FILED | oiem
¢ OF THE G T
OFFICE V8w LARD

510 A0 CITY OF OAKLAND

7010F AGENDA REPORT
TO: - Office of the City Administrator
ATTN: - Dan Lindheim
FROM: Finance and Management Agency
DATE: February 23, 2010
RE: Cash Management Report for the Quarter Ended December 31, 2009
SUMMARY

The 2009-2010 Investment Policy for the City of Oakland (the “City”) and the Redevelopment
Agency (the “Agency”™) requires the City to submit a quarterly investment report to the City
Council. The report includes the following information: type of investment, issuer, date of
maturity, and par and dollar amount invested.

In accordance with the Investment Policy for the City and the Agency, the attached Cash
Management Report provides information on the investments of the City’s Operating Fund and
the Agency’s Operating Fund for the quarter ended December 31, 2009, The report summarizes
the characteristics of the investment portfolios, along with attachments showing the Funds’
monthly transactions and holdings for the quarter ended December 31, 2009,

This report is presented for Council’s information and review only and requires no Council
action.

FISCAL IMPACTS

This is an informational report with no direct fiscal impact. The City’s and Agency’s portfolios
cash positions and yields are discussed in the “Key Issues” section.

BACKGROUND

This report presents information regarding the portfolios’ composition including safety,
creditworthiness, liquidity, and diversity. As of December 31, 2009, the portfolios are in
compliance with the Investment Policy of the City for Fiscal Year 2009-2010. The portfolios’
credit quality remains high and well within Investment Policy parameters. Liquidity remains
sufficient to meet projected cash flow needs for the next six months. Provided in the attached

~ report are each portfolio’s current market value and yield as of December 31, 2009, as well as
comparisons to other market benchmarks. This report confirms that no leverage was utilized nor
derivatives held during the reporting period. Also included are reviews of key economic factors,
which may affect the portfolios and potential investment results.
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KEY ISSUES AND IMPACT

Cash Position

As of December 31, 2009, the Operating Fund Portfolio balance was $270.22 million compared
10.5246.69 million as of December 31, 2008. The Agency’s Fund Portfolio balance was $188.7]
million as of December 31, 2009 compared to $144.01 million as of December 31, 2008.

Yield Comparison.

The effective rate of return on total assets in the Operating Fund Portfolio for the month ending
December 31, 2009 was 0.64%. The City’s Operating Fund Portfolio outperformed the 6-month
Treasury Bill which yielded a rate of 0.19% at the end of December 31, 2009. The City’s
Operating Fund Portfolio slightly outperformed the Local Agency Investment Fund (“LAIF”),

which ended the month at 0.57%.

The effective rate of return on total assets in the Agency’s Fund Portfolio for the month ending
December 31, 2009 was 1.04 %. The Agency Fund Portfolio outperformed the 6-month Treasury
Bill which yielded a rate of 0.19% at the end of December 31, 2009. The Agency’s Fund
Portfolio slightly outperformed the Local Agency Investment Fund (“LAIF”), which ended the

month at 0.57%.

The performance comparison to LAIF must be considered in light of LAIF’s historical tendency
to lag market changes in both rising and falling interest rate environments. The City does not
actively sell securities in the portfolio to take advantage of cyclical swings in the market, which

could result in the loss of principal. The primary investment objective of the City for the |
portfolio is to maximize safety, liquidity, and return in that respective order. 1

SUSTAINABLE OPPORTUNITIES

Economic:  The Cash Management Report summarizes the characteristics of the investment
portfolios for the quarter. The portfolios’ credit quality remains high and well within the
parameters of the City’s Investment Policy: Moreover, liquidity remains sufficient to meet the

City’s projected needs.

Environmental: To the extent that new investment opportunities are found in companies
involved in environmentally positive activities, the City will be supporting these actions.

Social Equity: The City’s policy is to invest, when possible, in companies that promote the use
and production of renewable energy resources and any other types of socially responsible
investments. Optimization of the portfolios while observing those key areas will produce interest
earnings to the General Fund. These monies may be available for services to disadvantaged
areas, or enhanced recreational or social venues. Furthermore, the Treasury Division 1s making
every effort to identify and purchase additional quahfymg investments from renewable energy

and other socially responsible companies.
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DISABILITY AND SENIOR CITIZEN ACCESS

There are no disability and senior citizen access issues 1dentified in this report.
RECOMMENDATION(S) AND RATIONALE

Staff recommends Council’s accépténce of this informational report.
ACTION REQUESTED OF THE CITY COUNCIL

Staff requests that Council accept this informational report.

Respectfully Submitted,

D

JoserNT. Y oW \§
DirectoY, Finance and Management Agency

Prepared by:
Katano Kasaine, Treasury Manager
Treasury Division

APPROVED AND FORWARDED TO THE
FINANCE AND MANAGEMENT COMMITTEE:

ey

—Office of the City Administrator
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Ci1TY OF OAKLAND AND OAKLAND REDEVELOPMENT AGENCY
CASH MANAGEMENT REPORT
FOR QUARTER ENDED DECEMBER 31, 2009

I. EcONOMIC REVIEW

MARKET OVERVIEW

The U.S. economy grew in the closing months of 2009 at the fastest pace in six years as factories
stepped up production and companies purchased new equipment. Gross domestic product expanded at
a 5.7% pace from October through December, more than double the prior quarter’s growth rate (2.2%),
as reported by the U.S. Commerce Department. The economy still has a long way to full recovery and
this upturn relied heavily on inventory changes which are invariably temporary.

The nation’s merchants scored a surprising increase in their crucial year-end holiday sales, countering
expectations of a decline. Sales in the combined November-December period rose 1.1% to $446.8
billion, according to the National Retail Federation, who forecast a decline of 1% for the fourth quarter

which would have followed a 3.4% drop in holiday sales in 2008,

The biggest challenge in the near future is the job market. The U.S. unemployment rate rose to 10%
from 9.7%, the prior quarter. As long as the labor market remains weak, consumers will be reluctant
to spend money. California’s unemployment rate held steady at 12.4% in December, according to the
State Department of Economic Development. Most economists assume the unemployment rate will

worsen even more before getting any better.

The consumer price index rose a fraction of 0.1% for December and just 2.7% for 2009, the U.S.
Labor Department announced. The core rate, which excludes the often-volatile food and energy
component, also increased just 0.1% in December, and only 1.8% for all of 2009, which is well within
the U.S. Federal Reserve “comfort zone” for inflation. This latest news from the Labor Department
showed another tame, retail inflation report and it closes out a year of very little price pressure for the
United States: inflation remains low in the world’s largest economy.

First-time home buyers rushed to complete deals before the $8,000 government incentive was due to
end, pushing sales up 28 percent. The subsequent extension and expansion of the credit to include
closings through June signal demand will strengthen in the first half of 2010, while raising the risk the

market will then slow should jobs rémain scarce.

Sales of existing U.S. homes dropped more than anticipated in December, showing the dependence of
the housing market on a government tax credit. Purchases declined 17 percent the month after a
govermnment tax credit was originally due to expire, the biggest decline since records began in 1968, to
a 5.45 million annual rate according to the National Association of Realtors.
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Preservation of Capital/Safety. In the chart below, the City’s holdings are depicted by credit rating
category as of December 31, 2009. Approximately 78.69% of Operating Fund investments were rated
in the AAA/Aaa category while 14.80% primary unrated holdings represent the Fund’s investments in
the Local Agency Investment Fund (“LAIF”). The A1/P1/F1 category contained 6.29% while FDIC-
insured Certificates of Deposit constituted less than 1% of the total Operating Fund.

City of Oakland Operating Fund
Portfolio Credit Quality
(As of 12/31/09)
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Liquidity. Liquidity continues to be a primary objective when making investment decisions for the
Operating Pool portfolio. With ongoing capital projects at the Port and within the City, and to ensure
that sufficient liquidity is available to meet day-to-day expenditures, the City maintains a sufficient
“cushion” in money market funds to meet unanticipated project expenditures.

Debt service payable from the City’s Operating Pool for the Port and the City for the six months
following December 31, 2009, is approximately $196 million. Consequently, staff will continue to
invest in short-term instruments and money markets as investment tools to maintain adequate short-

term liquidity.

(Remainder of this Pagc Intentionally Left Blank)
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Investments maturing over the next six months are as follows:

(

Days Amount(s) Percent
0-30 $112,110,000 41.49%
31-180 $ 126',599.000 46.85%
Total $ 238,709,000 88.34%

Five Year Historical Portfolio Balance: Listed below is the balance for the operating fund portfolio for

each of the last 5 years.

Year Amount .Percen_t
Increase/Decrease
From Prior Year
December 2009 $ 270,209,000 9.53%
December 2008 $ 246,690,000 (21.26%)
December 2007 $ 313,290,000 (12.03%)
December 2006 $ 356,150,000 17.25%
December 2005 $ 303,760,000 -

The total amount maturing within 180 days includes $40 million in LAIF and $47.11 million in money
market funds, both of which are considered to have a one-day maturity due to the ability to withdraw

funds daily.

