
UNAUDITED

(B) (C) (D) (E) (F)

Investments Held by the Total Write-Downs =(B)-(C)+(D)+(E)

Not Exposed Counterparty Total Cost-Based Purchased for 

to Custodial and Not in the Carrying Valuation Accrued Amortization Unrealized 

Investment Type Credit Risk State's Name Total Amount includes PAI) Interest (PAI) of Premiums Gain/(Loss)

 (stated at FV-

trade date basis) 

 (stated at cost-

trade date basis) (trade date basis) (trade date basis)

U.S. Government Obligations.............. 449,930,500$      -$                      449,930,500$      449,930,500$     449,952,028$      -$                      (21,528)$             

U.S. Agency Obligations..................... 4,485,948,218     -                        4,485,948,218     4,498,948,218    4,496,321,285     -                        2,626,933           

Commercial Paper.............................. 494,921,535        -                        494,921,535        494,921,535       494,921,535        -                        -                         

Victory Fed Money Market-Sweep*..... 59,762,692        59,762,692          59,762,692         59,762,692          -                        -                         

Israel Bonds....................................... 25,000,000          -                        25,000,000          25,000,000         25,000,000          -                        -                         

5,455,800,253     59,762,692        5,515,562,944     5,528,562,944    5,525,957,539     -                        -                        2,605,406           

Investments Not Subject to Custodial 

Credit Risk by Their Nature:

STAR Ohio......................................... 467,480,476        -                        467,480,476        467,480,476       467,480,476        -                        -                        -                         

Money Market Funds.......................... 876,129,354        -                        876,129,354        876,129,354       876,129,354        -                        -                        -                         

Total Investments............................... 6,799,410,082$   59,762,692$      6,859,172,774$   6,872,172,774$   6,869,567,368     -$                      -$                      2,605,406$         

                                               Add:.... 540,874,833        

18,960,000          

315,548,700        

5,180,500           

55,500,000          

1,112,127           

51,842,377          

7,000,000           

                                               Add:.... 25,101,563          

Subtract: (25,101,563)        

Subtract: (13,000,000)        

7,852,585,906$   

Prepared by: Swati Chandorkar

Treasurer of State's Accounting Department

Date: 07/22/10

Phone: 466.2773

E-Mail: swati.chandorkar@tos.ohio.gov

Schedule H-2

TREASURER OF STATE

STATE FUNDS-INVESTMENTS

CARRYING AMOUNT, CUSTODIAL CREDIT RISK AND UNREALIZED GAIN/(LOSS)

(EXCLUDING LOTTERY COMMISSION'S STRUCTURED INVESTMENTS)

AS OF JUNE 30, 2010

Investment Trade Receivables @ 6/30/10: (CUSIP # 3136FMS96)...........................

(A)

 (stated at FV-settlement date basis)

Investment Trade Receivables @ 6/30/10: (CUSIP # 912828NLO)...........................

Investment Trade Receivables @ 6/30/10: (CUSIP # 912828NLO)...........................

Lottery Structured(302 & 305) @ Cost (Settlement Basis)........................................

Certificates of Deposit- BidOhio (304).......................................................................

Total Investments per Schedule H-1.........................................................................

C/D's - Save Now (303)...........................................................................................

Linked Deposit (303)................................................................................................

AG-Linked Deposits(303).........................................................................................

Bid Ohio (303)..........................................................................................................

Linked Deposits Housing Link & Eco Link (303)........................................................

AG-Fixed Line of Credit (303)...................................................................................
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UNAUDITED

Investment Summary

(Fair Value-Settlement Basis) 295 296 297 299 300 301 303 304 Total

U.S. Government Obligations:

SLG Demand Deposits.................... -$                        -$                      -$                        -$                      -$                       -$                          

U.S. Treasury Notes........................ -                        -                          -                         -                          -                        -                           

U.S. Treasury Bill............................ 249,938,500        199,992,000       449,930,500          

449,930,500          

U.S. Agency Obligations:

FFCB Adjust Rate Bond.................. -                        -                          -                         5,000,000           40,000,000        -                         45,000,000           

FFCB Discount Note....................... 290,000,000        76,000,000         366,000,000          

FHLB Discount Note........................ 199,990,000        -                        -                          -                         1,130,740,102     1,330,730,102       

FHLMC Discount Note..................... 58,976,400          -                        -                          -                         716,676,625        -                         775,653,025          

FNMA Discount Note....................... 219,562,079        110,979,400      -                          -                         927,262,413        -                         1,257,803,892       

FFCB Debenture............................. -                        -                          -                         -                         -                           

FHLB Debenture............................. 589,799,900        -                          -                         41,329,650        631,129,550          

FHLMC Debenture.......................... -                        -                          -                         -                           

FHLMC Medium Term Note............. -                          -                         -                           

FNMA Debenture............................ -                          -                         -                           

FNMA Medium Term Note............... -                        -                          -                         5,146,900          5,146,900             

