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SUBMITTAL TO THE BOARD OF SUPERVISORS
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA

A S

FROM: Treasurer-Tax Collector SUBMITTAL DATE:
September 10, 2007

SUBJECT: Treasurer: Monthly Disclosure Report on Investments

RECOMMENDED MOTION: That the Board of Supervisors receives and files the Treasurer’s
“Monthly Disclosure Report on Investments” dated August, 2007 .

BACKGROUND: The County Treasurer and Tax Collector is submitting the above noted report to
the County Board of Supervisors in keeping with Section 53607 of the California Government
Code, which requires a quarterly report on the status of investments. The practice has been to
provide the Board with a monthly report. The report gives the various statistics on the portfolio as
to overall composition, liquidity structure, credit quality on the various securities, and provides

b [

£ | several trends on earning performance, average weighted maturity, and the portfolio’s “paper loss
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Paul McDonnell, Treasurer-Tax Collector
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. Factory Orders(3.7% actualvs. 3.2%

Unemployméht Siytﬁation“ Raté (4.6%
actualvs. 4.7% survey ) Payroll change(-
4000 actualvs. 100000 survey)

Durable Goods Orders (5.9% actualvs. 1%
survey)
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Month End Market

4,993,963,302.00

4,697,880,401.00

*Market values do not include accrued interest

“A Subprime Meltdown, Part I1”

Just like nuclear fallout |
spreading with the wind, per-
meating and contaminating all [
it touches, so too has the lin-
gering mortgage & housing
market meltdown. Heavy
declines in home sales due to
rising interest rates and a shut-
down of the easy money spigot has some debt investors
reducing their holdings in what they perceive as riskier,
speculative “subprime” investments. These investments can
be somewhat illiquid in the best of times and when uncer-
tainty occurs, can be very difficult to price. Case in point,

-during the height of pressure this month on Countrywide

Corp., the nation’s largest lender, we witnessed yields on
their paper exceeding 18%!

This has caused investors to seek the usual flight to
quality response with interest rates increasing on mortgage
based investments while dropping dramatically on Treasur-
ies. Moreover, this dislocation has spread to debt and equi-
ties alike, causing some of the greatest carnage in the asset-
backed commercial paper markets. :

The FED itself has acknowledged this problem and in-
jected the market with liquidity, to the tune of tens of billions
of dollars, as well as reducing the discount rate by 50 bps. on
August 17". Econ 101 - this rate cut was directed squarely
at banks and other financial institutions in an attempt to stabi-
lize and remind us all that they are there as the lender of last
resort. This represents a major shift in the FED’s policy to
one of concem that the economy is slowing enough to war-

I rant intervention; it wasn't long ago, fighting inflationary pres-

sures was still on their minds.

We're not declaring that the sky is falling, but, it will take
time for this story to play out. The economy is slowing, fore-
closures are on the rise and consumers are not feeling as
generous as they had earlier in the year. Let's hope that
we're not on the verge of stagflation, as the FED is not
equipped to fight that enemy. We expect the FOMC to cut
the benchmark FED funds rate on September 18"

(F= o

Paul McDonnell
Treasurer-Tax Collector

Month End Book Paper Gain or Paper Gain ‘ Book WAM Modified

4

1286,694.00  (916,238.00)
4,700,110,339.00 (2,229,938.00),

COUNTY TREASURL

Loss ($) Loss (%) Yield (Yrs.) Duration

CURRENTLY RATED:




Market Snapshot

At month’s end, the Fed Funds rate Maturity Distribution
remained at 5.25%, with an inflation
risk bias. The 2 year T-Note was 50%
yielding 4.15% (down 41 bps.) while Federal Agency . 2,730,555,7%8
the 10 year T-Note was yielding] |oqpn Equivalent & 281000 000 40%
4.54% (down. 24 b_ps.) Eor August I 27.20%
the Pool had an ‘increase of 2 bps.'in 30% - =<
) 19.97%
20%
10%
Certificates of | i
Deposit’ v 0% - S o B N ) o )
30 days or 30 - 90 S0 Days - 1-2Years 2-3 Years Over 3
Less Days 1 Year

Years

12 Month Gross Yield Trends'

A-1/ P-1
or better
30%

3Mo US

Treasury Bill © 401 (0.95)

6Mo US

Treasury Bill 421 (0.78)

2YrUS Treasury

Note 4.5 (0.41) 5 e L

5 Yr US Treasury g 3 z g g 5 g E g 3

Note 425 (0.35)

0 Yrus

Trears ury Note 454 (0.24) ! Treasurer’s Institutional Money Market Index (TIMMI)
i , Monthiy is compiled and reporied by the Riverside County Treas-

FED Fund Rate 525 - ¢ onthiy

Required Actual Inv.
Difference Balance L.
Disbmts ! Mat. Invest Matur s

urer's Capital Markets division. It is a composite index
derived from the average of three multi-billion dollar
AAA rated Prime (funds that invest in a diversified
portfolio of US. dollar denominated money market
instruments  including U.S. Treasuries, government
agencies, bankers’ acceptances, commercial paper,
certificates of deposits, repurchase agreements, efc.)
portfolios that the Treasurer tracks. Further details
available upon request.

Crude Ol .
(barrel) 74.04 (4.17)

Gold (Ounce) 668.80

Major Indices

*The Pooled Investment Fund cash flow requirements

are based upon a 12 month historical cash Slow model.
DJiA 13,367.70 u570 Based upon  projected cash receipts and maturing
S&P 500 1473.99 B.72 10,704 investments, there are sufficient funds to meet Suture
NASDAQ 2,596.36 50.09

57.82%

cash flow disbursements over the next 12 months. }
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Treasurer'

CASH - UBOC DEPOSIT ACCOUNT

COUPON MATURIT BOOK VALUE 1

PRICE

N/LOSS YLD MAT1

207,000,000.00-- UBOC MANAGED RATE ACCOUNT 5577 :5307,000,000.60 1 #17207,000,000,00 5 L
207,000,000.00 207,000,000.00 207,000,000.00 N
CLTR - CALTRUST SHORT TERM FUND ) )
i . 64,000,000.00 - CALTRUST SHORT TERM FUND 5.25' T 54 000,000.00 4 ¢ 100.00 /54,000,000.00 .
54,000,000.00 54,000,000.00 54,000,000.00 .
CPD - COMMERCIAL PAPER - mscoum‘
78009BWAQ 1 T '50,000,000.00 - ROYALBANK OF CANADA A1+/P1"; 1709/04/07. . 49,302,666.67 -, 98,61 1:°49,302,666.67 110
4497W1W69 11,000,000.00 ING A1+/P1 09/06/07 10,762,583.33 97.84 10,762,583.33
TAQTTLWHS .70 . /1/27,000,000.00;. RABOBANK USA AT#/P1." 0N TIOT: +1/26,877,356,25:+:.5 1 99.55 14/126,877,356.25: 7
9497F1WH9 50,000,000.00 WELLS FARGO A1+/P1 09117/07 49,807,166.67 49,807,166.67
17307SWMO +.+'50,000,000.00 : CITIGROUP.A1#/P1 ;. i709/21107° i49,462,472,22.¢ i ¢ 149,462,472,22 4.
4497W1WQ5 18,000,000.00 ING US FUNDING A1+/P1 09/24/07 17,924,400.00 17,924,400.00
178009BWQ1 1 /125:000,000.00: ROYAL BANK OF CANADA A1+/P1: '09/24/07: <+ 17:24,450,840,97 575 11124,459,440.97,

0556N1WS8 40,000,000.00
/90262DWU5". +150,000;000.00°"
7497TLWUT 50,000,000.00
59018KX 14" 0,000,000.00"
06737JX18 50,000,000.00
189233HX17. 5 50,000,000.00;
40410TXAQ 50,000,000.00
40427SXRS5 150,000,000:00:°
0660P1XV8 §0,000,000.00
136950JXX6 £0,000,000.00

"'30,000,000.00

89233HXX7

473078Y71: #:50,000,000.00;
0660P1YW5 §0,000,000.00
89233HZUN: 0,000,000.00:

36959HAG2 50,000,000.00

BNP PARIBAS A1+/P1
“UBS FINANCE A1+/P1.::
RABOBANK A1+/P1

09/26/07 39,121,950.00

09/28/07

'MERRILL'LYNCH A1+/P1" 10101007, ; 67:
BARCLAYS A1+/P1 10/01/07 49,650,111.1
iTOYOTAMOTOR ATH/P1 : ; ;
HBOS TSY SERVICE A1+/P1 48,705,347.22
HSBC USA'INC'A14/P1 '48,696,930.56
BANK OF AMERICA A1+/P1 49,484,722.22
GE CAPITAL A1+/P i 9,649,638.89.
TOYOTA A1+/P1 29,132,175.00
- CITIGROUP A1+/P1 49,1241430.56
BANK OF AMERICA A1+/P1 49,256,944.44
“TOYOTA A1+/P13k ; 9,652,000,00.
GE CAPITAL A1 +/ 1 01/16/08 49,005,763.89

+:49,549,638.89

©39,121,950.00

1149,111,666.67

$149,664,583.3:
_ 48,705,347.22

49,776,662.78
48,786,388.89

49,650,111.11

48,696,930.56
49,484,722.22

29,132,175.00
48,124,430.56 ;
48,353,500.00

19,669,400.01
49,013,500.00

773611

921,000,000.00
FFCB - FED FARM CREDIT BANK

907,314,391.67

0,060,000,00,

+10,000,000.00

907,426,083.34 111,691.87

:31331SSV6 10,000,000.00::FED FARM CREDIT BANK2.5YrNcaM 09/24/07.;

