
S:\GAAP\2012\GAAP 2012\IAO\Special Year End Reports\Cash Equity with Treas & Securities Lending\TOS_Schedule_H_2 UNAUDITED

(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-

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

49,989,500$            49,989,500$            49,981,133$                   -$                            -$                       8,367$                         

5,636,798,893         5,636,798,893         5,633,547,096                -                               -                         3,251,797                    

1,110,565,478         1,110,565,478         1,110,565,478                -                               -                         -                                   

43,000,000              43,000,000              43,000,000                     -                               -                         -                                   

6,840,353,871         6,840,353,871         6,837,093,708                -                               -                         3,260,164                    

307,030,405            307,030,405            307,030,405                   -                               -                         -                                   

657,168,399            657,168,399            657,168,399                   -                                   

7,804,552,675$       7,804,552,675$       7,801,292,511                -$                            -$                       3,260,164$                  

Add: LOT Structured Investments (302) 365,904,405                   

AG-Link-Dep (303) 53,456,297                     

Eco-Link (303)... 15,879,583                     

Linked Deposits (303) 218,768,479                   

Renew Ohio (303) 881,691                          

Save Now (303). 9,570,000                       

Bid Ohio (304).... 6,500,000                       

Mega Millions (305) 91,324,477                     

Purchase Accrued Interest

Subtract:

8,563,577,443$             

Prepared by: 

Treasurer of State's Accounting Department

Date: 

Phone:

E-Mail: Lauren.Yopp@tos.ohio.gov

Investment Summary

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

U.S. Government Obligations:

SLG Demand Deposits..................................... -$                         -$                      -$                             -$                              49,989,500$                   -$                            -$                       -$                                 49,989,500$       

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

49,989,500$       

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

(EXCLUDING LOTTERY COMMISSION'S STRUCTURED INVESTMENTS)

Schedule H-2

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

Investments Not Subject to Custodial Credit Risk by Their Nature:

AS OF JUNE 29, 2012

TREASURER OF STATE

STATE FUNDS-INVESTMENTS

Investment Type

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

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

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

Israel Bonds............................................................................................................................

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

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

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

Money Market Funds..............................................................................................................

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

Investment Trade Payables @ 6/30/11 (CUSIP # 3134G2QH8):.................................

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

Investment Trade Payables @ 6/30/11 (CUSIP # 3134G2NM0):.................................

Investment Trade Payables @ 6/30/11 (CUSIP # 313374JE1):...................................
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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)Investment Type

U.S. Agency Obligations:

FFCB Adjust Rate Bond................................... -$                         -$                      -$                             -$                              4,996,700$                     -$                            4,996,700$        -$                                 9,993,400$         

FFCB Discount Note......................................... -$                         -$                      -$                             -$                              571,517,199$                 -$                            -$                       -$                                 571,517,199$     

FHLB Discount Note......................................... -$                         -$                      -$                             -$                              1,715,050,001$             -$                            -$                       -$                                 1,715,050,001$  

FHLMC Discount Note...................................... -$                         -$                      -$                             -$                              1,127,295,136$             -$                            -$                       -$                                 1,127,295,136$  

FNMA Discount Note........................................ -$                         -$                      -$                             -$                              355,058,580$                 -$                            -$                       -$                                 355,058,580$     

FFCB Debenture............................................... -$                         -$                      -$                             -$                              85,688,763$                   181,204,089$         -$                       -$                                 266,892,852$     

FHLB Debenture............................................... -$                         -$                      -$                             -$                              174,961,750$                 249,948,020$         -$                       -$                                 424,909,770$     

FHLB Multi Step Coupon Bond........................ -$                         -$                      -$                             -$                              -$                                    74,561,419$           -$                       -$                                 74,561,419$       

FHLMC Debenture............................................ -$                         -$                      -$                             -$                              -$                                    75,008,000$           -$                       -$                                 75,008,000$       

FHLMC Medium Term Note............................. -$                         -$                      -$                             -$                              -$                                    50,134,850$           -$                       -$                                 50,134,850$       

