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' RECOMMENDATION

.‘Staff recommends that the comm1ttee accept th1s 1nformatlonal report
: '~0UTCOME

fTh1s Is: an 1nformat1onal report w1th no d1rect fiscal. 1mpact or outcome '

: BACKGROUND/LEGISLATIVE HISTORY L

'The Clty and Successor Agency S Portfoho composmon 1ncludes safety, cred1tworth1ness _
liquidity,:and diversity. As of June 30, 2012, the portfohos are in.compliance with the. = -
Investrhent Policy of the-City for Fiscal Year 2011-2012: The' portfohos credit quality remains
‘high and-well within Investment Policy parameters Liquidity remains sufficient to nieet
* 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 June 30, 2012, as well. as comparisons to other
~ market benchmarks This report confirms that no leverage (use of debt to supplement -
investments) was utilized nor were derivatives (such 4s interest rate- -swaps, futures, or options)
- *held-during the reporting per10d Also included are reviews of key-economic factors which may -
“affect the portfolio’s potent1al 1nvestment results :

A_NALYSIS
N=Ccrsh Position

As of June’ 30 2012 ‘the City’s- Operatlng Fund Portfollo balance was $497 23. mlll1on compared :
40 $388:92 million as-of June. 30, 2011; increase was mainly due to the transfer of approx1mately
'$59.28 million from Qakland Redevelopment Agency Pool Fund.as per the Funding Agreement
approved by Clty *Council on March 3, 2011 and from. recelpt ofbusiness tax: revenu%fset by

' Ttem:
Finance.and Management.Committee
‘ ‘Septeniber 11, 2012
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operational expenses and debt service. The Successor’s Fund Portfolio balance was $103.52
million as of June 30, 2012 compared to the Agency Portfolio of $197 94 million-as of-June 30
2011, _

Yield:Comparison

The effective rate of return on total assets in the Operating Fund Portfolio for the:month ending ™
June 30, 2012 was 0.39%. The effective rate of return on total assets in the Successor’s Fund -
Portfolio for the month.ending June 30, 2012 was 0.41%. Both portfolios outperformed their
‘benchmarks, the 1-year government agencies yield of 0.26% and the yield on the Local Agency p
Investment Fund (LAIF) of 0.36%.

The'performance-‘comparisc')n to LAIF must be considered in light of LAIF’s historical tendency .
to lag market changes in both rising and falling interest rate environments. Moreover, the City

-does not actlvely sell securities in the portfolio to take advantage of cyclical swings in the . 7
market, which could result in the loss.of principal. The primary investment.objective of the: Clty", -
for the portfolio is'to maximize:safety, llquldlty, and return in that respectlve order.

P-UBLIC OUTREACH/INTEREST
Not applicable.

- COORDINATION

Budget.ahd-City Attorney'is'Ofﬁce.have"been constlted in preparatioh.of this report.

COST SUMMARY/IMPLICATIONS

Since this is:an informational report, there are-no budget implications associated with'the report. °

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. quuldlty for both portfolios: remalns 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 invest in these-companies (i.e.
‘Commercial Paper, Medium Term Notes, etc.) if permitted by the:City Investment.Policy.

Social Equity: TheCity’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. Optlmlzatlon of the portfolios, whlle observing those key .areas, will not only

: Item:
Finance and Management.Commiittee
September 11,2012
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produce interest earnlngs to the General F und but these monies may be available for services to.
disadvantaged.areas,-or. enhanced recreational or social venues. Furthermore,;the Treasury
Division makes every. ‘effort to identify and purchase. addltlonal quahfylng mvestments from’
renewable energy and other somally respons1ble compames . :

For questions regardmg thls report please contact me at. (510) 23 8-2989

- Respectfully submltted

Za/.imc) /@mw

Katano Kasaine, Treasurer
Treasury Division.

Rewewed by .
 David Jones, Pnnclpal Fmanc:lal Analyst
Treasury Division = :

Prepared by:. ' .
Madhukar (Max) Kumar, Treasury Analyst III ‘

Treasury D1v1510n _

Attachments (1) . o
--Cask Management Report for tlze Quarter Ended June 30,2012

Item :

F inance and Management Committee,
‘September 11, 2012
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~-CITY-OF OAKLAND AND‘OAKLAND SUCCESSOR
‘CASH MANAGEMENT REPORT
FOR THE QUARTER ENDED JUNE 30, 2012

1. . ECONOMIC REVIEW

MARKET OVERVIEW

o Accordlng to the U.S Department of Commerce Real. Gross Domestic Product- the. output of goods

and services produced by labor increased at an annual rate of 1.5% in the second quarter in 2012,

~ which was down from the 2% growth during the first quarter. The U.S.-Department of Commerce

" highlighted that consumers are more cautious and consumer-spending, which makes.up about 70% of
. the‘economy', greyv by 1. 5% compared with.2. 4% in the first quarter.

‘The U S Labor Department reported the economy added only 80,000 jobs in .Tune and the
. unemployment rate remains at-8.2%. June’s job growth was just about enough to-keep up with

. populatlon growth but not. nearly enough to reduce the back]og of 13 million-unemployed workers.

Consumer spend1ng in the U.S. stagnated in June as labor-market weakness prompted Americans to

‘ " . use the blggest gain'in‘incomes in three months to biiild- saving. accordlng to the Commerce
" - Deépartment. The Jime results indicate the consumer- was.losing steam as the quarter drew to a- close.

~ Household. spendlng rose 1.5% froin. Aprilthrough June the slowest: pace in‘ayear, accordlng to
'V:govemment data o 4 ‘ :

_' The U S Labor Department reported that consurer pr1'ces were flat in.June as the cost.of- gasoiine
'-dropped The price of a gallon of regular- gasohne at the pump: averaged $3.49 in June, down 22 cents

¢ from May, accordmg to AAA, the nation’s largest motoring orgatiization. In addition, energy costs

"'-decreased 1. 4% from the month of May, which included fuel oil and. electr1c1ty '

o ; The amount of comp]eted U.S. home foreclosures held steady in June compared to the month ‘before,

- as reported by Core-Logic, aleading providing of housing analytics. There were approx1mate1y
~ 60,000 finished foreclosuresi in June, the same as in May, and down from the 80,000 seen in June
_'2011 Since the ﬁnanc1a1 crisis erupted in.2008, there have been about 3.7 million foreclosures.

' “INTEREST’RA_TES

Inflation and strains in global financial markets continue to be-the primary concern of the Federal
‘Open Market Committee “FOMC”. The committee did not hint of further.quantitative eaSmg and.

- - focused on modest improvements in the economy and expects economic growth to remain moderate .

~over the next quarter. - -

' AThe.-FOMAC'fleﬂ ;the federal fiinds target rate unchanged at its June policy: meetings,-statingtthat the rate
‘would remain in the exceptionally low range of 0 percent to-0.25 percent at least through late 2014.

" The FOMC:also. kept the rate it charges-on- d1rect loans to'banks (i.e. the discount rate) steady.at 0.75
‘percent.



II. CiTY OF QAKLAND

PORTFOLIO REVIEW

The City’s Portfolio balances increased from $449:80 million on-March 31,.2012 to $497.23 miillion
by June 30, 2012. This increase was mainly due to the receipt ofi $94.21 million ofi property tax
_revenues, as wells as receipts.of business tax revenues offset by operational expenses.and debt service. -

" PORTFOLIO COMPOSITION

The Portfolio continues to comply with all provisions of the City’s‘adopted Investment Policy for
" Fiscal Year 2011-2012, including compliance with apphcable local ordinances and resolutions such as
Nuclear Free Zone, Linked Banking, and Tobacco Divestiture. o

The .follov.'ring discussion addresses the -City’s investment portfolio characteristics in‘terms of the
Investment Policy’s four objectives: safety, liquidity, diversity and return. Portfolio detail for each -
month of the current quarter is attached to this report.

Preservation of Capital/Safety. In the chart below, the City’s holdings are depicted by credit rating
category as ofiJune 30, 2012. Approximately 84.40% of Operating Fund investments were rated in the
AAA/Aaa category while'9.97% primary unrated holdings represent the Fund’s investments in the
Local Agency Investment Fund (“LAIF”). The A1/P1/F] category contained 5.63%. On August 6,
2011, the government-agencies were downgraded by Standard and Poor’s Rating Agency to
AA+ from AAA. Moody’s Investors’ Service and Fitch Ratings continue to maintain AAA
rating for.government agencies. The City’s Investment Policy for FY. 2011-2012-does not have.a

‘ ratir;g-’ériteria‘level‘for government-agencies. ' SR

" City of Oakland Operating Fund -
' Portfolio Credit:Quality
(As ofi6/30/12)

: ‘NotRated
Al1P11F1 “807%




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 paj?ablé from the City’s Operating Pool for the Port and the City for the six months ‘
following June 30,.2012, is approximatély $143 million. Consequently, staff will.continue toinvest in
short-term instruments and money markets as investment tools to maintain adequate short-term
liquidity. . ‘

Investments maturing over the next six months are as follows:

~ Days ~ Amount(s) | ~ Percent
- 0-30 § 158,683,926 ' 31.90%
- 31-180 $ 200,400,000 . 40.28%
. Total $.359,083,926 72.18%

Investments maturmg within 180 days include $49.57 million in LAIF and $85.11 million in money
market iunds, both of Wthh are considered to have a-one-day matunty due to the-ability to withdraw
funds: dally

Five Year Hlstorlcal Portfollo Balance Listed below is the balance for the operatlng fund portfolio for
' each ofithe last 5 years. » :

‘{_\_:Yeai:"
June2012 | $497,228284 - 27.85%
 June2011 | $388917,729 . 26.59%
June 2010 | - $307:223,911 21.72%
“June 2009 - '$252,406,000 (10.18%)
June 2008 $281,000000 . | -




The following graph depicts the Operating Fund Portfolio by dollars invested and the percentage in
.each. maturity range as ofi June 30, 2012.

-City of ‘Qakland Operating Fund

Portfolio Maturity
(As 0f6/30/12)
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Diversity. To reduce the risks-of investing, the portfolio is diversified among a variety of financial
instruments, as.depicted by the following chart. ‘In addition to limiting the types of investments
permissible in any-one category as outlined in the Investment Policy, no more than 5% ofithe total
cash portfolio may be invested in any one issue. This single-issue provision does not apply to money
market funds or to LAIF, as they each are backed by a large portfolio of highly diversified assets:

‘City of Oakland Operating Fund
Portfolio Diversity

(As of 6/30/12)
State ofCalit LAF . negotale CDs
Commerical Paper '9'9? % 3.62%

2.01%

Money Market Funds s, i )
150 7 = LAY
17.12% //////////,;7/ o
%vﬁﬁfﬂ?ﬂ%:ﬁ?)ﬂéﬁ%ﬁffw G
‘_ s y ﬁpfvﬁ?lj'%%mp r;

"US Govt Agencies
67.28%

Derivatives. The Operating Fund Portfolio contained no derivative instruments (interest rate swaps;
futures,.or options) during this reporting period.

Yield. Total interest.earned for the quarter ended June 30, 2012 was approximately $469,943. The
-effective rate ofireturn on total assets in the Operaring Fund Portfolio for month-end June 30,2012
was 0.36% as compared to 0.39% for March 31, 2012. 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 ofithe-City for the portfolio is to maximize safety, liquiidity, and return in-that
respective order.



-Comparative yields for the quarter are shown below.

City of Oakland Operating Fund
-‘Comparative Annualized Yields

(As of 6/30/12)

As .ofuMonth-end | 1-Year Govt. Agency “LAIF : 'Operating"lFund
April 2012 - 0.20% 0.37% - ' 0.37%
May 2012 0.23% 0.36% 0.38%
June 2012 - 0.26% 0.36% 0.36%

'Effective monthly average return.

Benchmark Comparison;

The effective rate of return on total assets in the Operating Fimd Portfolio for the month ending June
30, 2012 was 0.36%. The City’s Operating Fund Portfolio out-performed the 1-year government
agency which yielded a rate of 0.26% as-of-June 30, 2012. The‘City’s Operating Fund Portfolio
performed exactly the same as the Local Agency Investment Fund (“LAIF”), which ended the month
at-0.36%.

As.ofi Jtme 30;2012, the:City’s Portfolio. Fund’s average days-to-maturity (ADM) was 223 days
~ versus'LAIF s average days-to-maturity (ADM) was 268 days.

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 ofiprincipal. The primary investment objective of the City for the.portfolio is to- maximize safety,
liquidity, and yield in that respective order.

The -summary below provides total portfolio income recognized for the last quarter as compared to the
prior quarter and the same quarter one year ago.

TOTAL PORTFOLIO:INCOME RECOGNIZED
Accrual Basis

—— . — — i — T — —— —— T ——— —— ——— vy ——— — ——— T —— T ———————— i ——————— N — —

Total Portfollo : June 30, 2012 March 31, 2012 June 30, 2011
-Ouarter-End )

Total Interest Earnings $ 469,943 % 449,744  § 566,254
Realized gains (losses) from sales - - -
Total income recognized b 469943 § 449,744 § 566,254

" Fiscai Year:to-Date

“Total Interest Earnings 5 1,919,839 % 1,451,100 3 1,398,-148
Realized gains (losses) from sales ) - - -
Total income recognized '$ 1,919,839 % 1,451,100 % 1,898,148

————q——————-————.——-————-.——————..—————a—-———.—————————u-——_—u——-———




Valuation and -Leverage. Based on information received from Interactive Data Corporation, the
market value ofi the Operating Fund was $497.81 million, which was above book value by $580,300.
There was no leverage in the -portfolio during the reported period and liquidity was maintained at
sufficient levels.

- The following table illustrates the net unrealized gains or losses on the portfolio when comparing the
portfoho’s market value to both its original cost and amortized cost.

UNREALIZED GAINS & L.OSSES

Cash Basis ' o L Accrual Basis.
‘Market Value $ 497,808,585  Market Value : $ 497,808,585
Original Cost (497,221,909)  Original Cost | (497,228,284)

Net Unrealized \Cain (Loss) $ 586,676 Net Unrealized Gain (Loss) - $ 580,300

The-City’s investment strategy, per the Investment Policy, is generally to hold securities to maturity.
The net unrealized gains noted above are “paper gains” where there is.an inverse relationship between
- the changes ‘in market interest rates to the value of investment securities.

. (Remainder of this Page Intentionally Left Blank)



The graph below reflects the reconciliation of investment portfolio balances compared to the City’s
total cash and investments reflected in the City’s Financial System (Oracle).

