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

 Total Write-Downs =(B)-(C)+(D)+(E)

Not Exposed Total Cost-Based Purchased for 

to Custodial Carrying Valuation Accrued Amortization Unrealized 

Credit Risk Amount includes PAI) Interest (PAI) of Premiums Gain/(Loss)

 (stated at FV

-settlement date 

basis) 

 (stated at FV-

trade date basis) 

 (stated at cost-

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

1,314,773,750$       1,314,773,750$       1,330,170,997$             557,519$                  -$                                                  (14,839,728)$              

7,240,954,538         7,283,954,538         7,261,048,764               350,576                    -                                                    23,256,349                 

658,411,046            658,411,046            658,411,046                  -                                -                                                    -                                  

69,400,000              69,400,000              69,400,000                    -                                -                                                    -                                  

9,283,539,334         9,326,539,334         9,319,030,807               908,094                    -                                                    8,416,621                   

216,789,024            216,789,024            216,789,024                  -                                -                                                    -                                  

643,952,559            643,952,559            643,952,559                  -                                  

10,144,280,917$     10,187,280,917$     10,179,772,390             908,094$                  -$                                                  8,416,621$                 

Add: LOT Structured Investments (302) 335,264,068                  

Linked Deposits (303) 62,438,551                    

AG-Link-Dep (303) 58,220,890                    

Grow Now Program 57,686,803                    

Eco Link (303).... 22,657,786                    

Save Now (303). 166,500,000                  

ReEnergize Ohio (303) 509,310                         

Bid Ohio (303).... 32,000,000                    

Bid Ohio (304).... 10,500,000                    

Mega Millions (305) 84,370,582                    

Purchase Accrued Interest 908,094                         

11,010,828,474$           

*NOTE 1- Star Plus is considered an investment on the ledger of the Treasurer of State but 

is technically a deposit, therefore there is a variance of $24 million between this schedule and H-1.

Prepared by: Lauren Yopp

Treasurer of State's Accounting Department

Date:  7/19/2013

Phone: (614) 644-5211

E-Mail: lauren.yopp@tos.ohio.gov

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

STAR Ohio.........................................................................................................................

Equity Mutual Funds...........................................................................................................

Total Investments...............................................................................................................

Commercial Paper.............................................................................................................

Foreign Bonds....................................................................................................................

Investments Not Subject to Custodial Credit Risk by Their Nature:

Investment Type

U.S. Government Obligations.............................................................................................

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

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, 2013
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Investment Summary

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

U.S. Government Obligations:

SLG Demand Deposits.................................... -$                        -$                     -$                            -$                            199,998,000$                -$                              -$                                                  -$                                199,998,000$        

U.S. Treasury Notes........................................ -$                        -$                     -$                            -$                            -$                                   -$                              -$                                                  1,114,775,750$           1,114,775,750$     

1,314,773,750$     

U.S. Agency Obligations:

FFCB Adjust Rate Bond.................................. -$                        -$                     -$                            -$                            4,999,550$                    -$                              4,999,550$                                    -$                                9,999,100$            

FFCB Discount Note........................................ -$                        -$                     -$                            -$                            486,962,400$                -$                              -$                                                  -$                                486,962,400$        

FHLB Discount Note........................................ -$                        -$                     -$                            -$                            2,096,521,459$             -$                              -$                                                  -$                                2,096,521,459$     

FHLMC Discount Note..................................... -$                        -$                     -$                            -$                            1,424,825,125$             -$                              -$                                                  -$                                1,424,825,125$     

FNMA Discount Note....................................... -$                        -$                     -$                            -$                            958,990,126$                -$                              -$                                                  -$                                958,990,126$        

FFCB Debenture............................................. -$                        -$                     -$                            -$                            124,898,250$                483,814,247$           -$                                                  -$                                608,712,497$        

FHLB Debenture.............................................. -$                        -$                     -$                            -$                            197,049,345$                368,667,787$           -$                                                  -$                                565,717,132$        

FHLMC Debenture........................................... -$                        -$                     -$                            -$                            -$                                   333,668,588$           -$                                                  -$                                333,668,588$        

FNMA Debenture............................................. -$                        -$                     -$                            -$                            -$                                   493,225,276$           -$                                                  -$                                493,225,276$        

FHLMC Medium Term Note............................. -$                        -$                     -$                            -$                            -$                                   32,896,467$             -$                                                  -$                                32,896,467$          

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

FHLMC Multi Step Coupon Bond..................... -$                        -$                     -$                            -$                            -$                                   4,914,350$               -$                                                  -$                                4,914,350$            