{Remainder of this Page Intentionally Left Blank)
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Diversity. To reduce the risks of investing, the portfolio 1s diversified among a variety of financial
instruments, as depicted by the following chart. In addition to imiting the types of investments
permissible in any one category as outlined in the Investment Policy, no more than 5% of the total
cash portfolio may be invested in any one issue. This single-1ssue provision does not apply to money
market funds or to LATF, as they each are backed by a large portfolio of highly diversified assets.

City of Oakland Operating Fund
Portfolio Diversity
. (As of 12/31/09)

) Commercial Paper
Negotiable CDs 3.33%

2.96%

State of Calif. LAIF
14.80%

CD's - FBIC Insured
0.22%

61.25%

, __

Derivatives. The Operating Fund Portfolio contained no derivative instruments during this reporting
period. l
Yield. Total interest earned for the quarter ended December 31, 2009, was approximately $843,379. !
The effective rate of return on total assets in the Operating Fund Portfolio for month-end December
31, 2009, was 0.64% as compared to 0.81% for September 30, 2009. It continues to be the City’s (
practice to hold investments to maturity rather than to sell at a loss and adjust to the market’s yield ;
curve. The primary investment objective of the City for the portfolio is to maximize safety, liquidity,
and return in that respective order. }

{Remainder of this Page Intentionally Left Blank)
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Comparative yields for the quarter are shown below.

City of Qakland Operating Fund
Comparative Annualized Yields

(As of 12/31/09)
As of Month-end 6-month Treasury LAIF' ‘Operating Fund
October 2009 0.15% 0.65% 0.78%
November 2009 0.15% 0.61% 0.81%
December 2009 0.19% 0.57% 0.64%

! Effective monthly average return.

Benchmark Comparison.

The effective rate of return on total assets in the Operating Fund Portfolio for the month ending
December 31, 2009 was 0.64%. The City’s Operating Fund Portfolio out-performed the 6-month
Treasury Bill which yielded a rate of 0.19% at the end of December 31, 2009. The City’s Operating
Fund Portfolio slightly outperformed the Local Agency Investment Fund (“LAIF™), which ended the

month at 0.57%.

The performance comparison to LAIF must be considered in light of LAIF’s historical tendency to lag
market changes in both rising and falling interest rate environments. The City does not actively sell

securities in the portfolio to take advantage of cyclical swings in the market, which could result in the
loss of principal. The primary investment objective of the City for the portfolio is to maximize safety,

liquidity, and return in that respective order.

Valuation and Leverage. Based on information received from Interactive Data Corporation, the
market value of the Operating Fund was $270.89 million, which was above book value by
$678,624.78. There was no leverage in the portfolio dunng the reported period and liquidity was

maintained at sufficient levels.

(Remainder of this Page Intentionally Left Blank)
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II. OAKLAND REDEVELOPMENT AGENCY

Page §

PORTFOLIO REVIEW

The Agency’s portfolio decreased from a balance of $203.03 million at the end of September 30, 2009
-to- $188.71 million at-the-end.of December.31, 2009..Contributing to.the portfolio.decrease was. largely

due to debt service payments.

PORTFOLIO COMPQOSITION

3

The Portfolio continues to comply with all provisions of the City’s adopted Investment Policy for
Fiscal Year 2009-2010, including compliance with applicable local ordinances and resolutions such as
Nuclear Free Zone, Linked Banking, and Tobacco Divestiture, In addition, the City will invest, when
possible, in companies that promote the use and production of renewable energy resources and any

other type of socially responsible investments.

The following discussion addresses the Agency investment portfolio characteristics in terms of the
Investment Policy’s four objectives of safety, liquidity, diversity and return. Portfolio detail for each
of the months in the current quarter is attached to this report.

Preservation of Capital/Safety. The Agency’s holdings by credit rating category are depicted in the
chart below. Approximately 74.39% of the Agency’s Operating Fund investments are rated in the
AAA category. Primary unrated holdings represent 20.57% of the Fund’s investments in LAIF. The
A1/P1 category contained 4.77% while FDIC-insured Certificates of Deposif constituted less than 1%

of the total Operating Fund.

Oakland Redevelopment Agency
Portfolio Credit Quality
(As of 12/31/09)

Unrated

ge

\%&W\\w\\\\
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4.77%

74.40%

Liquidity. Liguidity within the Agency’s Portfolio remains sufficient to meet all expected cash flow
needs of the Agency for the next six months and beyond. The debt service payment for the next six
months for the Agency is approximately $18 million. The Agency also maintains a sufficient
“cushion” in highly liquid instruments to meet unanticipated project expenditures.
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Five Year Historical Portfolio Balance: Listed below is the balance for the 0pe’raﬁng fund portfolio for
each of the last 5 years.

Year Amount ‘Percent
Increase/Decrease
e i e e e e s e =B oM Prior-Yiear ——

December 2009 $ 188,714,000 31.04%
December 2008 $ 144,010,000 10.52%
December 2007 $ 130,300,000 39.81%
December 2006 $ 93,200,000 5.49%
December 2005 $ 88,350,000 -

(Remainder of this Page Intentionally Left Blank)
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The following chart depicts the Agency’s Portfolio by percentage and dollars invested in each maturity
range.
Oakland Redevelopment Agency
Portfolio Maturity
(As 0f 12/31/09)
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Diversity. To reduce the risks of investing, the portfolio 1s diversified among a variety of instruments, -
as depicted by the following chart. In addition to limiting the types of investment in any one category,
as outlined in the Investment Policy, no more than 5% of the total cash portfolio may be invested in

any one issue.

State of Calif. LAIF
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Money Market Funds
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Oakland Redevelopment Agency
Portfolio Diversity
(As 0f 12/31/09)
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Derivatives. The Agency Portfolio contained no derivative instruments during this reporting period.

Yield. Total interest earned for the quarter ended December 31, 2009, was approximately
$1,539,102.43. The effective rate of return on total assets in the Agency’s Portfolio was 1.04% for
month ending December 31, 2009. The Agency’s Portfolio outperformed the 6-month Treasury Bill
which yielded a rate of 0.19% at the end of December 31, 2009. The Agency’s Portfolio outperformed
the Local Agency Investment Fund (“LAIF”), which ended the month at 0.57%. The performance
comparison to LAIF must be considered in light of LAIF’s historical tendency to lag market changes

in both rising and falling interest rate environments.

Comparative yields for the quarter are shown below.

Oakdand Redevelopment Agency
Comparative Annualized Yields

(As 0f 12/31/09)
As of Month-end 6-month Treasury LAIF' ORA
October 2009 0.15% 0.65% 1.51%
November 2009 0.15% 0.61% 1.64%
December 2009 0.19% 0.57% 1.04%

{Effective monthly average return
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Valuation and Leverage. Based on information received from Interactive Data Corporation, the
market value of the Agency portfolio for the quarter ended December 31, 2009 was $189.57 million,
which was above book value by $860,658.70. There was no leverage in the portfolio during the
reporting period and liquidity was maintained at sufficient levels.

TREASURY YIELD CURVE

——10/01/09 —4—12/31/09 ‘

4.50% /
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City of Qakland Operating Fund
Portfolio Management
Portfolio Summary
December 31, 2008

Market

City of Qakland

Book % of Days to YTM YTM
[nvestments Value Value Value  Portfolio Term Matarity 360 Equiv. 365 Equiv.
Federal Agency Issues - Coupon 31.500,000.00 32,145,000.00 31,529,468.50 14.67 1.299 B99 , 2.895 2.935
Federal Agency Issues - Discount 134,000,000.00 133,992 500.00 133,983,404 44 49.58 71 59 . 0.052 0.053
Money Market 47 110,000.00 47,110,000.00 47,110,000.00 17.43 1 1 0152 0.155
Local Agency Investment Funds 40,000,000.00 40,052,189.72 40,000,000.00 14.80 1 1 0.740 0.750
Certificates of Daposit 599,000.00 589,000.00 599,000.00 0.2z 182 177 0.983 0.997
Negotiable CD's 8,000,000.00 7,999,B03.00 8.000,000.00 2.96 104 87 0.160 0.162
Commercial Paper - Discount 9,000.000.00 8,986,070.00 8,994,065.00 3.33 a7 71 0.270 0.274
270,209,000.00 270,894,562.72 270,215,937.94 100.00% 194 140 0.515 0.523

Investments ‘

Total Earnings

December 31 Month Ending

Fiscal Year To Date

Current Year

Average Daily Balance
Effective Rate of Return

130,382.68
238,325,497.53
0.64%

843,378.57
217,186,149.05

Katano Kasaine, Treasury Manager

Reporting period 12/01/2009-12/31/2009
Data Updated: SET_PORT: 01/19/2010 11:48

Run Date: 01/18/2010 - 11:48

Portfolio POOL

AP

PM {PRF_PM1) SymRept 6.41.202h

Report Ver, 500
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City of Oakland Operating Fund
Portfolio Management

