Cuyahoga County

Executive Chris Ronayne

Treasurer's Office

To: State of Ohi¢ Treasurer's Office
From: Brad Cromes, Treasurer
Date: QCclober 2, 2024

Re: Cuyahoga County Treasury Investment Reports

Reports reflect Month-End September 2024

Included are the following:

+ Investment Portfolic Summary
+ Investment Portfolio Detail

+ Monthly Activity

+ Received Interest Summary

+ Opioid Portfolic Summary

E$ 2079 E. Ninth St. | Cleveland, OH 44115 | 216-443.740C | cuyahogacounty.gov



Investments

Corporate MNotes
Commercial Paper

US Agency- Fixed Rate
US Treasury

US Agency- Callable
Fuoreign Motes
Municipal Notes

STAR Ohio Account
Money Market Accounts

Investments

Cash and Accrued [nterest

Passhook/Checking

{not included in vield calculations)
Acerued Interest at Purchase

Subtotal

Total Cash and Investments

Tota! Earnings
Current Year

Average Daily Balance
Effective Eate of Return

)|

Brad Cromes, Treasurer

Cuyahoga County Treasury
Portfolio Management
Portfolio Summary
September 30, 2024

Cuyahaga County
2079 £. 9th Street
Cleveland, OH 44115

Reporting period 09/01/2024.09/30/2024

Run Date: 10/03/2024 - 08:37

Par #arket Book % of Days to YTH ¥TM
Value Value Value Portfolic Term Ma(uriiy 360 Equiv. 365 Equiv,
265,000.00 265.000.00 265,000.00 .02 183 248 0250 1.253
97.377.000.00 86,400,118.26 953.417,011.72 853 831 586 3924 3.979
39,555,000.00 38,981, 703.90 38,948,058 .55 3.48 220 116 5.250 5322
189,364,000 .00 188,529,028.43 189,095 380,74 1891 1,715 8915 2686 2632
321,580 .000.00 319.872,198.60 314.056,043.01 28.44 1,727 1,218 3377 i4za
234,115,000.00 228 47341110 234,060,853.02 2093 1,703 608 1614 1636
16,000,000.00 15,977 918.00 16,000,000.00 1.43 1,454 3 [ 4698 4.754
32,145,000.00 31,008,114 30 32149736 .41 287 4,337 2781 2.399 2432
172,859,508 83 172,859,509.82 172.858,508.083 15.45 28 10 5.367 5.442
2167357755 21,675577.55 21,675,577.55 194 1 1 4733 4,860
1,124,936, 087.28 1,114,042 581.97 1,118,527 158.83 160.00% 1,388 aad 3.313 3.359
20,735,203.12 2073520312 20,735,.20312 1 1 0.000 0.000
485,648 35 495 £49.35
21,230,852.47 21,230,852.47
1,145,671,290.50 1,135,273,434.44 1,139,758,011.30 1,388 777 3.313 3.359
September 30 Month Ending Fiscal Year To Date
2.896,438.71 47.321,168.68
1,143,996,216.53 1,426,001,376.69
3.08% 442%
o] |74
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Cuyahoga County Treasury

Portfolio Management

Page 1
Portfolio Details - Investments
September 30, 2024
Average Purchase Stated Y™ YTM Baysto  Maturity
cusi® Investment # Issuer Balange Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Certificates of Deposit « Bank
2400008 2400008 First Federal of Lakewond 0443042024 265,000 .00 265,000.00 265.000.00 1.250 0250 0253 29 10/3072024
Subtetal and Average 265,800.0¢ 265,000.00 265000.00 265,000.00 0.250 0.253 29
Corporate Notes
06406RAXS 21CCTO73 Bank of Mew York Mallon 10/25f2021 3,665.000.00 3.654,994.55 3,664 B58.29 0.550 0885 0.809 24 102512024
QBIRGRAXS 21CCTO7S Bank of New York Mellon 10r25/2021 5.030.000.00 5.016,268.10 5,029 874 B1 4.850 0876 0888 24 10/25/2024
244223EVY2 22CCTO04 John Deere MA1842022 £.0680,000.00 7.880,770.20 805965275 1.250 1.24% 1.266 109 0111072025
89236TKCE 22CTTO20 Toyola Motor Credil Corporalio 0843042022 10,800 000,00 9,973.200.00 9,597 ,633.80 3,950 3.829  3.584 272 063052025
S498BJEHS 24CCTO02 WELLS FARGO Q123/2024 6,030 000,00 6 075.888.30 6.019,822.17 4811 4883  4.851 A7 D1M15/2026
A31142FABE 24CCT025 Walmart Inc 08/23/2024 15,000,000 .00 15,042 750,00 14,864 76672 4.000 44900 4157 561 04715/2026
BOZIGTKT 24CCTMNMA Toyota Motor Credil Corporatio 071672024 7.500,000.00 7.554 075.00 7.4680.630.21 4,450 4721 4787 594 051872026
&9371RRES 24071017 Bank of Maw York Mellon 070312024 10,000.000.00 9 557 600.00 9.358.016.11 2.000 4886 4954 856 02/04/2027
2442ZEXME 24CCTOG9 Join Deere 0410/2024 10.425.000.00 10.838,087.00 10,402 068,73 4,850 4879 4947 885 03/05/2027
023135CF1 24C0THME Amazon Q871812024 6,500,000.00 6,416,995.00 £,271,699.00 3.300 4731 4797 924 Dah3r20oe?
1667648X7 24CCTOMS Chewion Corporalion Q6172024 9,575,000 .00 8,147.284.75 8,945,568 .48 1.995 4633 4.718 952 051112027
16676ABX7 24CCTH20 Chevron Corporation 07/24/2024 5.542.000 .00 5,342 20536 5,242 420.58 1.985 4509 4572 852 05f11/2027
Subtotal and Average 101,201,302.71 97.377.00G.00 96,400,118.26 a95,417,011.72 3924 3979 586
Commercial Paper
BIB73IMEE 24CCTO0 Malixiz 05f10/2024 10,480,000.60 10,391,234 40 10.378,523.00 5310 5.579 5656 65 12/05/2024
BIBTIIMGE 24CCT0H3 Malixis Q602024 7.300.000.00 7.234,373.00 T.,225424 42 5.330 5478 5554 69 12/09/2024
22533TMS2 24CCTO2 Credit Agricole Corporate 1B a516/2024 11,745,000.00 11,613,455.00 11,598,856 40 5280 5547 5824 B& 12/26/2024
£387345W1 24CCTOZT Malixis O 18/2024 140,038, 6508 G0 5,742 640 .50 9T46252 73 4,220 4375 4436 241 (53012025
Subtotal and Average 33,359,137.63 39,555,000 .00 38,981,763.90 3B,948,056.55 5280 5322 118
US Agency- Fixed Rate
J135G0AZT 21CCT017 Federal National Mig Assn 032652021 10,900,000.00 2,743,300.00 9,589,3245.86 0.500 9643 08652 255 0611742025
3135GasXT 21CCTo12 Federal National Mtg Assn G3/08/2029 4,000,000.00 3,874.800.00 A.887.169.04 0.375 0.728 0.738 328 OB/25/2025
3135G05X7 21CCTRa Faderal Malional Mtg Assn Q7302021 2,0600,000.00 1,937,300.00 1.896.081.04 0375 0.988 0.586 328 08/25/2025
J13TEAEXS 21CCT2 Federal Home Loan Mtg Corp G308/2021 3.333.000.80 3.217.444.89 332113150 0.375 Q736  0.748 357 092312025
3IM1IAGWZV 21CCTO72 Federal Home Loan Mig Corp 1012042021 16,890.000.00 10.514,512.80 10,849,717 .57 D650 0.904 1.007 86 1012212025
J134GWSER3 21CCTH20 Federal Home Loan g Corp Q3292021 15,000,000 .00 14,486,550.00 14,975,406 55 D650 0795 0806 39 102712025
3142282J8 20CCTO78 Federal Agricuitural Mig Corp 1002912020 10,000.000.00 9,665,400.00 986991378 0.500 D484 0501 393 10/29/2025
3135G08G23 21CCTONM Federal Mational hitg Assn 020182021 1.600.000.00 1.538.632.00 1,599.325.01 0500 0531 0539 402 1110712025
I135GA2Z3 200CTO82 Federal Mational Mtg Assn 111772020 11.335.000.00 10.803.476.55 11,335 060000 0.560 0552 G560 412 111772025
3135GA4F3 20CCTORT? Federal Mational Mtg Assn 12428120620 241500080 2,332.382.85 241785936 2.650 0536 0.544 413 11BR2025
3135GATDT 20CCTO8S Federal National Mig Assn 12232020 6,715,000.00 6,460,501.50 6.715,000.00 0.600 0592 0800 448 122312025
J120ANATS 21CCT049 Federal Home Loan Bank 082442021 40,000,000 .00 §,538,200.00 10,017 644 04 0.875 0.758 0.759 G619 08/12/2026
Portiolioc PORT
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Cuyahoga County Treasury
Portfolio Management