FHLB Multi Step Coupon Bond........................ -$                        -$                     -$                            -$                            -$                                   51,880,902$             -$                                                  -$                                51,880,902$          

FNMA Multi Step Coupon Bond....................... -$                        -$                     -$                            -$                            -$                                   144,514,934$           -$                                                  -$                                144,514,934$        

FHLB Multi Step Coupon Bond (4X)................. -$                        -$                     -$                            -$                            -$                                   4,870,250$               -$                                                  -$                                4,870,250$            

FNMA Multi Step Coupon Bond (4X)................ -$                        -$                     -$                            -$                            -$                                   4,922,350$               -$                                                  -$                                4,922,350$            

HUD Debenture............................................... -$                        -$                     -$                            -$                            -$                                   3,022,335$               -$                                                  -$                                3,022,335$            

TVA Discount Note.......................................... -$                        -$                     -$                            -$                            5,999,940$                    -$                              -$                                                  -$                                5,999,940$            

PEFCO Debenture.......................................... -$                        -$                     -$                            -$                            -$                                   9,311,310$               9,311,310$            

7,240,954,538$     

Commercial Paper............................................. -$                        -$                     -$                            -$                            658,411,046$                -$                              -$                                                  -$                                658,411,046$        

STAR Ohio......................................................... -$                        -$                     -$                            -$                            116,775,702$                50,006,870$             -$                                                  50,006,453$               216,789,024$        

Israel Bonds....................................................... -$                        -$                     -$                            -$                            -$                                   48,400,000$             -$                                                  -$                                48,400,000$          

Israel Bonds Floating Rate................................. -$                        -$                     -$                            -$                            -$                                   21,000,000$             -$                                                  -$                                21,000,000$          

69,400,000$          

Money Market Funds.......................................... -$                        -$                     -$                            -$                            566,338,975$                -$                              -$                                                  77,613,585$               643,952,559$        

Total................................................................... -$                        -$                     -$                            -$                            6,841,769,916$             2,055,115,664$         4,999,550$                                    1,242,395,787$           10,144,280,917$    

Add:

Certificates of Deposits.................................... -                                                    -                             

LOT Structured Investments (302)................... -                                                    535,450,423          

Linked Deposits (303)...................................... 120,125,354$                                120,125,354$        

AG-Link-Dep (303).......................................... 58,220,890$                                  58,220,890$          

Eco Link (303)................................................. 22,657,786$                                  22,657,786$          

Save Now (303)............................................... 166,500,000$                                166,500,000$        

ReEnergize Ohio (303).................................... 509,310$                                       509,310$               

Bid Ohio (303)................................................. 32,000,000$                                  32,000,000$          

Bid Ohio (304)................................................. 10,500,000$               10,500,000$          

Mega Millions (305)......................................... 123,181,663$        
Grand Total............................................... -$                    -$                 -$                        -$                         6,841,769,916$             2,055,115,664$         405,012,889$                                1,252,895,787$           

11,213,426,342$    
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Investment Summary

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

U.S. Government Obligations:

SLG Demand Deposits.................................... -$                        -$                     -$                            -$                            199,998,000$                -$                              -$                                                  -$                                199,998,000$        

U.S. Treasury Notes........................................ -$                        -$                     -$                            -$                            -$                                   -$                              -$                                                  1,114,775,750$           1,114,775,750       
1,314,773,750       

U.S. Agency Obligations:

FFCB Adjust Rate Bond.................................. -                          -                       -                              -                              4,999,550$                    -$                              4,999,550$                                    -$                                9,999,100              

FFCB Discount Note........................................ -                          -                       -                              -                              2,096,521,459$             -$                              -$                                                  -$                                2,096,521,459       

FHLB Discount Note........................................ -                          -                       -                              -                              1,424,825,125$             -$                              -$                                                  -$                                1,424,825,125       

FHLMC Discount Note..................................... -                          -                       -                              -                              -$                                   -$                              -$                                                  -$                                -                             

FNMA Discount Note....................................... -                          -                       -                              -                              -$                                   -$                              -$                                                  -$                                -                             

FFCB Debenture............................................. -                          -                       -                              -                              958,990,126$                483,814,247$           -$                                                  -$                                1,442,804,373       

FHLB Debenture.............................................. -                          -                       -                              -                              124,898,250$                368,667,787$           -$                                                  -$                                493,566,037          

FHLMC Debenture........................................... -                          -                       -                              -                              486,962,400$                368,668,588$           -$                                                  -$                                855,630,988          

FNMA Debenture............................................. -                          -                       -                              -                              -$                                   501,225,276$           -$                                                  -$                                501,225,276          

FHLMC Medium Term Note............................. -                          -                       -                              -                              197,049,345$                32,896,467$             -$                                                  -$                                229,945,811          

