CUYAHOGA COUNTY
DEPARTMENT OF THE TREASURER
W. Christopher Murray Il, Treasurer

To: Investment Advisory Committee

From: Joseph Farris, Investment & Cash Management Officer
Date: October 12, 2016

Re: Cuyahoga County Treasury Investment Reports

Reports reflect Month-End September 2016

Included are the following:

Investment Portfolio Summary
Investment Portfolio Detail
Monthly Activity

Received Interest Summary
Portfolio Compliance

cc: Investment Advisory Working Group

2079 East 9t Street — Cleveland, Ohio 44115
Phone Number: 216-443-7400 Fax Number: 216-443-7463




Cuyahoga County Treasury
Portfolio Management

Portfolio Summary
September 30, 2016

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 29,900,000.00 29,900,000.00 29,900,000.00 3.27 182 181 0.250 0.253
Commercial Paper Disc. -Amortizing 35,000,000.00 34,798,700.00 34,794,822.18 3.81 235 175 1.211 1.228
Federal Agency Coupon Securities 468,900,000.00 469,926,840.00 468,288,023.42 51.23 1,111 468 1.075 1.090
Treasury Coupon Securities 100,000,000.00 100,130,370.00 99,802,837.31 10.92 1,095 327 0.959 0.972
Callable Federal Agency Securities 100,190,000.00 100,066,165.00 100,151,587.35 10.96 1,065 886 1.110 1.125
Foreign Securities 6,000,000.00 6,000,000.00 6,000,000.00 0.66 1,089 335 1.998 2.026
STAR Ohio Account 175,100,000.00 175,100,000.00 175,100,000.00 19.16 1 1 0.612 0.620
Investments 915,090,000.00 915,922,075.00 914,037,270.26 100.00% 828 387 0.962 0.975
Cash 17,489,684.38 17,489,684.38 17,489,684.38 1 1 0.000 0.000
Total Cash and Investments 932,579,684.38 933,411,759.38 931,526,954.64 828 387 0.962 0.975

Month Ending

Fiscal Year To Date

Current Year Interest

Actual 814,332.45 6,007,106.59

Accrued 738,954.24 6,830,840.86
Average Daily Balance

With Cash 923,978,866.45 1,098,344,909.80

Without Cash 905,380,111.17 1,048,305,714.74
Effective Rate of Return

With Cash 0.97% 0.83%

Without Cash 0.99% 0.87%

U W %1 1ol

W. Christopher Murra}lll Treasuref

/

Disclaimer - Cuyahoga County utilizes the cash basis accounting method; however the Effective Rate of Return is calculated using the accrual basis. Reporting on
an accrual basis is industry standard to measure performance. Actual and accrued interest, and with and without cash, amounts are reflected for reporting purposes.



Cuyahoga County Treasury
Portfolio Management
Portfolio Details - Investments
September 30, 2016

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
16CD006 16CD006 First Federal of Lakewood 09/30/2016 7,000,000.00 7,000,000.00 7,000,000.00 0.250 0.250 0.253 181 03/31/2017
16CD004 16CD004 KEY BANK 09/30/2016 16,700,000.00 16,700,000.00 16,700,000.00 0.250 0.250 0.253 181 03/31/2017
16CD005 16CD005 KEY BANK 09/30/2016 6,200,000.00 6,200,000.00 6,200,000.00 0.250 0.250 0.253 181 03/31/2017