31331SMNO 5,000,000.00 FED FARM CREDIT BANK2.75YNc9l 11/09/07 5,000,000.00 5,000,000.00

i31331XGV8 10,000,000,00" FED FARM CREDIT BANK'{YrNg 12111407 9,978,800.00 "/ 410,987,500.0011 51 /1/8,700.00: -
31331XL23 5,000,000.00 FED FARM CREDIT BANK 1YrNc 01/18/08 4,997,200.00 4,996,900.00 (300.00)
31331SRM7. 6,885,000,00";FED FARM CREDIT BANK2,92YrNC3M 02/14/08 6,885,000.00 6,850,575.00.1 " 1 (34,425,00) 10
31331VAES 7.500,000.00 FED FARM CREDIT BANK2.5YtNc3Mo 03/27/08 7,485,312.50 7,474,200.00 (21,112.50)
31331SWM17 5,000,000;00/¢ FED FARM CREDIT BANK3YNG1YF /4/6,000,000,00 " 14,971,900.00 (28,100.00)
31331SXB4 5,000,000.00 FED FARM CREDIT BANK3YrNc3Mo 5,000,000.00 4,973,450.00 (26,550.00)
31331VLGO 000;000,00; FED FARM CREDIT/BANKZ,4Nc 0512 4/5,000,000.00 4 4,985,950,00757. 17 (14,080.00) -
31331VLG9 8,000,000.00 FED FARM CREDIT BANK 2.4-NC 05/23/08 7,996,250.00 7,977,520.00 {18,730.00)
313315D42 400,000.00 /FED,FARM CREDIT: BANK3YING1YF1X’ 06/30/08 £77°6,000,000.00°4 2 4,964,080,00.7 7 (365,950.00)
31331SR39 10,000,000.00 FED FARM CREDIT BANK3YrNcéMo 07/18/08 10,000,000.00 9,946,900.00 {53,100.00)
1313315063 0,000,000,00; FED FARM CREDIT BANK3YNc3Mo: 07/21/08 “+9,993,750.00 9,963,100,007 447+ (40,650.00) /5
313315263 10,000,000.00 FED FARM CREDIT BANK3YrNc1Yr 08/04/08 9,987,500,00 9,956,300.00 (31,200.00)
'3133184V2 :5,000,000,00% FED FARM CREDIT, BANK3YINc1YriX: 109/08/08 b7 4,998,437,50° $4,981,250.00 % 1 (17,487.50) e
3133154V2 5,000,000.00 FED FARM CREDIT BANK3YrNc1YrX 09/08/08 5,000,000.00 4,981,250.00 {18,750.00)
131331V6V3 0,000,000,00 FED FARM CREDIT BANK 2YNG1Yr 10101087 '9,997,100.00°% %% 419,896,900,00 7 /%1 (200,00) i
31331XEST 7.000,000.00 FED FARM CREDIT BANK 2YrNc1Yr 11/28/08 7,000,000.00 6,995,660.00 (4.340.00)
31331XCL4 ' 6,000,000,00°: FED FARM CREDIT BANK2,5Y1NEaMd .35, 05/06/09 4,998,800.00; 5,000,000.00

31331XXT4 7,469,000.00 FED FARM CREDIT BANK 2YrNc3Mo 525 05/07109 7,466,012.40 7.469,000.00
3 3INNZCY’ 5,000,000,00;; FED FARM CREDIT BANK 2YING1Yr 05/22/09 997,150,001 15,003,160.00 :
31331X2C9 10,000,000.00 FED FARM CREDIT BANK 2YrNciYr 05/22/09 10,000,000.00 10,006,300,00

31331XCZ 5,000,000,00; FED'FARM CREDIT BANK3YrN&1Yr1X '5.25) 11/13/09" +/5,000,000.00 ¢ 45,004,700.00 7000071
31331XMB5 1000,000.00 FED FARM CREDIT BANK 3YNcAYr1X 525 01/25/10 5,000,000.00 5,007,800.00 7,800.00
31331XUB67 #40,000,000;00 FED, FARM CREDIT: BANK 3YrNe1 Y 515" 04/09/10°" 1£10,000,000.00 ££.40,000,000,00 557, 2
31331XUB6 5,000,000.00 FED FARM CREDIT BANK 3YrNc1Yr 04/09/10 5,000,000.00 5,000,000.00 -
31331XVLE 10,000,000.00: FED FARM CREDIT BANK 3YING1Yri i i < 0AMBMO T //9,991,800.00: +10,009,400.00 7 1 ¥ 17,600.00 i
31331XVL3 5,000,000.00 FED FARM CREDIT BANK 3YrNc1Yr 04/16/10 4,996,150.00 5,004,700.00 9,650.00
31331XVL3 /000,000,007 FED FARM CREDIT BANK 3YrNg1Yr: 7 04160, /.7.'5,000,000,00.5::" ' 5,004.700.0075 - 5+ “4,700.00.
31331XWX6 10,000,000.00 FED FARM CREDIT BANK 3YrNc1Yr 04/30/10 10,000,000.00 10,006,300.00 6,300.00
31331XZU9"; £ 5/000,000,00 {FED FARM.CREDIT.BAN 3YrNC1Y: 06/04/10°" 5,000,000.007 5% ©45,007,800,00 1. 1 77,800.00 5
31331XK43 5,000,000.00 FED FARM CREDIT BANK 3YNc1Yr1 ) 07/09/10 5,000,000.00 5,023,450.00 23,450.00
31331XK43 '6,000,000.00 FED FARM CREDIT BANK 3YrNo1Yrt! 45 '07/09/10 .4,993,000,0077 5 5,023450.00° 7 7°30,460,00
31331XN73 5,000,000.00 FED FARM CREDIT BANK 3YNc1YriX 5.50 07/3010 5,000,000.00 5,028,150.00 28,150.00
131331X2N12 76 5,000,000.00 FED FARM CREDIT BANK3NCIMGCONT - i 544 08/30/10 % £4,999,600.00° 55 . 5,008,250,00- 7 - 716,650/00

236,854,000.00 236,770,862.40 236,598,555.00 (172,307.40)

FHLB - FED HOME LOAN BANK ‘ ‘

'3133XCVTT; 5,000,000,00 FED HOME LOAN BANK2YriNcaMo 6107 £ 5,000,000,00;7100.00% "+1+6,000,000.00

3133XERLS 5,000,000.00 FED HOME LOAN BANK1.5YrNc3Mo 09/06/07 5,000,000.00  100.00 5,000,000.00

'3133XCY3 6,000,000:00 FED: HOME LOAN BANK2YmNG1YHX 08114/07; £5,000,000.007 7:'100,00::% -'5,000,000:00

3133XAY27 10,000,000.00 FED HOME LOAN BANK2.5YrNc1Yr 09124107 10,000,000.00  100.00 10,000,000.00

13133XDBD2! 000,000,007 FED HOME LOAN BANKZYNG1VF1X 9/26/07 £ 16,988,281.25, 0 QG TT 7/4,988,281.25

3133XD6G 5,000,000.00 FED HOME LOAN BANK2YNctMo 09/28/07 5000,00000 10000 ‘' 5,000,000.00

{3133XBBKO 410,000,000.00FED HOME LOAN BANK2:5YrNciMo . £ 00/28/07 10,000,000.00, 7 T 400:0047 5147 4547410,000,0000007 7 1T e
3133XDGCY 5,000,000.00 FED HOME LOAN BANK2YrNc1YriX 10112107 4,996,093.75 99.92 4,996,093.75 -
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DESCRIPTION COUPON MATURITY BOOK VALUE 1 PRICE
3133XDGC8 e ,000,000,00  FED HOME.LOAN BANK2YmMNc1Yr1X 50, 10112/07 > 5,000,000,00.% - -
3133XDGCS 5,000,000.00 FED HOME LOAN BANK2YrNe1Yr1X y 1011207 5,000,000.00 )
'3133XBFKE7 " e 5,000,000.00":FED HOME LOAN BANK2.5YiNc6Mo /< . 50 SHOMGI07, % <5 1 5,000,000,00 100,00
3133XDGB1 1,000,000.00 FED HOME LOAN BANK2YrNc1Mo ¥ 10125107 1,000,000.00 100.00