Page 3
Portfolio Details - investments
December 31, 2009
i
Average Purchase Stated YTM Daysto Maturity
cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate Moody/F 360 Maturity Date
LAIF- Bond Proceeds '
SYS50567 50567 LOCAL AGENCY INVESTMENT FUND 07/01/20Q9 0.00 0.00 .00 1.920 1.884 1
SYSE0617 50617 LOCAL AGENCY INVESTMENT FUND 07/01/2009 0.00 0.00 0.00 1.920 1.894 1
SYS50794 50794 LOCAL AGENCY INVESTMENTS 07/C1/2009 0.00 0.00 0.00 2930 'NR 2890 1
Subtotal and Average 0.00 0.00 0.00 0.00 ‘ 0.000 o
Money Market
SYS50863 50863 AlM tnvestments 27,110,000.00 27,110,000.00 ' 27.110,000.00 0.180 Aaa 0178 1
SYS51459 51499 JP Morgan & Co. 1211712009 20,000,000.00 20,000.000.00 20,000,000.00  0.120 ‘haz  0.118 1
616918207 50143 JP MORGAN INST PRIME MMF 0.00 _ 0.00 0.00 2970 ana 2.92¢ 1
SYS50645 50645 WELLS FARGO 0.00 0.00 0.00 1.500 1.479 1
Subtotal and Average 81,110,000.00 7 47,110,000.00 47,110,000.00 47,110,000.00 0.152 1
Locat Agency Investment Funds .
SYS43 43 Local Agency Investment Fund 40,000,000.00 40,052,188.72 40,000,000.00 0750 ,NR 0740 1
Subtotal and Average 40,000,000.00 40,000,000.00 40,052,189.72 40,000,000.00 ¢.740 1
Certificates of Deposit
837382 51520 Alta Alliance Bank 12/28/2009 500,000.00 500,000.00 500.000.00 1.000 . NR  1.000 178 06/28/2010
2203069016 51519 METROPOLITAN BANK 12/21/2009 99,000.00 99,000.00 99,000.00  0.90Q "NR  0.900 170 06/20/2010
Subtotal and Average 599,000.00 £99,000.00 599,000.00 5499,000.00 0.983 177
Negotiabhle CD's
90527MACO 51490 UNION BANK OF CALIF 12/15/2009 5.000,000.00 4,999,875.00 5,000,000.00 0.160 P-1  0.180 89 03/31/2010
90527MADS 51491 UNICN BANK OF CALIF 121152009 3,000,000.00 2,9599,928.00 3,000,000.00 0,160 1P 0.160 83 03/25/2010
Subtotal and Average 6,806,451.61 8,000,000.00 7,999,803.00 8,000,000.00 0.160 87
Commercial Paper - Discount '
173075CB6 51496 Citigroup Funding 12/18/2009 3,000,000.00 2998,770.00 2,998.087.50 0.270 P-1 0.270 69 03/11/2010
173073082 51847 Citigroup Funding 1211612008 3,000.000.00 2.998,110.00 2,997,269.17  0.290 P-1 0290 97 04/08/2010
17307SBG6 51498 Citigroup Funding 12/16/2008 3,000,000,00 2,998,180.00 2,998,70B.33  {.250 L P-1 0.250 a6 021612010
Subtotal and Average 4,642,098.08 9,000,000.00 £,996,070.00 8,994,065.00 0.270 7

Data Updated: SET_PORT: 01/19/2010 11:48
Aun Date 0141972010 - 11.48

Portfolio POOL

AP

PM (PRF_PM2) SymRept 6 41 202b



City of Qakland Operating Fund
Portfolio Management - Page 4
Portfolio Details - Investments
December 31, 2009

Average Purchase Stated - YTM Days to

Cusip Investment # Issuer Balance Date Par Value Market Value Book Value Rate Moody/F 360 Maturity
Total and Average 238,325,497.53 270,208,000.00 270,894,562,72 270,215,937.94 ’ 0.515 140
- - Portfolioc POOL
Data Updated. SET_PORT: 01/15/2010 11:43 AP

Run Date. 01/19/2010 - 1148 PM (PRF_PM2) SymRept 6 41,202b



Eull s

] . City of Qakland
Sym P ro Aging report Operating Fund
-‘.:H HI fr— Aging Report
By Maturity Date
As of January 1, 2010

Maturity ' Percent . Current Current
Par Value of Portfolio | Book Value Market Value
Aging Interval: 0 days {01/01/2010 - 01/01/2010 ) 8 Maturities 0 Payments 87,110,000.00 32.24% 57,110,000.00 87,162,189.72
Aginginterval: 4 - 30 days 10170272010 - 01/31/2010 ) 3 Maturities 0 Payments 25,000,000.00 9.25% 24,999,688.89 25,000,000.00
Aging Interval: 31- 90 days {02/01/2010 - 04/01/2010 ) 20 Maturities 0 Payments 120,000,000.00 44.41% 119,981,871.38 119,991,163.00
Aging Interval: 91 - 180 days {04/02/2010 - 06/30/2010 ) 4 Maturities 0 Payments 6,539,000.00 2.44% 6,594,909.17 £,536,210,00
Aging Interval. 181 - 360 days (Q7/Q142010 - 12/2712010 ) 0 Maturities 0 Payments 0.00 0.00% Q.00 2.00
Aging Interval: 361 - 1080 days {12/28/2010 - 12/116/2012 ) 7 Maturities 0 Payments 21,000,000.00 777% 21,035,174.25 21,422,812.50
Aging Interval: 1081 days and after (12/17/2012 - ) 3 Maturities 0 Payments 10,500,000.00 3.89% 10,494,294.25 10,722,187.50
Total for 45 [nvestments 0 Payments 100.00 25’0,215‘937.94 270,894 562,72

Data Updated: SET_AGE: 01/19/2010 11:50
Run Date 01A19/2010 - 11 50

Portfolio POQL
AP

AG [PRF_AG) SymRept & 41 202b

Repart Ver 5.00
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City of Oakland Operating Fund
Portfolio Management
Portfolio Summary
November 20, 2009

City of Oakland

Par Market ~ Book % of Days to Y™ YTM
Investments Value Value . Value Portfolio Term Maturity | 360 Equiv. 365 Equiv.
Federal Agency ssues - Coupon 34,500,000.00 35,452 500.00 34 531,187.10 17.87 1,288 852 3.0%1 3.134
Federal Agency Issues - Discount 66,000,000.00 66,000,000.00 65,998,982.77 3415 21 7 0.025 0.026
Money Market 36,110.000.00 36.410,000.00 36.110,000.00 18.68 i 1 0.187 0.190
Loca! Agency Investment Funds 40,000,000.00 40,052,189.72 40,000,000.00 20.70 1 1 0.740 0.750
Certificates of Deposit 599,000.00 599,000.00 599,000.00 .31 181 26 1.750 1774
Negotiable CD's 16,000,000.00 15,899,504.00 16,000,800.00 8.28 25 5 1.063 0.064

193,209,000.00 194,213,593.72 193,239,169.87 100.00% 240 156 0.760 0.771
Investments