Subtotal and Average 36,908,333.33 29,900,000.00 29,900,000.00 29,900,000.00 0.250 0.253 181
Commercial Paper Disc. -Amortizing
06366GPN3 16CCTO016 Bank of Montreal CP 07/28/2016 5,000,000.00 4,978,850.00 4,978,000.00 1.100 1.129 1.145 144 02/22/2017
09659BSN1 16CCTO019 BNP Paribas CP 08/26/2016 10,000,000.00 9,910,700.00 9,911,977.78 1.360 1.395 1414 233 05/22/2017
22533TP75 16CCTO018 Credit AG 08/11/2016 10,000,000.00 9,959,400.00 9,957,000.00 1.200 1.207 1.224 129 02/07/2017
46640PQA4 16CCTO013 JP Morgan CP 06/14/2016 5,000,000.00 4,979,050.00 4,976,444.43 1.060 1.083 1.098 160 03/10/2017
46640PRH8 16CCTO015 JP Morgan CP 07/22/2016 5,000,000.00 4,970,700.00 4,971,399.97 1.040 1.065 1.079 198 04/17/2017
Subtotal and Average 34,778,066.62 35,000,000.00 34,798,700.00 34,794,822.18 1.211 1.228 175

Federal Agency Coupon Securities
31315PV55 15CCTO006 Federal Agricultural Mtg Corp 02/23/2015 11,500,000.00 11,501,150.00 11,500,000.00 0.800 0.789  0.800 145 02/23/2017
3132X0AL5 15CCT025 Federal Agricultural Mtg Corp 06/03/2015 10,000,000.00 10,017,700.00 9,992,802.23 1.100 1.128 1.144 608 06/01/2018
3133ECWV2 13CCT010 Federal Farm Credit Bank 08/22/2013 10,000,000.00 10,010,200.00 9,997,432.41 0.875 1.004 1.018 67 12/07/2016
3133EEBU3 14CCT023 Federal Farm Credit Bank 12/05/2014 10,000,000.00 10,003,500.00 9,999,077.25 0.600 0.669 0.678 44 11/14/2016
3133EEQM5 15CCT004 Federal Farm Credit Bank 02/20/2015 10,000,000.00 10,028,700.00 10,000,000.00 1.110 1.095 1.110 507 02/20/2018
3133EERM4 15CCTO009 Federal Farm Credit Bank 03/03/2015 10,000,000.00 10,002,500.00 10,000,000.00 0.570 0.562 0.570 2 10/03/2016
3133EETEO 15CCT011 Federal Farm Credit Bank 03/12/2015 10,000,000.00 10,052,800.00 9,999,276.39 1.125 1.115 1.130 527 03/12/2018
3133EEQX1 15CCT012 Federal Farm Credit Bank 03/09/2015 10,000,000.00 10,031,100.00 9,999,343.01 1.000 0.993 1.007 359 09/25/2017
3133EEWH9 15CCTO015 Federal Farm Credit Bank 04/02/2015 10,000,000.00 10,032,500.00 9,997,345.09 1.000 1.004 1.018 548 04/02/2018
3133EEJ50 15CCTO018 Federal Farm Credit Bank 05/11/2015 10,000,000.00 10,026,900.00 9,987,986.48 1.030 1.091 1.106 587 05/11/2018
3133EE6GO 15CCT029 Federal Farm Credit Bank 09/16/2015 7,400,000.00 7,424,790.00 7,397,492.18 1.150 1.153 1.169 674 08/06/2018
3133EFX69 16CCTO005 Federal Farm Credit Bank 04/21/2016 10,000,000.00 10,013,600.00 10,000,000.00 0.960 0.947 0.960 734 10/05/2018
3133EF5X1 16CCTO008 Federal Farm Credit Bank 05/19/2016 10,000,000.00 10,021,700.00 9,999,474.44 1.100 1.087 1.102 944 05/03/2019
313383PN5 13CCTO007 Federal Home Loan Bank 08/14/2013 10,000,000.00 10,052,800.00 9,995,761.45 1.125 1.172 1.188 251 06/09/2017
3130A0C65 13CCT018 Federal Home Loan Bank 12/13/2013 10,000,000.00 10,006,900.00 9,997,791.23 0.625 0.708 0.718 88 12/28/2016
3130A3HF4 15CCTO005 Federal Home Loan Bank 02/18/2015 10,000,000.00 10,050,000.00 9,999,281.29 1.125 1115 1131 433 12/08/2017
3130A4GJ5 15CCTO010 Federal Home Loan Bank 02/27/2015 10,000,000.00 10,052,300.00 9,997,720.21 1.125 1.124 1.140 571 04/25/2018
3130A4KD3 15CCTO013 Federal Home Loan Bank 03/09/2015 10,000,000.00 10,015,000.00 9,997,564.17 0.750 0.795 0.806 159 03/09/2017
3130A5DQ9 15CCT020 Federal Home Loan Bank 05/20/2015 10,000,000.00 10,043,700.00 9,999,231.92 1.200 1.188 1.204 719 09/20/2018
3130A5JK6 15CCT026 Federal Home Loan Bank 06/12/2015 10,000,000.00 10,024,500.00 9,997,833.21 1.100 1.098 1.113 619 06/12/2018
3130A6AE7 15CCT028 Federal Home Loan Bank 09/16/2015 10,000,000.00 10,050,900.00 9,986,370.41 1.125 1.180 1.196 713 09/14/2018