M DUR.4 AVG LIFF2
< 5,000,000.00

5,000,000.00
18,000,000,00 0

X 1,000,000.00 -
3138XBMAg £:+:75,000,000.00. FED HOMELOAN BANK 2.5YINGBMo' i /7114 - 44012 4,301 7, opagy07 AR 00 005,000,00000. 7 510000 *%/5,000,000.00° ;; R
3133XCJS3 5,000,000.00 FED HOME LOAN BANK 2.25Nc6Mo ; 11/09/07 5,000,000.00 5,000,000.00 .
B13XOAMR. 4 LT 1 6,000,000,00! FED' HOME LOAN BANK 3YrNGBMo' - 340 FAM0BI07, e e 6,000,000.00° .75,000,000,00 5.0 =
3133XD2D2 5,000,000.00 FED HOME LOAN BANK2.25Nc3Mo y 11/16/07 4,996,875.00 4,996,875.00 oo
:3133X96N5 1SR 5,000,000,007 FED HOME LOAN'BANK 3YrNGTMg . 3505 416107 : $4:.45,000,000.00 1375,000,000.00 i, 4 e,
3134A4VF8 5,000,000.00 FED HOME LOAN BANK 1¥rNc o . 1116107 4,989,950.00 498995000 .
SF3IXAPCS: 101 1 10,000,000,00 FED HOME LOAN BANK 2.75YriNo 1Mo A0 T 200807 L 4::49,997,500,00+ it 111'9,968,800,00. . - (28,700.00). -
3133XBVAD 5,000,000.00 FED HOME LOAN BANK 2.5YrNc6Mo . 12/07/07 5,000,000.00 4,987,500.00 (12,500.00)
3133XBYQ2 LR 4.5,000,000.00° FED HOME LOAN BANK 2.5YrNGBM6 L N IP T L 544:5,000,000.00: 511 1199.69" 1+ i ) 4,0841400.00, :.(15,600.00)
3133XAYA9 v 10,000,000.00 FEDHOME LOAN BANK 275 YiNc1Y 05 - 12124107 ) 10,000,000.00 9,962,500,00 (37,500.00)
S133XDBTS ] .t 4 0 5,000,000.007 FED HOME LOAN BANK2 26YNGIYF 250 S AT R 2108007 BRI 4,991,408.28 10 00700 L g 085950 00 G 5 (B,456.25)
3133X9TNO ,5,000,000.00 FED HOME LOAN BANK 3YrNc1Mo ‘ y 12128107 ~ 5,000,000.00 4,979,700.00 (20,300.00)
SBIBAXIKPZ 0 T L 110,000,000.00  FED HOME LOAN BANK 1YNGBMo1X: IO /08 L #10,000,000.00"7 4001007/ 54710,000,000.007 - ALis i -
3133XIMPO 13,000,000.00 FED HOME LOAN BANK 1YiNc » 3 01/16/08 12,996,100.00 12,991,940.00 (4,160.00)
I3133XBN43 0 +:17.7.-/5,000,000.00° FED HOME LOAN BANK 2:5YrNeaMo -+ .7 ST ON2BI08 s 4,909,218.75 5 ige 69 PN 4,984400,00 2 0 (14,818,75) 5
3133XAE86 .. 10,000,000.00 FED HOME LOAN BANK 3YrNc3Mo 02/04/08 10,000,000.00 99.47 9,946,900.00 (53,100.00)
3133XAEBG . [ o .- +10,000,000,00."FED HOME LOAN BANK3yRnC3Mo* e A0 T 0200408 i e 10,000,000,000 0 9947 1 [19,946,900.00 . ;(63,100.00) -
3133XDVAG 5,000,000.00 FED HOME LOAN BANK2.25YrNc3Mo b 1 o 02/28/08 5,000,000.00 99.84 4,992,200.00 (7,800.00)
3133XAT56 . - ./+10,000,000,00"! FED HOME LOAN BANK3YNGTYrX /0 0 1o 4 e OBI0M08 T L T 40,000,000.00 1 99,34 179,934,400.00" ' +(65,600,00) |
3133XASMO , 10,000,000.00 FED HOME LOAN BANK3YrNc3Mo ' 03/14/08 10,000,000.00 19934 9,934,400.00 (65,600.00) |
3133XHAQS ST 6,466,000.00' FED HOME LOAN BANKC1.SYINGMo 500 7/ 05 582/ onis L DAMOIOBY T 6,465,000.00° 01 4100,00 24 116,4685,000,00 i |
3133XBGRO 5,000,000.00 FED HOME LOAN BANK 3YrNe1 Yr1X ! 0411108 ) 4,969,306.66 99.63 4,981,250.00 11 |
B133XOTVE, i L e ++i4:5,000,000.00’; FED HOME LOAN BANK2.5YrNGA Yr1Xi. /5 e 800 T 4 OBI30008 i B 0 5,000,000.00 5908171, 1101 +4,995,300.00 7 (4,700.00) " |
3133XGRVS 5,000,000.00 FED HOME LOAN BANK?1.75YNc1Yr1X : 06/13/08 5,000,000.00 5,000,000.00 . |
PB13BXIBES L L 10,000,000,00% FED HOME LOAN BANK1.5YNGIMBam < 838 OB e '9,898,500.00,: 3.10,000,000.,007 1 7% 14,500,007 - |
3133XC275 /5,000,000.00 FED HOME LOAN BANK 2YrNcd Yr » , : 06/30/08 5,000,000.00 495625000 (43,750.00) |
B133XCTO9 -4 17 T 41.6,000,000.00: FED HOME LOAN BANKSYINGTMo 5554 - it s, (L T0T/08/08 : %47 5,000,000.00::5 *44,975,000.007 5577 7 (25,000,00) 7 1 |
3133XCBF9  5,000,000.00 FED HOME LOAN BANK3YrNc6Mo . o711i08 5,000,000.00 4,971,900.00 (28,100.00) |
SIBIXLPUL T L 0 6 5,000,000,00: FED HOME LOAN BANK 1Y rNG6Mo1X: 47 07/23/08 : ¥75,000,000.00° FE8,004,700000 7 i 54,700,007 e |
3133XEEH8 10,000,000.00 FED HOME LOAN BANK2.5YrNc1Yr1X 07/24/08 9,912,000.00 9,990,600.00 78,600.00 |
S1B3XCKIB G 1 1 05115,000,000.00/ FED HOME LOAN BANK3YNG3Mo 07/28/08; y

5,000,000.00 4,978,150.00°

1.77,(21,850.00;
3133%XCJ46 5,000,000.00 FED HOME LOAN BANK3YrNc1Yr1X 07/28/08 ‘ N 5,000,000.00 4,973,450.00 ' fzs,sso.oo;
13133XCy20 +5,000,000.00°; FED. HOME LOAN BANK3YNc6M6 08/01/08 . +44.6,000,000.00 1£4,976,000,00" 511, (25,000.00):
3133XIRT7 2,500,000.00 FED HOME LOAN BANK 1.5YrNc3Mo 08/08/08 2,500,000.00 2,500,775.00 775.00 |
:3133XCS61 000,000.00:FED HOME LOAN BANK3YNG6Mo :08/15/08" " /4,997,500.00 £74,984,400.00 (13,100,00) 5 7 0+
3133xjqus 10,000,000.00 FED HOME LOAN BANK 1.5YrNc3Mo 08/15/08 10,000,000.00 10,003,100.00 3,100.00
3133xjqub 5,000,00000: FED'HOME LOAN BANK'1,5YfNc3Mo:: 08/16/08 :: 5,000,000.00 5,001,550.00° 41,650.00/
3133XCUH4 5,000,000.00 FED HOME LOAN BANK3Nc6Mo 09/02/08 5,000,000.00 4,987,500.00 (12,500.00)
:3133XCYK3: :5,000,000.00 SFED HOME L OAN BANK3YNc6Mo 09/09/08- 414,998,437.50" +4,985,950,007 "(12,487.50)
3133XGTT1 5.000,000.00 FED HOME LOAN BANK 2YrNc1Yr1X 09/18/08 5,000,000.00 5,001,550.00 1,550.00
13133XGUJ1 55/000,000.00:; FED HOME LOAN BANK:2YiNG6Mo 09/26/08 4,999,050.00 /5,000,000,00 5/950,00
3133XJS25 5,000,000.00 FED HOME LOAN BANK1.75-nc3berm 11/07/08 5,000,000.00 5,001,550.00 1,550.00
:3133XBX 6,000,000.00;; FEDHOME LOAN BANK 3,5YrNc1Yi y 5,000,000.00 +74,959,400.00 /717 -1 (40,600.00) %,
3133XEBQ1 5,000,000.00 FED HOME LOAN BANK3YrNc1Y 01/12/09 5,000,000.00 4,996,900.00 {3,100.00)
13133XINJ3, : 5,000,000.00.; FED HOME LOAN BANK 2YrNcaMs 01/23/09 5,000,000.00 - 116,004,700.00"; ; -
3133XJP77 5,000,000.00 FED HOME LOAN BANK2-NC6MO 02/02/09

4,997,656.26
6,000,000.00

5,000,000.00

3133X4PV4: :5,006,250.00:

5,000,000.007;FED HOME LOAN BANK SYNE1Ye1X

3133XJzZF8 9,000,000.00 FED HOME LOAN BANK 2YriNc1Yr1X 02/27/(_)9 ' 9,000,000.00 9,008,460.00
3133XKA47. 5,000,000.00 - FED HOME LOAN BANK 2YrNc3Mo; 03/19/09" 5,000,000,00 ,001,550.00°- 5t
3133XKEY? 15,000,000.00 FED HOME LOAN BANK 2YriNciMo 04/17/09 15,000,000.00 ,004,650.00 4,650.00

3133XKVD4. 110,000,000:00, \FED HOME LOAN BANK 2YriNg 1Mo :10,000,000.00 10,003,100.00 %5451 1 5258,400,001 7 oo
3133XKTZ8 5,000,000.00 FED HOME LOAN BANK 2YrNc6Mo1X 4,999,500.00 5,004,700.00 5,200.00
3133XKZQ1; 15,000,000{00 % FED HOME LOAN BANK'2YiNe1YH X 5,000,000,00" 71715,032,850,00 1%+ 732,850,007
3133XLDPS 10,000,000.00 FED HOME LOAN BANK 2YrNc1 YriX ) 10,000,000.00 10,040,600.00 40,600.00
'3133X1BYB" : +5,000,000.00% FED HOME LOAN BANK 2YrNc1Yr1X: : 4,999,500.00 H5.017,200000 % 047,700,007«
3133XFSN7 10,000,000.00 FED HOME LOAN BANK3YNc2Yr1X 06/30/09 0,000,000.00 10,040,600.00 40,600.00
'3133XFZY5! 10,000,000,00.;FED HOME LOAN BANK3YNG2Yr1 7/14/09" 110,000,000.0 £+10,069,400.00 - i'59,400.00 5"
3133XGBFO 5,000,000.00 FED HOME LOAN BANK 3-NC2 1X 07/21/09 5,000,000.00 5,032,800.00 32,800.00
‘3133XGBFO; 1'5,000,000,007 FED. HOME LOAN:BANK 3:NC21 LOT21109 5 5,000,000.00 ©7°6,032,800.00 7 k432,800,007
3133XHDJ8 30,000,000.00 FED HOME LOAN BANK2.75YrNc3Mo 07/24/09 30,000,000.00 30,028,200.00 28,200.00
B133XIXNS 110,000,000,007 FED HOME LOAN BANK 2.5YrNc6M “08/28/09 - Sk A 10,000,000.0 #510,000,000.00 %11y o
3133XJYC6 5,000,000.00 FED HOME LOAN BANK 2.5YN6MBerm 09/04/09 N 5,000,000.00 5,000,000.00 -
:3133XGNFT’ 10,000,000,00: FED, HOME LOAN BANK3YNG2Yr1X 109/08109 ¢ i L 110,000,000,00 ++710,046,800.00 - . . 46,900.00
3133XGSL 10,000,000.00 FED HOME LOAN BANK3YINc2Yr1X 09/09/09 10,000,000.00 10,040,600.00 40,600.00
13133XH2L5 | “ 10,000,000.00 ; FED HOME LOAN BANK3YING1:6Yr1X - 09/24100: v 9,997,656.25 111 +10,025,000.00°"; -5 27,343.75
3133XH3F7 5.000,000.00 FED HOME LOAN BANK3YING1.5Vr1X 09/28/03 5,000,000.00 5,012,500.00 12,500.00
{3133XH2M3;; 10,000,000,00. :FED HOME LOAN BANK 3YiNc1 5Yr: 09/28/09" +40,000,000.00" 1 +110,025,000.001" . ...~ - 26,000.00" 7
3133XH2M3 15,000,000.00 FED HOME LOAN BANK3YrNe1.5Yr1X 09/28/09 5,000,000.00 5,012,500.00 12,500.00
‘B133XH3P! : / ' FED'HOME LOAN BANK 3YNc2Yr1X .09/29/08": 15,000,000.00° ' 5,020,300.00577% .17, 20,300.00
3133XKE35 5,000,000.00 FED HOME LOAN BANK 2YrNc3Mo 10/05/09 5,000,000.00 5,003,150.00 3,150.00
3133XHFA 10,000,000,007 FED HOME LOAN'BANK 3YNG2YF X i -9,990,000,00, " £10,009,400.00 119,400.00 /77
3133XHFAS5 5,000,000.00 FED HOME LOAN BANK3YrNc2Yr1X 5,000,000.00 5,004,700.00 470000




Treasurer

T

DESCRIPTION
5 : %4:6,000,000.00;- FED HOME LOAN BANK 3YrNc2Y!