‘Cash and Investment Balances by Fund Type
As of June 30,2012 '
$536,449,043

Capitat Project Funds, $39,843,174, Internal Service Funds,
6.7% (330,454,874}, 5.1%

FPort of Oakland Funds,
$209,643,665 , 35.1%

General Fund Group, $204,103,360 ,
34.2%

_ Pension Annutty, $2,746,579 , 0.5%

Trust Funds, $11,771.263 , 2.0%

Special Revenue Funds,
- - '$43,175,249, 7.2%
OMERS & FFRS Funds, $7,393,250,

Debt Service Funds, $18.663.741
1% Debt Service Funds, $16,663,7

31%
Enterprise Funds, $29,563,636 ,
. 4.9% _
Total Investments Portfolio* : $497,228,284
" -Cash inBank 39,220,759
Total Cash and Investments** - $536,449,043

* Includes vnamortized premiums, discounts, and interest earned but not yet received.
**Per City’s Financial System{Oracle)

-The net negative funds of $30.5 million are in the Internal Service Funds.

III. CITY OF OAKLAND SUCCESSOR PORTFOLIO

" ‘PORTFOLiO REviEW

The Agency/Successor’s portfolio increased from a balance of $84.56 million as of March 31, 2012 to
$103.52 million as of June 30, 2012. 'Contributing to the portfolio increase was the receipt of $36.60
million in redevelopment revenues per July-December 2012 Recognized Obligation Payment Schedule
(“ROPS™), offset by other debt service payments and project expenditures.



PoRTFOLIO COMPOSITION

"The Portfolio continues-to comply with all provisions of the City’s Investment Policy for Fiscal Year
2011-2012, 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 Successor 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 Successor’s holdings by credit rating category are depicted in the
.chart below. Approximately 97.10% of Operating Fund-investments were rated in the AAA/Aaa. The
A1/P] category contained 2.90% of the total Operating Fund. On August 6, 2011, the government
‘agencies were downgraded by Standard and Poor’s Rating Agency to AA+ from AAA. Moody’s
Investo;;s’ ‘Service.and Fitch Ratings continue to maintain AAA for government agencies. The
City’s Investment Policy for FY 2011-2012 does not have a rating criteria level for goveriment

agencies.

: ‘Qakland Successor
- Portfolio Credit Quality
(As of6/30/12)

97.10%

-‘Liquidity. Liquidity within the Successor’s Portfolio remains sufficient to meet only debt service
‘needs ofithe ‘Successor for the next six months-and-beyond. The-debt service payment for the next six
months for the Successor is approximately $31 million. The Successor also maintains a sufficient
“cushion” in‘highly liquid instruments to meet unanticipated project expenditures.



Five Year Historical Portfolio Balance: Listed below is the balance for the operating'fund portfolio for
-each ofithe last 5 years.

Year Amount Percent
Increase/Decrease
From Prior Year
June 2012 $ 103,520,284 (47.70%)
June 2011 $ 197,942 790 (8.69%)
June 2010 '$ 216,792,921 (15.83%)
June 2009 $ 257,561,000 14.28%
June 2008 ' $ 225,380,000 . -

(Remainder of this Page Intentionally Left Blank)
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The following chart depicts the Successor’s Portfolio by percentage.and dollars invested in each
‘maturity range. : .

‘Qakland Successor Agency
Portfolio Maturity
(As of 6/30/12)

‘ ) 3768%
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Diversity. Toreduce the risks of investing, the portfolio is diversified among a variety of instruments,
as depicted by the following chart. In addition to limiting the types ofiinvestment inairy one category,
as outlined in the Investment.Policy, no more than. 5% ofithe total cash portfoho may be invested in
any one issue.

Qakland Successor ,Ageney
. Portfolio Diversity
(As ofi 6/30/12)

Mohey Market Funds ,Negotiable-c':D's
13.52%. ) 2.90%

.. T . © US Govt. Agencies "
E ' ’ ‘83.58%v

Derivatives, The Agency Portfolio contained no derivative instfuments.du'fin;c;'.this reporting;period.

Yield. Total interest earned for the quarter ended June 30, 2012, was approximately.$120,583. The
effective rate of return on'total assets in the Successor’s Portfolio was 0.41% for month ending June
30, 2012: The:Successor’s Portfolio outperformed the 1-year-government agency which yielded a rate
.0f 0.26%-as ofi June 30, 2012. The Successor’s Portfolio- outperformed the Local Agency Investment
Fimd: (“LAIF™), which ended the month at-0.36%. The performance comparison to LAIF must be

- considered in.light of LAIF’s historical tendency to lag market changes in both rising-and falling
mterest rate environm ents :

As ofiJune 30.2012, Successor s Portfolio Fund’s average days-to- maturlty (ADM) was 132 days
versus LAIF’s average days-to-maturity- (ADM) was 268 days

4
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C-omparative‘yieldsfor the quarter are shown below.

‘Oakland Successor Agency
‘Comparative Annualized Yields

(As of 6/30/12)
AsofiMonth-end - 1-Year Govt. LAIF' _ Successor
Agency o o
April 2012 - 0.20% { 036% 0:62%
May 2012 T 023% _. 0.36% ‘ 0.63%
June 2012 S 026% . 0.37% i 0.41%

!Effective monthly average return

The summary below provxdes total portfolio income recognized for the last. quarter as compared to the ‘
~ prior quarter and the same quarter one year ago. : ‘

TOTAL PORTFOLIO. INCOME RECOGNIZED
Accrugal Basis

—— . ——————— —————— — S o p— T ooy — T W G —— N S T S N S S S S Y S S W . T ——— -——

"Total- Portfnho ‘ June 30,2012 o ‘March 31,2012 - June 30,2011
Quarter-End ‘ ' . o . , o
Total Interest Earnings I T 120,583 .§ : 159286 '$ . 332,286 o
" Realized gains (losses) from sales _ - - - ' . -
Total income recognized | % 120,583 hY 159,286 § - - 332,286
Fiscal Year-to-Date : ; . : oL .
Total Interest Earnings $ . 639812 % 516824 $ 1,435,078 . -
‘Realized gains (losses) from sales . - L - ' N
Total income recognized | _ _ S _swm s S1esad S LA43s078

13



Valuation and Leverage. Based on information received from Interactive Data-Corporation, the -
‘market value of the Successor portfolio for the quarter ended June 30, 2012 was $103.52'million,
which was above book value by $302,084. There was no leverage in the portfolio during the reporting
period and liquidity was maintained at sufficient levels.

The- followmg table 1llustrates the net unreahzed ‘gains or losses on the portfolio when comparmg the
portfolio’s market value to both its orlgmal cost and amortized cost.

UNREALIZED GAINS & LOSSES

Cash Basis - L , .Accrual Basis
MarketValue - $103,822368  Market Valus 103822368
Original Cost ] (103,738,200) Original Cost ‘ ' ' (103,520,284)
Net Unrealized Gain (Loss) $ 84,168 Net Unrealized Gain (Loss) $ 302,084

— g g — ey gy — ] g — g —— g — i —— G — i G e S G T S T A W W e SR e e— N S iy S —

Portfolio Earning_s Comparison

0.70% - = -n ; e ._'_,.\_,.H,‘ e e e — e e _____

M I B

0(.50%

0.40%

0.30%

0.20%

0.10%

B 1-Year Government Agency FILAIF 8 Successor PortfolioA ' - BCity'Portfolio
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X SymPro

- City of Oakland Operating Fund

Portfolio Managemient
Portfolio Summary

 April 30, 2012.

Days to ’

City of Oakland

P Pai Market Bock % of . ) Y™ YR
Ipvestments . Value . . Value o Value _ Portfolio . Term Maturity 380 Equiv. 365 Equiv.
Féderal Agency I5$ués - Coupon 102.360,000,00 102,881,135.84 | © 102,335.452.64 19.76 1,197 864 1179 1,195
Federa Agency issués - Oiscount 251,560,000.00 251,501.943.49 251,459,791.05 48.56 T 126 0.106 0.107
Money Market 85,110,000.00 65.110,000.00 85.110,000.00 16.44 1 1  0.168 0.170
Local Agéncy Investment Funds 49.573,926.59 49,573,926.59 . 49,573,926.59 9.57 1 1 0382 0,367
Certificates of Deposit - 99,000.00 $8,000.00 99,000.00 0.02 366 51 0.550 0558
Negotiablé CO's 18,000,000.00 17,985,477 .00 18,000,000.00 348 241 166 0.517 0.524
Coinmercial Paper - Discount - 10,000,000.00 9.984,875.00 - 9,984,875.00 1.93 181 177 0305 0,309
Cat State RANS - 1,250,000.00 . 1,253,056.83 _ . 125305683 024 i 56 . 0.398 0.401
o 517,982,926.59 518,389,414.75- . 547,816,102.11 © 100.00% 332 238 0.371 0.377
Investinénts ] ) . : .
Cash ard Agcrued Intérest
Accruéd Interést at Puichasé 90355 $03.55
Subtotal 3 0 em3ss . 90355 , ) _ .
Total Cash arid Irivestiiients 517,982,926.59 518,390,318.30 517,817,005.68 332 " 238 0371 0:377

Total Earhings .

Apiil 30 Month Endinig

Fiscal Year To Date

Cuiterit Yéar
Avéfage Daily Baldnce
Efféctive Raté of Réturii

156,031 .73
' §13,314,826.50
0.37%

1,606,827.49
342,272,826.21 -
0.58%

Katano Kasaine, Treasury Manager

Repoitiiig period 04/01/2013-04/3012012
Data Updated: SET_PORT' 07/31/2012 13:14

Run Déte: 6T31/2012 - 13:14
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City of Oakland Operating Fund
Portfolio Management
. Portfolio Details - Invéstments

April 30, 2012

Page 1

_ Average  Puichase o Stated . YTM Daysio Maturity
LJCUSIP .\ ... ... _. . IOvestment# _.lssuer ., . Balance ,  _ Date_, . ., . _ ParVatue. .. . MarketValue Book Value . Rate .. S8P 360 Maturity Date
Fédéral Ageficy 155ués - Coupon ‘ '
31331KMF4 51788 FEDERAL FARM CREDIT BANK 06106/2011 3.000,000.00 3.002,388.00 3,000,000.00  1.180 AAA 1164 766 06/06/2014
31331KRv4 51812 FEDERAL FARM CREDIT BANK 07+18/2011 3,000,000.00 3,003.213.00 300000000  1.050  AAA 1,036 808 07/18/2014
31331KUU2 51817 .FEDERAL FARM CREDIT BANK 0817/2011 3,000,000.00 3.006,679.00 300000000 1.000  AAA 0966 1203 08/17/2015
31a31K3Do 51663 FEDERAL FARM CREDIT BANK 1218/2011 3.000,000.00 3,001,191.00 3,000,000,00  0.470 AA 0464 597 12/19/2013
31331K4D9 51877 FEDERAL FARM CREDIT BANK 12/2712011 3,000,000.00 3,002,325.00 3,00000000 0470  AA 0464 605 12/27/2013
31331K60a 51878 FEDERAL FARM CREDIT BANK 0117/2012 3,000,000.00 - 3,000.135.00 300000000 0740  AA 0739 1081 04/17/2015
31331KBRS 51880 FEDERAL FARM GREDIT BANK 01/17/2012 3,000.000.00 - 3,000,168.00 300000000 0820.  AA 0609 1172 07117/2015
3133EAJWY 51930 FEDERAL FARM CREDIT BANK 04/02/2012 286000000 .. - , 2,66.060.34 . 2860,00000 0740,  AA 0730 1.086 04/02/2015
3133EAMI4 §1937 FEDERAL FARM CREDIT BANK  D4/2312012 3.000.000.00, - 2,993.344.00 3,000,000:00 . 0.340 AA 0335 722 041232014
3133%BT39 51340 FEDERAL HOME LOAN BANK , ~ 06/30/2008 3.000,000.00: - - 3,013,017.00 300105820 . 4375  AAA 4017 38 06/08/2012
313372RK2 617186 FEDERAL HOME LOAN BANK 02/17/2011 ,3,000,000.00 - | 3,020,337.00 . 299945953 1000 - -AAA 10068 330 03/27/2013
313373MK5 61784 - FEDERAL HOME LOAN BANK 051712011 3,000,000.00 .- 3.001,866.00 '3,000,000.00- 1625  AAA " 1603 930 1117/2014
313374E63 51808 FEDERAL HOME LOAN BANK drritrzate 3,000,000.00° 3,002,880.00 . 3.000.000.00  1.050 AAA 1,038 ° 7BO 06/20/2014
3133762C8 51834 FEDERAL HOME LOAN BANK 10/14/2011 3,000,000.00 . ,3,003,165.00 2996,059,55 0.375.- AAA 0473 575 11/37/2013
313376CX 1 51842 FEDERAL HOME LOAN BANK 11/28/2011 . 3,000,000,00 3.000,231,00 299335189  1.000 AA  1.054 1211 08/25/2015
313376HQ1 51857 FEDERAL HOME LOAN BANK 12116/2011 3,000,000.00 © 2.999,571.00 3,00030424 0210 AA 0191 . 223 12/10/2012
31337BKU4 - 51910 FEDERAL HOME LOAN BANK 03/12/2012 3.000.000.00 - .3,002.091.00 3.000000.00 0.500  AA 0433 684 09/12/2014 .
313378536 51936 FEDERAL HOME LOAN BANK D410/2012 -3,000,000.00 - 3,004,449100 : 3,000.000.00  1.000 AA  0.985 1805 04/10/2017
3134G2RX2 51816 FEDERAL HOME LOAN MTG CORP 08/16/2011 -3,000.000,00 3,005,031.00 3.017,537.68° 1200 ° AAA. 09217  B15 07/25/2014
3137EAGY3 51833 FEDERAL HOME LOAN MTG GORP * 10/06/2011 3.000,000.00 . 3,024,048.00 '2999,165.21  0.750° AA 0751 938 11/25/2014
3136F9CR7 51236 FEDERAL NATIONAL MORTGAGE 03/11/2008 3,000,000.00 ' . 3.,096,969.00 3.000,000,00  4.000 AAA 3945 314 03Mi/2013
31a98AXJ8 51430 FEDERAL NATIONAL MORTGAGE 05/15/2009 450000000 = - 470228850 4,497.339.25 2.500 AAA 2406 744 05/15/2014
31098A250 51624 - FEDERAL NATIONAL MORTGAGE 08/06/2010 3.000,000.00 - 3,028,782.00 2.997661.49 1,000 AAA 1,039 510 0%23/2013
3136FPS40 51707 FEDERAL NATIONAL MORTGAGE 122912010 3,000,00000 3.007,953.00 3.000.000.00  2.200 AAA 2170 1337 12/20/2015
3135G0OBR3 51790 FEDERAL NATIONAL MORTGAGE " 0611712011 3,000,000.00 3.008,466.00 299697435 0500 . AAA 0572 465 08/09/2013
3135FRQUS - 51791 FEDERAL NATIONAL MORTGAGE 06/20/2011 3,000,000.00 3,003.361.00 3,000,000.00  1.170 AAA 1154  TBO 06/20/2014
3136FRXL2 51798 FEDERAL NATIONAL MORTGAGE 06/29/2011 3,000,000.00 3,005,010.00 299941840 1,250 AAA 1236 1,057 03/24/2015
3135G0BY8 51813 FEDERAL NATIONAL MORTGAGE _ 07/18/2011 3.000,000.00 . 3,032,322.00 2,995964.46 - 0875  AAA 0921 849 08/28/2014
3136FRC50 51816, FEDERAL NATIONAL MORTGAGE 07/27/2011° 3.000,000.00 " 3,004,476.00 2,996,18500  1.000 AAA 2100 1,548 07/27/2016
3136FRENE 51832 FEDERAL NATIONAL MCRTGAGE 09/30/2011 3,000,000.00 3,002.778.00 . 300000000 0810 . AA 0799 1,063 03/30/2015
31398A4T6 51851 . FEDERAL NATIONAL MORTGAGE 12/1512011 2,000,000.00 2,003,076.00 200325041  0.500  AAA 0470 182 10/30/2012
3135GaHPt 51908 FEDERAL NATIONAL MORTGAGE 031202012 - ~3,000.000.00 3,003,270.00 3.000.000.00  0.625 AA 0619 1,032 02/27/2015
3134G2PM8 51799 FEDERALHOME LOANMTG 06/28/2011 3,000,000.00 ©3,004,017.00 3,000.000.00 1250  AAA .1233 972 12/29/2014
3137EADF3 51916 FREDDIE MAC", . 03/26/2012 300000000 - 3,022156.00 298272298  1.250 AA  1.350, 1842 05/17/2017
" Subtctal and Average 103,240,421.21 " 102,360,000.00  ° 102,881,135.64 102,335,452.84 864

