Union Sanitary District
Board Report - Holdings
Report Format: By Transaction
Group By: Asset Class
Portfolio/Report Group: All Portfolios

As of 2/29/2016

Credit Settlement Face Coupon YTM @ Next Call Maturity % of

Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio
Agencies
ﬁ??7(/]'290317 31336FPHA  No0WVST 1171872015 1,000,000.00 999,700.00  0.930  1,001,910.00 0.945 11/17/2017 1.85
ET/L;%%ZI‘Z 3130A3070  §OOMST 12/16/2015 1,000,000.00 999,000.00  0.625  1,000,170.00 0.732 11/23/2016 1.85
;72%36715;-16 3130842v7 MOV 472872015 1,000,000.00  1,000,000.00  0.750  1,000,030.00 0.750 4/28/2016 7/28/2017 1.85
;;'1'-;3/26817_16 313084613 NV 371772015 1,000,000.00  1,000,000.00  0.800  1,000,010.00 0.800 3/17/2016 3/17/2017 1.85
;;'1"3/26817 3130M4Q54  Hoo®ST 312772015 1,000,000.00  1,001,690.00  0.800  1,001,900.00 0.720 5/17/2017 1.86
E7f§/§68157-16 313084GU0 NS 3/16/2015 1,000,000.00  1,000,000.00  0.850  1,000,230.00 0.850 3/16/2016 6/16/2017 1.85
;72'-5/26917 3130a5kH1 NN 772972015 1,000,000.00  1,001,140.00  0.900  1,001,810.00 0.847 9/28/2017 1.86
D e0m-16  3130A76Q3 noodYST 2/26/2016  2,000,000.00  2,000,000.00  0.750  2,000,380.00 2.138 5/26/2016 2/26/2021 3.71
Bt ooig-16  3134G8L49 hoodyst 3725/2016 1,000,000.00  1,000,000.00  0.800 999,670.00 0.800 5/25/2016 8/25/2017 1.85
;;'2"2"/20117 3134G3zH6 L0V 6/24/2015 1,000,000.00  1,004,540.00  1.000  1,001,250.00 0.780 7/25/2017 1.86
29‘3'\2)‘/\2%156 3135G0VA8  hO°NST 172472014 1,000,000.00  1,000,750.00  0.500  1,000,100.00 0.465 3/30/2016 1.86
;72“23?2%1625 3135GOVE7  hoo®ST  12/16/2015 1,000,000.00 999,540.00  0.625 999,950.00  0.691 8/26/2016 1.85
';;'3'\2)’/\2%1275 313560GY3  ho°VST 12/16/2015 1,000,000.00  1,004,790.00  1.250  1,005,360.00 0.820 1/30/2017 1.86
271%226210-16 3136G2Lv7 NN 1/20/2016 2,000,000.00  2,004,342.20  2.100  2,001,500.00 2.045 3/18/2016 3/18/2020 3.72




Credit Settlement Face Coupon YTM @ Next Call Maturity % of

Description  CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio
Sub Total / 16,000,000.00 16,015,492.20 0.971 16,014,270.00 1.098 29.69
Average
CAMP
CAMP LGIP LGIP4000 None 5/31/2011 9,808.71 9,808.71 0.450 9,808.71 0.450 N/A N/A 0.02
Sub Total / 9,808.71 9,808.71  0.450 9,808.71 0.450 0.02
Average

Certificates of Deposit

1st Source Bank 33646CGK4 None 12/18/2015 245,000.00 244,816.25 0.600 244,684.47 0.701 9/15/2016 0.45
0.6 9/15/2016

Ally Bank 1
10/24/2016 02006LKM4 None 10/23/2014 240,000.00 240,000.00 1.000 240,204.16 1.000 10/24/2016 0.44
American
Express Bank 1.1 02587CBZ2 None 10/23/2014 240,000.00 240,000.00 1.100 240,361.97 1.100 10/24/2016 0.44
10/24/2016

American
Express
Centurian 1.05
6/5/2017

02587DYJ1 None 6/5/2015 240,000.00 240,000.00 1.050 239,897.56  1.050 6/5/2017 0.44

Bank Hapoalim
0.85 2/17/2017 06251AL65 None 2/18/2016 248,000.00 248,000.00 0.850 247,422.65 0.850 2/17/2017 0.46
Bank of Baroda
Ny 0.65 06062QCS1 None 10/27/2015 245,000.00 245,000.00 0.650 244,638.06 0.650 10/27/2016 0.45
10/27/2016

Bank of India NY

0.65 10/26/2016 06279HBX0 None 10/30/2015 245,000.00 245,000.00 0.650 244,639.63 0.650 10/26/2016 0.45

BankUnited NA

0.9 5/24/2017 066519BES8 None 11/24/2015 240,000.00 240,000.00 0.900 239,377.36  0.900 5/24/2017 0.44