3133XHFA5 '5,000,000.00 FED HOME LOAN BANK 3YrNc2Yr21X
IBIKHEKA 5| hel L0000 0 714140,000,000.00 . FED HOME LOAN BANK3YNGT. BYFIXi
3133XHFA5 5,000,000.00 FED HOME LOAN BANK 3YNc2Yr1X
3133XKHQT 7 ¢ e 4480,000,000.007 FED HOME LOAN BANK 2YrNc3Mo'
3133XHF80 10,000,000.00 FED HOME LOAN BANK3YNc1YrBERM
BI33XHMVT [ e £2:475,000.000.00 * FED. HOME LOAN BANK3YmNG2Yr1X
3133XHLL4 10,000,000.00 FED HOME LOAN BANK3YrNc1.5Yr1X
B133XHNL2 +775,000,000.00 : FED HOME LOAN BANK3YNG2Yr1X
3133XHG97 5.000,000.00 FED HOME LOAN BANK3YrNcéMo
3133XHHNG -850 5,000,000.007 FED HOME LOAN BANK3YNcBM
3133XHS94 5,000,000.00 FED HOME LOAN BANK3YNc1YriX
13133XHXET. ; .177,40,000,000.00 - FED HOME LOAN BANK3YrNc3MoBe
3133XJ2E7 30,000,000.00 FED HOME LOAN BANK 3YiNc1Mo
13133XJDA7; sl ,000,000.00. FED'HOME LOAN BANK3YNe1. BYBarm:
3133XJHLE 15,000,000.00 FED HOME LOAN BANK 3YrNc3M
3133XIPS 1L

3133XK4F9
{3133XIXG8. i s,ooo,ooo YrNG3N
3133XJYE2 10,000,000.00 FED HOME LOAN 'BANK 3Y1Nc6Mo
‘3133XKGOH :

3133XKGU3
13133XKGT6

”10/16/09 )
:10/16/09 "

10/23/09

£10/30/09.

11/02/09

+11/03/0¢

11/03/09

3133XKLV5
i3133XKaL2;

‘3133XKNB7

[3133XKSZ9, 1:4,235,000,00, F!

3133XL4P5 5,000,000.00 FED HOME LOAN BANK 3YrNc1Yr1X
3133XKY82, { : '} 3YiNG1!
3133XL7HO 5, 000, 000.00 FED HOME LOAN BANK 3YrNc2Yr1
3133XLBT9 C FED HOME LOAN BANK 3YiNc2Yr!
3133XLFZ1 5, 000,000.00 FED HOME LOAN BANK 3YrNc2Yr
13133XM2U4 5,000,000.00"“FED HOME'LOAN- BANK 3YrNc3Mo

5,000,000.00
#:10,000,000.00

4,988,300.00
30,000,000.0¢

10,000,000.00

,000,000.0
10,000,000.00

+/6,000,000,00
~ 4,998,750.00

4,995,000.00
10,000,000.00 ¢
30,000,000.00

10,000.000.00

150,000;000.00:;

5,000,000.00
10,000,000.00

5,000,000.00

110,000,000:00;

5,000,000.00

5,000,000.00
5,000,000.00°

5,004,700.00

+:10,009,400,0

' 774/30,028,200.00°"

1+.6,018,750.00°
10,025,000.00
+5,021,900,00°¢

5,004,700.00

10,008,300.00

5,000,000.00

9 400.00-,
16 400.00

6,300.00

5A8,750.00" F1 L

25,000.00

5,004,700.00 "

5,004,700.00
0,000,000.00

15,014,100.00

5,012,500.00

110,009;400,00:
15,018,750.00

" 5,037,500.00
15,135,900.00}
5,059,400.00

'5,010,950.00

30,009,300.00

14,100.00
11,750,00

12,500.00
9400
18,750.00
22,560,00
11,731.25
,961,80';
14,050.00
31,300.00
~37,500.00
135,900
59,400.00
40,950.00*

928,200,000.00
FHLC - FHLB - MORTG, CERT.
3128X3622
3128X4KEO
{3128X4PX3/ "
3128X4RLT
13128X4PX31
3128X4PK1

0,000:000:00" FHLB 2 MORTG. CERT.2.5YrN¢6No’

,5,000,000.00: ;FHLB = MORTG;: CERT. 2YINGTYFIX
5,000,000.00 FHLS - MORTG. CERT.2YrNc6Mo1X
5,000,000:00; FHLB:: MORTG! CERT:2YrNe1YFIX:
5,000,000.00 FHLB - MORTG. CERT.2Nc6Mo

i3128X4ALS: §,000,000,00° FHLB' MORTG! CERT.2. SYINceMo,
3128X4UKS 5,000,000.00 FHLB - MORTG. CERT.2YrNc6Mo
I312BX4XNG’ 110,000,000,007 ‘FHLB¥MORTG. ‘CERT:2YING1YFIX

3128X4XW6 _10,000,000.00 FHLB - MORTG. CERT.2YrNc6Mo1X
(3128XAYF2; 5,000,000.00 /FHLB s MORTG: CERT. 2YiNcBMo

3128X4Y88 5,000,000.00 FHLB - MORTG. CERT.1.75-NC3MO
13128X4Y88; 45,000,000.00 FHLB'- MORTG, CERT.1.75-NG3M
3128X4Q861. 10,000,000.00 FHLB - MORTG. CERT.2-NC1 BERI
3128X36H1: 0,000,000.00% FALB - MORTG: CERT,3YrNcGMo

3128X4AS0
13128X4202
3128X42E0
13128X4VS7
3128X4VQ1 | MORTG. CERT 2.5YNeiYr
i3128X4DW8" :5,000,000,00%.FHLB'~ MORTG. CERT.3YiNc6MoSte
3128X4FF3 10,000,000.00 FHLB - MORTG. CERT.3YrNc1Yr1X

i3128X4HKO 5 5,000,000,00: FHLBZ MORTG. CERT.3YINE1YriX &
3128X4HKO 5,000,000.00 FHLB - MORTG, CERT.3YrNe1Yr1X
3128XaMQT ’5,000,000.00."FHLB~ MORTG; CERT:
5,000,000.00 FHLB - MORTG. CERT.3YrNc8Mo

6,000,000.00 FHLB - ‘MORTG CERT.3YrNc1Yr

3128X4NG2
13128X5MPO . 0,000,000,00 FHLB - MORTG. CERT: ‘2YNe1Yri
3128X6FK7 5,000,000.00 FHLB - MORTG. CERT. 1.5YTNc3M

1:10,000,000.00: FHLB - MORTG./CERT. 3YrNC2Yr1X
5,000,000.00 FHLB - MORTG. CERT. 2YrNc3Mo

13128X4G70’
3128X5J90

(3128X5J80 e A £6,000,000.00.. FHLB - MORTG: {CERT;2YiNc3Mo
3128X54U9 5,000,000.00 FHLB - MORTG. CERT 2YNc6Mo1X
(3128XE4UB L +4:5,000,000.00 % FHLB s MORTG: CERT 2YrNcBMo1X -
3128X6BA3 20,000,000.00 FHLB - MORTG. CERT2YrNc1YriX
13128XBCHT: e 15,000,000,00;" FHLB - MORTG, CERT. 2YrNetYr X
3128X5RG5 10,000,000.00 FHLB - MORTG. CERT3YiNc1YrBerm

5,000,000.00% FHLB Y MORTG, CERT: 2YING1YriX:
5,000,000.00 FHLB - MORTG. CERT. 2YrN¢1YriX
10.000,000.007FHLB £ MORTG, CERT. 2YiNGIYr1X'
5,000,000.00 FHLB - MORTG. CERT 2YrNe1YriX
000,000,00 FHLBL MORTG CERT 2YmNE1YFIX,

13128X6FAG
3128X6FA9
13128X6FA
3128X6GD2
{3128X6GWO’

5,000,000.00 FHLB - MORTG. CERT.2YrNc6Mo ) 4j75‘

09/27/07

1011107

SA0/11/07"

10/19/07

11/09/07 :

12/05/07

01/11/08

01/18/08

1401/28/08 )
~o131/08
“01/31/08

03/17/08

03/28/08 % ;

05/05/08

05/07/08°

05/22/08
06/16/08

06727108

08/15/08
09/19/08
09/29/08
11/07/08
01/09/09
02/27/09
03/05/09

05/G7/09

05/07/08 5/

06/04/08

*:06/25/09 ;-
06/26/08
07102/09

07/02/09
7/02/09
07/10/09

,07/18/08

013007,

i 03/05/09

Page 4

927,989,519.16

£/5,000,000.00

6,000,000,00

/15,000,000.00.