Run Date: 10/04/2016 - 11:06

Portfolio PORT

AP

PM (PRF_PM2) 7.3.0

Report Ver. 7.3.5



Cuyahoga County Treasury
Portfolio Management
Portfolio Details - Investments
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Purchase Stated YTM YTM Daysto Maturity
CUsSIP Investment # Issuer Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Federal Agency Coupon Securities
3130A5EPO 15CCT042 Federal Home Loan Bank 12/28/2015 10,000,000.00 10,009,000.00 9,976,053.32 0.625 0.976  0.989 241 05/30/2017
3130A8BD4 16CCTO011 Federal Home Loan Bank 05/27/2016 3,000,000.00 3,016,860.00 2,994,939.26 0.875 0.960 0.973 636 06/29/2018
3130A8BD4 16CCTO012 Federal Home Loan Bank 05/27/2016 7,000,000.00 7,039,340.00 6,985,911.76 0.875 0.978 0.992 636 06/29/2018
3130A8Y72 16CCTO017 Federal Home Loan Bank 08/04/2016 10,000,000.00 9,968,600.00 9,978,781.13 0.875 0.938 0.951 1,038 08/05/2019
3130A9EP2 16CCT022 Federal Home Loan Bank 09/16/2016 10,000,000.00 10,001,400.00 9,995,857.80 1.000 1.000 1.014 1,090 09/26/2019
3137EADH9 13CCTO004 Federal Home Loan Mtg Corp 07/08/2013 20,000,000.00 20,039,800.00 19,951,718.80 1.000 1.316 1.334 271 06/29/2017
3137EADJ5S 13CCTO005 Federal Home Loan Mtg Corp 08/14/2013 10,000,000.00 9,982,900.00 9,982,480.34 1.000 1.201 1.218 300 07/28/2017
3137EADCO 13CCT006 Federal Home Loan Mtg Corp 08/14/2013 10,000,000.00 10,020,100.00 9,998,076.63 1.000 1.031 1.045 158 03/08/2017
3137EADSS5 13CCTO008 Federal Home Loan Mtg Corp 08/19/2013 10,000,000.00 10,001,800.00 9,999,839.65 0.875 0.782 0.793 13 10/14/2016
3137EADF3 13CCTO013 Federal Home Loan Mtg Corp 09/05/2013 10,000,000.00 10,002,400.00 9,994,320.95 1.250 1.327 1.345 223 05/12/2017
3137EADT3 14CCTO001 Federal Home Loan Mtg Corp 01/22/2014 10,000,000.00 10,016,700.00 9,998,450.27 0.875 0.903 0.915 144 02/22/2017
3137EADLO 14CCTO003 Federal Home Loan Mtg Corp 03/10/2014 10,000,000.00 10,034,300.00 9,990,959.03 1.000 1.078 1.093 363 09/29/2017
3137EADP1 14CCTO018 Federal Home Loan Mtg Corp 09/10/2014 10,000,000.00 10,006,100.00 9,927,382.34 0.875 1.377 1.396 522 03/07/2018
3137EADZ9 16CCTO009 Federal Home Loan Mtg Corp 05/19/2016 10,000,000.00 10,047,900.00 9,994,757.17 1.125 1.130 1.146 926 04/15/2019
3135G0JA2 13CCT012 Federal National Mtg Assn 08/27/2013 20,000,000.00 20,059,200.00 19,986,703.64 1.125 1.227 1.244 208 04/27/2017
3135G0PQO0 14CCT014 Federal National Mtg Assn 06/18/2014 10,000,000.00 10,006,800.00 9,965,611.34 0.875 1.187 1.204 390 10/26/2017
3135GORT2 14CCTO015 Federal National Mtg Assn 06/18/2014 10,000,000.00 10,012,700.00 9,950,499.45 0.875 1.274 1.291 445 12/20/2017
3135G0MZ3 14CCTO016 Federal National Mtg Assn 06/18/2014 10,000,000.00 10,022,700.00 9,976,967.83 0.875 1.118 1.134 331 08/28/2017
3135G0WJ8 14CCTO017 Federal National Mtg Assn 09/08/2014 10,000,000.00 10,005,300.00 9,909,353.34 0.875 1425 1445 597 05/21/2018
3135G0TG8 14CCT019 Federal National Mtg Assn 09/10/2014 10,000,000.00 10,012,200.00 9,936,983.47 0.875 1335 1.353 495 02/08/2018
3135G0VC4 14CCT022 Federal National Mtg Assn 11/12/2014 10,000,000.00 10,036,100.00 9,982,515.77 1.130 1.115 1.130 515 02/28/2018
3135GOE33 15CCTO030 Federal National Mtg Assn 09/16/2015 10,000,000.00 10,053,800.00 9,998,732.42 1.125 1.117 1.132 657 07/20/2018
3135G0G72 15CCT033 Federal National Mtg Assn 11/04/2015 10,000,000.00 10,054,500.00 9,982,582.32 1.125 1.189 1.206 804 12/14/2018
3135G0J53 16CCT006 Federal National Mtg Assn 05/18/2016 10,000,000.00 10,013,700.00 9,995,059.62 1.000 1.007 1.021 878 02/26/2019
3135G0P49 16CCT023 Federal National Mtg Assn 09/23/2016 10,000,000.00 9,999,400.00 9,991,702.40 1.000 1.015 1.029 1,061 08/28/2019