Data Updatéd: SET_PORT: 07/31/2012 13:14

Run Data: 07/3172013 - 13:14

1.179

Portfolioc CP12

AP

PM (PRF_PM2) 7.3.0

Repén Ver. 7.3.3a



City of Oakland Operating Fund
Portfolio Management
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Page 2

‘ April 30, 2012

o Average Purchase ‘ ] Slated YTM Daysto Maturily
CusiP, .. ,_=_=£vesu‘nenl# o JI8suer |, . Balance ... . __ Date .. . ParValue ., ., . _ Market Value .. Book Value . _Rate S&P 360 Maturity  Date

Féderal Agency Issues - Discount
313312WY2 51853 Farm Credit Discount 12/15/2011 3,000,000.00 2,999,946.00 2,099,358.33  0.050 AA  0.050 16 05/17/2012
313384M53 51845 Federal Home Loan Discount “12/14/2011 3,000,000.00 2,098,182.00 2,997.860.00  0.080 AAA  0.081 182 10/30/2012
313384WX3 51848 Federal Home Loan Discount 12/15/2011 3.000,000.00 2,999,943.00 2,999,23500  0.060 AAA  0.060 15 05/16/2012
313384XMB 51855 Federal Home Loan Discount 12/18/2011 3,000,000.00 2,999,904.00 2,999,196500  0.060 AA  0.080 29 05/30/2012
313384M63 51858 Federal Home Loan Discount 12/16/2011 .. 3,000,000.00 . 2,998,182.00 299840500  0.060 AAA  0.081 182 10/30/2012
313384WGd 51859 Federal Home Loan Diséount 12/15/2011 3,000,000.00 3,000,000.00 299977167 - 0.020 AA  0.020 0 05/01/2012
313384XP9 51861 Federal Home Loan Discount 12/16/2011 3,000,000.00 2.999,820,00 2,099,300.00  0.050 AA  0.050 31 06/01/2012
313384XE4 51886 Federal Home Loan Discount .02/232012 - '3.000,000.00 2,099,928.00 2,999.400.00  0.080 AA 0080 22 057232012
313384WS4 51889 Fedefal Homne Loan Discount * - 02/23/2012 3,000,000,00 2,999,967.00 299974000  0.040 AA 0040 10 05/11/2012
312284XEA4 . 51894 Fedetal Home Loan Discount 02/23/2012 3,000,000.00 2,999 928 00 290940000 0,080 AA Q080 22 05/23/2012
313384205 51899 Federal Home Loan Discouint 022472012 3,000.000.00 2.999,532,00 2,098897.50  0.090 AA . 0.090 80 - 07/20/2012
313364.J42 51907 Federal Home Loan Discount | 02/27/2012 5,000,000.00 4,997,400.00 © 4996.333.33  0.120 AA 0122 156 10/04/2012
313384WW54 51912 Federal Home Loan Discount 03/23/2012 3.000,000,00 2,999,967.00 299975500  0.060 AA  0.060 10 05/11/2012
313384E62 51918 Féderal Home Loan Discount 03/26/2012 " 3,000,000.00 2,999,055.00 2,098,380.00 0.120 AA  0.120 126 09/04/2012
312384189 51921 Federal Home Loar Discount 03/27/2012 3,000,000,00 2.998,161.00 2,997,444.89 . 0.140 AA  0.143 184 11/01/2012
313384H28 - 51924 Federal Home Loan Discount 03/27/2012 3,000,000.00 2,998 905.00 2,998,19000  0.120 AA 0120 146 00/24/2012
313384M22 51927 Federal Home Loan Discount 03/27/2012 3,000,000.00 2,998,221.00 299787000 0,120 AA 0122 178 10/26/2012
313364M89 51929 Federal Home Loan Discount 03/28/2012 5,000,000,00 4,096,935.00 499591250  0.135 AA 0138 184 11/01/2012
313384R84 51931 Federal Home Loan Discount” 04/04/2012 3,000.000.00 2.997,663.00 2.997,165.00  0.140 AA 0142 216 12/03/2012
313384526 51932 Federal Home Loan Discount 2 04/04/2012 3,000.000,00 2,997 ,639.00 299714167  0.140 AA 0142 °© 218 12/05/2012
313384575 51935 Federal Homé Loan Discount 04/05/2012 3,000,000.00 2,997,585.00 2,007,09500  0.140 AA 0142 233 1z2i0P2012
393384M53 51938 Federal Homé Loan Discount 04/25/2012 3,000,000,00 2,998.182.00 2,998199.99 © 0.120 AAA 0122 182 10/30/2072
313384X53 51939 Federal Home Loan Discount 04/25/2012 3,000,000.06 2,999,802.00 2.099799.99  0.060 AA  00BO 34 06/04/2012
313384YG8 51941 Federal Home Loan Discount 0472572012 * 3,000,000,00° 2.999,721.00 299968500  0.070 AA  0.070 48 06/18/2012
313384F87 51942 Federal Home Loan Discourit G4/25/2012 5,000,000.00 4,998 300.00 4,997,830.56  0.110 AA 0110 138 09/14/2012
313384526 51943 Federat Home Loan Discount 04/25/2012 5,000,000,00 4,996,065.00 4,995644.44-  0.140 AA  0.142 218 12/05/2012
313384M83 51944 Federal Home Loan Discount 04(26I2012 5,000,000.00 .4,996,970.00 409688333  0.120 AAA 0122 182 "10/30/2012
313384M8% * 51945 Federal Home Loan Discount 047262012 .3,000,000.00 2,998,161.00 299795250  0.130 AA 0132 184 11/01/2012
313384R27 . 51946 Federal Home Loan Discount 04/26/2012 3,000,000.00 2.997,900.00 2.997670.83  0.130 AA 0132 210 1112712012
313384N54 151947 Federal Home Loan Discourit 04/26/2012 " 3,000.000.00 2.998,110.00 299789833  '0.130 AA 0132 189 11/06/2012
313384172 51048 Federal Homé Loan Discount 04/26/2012 3,000,000.00 2,898,751.00 2,998 20000 0.120 AA 0120 175 10/23/2012
313384P45 51049 Federal Home Loan Discount 0412672013 3,000,000.00 2,998,041.00 299782250 0130 - AA 0132 196 11/13/2012
313284P60 51050 . Féderal Home Loan Discotnt 04/26/2012 3,000,000.00 2,098,020.00 2,997.800.83  0.130 AA D132 198 11/152012
313384M22 51953 Federal Home Loan Discount 04/27/2012 3,000,000.00 2.998,221.00 2.99825583  0.115 AA  D.115 178  10/26/2012
313384M22 51955 Federal Home (6an Discotint 04/27/2013 + 3,000,000.00 2,998,221.00 . 299818000  0.120 AA 0120 178 10/26/2012

Dila Updaled: SET_PORT: 07/31/2012 13:14

Run Date: 07/31/2012 - 13:14
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Stated

Page 3

L , . . . _ _ YTM Daysto Maturity
LCUSIR . ... ..._.i+nvestmént# °  Issuver . . .. . . . Balince _Date, . . .. Pérvalue. . . .MdrketValue __.. BookValue _ Rate ,, S&P . 360 Maturity Date
Fedéral Ageficy Issues - Dlscduit .

313384M71 51956 Federal Home Lodn Discount 04/27/2012 3,000,000.00 2,998,170.00 2,996,28563 0110 AA 0112 183 10/31/2012
3133842V4 51957 Federal Home Loaf Discount 0412712012 3,000,000,00 2,999,505.00 2,999,258.33  0.100 AA 0100 85 07/25/2012
31338420 51958 . Féderal Home Lodn Discournt 04/27/2012 3,000,000.00 2,899,4983.00 2,999,24166  0.100 AA  0.00 B7 07/27/2012
3133842X0 61959 Federal Home Loan Discount 0472712012 3,000,000.00 2,999,493.00 299916532 0110 ., AA  0.110 87 07/27/2012
313384YQ6 51960 Federal Home Loan Digcaunt 042712012 " 3,190,000.00 3,169,662.29 3,189,574.67 . 0.080 AA  0.080 56 06/26/2012
313384YL7 51961 Federal Home Loan Digcount 04/2712012 3,000,000.00 2,899,697 .60 2,999,62667  0.080 AA  0.080 52 06/22/2012
313384M863 51963 Federal Homeé Loan Discount 04/27/2012 3,000,000.00 " 2,996,182.00 2,996,295.00  0.110 AAA 0412 _ 182 10/30/2012
313384F45 51964 Federal Homie Loan Discount 0412712012 - 3,000,000.00 2,998,041.00 2,997,750.60 0135 AA 0137 196 11/13/2012
313396XP3  _ 51841 FREDDIE DISCOUNT 1142212011 3,000,000,00 2,999,820.00 2,998,8680.00 . 0.070 AAA  0.071 31 06/01/2012
313396WQ2 51854 FREDDIE DISCOUNT 12/15/2011 3,000,000.00 2,999,973.00 - 2,999,513.33  0.040 AAA  0.040 B 05/09/2012
313395026 51856 FREDDIE DISCOUNT 1211542011 3,000,000.00 2,999,241.00 2,998,32000  0.080 AA 0081 114 08/23/2012
313396YL1 51688 FREDDIE DISCOUNT 02/23/2012 - 3,000,000.00 2,999,697.00 2,993,100.00 0.0%  AA 0090 52 06/22/2012
313306YT4 51890 FREDDIE DISCOUNT 0212312012 3,000,600.00 2,999,665.00 2,999,047.50  0.090 AA  0.090 59 06/29/2012
313396 YPZ 51891 " FREDDIE DISCOUNT 02/23/2012 3,000,000.00 2,999,679.00 299907750  0.090 AA 0090 55 06/25/2012
3133962A4 51692 FREDDIE DISCOUNT 0212312012 3,000,000.00 * 2,999,616.00 2,998,86333  0.100 AA 0100 66 07/06/2012
313396Y.J8 51893 FREDDIE DISCOUNT 02i23/2012 3,000,000.00 2,999,709,00 2,999,11506  0.090 - AA " 0,090 50 08/20/2012°
3133962\ 51895 FREDDIE DISCOUNT ~02123/2012  * 3,000,000.00 | 2,999,499 00 2,998,71600  0.100 AA - 0.100 86 07/28/2012
313398A60 51898 FREDDIE DISCOUNT 02/2412012 5,000,000.00 4,998,955 00 4,997,31667 0120 - AA  0.120 94 08/03/2012
313396F57 51800 FREDDIE DISCOUNT 02/2412012 '5,000,000.00 4,998,340.00 4,996,368.89 0.130 AA . 0.132 133 09/11/2012
313396YJ8 51304 ' FREDDIE DISCOUNT 02/27/2012 3,000,000.00 © 2,899,709.00 299904398 -0.100 AA 0100 50 06/20/2012
313396FB1 51905 FREDDIE DISCOUNT . 0212743012 5,000,000,00 4,998,300.00 4,996,368.89  0.130 AA 0,132 136 09/14/2012
313396828 51906 .  FREDDIE bl'scouNT_ 0212712012 . 5,000,000.00 4,998,910.00 4,997,300.00° © 0.120 AA 0130 96 08/07/2012
313396067 s19i2 - FREDDIE DISCOUNT 03/23/3012 2,400,000.00 . 2,399,371.20 239874240 01200  AA 0120 118 08/27/2012
3133962vE . 51845 FREDDIE DISCOUNT 03/26/2012 © 3,000,000,00 ~.2,999,505.00 2,996,89187  0.100 AA C0100 85 07/25/2012
313396885 51919 FREDDIE DISCOUNT 03/26/2012 3,000,000.00 "2,999,307.00 1 2,998,483.33 04130 © AA 0130 104 0B/13/2012
3133%6C82 51920 FREDDIE DISCOUNT 03/26/2012 3,000,000.00 2,998,247.00 299863417 © 0.110- . -AA  01f0 - 113 0B/22/2012
313396k 28 51922 FREDDIE DISCOUNT . 03/27/2012 2,000,000.00 ' 2,996,380.00 2,097,86583  0.130 AAA 0133 162 10M10/2012
313396K36 51923 FREDDIE DISCOUNT 03/27/2012 - " 3,000,000.00 2,998,371.00 2,997,855.00  0.130 AA 0133 163 101172012
313396K44 51925 FREDDIE DISCOUNT | 03/27/2012 * 3,000,000.00 2,898,362.00 2,997 B44.17- 0130 AA 0133 - 164 10/12/2012
313396K38 51926 FREDDIE DISCOUNT 03/2712012 , 5,000,000.00 4,997,285.00 4,996,150.00 .  0.140 AA 0143 163 10711/2012
313306F56 51933 FREDDIE DISCOUNT 04/04/2012 -3,000,000.00 2,998,004.00 2,997,386.67  0.140 AA 0142 197 1171412012
313396C27 51940 FREDDIE DISCOUNT 0472512012 5,000,000,00 4,998,820.00 4,996,755.55 0.080  AA 0080 106 08/15/2012
313396YHO 51962 FREDDIE DISCOUNT 04/27/2012 2,000,000.00 2,999,715.00 299964667 0,080 AA * 0,080 43 0B/10/2012
31358BXC4 51849 Fannie Mae Discount 12115/2011 "3,000,000,00 2,999,934.00 2,899,210.00  0.060 AAA  0.080 20 05/21/2012
3135BB2F5 51852 Fannie Mae Discount *12115/2011 3,000,000.00 2,999,586.00 2,998,955.00 - 0.060 AAA 0081 71 07/11/2012