*10,000,000.00
~ 5,000,000.00
+40,000,000.00 7

5,000,000,0

0,000,000:00"
5,000,000.00

5,000,000.00

5,000,000.00:,

5,000,000.00

§,000,000.00

5,000,000.00

10,000,000.00

£14:10,000,000,00.

5,000,000.00

°10,000,000.00.

10,000,000.00

10,000,000.00

741:4//6,000,000.00 ;

10,000,000.00

'4,961,260.00
5,000,000.00

5,000,000.00

..5,000,000.00; ;

4,998,950.00

+'5,000,000.00" .
20,000,000.00
£115,000,000.00.:"

10,000,000.00
+.5,000,000.00
5,000,000.00

+/10,000,000,00: .

5,000,000.00

°10,000,000.00, -4
10,000,000.00
5,000,000.00:";

0,000,000.00":;

#41:10,000,000.00

711/4,994,000,00 %

:.14,999,100.00: - -

928,550,396.80

5,000,000.00
"5,000,000.00

5,000,000.00

9,989,600.00
4,999,700.00

9,991,200.00

<+ 9,940,200.00

444 4,984,300.00° 5 -

4,971,100.00

:1710,000,000.00 ;7.

10,000,100.00

9,956,200.00

4,984,300.00

4,987,850.00

10,003,700.00:

5,002,800.00

5,000,000.00

1/5,000,000.00°

'5,002,850.00
5,002,850.00

" 20,049,400.00
£'15,050.400,00"5"

9,999,700.00

. 5,016,300.00;

5,016,300.00

+110,032,600.00;

5,017,800.00

+15,023,000.00

5,000,000.00,:
,000,000,00

+5,000,000.00°;
4,995,950.00
+110,983,800.00 51+

79,992,500.00°
9,992,400.00
74,995,600.00 77

+4,976,600.00 %

9,995,400.00 7, ik

560,877.64

(4,050.00)
+(16,200,00)
(10,400.00)
+(6,000.00):;
(300.00)

(8,800.00)

(28,900.00)

(7.600.00)

(43,800.00)

45,100.00

(12,150.00)
3,700.00:
2,800.00

3,900.00
1::7%2,850.00°
49,400.00

8,200.00 57 2

+44/(900,00) v+

: (59,800,00) .7
10000

(T B00:00) v L

(4,400.00). "

{(16,70000). ¢

6,360,007

{4,600.00) .71



Treasurer's Pooled Investment Fund

DESCRIPTION ) MATURITY BOOK VALUE 1 PRICE M. VALUE1 GAIN/LOSS YLD MATI M IjURA

3128X6GWO 5,000,000.00 ORTG. CERT. 2YrNe1YriX 07/16/09 5,000,000.00 X 5,023,000.00 23,000.00
‘3136F8QA6 0,000,000,00% ORTG, CERT, 2YrNG1Yr1 X ! 15,307 5071609 i +9:410,000,000,00 %1 100.38 41 G 10,037,500:0 ::437,500.00°
3128X6GQ3 ORTG. CERT. 2YrNc6Mo ) ; ) 07/16/09 5,000,000.00 : 5,011,850.00 11,850.00
‘3128X5C30 et < FHLB' MORTG CERT 2.8YINCIYFIX [ s ir i 2 5.80, 0 0BM3/09 L T 0, 5,000,000.00 /14 400.21 (v ek :5,010,450.00 10,450,007
3128X6JU1 5,000,000.00 FHLB - MORTG. GERT. 2YrNc3Mo ! ) 08/13/09 5,000,000.00 . 5,006,950.00 6,950.00
13428X5HN1 ; gy 710,000,000,00 ; S B +'08/(28/09. +27:10,000,000.007:7 7 - 400:64 5D 2 10,083,600.00 7 .10 :53,600.00. .
3128X5MS4 0,000,000.00 MORTG. CERT.3YrNc2Yr1X . 11/03/09 . . 10,028,500.00  28,500.00
0,000,000.007 FHLB’ MORTG CERT 2YNc6MoBeim S 6387 41123109 5 +9,996,875.00 100010720 707 510,008,800.00, 777174 12,926,001
10,000,000.00 FHLB - MORTG, CERT3YrNc6MoBerm . 11/24/09 10,000,000.00 . 10,010,800.00 10,800.00
13128X6TU2: 5 ; 0,000,000,001 FHLBs MORTG/CERT.3YiNeA 5Yr1X i 14 : LS 121180097 710,000,000.00°:4:100.07: £411410,007,200.0 85077 200,005
3128X5TU2 5,000,000.00 FHLB - MORTG. CERT3YrNc1.5Yr1X ! 12/18/09 5,000,000.00 X 5,003,600.00 3,600.00
13128X6W T o 14//£740,000,000.007 FHLB - MORTG, CERT 3YeNG1Y i 0 . X S Y 9100008 ; +:10,000,000.00 . o $0510,022,100,007 55 *22,100:00
3128X5VT2 10,000,000.00 FHLB- MORTG. CERT.3NC-2¥r - y ~ 01/05/10 10,000,000.00 . 10,020,800.00 20,800.00
i3128XBYGO T T i 15,000,000,00 FHLB < MORTG; CERT.3YING2Y il 1 i 51007 01/08/10 o 5,000,000,00 A1 15,016,950.0 .4.16,860.00
3128X5UB2 10,000,000.00 FHLB - MORTG CERT 3YrNc1.5Yr1 ] o1/11/10 10,000,000.00 . 10,010,500.00 10,500.00
B12BXEXAT L ey e :2,623,000.00" Fl ORTG,.CERT 3YiNGEMo1 ) e B9R L0110 2,616,442.50 40014 /5 2,626,583.51:4% +71:4:10,154:01
3128X5VH8 0,000,000.00 FHLB - MORTG. CERT 3YrNc2Yr X 01/12/10 10,000,000.00 . 10,011,400.00 " 11,400.00
B12BXEVXE. L e D ‘ FHLB - MORTG: GERT 3YrNcaM : L8, 01200 §%:44120,000,000.00 100001 20,000,400.0 400.00";
3128X5YJ1 15,000.000.00 FHLB - MORTG. CERT. 3YiNc3Mo i 01/26/10 15,000,000.00 . 15,014,250.00 " 14,250.00
FA2BXEXVE 5 L T A0, 007 FHLB = MORTG. CERT: 3YrNc3Mo o 6,60"" 5170112610 0,000,000,00 40 :10,009;500.00% ;. 500.00

FNMA - FED NAT MORTG ASSOC

:31359MZB2 16,000,000.00% FED NAT MORTG ASSOC 2YiNG1YriX s 08/07/07 4 4,907,600.00; £+ 4,997,600,00°
31359MK51 75,000,000.00 FED NAT MORTG ASSOC.1.5YrNcGMo 09/28/07 5,000,000.00 5,000,000.00
/31358MKS51,; 5,000,000.007 FED NAT MORTG ASSOC.1.5YrNcéMa £09/28/07 ., ,099,250.00'; 4,909,250,00
3136F7LT2 "'5,000,000.00 FED NAT MORTG ASSOC.2YrNc3Mo 10125107 5,000,000.00 5,000,000.00

'313658M2H5 40.000,000.00 FED NAT MORTG ASSOC.1 YN :

31359M2H5 10,000,000.00 FED NAT MORTG ASSOC 1Y 11/21/07 9,990,900.00 9.990.800.00
131359MZK2: 46,00 FED NAT MORTG ASSOC 2YMNE Yr1X | 45,000,000.00 5,000,000.00.
31359MZK2 5,000,000.00 FED NAT MORTG ASSOC.2YrNc1YriX 5,000,000.00 5,000,000.00
B1359MP56 5,000,000.00: FED NAT:MORTG ASSOC.1:5YiN ,096,260.00 14,998,450.00

3136F7KR7
/3136F7PEY
3136F7PE1
131359ME66’
3136F7QM2
i3136F7FE2;
31359MF65
{31350MF685’

5,000,000.0

5,000,000,0

9,000,000.00
FED.NAT:MORTG ASSOC:2YrNe1Yrl
£D NAT MORTG ASSOC.2YINc1YriX

5,000,000.00
5,000,000.00:;
8,000,000.00
0,000,000.00;2
5,000,000.00

FED NAT MORTG ASSOC.2YrNcBMo
FED NATMORTG ASSQC. 2 6YNe1Yr
FED NAT MORTG ASSOC.2YrNc1Yr1X
{FED NATMORTG ASSOC.2YNc1Yri

FED NAT MORTG ASSOC.2. 25YrNc

FED NATMORTGASSQC. 2YHNE1YrA;

8,997,187.50
5,000,000.00
5,000,000.00
5,000,000.00
8,000,000.00
°10,000,000.00:.