Bar Harbor Bank  cca5q173 None 6/30/2015 240,000.00 240,000.00  0.700 238,973.44 0.700 1/30/2017 0.44
0.7 1/30/2017

BMW Bank North
America 0.5 05568P6V4 None 3/31/2014 240,000.00 239,760.00  0.500 240,007.37 0.552 3/14/2016 0.44
3/14/2016

Capital One Bank

110/24/2016 140420QG8 None 10/22/2014 240,000.00 240,000.00 1.000 240,204.16  1.000 10/24/2016 0.44

14042E6B1 None 8/26/2015 245,000.00 245,000.00 1.250 245,801.63 1.250 8/28/2017 0.45



Credit Settlement Face Coupon YTM @ Next Call Maturity % of
Description  CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio

Capital One
National Asso
Bank 1.25
8/28/2017

Compass Bank

0.95 6/5/2017 20451PLE4 None 6/5/2015 240,000.00 240,000.00 0.950 239,592.60 0.950 6/5/2017 0.44

Discover Bank

0.75 1/3/2017 254672QZ4 None 7/1/2015 240,000.00 240,000.00 0.750 239,450.56  0.750 1/3/2017 0.44

First Niagara
Bank 1.1 33583CSV2 None 10/30/2015 245,000.00 245,000.00 1.100 245,704.33 1.100 10/30/2017 0.45
10/30/2017

Goldman Sachs
Bank 1 381481QX2 None 4/27/2015 240,000.00 239,520.00 1.000 240,077.35 1.069 10/16/2017 0.44
10/16/2017

Great Midwest
Bank 0.75 39083PCK6 None 10/27/2014 240,000.00 240,000.00 0.750 240,076.35 0.750 7/27/2016 0.44
7/27/2016

Marlin Business
Bank 0.85 57116ALG1 None 2/24/2016 248,000.00 248,000.00 0.850 247,327.28 0.850 8/24/2017 0.46
8/24/2017

Medallion Bank
1.15 10/30/2017 58403B2L9 None 10/28/2015 245,000.00 245,000.00 1.150 245,912.56  1.150 10/30/2017 0.45
Merrick Bank 0.9

5/19/2017 59013JLK3 None 11/19/2015 240,000.00 240,000.00 0.900 239,384.44 0.900 5/19/2017 0.44

Ej‘gg?sgfgk 0.65 70337MAH1 None 12/30/2015 240,000.00 240,000.00 0.650 239,909.27 0.650 6/30/2016 0.44
Safra National
Bank 0.7 78658QSF1 None 11/30/2015 245,000.00 245,000.00 0.700 244,541.46 0.700 11/29/2016 0.45
11/29/2016

Santander Bank  g,,545 g None 2/17/2016 248,000.00 248,000.00  0.800 247,301.99  0.800 2/17/2017 0.46
0.8 2/17/2017

TCF National
Bank 0.85 872278SH0  None 2/17/2016 248,000.00 248,000.00  0.850 247,335.69  0.850 8/17/2017 0.46
8/17/2017

Wex Bank 0.85

5/19/2017 92937CDE5 None 11/20/2015 245,000.00 245,000.00 0.850 244,221.49 0.850 5/19/2017 0.45

Sub Total /

A 6,072,000.00 6,071,096.25 0.862 6,067,047.83 0.871 11.25
verage



Credit Settlement Face Coupon YTM @ Next Call Maturity % of
Description  CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio

Corporate Issues

Caterpillar Moodys-

Financial 1 149121570 A2 Y 12/23/2014 1,313,000.00 1,307,603.57 1.000 1,311,621.35 1.190 3/3/2017 2.42

3/3/2017

Chevron Corp Moodys-

2.193 166764AN0 Y 2/26/2016 1,160,000.00 1,167,806.57 2.193 1,165,568.00 2.004 11/15/2019 2.16
Aal

11/15/2019

General Electric Moodys-

Capital Corp 5.4 36962G2G8 Al Y 3/2/2015 1,085,000.00 1,179,514.35 5.400 1,130,754.45 0.890 2/15/2017 2.19

2/15/2017

Internaltional Moodys-

Business Machs  459200HLS8 Y 11/26/2013 1,000,000.00 996,840.00 0.450 999,930.00 0.580 5/6/2016 1.85
Aa3

0.45 5/6/2016

JP Morgan Chase Moodys

& Co 2 48126EAAS Y 2/16/2016 1,000,000.00 1,008,859.00 2.000 1,004,520.00 1.400 8/15/2017 1.87
A3

8/15/2017

JP Morgan Moodys

Securities 0 46640PED1 p1 Y 8/19/2015 1,000,000.00 995,235.56 0.000 998,822.85 0.653 5/13/2016 1.84