Page 2
Portfolio Details - Investments
September 30, 2024
Average Purchase Stated YT YTM Dayste  Maturity
cusie [nvestment # lssuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
US Agency- Fixed Rate
B8OSIELR 23CCTON0 Tennesses Valley Authority G4 772023 11.326.000.00 11,125.982.84 11.073,135.92 24875 3859 3IM3 853 0210112027
742651022 23CCTO13 Private Export Funding 05042023 12,0600 006,60 12,083 400.00 12,065 .435.00 3.900 3653 3704 1,100 10M5£2027
3133EPGWY 23CCT02 Federal Farm Credil Bank farest2023 11, 200,000.00 11,281, 16800 11,232.276.91 3879 3734 3786 1302 04/25/2028
3133EPSK2Z 23CCTO20 Federal Farm Credit Bank BRIOT2023 12.000,000.00 12,273, 480.00 11,958 050 .40 4.250 4292 4352 1,406 Q8/07/2028
J133EPUNS 23CCT023 Fedaral Farm Credit Bank 0312812023 12.000,.000.00 12,391.440.00 11,985 028 .60 4.500 4450 4512 1.427 (82812028
J1I0AXELE 23CCTH30 Federal Home Loan Bank 1171002023 11,700.000.00 12.178.700.00 11,753,600.56 475G 4585 4618 1.438 09082028
31424WBB7Y 23CCTO3 Federal Agricultursl Mg Corp 12372023 11,000,000.00 11,578,050.00 11,000,000 .00 5000 4,932 5000 1,483 10/23/2028
3132EPA4T 23CCTR32 Faderal Farm Credit Bank 110172023 10,100,000,00 10,585,608 00 10,076,137 57 4675 4873 484 1,492 11012028
IV1IZERQARS 24CCTHZ23 Federal Farm Credit Bank OBI2312024 10,750,000.00 10.805,000.00 10,738,111.93 3750 3725 3777 1685 0B5/23/2023
Subtotal and Average 199 754,752 .78 182,384,000.00 188 529,029 43 189,095,380.74 2.596 2.632 915
US Treasury
G1282872W3 21CCTO38 LLS. Treasury 06/04/2021 17,000,000.00 16,517 710.00 16,954,813.38 0.250 0.603 0812 272 06/30/2025
YiI2B2CALD 21CCT045 LLE. Treasury 081142021 10.,000,000.00 9.661,300.00 996141437 (.250 0.66% 0679 334 083142025
91282CAM3 21CCTO84 U5 Treasury 0813112021 §,500.000.00 £,265,415.00 8.475.577.32 0.230 0624 0.633 I64 09302025
812820022 21CCT083 .S, Treasury 1071442021 7.735,000.00 T.327,133.45 7,704,488 51 0375 1.064 1.078 729 0973072026
21282C006G3 21CCTO77 1.5, Treasury 1211442021 10,000,000 00 9,498,100.00 9.885.506.10 1125 1,180 1197 780 10/31/2026
912820001 21ICCTORG U5, Treasury 1213142021 10,000.000.00 ©.495,700.00 9,993,501.64 1.250 1262 1.280 321 1213112026
BIZEZCEF4 22CCT02 U5, Treasury 0410872022 10,600,000 60 4,743 000 .00 %955, 566.52 2.500 2655 2631 Q11 033172027
S1282CEN7 23CCT0Z24 U5, Treasury (8/28/2023 6,500.000 .00 6.366,165.00 6,216,353.58 2750 4545 4608 241 Q4302027
91282CET4 22CCTHM8 L5, Treasury Q61712022 4 800,0006,00 4 487 89800 4,493,603 .55 2625 3.532 358 972 053172027
G1282CETE 23CCTMMS U5, Treasury 0372242023 3,000.000.00 2.926,890.00 2511.742.83 2625 4,347 4.407 972 Q5312027
91282CET4 23CCTO28 L5, Treasury 08/13/2023 2,425,000.00 2,365,902.75 2,308 .431.92 2,625 4529 4592 a72 053152027
Q1282CEWT 22CCT033 LS, Treasury 10/20/2022 10,800,000.00 10.808,004.00 10,597 §22 50 3.250 4317 4377 1,002 06/30/2027
S1282CFB2 2Z2CCTH25 U.5. Treasury Qar1712022 6,110,000.00 5,973, 747.00 6,074,428 38 2.750 24832 2973 1033 OW31/2027
31282CFB2 23CCT014 U5, Treasury 0542212023 4,000,060.00 3.%1G,800.00 3,880,252.18 2.750 a73  dm08 1,033 G731/2027
91282CFB2 23CCTO26 U8, Treasury 08/1342023 3,000,000 .00 2,933,100.00 2,859,854 36 2.750 4507 4570 1,033 07312027
M1282CFHS 22CCTON .5, Treasury 10/1142022 10,60606.000.00 9 876,200.00 9,734 553.82 2.125 4084 4140 1,064 08312027
G1282CFHY9 23007027 U5, Treasury 08/132023 3,000,000.00 2,962 8580 00 2.885,420.71 3125 4488 456D 1,064 083172027
91282CFm48 22CCT030 .5, Treasury 1011242022 7.325.00000 7.442 B35.50 7,316,7186.98 4,125 A 110 4187 1,004 093012027
HiZRZCFME 22CCTO36 LB, Treasury 11/04/2022 3.000.000.00 3.048,180.00 2.980.528.73 4125 4307 4367 1,004 Q943072027
H1282CFME 23CCT022 LS. Treasury QBI2BI2023 3,000,000 .00 3,048,180.00 2,965,074.52 4.12% 4492 4554 1084 05/30/2027
S12B283F5 23CCTO0G LS, Treasury Q1120/2023 14,500,000 .60 13,534, 21000 13,984,538.13 2.250 3.449 3497 1,140 111502027
3133EPDPT 23CCTO07 Federal Farm Credil Bank 332023 10.750.000.00 10,748 495.00 10,662 994 06 3625 3.830  3.8B) 1,267 03/21/2028
91282R4NT 23CCTH7? U5, Treasury 05162023 12.000,000.00 11,713.560.00 11,753,618.22 2875 3450 3498 1,322 05M15/2028
S12A2CHKD 23CCT038 .5, Treasury 120472023 16,0600 000.60 10.149,600.00 9897604 79 4,000 4244 42303 1,368 063072028
H2B3CHAT 23CCT025 LS. Treasury 08/2812023 12 600.000.00 12,232.920.00 11,870,593 48 4125 4.380 4441 1,389 0773172028
91282C N2 23CCTO39 .S, Treasury 12/04/2023 13,000 800,00 13,398,180.00 13,052 537.28 4.375 4,208 4266 1,521 11/30/2028

Run Date: 10033/2024 - 08:37
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Cuyahoga County Treasury
Portfolio Management