FHMLC Zero Coupon Bond............. 74,484,750        74,484,750           

4,485,948,218       

Commercial Paper.............................. -                          -                         494,921,535        494,921,535          

STAR Ohio......................................... 60,765,772          84                      -                          -                         203,593,936        57,883,579        145,237,104       467,480,476          

Israel Bonds....................................... -                        -                          -                         25,000,000        -                         25,000,000           

Money Mkt Funds-Sweep account...... -                        -                          -                         59,762,692          -                         59,762,692           

Money Market Funds(Cash a/c).......... 122,184,776        1,014,419          -                          -                         203,896,370        83,190,916        -                        465,842,873       876,129,354          

Total................................................... 1,251,278,927     186,478,653      -                          -                         4,281,792,172     212,551,045      40,000,000        887,071,978       6,859,172,774       

Add:

C/D's(Bid-Ohio-304)........................ 7,000,000           7,000,000             

LOT Structured Investments (302)... 629,216,138          

Linked Deposits (303)...................... 315,548,700      315,548,700          

AG-Link-Dep (303).......................... 5,180,500          5,180,500             

Bid Ohio (303)................................. 55,500,000        55,500,000           

Linked Deposits-Housing Link (303). 154,923             154,923                

Eco Link (303)................................. 957,204             957,204                

AG-Fixed Line of Credit(303)........... 51,842,377        51,842,377           

Save Now (303)(C/D)...................... 18,960,000        18,960,000           

Mega Millions (305)......................... 126,937,248          

Grand Total............................... 1,251,278,927$   186,478,653$    -$                    -$                    4,281,792,172$   212,551,045$    488,143,704$    894,071,978$     

8,070,469,863$     

2



UNAUDITED

Investment Summary

(Fair Value-Trade Date Basis) 295 296 297 299 300 301 303 304 Total

U.S. Government Obligations: -                           

SLG Demand Deposits.................... -$                        -$                      -$                        -$                      -$                      -$                       -$                          

U.S. Treasury Notes........................ -                          -                        -                          -                         -                          -                        -                        -                           

U.S. Treasury Bill............................ 249,938,500        199,992,000       449,930,500          

449,930,500          

U.S. Agency Obligations:

FFCB Adjust Rate Bond.................. -                          -                        -                          -                         5,000,000           -                        40,000,000        45,000,000           

FFCB Discount Note....................... 290,000,000        76,000,000         366,000,000          

FHLB Discount Note........................ 199,990,000        -                        -                          -                         1,130,740,102     -                        -                        1,330,730,102       

FHLMC Discount Note..................... 58,976,400          -                        -                          -                         716,676,625        -                        -                        775,653,025          

FNMA Discount Note....................... 219,562,079        110,979,400      -                          -                         927,262,413        -                        -                        1,257,803,892       

FFCB Debenture............................. -                          -                        -                          -                         -                        -                           

FHLB Debenture............................. 589,799,900        -                          -                         41,329,650        -                        631,129,550          

FHLMC Debenture.......................... -                        -                          -                         -                        -                           

FHLMC Medium Term Note............. -                          -                          -                         -                        -                           

FNMA Debenture............................ -                          -                         13,000,000        -                        13,000,000           

FNMA Medium Term Note............... -                          -                        -                          -                         5,146,900          -                        5,146,900             

FHMLC Zero Coupon Bond………... 74,484,750        74,484,750           

4,498,948,218       

Commercial Paper.............................. -                          -                         494,921,535        -                        494,921,535          

STAR Ohio......................................... 60,765,772          84                      -                          -                         203,593,936        57,883,579        -                        145,237,104       467,480,476          

Israel Bonds....................................... -                          -                        -                          -                         25,000,000        -                        25,000,000           

Money Market Funds-Sweep A/C....... -                          -                        -                          -                         59,762,692          -                        59,762,692           

Money Market Funds (Cash A/c)........ 122,184,776        1,014,419          -                          -                         203,896,370        83,190,916        -                        465,842,873       876,129,354          

Total................................................... 1,251,278,927     186,478,653      -                          -                         4,281,792,172     225,551,045      40,000,000        887,071,978       6,872,172,774       

Add:

C/D's(Bid-Ohio-304)........................ 7,000,000           7,000,000             

LOT Structured Investments (302)... 629,216,138          

Linked Deposits (303)...................... 315,548,700      315,548,700          

AG-Linked Deposits (303)............... 5,180,500          5,180,500             

Bid Ohio (303)................................. 55,500,000        55,500,000           

Linked Deposits-Housing Link (303). 154,923             154,923                

Eco Link (303)................................. 957,204             957,204                

AG-Fixed Line of Credit(303)........... 51,842,377        51,842,377           

Save Now (303)(C/D's).................... 18,960,000        18,960,000           

Mega Millions (305)......................... 126,937,248          

Grand Total............................... 1,251,278,927$   186,478,653$    -$                    -$                    4,281,792,172$   225,551,045$    488,143,704$    894,071,978$     