Subtotal and Average 475,607,278.62 468,900,000.00 469,926,840.00 468,288,023.42 1.075 1.090 468

Treasury Coupon Securities
912828RX0 13CCTO011 U.S. Treasury 08/22/2013 20,000,000.00 20,028,000.00 19,996,523.53 0.875 0.933 0.946 91 12/31/2016
912828UA6 14CCTO004 U.S. Treasury 03/10/2014 10,000,000.00 9,992,570.00 9,940,595.44 0.625 1.132 1.148 425 11/30/2017
912828UE8 14CCTO005 U.S. Treasury 03/10/2014 10,000,000.00 10,004,600.00 9,946,511.31 0.750 1.173 1.190 456 12/31/2017
912828A91 14CCTO008 U.S. Treasury 03/20/2014 10,000,000.00 10,012,500.00 9,999,037.06 0.750 0.773 0.784 106 01/15/2017
912828WF3 14CCTO011 U.S. Treasury 03/24/2014 10,000,000.00 10,004,200.00 9,998,400.34 0.625 0.746  0.757 45 11/15/2016
912828SY7 14CCT021 U.S. Treasury 11/12/2014 10,000,000.00 10,003,500.00 9,987,104.76 0.625 0.811 0.822 242 05/31/2017
912828UJ7 15CCTO036 U.S. Treasury 11/05/2015 10,000,000.00 10,022,200.00 9,993,023.19 0.875 0.915 0.928 487 01/31/2018

