
UNAUDITED

6-30-08 Portfolio Summary
 Fair Value-
Trade Date 

 Cost-
Trade Date 

 Unrealized Gain/
(Loss) 

U.S. Agency Obligations:
FHLB Debenture............................... 187,220,160$                    186,000,000$      1,220,160$              
FHLMC Debenture............................ 50,157,000                        50,000,000          157,000                   
FNMA Debenture.............................. 2,927,081,720                   2,898,000,000     29,081,720              

Commercial Paper................................ 186,872,225                      186,872,225        -                               
STAR Ohio........................................... 231                                    231                      -                               
Money Market Funds............................ 167,154,533                      167,154,533        -                               

3,518,485,869                   3,488,026,989     30,458,880              

Add: Certificates of Deposits................ 60,095,500                        60,095,500          -                               
Total............................................ 3,578,581,369$                3,548,122,489$  30,458,880$            

6-30-08 Portfolio Summary
 Fair Value-
Trade Date 

 Cost-
Trade Date 

 Unrealized Gain/
(Loss) 

U.S. Agency Obligations:
FHLMC Medium Term Note.............. 100,374,500$                    100,000,000$      374,500$                 
FNMA Debenture.............................. 610,172,328                      603,800,000        6,372,328                

Commercial Paper................................ 17,905,920                        17,905,920          -                               
STAR Ohio........................................... 257                                    257                      -                               
Money Market Funds............................ 116,804,435                      116,804,435        -                               

Total............................................ 845,257,440$                   838,510,612$     6,746,828$              

6-30-08 Portfolio Summary
 Fair Value-
Trade Date 

 Cost-
Trade Date 

 Unrealized Gain/
(Loss) 

U.S. Government Obligations:
SLG Demand Deposits...................... 25,906,477$                     25,906,477$       -$                             

6-30-08 Portfolio Summary
 Fair Value-
Trade Date 

 Cost-
Trade Date 

 Unrealized Gain/
(Loss) 

U.S. Government Obligations:
SLG Demand Deposits...................... 24,645,755$                     24,645,755$       -$                             
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6-30-08 Portfolio Summary
 Fair Value-
Trade Date 

 Cost-
Trade Date 

 Unrealized Gain/
(Loss) 

U.S. Government Obligations:
U.S. Treasury Notes*........................ 653,253,250$                    651,277,539$      1,975,711$              

U.S. Agency Obligations:
FFCB Adjust Rate Bond.................... 80,000,000                        80,000,000          -                               
FHLB Discount Note.......................... 672,579,982                      671,710,505        869,477                   
FHLMC Discount Note...................... 585,470,607                      583,958,519        1,512,088                
FNMA Discount Note......................... 149,595,000                      149,406,403        188,597                   
FFCB Debenture............................... 10,290,600                        9,960,800            329,800                   
FHLB Debenture............................... 498,212,740                      490,046,512        8,166,228                
FHLMC Debenture............................ 936,140,400                      935,178,287        962,113                   
FHLMC Medium Term Note*............. 724,321,300                      719,915,000        4,406,300                
FNMA Debenture.............................. 934,772,452                      928,117,969        6,654,483                
FNMA Medium Term Note................ 25,000,000                        25,000,000          -                               

Commercial Paper................................ 1,308,365,831                   1,308,365,831     -                               
STAR Ohio........................................... 192,952,760                      192,952,760        -                               
Israel Bonds......................................... 37,792,600                        38,000,000          (207,400)                  
Money Market Funds-Sweep............... 9,376,409                          9,376,409            -                               
Money Market Funds............................ 717,197,796                      717,197,796        -                               
Total..................................................... 7,535,321,727                   7,510,464,330     24,857,397              

Add: Linked Deposits (303).................. 543,561,255                      543,561,255        -                               
Total............................................ 8,078,882,982$                8,054,025,585$  24,857,397$            

62,063,105$            

* Balances reported exclude any purchased accrued interest, as of 6/30/08

 Fair Value-
Trade Date 

 Cost-
Trade Date 

 Unrealized Gain/
(Loss) 

295 BTSFA-SFC.................................. 3,578,581,369$                 3,548,122,489$   30,458,880              
296 BTSFA-BOR.................................. 845,257,440                      838,510,612        6,746,828                
297 Site Development.......................... 25,906,477                        25,906,477          -                               
299 Third Frontier................................. 24,645,755                        24,645,755          

4,474,391,041                   4,437,185,333     37,205,708              

300 REG............................................... 2,801,949,544                   2,799,381,902     2,567,642                
301 CORE............................................ 3,196,397,478                   3,179,095,454     17,302,024              
303 Special Projects, including CDs.... 613,561,255                      613,561,255        -                               
304 TSY............................................... 1,466,974,706                   1,461,986,975     4,987,731                

8,078,882,983                   8,054,025,586     24,857,397              
Total..................................................... 12,553,274,024$              12,491,210,919$ 62,063,105$            
Add: PAI-Trade Basis........................... 1,003,803            
Less: CDs and Linked Deposits........... (603,656,756)                    (603,656,756)       

Totals per Schedule H-2...................... 11,949,617,268$              11,888,557,966$
Column (B) Column (C)

Prepared by: Jane Snipes
Treasurer of State's Accounting Department
Date: 08/13/08
Phone: 752.8491
E-Mail: jane.snipes@tos.ohio.gov

Recapitulation of State Portlios (excluding LOT 302 & 305):

Total Unrealized Gain/Loss per Schedule H-2 Column (F)

300 REG, 301 CORE, 303 Spec Proj & 304 TSY
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