4,995,250.00
15,000,000:00°

10,006,400'.‘00‘

0,006,400.00

8,974,710.00
14,993,750.00
4,993,750.00
4,992,200.00
7,990,000.00
19,962,500.00
4,989,050.00
4,989,050,00

{7
(10,000.00)
37,500.00)
(6,200.00)

10,950:00) 2

3128X5B64 FHLB - MORTG, CERT. 3YNc6Mo . 02/08/10 10,000,000.00 . 10,013,000.00 13,000.00

13126X5C56 " 4T 61000,00000 T FHLB - MORTG: GERT. 3YINcGMo: i B.50% 03/05/10:5 5 45,000,000.00" % 277 100,00, 4 5 i 776,000,100.00; 100,00

312BX5T40 10,000.000.00 FHLB - MORTG CERT 3YiNc1 5Yr1X X " o3rz2mo 10,000,000.00 . 0,010,200.0 " 10,200.00

A12BXETA0 .5 ot 10,000,000.00, FHLB ¥ MORTG CERT 3YNGLEYrX: i B0 L 08220 B e 410,000,000.00 405 70 T, 4110,010,200.00 110,200,007

3128X5X45 5,000,000.00 FHLB - MORTG. CERT 3YrNc1YriX ) " 03/26/10 5,000,000.00 . 5,005,500.00 550000

B2BXBAIA L e L 46,000,000.00, ORTG, CERT.3NC2IX S BT 0412710 fons T 2015,000,000.00 747 100,347 10 47 115,060,400,00:51 4 50,400.00

3128X56P8 5.000,000.00 FHLB - MORTG. CERT 3YrNc2YriX ! 05/28/10 4,995,882.90 X 501115000  15267.10

3128X6BNS L L 0 1/20,000,000,00  FHLE' MORTG CERT.AYINGRYHX i &y 1o 5828 0B/04/10° 1 +'.20,000,000.00. 435 100.70" 7 50 20;139,000:00 :51'4:4139,000,00 57

3128X6CX2 10,000,000.00 FHLB - MORTG. CERT. 3YrNc2YrtX y 06/15/10 10,000,000.00 X 10,099,000.00 ""99,000.00

3128XB0X L i AL e 0 6,000,000.00¢ FHLB MORTG. GERT. 3YNC2YFX: S DRMBMD T T 0 4,007 800,00 Cud B 049 500,000 162,000.00" !
592,623,000.00 592,506,100.40 593,271,393.51 765,293.11 512 153 1.65

4,995,286.18 4,989,050.00

(6,236.18)

31350MF65 5,000,000.00 FED NAT MORTG ASSOC.2YNctYriX »
731359MUS2 TEED NAT MORTGASSOC 1.5YMG! 2 5:021,900.00; 5003 150,00 18.75000)
31359MXT5 ED NAT MORTG ASSOC.3YrNc1Yr1X 4,904,508.06 4,967,200.00 62,691.94

40,000,000,00

'EEDNAT, MORTGASSOC:! 2YINEIYFIX: :
4,988,250.00

i31359MG49" :
500000000 FED NAT MORTG ASSOC.2YNc1Yi

31350MJ38_ )
31359MB93 7,095.000.00 FED NAT. MORTG ASSQC: 1.5YINe; 907,859.04; 17.95 2.209,
3136F7TCA 0.000,000.00 FED NAT MORTG ASSOC.2.26YrNc6M 10,000,000.00 .984.400.00 (15.600.00)

©19,096,875.00 g 42800

} 174:20,000,000.00 5
5,000,000.00

0,000,000.00: FED NAT MORTG ASSOC 2.4 YrNCEMo:
5,000,000.00

" 06/11/08

31359M2L6 5,000,000.00 FED NAT MORT ASSOC1.5YNceMBerm -
'3136F3XS0 '5,000,000.00 “FED'NAT MORT ASSOCEYN¢c6MoBerm +06/12/08 4,857,650,00 /4,923:450,0 185,800,001
3136F7RV1 5,000,000.00 FED NAT MORTG ASSOC.2.5YrNcéMo 08/15/08 _ 4,970,050.00 4,998,450.00 28,400.00

15,003,150.00; 7 % 1.:1,260.00
5,004,700.00 4,700.00
10,006,300.00 6,300,005 i
5,000,000.00 2,750.00

5,006,260.007 574 8,160.00: 45

6,001,800.00°;
5,000,000.00
+10,000,000.00 o
997,250.00
‘»‘4,998 100:00:

:5,000,000.00: FED NAT MORTGASSOC.. 2YMNGI1YrX.
5,000,000.00 FED NAT MORTG ASSQC. 2YrNc3Mo
: 3 0.000,000,00% FED NAT MORTG'ASSOC 2YNe3

31359MF24 ) 5,000,000.00 FED NAT MORTG ASSOC.3YrNcoMo

31359M2G7

3136F8DXO 01/23/09

01/26/09
01/27/09
01/29/09

31359M4H3" 000,000,007 FED NAT MORTG'ASSOC 2YrNc1Yr1X

31359M489 5,000,000.00 FED NAT MORTG ASSOC 2YrNc1Yr1X 01/29/09 6,000,000.00 4,998,450.00 (1,550.00)

‘3136F8FJ9 ;,5,000.00,0.00“{,FED NAT MORTG ASSOC 2YrNG1YrX ++-01/30/09 1:5,000,000.00" ;75 5,007,800.00° 57011 7,800.00

3128X5ZR2 5,000,000.00 FED NAT MORTG ASSOC 2YrNcéMo 02/06/09 4,998,600.00 5,003,000.00 4,400.00

i3136F7UF2 12,000,000.00% FED NAT, MORTGASSOG,3YMNG2YTIX ) £412,000,000.00.* +711,998,280.00177, 71471 (3,720,00),
5,000,000.00 5,001,560.00 ‘ 1,550.00

3136f7sx6 5,000,000.00 FED NAT MORTG ASSOC.3-Nc3mo
'3136F8GED: 000,000,007 FED.NAT MORTG ASSOC 2YNcBMo
31350M6R9 30,000,000.00 FED NAT MORTG ASSOC. 2-NC3MO

'000,000.00 FEDNAT MORTG ASSOC:3YNcEMa

/6,000,000.00 i
30,009,300.00 9,300.00
5,004,700.00; £

/5,000,000.00.::
~30,000,000.00
,000;000.00:;

04/20/09:

(3136F7XS1
5, 000,000.00 FED NAT MORTGASSOC.BYrNciiMo 04/20/09 4,996,875.00 5,004,700.00
5,000,000.00; ‘FEDNAT MORTGASSQC.3YNcBMo +04/20/09;: 14,995,500.00 ' 5,004,700.007

06/04/09 20,000,000.00 20,025,000.00 '25,000.00

'3136F8NR2 20.000,000.00 FED NAT MORTG ASSOC2YrNc3Mo
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DESCRIPTION COUPON MATURITY
3136F8NQ4 3 Tl aie:15,000,000.00: FED NAT MORTG ASSOC 2YriNed YriX & .30 2% 06/18/09:
31398ADS8 5,000,000.00 FED NAT MORTG ASSOC 2YrNe1YrtX . 06/19/09

:31398ADS8 L +.10,000,000.00. FED NAT MORTG ASSOC 2Ymc YriX -, <iis & e L BB - +/06/19/09
3136F7J40 10,000,000.00 FED NAT MORTG ASSOC.3YrNc2Yr1X . 06/30/09
3136FBPP4: « it 5,000,000.00 . FED NAT MORTG ASSOC 2YMNGIYPIX . - 07/02/0!
3136F8PG4 5,000,000.00 FED NAT MORTG ASSOC 2YmNc1Yr1X . 07/02/09

3136FBQGI, 1y et 75,000,000,00 FED.NAT MORTG ASSOG 2YiNc1YriX i 7 i 5,40 £07/23109'
3136F8QG3 5,000,000.00 FED NAT MORTG ASSOC 2YMNc1Yr1X ! 07/23/09
‘3136F8QC2 71 15,000,000.00:: FED NAT MORTG ASSOC 2YrNG1YriX : A5, 07/23/09;
3136F7599 6,805,000.00 FED NAT MORTG ASSOC.3YrNc2Yr1X s 08/26/09

3136F72R7 10,000,000.00 FED NAT MORTG ASSOC 3YrNc2Yr1X . 09/29/09
B136FT2RT: i, i +1/15,000,000.00 FED NAT MORTG ASSOC 3YmNE2YF1X : 250 109/29/09
3136F 75 ,000,000.00 FED NAT MORTG ASSOC. 3YrNc7Mo X 10/27/09
3136F75D5 1 S5 515,000,000,00 5 FED NAT MORTG ASSOC 3YNe2Yr X e 5, 10/30/09
31350M2A0 5,000,000.00 FED NAT MORT ASSOC3YiNc1.5Yr1X . 11/20/09
i31359M2A0 715,000,000,00FED NAT MORT, ASSOC3YING1.5Yr1X: 12045 120/09
31350M2A0 '15,000,000.00 FED NAT MORT ASSOC 3YNc1.5Yr1X . 11/20/09
{3136F77F: ; 5,000,000:00. FED NAT MORTG ASSOC 3YNGIMo 5.50" 12/01/09
3136F77B7 10,000,000.00 FED NAT MORT ASSOC3YrNc1.5Yr1 . 12/04/09
{3136F8AB1; 5,0 0.00'FED NAT MORT.ASSOC3YNG1YrBerm 5125 12/11/09'
3136F8ARE FED NAT MORTG ASSOC.3YrNc1YrQ' . 12/14/09
/3133XJBM9 00 FED NAT MORT.ASSOC3YNC1.5Yr1X " .00°; 12/18/09:
3136F8BS3 ,000,000.00 FED NAT MORTG ASSOC3YrNci.5vr ! 12/18/09
‘31359M2M4 .00 FED NAT MORTG'ASSOG:3YING1YHX A3 2nsi09!
3136F8BBO ,000,000.00 FED NAT MORTG ASSOC.3YrNc1Yr . 12/16/09
‘3136F8BGY; : i ,000,000:00.. FED:NAT MORTG ASSQC 3YiNc1YrB !