Run Date: 10/04/2016 - 11:06

Portfolio PORT

AP

PM (PRF_PM2) 7.3.0
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Average Purchase Stated YTM YTM Daysto Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Treasury Coupon Securities
912828XK1 15CCTO037 U.S. Treasury 11/05/2015 10,000,000.00 10,019,500.00 9,962,690.74 0.875 1.073 1.087 652 07/15/2018
912828K82 15CCTO038 U.S. Treasury 11/05/2015 10,000,000.00 10,043,300.00 9,978,950.94 1.000 1.099 1.114 683 08/15/2018
Subtotal and Average 99,795,651.64 100,000,000.00 100,130,370.00 99,802,837.31 0.959 0.972 327
Callable Federal Agency Securities
3130A55T2 15CCTO017 Federal Home Loan Bank 04/27/2015 10,000,000.00 9,982,000.00 10,000,000.00 1.000 0.986 1.000 573 04/27/2018
3130A87F4 16CCTO010 Federal Home Loan Bank 05/27/2016 10,000,000.00 10,026,400.00 10,000,000.00 1.300 1.282 1300 1,152 11/27/2019
3134G8TD1 16CCTO003 Federal Home Loan Mtg Corp 03/28/2016 9,400,000.00 9,392,950.00 9,400,000.00 0.970 0.957 0.970 362 09/28/2017
3134G9NH6 16CCTO007 Federal Home Loan Mtg Corp 05/24/2016 10,000,000.00 9,946,600.00 10,000,000.00 1.080 1.065 1.080 965 05/24/2019
3134G92B2 16CCT020 Federal Home Loan Mtg Corp 09/02/2016 10,000,000.00 9,995,000.00 9,980,184.91 0.950 1.022 1.036 851 01/30/2019
3136G2SX6 15CCT034 Federal National Mtg Assn 11/27/2015 10,000,000.00 10,007,000.00 10,000,000.00 1.200 1.184 1.200 788 11/28/2018
3136G3CD5 16CCTO001 Federal National Mtg Assn 02/26/2016 10,000,000.00 9,972,400.00 10,000,000.00 1.350 1.332 1.350 1,059 08/26/2019
3136G3BK0 16CCT002 Federal National Mtg Assn 02/26/2016 9,000,000.00 8,974,710.00 9,000,000.00 1.280 1.263 1.280 965 05/24/2019
3136G3M93 16CCTO014 Federal National Mtg Assn 07/26/2016 10,000,000.00 9,985,000.00 10,000,000.00 1.000 0.986 1.000 1,028 07/26/2019
3136G3W84 16CCT021 Federal National Mtg Assn 09/16/2016 11,790,000.00 11,784,105.00 11,771,402.44 1.000 1.041 1.055 1,061 08/28/2019
Subtotal and Average 117,760,780.95 100,190,000.00 100,066,165.00 100,151,587.35 1.110 1.125 886
Foreign Securities
46513E8B1 14CCTO002 State of Israel 02/15/2014 3,000,000.00 3,000,000.00 3,000,000.00 2.000 1.973 2.000 123 02/01/2017
46513BY36 15CCTO014 State of Israel 04/01/2015 3,000,000.00 3,000,000.00 3,000,000.00 2.050 2.024 2.052 547 04/01/2018
Subtotal and Average 6,000,000.00 6,000,000.00 6,000,000.00 6,000,000.00 1.998 2.026 335
STAR Ohio Account
STAR OHIO STAR Ohio STAR Ohio 12/31/2013 175,100,000.00 175,100,000.00 175,100,000.00 0.620 0.612 0.620 1
Subtotal and Average 134,530,000.00 175,100,000.00 175,100,000.00 175,100,000.00 0.612 0.620 1
Money Market Accounts
BLACKROCK Blackrock MM BLACKROCK MONEY MARKET 07/09/2015 0.00 0.00 0.00 0.420 0.414 0.420 1
MORG STAN MMKT MORG STAN MM Morgan Stanley Smith Barney 07/10/2015 0.00 0.00 0.00 0.390 0.385 0.390 1
Subtotal and Average 0.00 0.00 0.00 0.00 0.000 0.000 0

