MONTHLY PORTFOLIO REPORT
OBLIGATIONS AND SECURITIES
GREENE COUNTY
MONTH OF SEPTEMBER 2016

Beginning Proceeds Ending Investment

Inventory from Sales,Calls Gain/ Inventory Income
Instrument Cusip Maturit Yield Balance Purchases & Maturities Loss Adjustments Amortization Balance (Int. & Gain/Loss)
FHLMC 85F2 12/4/2020 1.33% 1,997,000.00 2,000,000.00 3,000.00 0.00 9,250.00
FHLMC 85F2 12/4/2020 1.25% 2,000,000.00 2,000,000.00 0.00 6,250.00
FFCB CHS6 3/12/2018 1.05% 999,000.00 999,000.00 5,150.00
FFCB CHS6 3/12/2018 1.06% 998,500.00 998,500.00 5,150.00
FFCB CHS6 3/12/2018 1.03% 998,500.00 998,500.00 5,150.00
FHLMC AGC2 9/13/2021 1.25% 2,000,000.00 2,000,000.00
FNMA AES9 9/15/2021 1.79% 4,000,000.00 4,000,000.00
FNMA 3CG8 3/23/2021 1.13% 2,000,000.00 2,000,000.00 11,250.00
FHLMC 9VG9 6/28/2019 1.31% 2,000,000.00 2,000,000.00 3,750.00
FHLB 9CP4 9/29/2021 1.00% 2,500,000.00 2,500,000.00
FHLMC AJC9 9/30/2021 1.25% 2,000,000.00 2,000,000.00
FHLB 9DA6 9/30/2021 1.35% 4,000,000.00 4,000,000.00
FNMA 3ESO 3/30/2021 2.14% 1,999,000.00 2,000,000.00 1,000.00 0.00 11,000.00
Huntington MMAX 6141
Huntington 6635
Huntington MM 6606
PNC MM 3506
Huntington Ck. 6509
Fifth Third 3671
Star Ohio 94
Star PLUS 5874
Security MM 7557
SUBTOTAL FOR SHORT TERM INVESTMENTS 83,728,374.25

MONTHLY INTEREST INCOME

The following persons have effected transactions on behalf of the investment authority
for the period of the Monthly Portfolio Report.

Firm

Fifth Third Bank
Huntington Capital Corp
Security National Bank
Star Ohio

Fifth Third Bank Account
Huntington National Bank
Morgan Stanley Wealth Management
PNC Bank

Star PLUS

Multi-Bank Securities, Inc

Investment Authority

Representative
Michael Rueve
Ted Sumnar
Vicki Cardiff
State Treasurer
Scott Mumpower
John V. Simkonis
Brian Andzik