Page 3
Portfolio Details - Investments
September 30, 2024
Average Purchase Stated YTM  YTM Daysio  Maturity
cusp Investment # Issuer Balance Data Par Value Market Value Book Value  Rate 360 365 Maturity Date
US Treasury
91262CIR2 24CCTOI9 U5, Traasury 6712412024 6.500,000.00 6,543,680.00 639425220 3750 4116 4473 1,552 1213172028
91282CIR3 240CT024 U.5. Treasury 0812312024 9,000,000.00 9,060.480.00 8.996 570.56 3750 3708  3.758 1,552 12/31/2028
91282C0W2 24CCT004 U.S. Treasury 031812024 12,000.000.00 12,202.560.00 11,847 008,14 4000 4.270 4328 1.583 01/31/2029
91282CK02 24CCTO05 U8, Treasury 031812024 12,000,900.00 12,333,240.00 11.969.509.76 4250 4255 4314 1611 0212812029
91282CKG5 24CCTO08 U.S. Treasury 045092024 14,500.000.00 14.829,150.00 14,319,315.50 41256 4376 4437 1,642 03/31/2029
91282CKPS 24CCTO U.S. Treasury 0511012024 8,795,000.00 9,183,914,90 383896743 4625 4440 4502 1,672 04/30/2029
91282CKT7? 24CCTO4 U.8. Treasury 06/18/2024 9,640.000.00 10,025,600,00 972335299 4500 4233 4202 1,703 0§/31/2029
S1ZB2CEVE 24CCT022 U.S. Treasury 0811512024 12,800,000.00 12,615,552.00 12,539,07641 3250 3672 3723 1733 D6/30/2029
91282CLCS 24CCT029 U.S. Treasury 0713112024 10,300,000.00 10,495.494.00 10,266,845 4000 4020 4076 1764 07/31/202%
91282CLKS 24CCTO28 U.S. Treasury 08/03/2024 15,760,000.00 15,746,629.00 1587222236 3625 3615 3685 1,795 0831/2029
Subtotal and Average 322,615,440.29 321,580,000.00 319,872,198 60 318,058,043.01 3377 3424 1,218
US Agency- Callable
3130ATT31 22CCTO38 Federal Home Loan Bank 112372022 5.655.000.00 5,654,773.80 5.654,940.58 4 500 4635 4700 2 10i03f2024
3130ATT3 22CCT039 Federal Home Loan Bank 11/22/2022 2.080,000.00 2,072916.80 2.074.975.05 4.500 4627 4692 2 10/03f2024
3130AMDSS 21CCT034 Federal Home Loan Bank 051192021 ,000,000.00 7.872,080.00 £.000,00000 0670 0661 0870 141 0211912025
J3IEMUPS 21CCTOI6 Federal Farm Credil Bank Oai2021 3,760,000.00 3.684,337.50 3,760.0006.00 G710 0700 0710 182 Q4Mm2G25
I13ZEMUPS 21CET025 Federal Farm Credit Bank Q40172021 10,000.000.50 9.824,900.00 10,000,000.00 0710 0700 ©£.710 182 0410142025
3133EMNSS 216CT033 Federal Farm Credit Bank 0473072021 8,200.000,00 8,023,762.00 BA9852451 0720 0742 0752 200 0412812025
313080223 21CCT032 Federal Home Loan Bank 042812021 4,000.000.00 3.918,280.00 400060000 0800 0789 0800 209 04/28/2025
3135G0SM1 21CCT022 Federal National Mig Assn 0312912021 1.915,000.00 1.862,892.85 1,913.807.83 0700 0766 0776 302 073012025
3136(G4J95 21CCT02 Federal National Mig Assn 03/29/2021 3,000,000.00 2,807.870.00 2,994 63745 0550 0742  0.752 328 08/25/2025
3134GWUE4 200CT073 Federal Home Loan Mig Corp 1012712020 10,000,000.00 9,684.000.00 9994.937.96 0500 0544 0552 364 09/30/2025
3135G06A6 21CCT59 Federal National bitg Assn 0911412021 2,500,000.00 2.410,900.00 249626392 0580 0714 0724 384 1072012025
IN1I4GWSPT 20CCTO7S Federal Home Loan Mty Corp 10 2TI2020 10,000.000.00 4,670 4006.00 9,998 820 .56 0600 0603 0EN 391 A0M2VI2025
J1IZEMHF2 200CT085 Federal Farm Gredit Bank 11j27/2020 16,000.000.00 15,434 880,00 15,997,242.07 0600 0607 0815 419 11/24/2025
3130AKIW7? 21CCTO36 Federal Home Loan Bank 09/03/2021 10,000.000.00 9,503,400.00 998029831  DBOD 0756 0766 440 1201502025
J133EMLR 21CCToB2 Federal Farm Credil Bank 0811472021 1,500,000.00 1,441 425.00 1,495.502.92 0.500 0.733 0744 448 1HZI2025
J1I0AKKGO 21CCTo81 Federal Home Loan Bank 0971412021 1,500,000.00 1,437,000.00 1.495,839.63 0.520 0.736 0.746 455 12/30/2025
3135606 20CCTO88 Faderal National Mig Assn 12/30/2020 6,000.000.00 5,772,120.00 6.081.870.83 0640 0605 0615 455 12130/2025
3133EMMRO 21CCTH02 Federal Farm Credit Bank 0111272021 10.000.000.00 9,502,200.00 0.986,200.56 0470 0483 05060 488 011122028
3130AKVRY 21CCTM9 Federal Home Loan Bank 03/28/2021 1.030,000.00 984 206.20 1.025.766.38 0.550 0847 0858 499 02122026
3130ALGRS 21CCTHME Federal Home Loan Bank 0312612021 8.225,000.00 7.872,723.25 821842020 0850 0896 0908  S13 02/26/2026
3130ALHHD 21CCTOZ9 Federal Home Loan Bank 032972021 17.600.000.00 16,872,240.00 17.598.471.88 0.960 0953 0.966 520 037052026
3130ALURS 210CT023 Fedetal Home Loan Bank 05/30/2021 15,000,000.00 14,371,200.00 15000,00000  1.600 0986 1000 545 03/30/2026
3130ANFDT 21CCT052 Federal Home Loan Bank 082772021 5.770.000.00 5,479.769.00 576989226 1000  0.987 1001 673 051052026
3130ANGU7 21CCT051 Federal Home Loan Bank 08/30/2021 6.625.000.00 6.281,162.50 662500000 1000 0986 1000 684 08/26/2026
3130ANLYYS 21CCT053 Federal Home Loan Bank 6812772021 5,600,000,00 4,743,450.00 459804808 1000 0936 1010 634 08/26/2028
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Cuyahoga County Treasury
Portfolio Management

Page 4
Portfolio Details - [nvestments
September 30, 2024
Average Purchase Stated YTM™ YTM Daysic Maturity
CUSIP Investment & Issuer Balatce Cate Par Value Market Value Book Value Rate 360 364 Maturity Date
USs Agency- Gallable
J130AQFF3 21CCT07 Federal Home Loan Bank 12/30/2021 8.780,000.00 8.330,025.00 8778,026.94 1.400 1.3 1.410 820 1213002028
I1IZENLYG 22CCT029 Federal Fam Credit Bank 09f15/2022 10,500,000.00 10,427 44500 10,477,407 73 3375 3408 3455 1,079 09M52027
I133ENWES 22C0T035 Federal Fam Credii Bank 1110212022 10.000.000.00 10.208,600.00 10,004,436 .32 4375 4.220 4279 1127 10£2772027
IIDATUSY 22CCT042 Federal Home Loan Bank 1203042022 7.885,000.00 8.040,492.20 7.926.158 .82 4.250 4014 4070 1,185 12102027
J1IZEMSMG 23CCTOM Federal Farm Credit Bank Q1942023 11,600,000.00 11,730.500.00 11,705,561.95 4000 3841 3692 1,192 017062028
J133ERPSVS 24CCTO0E Federal Farm Credit Bank 037202024 12,000,000.00 12,256,440.00 11,884 B88.33 4125 4307 4387 1631 03/20:/2029
Sublotal and Average 234,058,490.58 234,115,000.00 22847341110 234,660,853.02 1614 1636 608
Foreign Notes
A6513JEET 20CCTHIS Siate of lsrae) Q3FI2020 3,000,000 .00 2,976,060 .00 3,000.000.00 1.950 1.924 1950 151 03012025
46514AL72 23CCTHN State of Israel 1275442023 2,000,000.00 2.801,320.00 2,000,000.00 5.360 5286 5380 426 12400112025
46514AMAB 2ICCTOAS State of lsrael 1210442023 5,000,000.00 5.000,695.00 5,000 000.00 5.350 5316 5380 791 1210112026
46514 AMST 23ICCTO36 State of lsrasl 1200472023 3,000,600.00 3,000,903.00 3,000, 000.00 5.590 5513 5590 1,522 120072028
46514AR84 24CCTO03 State of srael 0341512024 3,000,000.00 2.999.940.00 3,000.000.00 5310 5237 A.310 1,612 03/01/2029
Subtotal and Average 16,000,000.6¢ 16,000,000.60¢ 15977.518.00 16,000,066.00 4698 4764 16
Muricipal Notes
S5437GFPAPZ 20CCTO68 Lorain Ghio Public Library 107152020 370,000.60 368,094, 50 370,634 48 1.500 0454 D4eQ 61 12/01/2024
232285BNS 21CCT039 Cuyahoga County Public Library 071812021 3,550, 000,00 3,412 57950 3,550,000.00 0.887 QA75 0887 426 1012025
23G876CTO 20CCTO7S City of Daylon Ohio 111212020 890 000,00 857,684 10 820,000,003 110 1.086 1401 426 124012025
353174JA4 20CCTH54 Franklin Counly Convention Fac Q242242020 520,000,00 501,482 80 520.000.00 1,255 1238 1255 426 12/01/2025
F437T6PAQO 20CCTO6S Lorain Ohio Public Library 1041512020 375,000.00 365,452.50 379,091,493 1.500 .543 0550 426 12f01/2025
198482P60 21CCTO07 Cily of Columbus Q270 300,000.00 286,4684.00 300,000.00 0.784 0773 D734 547 0410172026
353174182 20CCT057 Franklin County Convention Fac 02212020 1,330.000.00 1.256,224.90 1,330,000.00 1.466 1.446 1466 791 132026
190492055 21CCT005 City of Columbus 021772029 500,000,006 467 805.00 500,000.00 1.015 .00 1.5 912 04/01/2027
199492R84 21CCTHO City of Columbus Qi Tz 315,000.00 294,717.15 315.000.00 1.015 1.001 1.015 912 0410112027
ISI174ICH 20CCTO58 Franklin County Convention Fac 0972212020 805 060.00 560,036.40 #05,000.60 1616 1.594 1616 1,136 1240112027
352174000 20CCT059 Frank!in County Convenlion Fac 08/22/2020 38G.000.00 462 84000 500,005.00 1816 1.584 1616 1,156 120112027
199482063 21CCTO06 City of Columbus 021172021 500,000.00 459,270.00 500,000 .00 1.215 1183 1215 1,273 02/01/2028
130492P86 21CCTo08 City of Columbus Q20172021 350.000.00 321.489.00 35000000 1.215 1198  1.215 1,278 04/01/2028
353174JD8 20CCTO55 Franklin Counly Convention Fac 09222020 845 000,00 860,932.80 Q45.000.00 1822 1.787 1822 1,522 12/01/2028
I53974.)E8 20CCTO56 Franklin Counly Convenlion Fac 092242020 5,285,000.00 4,733.041.65 5.285,000.00 1.922 1895 1922 1,887 12/01/2029
9AMBDDEOT 17CCTOM Cuyahoga Courty Q2072017 15,800,000.00 15,800.000.00 15,800,000.00 3.500 3452 2500 4475 OVOII037
Subtotal and Average 32,150,021.01 32,145,000.00 31,008,114.30 32,149,726.41 2399 2432 2761
STAR Ohfo Account
STAR ARP STAR ARP STAR Ohio 051242021 72,691,802.22 72,691.902.22 7289190222 5430 5356 5430 1
STAR DEVELOPMEM STAR DEVELDP STAR Ohio 0571472020 26.861.573.40 26,861,573.40 26,861,573.40 5.430 5356 5430 1

