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, 2011

UNAUDITED

GV (3) © (D) (B) )
Investments Total Write-Downs =(B)-(C)+(D)+(E)
Not Exposed Total Cost-Based Purchased for
to Custodial Carrying Valuation Accrued Amortization Unrealized
Investment Type Credit Risk Amount includes PAI) Interest (PAI) of Premiums Gain/(Loss)

U.S. Government Ob

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

Commercial Paper....
Israel Bonds.............

ligations...

Investments Not Subject to Custodial Credit Risk by Their Nature:

STAR Ohio...............
Money Market Funds
Money Market Funds

Total Investments.....

Prepared by: Brian Pau

(Sweep Acct).....

Add: LOT Structured Investments (302)
AG-Link-Dep (303)
Eco-Link (303)......
Linked Deposits (303)
Renew Ohio (303)
Save Now (303)...
Bid Ohio (304)......
Mega Millions (305)
Purchase Accrued Interest

Subtract:

Investment Trade Payables @ 6/30/11 (CUSIP # 3134G2PU0):
Investment Trade Payables @ 6/30/11 (CUSIP # 313374KK5)....
Investment Trade Payables @ 6/30/11 (CUSIP # 3134G2QHS)...

(stated at FV
-settlement date basis)

$ 20,031,200
5,610,017,445
493,833,088
42,999,070

(stated at FV-
trade date basis)

$ 20,031,200
5,665,014,945
493,833,088
42,999,070

(stated at cost-
trade date basis)

$ 20,288,281
5,664,082,486
493,833,088
43,000,000

(trade date basis)

(trade date basis)

$ (257,081)
932,459

(936)

6,166,880,803

542,891,414
257,546,124
120,632,411

6,221,878,303

542,891,414
257,546,124
120,632,411

6,221,203,855

542,891,414
257,546,124
120,632,411

674,448

©)

0

$ 7,087,950,752

$ 7,142,948,252

7,142,273,804

$ 674,448

Investment Trade Payables @ 6/30/11 (CUSIP # 313374F21):

Total Investments per SChedule H-1..........cccoooiviiiiiiiiiie e

Treasurer of State's Accounting Department

Date: 07/19/11
Phone:466.2773

E-Mail: brian.paul@tos.ohio.gov

397,174,149
52,411,234
9,171,103
255,227,232
905,000
13,840,000
11,500,000
98,610,757
279,622

(10,000,000)
(4,997,500)
(5,000,000)

(10,000,000)

(15,000,000)

(10,000,000)



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.......c.cccovevverennnn $ - $ $ $ $ - $ - $ - $ 20,031,200 $ 20,031,200
$ 20,031,200
U.S. Agency Obligations:
FFCB Adjust Rate Bond.................... $ - $ $ $ $ 5,000,000 $ - $ 15,000,000 $ - $ 20,000,000
FFCB Discount Note.... $ 153,671,550 $ 153,671,550
FHLB Discount Note..........c.cccccueennn. $ - $ $ $ $ 1,781,127,737 $ - $ - $ - $ 1,781,127,737
FHLMC Discount Note..............cc...... $ - $ $ $ $ 1,134,297,624 $ - $ - $ - $ 1,134,297,624
FNMA Discount Note.... $ 57,001,290 $ $ $ $ 1,343,529,024 $ - $ - $ 1,400,530,314
FFCB Debenture...........coocoveveneneene $ - $ $ $ $ 74,978,250 $ 176,307,186 $ - $ - $ 251,285,436
FHLB Debenture...........cccceeuene . $ - $ $ $ $ 149,960,250 $ 227,522,176 $ - $ - $ 377,482,426
FHLB Multi Step Coupon Bond......... $ 116,598,243 $ 116,598,243
FHLMC Debenture...........ccccueeeveeennn. $ - $ $ $ $ - $ 145,970,790 $ - $ - $ 145,970,790
FHLMC Medium Term Note.............. $ - $ $ $ $ - $ 20,007,000 $ - $ - $ 20,007,000
FHLMC Multi Step Coupon Bond...... $ 80,049,500 $ 80,049,500
FNMA Debenture...........ccccevereeneenne. $ - $ $ $ $ - $ 94,098,575 $ - $ - $ 94,098,575
FNMA Multi Step Coupon Bond........ $ 34,898,250 $ 34,898,250
FNMA Medium Term Note................ $ - $ $ $ $ - $ - $ - $ - $ -
$ 5,610,017,445
Commercial Paper..........ccccoevvenennene. $ 53,893,505 $ $ $ 439,939,583 $ - - $ - $ 493,833,088
STAR ONi0....cuieieiieiieieieeeee e $ 165,335,622 $ $ $ $ 229,207,446 $ 64,999,790 $ - $ 83,348,556 $ 542,891,414
Israel Bonds.........ccccvvieeniniiicninicnn $ - $ $ $ - $ 42,999,070 - $ - $ 42,999,070
Money Market Funds...........cc.cceeveeenne. $ 6,225,941 $ 14,570,883 $ 196,747 $ 99,638,840 $ 120,632,411
Money Market Funds (Sweep Acct)..... $ - $ $ $ 257,546,124 - $ - $ 257,546,124
TOtal e $ 282,456,358 $ $ $ $ 5,583,828,472 $ 1,003,647,327 $ 15,000,000 $ 203,018,595 $ 7,087,950,752
Add:
Certificates of Deposits............ccc.c... - -
LOT Structured Investments (302)... 595,816,654
Linked Deposits (303)........cccccvvervenne 255,227,232 255,227,232
AG-Link-Dep (303).......ccccruerererernne 52,411,234 52,411,234
ECco LinK (303).....coeiiiiienienieeieieiens 9,171,103 9,171,103
Save NOW (303)...cccceveerieneeieienieenn 13,840,000 13,840,000
Renew Ohio (303).....c.cccvervevenienienns 905,000 905,000
Bid Ohio (304).....ccccoiiiiieieiiieeine 11,500,000 11,500,000
Mega Millions (305)......cccceevvvvveiiinnenne 120,490,657
Grand Total.......ccoceverieieieinnn $ 282,456,358 $ $ $ $ 5,583,828,472 $ 1,003,647,327 $ 346,554,569 $ 214,518,595
$ 8,147,312,631
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..........cccccevruvnns - - - - 20,031,200 20,031,200
20,031,200
U.S. Agency Obligations:
FFCB Adjust Rate Bond.................... - 5,000,000 - 15,000,000 - 20,000,000