J. Chris Woolums
State Treasurer
Mark Dickerson

Date



MONTHLY INVENTORY REPORT
OBLIGATIONS AND SECURITIES
GREENE COUNTY

AS OF SEPTEMBER 30, 2016

Settlement Coupon Cusip Par Book Market Maturity
Date Description Rate Number Value Cost Value Value Yield Date
07-Nov-12 FNMA 0.900% ORK1 2,000,000.00 2,000,000.00 2,000,000.00 1,999,940.00 0.90%| 07-Nov-17
14-Dec-12 FFCB 0.840% C7B4 2,000,000.00 1,998,046.67 1,998,000.00 1,998,460.00 0.86%| 13-Dec-17
12-Mar-13 FFCB 1.030% CHS6 1,000,000.00 999,000.00 999,000.00 999,770.00 1.05% 12-Mar-18
12-Mar-13 FFCB 1.030% CHS6 1,000,000.00 998,500.00 998,500.00 999,770.00 1.06% 12-Mar-18
12-Mar-13 FFCB 1.030% CHS6 1,000,000.00 998,500.00 998,500.00 999,770.00 1.06% 12-Mar-18
30-Apr-13 FHLB 1.020% 43F3 1,000,000.00 999,200.00 999,200.00 1,000,080.00 1.04% 30-Apr-18
30-Apr-13 FHLB 1.020% 43F3 2,000,000.00 1,998,400.00 1,998,400.00 2,000,160.00 1.04% 30-Apr-18
30-Apr-13 FHLB 1.020% 43F3 2,000,000.00 1,998,500.00 1,998,500.00 2,000,160.00 1.04% 30-Apr-18
13-Jun-13 FHLB 1.100% 37A3 2,000,000.00 1,999,600.00 1,999,600.00 2,001,180.00 1.10% 13-Jun-18
20-Jun-13 FHLB 1.250% 3EP2 743,944.02 743,944.02 743,944.02 744,859.05 1.25% 20-Jun-18
20-Jun-13 FHLB 1.251% 3EP2 743,944.02 743,844.02 743,844.02 744,859.05 1.25% 20-Jun-18
09-Sep-13|  County Debt Note 3.750% R-1 24,992.00 24,992.00 24,992.00 24,992.00 3.75%| 01-Dec-23
02-Dec-15 FNMA 1.000% 2U70 2,000,000.00 1,996,000.00 1,996,000.00 2,001,620.00 1.20%| 02-Dec-20
14-Dec-15 FHLB 0.750% 6VS3 2,000,000.00 2,000,000.00 2,000,000.00 2,002,080.00 0.75%| 14-Dec-16
26-Feb-16 FNMA 1.125% 2YT8 2,000,000.00 2,000,000.00 2,000,000.00 1,999,740.00 1.13% 26-Feb-21
23-Mar-16 FNMA 1.125% 3CG8 2,000,000.00 2,000,000.00 2,000,000.00 2,000,700.00 1.13%| 23-Mar-21
14-Apr-16 FHLMC 1.250% 8SX8 3,000,000.00 3,000,000.00 3,000,000.00 3,000,270.00 1.25% 14-Apr-21
14-Apr-16 FHLMC 1.250% 8SX8 3,000,000.00 3,000,000.00 3,000,000.00 3,000,270.00 1.25% 14-Apr-21
20-Apr-16 FHLMC 1.500% 8UV9 2,000,000.00 2,000,000.00 2,000,000.00 2,000,720.00 1.50% 20-Apr-21
28-Apr-16 FHLMC 0.750% 8YAl 2,000,000.00 2,000,000.00 2,000,000.00 2,000,240.00 0.75% 28-Apr-21