FHLMC Multi Step Coupon Bond..................... -$                         -$                      -$                             -$                              -$                                    45,099,650$           -$                       -$                                 45,099,650$       

FNMA Debenture.............................................. -$                         -$                      -$                             -$                              -$                                    358,697,182$         -$                       -$                                 358,697,182$     

FNMA Multi Step Coupon Bond....................... -$                         -$                      -$                             -$                              -$                                    395,056,959$         -$                       -$                                 395,056,959$     

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

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

FHLB Multi Step Coupon Bond (12X).............. -$                         -$                      -$                             -$                              -$                                    7,500,475$             -$                       -$                                 7,500,475$         

HUD Debenture................................................ -$                         -$                      -$                             -$                              -$                                    5,028,420$             -$                       -$                                 5,028,420$         

TVA Discount Note........................................... -$                         -$                      -$                             -$                              149,995,000$                 -$                            -$                       -$                                 149,995,000$     

5,636,798,893$  

Commercial Paper............................................... -$                         -$                      -$                             -$                              1,110,565,478$             -$                            -$                       -$                                 1,110,565,478$  

STAR Ohio........................................................... -$                         -$                      -$                             -$                              178,287,014$                 70,732,895$           -$                       58,010,496$                307,030,405$     

Israel Bonds......................................................... -$                         -$                      -$                             -$                              -$                                    43,000,000$           -$                       -$                                 43,000,000$       

Money Market Funds........................................... -$                         -$                      -$                             -$                              499,929,702$                 196,767$                -$                       157,041,930$              657,168,399$     

Total..................................................................... -$                         -$                      -$                             -$                              6,023,334,823$             1,561,168,726$      4,996,700$        215,052,425$              7,804,552,675$  

Add:

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

LOT Structured Investments (302)................... 590,020,291       

Linked Deposits (303)....................................... 218,768,479      218,768,479       

AG-Link-Dep (303)............................................ 53,456,297        53,456,297         

Eco Link (303)................................................... 15,879,583        15,879,583         

Save Now (303)................................................ 9,570,000          9,570,000           

Renew Ohio (303)............................................. 881,691             881,691              

Bid Ohio (304)................................................... 6,500,000                    6,500,000           

Mega Millions (305)........................................... 136,821,096       
Grand Total................................................ -$                     -$                 -$                         -$                         6,023,334,823$             1,561,168,726$      303,552,750$    221,552,425$              

8,836,450,112$  

Investment Summary

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

U.S. Government Obligations:

SLG Demand Deposits..................................... -$                         -$                      -$                             -$                              49,989,500$                   -$                            -$                       -$                                 49,989,500$       

U.S. Treasury Notes......................................... -$                         -$                      -$                             -$                              -$                                    -$                            -$                       -$                                 -                           
49,989,500         

U.S. Agency Obligations:

FFCB Adjust Rate Bond................................... -                           -                        -                               -                                4,996,700                       -                               4,996,700          -                                   9,993,400           

FHLB Discount Note......................................... -                           -                        -                               -                                1,715,050,001                -                               -                         -                                   1,715,050,001    

FHLMC Discount Note...................................... -                           -                        -                               -                                1,127,295,136                -                               -                         -                                   1,127,295,136    

FHLMC Multi Step Coupon Bond..................... -                           -                        -                               -                                -                                      45,099,650             -                         -                                   45,099,650         

FNMA Multi Step Coupon Bond....................... -                           -                        -                               -                                -                                      395,056,959           -                         -                                   395,056,959       

FNMA Discount Note........................................ -                           -                        -                               -                                355,058,580                   -                               -                         -                                   355,058,580       

FFCB Debenture............................................... -                           -                        -                               -                                85,688,763                     181,204,089           -                         -                                   266,892,852       

FFCB Discount Note......................................... -                           -                        -                               -                                571,517,199                   -                               -                         -                                   571,517,199       

FHLB Multi Step Coupon Bond........................ -                           -                        -                               -                                -                                      74,561,419             -                         -                                   74,561,419         
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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)Investment Type