Run Dale: 10/03/2024 . 08:37
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Cuyahoga County Treasury
Portfolio Management

Page 5
Portfolio Details - Investments
September 30, 2024
Average Purchase Stated YT YTM Daysto  Maturity
C_USif’ Invesiment # tssuer Balance Date Par Value Market Value Baok Value Rale 360 365 Maturity __Date
STAR Ohio Account
STAR QFIQID STAR OPIOID STAR Chio 05128/2020 22.323,619.54 22,328.619.54 2233881954 5.430 5356 5430 1
STAR MAIN STAR Main STAR Ohio 06/3042024 50,977.414.67 50,977 414 67 50,977 414 67 5.470 5395 5470 30 09130/2024
Subtotal and Average 170,298,365.13 172,859,509 83 172,859,505 83 172,859,509.83 5.367 5442 10
Money Market Accounts
21846V567 LSS Sweep First American Money Market Fu 07/01/2024 2167557755 21,675,577.55 2187557755 4860 4793 4360 1
OPIOID CUSTODY OPICID CUST US Bank 1172912021 0.60 0.00 0.00 0020 0020  0.020 1
Sublotal and Average 16,339,133.82 21,67%,577.58 21,675,577.55 21,675,577.55 4783 4.860 1
Total and Average 1,143,996,216.53 1,124,936,087 .38 1,114,042 581.97 1,118,527,158.83 3313 3.359 7 i

Rup Date: 10/0:3/2024 - 08:37
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Cuyahoga County Treasury
Portfolio Management

Page &
Portfolio Details - Cash
September 30, 2024
Average Purchase Stated YTH YTM Days to
Cusip Investment # Issuer Balance Date Par Value Market Vaiue Book Value Rate 360 365 Maturity
Passbook/Checking Accounts
KEY Key KEY BANK 14,260.936.94 14,260,936.54 14,260,935 .94 4000 0.000 1
PNC PNC FNC 010142024 6,090 45259 6,080,452.59 8.090,452.59 0000 0000 1
US BANK 1S Bank US Bank 018142024 38381359 38381252 383.813.59 0.000 0000 1
Average Balance 6.00 Acerued Interest al Purchase 495 649.35 h 4;5,6419.35 1
Sublotat 21,230,852.47 21,230,852 47

Total Cash and Investments 1,143,996,216.53 1,145,671,299.50 1,135,273 434 44 1,138,758,011.30 3.13 3359 bk

Portfolio PORT

AP

Aun Dale 10032024 - 08:37
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Cuyahoga County Treasury
Portfolio Management

Activity By Type

September 1, 2024 through September 30, 2024

Page 1

Stated  Transaction Purchases Redempticns

cusip Investment # fssuer Rate Date ar Deposits or Withdrawais Balance
Certificates of Deposit - Bank

Subtotal 265,000.00
PassbookfChecking Accounts (Monthly Summary)
KEY Kay KEY BANK 79097055 0.00
PG PMC PNC 1,737 604 .56 0.00
US BANK US Bank US Bank 348,001.11 0.00

Subitotat 2,876,576.52 0.00 0.00
Corporate Notes
14913R2P1 21CCTO58 Calerpillar Financial Services GE00 0941372024 .00 2.155.000.60
2442ZEVLD 21CCTO57 John Desrg 0625 09102024 G.00 1,850.000.00
BE236TING 21CCTo64 Toyota Motor Cradit Corporatio 0.625 081372024 0.00 5,000,000.00
B3ZI6TING 21CCTORS Toyola Molor Credit Corporatio 0625 D9/13/2024 B _D.@ £,000,000.00 .

Subtotal 000 15,005,600,060 95,417.011.72
Commercial Paper
BIFTIISW 24CCTH2Y Matixis 4220 09118f2034 9!?31 36232 0.00

Subtotal 9,731,362.32 4.00 38,9348,056.55
S Agency- Fixed Rate
3133EKP7S 19CCT040 Federal Farm Credit Bank 1.600  0517/2024 0.00 20,(}0[)__,_000.0(_)

Subtotal 0.00 20,600,000.00 189,095,380.74
US Treasury
912828270 21CCT050 LS, Treasury 0250 090182024 G.00 0,975,586 65
91282CLKS 24CCT028 U.S. Treasury 3625 0032024 15671,789.08 4.00

Subtotal 15,671,789.06 9,975,506.65 318,056,0432.01
US Agency- Callable

Subtotal 234,060,853.02
Foreign Notes

Subtotal 16,800,000.06
Municipal Notes

Subtotal

Fun Dale: 107032024 - 08:37

32,149,726 .41
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Cuyahoga County Treasury
Portfolio Management
Activity By Type
September 1, 2024 through September 30, 2024

Page 2

Stated  Transaclion Purchases Radamptions
cusiwe Investment # lssuer Rate Dale ar Deposits or Withdrawais Balance
STAR Ohio Account
STAR ARF STAR ARP STAR Ohio 5.430 329,122.82 8,200,835 .44
STAR DEVELOPMEN  STAR DEVELOP STAR Ohio 5430 116,255.44 0.00
STAR MAIN STAR Main STAR Ohia 5470 5,500 83544 .00
STAR MAIN STAR Wiain 09130i2024 G.00 4547647923
STAR OPIOID STAR OPICID STAR Ohio 5430 96 637.08 0.00
Subtotal 6,042,350.56 53,677.414.67 172,859,505.83
Money Market Accounts
I1B46VEET USE Sweep First American Money Market Fu 4 860 5,521.879.49 .00 - B .
Subtotal 5,521,879.41 [1X1]4] 21,675,577.55
Total 35,844,657.87 98,658,001.32 1,118,527,158.83

Run Dratle; 1010372024 - 08:37

- Indicates incomplete recording of malurity redemplion,
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Cuyahoga County Treasury