Data Updated: SET_PORT: 07/31/2012
RUn Date: 07/3172012 - 13:44
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Datd Updated: SET_PORT: 67/31/2012 13:14
Run Daté: 07/31/2012 - 13.14

o . . Averigé  Purchase : , Stated YTM Daysto Maturity
cusip .. ... .Investment# Issuer | . Balance Date = . Parvalue. .. Market Value Book Value Rate S&P . 360 Maturity Date
Federal Agency Issues - Discount ‘ _ ' _
313588K79 51898 " Fannie Mae Discount 02242012 3,000,000.00 2,998,332.00 2,597,660.00  0.120 AA 0122 167 10M15/2012
313588H99 51897 Fannie Maé Discount 0212412012 5,000,000.00 4,897,450.00 496572222  0.140 AA 0142 153 10/01/2012
313588KT79 51903 Fannie Mae Discount . 02272012 3,000,000.00 - 2,898.332.00 2.997,690.00  0.120 AR 0122 187 10M15/2012
313306G48 51844 FEDERAL HOME LOAN MTG 1211412011 3.000,000.00 2,998,950.00 2,897.675.00  0.100 AAA 0102 140 09/168/2012
313396XS7 51887 FREDDIE MAC 021232012 3,000,000.00 2,999,802.00 2,999,277.50  0.085 AR 0.085 34 06/04/2012
313396P64 51534 FREDDIE MAC , 04/05/2012 - 3,000,000.00 _ 2,998,020.00 . 2,997,386.67 . 0140  AA 0142 198 11/15/2612
_ Subtotal anid Average 223,625,188.52 < 251,580,00000 251,501,943.49 251,459,791.05 0.106 120

Mbriey Market '
SY 550863 50863 thvesco 42,110,000.00 42,110,000.00 4211000000  0.170 0.168 1
SYS51489 51499 JP Morgan & Co. S 43,000,000.00 __ 43,000,000.00 _43,000,00000  0.170 0168 1
" Subtotal and Average 118,543,333.33 ) " 85,110,000.00 | 85,110,000.00 85,110,000.00 © 0,188 1
Local Agericy Investment Funds ) ' ] .
- §Y543 43 Local Agency Investment Furid . .. 4357392658 _ _  49,573,926.59 49,573926.53  0.367 L0382 1
_ Subtotal afid Average 7 49,555,304.54 43,573,326.59 _ 49,573,926 55 49,573,826.58 0.362 1
Certificatés of Deposit _ _ ' _
220300901642 51807 METROPOLITAN BANK ) 0624720011 . 99,00060 . 99,000.00 99,000.00  0.550 0.550 51 06/21/2012
‘ - Subtotat and Average 99,000.00 7 | 89,000.00 " 99,000.00 95,000.00 0550 51
Negotiable ¢D's ' .
90527MXN1 51846 . UNION BANK OF CALIF 1211412011 . 3,000.00000 . 2,997,980.00 3,000,000.00 0570 A1 0570 198 111572012
50527 MXM3 51847 UNION BANK OF CALIF 12114/2011 3.000,000.00 3.000,531.00 3,000.000.00  0.450 A1 0450 3 06/01/2012
90527MB47 51901 UNION BANK OF CALIF 0212412012 . 3,000,000.00 . 2,996,967.00 - 3,000,000.00  0.530 -A-1 0.530 181 10/29/2012
'30527MB3g 51902 UNION BANK OF CALIF | 022452012 . - 3,000,000.00 . 2,997,198.00 300000000 0.530 A1 0530 167 10115/2012
96527MFa4 51925 UNION BANK OF CALIF 03/23/2012 - 3,000,000.00 2,995,595.00 300000000 0520 . A1 0520 218 12/05/2012
80527MK47 51951 . . UNION BANK OF GALIF _ " QaMe2012 | 3,000000.00 . . 2,996,796.00 3.000,00000 0500 . A 0500 202 1111972012
Subtotal and Average 15,500,000.00 C 70 18,000,00000 17,985,477.00 18,000,000.00 0517 166
Corrifiercial Paper : Diséourit ] '
4662J0KR2 51952 JP Morgan & Co. * 04r26/3012 5.000.000.00 499241667 499241667  0.300 Al 0305 177 10/25/2012
4662JOKRZ 51954 JP Morgan & Co. o _ 0472012 . . 500000000 | 499245833 4,992,458.33 0300 A1 0305 177 10/25/2012
Subtotal arid Average 1,497,730.56 . 10,000,000.00 9,984,875.00 $,984,875.00 ' 0305 177
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JCUSIP_ . .0, Investment#

. Issuer ,

City of Oakland Opetating Fund
Portfolio Managenient
Portfolio Details : Investmeiits:

- April 30, 2012

" Purchase

Avéragé
L Date . ...

.. Balance | ..

e s PAFValUR

. . Market Value ..

... ... BookValue, :Rate. .

Stated

Page §

. YTM Daysto Maturity
S&P. ... 360 Maturity .. Date

Cal State RANS

sY551822 51822

duirdn Aam = oo b i aomr eh . ke L Fomesi s

State of California . 09/22/2011 1,250,00000 , , 1,253,056.63 1,253,056.83  2.060 0.396 56 06/26/2012
- Subtotal and Averag 1,353,848.34 . 1,250,000.00 . 1,253,056.83 1,253,056.83 0.396 56
Tota and Avéragé 513,314,826.50 517,982,926.53 518,389,414.75 517,816,102.11 0371 238
. Portiolio CP12
. AP
PM (PRF_PMP}7.3.0

Data Updated: SET_PORT: 07/31/2012 13:14
Run Date: 07/31/2012 2 13:14



City of Oakland Operating Fund -
Portfoiioc Managément
- Portfolio Details - Cash
~_April 30,2012

Pags 6

- . . ’ T Average  Purchase L AR , , Stated ~_  YTM Daysto
CUsiP. .., . .. Investmeht#_ lssuer, . _Balance K ___ . Date . parValue ... . .. Marke! Value . BookValue  Rate . -S&P 360 Maturty  _

5 A R L g bl L o =

Average Balance "< 000 Acciued Interestat Purchase ™~ | .. 80355 . 903.55 L : o
 Swowl .. 903850 80355 .

D I TP LI P T I T L e P
—

| 517,982,926.59 - 518,390,318.30 . 517,817,00566

0.371 238.

Total Cash and'livestments 513,314,826.50

_ _ . : Partfolio CP12
: : AP
PM (PRF_PM2) 7.3.0

Data Updated: SET_PORT: 07/31/2012 13:14 ‘ ,
Run Daté: 07/34/2012 - 1314 . : : . .
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Agifig report Opefiting Fund

Aging Report
By Maturity Date
As of May 1, 2012

_Maturity

\

City of Oakiand

Data Updated SET AGE 0713112012 13; 20
Run Date: 07/31/2012 - mzn )

Percent Current Current

L SV e . . " Par Value of Po_r_tﬁalo _B_ook value . Market Value
Aging lfitéfval':'.. 0 days { 05/0172012 - b51011‘2'01‘2' ) qﬁétu'ﬂﬂes- _ OPayiments 137,683,926.59 26.58% 137,683,698.26 137,683,926.59
Aging interval: 1: 30 days (05/02/2012 "= 05/31/2012 ) amatuities OP‘iyhieflls‘ 2%,uoo,quo.qo 52i% 26,994,776.66 72‘5,994_.499-.00.
Aging Interval: 31: 90 days (95101‘(2'01‘2 or_fziorzm‘z ) | 25Matuiities _@béjmem‘s _ 70,539,000.00 e 70,526,404.83 70,548,342.42
Aging Intérvai: 91 : 180 days (07/3172012 = 10/28/2012 ) Az‘éMa‘tuﬁtle_s' .ﬁPaym.:énté 105,400_,000._60 20.35% - ‘]05,3?6,996.84 105,344,600.20
Agirig Interval: 181 : 360 days (10:29;20’12'. : 04/26/2013 ) .'zé_Mz_ltur‘ﬂ_‘ie; OPayiients 89,000,000.00 17.18% 82,952,935.26 83,064,914.00
Aging Interval: 3s1-1'68_b days = (04/27/2013 : 04/16/2015 ) 21 Maturities ‘bpéym'em 64,360,000.60 12.43% 64,359,120.39 64,702,916.84
Aging Interval: 1031_‘ ddys and a!t'er‘ (04‘!1?r2615 : 7 ) “stituﬂt‘ie_ii ,"oiiay"mér'urts 24.00_0,000.(10 4.63% _ 23,972,259.87 24,045,249.00
‘ ] A ‘ ‘123Iniréstrrién(§ opayrﬁent's - 100.00 517,816,102.11 518;389,414.7;5

Portfolic CP12
' AP

AG (PRF_AG}7.2.0
Report Ver, 7.3.3a
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City of Oakland Operating Fund’
Portfolio Managemerit |
Portfoiio Sumimary -

May 31, 2012

Market

.Days to

City of Oakland

239

" Par , Book %of - - ays | . . M

__lnvestrnents B ) Vatue = . - . Valué P 'value  Portfolio . Term - Matunty _360_.Equi_v.‘_ 365_Equ|v.~
Féderal Agency lssues Coupon 107,360,000.00° * - 107,804,743.32 107 32500586 . 21.14 1202 - - - BB9 1115 ° © 1130
Féderal Agency Issues  Discount © 233,590,000.00 233516 644.55 " 233,461,049.38 4597 173 103 0.112. 0.114
Money Market - 88,110,000.00 8811000000 88,110,000.00 17.35 1 1 0.154 0.156
Local Agéncy Investmerit Funds 49,573,926.59 4957392659, . 49,573,926.59 " 976 1 RE 0.358 ° 0.363
Ceitficates of Deposit - 99,000.00 §9,000.00 99,000.00 0.02 386 20 0.550 0.558
Negotiable CD's 18,000,000.00 17.991,738.00 18,000,000.00 3.54 241 135 0.517 " 0.524
Commercial Paper : Discount 10,000,000.00. 9,984,875.00 i 6,984,875,00 197 181 i46 .- " 0.305 0.309
Cal State RANs . 1,250,000.00 ~ 1.251,364.66 . 1251,36466 . 025 ‘278 . 2% 039 ~ 0.401

o 507,982,926.59 508,332,292.12 507,805,221:49  100.00% 347 239 . 0:374" 0.379
Ihve stmehts . . : : ‘ T
Cash and Accrued Interest
Accrued Interest at Purchase " 903.55 903.55
Subtotat o _ - 903.55° . 903.55 o
Total Cash and Investments 507,982,926,59 508,333,195.67 507,806,125.04 347 0.374- 0.379

Total Edrnings

May 31 Month Ending

Fiscal Year To Date

Current Year
Average Ddily Balance
Effective Rate of Return

166,810.47
516,750,122.49
0.38%

1,773,637.96
404,202,113.94
0,48%

Katano Kasaine, Treasury Manager

Reporting period 05/01/2012-05/31/2012

Data Updated: SET_PORT: 07/3172012 13:15

Run bate: 07/31/2012 - 13:15

Portfolio CP12
AP

PM (PRF_PM1)7.30

Report Ver. 7.3.33



City of Qikland Operating Find -
Portfoiio Management

: _ Page 1
Portfolio Details = Investments
May 31, 2012.
. g Average Purchase ' ) N ~ _Stated ) YTM Daysto Maturity
_euswe, ... ... [Iovestment# | Issuer _ .. .. . Balance . _  Date ..., ParValue., .  MarketValue = BookVajue Rate = S&P 360 Maturity . Date
Fedéral Agency ls5ues - Coupon '
31331KMF4 51788 FEDERAL FARM CREDIT BANK 06/06/2011 _ 3,000,000.00 - 3.000,324.00 " 300000000 1.180 AAA  1.164 735 06/06/2014
31331 KRV4 51812 FEDERAL FARM CREDIT BANK 07/18/20114 3,000,000.00 3,001,848.00 3.00000000  1.050 AAA 1036 777 071812014
31331KUY2 51817 - FEDERAL FARM CREDIT BANK . 081712011 . 3,000,000.00 3,003,98400 - 3,000,000.00  1.000 AAA 0886 1,172 08/17/2015
31331K300 51983 FEDERAL FARM CREDIT BANK 1211972011 - 3,000,000.00 2,999,718.00 - 3,000,000.00  0.470 AA D464 566 12/19/2013
31331K4D39 51877 FEDERAL FARM CREDIT BANK . 122712011 3,000,000.00 . 3,001,665.00 3,000,000.00. . 0.470 AA 0464 574 1272712013
31331K6Q8 51878 FEDERAL FARM CREDIT BANK 01172012 3,000,000.00 . 3.000,132.00 . 3,00000000 0.740 AA D729 1,050 04M17/2015
3{331K6R6 51880 FEDERAL FARM CREDIT BANK 01/17/2012 3,000,000.00 . ~3,000,156.00 ) 3,000,000.00  0.820 AA 0809 1,141 071772015
3133EAJWA 51930 FEDERAL FARM CREDIT BANK 041022012 2,860,000.00° 286546832 - 2,860,000.00  0.740 .AA D730 1,035 04/0212015
3133EAMJ4 51937 FEDERAL FARM CREDIT BANK - 04/23/2012 3,000,000.00 2,994,804.00 .. 3,000,000.00  ©0.340 AA 0335 691 0472372014
3133EAPAD 51985 . FEDERAL FARM CREDIT BANK - 050772012 3,000,000.00 2,996,652.00 - 300000000 D600  AA 0582 1,070 05/07/2015
3133XBT39 51340 FEDERAL HOME LOAN BANK 06/3012008 300000000 3,002,463.00 300020020 4375  AAA 4017 7 06/08/2012 .
313372RK3 51718 FEDERAL HOME LOAN BANK oot 3,000,000.00 3,018,999.00 . 2869509.26 1.000  AAA 1006 289 03/27/2013
313374E63 51808 FEDERAL HOME LOAN BANK . _ 071112011 3,000,000.00 3,001,158.00 3,000000.00 1.050 AAA 1036 749 06/20/2014
3133762C8 51834 FEDERAL HOME LOAN BANK ‘ 101472011 3,000,000.00 3,003,361.00. 299532142 0375 AAA  D.473 544 1112772003
313376HQ1 51857 FEDERAL HOME LOAN BANK - 121162011 " 3,000,000.00 3,000,519.00 * - 3,00025257 0210 AA 0191 192. 121100012
313378KU4 51910 FED'E'F;AL HOME LOAN BANK T 03M12/3012 3,000,000.00 '3,002,040.00 3,000,000.00  0.500 AA  0.493 833 09/12/2014
313378536 51936 FEDERAL HOME LOAN BANK - DaNMDr012. 3,000,000.00 " 3,002,259.00 _ 300000000  1.000 AA 0986 1774 04/1072017
3134G2RX2 51816 FEDERAL HOME LOAN MTG CORP 08/16/2011 3,000.000.00 - 3.003,267.00 301688329  1.200 AAA 0821 784 07252014
3137EACY3 51833 FEDERAL HOME LOAN MTG CORP 10/06/2011 . 3,000,000.00 3017,253.00 . 299919231 075D AA D751 907 11/25/2014
3136F9CB7 51236 FEDERAL NATIONAL MORTGAGE . 03r11/2008 -3,000,000.00 3,087,351.00 3,000,000.00 4000  AAA 3945 283 03/11/2013
31398AXJ6 51430 FEDERAL NATIONAL MORTGAGE 05/15/2009 4,500,000.00 © 4,687,974.00 4,497 44800 25000 AAA 2496 713 05152014
31398A250 51624 FEDERAL NATIONAL MORTGAGE 08/06/2010 3,000,000.00 3027,399.00 ° 2997.801.24  1.000 AAA  1.039 479 09/23/2013
3136FPS40 51707 FEDERAL NATIONAL MORTGAGE 12/29/2010 3,000,000.00 3,003,648.00 300000000 2200  AAA 2170 1,306 12/29/2015
3135GOBR3 51790 FEDERAL NATIONAL MORTGAGE 06/17/2011 3,000,000.00 3.008,217.00 299717254 - 0.500  AAA  D.572 434 0BO9/2013
3136FRQJS 51791 FEDERAL NATIONAL MORTGAGE 08/20/2011 3,000,000.00 3,001,347.00 3,000,00000  1.170 AAA 1154 749 06/20/2014
3136FRXL2 51798 FEDERAL NATIONAL MORTGAGE 06/29/2011 3,000,000.00 3,002,244.00 2999435143  1.250 AAA 1238 1,026 03/24/2015
3135GDBYS 51813 FEDERAL NATIONAL MORTGAGE 071812014 3,000,000.00 3,030,543 00 2.996109.11  0.875 AAA 0821 818 08/28/2014
_3136FRC30 51815 " FEDERAL NATIONAL MORTGAGE 0712712011 3,000,000.00 3,002,651.00 299626000 1000  AAA 2109 1517 O7/27/2016
3136FR6Na 51832 FEDERAL NATIONAL MORTGAGE 09/30/2011 3,000,000,00 3,001,320.00 3,000,000.00  0.810 AA 0799 1,032 03/30/2015
31398A4TH 51851 FEDERAL NATIONAL MORTGAGE 121512011 - 2,000,000.00 _ 2,002,694.00 200270565 0500  AAA 0170 151 10/30/2012
3135GOHP1 51908 FEDERAL NATIONAL MORTGAGE - 0311272012 . 3,000,000,00 3,002,139.00 3,00000000° 0625 . AA 0616 1,001 02/27/2015
3135GOLN1 51968 FEDERAL NATIONAL MORTGAGE 051212012 5,000,000.00 4,987,965.00 .4,983.696.74  0.500 AA 0599 1,126 O7/022015
3136GOHCS 51967 FEDERAL NATIONAL MORTGAGE 05/24/2012 3,000,000,00 3,001,668.00 3,000,000.00  0.750 AA 0740 1818 D5/24/2017
3134G2PM8 51799 FEDERAL HOME LOAN MTG 06/28/2011 3.000,000.00 3,001,878.00 300000000 1250 . AAA 1333 941 12292014
3137EADF3 51916 FREDDIE MAC : 03/26/2012 - 3000,000.00 3,039,405.00 . 2,933,008.40 1250 AA 1350 1,817 05M7/2017
. : ] o R Portfolio CP12
Data Updated: SET.PORT: 07/31/2012 13:15 ) ) AP
Rur Date: 07/3172012 - 1315 . o e - - P P, S ' ' h '. " biv (PRF_PM2)7.3.0