Run Date: 10/04/2016 - 11:06

Portfolio PORT

AP

PM (PRF_PM2) 7.3.0
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Average Purchase Stated YTM  YTM Days to
cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate 360 365 Maturity
Total and Average 923,978,866.45 915,090,000.00 915,922,075.00 914,037,270.26 0.962 0.975 387

Run Date: 10/04/2016 - 11:06

Portfolio PORT

AP
PM (PRF_PM2) 7.3.0



Cuyahoga County Treasury

Portfolio Management
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Average Purchase Stated YTM  YTM Days to
CuUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity
Passbook/Checking Accounts

KEY Key KEY BANK 1,687,696.55 1,687,696.55 1,687,696.55 0.000 0.000 1
PNC PNC PNC 15,220,618.13 15,220,618.13 15,220,618.13 0.000 0.000 1
US BANK US Bank US Bank 581,369.70 581,369.70 581,369.70 0.000 0.000 1
Average Balance 0.00 1

932,579,684.38 933,411,759.38 931,526,954.64 0.962 0.975 387

Total Cash and Investments

Run Date: 10/04/2016 - 11:06

923,978,866.45

Portfolio PORT
AP
PM (PRF_PM2) 7.3.0
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Stated Transaction Purchases Redemptions

CusIP Investment # Issuer Rate Date or Deposits or Withdrawals Balance
Certificates of Deposit - Bank
16CD003 16CD003 First Federal of Lakewood 0.250  09/30/2016 0.00 7,750,000.00
16CDO006 16CDO006 First Federal of Lakewood 0.250  09/30/2016 7,000,000.00 0.00
16CD001 16CD001 KEY BANK 0.250  09/30/2016 0.00 20,200,000.00
16CD002 16CD002 KEY BANK 0.250  09/30/2016 0.00 9,200,000.00
16CD004 16CD004 KEY BANK 0.250  09/30/2016 16,700,000.00 0.00
16CDO005 16CDO005 KEY BANK 0.250  09/30/2016 6,200,000.00 0.00

Subtotal 29,900,000.00 37,150,000.00 29,900,000.00
Passbook/Checking Accounts (Monthly Summary)
KEY Key KEY BANK 44,616,184.10 44,580,757.37
PNC PNC PNC 706,935.27 0.00
US BANK US Bank US Bank 1,926,632.29 2,076,721.04

Subtotal 47,249,751.66 46,657,478.41 0.00
Commercial Paper Disc. -Amortizing

Subtotal 34,794,822.18
Federal Agency Coupon Securities
3133EENDS8 15CCTO008 Federal Farm Credit Bank 0.420  09/06/2016 0.00 10,000,000.00
3130A2T97 14CCT020 Federal Home Loan Bank 0.500 09/28/2016 0.00 10,000,000.00
3130A2T97 14CCT024 Federal Home Loan Bank 0.500  09/28/2016 0.00 10,000,000.00
3130A9EP2 16CCT022 Federal Home Loan Bank 1.000 09/16/2016 9,995,800.00 0.00
3135G0P49 16CCT023 Federal National Mtg Assn 1.000 09/23/2016 9,991,639.00 0.00

Subtotal 19,987,439.00 30,000,000.00 468,288,023.42
Treasury Coupon Securities

Subtotal 99,802,837.31
Callable Federal Agency Securities
3134G63N1 15CCT024 Federal Home Loan Mtg Corp 1.300 09/12/2016 0.00 15,000,000.00
3134G92B2 16CCT020 Federal Home Loan Mtg Corp 0.950  09/02/2016 9,979,500.00 0.00
3136G2MQ7 15CCTO031 Federal National Mtg Assn 1.170  09/28/2016 0.00 9,994,124.00
3136G3FT7 16CCT004 Federal National Mtg Assn 1.400 09/29/2016 0.00 10,000,000.00
3136G3W84 16CCT021 Federal National Mtg Assn 1.000 09/16/2016 11,771,136.00 0.00