Portfolio Management

Page 1
Portfolic Details - Investments
September 30, 2024
Average Purchase Stated YTM YTM Daysto  Maturity
cusp Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 385 Maturity Date
Certificates of Deposit « Bank
24CD008 24CD008 Firsl Federal of Lakewaond 0473012024 265,000.00 265.000.00 28500000 0.250  0.250 0.253 29 1013042024
Subtotal and Average 265,000.00 265,000 00 265,000.00 265,000.00 0250 0.253 2%
Corporate Notes
B6406RAXS 2ICCTO?S Bank of New Yark Mellon 1042562021 A665.000.00 3,654,994 55 3.664 35829 0.850 0.8% 0909 24 10/2572024
0B4DBRAXS 21CCTO74 Bank of New York Mellon 10/25/2021 5,030,000.00 5,016,268,10 5.029.874.81 0850 0876 0.888 24 10/25/2024
24422EVY? 22CCTOM John Deere 0111012022 8 ,080,000.00 7.980,770.20 805985275  1.250 1245  1.268 101 0110/2025
A9ZIGTKCE 22CCTG20 Toyola Metor Credil Corporatio 0813072022 10,000,00G.00 9.873.200.00 9,997 63380 39850 3629 3984 272 OBI302025
B4988 J5HS 24CCTO02 WELLS FARGO 0142352024 6.030.000.00 6,075 888,30 B 019,82217 4811 4883 4951 471 011152026
931142FAS 2ACCTO25 Walmarf Inc 0812312024 15,000,000.00 15.042,7530.00 14,964,766.72 4 000 4100  4.157 361 0415/2026
8Y236TKT1 24CCTO18 Toyota Motor Credit Corporatio 07/16/2024 7.500,000.00 7,554,075.00 7.460.630.21 4450 4721 4787 544 (5M18/2026
BY3I71IRRES 24CCTO17 Gank of New York Welton 07/03/2024 10,000,000.00 9,557.600.00 9.358,016.11 2000 4886  4.954 B56 02/04/2027
24422EXMB 2ACCTO09 John Deere 04/10/2024 10,425,000.00 10,638,087.00 10,402,068.79  4.850 4879 4.947 885 03/05/2027
023135CF1 24CCTO6 Amazon 06/18/2024 6,500,000.00 6,416,995.00 627168500 3300 47317 4797 824 04AM3I2027
166764BX7 24CCTA15 Chevron Corporalion 0611712024 9,575,000.00 9,147,284.75 594556848  1.995 4653 4718 852 05112027
166764BXT 28CCTO20 Chevion Corporalion 072412024 5,582,000.00 5,342.205.36 524242055 1995 4509 4572 052 Q5{11r2027
Subtotal and Average 401,201,302.71 97,377,000.00 96,400,118.26 95,417,011.72 3.924 3.879 566
Commercia) Paper
GIBTIIMES 24CCTOI0 Matixis Gsf10/2024 10.480,000.00 14,391,234 40 1W(1378,523.00 5.310 5579 58656 65 12/05/2024
63873JMO8 24CCTO93 Mafixis 0B10/2024 7.300,000.00 7.224.373.00 722542442 5330 5478 5554 69 12/08/2024
23533TMS2 24C0TO2 Credit Agricote Corporate 1B O5£16/2024 11,745,600 .00 11,613,456.00 11,596,856 40 5.280 5547 5624 86 12/26/2024
GIBTIISV 24CCT027 Malixis GaMB2024 10,030,000,00 8,742 640.50 9,746,252 73 4220 4375 4436 241 053042025
Subtotal and Average 33,359,137.63 39,555,000.00 38,981,703.90 38,948,056.55 5250 5.322 116
US Agency- Fixed Rate
J1I5GRAZ3 21CCT017 Federal National Witg Assn 282021 10,900,000.00 9,743,300.00 9,989,345.96 0.500 0,643 0.652 258 061713025
3135G05X7 21207013 Federal Mational Mtg Assn 034082021 4,000,000.00 3.874,600.00 398716804 0375 0728 0738 328 0812512025
3133G05XT 21CCT04 Federal Mational Mtg Assn ATII02621 2.000.000.80 1,937,300.00 1,986.081.04 0.375 0588 0.586 328 0825/2025
J137EAEX3 21CCTHM2 Federal Home Loan Mg Corp 03/05/2021 3,333,000.00 3,217,444 .89 3,321,13150 0.37% 0738 0.746 357 0N23r2025
3134GWZVY 29CCT072 Federal Home Loan Mty Corm 1072042021 10,860.000,00 108,514 512.80 1084971757 0850  08%4 1,007 386 10f22/2025
3134GWSR3 21CCTO20 Federal Home Loan Mtg Corp 03/29/2021 15.000,000.00 14,486 550,00 1497540655 0550 0795 0806 391 104272025
314228208 20CCTO78 Federal Agricultural Mtg Corp 10/28/2020 184,000,000 00 9,665,400.00 0.990913.78 0500 0484 0501 393 10/29/2025
313560663 21CCToN Federal National Mg Assn 021812021 1,600,000.80 1,539,632 00 1,569,32501 0500 0531 0533 402 13072025
3135GA223 20CCT082 Federal National Mig Assn 1702020 11,335,000.00 10,903,476.55 11,23500000 0560 0552  0.560 412 11172025
3135GA4P3 20CCT087 Federal National Mtg Assn 12/2B/2020 2,415,000 .00 2,332 382 85 241785936 0850 0536 0544 413 11/18/2025
3135GATDT 20CCT086 Federal National hilg Assn 1242372020 6,715.6060.00 6.460,501 50 £,715000060 0600 0592 0600 448 124232025
I130ANATS 21CCTO49 Federal Home Loan Bank saizaizn2 16,000,000 00 4 530, 200.00 10,017 .644.04 0.875 6.758 0.769 618 08/12/2026

Ron Date: 10032:2024 - 1318
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Cuyahoga County Treasury
Portfolio Management

Page 2
Portfolio Details - Investments
September 30, 2024
Average Purchase Stated YTHM YT Daysto  Maturity
CUSilP Investment # Issuer Halance Date Par Value Market Valus Book Value Rate 160 365 Maturity Date
US Agency- Fixed Rate
BB05S1ELZ 23CCTO10 Tennessee Valley Authority Q4N TI2023 11,326 000.00 11,125982.84 11.073.136.82 2873 3859 3.943 B53 02/01/2027
742651022 23CCTO3 Private Export Funding 05/04/2023 12,000,000.00 12,083,400.00 1206543500 3.800 3653 3704 1109 100152027
3133EPGWA 23CCToZ Federal Farm Credit Bank 04/25/2023 11,200.000.00 11,291,168.00 112322760 3875 3734 3736 1,302 041252028
3133EPSK2 23CCT020 Federal Farm Credit Bank OBIGTFI2023 12,000.000.00 12.273.480.00 11,858,050.40 4250 4292 4352 1406 OBOTI2028
31IZEPUNG 23CCTO23 Federal Farm Credil Bank G8ZBI2023 12.0060,000.00 12,391 440.00 11,985 025 .60 4.500 4450 4512 1,427 (BI28/2028
J130AXELS 23CCTR0 Federal Home Loan Bank 1102023 11,700,000,00 12,179,700.00 11,753.609 .56 4.750 4555 4818 1,438 09/08/2028
31424WBB7 23CCTOMN Federal Agricultural Mig Corp 10/23/2023 11,000,000 04 11.578,050.00 11.000,000.860 5.000 4.932 5000 1483 1002372028
J1I3EPAAT 23CCTo32 Federal Farm Credil Bank 110172023 10,100.000.00 10,585,608.00 10,076 137 57 4875 4873 4.941 1,492 1170172028
I133ERQRS 24CCT023 Federal Farm Credil Bank 08232024 10.750.000.00 10,805,800.00 10,738,111 1,9_'3 3750 3725 3777 1685 0542312029
Subtotal and Average 199,754,752.78 189,364,000 .00 188,529,029 43 189,095,380.74 2.596 2832 915
US Treasury
9128282W3 21CCT038 U_S. Treasury 050412021 17,000,000.00 16,517,710.00 1695481338 0250 0603 0812 272 06/30/2025
Qi2B2CAJD 21CCT045 U.5, Treasury a8/112021 10,000,000.00 9,661,300.00 986141437 0,250 0669 0.679 334 0Bf3U2025
J1282CAM3 2iCCT054 .5 Treasury 083172021 6,500,000.00 5,265,415.00 6,475577.32 0250 0624 0633 364 09130:2025
212820C22 21CCTORS LS. Treasury 1041472021 7.735000.00 7.327,133.43 F.704,488.51 0875 1.064 1.078 729 0930/2026
H1282C0GT 21CCTO77 LLS. Traasury 1211472021 10,000,800 .00 9,498 100.00 8 ,985,506.10 1128 1180 1197 TBO 103172028
912820001 21CCTO80 .S, Treasury 121312021 10.600,000.00 9,425,700.00 9,993,501 64 1.250 1.262  1.280 8§21 123172026
D1282CEF2 22CCTOM2 S Treasury 04i08/2022 10,000,000 .00 9,743,000.00 9,855,566 .52 2.500 2835 2691 911 Q3392057
F1382CENT 23CCTH24 U8, Treasury 08126/2023 6,500,000.00 6,366,165.00 6,216,35358 2.750 4.545 4508 841 DAN2027
D12B2CET4 2200T018 LES, Treasury a6/172022 4,800,000.00 4,487 898,00 4.493 60355 2825 3532 3s: 872 0513102027
B12Z82CET4 23CCT015 .3, Treasury 052212023 3,000,000.00 2,926 890.00 2811.742.03 2825 4347 4407 ar2 0513102027
HI2B2CETA 23CCT028 U5 Treasury 091372023 242500000 2,365,902.75 2,300,431.92 2625 4.528 4582 872 053152027
91282CEWT 22CCT033 U.S. Treasury 102062022 10,800,000.00 10,808,004.00 10,587,822 50 1350 4317 4377 1002 06/30/2027
91282CFB2 22CCTO2S .5 Treasury asrivizozz 6,110,000.00 5.973,747.00 §.074,428.38 2.750 2832 29¥3 1,033 QRs2027
B12820FB2 23CCTO4 U.S. Treasury O5/2242023 4,000,000.00 3.910.800.00 3,880.252.18 2.750 3756 3808 1,033 O7I39f2027
MIBICFB2 23CCTO26 LS. Treasury 08132023 3,000.000.00 2,933100.00 2.859,884.36 2.750 4507 4570 1033 0773172027
91282CFH9 22CCTOM L8 Treasury 11172022 10,000,000.00 9,876,200.00 8,734,558 82 3125 4.084 4140 1,084 08312027
91282CFH2 23o0T027 .3, Treasury 0911312023 3.000,000.00 2,952 BG0.00 2,885 42071 3.125 4498 4560 1,064 08/3172027
21282CF M8 220CT030 U.EB. Treasury 10412/2022 7.325.000.00 7.442 63950 T8 716,98 4,125 4110 4167 1,084 09/30/2027
S1282CFM8 220CTO36 U5 Treasury 11/24i2022 3.000,0006.00 3,048,180.00 2.980.529.73 4125 4307 4387 1,084 09/30/2027
91282CFMB 23CCT022 .5, Treasury 08/28/2023 3,000,000.00 3,048 180.00 296507452 4125 4492 4554 1,084 093072027
Q1282BIFS 2ICCTO0E U.5. Treasury 0172002023 14,500,000.00 13,934 210.00 13,5964 53613 2.250 3449 3497 1140 1is2027
3133EFLPY 23CCTO07 Faderal Famn Credit Bank 03312023 10,730.000.60 10,745 49508 10,662,984.06 3625 3.830  3.883 1,267 03/21/2028
1282B4MT 23CCTT LS. Treasury 051672033 12.000.000.00 11,713,560.00 11,753,618 22 2875 3450 3498 1322 0511512028
91282CHKD 23CCTOI8 U.3. Treasury 1210472023 16,000,000 .00 1G,149,600.00 8,807 604 .79 4.000 4.244 4303 1,388 0802028
B1282CHOT 23CCTo:25 U.S. Treasury 08/28/2023 12,000,000.00 12,232.92000 1187059148 4.125 4.380 4441 1,399 073112028
12B2CINZ 23CCTo34 U.S. Treasury 120472023 13,000,000.00 13,388, 190.00 13,052,537 28 4375 4208 4266 1,521 1130/2028