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

FHLMC Multi Step Coupon Bond..................... -                          -                       -                              -                              -$                                   4,914,350$               -$                                                  -$                                4,914,350              

FHLB Multi Step Coupon Bond........................ -                          -                       -                              -                              -$                                   51,880,902$             -$                                                  -$                                51,880,902            

FNMA Multi Step Coupon Bond....................... -                          -                       -                              -                              -$                                   144,514,934$           -$                                                  -$                                144,514,934          

FHLB Multi Step Coupon Bond (4X)................. -                          -                       -                              -                              -$                                   4,870,250$               -$                                                  -$                                4,870,250              

FNMA Multi Step Coupon Bond (4X)................ -                          -                       -                              -                              -$                                   4,922,350$               -$                                                  -$                                4,922,350              

HUD Debenture............................................... -                          -                       -                              -                              -$                                   3,022,335$               -$                                                  -$                                3,022,335              

TVA Discount Note.......................................... -                          -                       -                              -                              5,999,940$                    -$                              -$                                                  -$                                5,999,940              

PEFCO Debenture.......................................... -                          -                       -                              -                              -$                                   9,311,310$               -$                                                  -$                                9,311,310              
7,283,954,538       

Commercial Paper............................................. -                          -                       -                              -                              658,411,046$                -$                              -$                                                  -$                                658,411,046          

STAR Ohio......................................................... -                          -                       -                              -                              116,775,702$                50,006,870$             -$                                                  50,006,453$               216,789,024          

Israel Bonds....................................................... -                          -                       -                              -                              -$                                   48,400,000$             -$                                                  -$                                48,400,000            

Israel Bonds Floating Rate................................. 21,000,000$             21,000,000            

69,400,000            

Money Market Funds.......................................... -                          -                       -                              -                              566,338,975$                -$                              -$                                                  77,613,585$               643,952,559          

Total................................................................... -                          -                       -                              -                              6,841,769,916$             2,098,115,664$         4,999,550$                                    1,242,395,787$           10,187,280,917     

Add: -                             

Certificates of Deposits (295).......................... -                          -                             

LOT Structured Investments (302)................... 535,450,423          

Linked Deposits (303)...................................... 120,125,353.65$                           120,125,354          

AG-Link-Dep (303).......................................... 58,220,890.00$                             58,220,890            

Eco-Link (303)................................................. 22,657,785.64$                             22,657,786            

Save Now (303)............................................... 166,500,000.00$                           166,500,000          

ReEnergize Ohio (303).................................... 509,309.77$                                  509,310                 

Bid Ohio (303)................................................. 32,000,000.00$                             32,000,000            

Bid Ohio (304)................................................. 10,500,000.00$           10,500,000            

Mega Millions (305)......................................... 123,181,663          
Grand Total............................................... -$                    -$                 -$                        -$                         6,841,769,916$             2,098,115,664$         405,012,889$                                1,252,895,787$           

11,256,426,342$    

Commecial Paper by Issuer:

 % of Total

Investments 

ABN AMRO NA FINANC................................. -$                        0.00% 3,549,324,931$             35.54% Exceeds Five Percent of Total Investments

ABBEY NATIONAL NA.................................... -                          0.00% 1,975,142,313               19.78% Exceeds Five Percent of Total Investments

AMERICAN EXPRESS.................................... -                          0.00% 1,090,491,149               10.92% Exceeds Five Percent of Total Investments

AMERICAN HONDA GENERAL...................... -                          0.00% 650,662,559                  6.51% Exceeds Five Percent of Total Investments

CATERPILLAR FIN SERV CORP…................ -                          0.00% 3,022,335                      0.03%

EXXON MOBIL CORPORATION.................... 49,996,111          0.49% 5,999,940$                    0.06%

GENERAL ELECTRIC..................................... 99,988,750          0.98% PEFCO .................... 9,311,310                      0.09%

HSBC FINANCE.............................................. -                          0.00% 7,283,954,538$             72.93%

NATIONAL RURAL UTILITIES……................. 49,995,278          0.49%

PACCAR FINANCIAL...................................... 27,998,320          0.27%

PNC................................................................ 49,978,750          0.49%

TVA................................................................

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

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

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

FHLMC..........................................................

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

HUD...............................................................