Reper Ver. 7.3.3a



Gty of Oaldand Operating Fund

~ Portfolio Manageéniént
Portfolio Details - Investinents

Avérafje  Purchage

May 31, 2012

Paye 2

.

Data Updated: SET_PORT: 07/31/2012 13:15

Ruh Date: 07/31/2012 - 13115

) _ : o Stated YTM Daysto Maturity
LCUSIP e, o tnvestment# | __,=____lssue'r mnu. . Balance., . Date, . ... Parvajue . . _..MarketValue .. .Book Value . Rate . _ S&P_  _ 380 Maturity _ _ Date
Subtotal and Averatje 104,300,42032 107,360,000.00 _107,804,743.32 107,325,005.86 115 geg

Fedérai Agency IsSués : Discount , _ ’
313384M63 51845° Fedéral Home Loan Discount 1211412011 3,000.000.00 +2,998,491.00 2997.860.00 0080 . AAA 0081 151 .10/30/2012
313384M63 51858 Federal Home Loan Discount 12/16/2011 3,000,000.00 2.998.491.00 2,998405.00 0.060 ' .AAA  0.061 151 10/30/2012
313384XP8 51861 Federal Horrie Loan Discount 12116/2011. - 3,000.000,00 3,000,000.00 2,999300.00  0.050 “AA 0.050 0 06/01/2012
313384205 51899 Federal Home Loan Discount 02/24/2012: 3,000.000.00 2,999,838.00 2.998.897.50  0.090 AA  0.090 49 07/20/2012
313384042 51807 Federal Home Loan Discount 02/27/2012 5.000,000.00 4.997.820.00 © 499633333 0120 - AA 0122 125 10/04/2012
3{3384E62 51918 Federal Horme Loan Discount 03/26/2012 3,000,000.00 .2.999,208.00 2.998.380.00  0.120 . AA 0120 95 08/04/2012 .
313384M89 51921 Federal Home Loan Discount 0312712012 . 3,000.000.00 ** ' 2,998.344.00 2,997,444.99 ' 0.140 CAA 0143 153 11/04/2012
313384H28 51624 Feileral Home Loan Discourit 0372712012 3,600,000.00 ©2.999,043.00 2,998,190.00 © 0120 ° AA 0120 115 09/724/2012
313384M22 51927 Federal Hoing Loan Discount 0312712012, 3.000,000.00 '2,998,530.00 - 2,997,870.00 04120 AA 0422 . 147 10/26/2012

313384M89 51629 - Federal Horné Loan Discount 03/28/2012 5,000,000.00 4,967,240.00 490591250 - 0.135 AA 0138 153 11/01/2012

413384R84 51831 . Federal Home Loan Discount 04/04/2012 3.000.000.00° 2.997,843.00 2,897,165.00  0.140 AA 6442 185 12032012

313384526 51932 Federal Horfie Loan Discount 04/04/2012 3,000,000.00 2,897,819.00 2.997,141.67  0.140° AA 0.142 187 1210512012
3133484575 51935 Federal Home Loan Discournt 04/05/2012 © 3,000,000.00 2607 76200 299709500  0.140. AA 0142 192 12/10/2012
313384M863 51938 Federal Home Loan Discount 04/25/2012 3,000,000.00 -2,998,491.00 2.998,118.89 0120  AAA 0122 151 1043012012
313384X53 51939 Federal Home Loan Discount 04/25/2012 3,000,000.00 '2,609,994 00 268979999  0.060 AA  0.060 3 06/04/2012
313384YG3 51641 Federa! Home Loan Discount 04/26/2012 3,000,000.00 2,999,973.00 2,999,685.00  0.070. AA  0.070 17 06/18/2012

_ 313384F87 51942 Federal Home Loan Discount | 04125/2012 5,000,000.00 * 4,998,540.00 499783056  0.110 AA 0110 105 091472012
313384526 51943 Federal Home Loan Discount 04/25/2012 5,000,000.00 4.996,365.00 4.985644.44  0.140 AA 0142 187 12/05/2012
313384M53 51944 Federal Home Loan Discount 04/26/2012 5,000,000.00 4,097.485 00 499688333  0.120 AAA 0122 151 104302012
313384M89 51645 Federal Home Loan Discount B4/26/2012 3,000,000.00 2,998,344 00 2,087,952.50  0.130 AR 0.132 153 11/01/2012
313384R27 51946 Federal Home Loan Discount 04726/2012 . .3.000,000.00 2,068,062.00 296767083 0130  AA 0132 179 1172772012
313384N54 51947 Federal Home Léan Discount 04/26/2012 . ~ 3,000,000.00 2.998,280.00 299780833  0.130 AA 0132 158 11/06/2012
313384172 51948 Federal Home Loan Discount 04/26/2012 3,000,000.00 2,998,560.00 2.998200.00  0.120 AA . 0120 144 10/23/2012

313384P45 51949 Federal Home Loan Discount 04/26/2012 3,000,000.00 2,998,215.00 299782250  0.130 AA 0132 165 11/13/2012
313384P60 51950 Federal Home Loan Discount 0472612012 3,000,000.00 2.698,191.00 2867.800.83  0.130 AA 0132 187 1171572012
313384M22 51953 Federal Home Loan Discount - 0412712012, 3,000,000.00 3,998,530.00 299826583 0115 _ AA 0115 147 10262012
313384Mm22 51955 Federal Home Loan Discount 04/2712012 3,000,000.00 2,998,530.00 2.998.180.00  0.120 AA 0120 147 104282012
313384M71 51956 Federal Horme Loan Discount 04/27/2012 3,000,000.00 2,968,482.00 299828583  0.110 AA 0112 152 10/31/2012

3133542V4 51857 Federal Home Loan Discount 047272012 3,000.000.00 2,999,820.00 2.099,268.33  0.100 AA ' 0.100 54 07/25/2012

314384ZX0 51958 Federal Home Loan Discount 04/2712012 3,000,000.00 2,999.814.00 299924166  0.100 AA  0.100 56 07/27/2012
313361ZX0 51959 Federal Home Loan Discount 04/27/2012 3.000,000.00 2,999.814.00 299916582  0.110 AA 0110 56 07/27/2012
313384Y0Q6 51960 Federal Home Loan Discount 04/27/2012 3,190,000.00 3,189,955 34 3,18057467  0.080 AA  0.080 25 06/26/2012
313384Y1L7 51961 Federal Home L6an Discount 0472712012 - 3,000.000.00 - 2,999,964.00 2,09962667  0.080 AA- 0.080 21 06/22/2012
313384M63 51963 Federal Home Loan Discouft 04/27/2012 - 3.000,000.00 - 2,998,491.00 299829500 0.110  AAA 0112 151 1osordiz

Portfolio CP12

AP

PM (PRF_PM2)7.3.0



City of Oakland Operating Fund

Data Updated: SET_PORT: 07/31/2012 13:15

Run Date: 07/3172012 - 13:15

~
Portfolio Management Page 3
Portfolio Details - Investments
May 31; 2012
. o : ) Purctidse . o ) _ Stated . YTM Daysto Maturity
.cusie . ... . . lnvestment# _. Issuer, Date .~ . ParValue . Market Value . Book Value Rate S&P 360 Maturity  Date
Fedetrdl Agency Issués - Discourit A ' _
313384P45 51964 Federal Home Loan Discount 04127/2012 - 3.000,000.00 2,998,215.00 299775000  0.135 AA 04137 165 11/13f2012
313384D89 51968 Federal Home Loan Discount 0513112012 3,000,000.00 - 2.999.481.00 2999.250.00 0100  AAA 0100 89 08/29/2012
313384R84 51969 Federal Home Loan Discount 05/31/2012 3,000,006.00 2,997,843.00 299814000  0.120 AA 0122 185 12/03/2012.
313308%P3 51841 FREDDIE DISCOUNT 1142272011 3,000,000.00 3,000,000.00 2.996,680.00  0.070 AAA 0071 0 08/01/2012
313306028 51856 FREDDIE DISCOUNT. 1211512011 3,000,000.00 2,899 517.00 299832000  0.080 AA  0.081 83 08/23/2012
313306YL1 51888 FREDDIE DISCOUNT 02/23/2012 3.,600,000.00 2,999 964.00 2.999,100.00  0.090 AA  0.090 21 0B/22/2012
313396Y r4 51880 FREDDIE DISCOUNT 02/23/2012 3,000,000.00 2,999,952.00 29909,047 50  0.090 AA  0.090 28 06/29/2012
313386YP2 51891 FREDDIE DISCOUNT 02/23/2012 3,000,000.00 . 2.999,961.00 2999,077.50  0.080 AA 0080 24 - 06/25/2012
3133962A4 51892 FREDDIE DISCOUNT 0212372012, 3,000,000.00 2,999,882.81 2,990,883.33 0.100 AA  0.100 35 07/06/2012
31339676 51893 FREDDIE DISCOUNT 0242372012 3,000,000.00 2,999,967.00 299911500  0.09 AA  0.090 19 08/20/2012
3133967 W6 51895 FREDDIE DISCOUNT 0212342012 3,000,000.00 2,999,817.00 299871600 0,100 AA 0100 . 55 07/26/2012
31339BA60 51898 FREDDIE DISCOUNT 02/24/2012 5,000,000.00 4,999,380.00 4997,316.67  0.120 AA 0120 63 08/03/2012
313396F 57 51900 FREDDIE DISCOUNT 027242012 5,000,000,00 4,995,585.00 4,996,388.89  0.130° AA 0432 102 09/11/2012
313396YJ6 51904 FREDDIE DISCOUNT 02/27/2012 ~3,600,000.00 2,999,967.00 299904989  0.100 AA 0100 19 06/20/2012
313396F81 51905 FREDDIE DISCOUNT 02/27/2012 5,000,000.00 4,998,540.00 4996,388.89 0,130 AA - 0132 105 09/14/2012
313396828 51906 FREDDIE DISCOUNT 02/27/3012 5,000,000,00 - 4,999 350.00 499730000  0.120 T AA 0.120 67 08/07/2012
- 3133960867 51912 FREDDIE DISCOUNT 03/23/2012 2,400,000.00 2,399,594.40 239874240  0.120 AA 0.120 87 08/27/2012
313396ZV8 51815 FREDDIE DISCOUNT 03/26/2012 3,000,000.00 2,999,820.00 299899187  0.100 AA 0100 54 07/25/2012
313396885 51919 FREDD'E DISCOUNT 03/26/2012 3.000,000.00 2.999,574.00 2,098,483.33 0130 AA 0130 73 08/13/2012
31339692 51920 FREDDIE DISCOUNT 03/26/2012 3,000,000.00 2,999 523.00 299863417  0.110 AA  0.110 82 0812212012
313396K28 51922 FREDDIE DISCOUNT 632712012 3,000,000.00 2,998,692.00 2997,865.83 0,130 AAA  0.133 131 10/10/2012
313396K36 51923 FREDDIE DISCOUNT 03/27/2012 3,000,000.00 2,998,680.00 2.997.855.00  0.130 AA 0133 132 1071172012
313306K44 . 51825 FREDDIE DISCOUNT 03/2712012 " 3,000,000.00 ~ 2,998,671.00 2,967,84417 . 0130 AA 0133 133 10/12/2012
313396K36 51926 FREGDIE DISCOUNT 03/27/2012 5,000,000.00 _ 4,897,800.00 4,996,150.00  0.140 AA 0143 132 10/112012
313396F 56 51933 FREDDIE DISCOUNT 04/04/2012 3,060,000.00 2,999,151.00 © 299738667  0.140 AA - 0142 186 11/14/2012
313396C27 51940 FREDDIE DISCOUNT 04/25/2012 5,000,000.00 4,999,270.00 499875555  0.080 - AA 0080 75 081152012
313396YHG 51962 FREDDIE DISCOUNT 04/27/2012 3,000,000.00 2,899,970.00 299964667 0,080 AA  0.080 18 0BM9/2012
313396C76 51970 FREDDIE QISCOUNT 05/31/2012 3,000,000.00 2,999,532.00 299932500  0.100 AA 0100 80 08/20/2012
3135887F5 51852 - Fanni¢ Mae Discount 12/15/2011 3,000.000.00 2,999,888.00 299895500 0060 AAA 0.081 40 071if2012
31 é.’fié&l(?g 51 896 Fanhi¢ Mag Discount 022412012 3,000,000.00 2.898,641.00 290766000  0.120 AA 0422 136 10/15/2012
313588H90 51897 Farinie Mag Discount 02/24/2012 5,000,000.00 4,997 970.00 499572222 ' 0.140 AA 0142 122 1D/01/2012
313588K79 51903 Fannie Mae Discount 02/27/2012 3,000,000.00 2,998,641.00 2,007.69000  0.120 AA 0122 136 10/15/2012
313568G33 51971 Fanrie Mae Discount 051312012 3,000,000.00 2,999,100.00 299009166 0,100 AA 0100 108 00/17/2012
313396G49 51844 FEDERAL HOME LOAN MTG 12/14/2011 3,000,000.00 2,999,091.00 2,997675.00 0100 AAA  0.102 109 09/18/2012
313396XS7 51887 FREDDIE MAC 02/23/2012 3,000,000.00 2,999,994 .00 2,099277.50  0.085 AA 0085 3 0B/04/2012 -