5/13/2016

Natixis NY 0 638731C17 Moodys-  44/23/2015 1,000,000.00 998,203.33  0.000 999,770.00  0.448 3/18/2016 1.85

3/18/2016 P1

Royal Bank of Moodys-

Canada 1.2 78010UNX1 Y 10/2/2015 1,000,000.00 1,003,960.00 1.200 1,000,910.00 0.895 1/23/2017 1.86
Aa3

1/23/2017

Royal Bank of Moodys-

Canada 2.3 78008TLB8 Y 12/23/2014 1,190,000.00 1,217,310.50 2.300 1,196,902.00 0.830 7/20/2016 2.26
Aa3

7/20/2016

US Bankcorp 2.2 o14591ypg  MO0dYS™  3/34/5015 900,000.00 920,304.00  2.200 907,416.00 0.797 11/15/2016 1.71

11/15/2016 Al

Sub Total / 10,648,000.00 10,795,636.88 1.735 10,716,214.65 0.989 20.01

Average

LAIF

LAIF LGIP LGIP1002 None 4/30/2011 17,058,402.40 17,058,402.40 0.370 17,058,402.40 0.370 N/A N/A 31.62

Sub Total / 17,058,402.40 17,058,402.40 0.370 17,058,402.40 0.370 31.62

Average

Treasury



Credit Settlement Face Coupon YTM @ Next Call Maturity % of

Description  CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Portfolio
T-Bond 0.25 Moodys-
5/16/2016 912828VC1 Aaa 1/24/2014 1,000,000.00 994,530.00 0.250 999,810.00 0.488 5/16/2016 1.84
T-Note 0.5 Moodys-
6/15/2016 912828VG2 Aaa 3/27/2014 1,000,000.00 999,530.00 0.500 1,000,270.00 0.521 6/15/2016 1.85
T-Note 0.875 Moodys-
1/15/2018 912828H37 Aaa 6/1/2015 1,000,000.00 1,001,560.00 0.875 1,001,330.00 0.815 1/15/2018 1.86
T-Note 0.875 Moodys-
11/15/2017 912828G20 Aaa 6/24/2015 1,000,000.00 1,001,060.00 0.875 1,001,370.00 0.830 11/15/2017 1.86
Sub Total /
Average 4,000,000.00 3,996,680.00 0.626 4,002,780.00 0.664 7.41
Total /

53,788,211.11 53,947,116.44 0.896 53,868,523.59 0.788 100

Average

All investment actions executed since the last report have been made in full compliance with the District's Investment Policy.
The District will meet its expenditure obligations for the next six months.
Market value sources are the LAIF, CAMP, and BNY Mellon monthly statements.

Broker/Dealers: BOSC, Inc.; Cantella & Co.; First Empire Securities; Ladenburg, Thalman & Co, Inc.; UBS Financial

Services; Wells Fargo Securities.



Union Sanitary District
Board Report - Activity

Portfolio/Report Group: All Portfolios

From 1/30/2016 To 2/29/2016

Face Coupon YTM @ Settlement

Description CUSIP/Ticker Amount/Shares Principal Interest/Dividends Rate Cost Date Total
BUY
Bank Hapoalim 0.85 2/17/2017 06251AL65 248,000.00  248,000.00 0.00 0.850 0.850 2/18/2016  248,000.00
Chevron Corp 2.193 11/15/2019 166764AN0O 1,160,000.00 1,167,806.57 7,137.00 2.193 2.004 2/26/2016 1,174,943.57
FHLB Step 2/26/2021-16 3130A76Q3 2,000,000.00 2,000,000.00 0.00 0.750 13.160 2/26/2016 2,000,000.00
FHLMC 0.08 8/25/2017-16 3134G8L49 1,000,000.00 1,000,000.00 0.00 0.080 0.080 2/25/2016 1,000,000.00
JP Morgan Chase & Co 2 8/15/2017 48126EAA5 1,000,000.00 1,008,859.00 55.56 2.000 1.400 2/16/2016 1,008,914.56
g"/azrﬂ/”zgﬁi”ess Bank 0.85 57116ALG1 248,000.00  248,000.00 0.00 0.850 0.850 2/24/2016  248,000.00
Santander Bank 0.8 2/17/2017 80280JLS8 248,000.00  248,000.00 0.00 0.800 0.800 2/17/2016  248,000.00
TCF National Bank 0.85 8/17/2017  872278SH0 248,000.00  248,000.00 0.00 0.850 0.850 2/17/2016  248,000.00
Sub Total / Average 6,152,000.00 6,168,665.57 7,192.56 6,175,858.13
DEPOSIT
CAMP LGIP LGIP4000 3.46 3.46 0.00 0.000 2/29/2016 3.46
Sub Total / Average 3.46 3.46 0.00 3.46
INTEREST
Bank of China NY 0.5 2/4/2016 06426TCHO 0.00 0.00 1,200.00 0.500 0.000 2/4/2016 1,200.00
Bar Harbor Bank 0.7 1/30/2017 066851TT3 0.00 0.00 142.68 0.700 0.000 2/1/2016 142.68
Bar Harbor Bank 0.7 1/30/2017 066851TT3 0.00 0.00 138.08 0.700 0.000 2/29/2016 138.08
CAMP LGIP LGIP4000 0.00 0.00 3.46 0.000 2/29/2016 3.46
gfzp’g/";'o?r;e National Asso Bank 1.25 4 4445E681 0.00 0.00 1,560.62 1.250 0.000 2/28/2016 1,560.62
FNMA 0.625 8/26/2016 3135GOYE7 0.00 0.00 3,125.00 0.625 0.000 2/26/2016 3,125.00
FNMA 1.25 1/30/2017 3135G0GY3 0.00 0.00 6,250.00 1.250 0.000 2/1/2016 6,250.00
General Electric Capital Corp 5.4 36962G2G8 0.00 0.00 29,295.00 5.400 0.000 2/15/2016 29,295.00