Run Dale: 10/02:2024 - 1318
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Cuyahoga County Treasury
Portfolic Management

Page 3
Portfolio Defails - Investments
September 30, 2024
Average Purchase Stated YT YTM Daysta  Maturity
cusip Investment # Issuer Balanice Date Par Value Market Value Book Value  Rate 360 365 Maturlty  Date
US Treasury
91282CJR3 24CCTO19 U.S. Treasury 071242024 £,500.000.00 6.543 680.00 639425220 3750 496 4173 1,552 1231/2028
91282CJR3 2400T028 U.S. Treasury 0812312024 ,000,000.00 9.060,480.00 8996,570.56  3.750  3.708 3759 1,552 12/31/2028
128202 24CCTA04 U8, Treasury Q382024 12.000,000.00 12,202,560.00 11.847.008.14 4.000 4.270 4329 1,583 01312029
S12B2CKG2 24CCTe0S U.8. Treasury Q3INBIZ024 12,000,000.00 12,333,240.00 11.269.509.76 4,250 4.255 4314 1,611 02/28/202%
91282CKGS 24CCTO08 U.S. Traasury 04109/2024 14,500,000.00 14,828,150.00 1431931550 4125 4376 4437 1.642 0331/2029
91282CKPS 2accTon U.8. Treasury 05110/2024 8,795.000.00 9,183.914.50 B.838,867.43 2625 4440 4502 1,672 043012029
91282CKT7 24CCTO14 U.8. Treasury 06118/2024 9,640.000.00 10,025,600.00 6723352950 4500 4233 4.292 1,703 05312029
91282CEVS 24CCT022 U.S. Treasury 08415/2024 12.800,000 00 12,615,552.00 12,539,076.41 3250 3672 3723 1733 06/30/2029
$12820LC3 24CCTOZ1 U.S. Treasury G7/3112024 10,300,600.00 10,495,494.G0 10,266,184.59 4000 4020 4076 1,764 Q7312029
1282CLKS 29CCTO26 U.S. Treasury OM03/2024 15,700,400.00 15,746,629.00 15,672,222.38 3625 3615 3665 1,795 08/31/2029
Subtotal and Average 322,615,440.39 321,580,600.00 319,872,199.60 318,056,043.01 3.377 3424 1219
U8 Agency- Callable
31I0ATTI 22007038 Fegeral Home Loan Bank 142312022 5,655.000.00 5.654,773.80 5,654,940.58 4.500 4635 4700 2 10/03/2024
3130ATTI 22CCTO3% Federal Home Loan Bank 142242022 2,080,000.00 2.079,916.80 2.079,979.05 4.500 4.627 4892 2 10/03f2024
3130AM0D58 2ICCTH34 Federal Home Loan Bank 051912021 8.000,000.00 7.872.080.00 8,000.000.00 0670 06681 0670 141 @2{19£2025
IMIIEMUPS 21CCTo18 Federal Farm Credit Bank Q4/0142021 3.750,000.00 3,684 337 50 3.750.000.00 0.710 0760 0710 182 04720625
3133EMUPS 21CCTO2S Federal Farm Credit Bank 04/01/2021 10.000.000.00 8,824 900.00 10.000,000.00 0.710 0700 0710 182 04/01/2025
3133EMASE 21CCTO33 Federal Farm Credit Bank 0413012021 8,200,000.00 8.023.782.00 8,188,524 51 0.720 0742 0752 209 04/28/2025
3130ALZ23 21CCTo32 Federal Home Loan Bank 042812021 4.000,000.00 3.918,280.00 400000000 0800  0.78% 0.800 200 04282025
3135G0SM1 21CCT022 Federal Naiional Mig Assn 03292021 1,915,000.00 1,862,892.85 1.913.807.86 0700 0766 0778 302 07/3012025
3136G4J95 21CCTOZ Federal National Mg Assn Q312672021 3,000,000.00 2,907, 870.00 2.994 63745 0.550 0742 0752 328 08/25/2025
3134GWUEL 20CCTO73 Federal Home Loan Mtg Corp 10/27/2020 10,000,600.00 9.684 ,000.00 909493796 0500 0544 0552 364 08/302028
3135G0606 21CCTO59 Federal National Mig Assn 08/14/2021 2,500.000.00 2,410,800.00 249626392 0580 0714 0724 384 1042012025
3134GWEPT 20CCTO74 Federal Home Loan hitg Corp 1042712020 10,000,000.00 9,670,400.00 099882056 0600 0603 0611 391 10127/2025
3133EMHF2 20CCTO8S Fedaral Farm Credit Bank 1142702020 16.000,000.00 15,434 88000 15,097,242,07 0800 0607 0615 419 112472025
J130AKINT 210CT056 Federal Home Loan Bank Q9032021 19,000,000.00 9,603,400.00 9,880.298.31 0.600 0756 D.766 440 12152025
II3ZEMLRT 21CCT082 Federal Farm Credit Bank 0911472021 1,500,000.00 1,441,425.00 149559292 0500 0733 0.744 448 1242312025
3130AKKG0 21CCT081 Federal Home Loan Bank 091412021 1,500,000.00 1,437,000.00 1,495839.63 0520 0736 0746 455 12/30/2025
3135G0sN 20CCT0ES Federal Mational Mtg Assn 1203042020 5,000.000.00 3,772,120.00 6,001,870.83 0640 G608 0615 455 12/30/2025
J133EMMRO 21CCTo02 Faderal Farm Credit Bank 011202021 10,000.000.00 9,592,200,00 9.896.209.56 0470 0493  0.500 468 0111212028
31308KVRS 21CCTO19 Federal iHome Loan Bank 0312612021 1.030,000.00 484,206.20 1,025,765.38 0.550 0.847 0858 499 D2/12/2026
J30ALGRS 21CCTH8 Federal Home Loan Bank 0372642021 $,225,000.00 7.872,723.25 8.216,429.29 0,850 0.6%6  0.908 513 0212672026
I130ALHIO 21CCTO29 Federal Home Loan Bank 031292021 17,600,000.00 16,872,240.00 17,588471.88 0.960 0953 0966 520 030512026
3130ALUBS 216GT023 Federal Home Loan Bank 0313072021 15.000,000.00 14,371,200.00 15,000.000.00 1000 098 1000 545 03/30/2026
3130ANFD? 21CCTH52 Federal Home Loan Bank 0872772021 5.770,000.00 5,479,769.00 5.769.892.26 1.000 0.987 1001 673 (8/05/2028
3130ANQU7 21CCT051 Federal Home Loan Bank 0813072021 6,625,000.00 6.281.162.50 662500000 1000  0.986 1000 694 D8/26/2026
130ANLWE 21CCT053 Federal Home Loan Bank 082772021 5,000,000.00 4.743.450.00 499904808 1000 0896 1010 694 08/25/2026