3136FBCJ2 5,000,000.00 FED NAT MORTG ASSOC 3YrNc3Mo

; ! 5,000,000.00 FED NAT MORTG ASSOGC 3YNG1Yr1

5,000,000.00 FED NAT MORTG ASSOC 3YNc1YBerm
136F ; 5,000,000,00 FED NAT MORTGASSOC 3YN1YBa

31359m2u6 5,000,000.00 FED NAT MORTG ASSOC.3YrNc1Yr1

3136F8CI2: : X "ED'NAT. MORTG ASSOC:3YiNc3Mo'"

3136F8DF9 10,000, 000 00 FED NAT MORTG ASSOC.3YrNG1X

i3136F8DF: i g 0,000,000,00: FED NAT MORTG ASSOC 3YrNG2Yr1X:

31359M3X9 5,000,000.00 FED NAT MORTG ASSOC 3YrNc1Yr1X
{31359M4L. 5,000,000, ED NAT MORTG ASSOC 3YNc1:

31359M4L4 . 10,000,000.00 FED NAT MORTG ASSOC 3YNc1 5Y1X

3136F8EH4 ) .00 FED NAT MORTG ASSOC 3YrNc1 5vr 18 01/29110
31359M4W0 . 000,000.00;FED-NAT MORTG ASSOC 3YrNc6Mo1X S a8 2017200
31359M4Q3 ,000,000.00 FED NAT MORTG ASSOC 3YrNe1YriX : 02/01/10

BIBBF7S09 1 : 16,000,000.00 ;. FED NAT MORTGiASSOC.3YrNc2Yr1X_ : 40" : 08/26/09

BOOK VALUE 1

15,000,000.00,

4,994,850.00

PRICE

10,000,000.00°;: /.4

10,000,000.00

.5,000,000.00

5,000,000.00

+5,000,000.00

5,000,000.00
15,000,000,0

6,805,000.00
15,000,000.00:

,000,000.00

,000,000.00;

29,991,000.00
15,000,000.00
5,000,000.00
,000,000,00

4 995,650.00

5,000,000.00
0,000,000,00°

9,997,200.00

9 998 437.50

4,999,218.75"

5,000,000.00
5,000,00000
5,000,000.00

5,000,000.00 7"

4,995,850.00

6,284,937:15

10,000,000.00
%.9,991,000.00
4,998,437.50
#5,000,000.00.
10,000,000.00
+6,000,000.0

10,000,000.00

-35,000,000
..5,000,000.00

M. VALUE1

16,051,600,00

5,020,300.00
10,040,600.00
10,053,100.00

. 6,017,200,00: 7+

5,010,850.00

,025,000.00
#16,066,700.00
6,841,134.55
15,079,650.00

10,037,500.00
#,5,018,750.00

30,009,300.00
:15,051,600.00
5,012,500.00

15,012,500,00,
~15,037,500.00

4 5,026,000.007

+.5,007,800.00:

10,012,500.00
6,003,150.00
15,004,650.00

'10,000,000.00¢

9,996,900.00

6,003;150.0
10,000,000.00
'6,000,000.01

5,000,000.00
5,008,250,0
5,003,150.00
5,003,150
5,006,250.00

,2856,000.0

10,025,000.00
+:10,025,000.0

5,006,250.00
.5,015,650.00
10,031,300.00

/10,018,800.00

35,131,250.00

5,010,950.00

25,450.00

/40,600.00 ¢

53,100.00

17,200,007,

10,950.00
1%25,000.0

25,000.00
65,700.00°

36,134.55

79,660.00:"

37,500.00

8,750.00

18,300.00

7.812.50
:15,650.00
31,300.00
25,000.00
18,800.00

+1131,250.00.

10,950.00

YLD MATl

‘FED NAT MORT.ASSOC 3YNGT.5Yr1X S 528 02/22/1 10,000,000.007 #4,::10,034,400.00 ;.71 /34,400.00 . .
FED NAT MORTG ASSOC 3YrNc1YriX .30 02/26/10 5,000,000.00 5,009,400.00 9,400.00 530 2.30 2.49
: S  FED NAT MORTG ASSOC 3YrNe1Yr B30 02/26/10 4,998,750,00° .7-6,000,400.00 ;.7 .. 10,650.00 531 2.30 249
3136F8JG1 : 15,000,000.00 FED NAT MORTG ASSOC 3YrNc3Mo X 03/22/10 15,000,000.00 15,004,650.00 4,650.00 5.50 2.30 256
3136FBIGH; : : +1:35,000,000,00°. FED.NAT MORTG ASSOC 3YNcaMo - . ey 0812210 35,000,000.0 7-36,010,850.00; """ 7. 10,850.00 :
31350M6B4 10,000,000.00 FED NAT MORTG ASSOC 3YrNe1Yr1X . 03/26/10 10,000,000.00 10,028,100.00 28,100.00
{31358M6B4:1 % : 10,000,000:00;FED NAT MORTG ASSOC:3-NC1YRi: ; . 3/26/10 +-8,994,220.00 ¢ 1:10,028,100.00 "+ 1/33,8680.00
31359M6B4 5,000,000.00 FED NAT MORTG ASSOC 3YrNc1Yr1X 03/26/10 5,000,000.00 5,014,050.00 14,050.00
131359M6B4 5,000,000.00;° FED NAT MORTG'ASSOC 3YrNG1Yr1X : . 103/26110+, £6,000,000.00 ./ 6,014,060.00 $,14,050,00
31359M6B4 ,000,000.00 FED NAT MORTG ASSOC 3YrNct YriX . 03/26/10 5,000,000.00 5,014,050.00 14,050.00
131359M6G3 | : 000,000.00°FED NAT MORTG ASSOC 3YiNe1 Yr1xX ; . '03/26/10."; 5,000,000.0 5,010,950.007 5%, 740,950.00.,
31350M6G3 000, FED NAT MORTG ASSOC. 3YrNc1Yr1 ) 25 03/26/10 5,000,000.00 5,010,950.00 10,950.00
i31359M6B4 13,000,000,00% FED NAT MORTG ASSOC 3YING1Yr1X. .20, 03/26/10 +.12,892,200.00-": £147°13,036,530.00 /7 -7 44,330.00
31359M6G3 0,000,000.00 FED NAT MORTG ASSOC 3YrNc1YriX . 03/26/10 10,000,000.00 10,021,900.00 21,900.00
‘3136F8USE 1 e 00, D NAT.MORTG'ASSOC: 3YiNc6Mo': 65,3675 0402010 :4,967,500,00" .5,003,150.00 02" . 5,650,00 -
3136F84S5 .00 FED NAT MORTG ASSOC 3YiNc6Mo : 04/12/10 4,999,218.75 5,003,150.00 3,931.25
31359M7T4 ) : : ,000.00 FEDNAT MORTG ASSOG 3YNG1YriX : 2300 048107 15,000,000.00 #115,087,500.00 511 . '37,500,00
31359M7T4 5,000,000.00 FED NAT MORTG ASSOC 3YrNc1Yr1X 5. 04/16/10 5,000,000.00 5,012,500.00 12,500.00
i31350M7 74 ; £7/414710,000,000,00; FED NAT MORT@ ASSOC 3YNeiYi1X B80T A 04116110 1+10,000,000.00: ©10,026,000.00°7: -+ +125,000.00
31359M7T4 '10,000,000.00 FED NAT MORTG ASSOC 3NC1X . 04116110 10,000,000.00 10,025,000.00 25,000.00
‘3136FBKS3 st '30,000,000.00; FED.NAT MORTG ASSOC 3YrNc3Mo / L sy T 04119110 1130,000,000.00. 7 +30,018,900.00_* +18,900.00
3136F8LBY 30,000,000.00 FED NAT MORTG ASSOC 3YrNc3Mo . 04/26/10 30,000,000.00 30,000,000.00 -
{B136FBLGB i L i 0,000,000.00". FED NAT MORTG ASSOC 3YrNG1YrX &5 ik i 5300 7l o 04/30/10° 44 10,000,000.00:. . 1:10,025,000.00 25,000.00
31398ACF7 5,000,000.00 FED NAT MORTG ASSOC 3YrNc3Mo ) ; 06/04/10 4,998,437.50 100.16 5,007,800.00 9,362.50
S136FBAMY - £:4:'2,950,000.00" FED NAT MORT ASSOC3.5YrNcSMBer: ST R 5,300 B 06014010 2,950,000.00 100.00 *2,950,000.00 SRR A
971,035,000.00 970,594,566.68 972,135,372565 1,540,805.97
LAO - LOCAL AGENCY OBLIGATIONS )
e o 5,000,000.00'; CORAL CANS Sfs 2006 e : ; L 05120087 5 5,000,000.00:/*/100.00 ~:5,000,000.00 ;- S 6.34 0.67 0,70
835,000.00 MARCH JPA ‘ 5.72 07/15/12 835,000.00 100.00 835,000.00 - 572 417 4.88
e TA01760,000.00 CUS DISTRICT COURTHOUSE DR A T TR o 06 B0 1760,000.00 100.00 £1760,000.00 - 572 8.88 12.80
6,595,000.00 6,595,000.00 6,595,000.00 - 5.43 2.06 2.62
MMF - MONEY MARKET FUND )
Wi e :20,000,000.00“ BARCLAYS Gi FUND 40 LB26 s 09YB0N07 e 20,000,000.00° 4110000 +/20,000,000.00 7 i - 5.26
20,000,000.00 20,000,000.00 20,000,000.00 - 5.26
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MTNO - MED TERM NOTES ) ] ]

‘89233PZV1 1 e 15,000,000,00; TOYOTA MTR CREDIT AaalARATAAA
36962GZ20 5,000,000.00 GE CAP CORP Aaa/AAA/AAA
:36862GZ20 : : X915,000,000,00 GE CAP CORP Aaa/AAAIAAA 1)
742651CS9 0,000,000.00 PRIVATE EXPT FDG Aaa/AAAJAAA
5526E0AKS 11 P 8 007,478,000,00 T MBNAAMER B NA AAA/AAY:
5526E0AK9 13,500,000.00 MBNA AMER BK NA AAA/AA+
40411ABYT: : : 5,000,000.00 HBOS TSY SVCS NY. Aa2/AA
89233PC20 ,000,000.00 TOYOTA MTR CREDIT Aaa/AAA/AAA
0261XCXE 5 15,000,000.00 UBS AG STAMFORD AA+/Aa2 En
172867BS9 9,200,000.00 CITIGROUP INC Aaa/AAA/AAA
A72967BS9 L ,000,000.00: CITIGROUP. INC/AAJAA1

172967BS9 ,000,000.00 CiTIGROUP INC Aal/AA

1339030AG3;: O 401:000.00 BANK OF AMERICA Aal/AA/AA,
949746JQ5 10,000,000.00 WELLS FARGO AA+/Aal

i949746EX5 1 i 14,647,000.00, WELLS FARGO .CO Aa1/AA
949748EX5 1,698,000.00 WELLS FARGOCQO Aaa/AAA/, )
:55266LEJ1 R e A ,000,000:00 *MBIA GLOBAL FDG Aaa/AANAAA
74977ENSS 10,000,000.00 RABOBANK Aaa/AANAAA

74977ENSS R ,000;000.00° RABOBANK Aaa/AAAAAA, 1.1 11
026874AR8 17,168,000.00 AMERICAN INTL GROUP Aa2/AA/
DB46B4ACK. & -1t 1 10,000,000,00 Y BERKSHIRE HATH AaalAAA/AAA: S
084664AC5 19,525,000.00 BERKSHIRE HATHAWAY Aaa/AAAJAAA
55266LEE2 i ¢ £'40,000,000,00. MBIA GLOBAL FDG Aaa/AAAIAAA . 17
36962GN34 5,000,000.00 GE CAP CORP Aaa/AAA/AAA
-55266LEV6. e L 0 5,000,000,00;. MBIA FLOBAL FDG Asa/AAA/AAA
55266LFC5 5,000,000.00 MBIA GLOBAL FDG Aaa/AAA/AAA
136962GHAQ T e B 2 51T 10,000,000.00 7 GENERAL ELECTRIC Aaa/AANAAA
74977EPQO 15,000,000.00 RABOBANK NED NYAaa/AAA/AAA

01/15/08

01/156/08

01/30/08 ;.