Total Earnings

November 30 Month Ending

Fiscal Year To Date

Current Year
Average Daily Balance
Effective Rate of Return

124782 48
186,437,151.21
0.81%

712,995.89
212,903,013.09
0.80%

Katanc Kasaine, Treasury Manager

Reporting period 11/01/2009-11/30/2009
Data Updated: SET_PORT: 01/19/2010 11:48

Run Date' 01/18/2010 - 11:48

Portfolio POOL

AP

PM (PRF_PM1) SymRept € 41 202b

Report Ver 500



City of Oakland Operating Fund
Portfolio Management

Page 2
Partfolio Details - Investments
November 30, 2009
Average Purchase Stated . YTM Daysto Maturity
CUSIP investment # issuer Balance Date Par Value Market Value Book Value  Rate MoodyiF 360 Matority Date
Federal Agency Issues - Coupon !
31331GNPO 51283 FEDERAL FARM CREDIT BANK 03/02/2008 3,000,000.00 3.013,125.00 3,000,000.00 2.370 ;Aaa 2328 822 03/02/2012
3133KHBPE 51011 FEDERAL HOME LOAN BANK 10/05/2008 3,000,000.00 3,014 ,25C.00 300000000 5.23Q Aaa 5158 28 12J28/2009
3133XRCWE 51321 FEDERAL HOME LOAN BANK 05/27/2008 3,000,000.00 3,122812.50 2,999938.87 3375 Aaa  3.330 570 06/24/2011
3133XRGY5 51322 FEDERAL HOME LOAN BANK 06/17/2008 3,000,000.00 3,067,500.00 3.000.000.00 4.250 Aza 4182 1,284 Q6/17/2013
3133X42H3 51331 FEDERAL HOME LOAN BANK 06/30/2008 3,000,006.00 3,127,500.00 3,019,123.56  4.000 Aaa 3959 441 02/15/2011
3133ABT39 51340 FEDERAL HOME LOAN BANK 06/30/2008 3,000,000.00 3.213.750.00 3,025,940.08 4375 "Aaa 4017 920 DB/0BI2012
3133XT4D5 51381 FEDERAL HOME LOAN BANK 02/13/2008 3,000,000.00 3,044,062.50 2,998,851.39 1625 Aaa  1.632 470 03M16/2011
3133XVRS2 51475 FEDERAL HOME LOAN BANK 11/16/2009 3,000,000.00 3,011,250.00 2,993,147.60 1000 Aaa  1.007 757 12/28/2011
3136F9CB7 51236 FEDERAL NATIONAL MORTGAGE 03/11/2008 3,00¢,000.00 3,228,750.00 3,000,000.00 4.000 :Aaa 3.945 1,196 03/11/2013
31398AWNS 51403 FEDERAL NATIONAL MORTGAGE Q04/13/2009 . 3,000,000.00 3,019,687.50 3,000,00000 2.150 Aaa 2121 864 04/13/2012
31398AXJ6 51430 FEDERAL NATIONAL MORTGAGE 05/15/2009 4,500,000.00 4,592 812.50 4484 18550 2.500 Aaa 2496 1,626 05/15/2014
Subtotal and Average 33,035,544 86 34,500,000.00 35,452,500.00 34,531,187.10 C 3.091 852
Federal Agency Issues - Discount
31338508 51487 FEDERAL HOME LOAN BANK 11/23/2009 5,000,000.00 5,000,000.00 4,899.975.00 ~ 0.010 Aza 0010 10 12/11/2008
313385776 51469 Federal Home Loan Discount 10/26/2009 3,000,0G0.00 3,000,000.00 2,899,.890.00  0.04C haa 0,040 0 12/01/2009
31IIREPYE 51472 Federal Home Loan Discount 10/28/2009 3,000,000.00 3,000,000.00 2,999,890.00 (.040 ‘A3z 0.040 0 12/01/2009
3133850F6 51477 Federal Home Loan Discount 11/18/2009 5,000,000.00 5.000,000.00 4,959 888 B9 0.040 ‘Aaa 0.040 7 12/08/2009
313385QHM2 51479 Federal Home Loan Discount 11/18/2009 §,000,000.00 5,000,000.00 4 999 908.33 0.G30 ‘Aza  0.030 9 12/10/2009
3133850E9 51480 Federal Heme Loan Discount 11/48/2009 5,000,000.00 5,000,000.00 4999,920.83 0.030 '‘aaa  0.030 & 12/07/2009
3133850QM1 51481 Federal Home Loan Discount - 11118/200% 5,000,000.00 5,000,000.00 4,999 89167 0.030 ‘Aaa  D.03C 13 12/14/2009
313385QF6 51482 Federal Home Loan Discount 11/19/2009 5.000,000.00 5,000,000.00 4,999 973,61 0.010 'Aaa 0.010 7 12/08/2009
313385QH2 51483 Federal Home Loan Discount 11/19/2008 5,000,000.00 5,000.000.00 4,999 970.83 0,010 ‘Aaa  0.010 9 12/10/2000
313385QES 51485 Federal Home Loan Discount 11/19/2009 5,000,000.00 5,000,000.00 4,99997500 0.010 ‘Aza 0010 6 12/07/2009
313385QA7 59486 Federal Home Loan Discount 11/19/2009 5,000,600.00 5,000,060.00 4,888 §60.56 (.010 ‘Aaa 0.010 2 12/03/2009
313385064 51488 Federal Home Loan Discount 11/23/2009 5,000,000.00 5.000,000.00 4998 911,11 0.040 ‘Aaa  0.040 8 12/09/2009
313385QG4 51489 Federal Home Loan Discount 11423/2009 5,000,000 00 5,000,000.00 4,999,911.11 0.040 Aaa 0040 8 12/0%/2009
3133970M6 51484 FREDDIE MAC 11/19/2009 5,000,000.00 5,000,000.00 490989583 0.030 0.030 13 121472009
Subtotal and Average 47,159,273.02 66,000,000.00 66,000,000.00 65,998,982.77 0.026 7
LAIF- Bond Proceeds )
SYS50567 50567 LOCAL AGENCY INVESTMENT FUND 07101/2008 0.00 0.00 000 1920 1.894 i
SYS50617 50617 LOCAL AGENCY INVESTMENT FUND 07/01/20089 0.00 .00 0.00 1.920 1.894 1
SYS50794 50784 LOCAL AGENCY INVESTMENTS 07/01/2008 0.00 0.00 0.00 2930 NR 2880 1
Portfolio POOL
Data Updated: SET_PORT: 01/19/2010 11:48 AP
Run Data, Q17482010 - 11°48

PM (PRF_PM2) SymReqt 6 41 2025

Report Ver. 500



City of OQakland Operating Fund
Portfolio Management
Portfolio Details - Investments
November 30, 2009

Page 3

Average Purchase Stated . YTM Daysto Maturity
cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate Moody/F 360 Maturity Date
Subtotal and Average 4.00 0.00 0.00 0.00 ' 0.000 0
Money Market
SYS50863 50863 AIM Investments 36,110,000.00 36,110,000.00 36,110,000.00 0.190 Aaa  0.187 1
616916207 50143 JP MORGAN INST PRIME MMF 0.00 0.00 0.00 2,970 Aaa  2.029 1
SYS50645 50645 WELLS FARGO 0.00 0.00 o.co 1.800 1.479 1
Subtotal and Average 65,310,000.00 36,110,000.00 36,110,000.00 36,110,000.00 0.187 1
Local Agency Investment Funds '
5YS543 43 Local Agency Investment Fund 40,000,000.00 40,052,189.72 40,000,000.00 0.750 iNR 0.740 1
Subtotal and Average 40,000,000.00 49,000,300.00 40,052 188.72 40,000,000.00 ' 0.740 1
Certificates of Deposit
S5YS51456 51456 Alta Alliance Bank 06/30/2009 500,000.00 500.000.00 500,00000 1.750 ‘NR 1750 27 12/2B/2003
SYS&51455 51455 METROPOQLITAN BANK 06/20/2009 99,000.00 99,000.00 $9,000.00 1.750 INR  1.750 20 12/21/2009
Subtotal and Average £99,000.00 599,000.00 599,000.00 599,000.00 1.750 26
Negotiable CD's
0605C0T51 51470 Banc of America 10/29/200¢ 3,000,000.00 2,999 ,994.00 3,000,000.00 0.050 0.050 0 12/01/2009
0605C0U42 51478 BANK OF AMERICA 11/18/2009 5,000,000.00 4,999,975.00 5,000,000.00 0030 P11 0.030 1 12/0272009
90531CENS 51474 UNION'BANK OF CALIF 10/29/2009 3,000,000.00 3.000.000.G0 3,000,000.00 0.120 .P-1 0.120 10 12M11/2009
90531C6F4 51478 UNICN BANK OF CALIF 1171872009 5,000,000.00 4,999,935.00 5,000,000.00 0QO70 P 0.070 8 12/09/2009
Subtotal and Average 10,333,333.33 16,000,000.00 15,999,904.00 16,000,000.00 0.063 5
Total and Average 186,437,151.21 193,209,000.00 194,213,593.72 193,239,169.87 ! 0.760 156

Data Updated: SET_PORT: 01/19/2010 11:48

Run Date 01/18/2010- 11 48

Partfolic POOL

AP

PM (PRF_PM2} SymRept § 41,2020
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Aging report Operating Fund
Aging Report
By Maturity Date
As of December 1, 2009

City of Qakland

Maturity Percent Current Current

Par Value of Portfolio , Book Value Market Value

Aging Interval: 0 days (12/01/2009 - 12/01/2009 ) 10 Maturities 0 Payments 85,110,000‘00. 44.05% 535,109,780.00 85,162,183.72
Aging Interval: 1- 30 days (12/02/2009 - 12/31/2009 ) 18 Maturities 0 Payments 76,599,000.00 39.65% 76,598,202.77 76.610,160.00
Aging Interval: 31- 90 days {01/01/2010 - 03/01/2010 ) 0 Maturities 0 Payments 0.00 0.00% 0.00 0.00
Aging Interval: 91 - 180 days (03/02/2010 - 05/30/2010 ) 0 Maturities 0 Payments 0.00 0.00% . 0.00 0.00
Aging Intervai: 181 - 360 days {05/24/2010 - 1172612010 ) 0 Maturities ¢ Payments 0.00 0.00% 0.00 0.00
Aging Interval: 361 - 1080 days (1172772010 - 1171512012 ) 7 Maturities 0 Payments 21,000,000.00 10.87% 21,037,001.60 21,552,187.50
Aging Interval: 1081 days and after (11/16/2012 - ) 3 Maturities 0 Payments 10,500,000.00 5.43% :10,494,185.50 10,889,062.50
Total for 38 Investments 0 Payments 100.00 193,239,169.87 194,213 593.72

Data Updated: SET_AGE: 01/1%/2010 11:49

Rurt Date 01/18/2010 - 11:48

Portfolio POOL.