28-Apr-16 FHLMC 0.750% 8YA1 1,000,000.00 1,000,000.00 1,000,000.00 1,000,120.00 0.75% 28-Apr-21
28-Apr-16 FHLMC 0.750% 8YAl 1,000,000.00 1,000,000.00 1,000,000.00 1,000,120.00 0.75% 28-Apr-21
17-May-16 FNMA 1.100% 3KM6 2,000,000.00 2,000,000.00 2,000,000.00 2,000,460.00 1.10%| 17-May-21
25-May-16 FNMA 1.125% 3LS2 2,000,000.00 2,000,000.00 2,000,000.00 2,001,240.00 1.13%| 25-May-21
28-Jun-16 FHLMC 1.300% 9VG9 2,000,000.00 2,000,000.00 2,000,000.00 1,999,420.00 1.31% 28-Jun-19
30-Jun-16 FHLMC 1.000% IXG7 5,000,000.00 4,996,250.00 4,996,250.00 4,998,550.00 1.02% 30-Jun-21
12-Jul-16 FHLB 0.840% 8PZ0 5,000,000.00 5,000,000.00 5,000,000.00 4,993,700.00 0.84% 12-Jul-18
27-Jul-16 FHLMC 0.950% 92B2 2,000,000.00 2,000,000.00 2,000,000.00 1,998,860.00 0.95% 30-Jan-19
17-Aug-16 FNMA 1.000% 94H7 4,000,000.00 4,000,000.00 4,000,000.00 3,993,840.00 1.79%| 17-Aug-21
23-Aug-16 FNMA 1.625% 3U52 3,000,000.00 3,000,000.00 3,000,000.00 2,983,200.00 1.63%| 23-Aug-21
23-Aug-16 FNMA 1.625% 3U52 2,000,000.00 2,000,000.00 2,000,000.00 1,988,800.00 1.63%| 23-Aug-21
25-Aug-16 FHLMC 1.680% 9308 3,750,000.00 3,750,000.00 3,750,000.00 3,744,262.50 1.68%| 25-Aug-21
30-Aug-16 FNMA 1.000% 3Y90 2,000,000.00 2,000,000.00 2,000,000.00 1,990,500.00 1.00%| 28-Aug-19
13-Sep-16 FHLMC 1.250% AGC2 2,000,000.00 2,000,000.00 2,000,000.00 1,997,700.00 1.25%| 13-Sep-21
15-Sep-16 FNMA 1.792% AES9 4,000,000.00 4,000,000.00 4,000,000.00 3,994,920.00 1.79%| 15-Sep-21
29-Sep-16 FHLB 1.000% 9CP4 2,500,000.00 2,500,000.00 2,500,000.00 2,498,825.00 1.79%| 29-Sep-21
30-Sep-16 FHLMC 1.250% AJC9 2,000,000.00 2,000,000.00 2,000,000.00 1,994,760.00 1.25%| 30-Sep-21
30-Sep-16 FHLB 1.350% 9DA6 4,000,000.00 4,000,000.00 4,000,000.00 3,999,120.00 1.35%| 30-Sep-21
Huntington MMAX 6141
Huntington 6635
Huntington MM 6606
PNC MM 3506
Huntington Ck. 6509
Fifth Third 3671
Star Ohio 94
Star PLUS 5874
Security MM 7557
SUBTOTAL FOR SHORT TERM INVESTMENTS 83,728,374.25  83,728,374.25  83,728,374.25 83,728,374.25
TOTAL FOR SHORT & LONG TERM INVESTMENTS 166,491,254.29 166,473,150.96 166,473,104.29 166,426,411.85