UNAUDITED



FHLB Discount Note..........cccccveueeennne
FHLMC Discount Note......................

1,781,127,737
1,134,297,624

95,049,500

1,781,127,737
1,134,297,624

FHLMC Multi Step Coupon Bond...... 95,049,500
FNMA Multi Step Coupon Bond........ 34,898,250 34,898,250
FNMA Discount Note.............cceeeveene 57,001,290 - - - 1,343,529,024 - - - 1,400,530,314
FFCB Debenture.........cccoeevciveeviinnenne - - - - 74,978,250 176,307,186 - - 251,285,436
FFCB Discount Note................. 153,671,550 153,671,550
FHLB Multi Step Coupon Bond. 121,595,743 121,595,743
FHLB Debenture . - - - - 149,960,250 252,522,176 - - 402,482,426
FHLMC Debenture...........cccoueeeeuveennn. - - - - - 155,970,790 - - 155,970,790
FHLMC Medium Term Note.............. - - - - - 20,007,000 - - 20,007,000
FNMA Debenture................... - - - - - 94,098,575 - - 94,098,575
FNMA Medium Term Note - - - - - - - - -
5,665,014,945
Commercial Paper...........cccovevvenineenns 53,893,505 - - - 439,939,583 - - - 493,833,088
STAR ONi0....eeiiiieiieeieeeeee e 165,335,622 - - - 229,207,446 64,999,790 - 83,348,556 542,891,414
Israel BONdS........ccccoevevviiiienieinieneene - - - - - 42,999,070 - - 42,999,070
Money Market Funds (Sweep Acct)..... 257,546,124 257,546,124
Money Market Funds...........cccccovevvenne 6,225,941 - - - 14,570,883 196,747 - 99,638,840 120,632,411
TOtAL e 282,456,358 - - - 5,583,828,472 1,058,644,827 15,000,000 203,018,595 7,142,948,252
Add: -
Certificates of Deposits (295)............ - -
LOT Structured Investments (302)... 595,816,654
AG-Link-Dep (303)......cccverreervreneenne 52,411,234 52,411,234
ECO-LINK (303).....vvvevceeeeeeeciseeinnns 9,171,103 9,171,103
Linked Deposits (303).......ccccceervrenne. 255,227,232 255,227,232
Renew Ohio (303)......cccveeririieiieanns 905,000 905,000
Save NOW (303)....cccceveeriverireeneennns 13,840,000 13,840,000
Bid Ohio (304)........ 11,500,000 11,500,000
Mega Millions (305)... . 120,490,657
Grand Total......ccccooeevverieenieninne $ 282,456,358 - $ - $ - 5,583,828,472 1,058,644,827 $ 346,554,569 $ 214,518,595
8,202,310,131
Investment Summary
(Fair Value-Trade Date Basis)-Continued
% of Total
Commecial Paper by Issuer: Investments U.S. Agency Obligations by Issuer:
ABN AMRO NA FINANC.........ccveen. $ - 0.00%  FFCB....cooiiiieeiecrieeieeeee e 424,956,986 5.95%
ABBEY NATIONAL NA........ccoceeeeen - 0.00%  FHLB....otoiiieiieeiieeeeeeeeee e 2,305,205,906 32.27%  Exceeds Five Percent of Total Investments
AMERICAN EXPRESS - 0.00% FHLMC 1,405,324,914 19.67%  Exceeds Five Percent of Total Investments
AMERICAN HONDA GENERAL.. - 0.00% FNMA. ..o, 1,529,527,139 21.41%  Exceeds Five Percent of Total Investments
BANK OF AMERICA................. . - 0.00% Total U.S. Agency Obligations............... $ 5,665,014,945 79.31%
BANK OF NOVA SCOTIA................. 128,976,109 1.81%
CBA (DE) FINANCE........... - 0.00%
CHEVRON CORPORATION............ 128,996,717 1.81%
GENERAL ELECTRIC........cocvvvrene 125,875,595 1.76%
HSBC FINANCE........... - 0.00%
JP MORGAN CHASE... 109,984,667 1.54%
PACCAR FINANCIAL...... - 0.00%
RABOBANK USA FINAN.........ccceen. - 0.00%
WELLS FARGO........ccoiiieierieenn - 0.00%