AP
AG (PRF_AG) SymRept 6 41 202b
Report ver. 500
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City of Oakland
S-ym P ro City of OQakland Operating Fund
Portfolio Management
|| Portfolio Summary

: October 31, 2009
Par Market Book % of Days to | AL Y™
Investments Value Value Value”  Portfolio Term Maturity | 360 Equiv. 365 Equiv,
Federal Agency Issues - Coupon 31,500,000.00 32312,812.50 31.540,033.2¢ 22.02 1.338 891 3.281 3.32%6
Federal Agency Issues - Discount 41,000,000.00 41.000,000.00 40,986,555.54 28.61 69 18 0.101 0.103
Money Market 24,110,000.00 24,110,000.00 24,110.0G0.00 16.83 1 1 0.158 01860
Local Agency Investment Funds 406,000,000.00 40,052,189.72 40,000,000.00 27.93 1 1 0.740 0.750
Certificates of Deposit 5£99,000.00 599,000.00 589,000.00 0.42 181 56 1.750 1774
Negotiable CO's 6,000,000.00 6,000,000.00 6,000,000.00 T 419 38 as © 0.085 0.086
143,209,000.00 144,074,002.22 143,235,588.83 100.00% 317 203 0.995 1.009

investments

Total Earnings

QOctober 31 Month Ending

Fiscal Year To Date

Current Year
Average Daily Balance
Effective Rate of Return

135,505.10
205,547,550.69
0.78%

219,358,101.36

Katano Kasaine, Treasury Manager

Reporting pericd 10/01/2009-10/31/2009
Data Updated: SET_PORT: 01/19/2010 11:47

Run Date, 0171972010 - 11:47

PM (PRE_PM1)

Portfolio POOL
AP

SymRept & 41.202b
Report Ver. 5.00



City of Oakland Operating Fund
Portfolio Management

Page 2
Portfolio Details - Investments
October 31, 2009
Average Purchase Stated . YTM Daysto Maturity
CUSIP - Investment # lssuer Batance Date Par Value Market Value Book Value Rate Moody/F 360 Maturity Date
Federal Agency Issues - Coupon .
31331GNPO 51383 FEDERAL FARM CREDIT BANK 030212009 3,000,000.00 3,016,875.00 3,000,000.00 2.370 Aaa 2338 862 03/02/2012
3133XHBPS 31011 FEDERAL HOME LOAN BANK 107052006 3,080,000.00 3,023,437 50 3,000,000.00 5.230 Aaa 5.158 58 12726/200%9
3133XRCWSB 513214 FEDERAL HOME LDAN BANK 0512712008 3,000,000.00 3,118,125.00 2.999,935.72 3.375 haa 3.330 600 D&)24j2011
3133XRGY5 51322 FEDERAL HOME LOAN BANK 06/17/2008 3,000,000 00 3,076,875.00 3,000,000.00 4.250 Aaa 4192 1.324 05/472013
3133X42H3 51331 FEDERAL HOME LOAN BANK 06/30/2008 3,000,000.00 3,129,375.00 3,020,445 46 4.000 Aaz  3.950 471 02/15/2011
3133XBT39 51340 FEDERAL HOME LOAN BANK 06/30/2008 3,000,000.00 3,185,937.50 3,026,798.07 4375 Aaa  4.017 950 06/08/2012
3133XT4D5 51381 FEDERAL HOME LOAN BANK 02/13/2009 3,000,000.00 3,039,375.00 2,998,777.29 1.625 Aaa 1.632 500 03/16/2011
3136F9CB7 51236 FEDERAL NATIONAL MORTGAGE Q3/11/2008 3,000,000.00 3,195,937.50 3.000,000.00 4.000 Aza 3945 1.226 03/11/2013
3138BAWNSE 51403 FEDERAL NATIONAL MORTGAGE 04/13/2009 3,000,000.00 3,008,437 .50 3.000,00000 Z2.450 Aaa 2121 B94 04/13/2012
3139BAXIE 51430 FEDERAL NATIONAL MORTGAGE 05¢415/2009 4,500,000.00 4,508,437.50 4,494 076.75 2.500 J,»D\aa 2.496 1,656 05/15/2014
Subtotal and Average 31,540,965.85 31,500,000.00 32,312,312.50 31,540,033.29 3281 89
Federal Agency Issues - Discount
313385NWZ 51450 Federal Home Loan Discount 09r29/2005 3,000,000.00 3,000,000.00 2.969,938.33 0020 ‘Azaa 0020 4 §105/2009
313385PA8 51466 Federat Heme Loan Discount 08/26/2009 3,000,000.00 3,000,000.00 2,999.931.67 0.020 Aaa  0.020 8 11/09/2009
313385P59 51467 Federal Home Loan Discount 10/29/2008 3,000.000.00 3,000,000.00 2,999, 887.50 0.050 ana 0.050 24 11/25/2009
313385PS59 51468 Federal Home Loan Discount 10429/2009 3.000,000.00 3,000,600.00 2,999,910.00 0.040 lAza  0.040 24 13/25/2009
313385PY6 514869 Federzl Home Loan Discount 10/29/2009 3,000,000.00 3,000,000.00 2,999,880.00 0.040 ‘Aga  0.040 30 12/01/2009
313385PR1 51471 Federal Home Loan Discount 10/29/2009 3,000,000.00 3.000,000.00 2,999,935.00 0.030 '‘Aaz  0.030 23 11/24/20089
313385PY86 51472 Federal Home Loan Discount 1042912008 3,000,000.00 3,000,000,00 2,998,890.00  0.040 ‘Aga 0040 30 12/01/2000
313385P0Q3 51473 Federal Home Loan Discount 10/29/2009 3,000,000.00 3,000,000.00 2,998 037,50  D.D30 ‘Aga D030 22 11/23/2008
313387PHE 51445 FREDDIE MAC 06/26/2008 3,000,000.00 3.003,000.00 299702083 0250 0.250 15 11416/2009
313397PES 51452 FREDDIE MAC 06/29/2009 5.060.000.00 5,000,000.00 4995,813.89 0220 0.220 12 3$1/13/2009
313397PQ8 51453 FREDDIE MAC 06/30/2009 3,000,000.00 3,000,000.00 2,9597,201.67 0.230 0.230 .22 11123/2009
313397PHB 51454 FREDDIE MAC 0B/30/2009 3,000,000.00 3,000,000.00 299733682 0230 0.230 15 11/16/2009
313397PA3 51462 FREDDIE MAC 09s29/2009 3.000,000.00 3,000,000.00 2,999,863.33 0040 0.040 8 11/09/2009
Subtotal and Average 72,362,100,95 41,000,000.00 41,000,600.00 40,986,555.54 0.101 18
LAIF- Bond Proceeds
SYS50567 50567 LOCAL AGENCY INVESTMENT FUND 07/01/2009 000 0.00 0.0 1.920 1.894 1
SYS50617 50817 LOCAL AGENCY INVESTMENT FUND 07/01/2009 0.00 0.00 Q.00 1.920 1.894 1
SYS50794 50794 LOCAL AGENCY INVESTMENTS 07101/2009 Q.00 0.00 Q.00 2.930 NR 2890 3
Subtotal and Average 0.00 0.0¢ 0.00 0.00 0.000 0
Partfolio POOL
Data Updated: SET_PORT: 01/19/2010 11:47 AP
Run Date 01/18/2010 - 11,47

PM (PRF_PM2) SymRept 6 41 202b

Repert Ver, 500



October 31, 2009

City of Oakland Operating Fund
Portfolio Management
Portfolio Details - Investments

Page 3

Average Purchase Stated . YTM Daysto Maturity
cusie Investment # Issuer Balance Date Par Value Market Vaive Book Value  Rate WNoodylF 360 Maturity Date
Money Market
SYS50863 50863 AIM Investrments 24,110,000.00 24,110,000 .00 24,110,000.0¢  D0.160 Aaa 0.158 1
616918207 50143 JP MORGAN INST PRIME MMF 0.0¢ 0.00 0.00 2970 Aaa 2929 1
SYS50645 50645 WELLS FARGO 0.00 0.00 0.00 1.500 1.479 1