Investment Summary

(Fair Value-Trade Date Basis)-Continued

U.S. Agency Obligations by Issuer:
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US BANK - OPEN COMMERCIAL PAPER...... 230,375,670        2.26%

   US BANK PUTTABLE CP............................... 50,110,668          0.49%

   WELLS FARGO.............................................. 99,967,500          0.98%

Total U.S. Commercial Paper............................. 658,411,046        6.46%

Investment Summary

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

U.S. Government Obligations:

SLG Demand Deposits.................................... -$                        -$                     -$                            -$                            199,993,917                  -$                              -$                                                  -$                                199,993,917$        

U.S. Treasury Notes........................................ -                          -                       -                              -                              -                                    -                                -                                                    1,130,177,080             1,130,177,080       

1,330,170,997       

U.S. Agency Obligations:

FFCB Adjust Rate Bond.................................. -                          -                       -                              -                              5,000,000                      -                                5,000,000                                      -                                  10,000,000            

FFCB Discount Note........................................ -                          -                       -                              -                              2,096,028,939               -                                -                                                    -                                  2,096,028,939       

FHLB Discount Note........................................ -                          -                       -                              -                              1,424,508,732               -                                -                                                    1,424,508,732       

FHLMC Discount Note..................................... -                          -                       -                              -                              -                                    -                                -                                                    -                                  -                             

FNMA Discount Note....................................... -                          -                       -                              -                              958,693,620                  -                                -                                                    -                                  958,693,620          

FFCB Debenture............................................. -                          -                       -                              -                              124,966,932                  488,385,491             -                                                    613,352,422          

FHLB Debenture.............................................. -                          -                       -                              -                              486,508,655                  371,195,836             -                                                    -                                  857,704,491          

FHLMC Debenture........................................... -                          -                       -                              -                              -                                    372,043,389             -                                                    -                                  372,043,389          

FNMA Debenture............................................. -                          -                       -                              -                              197,084,406                  507,854,273             -                                                    -                                  704,938,679          

FHLMC Medium Term Note............................. -                          -                       -                              -                              -                                    33,423,500               -                                                    -                                  33,423,500            

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

FHLMC Multi Step Coupon Bond..................... -                          -                       -                              -                              -                                    4,994,000                 -                                                    -                                  4,994,000              

FHLB Multi Step Coupon Bond........................ -                          -                       -                              -                              -                                    52,941,125               -                                                    -                                  52,941,125            

FNMA Multi Step Coupon Bond....................... -                          -                       -                              -                              -                                    147,015,829             -                                                    -                                  147,015,829          

FHLB Multi Step Coupon Bond (4X)................. -                          -                       -                              -                              -                                    5,000,000                 -                                                    5,000,000              

FNMA Multi Step Coupon Bond (4X)................ -                          -                       -                              -                              -                                    4,993,750                 4,993,750              

HUD Debenture............................................... -                          -                       -                              -                              -                                    3,000,000                 -                                                    -                                  3,000,000              

TVA Discount Note.......................................... -                          -                       -                              -                              5,999,078                      -                                -                                                    -                                  5,999,078              

PEFCO Debenture.......................................... -                          -                       -                              -                              -                                    9,411,210                 -                                                    -                                  9,411,210              

7,304,048,764       

Commercial Paper............................................. 658,411,046                  -                                -                                                    -                                  658,411,046          

STAR Ohio......................................................... 116,775,702                  50,006,870               -                                                    50,006,453                 216,789,024          

Israel Bonds....................................................... -                                    48,400,000               -                                                    -                                  48,400,000            

ISRAEL BOND (FLOATING RATE) 21,000,000               21,000,000            

69,400,000            

Money Market Funds.......................................... 566,338,975                  -                                -                                                    77,613,585                 643,952,559          

Total................................................................... -                          -                       -                              -                              6,840,310,001               2,119,665,272          5,000,000                                      1,257,797,118             10,201,772,390     

Add: -                             

Certificates of Deposits.................................... -                          -                             

LOT Structured Investments (302)................... 335,264,068          

Linked Deposits (303)...................................... 120,125,354                                  120,125,354          

AG-Link-Dep (303).......................................... 58,220,890                                    58,220,890            

Eco-Link (303)................................................. 22,657,786                                    22,657,786            

Save Now (303)............................................... 166,500,000                                  166,500,000          

ReEnergize Ohio (303).................................... 509,310                                         509,310                 

Bid Ohio (303)................................................. 32,000,000                                    32,000,000            

Bid Ohio (304)................................................. 10,500,000                 10,500,000            

Mega Millions (305)......................................... 84,370,582            
Grand Total................................................ -$                    -$                 -$                        -$                         6,840,310,001$             2,119,665,272$         405,013,339$                                1,268,297,118$           

11,031,920,380$    

Add: PAI 908,094$               
Add: (S236) 10,201,772,390$    
Add: (S239:247) 830,147,989$        
Subtract: (K78:K83) -$                       

11,032,828,474$    
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