total 881,296,361.47517,751,319.85

Portfolio PORT

AP

Run Date: 09/02/2016 - 11:35 PM (PRF_PM3) 7.3.0



Cuyahoga County Treasury
Received Interest

Cuyahoga County
2079 E. 9th Street

Cleveland, OH  44115

Sorted by Issuer
Received August  1, 2016 - August 31, 2016

Security
Type

Current
Rate

Par
Value VarianceAmount ReceivedAmount DueDate Due Date  Received

Interest

Issuer CUSIP Investment #

Federal Agricultural Mtg Corp 15CCT00631315PV55 11,500,000.00 0.800FAC 08/23/2016 46,000.00 46,000.00 -08/23/2016

Subtotal 46,000.0046,000.00

Federal Farm Credit Bank 15CCT0293133EE6G0 7,400,000.00 1.150FAC 08/06/2016 42,550.00 42,550.00 -08/06/2016

15CCT0043133EEQM5 10,000,000.00 1.110FAC 08/20/2016 55,500.00 55,500.00 -08/20/2016

Subtotal 98,050.0098,050.00

Federal Home Loan Mtg Corp 14CCT0013137EADT3 10,000,000.00 0.875FAC 08/22/2016 43,750.00 43,750.00 -08/22/2016

Subtotal 43,750.0043,750.00

Federal National Mtg Assn 14CCT0193135G0TG8 10,000,000.00 0.875FAC 08/08/2016 43,750.00 43,750.00 -08/08/2016

13CCT0163135G0YE7 0.00 0.625FAC 08/26/2016 31,250.00 31,250.00 -08/26/2016

16CCT0013136G3CD5 10,000,000.00 1.350MC2 08/26/2016 67,500.00 67,500.00 -08/26/2016

16CCT0063135G0J53 10,000,000.00 1.000FAC 08/26/2016 50,000.00 50,000.00 -08/26/2016

14CCT0163135G0MZ3 10,000,000.00 0.875FAC 08/28/2016 43,750.00 43,750.00 -08/28/2016

14CCT0223135G0VC4 10,000,000.00 1.130FAC 08/28/2016 56,500.00 56,500.00 -08/28/2016

Subtotal 292,750.00292,750.00

U.S. Treasury 14CCT010912828VR8 0.00 0.625TRC 08/15/2016 31,250.00 31,250.00 -08/15/2016

15CCT038912828K82 10,000,000.00 1.000TRC 08/15/2016 50,000.00 50,000.00 -08/15/2016

Subtotal 81,250.0081,250.00

Total 561,800.00 561,800.00

0.00Total Cash Overpayment

Total Cash Shortfall 0.00

Portfolio PORT

AP

Run Date: 09/09/2016 - 09:52 RI (PRF_RI) 7.1.1

Report Ver. 7.3.5



Security
Type

Current
Rate

Par
Value

Page 2

Amount ReceivedDate  Received

Interest

Issuer

Received August  1, 2016 - August 31, 2016
Received Interest

Cuyahoga County Treasury

CUSIP Investment #

Cash Accounts

BLACKROCK MONEY MARKET Blackrock MMBLACKROCK 0.00 0.420RR2 28,091.8208/12/2016

Subtotal 28,091.82

Morgan Stanley Smith Barney MORG STAN MMMORG STAN MMKT 0.00 0.390RR2 26,798.6008/12/2016

Subtotal 26,798.60

STAR Ohio STAR OhioSTAR OHIO 131,800,000.00 0.560RRP 50,875.9608/31/2016

Subtotal 50,875.96

Total 105,766.38

Portfolio PORT

AP

Run Date: 09/09/2016 - 09:52 RI (PRF_RI) 7.1.1
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Investment Class  Book Value Market Value
Unrealized 
Gain/(Loss)

% Current Mkt 
Value

% Prior Mkt / 
Trailing Ave

Investment 
Policy Limit % Available 

* Bank Deposits 16,897,411.13 16,897,411.13 0.00 1.82% 1.83% 60% 58.17%

* STAR Ohio 139,100,000.00 139,100,000.00 0.00 15.00% 15.06% 60% 44.94%

* 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 37,150,000.00 37,150,000.00 0.00 4.01% 3.44% 20% 16.56%

Commercial Paper /                     
Bankers' Acceptances

34,760,155.50 34,856,200.00 96,044.50 3.76% 3.23% 25% 21.77%

Corporate Notes 0.00 0.00 0.00 0.00% 0.00% 15% 15.00%

Foreign Notes 6,000,000.00 6,000,000.00 0.00 0.65% 0.56% 1% 0.44%

Municipal Notes 0.00 0.00 0.00 0.00% 0.00% 10% 10.00%

Federal Agency - Bullets 478,254,240.91 479,798,370.00 1,544,129.09 51.74% 44.42% 100% 55.58%

Federal Agency - Callables 113,393,903.65 113,386,770.00 (7,133.65) 12.23% 10.50% 40% 29.50%

Federal Agency - Discount Notes 0.00 0.00 0.00 0.00% 0.00% 100% 100.00%

U.S Treasury Securities 99,787,970.39 100,102,200.00 314,229.61 10.80% 9.27% 100% 90.73%

TOTAL HOLDINGS 925,343,681.58     927,290,951.13     1,947,269.55         100.00%

Prior Day Market Value 923,716,065.39     
 

12 Month Trailing Avg 1,080,033,592.00  

Portfolio Compliance Report
August 31, 2016

* 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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