8,083,469,863$     
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UNAUDITED

Commecial Paper by Issuer:
 % of Total

Investments 

ABN AMRO NA FINANC................. 0.00% 411,000,000$      5.98%

ABBEY NATIONAL NA................... 0.00% 1,961,859,652     28.55%

AMERICAN EXPRESS................... 0.00% 850,137,775        12.37%

AMERICAN HONDA GENERAL...... 0.00% 1,275,950,792     18.57%

BANK OF NOVA SCOTIA............... 99,981,778          1.45% 4,498,948,218$   65.47%

CHEVRON FUNDING CORP.......... 94,989,340          1.38%

GENERAL ELECTRIC.................... 99,976,792          1.45%

HSBC FINANCE............................. 99,993,750          1.46%

JP MORGAN CHASE..................... 99,979,875          1.45%

CITIBANK FUNDING ..................... 0.00%

RABOBANK USA FINAN................ 0.00%

WELLS FARGO.............................. 0.00%

Total U.S. Commercial Paper.............. 494,921,535        7.20%

FNMA....................................................

Total U.S. Agency Obligations.............

U.S. Agency Obligations by Issuer:

FFCB.....................................................

Investment Summary

(Fair Value-Trade Date Basis)-Continued

FHLB.....................................................

FHLMC..................................................
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UNAUDITED

Investment Summary

(Cost-Trade Date Basis) 295 296 297 299 300 301 303 304 Total

U.S. Government Obligations:

SLG Demand Deposits.................... -$                        -$                      -$                        -$                      -$                      -$                          

U.S. Treasury Notes........................ -                          -                        -                          -                         -                          -                        -                        -                           

U.S. Treasury Bill............................ 249,955,361        199,996,667       449,952,028          

449,952,028          

U.S. Agency Obligations:

FFCB Adjust Rate Bond.................. -                          -                        -                          -                         5,000,000           40,000,000        45,000,000           

FFCB Discount Note....................... 289,999,919        75,996,749         365,996,668          

FHLB Discount Note........................ 199,975,167        -                        -                          -                         1,130,616,001     -                        1,330,591,168       

FHLMC Discount Note..................... 58,835,898          -                        -                          -                         716,380,558        -                        775,216,456          

FNMA Discount Note....................... 219,313,729        110,722,301      -                          -                         926,909,010        -                        1,256,945,041       

FFCB Debenture............................. -                          -                        -                          -                         -                        -                           

FHLB Debenture............................. 589,735,146        -                          -                         40,382,731        -                        630,117,876          
FHLMC Debenture.......................... -                        -                          -                         -                        -                           

FHLMC Medium Term Note............. -                          -                          -                         5,000,000          -                        5,000,000             

FNMA Debenture............................ -                          -                         13,000,000        -                        13,000,000           

FNMA Medium Term Note............... -                          -                          -                         -                        -                           

FHMLC Zero Coupon Bond………... 74,454,075        74,454,075           

4,496,321,285       

Commercial Paper.............................. -                          -                         494,921,535        -                        494,921,535          

STAR Ohio......................................... 60,765,772          84                      -                          -                         203,593,936        57,883,579        -                        145,237,104       467,480,476          

Israel Bonds....................................... -                          -                          -                         25,000,000        25,000,000           

Money Market Funds-Sweep A/C....... -                          -                          -                         59,762,692          -                        59,762,692           

Money Market Funds (Cash A/c)........ 122,184,776        1,014,419          -                          -                         203,896,370        83,190,916        -                        465,842,873       876,129,354          

Total................................................... 1,250,810,488     186,190,879      -                          -                         4,281,035,383     224,457,226      40,000,000        887,073,393       6,869,567,368       

Add:

C/D's(Bid-Ohio-304)........................ 7,000,000           7,000,000             

LOT Structured Investments (302)... 434,714,108          

Linked Deposits (303)...................... 315,548,700      315,548,700          

AG-Linked Deposits (303)............... 5,180,500          5,180,500             

Bid Ohio (303)................................. 55,500,000        55,500,000           

Linked Deposits-Housing Link (303). 154,923             154,923                

Eco Link (303)................................. 957,204             957,204                

AG-Fixed Line of Credit(303)........... 51,842,377        51,842,377           

Save Now (303)(C/D's).................... 18,960,000        18,960,000           

Mega Millions (305)......................... 106,160,725          

Grand Total............................... 1,250,810,488$   186,190,879$    -$                    -$                    4,281,035,383$   224,457,226$    488,143,704$    894,073,393$     

7,865,585,905$     

6,869,567,368$     

Add (S209:S218) 996,018,537$        

25,101,563           

(13,000,000)          

(25,101,563)          

7,852,585,905$     

Substract: CUSIP (912828NLO) settled on 07/01/10……………………………………….

Add: CUSIP (912828NLO) settled on 07/01/10…………………………………………….

Substract: CUSIP # (3136FMS96)...  settled 07/15/10
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