Run Date: 10/2/2024 - 1318
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Cuyahoga County Treasury

Portfolio Management

Page 4
Portfolio Details - Investments
September 30, 2024
Average Purchase Stated Y™ YTM Dayste  Maturity
CUsIp Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity _Date
US Agency- Callable
313040FP3 21CCTO79 Federal Home Loan Bank 1213042021 8.780,000.00 8,330,025.00 3.778.026.594 1.440 1.3 1.410 820 123042026
3133ENLIS 22CCT029 Federal Farm Credil Bank Q9542022 10.500,000.00 10,427 .445.00 10,477 407.73 3.375 3408 3455 1,078 Q9152027
3133ENVES 22C0TO35 Federal Farm Credit Bank 1110242022 10,000,000.00 10,208 800,00 10.00¢ 435.32 4.375 4.220 4278 1,121 02712027
3130ATUSS 22CCTN42 Federal Home Loan Bank 1243012022 7.585,000.00 8,040,492.20 7.92515862 4,250 4014 4070 1165 121042027
J133EMSHNE 23CCTO01 Federal Farm Credit Bank G1/18/2023 11,600,000 00 11,730, 500.00 11,705 56195 4,000 364 3692 1,792 01062028
3133EPSUS 24CCTHG Federal Farm Credit Bank Q32042024 12,000.000.00 12.256,440.00 11,884 ,6588.33 4125 4307 43687 1,631 032002029
Subtotal and Average 234,058,490 58 234,115,000.00 228 473,411.10 234.060,853.02 1.614 1636 608
Foreign Notes
46513JEET 200CT0S State of lsrae) 03711712020 3,000,000.00 2,976,060.00 3.000.000.00 1850 1924 1.850 151 03012025
465148172 23CCTH34 State of lsrael 1200442023 2.000,000.00 2,000,320.00 2,000,000 .00 5.360 5286 5360 426 1200142025
46514AM48 23CCTO35 State of Isras! 12/04/2023 5,000,0600.00 5,000,695.00 5,000.000.00 5.380 5318 5380 791 120112026
46514AM37 23CCTH36 State of israe! 12/04/2023 3.000,000.00 3,000,903.00 3.000,000.00 54590 5513 5590 1,522 12/01/2028
48514 ARB4 24CCTA03 Slate of Israe! A315/2024 3.006,000.00 2,99%,940.00 3.000.000.00 5.310 5237 5314 1612 f3/0172028
Subtotal and Average 16,000 000.00 156,600 00000 45,977,918.00 16,009,000.00 4,698 4.764 416
Muriicipal Notes
S54376PAP2 20CCTO86 Lorain Ohig Public Library 152020 370,000.00 368,084 .50 370,634 48 1.500 0454 0460 81 12012024
232285BNS 21CCTO3S Cuyzhoga Gounty Public Library Q75621 3,550,000.00 341257350 3,550.000.00 .87 4875 0887 426 12/f0112026
239878CT0 20CCTOPS Cily of Dayton Ghio 11242020 880 80000 857 684 10 890 060,00 1.101 1.086 1101 426 1215172025
352174.)A4 20CCTO54 Franklin County Convention Fac 082212020 520.000.00 501,482.80 52000000 1255 1238 1255 428 120112025
S43TEPALD 20CCTO55 Lorain Ghio Fublic Library 1052020 37500000 365,452 .50 37908193 1.500 0,543 0550 426 1210142025
199492F60 21CCTO07 Gity of Columbus 0211772021 300,000.00 28646400 200,000.00 0.784 0773 0.784 547 0401/2028
353174082 2OCCTOS7 Franklin County Convertion Fac Q922120260 1,330,000.00 1,256,224 .90 1,330,000.00 1.466 1496 1466 791 12012026
199492055 21CCTHS City of Colurmbus Q2172021 500,005 .00 A67.805.00 500.000.00 1.015 1.001 1.5 912 012027
199492R84 21CCTO0 City of Colombus Q21742021 315,000.00 294,717.15 315.000.00 1013 1.001 1.015 912 0410112027
3531740C0 20CCTO58 Franklin County Convention Fac 02212020 60%5.000.00 560 036.40 605,000,008 1.616 1584 1816 1,156 12/01/2027
IIMTEIC0 Z0CCTOS9 Franklin County Gonvention Fas 0912212020 500,000.00 462.840.00 S00.000.00 1616 1584 1616 1,156 120072027
159492063 21CCTO0S City of Columbius Q2172021 500.000.00 459,270.00 500,000.G0 1.215% 1498 1215 14278 040172028
198492P 86 21CCT008 Cily of Columbus 02172021 350,000.00 321,489.00 35000000 1.215 1198  1.215 1,278 04/01/2028
353174408 20CCTO55 Franklin County Convention Fac 0gf22/2020 945,600.00 860,932.80 945,000.00 1.822 1,797 1.822 1,522 121012028
I53174JEG 2000T056 Franklin County Convention Fag 0812212020 3,295,000 00 473304165 5,285 000 .60 1922 1,895 1.922 1,887 12/01/2029
SAMBDDBOT? 17CCTO0 Cuyahoga County G20T2017 15.800.000.00 15,800,000.00 15,800,000.00 3.500 3.452 3500 4475 01/01/2037
Subtotal and Average 22,150,021.01 32,145,000.00 31,008,114.30 32,149,726 41 2.38% 2432 2,781
STAR Ohio Account
STAR ARP STAR ARP STAR Chio D5M12/2021 72.691.802.22 72.691,902.22 7269190222 Q000 0.000 1
SYAR DEVELOPMEN STAR DEVELOFP STAR Ohio 0541412020 26,861,573.40 26,851,573.40 26,861,573.40 G.000 0.000 1

Run Cate: 10/02/2024 - 1318
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Cuyahoga County Treasury
Portfolio Management

Page §
Portfolio Details - Investments
September 30, 2024
Average Purchase Stated YTM ¥YTM Days to  Maturity
CUsIP Investment # Issuar Batance Date Par Value Market Vajue Book Value Rate 360 265 haturity Date
STAR Ohio Account
STAR CPIOID STAR QPICID STAR Chio 05/2812020 22323612594 22,328 61954 22,328,619.54 0000 0000 1
STAR MAIN STAR Main STAR Chip 0B/30/2024 50,977 414.67 50,977 414 87 50,977 41467 5470 5,385 5470 A0 03302024
Subtotal and Average 170,298,265.13 172,859,509.83 172,859,50%.83 172.85%,509.83 1891 1.613 1c
Money Market Accounts
31846567 USE Sweep First American Monsy Market Fu Q70172024 21675577.55 21 675,577.55 21675,577.55 4.360 4793 4860 1
OPICID CUSTODY QPCHD CUST LS Bank ) TN 0.00 0.00 8.00 0020 o020 Q020 1
Subtotal and Average 16,339,193 .82 21,675,577 .55 2167557155 21,675,577.5% 4,793 4860 1
Total and Average 1,143,986, 216 53 1,124,936 087,38 1,114,042 581.97 1,118,527,158.83 2789 2787 777

Run Date: 1060262024 1318

Portiotic PORT
AP
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Cuyahoga County Treasury
Portfolio Management

Portfolio Details - Cash
September 30, 2024

Page 6

Average Purchase Stated YTHM YTM Days te
cusip Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity
Passbook/Checking Accounts
KEY Key KEY BANK 14,260.936.94 14,260,936.54 14.260.936.94 0000  0.000 1
PNC FPNC FRC o/Dr2024 6,000452.59 6,080,452.59 £.080.452.59 0000 (000 1
US BANK US Bank US Bank 0170112024 383.813.58 383.813.59 383.813.58 0000  0.000 1

Average Balance .00 Accrued Interast 2l Purchase 495.6_49.35 485 649 35 1
Subtotal 21,230,852 47 21,238,852.47
Total Cash and Investments 1,143,996,216.53 1,145,671,290.50 1,135,273 434 44 1,139,758 011.30 2.729  2.787 7T