Portfolio CP12
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City of Oakiand Operating Fiind
Portfolio Management

Poitfolio Details : Investments

May 31, 2012

Page 4

o ~ : . Awverage  Purchase - . Stated ©  YTM Dayito Matuilty
LCUSIP ., . . . _. Investment# , _  -Issuer_ _ _ . ..Balance .. . _ Date _ _ . _ ParValue . .Market Value Book Value | Rate_ _ S&P 360 Maturity _ Date
Fedéral Agency Issues - Discount
313396P64 51934 FREDDIE MAC L. 04/05/2012 .3,000,000.00 2,998,191.00 2,997,386.67 0140 AA 0142 187 11/15/2012
Stibtotal arid Average 236,668,749.38 ' 233,590,000.00 - 233,516,644.55 233,461,049.38 0.112 03
Money Market A )
SYs80883 50863 Invesco 50,110,000.00 50,110,000.00 50,110,000.00  0.160 0.158 1
SY551499 51499 JP Morgan & Co. o 38,000,000.00 38,000,000.00 38,000,000.00 ° 0150 0148 . 1
Subtotal and Average 96,980,967.74 88,110,000.00 88,110,000.00 £8,110,000.00 0.f54 1
Local Agericy Invéstment Funds '
SYS43 43 Local Agericy Invéstment Fund . 49,573,926.59 48,573,926 59 4957392659  0.363 0.358 1
Subtotal ahd Average 49,573,926.59 49,573,826.50 49,573,926.59 49,573,926.59 ' 0.358 1
Certificates of Deposit
220300901642 51807 METROPOLITAN BANK ) 0612172011 9900000 , -99,000.00 99.000.00  0.550 0.550 20 06/21/2012
‘ Subtotal arid Average 99,000.00 99,000.00 _ 99,000.00 99,00000 0.550 20
Mégotiable CD's ) o
90537TMXN1 51846 ) UNION BANK GF CALIF 121472011 *3,000,000.00 2,999,139.00 '3,00000000 0570 A1 . 0570 167 117152012
90527MXM3 51847 UNION BANK OF CALIF 121142011 ,3,000,000,00 3,000,024.00 3.000,00000 0450 A1 0450 0 0610172012
80527MB47 51901 ° * UNION BANK OF CALIF - 02/24/2012 3,000,000.00 2,998,482.00 3,000000.00 - 0530 - A 0530 150 10/29/2012
90527MB39 51902 . UNION BANK OF CALIF 0212472012 3,000,000.00 2,998,620.00 - .3,000.000.00 ~ 0.530 A1 0530 136 101572012
90527MF84 51928 UNION BANK OF CALIF 03/28/2012 3,000,000.00 * 2,997,336.00 3,000,000.00  0.520 A 0520 187 12/05/2012
90527MK4T 51951 UNION BANK OF CALIF 04/26/2012 13,000,000.00 - 2,998,137.00 .3,000000.00  0.500 A4 0500 171 117192012
7 Subtotal and Average 18,000,000.00 18,000,000.00 17,991,738.00 - 18,000,000.00 ' 0.517 135
Coirimercial Paper = Diséount ] ’
4662J0KR2 51952 JP Moigan & Co. 04/26/2012 5,000,000.00 4,992 416,67 4,992,416.67  0.300 A1 0305 148 10/25/2012
4B82JOKRZ 51954 JP Morgan & Co. . 04/27/2012 5,000,000.00 4,992,458 33 499245833 0300 A1 _ 0305 146 10/25/2012
Subtotal and Averige 9,984,875.00 10,000,000.00 * 9,984,675.00 9,984,875.00 0305 146
Cal State RANSs
SYS51822 51822 State of California o 097222011 1,250,000.00 1,251,364.66 1,25136466  2.000 0.396 25 06/26/2012
Subtotal and Average 1,252,183.45 1,250,000.00 1,251,364.66 1,251,364.86 . 0.396 25
. . . . . . Portfolic CP12
Data Updated: SET. PORT: 07/31/2012 13:15 AP

Run Date: 071312012 - 1315

PM (PRF_PM2)7.3.0



_ City of Oakland Operating Fund
_ Portfolio Managément
Portfolio Details - investments

i’agé 5

May 31,2012
- . : Average  Purchasé Stated - | YTM Days to
cusiP . . . Investment # _Issuer _ Balance Date . Par Value. . Market Vaiue Book Vajue  Rate S&P . 350 Malurlly
516,750,122.49 507,982,826.59 ‘ 508,332,292.12 . 507,805,221.49 0.274 229

Total and Averade

Data Updatéd: SET_PORT: 07/31/2012 13:15
Ruf Daté: 07/31/2012 - 13:15

Portfolio CP12
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. City of Oakland Operating Fund

. Average

Portfolio Management
Portfoilo Detaiis - Cash
~May 31, 2012

Purchase .

Stated

Page 6

¥YTM Daysto

LCUSIP . .. .. . Investment#. ~ lssver . .. . Balance. .. . Date ., . __. . ParValue ... .. MarketValué . ..BookValus. Rate . - S&P_ _ 360 Maturity N
Average Balance 0.00  Accrued Interést at Puchase 90355 903.55 0

total Cash and Investments 516,750,122.49

Data Updated: SET_PORT: 07/31/2012 13:15
Ruri Date: 07/31/2012 - 13:15

507,982,926.59

508,333,195.67

507,806,125.04

0.374 239

Portfolio CP12
_ AP
PM {PRF_PM2)7.30



- Aging Report
. By Matirity Date "
. As of June 1,2012

Agmg report Operatlng Fund :

7 Waturty  Percént

" Curreit

¢

ity of Oakland .

Current

S A U S S S A PV N SNV e e , Par_\l'alue of Portiolio Book Value | | . . Market Value "
Aging Iritervali. 0 days 1(0510112671'2&: 06/01/2012 lj'_ ‘ éMagunﬂeg_' "ldpayinéh\g " 145,683,926.59 -‘.{'zs.a_é;v.‘ ' ' 146,682,106:59 146,683,950.59
 Aging Interval: 1:30 days 'g 06/02/2012 . -01"410_1!20.12 ) '_-i4Ma;Liﬁ.ue§_" E ‘olPay‘m.eth‘:‘; - ‘ . 31,539,000._.60 ' A7.3sf‘/. ' 3%,533,555.35 - 5?,“542,43@.00 :
Agihg!ﬁtéfval:: ‘51-. 20 days { 07/02/2012 = 08/30/2012 ) w1_7'~i_atur|ti‘es - OPayments - 56,400,060.0@ ' -'11.10*?‘/‘f N | 55,313,236.45 §6,393,905.21
Aging Inté’r\ial:‘ _'9_1 = 180 days (103;31120'1‘2 - 11‘128!'2012 ) ‘4:2'Malturitla" d‘P:_aymem; 145.oo_o,doo.oo 28.54% _144.964.621._90 _1«,9&?,563.00
Aging Interval: . 131:: 360 days ('1ilzs'f2012 L 0512712013 ) 9Matulritiles_‘ ) ‘.oi"ayn'ieni's 29,000,000.00 67i%, 28,984,957.94 - zs,os1,sar‘.o‘d
Aging Interval: 361 Liosp diys  (05/28/2013 - 051712015 ) Z2Maturities OPayinents 67,360,000.00 13.26% sfl,éés,asa.ml 67,660,771.32
Aging Intérval: 1081 days and after _(05119712615 - ) - g‘matu_rmgs opaymgnts 26,000,000.00 5.12% 25,962,965.14 26,041,746.00

u - ] - Tdfal for  |l8Investrerits  OPayments - - 1oo.oo- 501,365,221.49 508,332,282.12

Data Updated: SET_AGE: 07/31/2012 13:21 -
Run Date: 5703113013 2 13:21

Portfolio CP12
AP

AG (PRE_AG) 72D

Report Ver, 7.3.3a



ﬂ_‘",_HH,-_

. o City of Oakland
8ym Pro City of Oakland Opeérating Furid
-Portfolio M'an'agenient
Portfolio Summary.
' - June 30, 2012
. Par Mahxet Book . %of o Days to _YTM , Y™
Jnvestmerlts ‘ Vaive _ . valiio . Valué  Portfolio “Term Maturity 360 Equiv. 365 Eqtitv.
Federal Agency Issues - Coupon 103,360,000.00 103,769.651.54 103,321,918.87 - 2078 1,030 772 0.841 0.853
Federal Agency lssuss - Discount 231,400,000,00 © 231,312,044 50 231,237 563.89 46551 189 117 0.126 0.128
Mongy Market 85,110,000.00 * 85,110,000.00 85,110,000.00 17.12 1 1 0.158 0.16D
Local Agengy Investment Funds 49573926.59 49,634,289.08 - 45,573,826,59 9.97 1 i 0.353 0,358
Negatiable CD'S : 18,000,000.00 17.990,583.00 18,000,000.00 362 259 155 0.520 0.527
Comimercial Paper - Discount 10.000.000.00 $9,991,916.70 998487500 201 181 116 0.305 0.309
L 497,443,936.59 * 497,808,584.82 497,228,284.35  100.00% 320 223 0.320° 0.325
Investrriehts ) :
Cash arid Acérued Iritérest

Accrued intérest at Puichase 8,751.61 8.751.61

Subtotal 875161 - 875161
Total Cash and Iiivestments 497,443,926.59 497,817,336.43 497,337,035.96 320 223 0.320 0.325

Total Earnings.

June 30 Month Ending

Fiscal Year To Date Fiscal Year Ending

" Cufrent Year -
Averageé Daily Balance

Effactive Rate of Return

146,200 64
. 499,896,701.83
0.36%

1,919,838.60
412,045,932.62
0.46%

1,919,838.60

Katano Kasaine, Treasury Manager

Reportinig period 06/01/2012- 06/30/2012
Data Upddted: SET_PORT: 07/31/2012 13; 15

Run bah 07131!2012 1318

Portfolio CP12

: AP

PM (PRF_PM117.3.0

' Repari Ver. 7.3.33



City of Oakland Operating Fund
Portfolio Mahagenient
Portfolio Détails = Investménts