02/01/08

£02/01/08 ;

02/01/08
02/01/08
02/01/08

02/15/08:

03/10/08
04/04/08
04/04/08

04/23/08
05/06/08
05/06/08

05/15/08

7 10/15/08

10/15/08
10118/

10/30/08
12/12/08
01/23/09

:04/01/09

05/31/09

VALUE1
5,000,000.00 0075 2 4 116,000,000.00
4,951,800.00 . 4,975,100.00

4,954,550.00" 1 198500 L 10 T 4,976,100.00

10,053,300.00 .16 10,015,600.00

7,479,046.92 (. 90,85 B 7,467,007.34;

13,500,000.00 k 13,480,155.00

1715,008,203.13 7 L05. iy 4 715,008,205.00 7

15,000,000.00 . 14,972,850.00

/15,000,000.00 .99, 7. 14,966,200,00;

9,054,916.00 5 9,123,272.00

4,934,000.00%: 7 199,17, 7+ 11 U4 4,958,300.00;

14,789,550.00 5 14,874,900.00

8,308,902.25 7 17/90,167 1 U . 8,329,843,68 7
9,905,400.00 . 9,908,200.00
114,423,633.25 68" 7014,454,009,01

1,672,648.86 X 1,675,637.34

+-10,000,000.00 9946+ S 0,946,900,00, 1
10,000,000.00 R 9,974,100.00
=+ 5,000,000.00 199,747 4,987,050.00" ;

16,777,084.64 E: L 16,818,974.56

+4.9,701,200.00 ¢ k : ;
19,017,154.75 ) 19,134,109.50
-710,000,000.00" 27 7,9,926,900,00

4,857,500.00 . 4,912,000.00
%5,000,000,00°; 25750 1 4,962,660.00
5,000,000.00 . 4,969,200.00
'9,643,300.00 ¢ B3 9,762,700.00
15,000,000.00 ) 15,146,100.00

" 23.300.00
20,550,007

N/LOSS YLD

(37,700.00)
.(12,039,58)
(19,845.00)
A8
(27,150.00)

+:(34,800.00)

68,356.00

1/24,300,00

85,350.00
0,851,28
2,800.00
0,465.76 ¢
2,988.48

+{54,100.00) "
(25,900.00)
“1(12,850:00) 10

41,888.92

+98,600.00. ¥

116,954.75
(73,100.00)" 5
54,500.00

-/(37,360.00)

(30,800.00)
118,400,007
146,100.00

M DUR.4

286,617,000.00
MUNI - MUNICIPAL BONDS )
672240P25 " 3 A0 0716,000,000.00: OAKLAND B TRANS TXB A+/A1
544587MS4 } 3,115,000.00 LOS ANGELES IMP Aaa/AAAJAAA

BETBT2ANS: L S e 11471,000,000,007 MERCED PENSION-TAXBLE ARAAga' {711
79739882 1.000,000.00 SAN DIEGO PENSION Asa/AAA

B4438EGPT 551 £ 500,000,00. LA REDEY, TXB B ASa/AAAIARA

130795AB3 1,200,000.00 CA DEV TXB A1 PEN Aaa/AAA/AAA

B5I7ETING 17, :865,000.007 MSR PWR TXB SUB Aaa/AAA/AAA T 1

5446443A3 '200,000.00 LA USD TXB 2005 D Aaa/AANAAA

544587 270,000,007 .0 ANGELES IMP Asa/AAAAAA
456567VJ2 3,625,000.00 INDSTRY IRB TXB 1A Aaa/AAA/AAA
1544587MU9 *! '445,000,00" LOS ANGELES IMP Asa/AAAAAA

Q711108
08/01/08
08/15/08"

12/01/08
06/01/09

08/15/08

05/01/10
08/01/10°:

284,032,279.80

£73415,000,000.00': 1 100,24 o

+:1,474,365.00.

:3,445,000.00 -

284,522,953.28

115,035,850.00
3,115,121.49

3,115,000.00
1,011,740.00 .-

984,870.00 988,860.00

1,200,000.00
11,796,326,35
2,200,308.00
+3,270,000.00
3,672,800.00

1,199,508.00

2,200,217.80
1£13,271,599.03

3,571,386.25
+:3,448.510:46

4/,35,850,007

+1,007,890,00°
1,478,220.00,

1,802,280.90

490,673.48

121.48
+1(3,860.00).;
3,990.00

(141375)
+3,610046

37,210,000.00

NCD - NEGOTIABLE CD

50,600,000,007. CITIGROUP A14/P1/F1:
50,000,000.00 UBS AG STAMFORD A1+/P1/F1+
8911A2 50,000,000.00; TORONTO DOMINION A1+/P1
9497P6CK2 50,000,000.00
50,000,000.00.
50,000,000.

40411JFL 00,000; IBOS TREAS SRVCS AT+P1E1%
0673P13C6 50,000,000.00 BARCLAYS CAPITAL A1+/P1/F1+
106050YKSS §0,000,000,00:; BANK OF AMERICA”A1+/p’ ;
8336P1L65 50,000,000.00 SOCIETE GENERALE A1+/P1/F1+
JA9TTFLES :30,000,000.00 " RABOBANK A1+HP1/F1.
20,000,000.00 RABOBANK A1+/P1/F1+

“09110/07
100112107

37,070,409.35 37,119,443.92

50,000,372.05

09/18/07

130,000,000.00 7

50,000,000:00.:

50,000,372.05
160,001,052.45
50,000,000.00
50,000,000.00
50,000,576.25
60,001,851.81
50,000,000.00
/7 50,000,000,00
50,000,000.00

60,000,000,00;
50,000,000.00

20,000,000.00 20,000,000.00

££50,000,000.0075 70

£30,000,000.00.7;

49,034.57

550,000,000.00

550,003,852.56 650,003,852.56

40,000,000.00. CITIZENS BUSINESS BANK : . £ " 00112107 2710,000,000,004% . . #1-4%:10,000,000.00 % ; - 521 10,03 0.03°
10,000,000.00 CITIZENS BUSINESS BANK 5.15 10/01/07 10,000,000.00 100.00 10,000,000.00 - 515 0.08 0.08

20,000,000.90 20,000,000.00 20,000,000.00 B 518 0.06 0.06
TOTAL 4,831,134,000.00 4,813,876,982.02 4,817,223,051.06 3,346,069.04 5.20 0.98 1.06

1. The market value and yield of short-term money market securities are based on purchase price.
2. Average life is the number of years until principal is returned at maturity, weighted by market value.
3. Locat Agency Obligations have variable rate coupons, spread to Pool.
4. Modified Duration. The percentage price change of a securiy for a given change.
The higher the modified duration of a security, the higher the risk.
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Investment Maximum Authorized Quality Maximum
Category Maturity % Limit S&P/ Moody's Maturity
5 YEARS NO LIMIT 3 YEARS

CERTIFICATE & TIME DEPOSITS 5 YEARS 30% 1YEAR

REPURCHASE AGREEMENTS

MUTUAL FUND: o . /90DAYS(2) | 20% - AM/Aaa .
SECURED BANK DEPOSITS 5 YEARS NO LIMIT 1 YEAR

25% MAX

REVERSE REPOS 92 DAYS 20% 60 DAYS
MED. TERM NOTE YEARS |30 AL 2 -
CalTRUST SHORT TERM FUND N/A N/A DAILY LIQUIDITY

DALY LiQUDTY

Authorized
% Limit
15%/ $150MM

' 40%/25% TERM MAX:

The Treasurer’s Pooled Investment Fund was in FULL COMPLIANCE with the Treasurer’s
Statement of Investment Policy. The County’s Investment Policy is more restrictive than the
California Government Code. This policy is reviewed annually by the County’s Investment
Oversight Committee and approved by the County Board of Supervisors.

Quality

Actual Riverside

S&P/ Moody's Portfolio %

ﬂ A1/P1/Fl N
MPIFL

A1/P1/F1

A/PIFL

10% MAX N/A R
C20%MAX mAR/M o s91%
1% Board Approved

S MAby20f3
" - RATINGS -

LOCAL AGENCY N/A NO LIMIT 3 YEARS -
INVESTMENT FUNDS \ ; ’
CASH/DEPOSIT ACCOUNT GONJA O NJA e N IN/AC “N/A AT1%
* No more than 30% of this category may be invested with any one commercial bank
2 Mutual Funds maturity may be interpreted as weighted average maturity not exceeding 90 days
3 Or must have an investment advisor with not less than 5 years experience and with assets under management of $500,000,000.

THIS COMPLETES THE REPORT REQUIREMENTS OF CALIFORNIA GOVERNMENT CODE 53646 |
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County Administrative Center
4080 Lemon Street, 4th Floor - Capital Markets
Riverside, CA 92502-2205

capitalmarkets@co.riverside.ca.us

www.countytreasurer.org