2/15/2017



Face Coupon YTM @ Settlement
Description CUSIP/Ticker Amount/Shares Principal Interest/Dividends Rate Cost Date Total

Great Midwest Bank 0.75 7/27/2016 39083PCK6 0.00 0.00 152.88 0.750 0.000 2/27/2016 152.88
Medallion Bank 1.15 10/30/2017 58403B2L9 0.00 0.00 239.29 1.150 0.000 2/29/2016 239.29
Merrick Bank 0.9 5/19/2017 59013JLK3 0.00 0.00 183.45 0.900 0.000 2/19/2016 183.45
Santander Bank 0.5 2/4/2016 80280]DH1 0.00 0.00 1,200.00 0.500 0.000 2/4/2016 1,200.00
T-Note 0.375 2/15/2016 912828UMO0 0.00 0.00 1,875.00 0.375 0.000 2/15/2016 1,875.00
Sub Total / Average 0.00 0.00 45,365.46 45,365.46
MATURED

Bank of China NY 0.5 2/4/2016 06426TCHO 240,000.00 240,000.00 0.00 0.500 0.000 2/4/2016 240,000.00
Santander Bank 0.5 2/4/2016 80280JDH1 240,000.00 240,000.00 0.00 0.500 0.000 2/4/2016 240,000.00
T-Note 0.375 2/15/2016 912828UMO0O 1,000,000.00 1,000,000.00 0.00 0.375 0.000 2/15/2016 1,000,000.00
Sub Total / Average 1,480,000.00 1,480,000.00 0.00 1,480,000.00
WITHDRAW

LAIF LGIP LGIP1002 2,000,000.00 2,000,000.00 0.00 0.000 2/12/2016 2,000,000.00
LAIF LGIP LGIP1002 2,000,000.00 2,000,000.00 0.00 0.000 2/23/2016 2,000,000.00
LAIF LGIP LGIP1002 4,000,000.00 4,000,000.00 0.00 0.000 2/25/2016 4,000,000.00
Sub Total / Average 8,000,000.00 8,000,000.00 0.00 8,000,000.00



Portfolio Holdings Distribution by Asset Class

LAIF
31.62 %

Corporate Issues ~___Treasury
20.01 % 7.41%
Certificates of Deposit_———— ____hgencies
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0.02 %
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1-2 Years
2781%
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3-6Months T 45Years
6.85 % 7.42%
1-3 Months ___ ~__0-1Month
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Maturity Face YTM @ Days To ‘ % of Duration To
Range Amount/Shares Cost Cost Value Maturity Portfolio | Market Value Book Value Maturity
0-1 Month 19,308,211.11 0.38119,306,924.44 4 35.7919,308,088.48| 19,308,014.67 0.01
1-3 Months 3,000,000.00 0.574| 2,986,605.56 73 5.54| 2,998,562.85( 2,997,947.47 0.20
3-6 Months 3,670,000.00 0.692| 3,696,380.50 142 6.85| 3,677,107.62| 3,676,358.33 0.39
6-9 Months 3,355,000.00 0.800| 3,374,120.25 250 6.25| 3,362,318.45( 3,362,956.57 0.68
9-12 Months 4,306,000.00 0.839| 4,409,264.35 336 8.17| 4,354,714.55( 4,359,100.99 0.91
1-2 Years 14,989,000.00 0.870|15,001,672.57 520 27.81|15,000,283.64 | 15,001,299.04 1.42
3-4 Years 1,160,000.00 2.004| 1,167,806.57 1355 2.16| 1,165,568.00( 1,167,789.32 3.56
4-5 Years 4,000,000.00 7.596| 4,004,342.20 1651 7.42| 4,001,880.00( 4,004,253.06 4.35




Average Monthly Yield
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