Subtotal and Average 60,464,838.71 24,110,000.00 24,110,000,00 24,110,000.00 0.158 1
LLocal Agency Investment Funds
5YS543 43 Local Agency Investment Fund 40,000,000.00 40,052,189.72 40,000,000.00 0.750 iNR  0.740 1
Subtotal and Average 40,000,000.00 40,000,000.00 40,052,189.72 40,000,000.00 0.740 1
Certificates of Deposit
SYS551456 51456 Alta Alliance Bank 06/30/2009 500,000.00 500,000.00 500,000.00 1.750 NR 1750 57 12/2B/2009
§YS51455 51455 METROPOLITAN BANK 06/20/2009 99,000.00 95,000.00 95,000.00 1.750 'NR 1750 50 12/21/2009
Subtotal and Average 599,000.00 599,000.00 599,000.00 599,000.00 1.750 56
Negotiable CD's
0605C0TS1 51470 Banc of America 10/29/2009 3,000,000.00 3,000,000.00 3,000,000.00 ©.050 0.050 30 12/01/2008
90531C5N8 51474 UNION BANK QF CALIF 10/29/2008 3,000,000.00 3.000,000.00 3.000,000.00 0.120 P-1 0.120 40 12/11/2009
Subtoctal and Average 530,645.16 6,000,000.00 6,000,000.00 €,000,000.00 0.085 35
Total and Average 205,547,550.69 143,208,000.00 144,074,002.22 143,235,588.83 0.995 203

Data Updated: SET_PORT: GA/1912010 11:47
Run Date 01192010 - 1147

Portfolio POOL
AP

PM (FRF_PM2} SymRept 6 41 202b
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Aginyg report Operating Fund
Aging Report
By Maturity Date
As of November 1, 2009

Maturity Percent
Par Value of Portfolio

City of Oakland

Aging Interval:

11/01/2009 )

Aging [nterval:

1210142008 )

Aging Intervai:

01/30/2010 )

Aging Interval:

0 days {11/01/2009
1- 30 days (11/02/2009
31 - 90 days {12/02/2009
91 - 180 days (01/31/2010

04/30/2010 )

Aging Interval:

181 - 360 days { 05/01/2010

10/27/2010 )

Aging Interval:

361 - 1080 days {10/28/2010

10/16/2012 )

Aging Interval:

1081 days and after (10/17/2012

)

Data Updated: SET_AGE: 01/19/201Q 11:49
Run Date. $1/19/2010 - 11:49

7 Maturities 0 Payments 64,110,000.00 4.77%
14 Maturities 0 Payments 44,000,000,00 30.72%
4 Maturities 0 Payments 6,599,000.00 4.61%
0 Maturities 0 Payments ‘ 0.00 0.00%
0 Maturities 0 Payments 0.00 0.00%
6 Maturities 0 Payments 18,000,000.00 12.57%
3 I\;'Iaturities 0 Payments 10,500,000.00 7.33%
Total for 34 Investments 0 Payments 100.00

) Currei'\t Current
| Book Value Market Value
:64.110,000.00 64,162, 189.72
::43,985,555.54 44,004,000.00
. 5,599,000.00 6,622,437.50
, 0.00 0.00
0.00 0.0

51 8,045956.54 18,508,125.00
i1 0,494,076.75 10,781,250.00
143,235,588.83 144,074,002.22
Portfolic POOL

AP

AG (PRF_AG) SymRept § 41,202b
Report Ver. 5 00
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ORA POOL V. 6.41
Portfolio Management

Portfolio Summary
December 31, 2009

City of Qakland

Market Book % of Days to YTM YTM
Investments Value Value Value Portfolic Term Maturity | 360 Equiv. 365 Equiv.
Federal Agency lssues - Coupon 94 500,000.00 95,516,937 00 94,715,348.30 50.19 1,078 765" 2.398 2434
Federal Agency Issues - Discount 14,000,000.00 13,981,900.00 13,973,331.11 7.40 255 185" 0.271 0.275
Money Market' 31,700,000.00 31,700,000.00 31,700,000.00 16.80 i 1 I Q.150 0.152
Local Agency investment Funds 38,825,353.37 38,876,010.48 38,825353.37 20.57 1 1 0.740 0.750
Certificates of Deposit 500,000.00 500,000.00 500,000.00 0.26 365 54 2.660 2697
Negotiable CD's 5,000,000.00 8,999.784,00 9,000,000.00 477 107 75, 0.157 0.159

i
188,525,353.37 189,574,691.48 188,714,032.78 100.00% 565 404 1.415 1.435

investments ‘
Cash and Accrued Interest
Accrued Interest at Purchase 680.00 §80.00
Subtotat 680.00 680.00
Total Cash and investments 188,525,353.37 189,575,371.48 188,714,712.78 565 404 1.415 1.435
Total Earnings December 31 Month Ending Fiscal Year To Date
Current Year 170,096.14 1,539,102.43
Average Dally Balance | 191,885,971.92 220,627,775.37
Effective Rate of Return 1.04% 1.38%
Katang Kasaine, Treasury Manager
Reporting period 12/01/2009-12/31/2009 e 2 Portfolioc ORAP
Data Updated: SET_P: 01/19/2010 11:39 _ AP
Run Date: 01/19/2010 - 11:39 ) ' PM(PRF_PM1) SymRepl 6 41,2020

Report Ver. 5 00
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ORA POOL V. 6.41
Portfolio Management

Page 3
Portfolic Details - Investments
December 31, 2009
i
. Average Purchase Stated . YTM Daysto Maturity
CuUsIp investment # Issuer Balance Date Par Vatue Market Value Book Value Rate Moody/F 365 Maturity Date
Federal Agency Issues - Discount 1
3135BYSF1 50636 ’ FEDERAL NATIONAL MORTGAGE 04/29/2009 3,000,000.00 3,000,000.00 2,962,095.83 0.350 .?\aa 0.361 24 01125712010
313588E25 50686 Fannie Mae Discount 1212202008 5,000,000.00 4,991 500.00 499121528 0250 Paa  0.297 243 090172010
313588083 50687 Fannie Mae Discount 12/22/2009 3,000,00C.00 2,995,200.00 2,994,980.00 0.240 Aaa  0.247 241 08/30/2010
313397057 50688 FREDDIE MAC 12/2212009 3,000,000.00 2,995,200.00 2,995,040.00  0.240 ! 0.247 238 08/27/2010
Subtotal and Average 12,332,191.70° 14,000,000.00 13,981,900.00 13,973,331.11 ’ 0.275 195
Money Market :
syssoa7a’ 50374 American Beacon Funds Boo 0.00 0.00 2700 ‘Aaa 2.700 1
SYS520014 20014 FIDELITY INST GOV'T CLASS | 200,000.00 200,000.00 200.000.00 5130 f\aa 5.130 1
616918207 50144 JP MORGAN INST PRIME MMF 0.00 0.00 000 297D f\aa 2.970 1
SYS50547 50547 JP MCRGAN INST PRIME MMF 31,500,000.00 31,500,000.00 31,500,000.00 0.120 Aaa 0120 1
1
Spbtota! and Average 37,554,838.71 31,700,000.00 31,700,000.00 34,700,000.00 ! 0.152 1
Local Agency Investment Funds
SYS520001 20001 LOCAL AGENCY INVESTMENTS 38,825,353.37 38,876,010.48 38,825,353.37  0.750. |{NR  D.750 1
Subtotal and Average 38,825,3563.37 38,825,353.37 38,876,010.48 38,825.353.37 ‘ 0.750 1
Certificates of Deposit
SYS50619 50619 Alta Alliance Q242472009 500,000.00 500,000.00 500,000.00 2660 2697 54 022412010
Subtotal and Average 500,000.00 500,000.00 500,000.00 500,000.00 : 2.697 54
Negotiable CD's
0805COUSS 50685 BANK OF AMERICA 11/99/2009 3.000,000.00 2,995,738.00 3,000,0C0.00 0.130 ; 0.132 77 0311872010
80527MAGH 50689 LINION BANK OF CALIF 12/22/2009 3,000,000.00 3,000,147.00 3.000,000.00 0.190 1P~‘l 0193 28 03/30/2010
90531CBK3 50683 Union Bank 11/18/2008 3,000,000.00 2,999.898.00 3,000,000.00 0.150 \P-1 0152 59 03/01/2010
S;’Jbtotai and Average 6,967.741.94 9,000,000.00 8,999,784.00 9,000,000.00 i 0.158 5
|
Total and Average 191,885,971.92 188,525,353.37 189,574,691.48 188,714,032.78 | 1.435 404
) . —— ——— e - N B Portfolio ORAP
Data Updated: SET_F: 01/19/2010 11:39 AP
Run Date: 01/19/2010 - 11:39

PM (PRF_PM2) SymRept & 41,2020



ORA POOL V. 6.41
Portfolio Management

Page 4
Portfolio Details - Cash
December 31, 2009
Average Purchase Stated i YTM Daysto
cusip Investrment # Issuer Balance Date Par Value Market Value Book Value  Rate Moody/F 365 Maturity
1
Average Balance 000  Accrued Interest at Purchase 6£0.00 £80.00 , 0
Subtotal 680.00 680.00 ;
Total Cash and Investmentss 191,885,971.92 188,525,363.37 189,575,371.48 188,714,712.78 I 1.435 404
o= - - - - Portfolio ORAP
Data Updated: SET_P: 01/18/2010 11:39 AP