June 30; 2012

Pagé 1

o o Average  Purchase’ o ST _  Stated . -YTM Daysto Maturity
CuUsiP, ... . ...Inveétmént# . . Issief . .- ... Balance. ., ., . Date. . . ..-Par Vajue, ..., . _MarketValue... . ... BookValue . Rate . _S3P _ 360 Matuiity, - Date
Faderal Agericy 18sués  Coupon ' : . . Co . ‘
31331kRvA4 51812 FEDERAL FARM CREDIT BANK 07M8/2011 - 3,000000.00 ., 3.000,780.00 300000000 - 1050 - AAA 1036 747 O7/i6/2014
31331KUUZ 51817 FEDERAL FARM CREDIT BANK 08/17/2011 3,000,000.00 3,002.780.00 300000000 1.000  AAA 0886 1,142 08M7/2015
31331K3D0 51883 - -'FEDERAL FARM CREDIT BANK 121192011 3,000.000.00 3,001,239.00 3.000,000.00 D.470. AA D464 536 1211972013
31331K4D9 51877 FEDERAL FARM CREDIT BANK 12/2712011 3,000,000.00 . 3.002,230.00 3,000,000.00  0.470 AA 0464 - 544 1272712013
31331K8Q8 51878 - - FEDERAL FARM CREDIT BANK 01/17/2012 3,000,000.00 3,000,084.00: 300000000 0740 - AA 0729 1,020 D4/17/2015
31331k6RE 51880 FEDERAL FARM CREDIT BANK 01/17/2012 3.000.000.00 3,000,096.00 3,000000.00  0.820 AA 0808 1111 GFM7/2015
3133EAIWE 51930 FEDERAL FARM CREDIT BANK 04/02/2012 " 2,680,000.00 2,867,404 54 2,860,000.00  D0.740 AA 0730 - 1,005 D4/02/2015
3133EAMJ4 51937 FEDERAL FARM CREDIT BANK . DA23/2012 3,000,000.00 2,998,567.00 3,000,000.00  0.340 JAA D335 661 D4/23/2014
3133EAPAC 51985 - FEDERAL FARM CREDIT BANK 05/07/2012 3,000,000.00 3,001,068.00 . 3,000,000.00  D.600 AA D592 1040 05/07/2015
3133EANDS 51972 FEDERAL FARM CREDIT BANK 06/01/2012 ~3.000,000.00 3.001,365.00 2,996,083.81  0.770- AA 0768 1,310 D2/01/2016
313372RK3 51716 FEDERAL HOME LOAN BANK . 021172011 3.000.000.00 3,016.314.00 299955900 1000  AAA 1006 269 D3/27/2013
313376208 51834 FEDERAL HOME LOAN BANK 10/14/2011 3,000,000.00 3,001,980.00 299558328  0.375 AAA 0473 514 11/27/2013
313376HQ1 51857 FEDERAL HOME LOAN BANK 12/16/2011 3,000,000.60 3,000,483.00 300022088  0.210 AA D181 182 12M0/2012
313378KU4 51910 FEDERAL HOME LOAN BANK 03/12/2012 3,000,000.00 3,001,347.00 3,000,000.00 - D0.500 AA  0.493  BD3 09/12/2014
313376536 51636 FEDERAL HOME LOAN BANK 04/10/201 2 3,000,000.00 3,000,486.00 3,000,000.00  1.000 AA  DOBB 1744 DAMO/R2017
313379WT2 51980 FEDERAL HOME LOAN BANK 0B/27/2012 3,000,000.00 2,998,470.00 4.000,000.00 0,190 AA  0.187 267 D3/25/2013
313376XG5 51986 FEDERAL HOME LOAN BANK 06/28/2012 3,000,000.00 2,998,512.00 3,000,000.00  0.200 AA 0197 303 D4/30/2013
313376XM2 51987 FEDERAL HOME LOAN BANK 05/28/2012 3,000,000.00 2,998,503.00 299884155  0.200 AA  0.243 305 05/02/2013
313378A24 51988 FEDERAL HOME LOAN BANK 06/28/2012 5,000,000.00 4,907 835.00 499999057  0.180 AA D187 229 02/15/2013
313379BY4 51992 Federal Home Loan Discount 06/28/2012. 3,000,000.00 2,096,652.00 2,998,13355  D.125 AA D197 303 04/30/2013
3134G2RX2 51816 FEDERAL HOME LOAN MTG CORP 08/16/2011 3,000,000.00 3,001,410.00 301622890  1.200 AAA  D.921 754 07/25/2014
3137EACY3 51833 FEDERAL HOME LOAN MTG CORP 10/06/2011 3,000,000.00 3,022,506.00 299921942  0.7%0 AA D751  B7T 11/25/2014
3136F9CB7 51236 FEDERAL NATIONAL MORTGAGE . D3/11/2008 3,000,000.00 3,077.475.00 3,000,000.00  4.000 AAA 3845 253 D3/11/2013
3139BAXUE 51430 FEDERAL NATIONAL MORTGAGE*  ~ 05/15/2009 4,500,000.00° 4,678,605.00 449755675 2500  AAA 2496  6B3 05M5/2014
31398A250 51624 FEDERAL NATIONAL MORTGAGE  0B/D6/201D 3,000,000.00 3,024,967 .00 2,997,940.09  1.000 AAA 1039 449 0B8/23/2013
3135G0BR3 51790 FEDERAL NATIONAL MORTGAGE 06/17/2011 3,000,000.00 3,007,149.00 2,997,370.73  0.500 AAA D572 4D4 08/09/2013
3135G0BYS 51813 FEDERAL NATIONAL MORTGAGE o7/18/2011 3,000,000.00 3,030,159.00 2,996,253.75  0.875 AAA D921 788 DB/28/2014
3136FRC50 51815 FEDERAL NATIONAL MORTGAGE 07/27/2011 - 3,000,000.00 3,001,221.00 2,996,33500  1.000 AAA 2108 1,4BT7 O7/27/2016
31398A4T6 51851 FEDERAL NATIONAL MORTGAGE 12/15/2011 2.000,000.00 2,002,292.00 2,002,160.89  0.500 AAA 0170 121 10/30/2012
3135GCOHP1 51908 FEDERAL NATIONAL MORTGAGE 03/12/2012 3,000,000.00 3,001,935.00 3,000,000.00 D625 AA DB16 071 02712015
3135GOLN1 51986 FEDERAL NATIONAL MCRTGAGE 05/21/2012 5,000,000.00 4,993 820.00 4,984,136.98  D.500 AA 0589 1096 07/02/2015
3136GOHCS 51967 FEDERAL NATIONAL MORTGAGE 05/24/2012 3,000,000.00 3,002,229.00 3,000,000.00 . 0.750 AA  D.740 1,788 05/24/2017
3137EADF3 51916 FREDDIE MAC : 03/26/2012 3,000.000.00 ~ 3,039,648.00 2,983,293.81  1.250 _ AA_ 1350 1,791 05M72017
Subtotal and Average 104,223,930.57 103,360,000,00 103,769,651,54 103,321,918.87 0.841 772

Data Updated: SET_PORT- 07/31/2012 13:15

Run Date: D7/31/2012 - 13:16
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City of Oakland Operating Fund -

Portfolio Management .

Portfolio Detaiis - Invéstmernits

Purchase

June 30, 2012

Page 2

¥TM Daysfo Maturity

) Stated

LCGUSIP . ... .dnvestmént#, Issuer . Balance . , .. Date_ _..Parvalue . __. . .. Market Vaiue. . -......Book Value !:(ta?e_ _S&P _ 360 Maturity  Date
Fedeéral Agency {ssués - Discéunt : .
313384M63 51845 Fedéral Home Loan Discount 121142011 3,000,000.00 2,999,100.00 2,997,860.00  0.060 AAA  D.021 121 1p430/2012
313384M83 51858 Federal Home Loan Discount 12/16/2011 3.000,000.00 -2,999,100.00 2,998.405.00  0.060 AAA  0.081 121 10/30/2012
3133842Q5 51899 Federal Home Loan Discount 02/2472012 3,000,000.00 2,999,955.00 2998 697.50  0.090 AA  0.090 19 07/20/2012
31338442 51907 Federal Home Léan Discount 02/27/2012 5,000,000.00 . 4,998 825.00 499633333 0,120 AA 0122 95 10/042012
31338462 51918 Federal Home Loan Discount 03/26/2012 3,000,000.00 2,999,574.00 2,998,380.00 ' 0.120 AA  0.120 65 09/04/2012
312384Mag 51921 Federal Home Loan Discount 03/27/2012 3,000,000.00 2,998,881.00 299744499 0140 AA  0.143 123 14/01/2012
313384H28 51924 Federal Home Loan Discount 03/27/2012 3,000,000.00 . 2,999.439.00 2.998,190.00  0.120 AA D120 85 09/24/2012
313384M22 51927 Federal Home Lodn Discount 03/27/2012 3,000,000.00 2,999,130.00 2,997 670,00  0.120 AA 0122, 117 10/26/2012
313364M6E9 51920 Federal Home Loan Discount 03/28/2012 '5,000,000.00 4,998,135.00 499501250 0135 AA 0135 123 11/01/2012
313384R64 51931 Federal Home Loan Discount 04/04/2012 3,000,000.00 2,999,332,00 - 2,997,18500  0.140 AA D142 155 12/03/2012
313384535 51932 Federal Home Loan Discount 04/0472012 3 ,000,000.00 2,998,311.00 299714167  0.140 AA  D.442 157 1200512012
313384575 51935 Federa) Home Loan Discount D4/05/2012 3,000,000.00 2,998,257.00 2,997,085.00  0.140 AA 0142 162 12/10/2012
313384M63 51938 Fedetal Home Loan Discount 04/2512012 3,000,000.00 2,899,100.00 299811999  0.120 AAA 0122 121 10/30/2012
313384F67 51942 Federal Home Loar Discount 0472572012 5,000,000.00 4,999 180.00 499783056  0.110 AA D110 75 00/14/2012
313384526 51943 Federal Home Loan Discount 04/25/2012 5,000,000,00 4,997 185.00 499564444 D140 AA  0.142 157 12/05/2012
3133B4M63 51944 Federal Home Loan Discount 04/26/2012 5,000,000.00 4,998 500.00 499686333 0120 AAA 0122 121 10/30/2012
3133B4MB9 51945 Federal Home Loan Discount D4/26/2012 3,000,000.00 2,998,681 .00 2,997,95250  0.130 AA  0.132 1237 11/01/2012
313364R27 519486 Federal Home Loan Discount 04/26/2012 3,000,000.00 2,998,644.00 2.997.67083  0.130 AA D132 149 11/27/2012
313384N54 51947 Federal Home Loan Biscount - 04/26/2012 3,000,000.00 $2,998.836.00 2,997.898.33  0.130 AA 0132 128 11/06/2012
313384172 51848 Federal Home Loan Discount 04/26/2012 3,000,000.00 2,999,154.00 2.995,200.00 0 120 AA 0120 114 10/23/2012
313384P45 51849 Federal Home Loan Discount D4126/2012 3,000,000.00 2,996,773.00 2.997,822.50  0.130. AA 0132 135 31/13/2012
313384P60 51950 Federal Home Loan Discount 04/26/2012 3.000.000.00 2,998 755.00 209780083 0130 AA  D.132 137 11715/2012
313384M22 51953 Féederal Home Loan Discount 04/27/2012 3,000,000.00 2,999,130.00 299825583  0.115 AA D15 117 10/26/2012
313384M22 51955 Federal Home Loan Discount 04/27/2012 3,000,000.00 2,999,130.00 2.996,180.00  ©.120 AA 0120 117 10/26/2012
313384M71 51956 Federal Home Loan Discount 04/27/2012 3,000,000.00 2,699,004.00 2,998,28583  0.110 AA D112 122 103172012
313384ZV4 51957 Federgl Home Lean Discount 04/27/2012 3,000,000.00 2,999,943,00 2.999,256,33  0.100 AA  D.100 24 07/25/2012
3133642X0 51958 Federal Home Loan Discount D4/27/2012 3,000,000.00 2,999,937.00 299924166  0.100 AA  D0.100 26 07/27/72012
31336842X0 51959 Federaf Home Loan Discaunt 04/27/2012 3,000,000.00 2,999,937.00 2.999,16582  0.110 AA 0110 26 07/27/2012
3133B4ME3 51963 Federal Home Loan Distount 04/27/2012 3,000,000.00 2,999,100.00 2,996,2905.00  0.110 AAA 0112 . 121 1043072012
3133B4P45 51964 Féderal Home Lean Discount 0412712012 3,000,000.00 2.996,773.00 2,997,750.00  D0.135 AA 0137 135 1111272012
313384089 51968 Federal Home Loan Discount 0§/31/2012 3,000,000.00 2.999,757.00 299925000 D100 AAA  0.10D 56 06/29/2012
313384R84 51869 Federal Home Loan Discount 05/31/2012 3.000,000.00 2,998,332.00 2,898,140.00  0.120 AA 0122 155 120032012
313385002 51993 Federal Home Lean Discount 06/29/2012 3,000,000.00 2,994,783.00 2,995560.00 0,160 AA 0162 331 05/28/2013
313385EV4 51994 Federal Home Loan Discount 06/29/2012 - 3,000,000.00 2,995,536.00 2,0968,237.50  0.150 AA 0152 298 04/26/2013
313396026 51856 ~ FREDDIE DISCOUNT 1211572011 3,000,000.00 2,999,784.00 2,098320,00  0.08O0 ‘AR 53 0B/23/2012

Data Updated: SET_PORT: 07/31/2012 13:15

Ruh Date: (773172012 < 13:16

0.081

Portfolio CP12
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City of Oakland Operating Fund
Poitfolio Manageméit '
Portfollo Détails : investments
June 30, 2012

Average Pufchase =~ : © Stated

Page 3

.y L o ‘ o .. - YTM Daysto Maturity
Lcusie . Investient#, . . i§sver. _  Balance ... ..Date_ . ._ .. .ParValue. .. . MarkétValue. .. .. BookValue . Rate _  S&P 360 Maturity _, Date
Fédeéral Agericy Issues : Discourit -

313396744 51892 FREDDIE DISCOUNT dzi?stzd12 3,000,000.00 2,890 641,00 ° 299888333  '0.100 AA 0100 5 07/08/2012
3133962W6 51B95 FREDDIE DISCOUNT" 02/23/2012 3,000,00000 | - 2,909,940.00 2.996,716.00  0.100 AA  0.100 25 07/26/2012
313306A60 51898 FREDDIE DISCOUNT 0272412012 5,000,000.00 4,999,760.00 499731667  0.120 AA  0.120 33 0B/03/2012
313306F57 51900 FREDDIE DISCOUNT . | 0Zr2arz012 5,000,000.00 4.699,210.00 i 499636688 0130  AA 0132 72 0811172012
313386FB1 51805 FREDDIE DISCOUNT . 02/27/2012 " 5.000,000.00 © . 4,999,180.00 4996,388.89  0.130 AA 0132 75 09/14/2012
313396826 51806 FREDDIE DISCOUNT . 02/27/2012 5,000,000.00 ° . 4,999,750.00 4997,300.00  0.120 AA 0120 37 08B/O7/2012
313396067 51912 FREDDIE DISCOUNT ) 03/23/2012 2,400,000.00 : 2,390.812.50 ' 2,398,742.40 0120 AA 0120 57 0B/27/2012
3133062v8 51915 FREDDIE DISCOUNT o 03/26/2012 3,000,000.00 - 2,999,943,00 2,998,991.67 . 0.100 AA 0100 24 077252012
313395885 51918 FREDDIE DISCOUNT 03/26/2012 .. 3,000,000.00 - 2,999,626.00 2996848333 .0.130 AA 0130 43 081312012
313396082 51920 .. FREDDIE DISCOUNT 03fz6/2012 . 3,000,000.00 : 2.999.767.00 299663417 0,110 AA 0110 52 06/22/2012
313396K28 51822 FREDDIE DISCOUNT 032712012 3.000,000.00 . 2.999,250.00 2,697,855.83 0.130 AAA 0133 101 10102012
313308K36 51923 FREDDIE DISCOUNT 0312712012 .3.000.000.00 . 2,999,244.00 2.997.855.00  0.130 AA. 0133 102 10/11/2012
313396K44 51925 FREDDIE DISCOUNT 03/27/2012 3,000,000.00 2,999,235.00 2,697.84417  0.130.  AA 0133 103 101272012
31‘I§3QSK36 51QéS FREDDIE DISCCUN'i' 03.’271'2012 . 5,000,000.00 4,998,740,00 4 .996,150,00 0.140 AA 0.143 102 101172012
313396F56 51833 FREDDIE DISCOUNT 0470412012 3,000,000.00 2,999,526.00 2.997,386.67  0.140 AA 0142 138 1171472012
313396C27 51940 FREDDIE DISCOUNT 04/25/2012 5,000,000.00 - 1 4,999,695.00 4998,755.55  0.080 AA  0.080 45 0B/15/2012
31339676 51870 FREDDIE DISCOUNT ) 053172012 3.000,000.00 2.999,796.00 - 2,999,325.00  0.100 AA  0.100 50 0B/20/2012
313397DP3 51975 FREDDIE DISCOUNT 06/27/2012 3,000,000.00 2,996,208.00 2,996,132.50 0170 AA T 0173 269 032742013
313307001 51976 FREDDIE DISCOUNT 06/27/2012 3,000,000.00 2,096,193.00 2.996,118.33  0.170 AA 0173 270 03/28/2013
313387DNB 51977 FREDDIE DISCOUNT 06/27/2012° 3,000,000.00 2,996,223.00 2.896.146.67  0.170 AA 0173 268 03/26/2013
3133670NB 51978 FREDDIE DISCOUNT 08/27/2012 3,000,000.00 2,996,223 00 2,896,14667  0.170 AA 0173  28B 03/26/2013
31339701 51679 FREDDIE DISCOUNT ' 06/2712012 3,000,000.00 2.996,193,00 299534666  0.160 AA 0163 270 03/28/2013
313397BD2 51983 FREDDIE DISCOUNT 06/28/2012 5,000,000.00 4,995,920.00 499554167  0.150 AA 0153 211 01/28/2013
313387ACS 51984 FREDDIE DISCOUNT D6/28/2012 3,000,000.00 2,997,843.00 2,997,637.50  0.150 - AA 0153 166 01/0%2013
313397DN8 51989 FREDDIE DISCOUNT 06/28/2012 3,000,000.00 2,096,223.00. 2,996,160.83 - 0.170 AA 0173 268 03/26/2013
313397AX9 51990 FREDDIE DISCOUNT 06/28/2012 5,000,000.00 499603500 499566667  0.150 AA 0153 205 017222013
3135BBZF5 . 51852 Fafnie Mae Discount 12/15/201 1 3,000,000.00 2,999,979.00 299895500  0.0BD AAA  0.061 10 07111/2012
3135B8K79 51896 Fannie Mae Discount 0272412012 3,000,000.00 2,999,214.00 2,997,660.00  0.120 AA 0122 108 10/15/2012
313588Hg9 51897 Fannie Mae Discount 02/24/2012 5,000,000.00 4,998,865.00 499572222  0.140 AA 0142 92 10/01/2012
3135B8K79 51803 Fannie Mae Discount 022712012 3,000,000.00 2,899,214.00 2,697,600.00  0.120 AA , 0.122 106 10/15/2012
313588Ga3 51971 Fannie Mae Discount : 053172012 3,000,000.00 2,999,487.00 2,999,091.88  0.100 AA 0100 78 09/117/2012
313398649 51644 FEDERAL HOME LOAN MTG 1211412011 3,000,000.00 2,908.481.00 2,097,67500  0.100 AMA 0102 79 091872012
313396Ps4 51934 FREDDIE MAC 04/05/2012 _ 3,000,000.00 2,99B,755.00 2,897.3B6.67  0.140 CAA . 0142 137 11/15/2012