Run Crate: 100202024 1218

Portfolio PORT
AP
PM {PRF_PM2) 730



Cuyahoga County Treasury
Portfolio Management

o Page 1
Activity By Type
September 1, 2024 through September 30, 2024
Stated Transactlon Purchases Redemptions
cusw Investment # Issuer Rate Date or Deposits or Withdrawals Balance
Certificates of Deposit - Bank
Subtotal 285,000.00
Passbook/Checking Accounts {Monthly Summary}
KEY Key KEY BANK 700.970.55 0.00
NG FNC PMC 1,737,604 86 £8.00
US BANK US Bank US Bark 348,001 11 0.00
Subtotal 2876 576.52 0.00 0.00
Corporate Notes
14913R2P1 21CCTOS8 Calerpillar Financial Services 0.600 01372024 0.00 2.155,000.00
24422EVU0 21CCTO57 John Desre 0825 091072024 0.00 1,850,000.00
89236 TING 21CCT084 Toyota Motor Credit Corporatio 0625 09132024 .00 5.000.060.00
89236TING 21CCTO8S Taysia Molor Credit Corporalia 0625 09132024 0.00 §.000,000.00
Subtotal 0.00 15,005,000.00 95,417,011.72
Commercial Paper
§3873J8W1 28CCTO27 Matixis 4220  D918/2024 9,731,362.32 0.00
Subtotal 9,731,362.32 0.00 38,948,056.55
US Agency- Fixed Rate
3133EKPTS 19CCTo40 Federal Farm Credit Bank 1600 0917/2024 0.00 20,000,000.00
Subtotal 0.00 20,000,000.00 18%,095,380.74
US Treasury
912828770 Z1CCTO50 U.S. Treasury 0.25¢  0%/13/2024 0.00 9975586 65
Y1282CLKS 24CCTO26 U.3, Treasury 3625 09/03/2024 15671.789.08 0.00
Subtotal 15,674,789.06 9,975,586.65 318,056,043.01
Us Agency- Callable
Subtotal 234,060,853.02
Foreign Notes
Suktotal 16,004,000.08
Municipal Notes
Subtotal 32,149,726.41
Portfolic PORT
AP

Run Date: 10/02/2024 - 1318

P {(FRF_FM3) 7.3.0
Repar Wer, 7,381



Cuyahoga County Treasury
Portfolio Management

. Page 2
Activity By Type
September 1, 2024 through September 30, 2024
Stated  Transaction Purchases Redemptions

cusip Investrent # Issuer Rate Date or Deposits or Withdrawals Bafance
STAR Qhio Account
STAR ARP STAR ARP STAR Ohio 320,122.62 8.200,935.44
STAR DEVELOPMEN  STAR DEVELOFP STAR Ohio 116,265.44 .00
STAR MAIN STAR Main ETAR Ohio 5470 5,560,935.44 008
STAR MAIN STAR Main 0973042024 0.00 45476.479.23 **
STAR OPIDID STAR OPICID STAR Ohio 6.637.06 0.00 -

Subtotal 6,042,950.56 53,677,414.67 172,859,509.83
Money Market Accounts
31B46VIET USH Sweep First American Money Markel Fu 4.860 5,521,979.41 008

Subtotal 5,521,579.41 0.60 21,675,577.55

Total

e

Run Dale: 10022024 - 13:18

Indicates incomplete recording of maturity redemation,

39,844,657.87

98,658,001.32

$.118,527,158 83

Portfotio PORT

AP
PM (PRF_PM3) 7 3.0
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Cuyahoga County Treasury
Received Interest

Sorted by Date Received

Received September 1, 2024 - September 30, 2024

Cuyahoga County
2079 E. 9th Sireet
Clevelang, OH 44113

Run Date: 10/02/2024 - 13:35

Security Par Current Intarest

Date Received CUSIP Investment # Type Valie Rate Date Due Date Received Amount Due Amount Received Variance
September 2024 I30ALHHD 21CCT029 G2 17 400,000.00 0.9680 09/05/2024 Q52024 8448000 54,480.00 -
24422EXME 24C0TO0S SATH 10,425 00860 4.850 Q9/0TI2024 OBAOT2024 252,806.25 249 937 .30 -2,.808.95
J130AXELS 23CCTNAD FAL 11,700 000.00 4. 750  (9/08/2024 O8/08/2024 277.875.00 277 87500 -
24422EVUD 21CCTOs7 TN 0.00 0,825 081062024 08/10/2024 578125 5781.25 -
14913R2P1 21CCTO58 MTN 2.00 0680 08M1y2024 091372024 6,465.00 £,465.00 5

BI2IGTING 21CCTOB4 MTM 0.00 0625 091342024 09/13/2024 15,625.00 15,625.00

BU236TING 21CCT08S AT 2.00 3625 09M3/2024 QoM 32024 18,750.00 18,750.00
J133ENLS9 22CCTO29 MC2 10,500,000.00 3375 091572024 4941512024 177,187.50 177.187.50 &

J133EKPTS 13CCT040 FAC .00 1600 091772024 09712024 160,000.00 160,000.00

12828270 21CCTO50 TRC 0.00 0.250 09182024 09/18/2024 -137,798 84 -137,798.84
I1IZEFPSLS 24CCTO06 rMC2 12.000,000.00 4,125 082002024 0972012024 247.,500.00 247 B00.00 -
3133EFDPT 23CCT007 TRC 10,750.000.00 3825 092152024 08/21f2024 194.843.75 194,843.75 -
3137TEAEX3 21CCTR2 FAC 3,333.060.00 0375 09232024 GOf23/2024 6,249.38 §,24%.38 -
3130ALUBS 21CCT023 MC2 15.000,000 00 1.000 093072024 Q97302024 75.000.00 7500000 =
JI134GWUES 20CCTO73 MC2 10,000,000.00 0.500 09302024 093062024 25,000.00 25.000.00 =
STAR MAIN STAR iain RRP 45,476,478.23 5470 Q93052024 0873052024 184,289.09 184 285.0% -
91282CAM3 21CCTOS4 TRC 6,500,000.00 0250 09/30/2024 09/30/2024 8.125.00 8,125.00 =

891282CCZ2 21CCToR9 TRC 7.735,000.00 0875 0913042024 093042024 33,840 83 3384063

G1282CEFS 2200TM2 TRC 10.000,000.00 2500 O930iz024 09430/2024 125,000.00 125,000.00

SI1282CFME 22CCT030 TRC ¥.,325,000.00 4126 (93072024 Q02024 151 07813 151,078,113
91282CFME 220CT036 TRC 3,000,000.00 4,125 09302024 QUf30/2024 6187500 8187500 -
D1282CFME 23CCT022 TRC 3,000,000.00 4,125 0913042024 Q91302024 £1,875.00 61,875.00 -
81282CKGS 24CCTO08 TRC 14,500,004 00 4,125 093042024 0Sf30i2024 299,062.50 299 062.50 -

Subtotal 2,334,908.64 2,332,100.69

Total 2.334,909.64 2,332,190.69

Total Cash Overpayment 000
Total Cash Shortfall -2,B08.95

Partfolic PORT

AP
RI{FRF_RIj7.1.1
Reporl Ver, 7.3.6.1



Cuyahoga County Treasury
Received Interest
Recelved Septernber 1, 2024 - September 30, 2024 Page 2

i Interest
) Security Par Current
Dale Received CUsip Investment # Type Value Rate Date Recsived Amount Received
Cash Accounts
September 2024 31846VH67 USB Sweep RR2 16,199 489.00 4 860 0912972024 45,820.86
STAR ORICHD STAR OPIOID RRP 22,231 882,48 097302024 96.637.06
Subtotal 142,527.92
142,527 .92

Total

Portfolic PORT

AP

Run Date: 10/02/2024 - 13:35 RI{PRF_RIS7.1.1
Reporl Var, 73861
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Investments

Commer(:lal Paper

US Agency- Fixed Rate
US Treasury

U3 Agency- Callable
tMoney Markel Accounts

Investments

Total Earnings
Current Year

Average Daily Balance
Effective Rate of Return

— |
Brad Cromes, Treasurer

Par

Value
2,270,000.00
22,365,000.00
32, 745.000.00
6,380,000.00
171.248.10

63,931,249.10

September 30 Month Ending
174,821.52
62,296,641.63

3.42%

Reporting period 09/01/2024.09/30/2024

Fon Dale; 10002/2024 - 13:05

Opioid Custody
Portfolio Management
Portfolio Summary

Cuyahoga County
2079 E. 9th Sireet
Cieveland, OH 44115

September 30, 2024
Market Book % of Days to YTM YTHM
Value Value  Portfolio Term. Maturity 360 Equiv. 365 Equiv.
2,216,217.10 2,212,375.09 3.50 224 196 4.837 4,905
22.600,736.65 22,254,900.09 2 1,643 1,223 3.485 3.533
32,504.414.90 32,214,284 53 50.95 1,482 1,083 3512 3.560
6,104,093 60 6,357,980.12 10.08 1,630 6064 1,286 1,303
174,249.10 171,249 10 0.27 1 1 4.793 4,860
63,596,717.35 63,210,788.93 100.00% 1,506 1,050 3.328 3.374
Fiscal Year To Date
1,451,680.43
62.530,746.68
3.09%
e8| 24
f |
Portfolio QP1
AP

Pi (PRF_FMI) 7.3.0
Repor Ver, 7.36.1
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