Run Date: 10/04/2016 - 11:06

Portfolio PORT

AP
PM (PRF_PM3) 7.3.0
Report Ver. 7.3.5
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Stated Transaction Purchases Redemptions

CusIP Investment # Issuer Rate Date or Deposits or Withdrawals Balance

Subtotal 21,750,636.00 34,994,124.00 100,151,587.35
Foreign Securities

Subtotal 6,000,000.00
STAR Ohio Account
STAR OHIO STAR Ohio STAR Ohio 0.620 127,664,938.65 91,664,938.65

Subtotal 127,664,938.65 91,664,938.65 175,100,000.00
Money Market Accounts

Subtotal 0.00

Run Date: 10/04/2016 - 11:06

Total

246,552,765.31

240,466,541.06

914,037,270.26

Portfolio PORT

AP
PM (PRF_PM3) 7.3.0



Cuyahoga County
Cuyahoga County Treasury 2079 E. 9th Street

Received Interest Cleveland, OH 44115
Sorted by Issuer
Received September 1, 2016 - September 30, 2016

) Interest
Security Par  Current
Issuer CUSIP Investment # Type Value Rate Date Due Date Received Amount Due Amount Received Variance
Federal Farm Credit Bank 3133EENDS8 15CCTO008 FAC 0.00 0.420 09/06/2016 09/06/2016 21,000.00 21,000.00 -
3133EETEO 15CCT011 FAC 10,000,000.00 1.125 09/12/2016 09/12/2016 56,250.00 56,250.00 -
3133EEQX1 15CCT012 FAC 10,000,000.00 1.000 09/25/2016 09/25/2016 50,000.00 50,000.00 -
Subtotal 127,250.00 127,250.00
First Federal of Lakewood 16CD003 16CD003 BCD 7,750,000.00 0.250 09/30/2016 09/30/2016 9,719.09 9,719.09 -
Subtotal 9,719.09 9,719.09
Federal Home Loan Bank 3130A4KD3 15CCTO013 FAC 10,000,000.00 0.750  09/09/2016 09/09/2016 37,500.00 37,500.00 -
3130A6AE7 15CCT028 FAC 10,000,000.00 1.125 09/14/2016 09/14/2016 56,250.00 56,250.00 -
3130A5DQ9 15CCT020 FAC 10,000,000.00 1.200 09/20/2016 09/20/2016 60,000.00 60,000.00 -
3130A9EP2 16CCTO022 FAC 10,000,000.00 1.000 09/26/2016 09/26/2016 4,722.22 4,722.22 -
3130A2T97 14CCT020 FAC 0.00 0.500 09/28/2016 09/28/2016 25,000.00 25,000.00 -
3130A2T97 14CCT024 FAC 0.00 0.500 09/28/2016 09/28/2016 25,000.00 25,000.00 -
Subtotal 208,472.22 208,472.22
Federal Home Loan Mtg Corp 3137EADP1 14CCTO018 FAC 10,000,000.00 0.875 09/07/2016 09/07/2016 43,750.00 43,750.00 -
3137EADCO 13CCTO006 FAC 10,000,000.00 1.000 09/08/2016 09/08/2016 50,000.00 50,000.00 -
3134G63N1 15CCT024 mc2 0.00 1.300 09/12/2016 09/12/2016 48,750.00 48,750.00 -
3134G8TD1 16CCTO003 Mc2 9,400,000.00 0.970 09/28/2016 09/28/2016 45,590.00 45,590.00 -
3137EADLO 14CCTO003 FAC 10,000,000.00 1.000 09/29/2016 09/29/2016 50,000.00 50,000.00 -
Subtotal 238,090.00 238,090.00
Federal National Mtg Assn 3136G2MQ7 15CCT031 mc2 0.00 1.170 09/28/2016 09/28/2016 58,500.00 58,500.00 -
3136G3FT7 16CCT004 Mc2 0.00 1.400 09/29/2016 09/29/2016 70,000.00 70,000.00 -
Subtotal 128,500.00 128,500.00
KEY BANK 16CD001 16CD001 BCD 20,200,000.00 0.250 09/30/2016 09/30/2016 25,670.83 25,670.83 -
16CD002 16CD002 BCD 9,200,000.00 0.250 09/30/2016 09/30/2016 11,691.66 11,691.66 -
Subtotal 37,362.49 37,362.49
Portfolio PORT
AP
Run Date: 10/04/2016 - 11:07 RI (PRF_RI) 7.1.1