Investment Authority Date




Aging

OBLIGATIONS AND SECURITIES

GREENE COUNTY
As Of SEPTEMBER 30, 2016
Cusip Par Book Coupon | Maturity
Description Yield Number Value Value Rate Date
UNDER 6 MONTHS
I | |
6 MONTHS TO 1 YEAR
I | |
1TO 1-1/2 YEARS
FNMA|[ 0.90% ORK1 2,000,000.00 2,000,000.00 | 0.900%| 07-Nov-17
FFCB| 0.86% C7B4 2,000,000.00 1,998,000.00 | 0.840%)] 13-Dec-17
FHLB| 0.75% 6VS3 2,000,000.00 2,000,000.00 | 0.750%| 14-Dec-17
6,000,000.00
1-1/2 TO 2 YEARS
FFCB| 1.05% CHS6 1,000,000.00 999,000.00 | 1.030%| 12-Mar-18
FFCB| 1.06% CHS6 1,000,000.00 998,500.00 | 1.030%| 12-Mar-18
FFCB| 1.06% CHS6 1,000,000.00 998,500.00 | 1.030%| 12-Mar-18
FHLB| 1.04% 43F3 1,000,000.00 999,200.00 | 1.020%| 30-Apr-18
FHLB| 1.04% 43F3 2,000,000.00 1,998,400.00 | 1.020%| 30-Apr-18
FHLB| 1.04% 43F3 2,000,000.00 1,998,500.00 | 1.020%| 30-Apr-18
FHLB| 1.10% 37A3 2,000,000.00 1,999,600.00 | 1.100%]| 13-Jun-18
FHLB| 1.25% 3EP2 743,944.02 743,944.02 | 1.250%| 20-Jun-18
FHLB| 1.25% 3EP2 743,944.02 743,844.02 | 1.251%| 20-Jun-18
FHLB| 0.84% 8PZ0 5,000,000.00 5,000,000.00 | 0.840%| 12-Jul-18
16,487,888.04
OVER 2 YEARS
FHLMC| 0.95% 92B2 2,000,000.00 2,000,000.00 | 0.950%| 30-Jan-19
FHLMC| 1.31% 9VG9 2,000,000.00 2,000,000.00 | 1.309%| 28-Jun-19
FNMA|[ 1.00% 3Y90 2,000,000.00 2,000,000.00 | 1.000%| 28-Aug-19
FNMA|[ 1.20% 2U70 2,000,000.00 1,996,000.00 | 1.000%| 02-Dec-20
FNMA|[ 1.13% 2YT8 2,000,000.00 2,000,000.00 | 1.125%| 26-Feb-21
FNMA[ 1.13% 3CG8 2,000,000.00 2,000,000.00 | 1.125%| 23-Mar-21
FHLMC| 1.25% 8SX8 3,000,000.00 3,000,000.00 | 1.250%| 14-Apr-21
FHLMC| 1.25% 8SX8 3,000,000.00 3,000,000.00 | 1.250%| 14-Apr-21
FHLMC| 1.50% 8UV9 2,000,000.00 2,000,000.00 | 1.500%| 20-Apr-21
FHLMC| 0.75% 8YAl 2,000,000.00 2,000,000.00 | 0.750%| 28-Apr-21
FHLMC| 0.75% 8YAl 1,000,000.00 1,000,000.00 | 0.750%| 28-Apr-21
FHLMC| 0.75% 8YA1l 1,000,000.00 1,000,000.00 | 0.750%)| 28-Apr-21
FNMA[ 1.10% 3KM6 2,000,000.00 2,000,000.00 | 1.100%| 17-May-21
FNMA|[ 1.13% 3LS2 2,000,000.00 2,000,000.00 | 1.125%| 25-May-21
FHLMC| 1.02% 9IXG7 5,000,000.00 4,996,250.00 | 1.000%| 30-Jun-21
FNMA[ 1.79% 94H7 4,000,000.00 4,000,000.00 | 1.000%| 17-Aug-21
FNMA|[ 1.63% 3U52 3,000,000.00 3,000,000.00 | 1.625%| 23-Aug-21
FNMA|[ 1.63% 3U52 2,000,000.00 2,000,000.00 | 1.625%]| 23-Aug-21
FHLMC| 1.68% 9308 3,750,000.00 3,750,000.00 | 1.680%| 25-Aug-21
FHLMC| 1.25% AGC2 2,000,000.00 2,000,000.00 | 1.250%| 13-Sep-21
FNMA|[ 1.79% AES9 4,000,000.00 4,000,000.00 | 1.792%| 15-Sep-21
FHLB| 1.79% 9CP4 2,500,000.00 2,500,000.00 | 1.000%| 29-Sep-21
FHLMC| 1.25% AJC9 2,000,000.00 2,000,000.00 | 1.250%| 30-Sep-21
FHLB| 1.35% 9DA6 4,000,000.00 4,000,000.00 | 1.350%| 30-Sep-21
County Debt Note| 3.75% R-1 24,992.00 24,992.00 | 3.750%]| 01-Dec-23
60,274,992.00
Huntington MMAX 6141
Huntington 6635
Huntington MM 6606
PNC MM 3506
Huntington CKk. 6509
Fifth Third 3671
Star Ohio 94
Star PLUS 5874
Security MM 7557

SUBTOTAL FOR SHORT TERM INVESTMENTS

TOTAL BOOK VALUE

83,728,374.25

166,473,104.29




OBLIGATIONS AND SECURITIES
FOR THE COUNTY OF GREENE
QUARTER ENDED SEPTEMBER, 2016

Beginning Proceeds Ending Investment
Description Inventory from Sales,Calls Gains/ Inventory Income
(by type) Balance Purchases & Maturities Losses Adjustments Amortization Balance Quarter

T-NOTE 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
FMAC 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
FNMA 25,754,059.92 15,000,000.00 13,000,000.00 1,000.00 0.00 0.00 27,755,059.92 88,500.00
FHLMC 40,679,873.91 9,750,000.00 18,000,000.00 3,500.00 0.00 0.00 32,433,373.91 57,687.50
FHLB 9,032,785.62 | 11,500,000.00 5,000,000.00 3,500.00 0.00 0.00 15,536,285.62 13,323.61
FFCB 6,995,018.59 0.00 0.00 0.00 0.00 0.00 6,995,018.59 15,450.00
CD's 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
COUNTY DEBT 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Huntington MMAX 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Huntington 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Huntington MM 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
PNC MM 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Huntington Ck. 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Fifth Third 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Star Ohio 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Security MM 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Star PLUS 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

Totals 155,621,594.86 36,250,000.00 36,000,000.00 8,000.00 10,593,509.43 0.00 166,473,104.29 248,038.91

Investment Authority Date