UNAUDITED



Total U.S. Commercial Paper..............

Investment Summary
(Cost-Trade Date Basis)

300 301 303

Total

U.S. Government Obligations:
SLG Demand Deposits.........c.cceen.e..
U.S. Treasury NOtes..........cccceerrunnns

U.S. Agency Obligations:
FFCB Adjust Rate Bond....................
FHLB Discount NOte..........cccceveuveennns
FHLMC Discount Note......................
FNMA Multi Step Discount Note.......
FNMA Discount Note
FFCB Debenture........ccccccvevveveviinnenne
FFCB Discount Note.............ccceeuee..
FHLB Multi Step Discount Note.
FHLB Debenture....
FHLMC Debenture
FHLMC Multi Step Discount Note.....
FHLMC Medium Term Note..............
FNMA Debenture...................
FNMA Medium Term Note

Commercial Paper........ccccccveveeveiiinnenns
STAR ONiO....oeeiiieeciiee e
Israel BONdS.........cccovvevviiirienecinieineene

Money Market Funds (Sweep Acct).....
Money Market Funds..........c.ccceevveenne

Add:

Certificates of Deposits............ccc.o....
LOT Structured Investments (302)...
AG-Link-Dep (303)
Eco-Link (303)........... .
Linked Deposits (303).......cccccvveennen.
Renew Ohio (303)......cccieerieriniiieenns
Save NOW (303)...ccccveerreeeeniieeiinenns
Bid Ohio (304).....ccccoiiiiiaieieieeien
Mega Millions (305)......cccceevvvreriineenne

Grand Total......ccccoeevverieenieninnne

5,000,000 - 15,000,000
1,781,014,809 - -
1,134,121,296

34,992,750

20,288,281

20,288,281

20,000,000
1,781,014,809
1,134,121,296

34,992,750
1,400,243,795

251,099,190
153,589,784
101,730,000
422,225,574
155,891,188

94,972,750

19,995,250

94,206,100

5,664,082,486

493,833,088

542,891,414

43,000,000

257,546,124
120,632,411

1,343,241,555 - -
74,990,250 176,108,940 -
153,589,784
101,730,000
149,980,074 272,245,500 -
- 155,891,188 -
94,972,750
- 19,995,250 -
- 94,206,100 -
439,939,583 - -
229,207,446 64,999,790 -
- 43,000,000
257,546,124
14,570,883 196,747 -
5,583,201,804 1,058,339,015 15,000,000

52,411,234
9,171,103
255,227,232
905,000
13,840,000

7,142,273,804

397,174,149
52,411,234
9,171,103
255,227,232
905,000
13,840,000
11,500,000
98,610,757

5,583,201,804 $ 1,058,339,015 $ 346,554,569

Add: PAI
Add: (5236)
Add: (S239:247)

Subtract: (K78:K83)

©*

7,981,113,279

279,622

7,142,273,804
838,839,475
(54,997,500)

@B B HP

7,926,395,401

UNAUDITED