Ruri Date; 01/19/2010 - 11:39

FM {PRF_PM2) SymRept 6.41.202b
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) City of Qakland
XL SymPro Aging report
gr— Aging Report
By Maturity Date
As of January 1, 2010
Maturity Percent , Current Current
Par Value of Portfolio , Bock Value Market value
i
Aging Interval: 0 days (01/01/2010 - 01/01/2010 ) 5 Maturities 0 Payments’ 70,525,353.37 37.41% _50,525,353.37 70,576,010.48
Aging Interval:  1- 3D days {01/02/2010 01/31/201¢ 1 Maturities 0 Payments 3,000,000.00 1.59% i 2,992,095.83 3,000,000.00
Aging Interval: 31 - 30 days {02/01/2010 04/01/2010 ) 5 Maturities 0 Payments 12,500,000.00 6.63% ;12,50()‘000.00 12,502,596.50
Aging Interval: 91 - 180 days (04/02/2010 06/30/2010 ) 4 Maturities 0 Payments 12,000,000.00 6.37% ;‘11,938,297.07 12085312 50
Aging tnterval: 181 - 380 days (0710142010 1212712010 ) 4 Maturities D Payments 14,000,000.00 7.43% :13,980,955.27 14,062,525 00
i
Aging Interval: 361 - 1080 days (12/28/2010 1211612012 ) 18 Maturities 0 Payments 54,000,000.00 28.64% 5‘54,009,251.65 54,497 022,00
Aging Interval: 1081 days and after {12147/2012 ] 7 Maturities 0 Payments 22,500,000.00 11.93% '22,718,079.58 22,351,225.00
i .
Totalfor 44 Investments @ Payments 160.00 188,714,032.78 189 574,601.48
] i - — P IRI. - Portfolio ORAP
Data Updated: SET_AGE: 01/19/2010 11;40 AP
Run Sate: 0119/2010 - 11:40

AG {PRF_AG) SymRent 6 41.202b
Report Ver, 500
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ORA POOL V. 6.41
Portfolio Management

Portfolio Summary
November 30, 2009

City of Oaklard

Par Market Book % of Days to | har YTM
Investments Value Value Value  Portfolio Term Maturity | 360 Equiv. 365 Equiv.
Federal Agency Issues - Coupon 103,500,000.00 105,044,031.00 103,779,082 65 53.28 1,105 B36 2.451 2485
Federal Agency Issues - Discount 14,000,000.00 14,000,000.00 13,975.457.77 7.18 207 25 i 0.303 0.308
Money Market 31,700,000.00 31,700,000.00 31,700,000.00 16.27 1 1 0.159 0.162
Local Agency Invesiment Funds 38,825,353.37 38,876,010 .48 38,825,353.37 19.83 1 1 0.740 0.750
Certificates of Depasit 500,000.00 500.000.00 500.000.00 0.26 365 85 2.660 2,687
Negotiable CD's £,000,000.00 5,898,482.00 6.000,000.00 3.08 111 99, 0.140 0.142
194,525,353.37 196,118,523.48 194,779,893.79 100.00% 6038 451 1.512 1.633
Investments .
Cash and Accrued Interest
Accrued Interest at Purchase 5.186.00 5,180.00
Subtotal 5,180.00 5,180.00
Total Cash and Investments 194,525,353.37 196,123,703.48 194,785,073.79 608 451" 1.512 1.533
Total Earnings Novermnber 30 Month Ending Fisca! Year To Date
Current Year 267,326.53 1,369,006.29
Average Daily Balance 198,766,622.61 226,451,278.03
Effective Rate of Return 1.64% 1.44%
Katano Kasaine, Treasury Manager
Reporting period 11/01/2009-11/30/2009 i e m—— - - - Portfolic ORAF
Data Updated: SET_P: ¢1/19/2010 11:37 AP

Run Date: 01/49/2010 - 11:37

PM (PRF_PM1) SymRept 6.41.202b

Report Ver. 500
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ORA POOL V. 6.41
Portfolio Management

Portfolio Details - Investments

November 30, 2009

Page 3

Average Purchase Stated ! YTM Daysto  Maturity
CUSIP Investment # Issuer Balance Date Par Vatue Market Value Book Value Rate MoodylF 365 Maturity Date
Federal Agency Issues - Discount 1
313385QP4 50663 FECERAL HOME LOAN BANK 06/26/2009 5,000,000.00 5.000,000.00 4,993,031.94 0.290 _‘Aaa 0.294 15 12116/2009
3135895F1 50635 FEDERAL NATIONAL MORTGAGE 04/29/2009 3,000,000.00 3,000,000.00 2,992,095.83 0.350 lnaa 0361 55 01/25/2010
3135850W86 50665 Fannie Mae Discount 06/26/2009 3,000,000.00 3,000,000.00 2,9956500¢ 0.290 paz  0.294 22 12/2312009
313397QM8 50638 FREDDIE MAE DISCOUNT 04£30/2009 3,000,000.00 3,000,000.00 2,994 680.60 0.2B0 1 0.290 13 12/14/2009
Subtotal and Average 21,499824.79 414,000,000.00 14,000,000.00 13,975,457.77 - 0.308 25
Money Market
5YS50374 50374 American Beacon Funds 0.00 0.00 00C 2.700 !Aaa 2.700 1
§YS520014 20014 FIDELITY INST GOV'T CLASS | 200,000.00 200.000.00 200,006.00 5.130 'Aaa 5130 1
516918207 50144 JP MORGAN INST PRIME MMF 0.00 0.00 0.00  2.970 lAaa  2.970 1
SYS50547 50547 JP MORGAN INST PRIME MMF 31,500,000.00 31,500,000.00 31,500,000.00 0.130 I}\aa 0.130 1
Subtotal and Average 30,683,333.33 31,700,000.00 31,700,000.00 31,700,000.00 i 0.162 1
Local Agency Investment Funds i
S5Y520001 20001 LOCAL AGENCY INVESTMENTS 38,825,353.37 38,876,010.48 38,825,353.37 0.750 NR 0750 1
Subtotal and Average 38,825,363.37 38,825,363.37 38,876,010.48 38,825,353.37 . 0.750 1
Certificates of Deposit
SYS50619 50619 ' Alta Alliance 02/24/2008 500.000.00 500,000.00 500.000.00 2,660 Y 2.687 a5 0212472010
Subtotal and Average 500,000.00 500,000.00 500,000.00 £00,000.00 : 2.697 85
Negaotiable CD's
0605C0US9 50685 BANK OF AMERICA 11/19/2009 3,000,000.00 2,999,0545.00 3,000,000.00 0.130 0.132 108 03/19/2010
20531C6K3 50683 Union Bank 11/49/2009 3,000,000.00 2,999 321.00 3.000,000.00 0.150 , P 0152 90 D03/01/201Q
Subtotal and Average 2,400,000.00 6,000,000.00 5,998,482 .00 €,000,000.00 D.142 99
Total and Average 198,766,622.61 194,525,353.37 196,118,523.48 194,779,893.79 ’ 1533 a5t
Portfolio ORAP

Data Updated: SET_P: 01/19/2010 11:37
Run Date: 0111972010 - 11:37

AP

PM (PRF_PM2) SymRept 6 41.202b



ORA POOL V. 6.41

Portfolio Management Page 4
Portfolio Details - Cash
November 30, 2008
Average Purchase Stated ) YTM Days to
cuslp Investment # Issuer Balance Date Par Value Market Value Book Value Rate Moody/F 365 Maturity
!
Average Balance 0.00  Accrued Interest at Purchase 5,180.00 5,180.00 , 0
Subtotal 5,180.00 5,180.00 !
Total Cash and Investmentss 198,766,622.61 194,525,353.37 196,123,703.48 194,785,073.79 . 1.533 451
e O T e e TR m - e - Portfolio ORAP
Data Updated: SET_P: 01/18/2010 11:37 AP

Run Date: 0171872010 - 11:37

H

P (PRF_PM2) SymRept b 41 202b
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Aging report
Aging Report
By Maturity Date
As of December 1, 2009

City of Cakland

196,118,523.48

Maturity Percent Current Current

Par Value of Portfolio Hook Value Market Value

Aging Interval: 0 days . (12/01/2009 - 12/01/2009 ) 5 Maturities 0 Payments 70,525,353.37 16.26% !‘70,525.353,37 70,576,010,48
Aging Interval:  1- 30days {12/02/2009 121312009 ) 3 Maturities D Payments 11,000,000.00 5.65% 51‘0,983,351.94 11,000,000.00
Aging Interval: 31- 90 days (01/01/2010 - 03/01/2010 ) 4 Maturittes ~ 0 Payments 9,500,006.00 4.88% is,asz,ogs.az 9,504,078.50
Aging Interval: 91 - 180 days {03/02/2010 - 05/30/2010 ) 2 Maturities 0 Payments §,000,000.00 3.08% | 5,998,469.61 5.010,341.00
Aging Interval: 181 - 360 days {05/31/2010 1142612010 ) 3 Maturities 0 Payments 9,000,000.00 4.63% E 8,987,637.39 9,086,250.00
Aging Interval: 361 - 1080 days (117272010 - 1111572012 ) 20 Maturities 0 Payments 60,000,000.00 30.84% ’;so.ous.zsz.ou 50,786,556 50
Aging Interval: 1081 days and a:fter {11/16/2012 ) 9 Maturities 0 Payments 28,500,000.00 14.65% 1;28.783,743_65 29,1565,287.00