Report Ver. 7.3.5



Cuyahoga County Treasury
Received Interest

Received September 1, 2016 - September 30, 2016 Page 2
Security Par  Current Interest
Issuer CUSsIP Investment # Type Value Rate Date Due Date Received Amount Due Amount Received Variance

Run Date: 10/04/2016 - 11:07

Total
Total Cash Overpayment

Total Cash Shortfall

749,393.80
0.00

0.00

749,393.80

Portfolio PORT
AP

RI (PRF_RI) 7.1.1
Report Ver. 7.3.5



Cuyahoga County Treasury
Received Interest

Received September 1, 2016 - September 30, 2016 Page 3
Security Par  Current Interest
Issuer CUSsIP Investment # Type Value Rate Date Received Amount Received
Cash Accounts
STAR Ohio STAR OHIO STAR Ohio RRP 171,100,000.00 0.620 09/30/2016 64,938.65
Subtotal 64,938.65
Total 64,938.65
Portfolio PORT
AP
Run Date: 10/04/2016 - 11:07 RI (PRF_RI) 7.1.1

Report Ver. 7.3.5



Portfolio Compliance Report
September 30, 2016

Investment Class Book Value Market Value g;:safjsg: = CLL?UHEE Mkt [?rz:liicr)l;hg\li/te/ ILZ\;E:S\:TiEr}:itt % Available
* Bank Deposits 17,489,684.38 17,489,684.38 0.00 1.87% 1.86% 60% 58.14%
* STAR Ohio 175,100,000.00 175,100,000.00 0.00 18.76% 18.66% 60% 41.34%
* 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 29,900,000.00 29,900,000.00 0.00 3.20% 2.78% 20% 17.22%
Commercial Paper / 34,794,822.18 34,798,700.00 3,877.82 3.73% 3.23% 25% 21.77%
Bankers' Acceptances
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 0.64% 0.56% 1% 0.44%
Municipal Notes 0.00 0.00 0.00 0.00% 0.00% 10% 10.00%
Federal Agency - Bullets 468,288,023.42 469,926,840.00 1,638,816.58 50.35% 43.65% 100% 56.35%
Federal Agency - Callables 100,151,587.35 100,066,165.00 (85,422.35) 10.72% 9.30% 40% 30.70%
Federal Agency - Discount Notes 0.00 0.00 0.00 0.00% 0.00% 100% 100.00%
U.S Treasury Securities 99,802,837.31 100,130,370.00 327,532.69 10.73% 9.30% 100% 90.70%
TOTAL HOLDINGS 931,526,954.64 933,411,759.38 1,884,804.74 100.00%

Prior Day Market Value

938,457,662.18

12 Month Trailing Avg

1,076,516,909.74

Asset Allocation

* Bank Deposits

U.S Treasury
Securities

Federal Agency -
Callables
10.72%

1.87%

10.73N \

Federal Agency - Bullets
50.35%

* STAR Ohio
18.76%

Certificates of
Deposit
3.20%

Commercial
Paper /
Bankers'
Acceptances
3.73%

Foreign Notes
0.64%

* 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.

Federal Agency Breakdown

Federal Home
Loan Bank
24.62%

Federal Agriculture
Mortgage Assoc.
3.78%

Federal Farm |
Credit Bank
18.89%

Federal Home Loan
Mortgage Corp

22.72% Federal National

Mortgage Assoc.
30.00%
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