FHLB Debenture............................................... -                           -                        -                               -                                174,961,750                   249,948,020           -                         -                                   424,909,770       

FHLMC Debenture............................................ -                           -                        -                               -                                -                                      75,008,000             -                         -                                   75,008,000         

FHLMC Medium Term Note............................. -                           -                        -                               -                                -                                      50,134,850             -                         -                                   50,134,850         

FNMA Debenture.............................................. -                           -                        -                               -                                -                                      358,697,182           -                         -                                   358,697,182       

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

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

FHLB Multi Step Coupon Bond (12X).............. -                           -                        -                               -                                -                                      7,500,475               -                         -                                   7,500,475           

HUD Debenture................................................ -                           -                        -                               -                                -                                      5,028,420               -                         -                                   5,028,420           

TVA Discount Note........................................... -                           -                        -                               -                                149,995,000                   -                               -                         -                                   149,995,000       
5,636,798,893    

Commercial Paper............................................... -                           -                        -                               -                                1,110,565,478                -                               -                         -                                   1,110,565,478    

STAR Ohio........................................................... -                           -                        -                               -                                178,287,014                   70,732,895             -                         58,010,496                  307,030,405       

Israel Bonds......................................................... -                           -                        -                               -                                -                                      43,000,000             -                         -                                   43,000,000         

Money Market Funds........................................... -                           -                        -                               -                                499,929,702                   196,767                  -                         157,041,930                657,168,399       

Total..................................................................... -                           -                        -                               -                                6,023,334,823                1,561,168,726        4,996,700          215,052,425                7,804,552,675    

Add: -                           

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

LOT Structured Investments (302)................... 590,020,291       

AG-Link-Dep (303)............................................ 218,768,479      218,768,479       

Eco-Link (303)................................................... 53,456,297        53,456,297         

Linked Deposits (303)....................................... 15,879,583        15,879,583         

Renew Ohio (303)............................................. 9,570,000          9,570,000           

Save Now (303)................................................ 881,691             881,691              

Bid Ohio (304)................................................... 6,500,000                    6,500,000           

Mega Millions (305)........................................... 136,821,096       
Grand Total................................................ -$                     -$                 -$                         -$                         6,023,334,823$             1,561,168,726$      303,552,750$    221,552,425$              

8,836,450,112$  

Commecial Paper by Issuer:

 % of Total

Investments 

ABN AMRO NA FINANC.................................. -$                         0.00% 848,403,451$                 10.94% Exceeds Five Percent of Total Investments

ABBEY NATIONAL NA..................................... -                           0.00% 2,227,021,665                28.72% Exceeds Five Percent of Total Investments

AMERICAN EXPRESS..................................... -                           0.00% 1,297,537,636                16.73% Exceeds Five Percent of Total Investments

AMERICAN HONDA GENERAL...................... -                           0.00% 1,108,812,721                14.30% Exceeds Five Percent of Total Investments

CATERPILLAR FIN SERV CORP…................ 124,974,465        1.60% 5,028,420                       0.06%

CHEVRON CORPORATION............................ 0.00% 149,995,000$                 1.93%

GENERAL ELECTRIC...................................... 249,961,153        3.20% 5,636,798,893$             72.69%

HSBC FINANCE............................................... -                           0.00%

NATIONAL RURAL UTILITIES……................. 198,976,890        2.55%

PACCAR FINANCIAL....................................... 106,587,046        1.37%

PNC................................................................... 149,926,618        1.92%

US BANK - OPEN COMMERCIAL PAPER..... 230,138,612        2.95%

   US BANK PUTTABLE CP................................ 50,000,694          0.64%

Total U.S. Commercial Paper.............................. 1,110,565,478     13.59%

Investment Summary

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

U.S. Government Obligations:

SLG Demand Deposits..................................... -$                         -$                      -$                             -$                              49,981,133                     -$                            -$                       -$                                 49,981,133$       

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

49,981,133         

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

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

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

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

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

Investment Summary

(Fair Value-Trade Date Basis)-Continued

U.S. Agency Obligations by Issuer:

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

FNMA...............................................................
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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)Investment Type

U.S. Agency Obligations:

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

FHLB Discount Note......................................... -                           -                        -                               -                                1,714,851,187                -                               -                         -                                   1,714,851,187    

FHLMC Discount Note...................................... -                           -                        -                               -                                1,127,057,728                -                               -                         1,127,057,728    

FNMA Multi Step Discount Note....................... -                           -                        -                               -                                -                                      -                               -                         -                                   -                           

FNMA Discount Note........................................ -                           -                        -                               -                                354,929,324                   -                               -                         -                                   354,929,324       

FFCB Debenture............................................... -                           -                        -                               -                                85,729,438                     181,051,415           -                         266,780,852       

FFCB Discount Note......................................... -                           -                        -                               -                                571,189,578                   -                               -                         -                                   571,189,578       

FHLB Multi Step Discount Note........................ -                           -                        -                               -                                -                                      -                               -                         -                                   -                           

FHLB Debenture............................................... -                           -                        -                               -                                174,981,200                   249,960,108           -                         -                                   424,941,308       

FHLMC Debenture............................................ -                           -                        -                               -                                -                                      74,984,250             -                         -                                   74,984,250         

FHLMC Multi Step Discount Note..................... -                           -                        -                               -                                -                                      -                               -                         -                                   -                           

FHLMC Medium Term Note............................. -                           -                        -                               -                                -                                      49,980,500             -                         -                                   49,980,500         

FNMA Debenture.............................................. -                           -                        -                               -                                -                                      357,487,132           -                         -                                   357,487,132       

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

FHLB Multi Step Coupon Bond........................ -                           -                        -                               -                                -                                      74,598,188             -                         74,598,188         

FHLB Multi Step Coupon Bond (4X)................. -                           -                        -                               -                                -                                      4,998,750               4,998,750           

FHLB Multi Step Coupon Bond (12X).............. -                           -                        -                               -                                -                                      7,500,000               -                         -                                   7,500,000           

FHLMC Multi Step Coupon Bond..................... -                           -                        -                               -                                -                                      44,996,250             -                         -                                   44,996,250         

FNMA Multi Step Coupon Bond....................... -                           -                        -                               -                                -                                      394,180,850           -                         -                                   394,180,850       

HUD Debenture................................................ -                           -                        -                               -                                -                                      5,000,000               -                         -                                   5,000,000           

TVA Discount Note........................................... -                           -                        -                               -                                149,983,278                   -                               -                         -                                   149,983,278       

5,633,459,174    

Commercial Paper............................................... 1,110,565,478                -                               -                         -                                   1,110,565,478    

STAR Ohio........................................................... 178,287,014                   70,732,895             -                         58,010,496                  307,030,405       

Israel Bonds......................................................... -                                      43,000,000             -                         -                                   43,000,000         

Money Market Funds........................................... 499,929,702                   196,767                  -                         157,041,930                657,168,399       

Total..................................................................... -                           -                        -                               -                                6,022,485,060                1,558,667,104        5,000,000          215,052,425                7,801,204,589    

Add: -                           

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

LOT Structured Investments (302)................... 365,904,405       

AG-Link-Dep (303)............................................ 53,456,297        53,456,297         

Eco-Link (303)................................................... 15,879,583        15,879,583         

Linked Deposits (303)....................................... 218,768,479      218,768,479       

Renew Ohio (303)............................................. 881,691             881,691              

Save Now (303)................................................ 9,570,000          9,570,000           

Bid Ohio (304)................................................... 6,500,000                    6,500,000           

Mega Millions (305)........................................... 91,324,477         
Grand Total.................................................. -$                     -$                 -$                         -$                         6,022,485,060$             1,558,667,104$      303,556,050$    221,552,425$              

8,563,489,521$  

Add: PAI 87,922$              
Add: (S236) 7,801,204,589$  
Add: (S239:247) 762,284,932$     
Subtract: (K78:K83) -$                    

8,563,577,443$  
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