Totalfor 46 Investments 0 Payments 100.00 194,779,893.79

Data Updated: SET_AGE: 01/19/2010 11:4Q
Run Date 011192010~ 11:40

Porifolio CRAP
AP

AG (PRF_AG) SymRept 6 41.2020

Report Ver, 500



el

__.HHr_rr.i-___SymPro_

ORA POOL V. 6.41
Portfolio Management
Portfolio Summary
October 31, 2009

City of Oakland

Par Market Bock % of Days to YTM YTM
Investments Value Value value  Portfolic Term Maturity | 360 Equiv. 365 Equiv.
Federal Agency Issues - Coupon 104,883 636.36 108,213.915.36 105,141.015.01 51.88 1,139 899 l 2.505 2.540
Federal Agency Issues - Discount 25,000,000.00 24,999,400.00 24,962,162.88 12.32 195 40 ' 0.276 0.280
Money Market 33,200,000.00 33,200,000.00 33,200,000.00 16,38 1 1 0.187 0.190
Local Agency Investment Funds 38,825,353.37 38,676.010.48 38,825,353.37 19.16 1 1 0.740 0.750
Cerlificates cf Deposit 500,000.00 500,000.00 500,000.00 0.25 365 115: 2 660 2.697
202,388,989.73 203,789,325.84 202,628,532.26 100.00% . 616 472 ‘ 1.513 1.534
Investments \
Cash and Accrued Interest
Accrued Interest at Purchase 6,638.33 6,638,323
Subtotal 6,638.33 6,638.33
Total Cash and Investments ‘
otal Lash and Investmen 202,388,989.73 203,795,964 .17 202,635,170.59 616 472 1.513 1.534
1
Total Earnings October 31 Month Ending Fiscal Year To Date ,
Current Year 258,529 66 1,101,679.76 '
Average Daily Balance 202,392,153.47 233,203,633.01
Effective Rate of Return 1.51% 1.40%
Katano Kasaine, Treasury Mzanager
Reporting period 10/01/2009-10/31/2009 -~ - = S - — Portfolio ORAP
Data Updated: SET_P: 01/19/2010 11:37 AP

Run Date, 01/14/2010 - 31:37

PM (PRF_PM1) SymRept 6.41 202t
Repon Ver. 5.00
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ORA POQOL V. 6.41
Portfolio Management
Portfolio Details - investments
October 31, 2009

Page 3

: Average Purchése Stated : YTM Daysto Maturity
CusiP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Moody/F 365 Maturity Date
Subtotal and Average 105,143,436.38 104,863,636.36 106,213,915.36 105,141,015.01 ' 2.540 899
Federal Agency Issues - Discount ‘
313385QP4 50663 FEDERAL HOME LOAN BANK D6/26/2009 5.000,000.00 5,000,000.00 4,893,031.94 0.290 'Aaa 0.294 45 12/16/2009
313385PR1 50666 FEDERAL HOME LOAN BANK 0B/26/2009 5,000,000.00 5,000,000.00 4,995,386 11 0.220 Aaa 0.223 23 117242009
3135895F1 50635 FEDERAL NATIONAL MORTGAGE 04/29/2002 3,000,000.00 2,8999.700.00 2,992,095.83 £.350 (Aaa 0.361 85 01/25/2010
31358%PQ0 50635 Fannie Mae Discount 04s29/2009 3,000,000.00 3,000,000.00 2,995,320.00 0.270 'Aaa  0.279 22 111232009
3135890QwWse 50665 Fannie Mae Discount 06/26/2009 3,000,000.00 2,999,700.00 2,99565000 0.280 !Aaa 0.254 52 12/23/2009
313387QM6G 50638 FREDDIE MAE DISCOUNT 04/30/2009 3.000,000.00 3,000,000.00 2,594,680.00 0.280 t 0.290 43 121412009
313397PH3 50641 FREDDIE MAE DISCOUNT 04s30/2009 3,000,000.00 3,000,000.00 2,986,000.0C (0.240 { D.249 15 11/16/2009
Subtotal and Average 32,666,152.11 25,000,000.00 24,999,400.00 24962,163.88 ; 0.280 40
Money Market '
SYS50374 £0374 American Beacon Funds 0.00 0.00 0.00 2.700 :Aaa 2.700 1
SYS520014 20014 FIDELITY INST GOV'T CLASS 200,000.00 200,000.00 200,000.00 5.130 li\aa 5.130 i
§168918207 50144 JP MORGAN INST PRIME MMF Q.00 Q.00 000 2970 !Aaa 2879 1
SYS50547 50547 JP MORGAN INST PRIME MMF 33,000,000.00 33,000,000.00 33,000,000.00 0.i60 {Aaa 0.160 1
Subtotal and Average 25,296,774.19 33,200,000.00 33,200,000.00 33,200,000.00 I. ©¢.190 1
Local Agency lnvestment Funds )
SYS520001 20001 LOGCAL AGENCY INVESTMENTS 38,825,353.37 38,876,010.48 38 825,353.37 0730 \ NR Q750 1
S:ubtotal and Average 38,785,790.79 38,825,353.37 38,876,010.48 38,825,353.37 0.750 1
Certificates of Deposit
S5YS550619 50619 Alla Alliance 02/24/2008 500,000.00 500,000.00 500,000.00 2660 . 2.697 115 02/124/2010
Subtotal and Average 500,000.00 500,000.00 500,000.00 500,000.00 | 2.697 115
Total and Average 202,392,153.47 202,388,989.73 203,789,325 84 202,628,532.26 ! 1.534 472
i o e —— - Portfolic ORAP
Data Updated: SET_P: 01/19/2016 11:37 AP
Run Date: D1/18/2010 - 14:37

© PM(PRF_PM2) SymRept 6.41.203b



ORA POOL V. 6.41
Portfolio Management

Page 4
Portfolio Details - Cash
October 31, 2009
Average Purchase Stated 1 YTM Days to
CUsIP Investment # lssuer Balance Date Par Value Market Value Book Value Rate  Moody/f 365 Maturity
Average Balance 0.00  Acciued Interest at Purchase 653833 5,638.33 ! q
Subtotal 6.638.33 6528.33 |
Total Cash and Investmentss 202,392,153.47 202,388,989.73 203,795,964,17 202,635,170.59 | 1.534 472
;
_ — e - Portfolio ORAP
Data Updated: SET_P: 01/19/2010 11:37 AP
Run Date: 01/19/2010 - 11:37 -

PM (PRF_PMZ2) SymRept 5 41.202b



Eall

-_.:H ; Il-r..-_!:‘;ql.ijro

Aging report
Aging Report
By Maturity Date

As of November 1, 2009

Maturity

Percent

City of Qakland

: Current Current

Par Value of Portfolio | Book Value Market Value

Aging Interval: 0 days {11/01/2009 - 11/01/2009 ) 5 Maturities 0 Payments 72,025,353.37 35.59% 172,025,353.37 72,076,010.48
Aging Interval: 1 - 30 days {11/02/2009 1210112009 ) 3 Maturities 0 Payments 11,000,000.00 5.44% i10.985,706.11 11,000,000.00
Aging Interval: 31- 90 days (12/02/2009 01/30/2010 ) 4 Maturities 0 Payments 14,000,000.00 6.92% !13,975,457.77 13,999,400.00
Aging Interval: 91 - 180 days {01/31/2010 04/30/2010 ) 2 Maturities 0 Payments 3,500,000.00 1.73% : 3,500,000.00 3,506,562.50
Aging Interval: 181 - 3260 (:!ay'sI (05/01/2010 1072712010 } 4 Maturities 0 Payments 12,000,000.00 593% %11,933,916.‘33 42,108,750.00
Aging Interval: 361 - 1080 days {10/28/2010 10/16/2012 ) 19 Maturities 0 Payments 57,000,000.00 28.16% i57,01s.s19.94 57,761,110.50
Aging Interval: 1081 days and after (10/17/2012 ) 11 Maturities 0 Payments 32,863,636.36 16.24% !33,140,478.14 33,337,492.36

Total for 48 Investments 0 Payments 100.00 2'02,628.532.26

Data Updated: SET_AGE: 01/19/2010 11:40

Run Date: 01/19/2010 - 11:40

203,789,325.84

Pornfolio ORAP
AP

AG (PRF_AG) SymRept 6 41.202b

Report Var, 500