Subtotal and Average 218,229,090 .47 231,400,000.00 231,312,044.50 . 231,237,563.80 0128 117

Data Updated: SET_PORT: 07/31/2012 13:15
Run Date: 07/31/2012 : 13.16

Portfolio CP12
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PM (PRF_PM2) 7.3.0



City of Oakiand Operating Fuid

Data Updated: SET_PORT: 07/31/2012 13:15
Run Gata: 07312012 - 13:16

b
Portfolio Management Page 4
Portfolio Details - Investments
June 30, 2012
. o ) Average  Purchase - _ _ Stated YTM Daysto Maturlty
cuswe, . . . _fnvestment# issuer . . Balance . . Date ... Parvalue Market Value Book Vaiue Rate , . S&P 360 Maturity Date
Money Market
$YS550863 50863 Invesco 44,110,000.00 44,110,000.00 44 110,00000° ©.160 0.158 1
5Y551499 51499 JP Morgan & Co. ] _ ~_ 41,000,000.00 ~.41,000,000.00 41,000,00000  0.160 0.158 1
, Subtotal and Average 101,276,666.67 '85,110,000.00 - 5,110,000.00 85,110,000.00 0.158 1
Local Agéncy Invéstment Funds '
SYS43 43 Local Agenicy Investment Fund 49 573,926 59 49,634 389,08 4957352669  0.358 0.353 i
Subtotal and Averagé 49,573 926.59 49,573,926.59 49,634,389.08 49,573,926.59 0.353 4
Cettificatés of Déposit |
Subtotal and Average 66,000.00
Megotiable CD's
90527MXN1 51646 UNION BANK OF CALIF 12/1412011 3,000,000,00 3,000,210,00 3000,000.00  0.570 A1 0570 137 11/15/2012
90527MB47 51901 UNION BANK OF CALIF 02/24/2012 3,000,000.00 2,999,685.00 3,000,000.00  0.530 A1 0530 120 10/29/2012
S0527MB39 51902 UNION BANK OF CALIF . 02/24/2012 | 3,000,000.00 2,999,721.00 3,000,000.00  0.530 A1 0530 106 10/i5/2012
90527MF84 51928 UNION BANK OF CALIF 03/28/2012 3,000,000.00 2,998,533.00 3,000,000.00  0.520 A1 0520 157 12/05/2012
90527TMKAT 51951 UNION BANK OF CALIF 04/26/2012 3,000,000.00 2,999,397.00 3,000,000.00  0.500 A1 0S00 141 11/19/2012
90527MS56 51982 UNION BANK OF CA ] 06/26/2012 . 3,000,000.00 2,993,037.00 3,000000.00 0470 A1 0470 269 03£27/2013
‘ Subtotal and Average 15,500,000.00 18,000,000.00 17,990,583.00 18,000,000.00 0520 {55
Commércial Papér - Discount ‘
4662J0KR2 51952 JP Moigan & Co. 04/26/2012 -5,000,000.00 4,995,958.35 499241667  0.300 A1 0305 116 10/25/2012
4662J0KR2 51954 JP Morgan a Co. ‘ . 04/27/2012 . 5,000,000.00 _4,995,958.35 4,992458.33 0,300 A1 0305 116 10/25/2012
Subtotal and Averagé 5,584,875.00 10,000,000.00 9,§91,616.70 9,984,875.00 0,305 116
Cal State RANs
Subtotal and Average 1,042,212.53
Total and Average 499,896 701.83 497 443 926,59 497 B0B,584.82 497,228,284 .35 0.320 223

Portfolio CP12

AP

PM (PRF_PM2)7.3.0



City of Oakiand Operating Fund
" Portféilo Management ‘
. Portfolio ﬁetaiié - Cash
Juné 30, 2012
Avéiage  Puchass o
. Balance. ... Date.. ......ParValue _ ... .MarketValué. .

Stated

.. _Book Valué.... . Raté .

 Sap

Page 5

YIM Ddysto
360 Maturity . .

LCUSIP,. . . . . lhvestthent# _ .. . tlesuer  _ . ..

i

Average Balancé

0.00 Accruéd Interest at Purchasé | .. 875181

8.751.61

.. Subtotal .. ... B75161

B7s16Y L

0

Ry

R T I T S v

Total Cash and Investmerits

Data Updated: SET_PORT: 07/31/2012 13:15
Run Daté: 07/31/2012 - 1316

499,896,701.83 497,443,926.59

, 497,817,336.43

497,237,035.95

0.320 223

Portfolio CP12
_ _ AP
PM (PRF_PM2) 7.3.0



HL

i‘ L ' . City of Oakland
Sym P ro : Aging report Operating Fund
IHHH—'.:‘ Aging Report
_ By Maturity Date
-AS of'JuIy 1,2012
Maturity Percent Current . Current
v e . o o Par Value of Portfolio o Book Vatue, . Market Value
Aging Intérval: 0 days {07/01/2012 < 07/01/2012 ) 3Maturities OPayménts 134,683,926.59 27.08% 134,683,926.59 . 134,744,385.08
Agingiiitérval: 1: 30 days (07/02/2012 - 07/31/2012 ) 8 Maturities 0Payrients 24,000,000.00 ©  4.82% 23,992,108.31 23,999,625.00
" Agirig Interval:  31: 90 days {08/01/2012 + 09/29/2012 ) 16 Maturities 0Payments 59,400,000.00 11.94% '58,370,072.12 58,393,538.50
Aging Interval: 91: 180days -~ (08/30/2012 < 12/28/2012 ) 42 Maturities 0Payments 141,000,000.00 28.34% 140,904,944.24 140,953,738.70
Aglrig Interval: 181 - 360 days {12/29/2012 - 06/26/2013 ) 19 Maturitiés 6Payments 63,000,000.00 12.66% 62,954,228.67 63,034,178.00
Aging Iriterval: 3611080 days  (06/27/2013  08/16/2015 ) 16 Maturities OPayrnénts 48,360,000.00 8.93% 49,360,153.82 49 641,460.54
Agirig Interval: 1081 days and after {08/17/2015 = ) 8 Maturities 0Payments 286,000,000.00 5.23% 25,962,849.60 26,041,855.00
Total for  112Investments OPayments . 100.00 497,228,284.35 487,808,584.82
. . . , Portfolic CP12
Data Updated: SET_AGE: 08/01/2012 14:23 _ AP

AG (PRF_AG) 7.2,0
Report Ver.7.3.3a

Run Date: 08/01/2012 - 14 23



SUCESSOR PORTFOLIO MGMT
'Portfoiio Managenient

City of Oaktand

Run Date: 0773172012 - 12:54

Portfolio Summary
Aptil 30, 2012
U Par Market Book % of o Days to YT YTM

mlnvestrnehts ) CVilue ] Vatue value _ Portfolio ~ Term Matirity 360 Equiv. 365 Equiv.
Federa) Agency Issues - Coupon 24,500,000.00 24.904,560.50 24,550,853.76 32.07 1,283 506 1.704 1727 .
Féderal Agency Issues - Discount 37,000.000.00 36,996,906.00 36,992.411.27 48.33 85 45 " 0082 0.083
Moriey Market 12,000,000.00 12,000,000.00 12.000,000.00 15.68 1 1 0.168 0.170
Négotidble CD's _ 3,000,000.00 . 3,000,000.00 3,000,000.00 392 258 121 0.500 0507
76,500,000.00 . 76,901,466.50 76,543,265.03  100.00% 463 189 0.632 0.641
Investments

Total Earnings April 30 Month Ending Fiscal Year To Date

Curient Year 42/984.06 562,213.11

Average Daily Balarice 84,181,131.20

Effectlve Rate of Return : : 0.62%

Katano Kasaine, Treasury Manager

Reporting period 04/01/2012-04/30/2012 Portfolio SP12
Data Updatéd: SET_SRAP: 07/31/2012 12:54 AP

PM (PRF_PM1)73.0

Report Ver. 7.3.3a



SUCESSOR PORTFOLIO MGMT

- . Portfolio Management

Page 1
- Portfolio Details - Investmeénts
' © . April 30, 2012 '
. , o o Average  Purchase o R Stated , YTM Daysto Maturity
Cuse, . . ... .. Investment# . _ Issuer_ _ . ... . . Balance , . Data_ . ... .. ... ParValue Market Value . . Book value, Rate . _S&P __ 365 Maturity _ Date
Federal Agency Issues - Coupor ’ i ’ ) ’ ’
31331KMU 50788 FEDERAL FARM CREDIT BANK 08/13/2011 3,000,000.00 © 3,002,190.00 3,000,00000  1.050 AAA  1.050 773 08/13/2014
3133%B T3¢ 50532 FEDERAL HOME LOAN BANK 06/30/2008 .3,000,000.00 3,013,017.00 3,001.056.20 4375  AAA  4.000- 38 06/08/2012
31398AXJ8 50643 FEDERAL NATIONAL MORTGAGE 05/15/2009 4,500,000.00 4.702,288.50 449733925  2.500 AAA 25317 T44 05/15/2014
31359MQva 50646 FEDERAL NATIONAL MORTGAGE 05/28/2009 3,000,000.00 3,107,877.00 306005138 4750 AMA 2150 296 0212172013
3133aA2S0 50736 FEDERAL NATIONAL MORTGAGE 08/06/2010 5,000,000.00 '5,047,970.00 499610248  1.000 AAA 1,054 510 08/23/2013
31398A5Wa 50747 FEDERAL NATIONAL MORTGAGE 1170172010 " 3,000,000.00 3,022,752 00 2,999,328.10  0.750 ASA 0764 596 12/18/2013
3135G0BR3 50789 FEDERAL NATIONAL MORTGAGE 06/17/2011 3,000,000.00 3,008,466.00 2,996,974.35 - 0.500 AAA  0.580 485 08/09/2013
Subtotal and Average 25,053,993.23 24,500,000.00 24,304,560 .50 24,550,853.76 1.727 506
Federal Agency isSues - Discount
313396D34 50806 Freddie Mac Discount 12/16/2011 3,000,000.00 2,999,232.00 299532000  0.080 AA  0.083 115 0B/24/2012
313396A29 50818 Freddie Mac Discount 0473072012 3,000,000.00 2,999,475.00 2,999.203.75  0.105 AA  0.108 80 07/30/2012
313364Y.J2 50818 Federal Home Loan Bank Discoun 04/30/2012 3,000,000.00 2,999,708.00 2,999660.01  0.080 AA  0.081 50 06/20/2012
313384XG8 50820 Féderaf Home Loan Barik Discoun 04/30/2012 3,000,000.00 2,999,918.00 2,993874.99  0.060 AA 0081 24 05/25/2012
313384YP8 50821 Federal Home Loan Bank Discoun 04/30/2012 3,000,000.00 2,999,679.00 2,899,673.33  0.070 AA 0071 55 06/25/2012
313588XE0 50809 Fannie Mae Discount 02/28/2012 5,000,000.00 4,998,880.00 4,898 81845  0.100 AA 0101 22 05/23/2012
3135982N8 50815 Fannie Mae Discount 03/26/2012 3,000,000.00 2,999,544 00 2,999,097.50  0.095 AA  0.086 78 07/16/2012
313396 X21 50808 FEDERAL HOME LOAN MTG 02/28/2012 5,000,000.00 4,999,600.00 499855556  0.100 AA 0101 41 08/11/2012
313396WYS 50814 FEDERAL HOME LOAN MTG 03/26/2012 3,000,000.00 2,999,946.00 299969667  0.070 AA 0071 16 05/17/2012
313306WJ8 50813 FREDDIE MAC 03/2372012 3,000,000.00 2,999,894,00 299979501  0.080 AA  0.081 2 05/03/2012
313396XE6 50817 FREDDIE MAC 0312712012 ~3,000,000.00 2,999,928.00 299271500  0.060 AA 0051 22 0512372012
Subtotal and Average 29,127,137.98 37,000,000.00 38,396,906.00 38,992,411.27 L0083 45
Money Market
SYS50800 50800 invesco 07/14/2011 8,500,000.00 8,500,000.00 8,500,000.00 0.170 AAA 0170 1
5YS50547 50547 JP MORGAN INST PRIME MMF . 3,500,000.00 3,500,000,00 350000000 0170 AAA 0170 1
Subtotal and Average 27,600,000.00 12,000,000.00 - 12,000,000.00 12,000,000.00 0.170 1
Lotal Agency Invéstment Furids '
Sv$520001 20001 LOCAL AGENCY INVESTMENTS 0.00 oo 0.00 0401 0.401 1
Subtotal and Average 0.00 0.00 0.00 0.00 0.000 0
Négotiable CD's
SYS50805 50805 UNION BANK OF CALIF 12/16/2011 3,000.000.00 3,000,000.00 3,000,000.00  0.500 A1 0.507 121 0813012012

Data Updated: SET_SRAP: 07/31/2012 12:54
Run Daté: 07/31/2012 - 12.54

Portfolio SP12

AP

PM (PRF_PM2}7.30

Report Ver. 7332



SUCESSOR PORTFOLIO MGMT | o
~Portfolio Managemerit . , ' Page 2
'Portfolio Detils - Investments ’ ‘

- April 30, 2012

Avéiagé,  Purchise - ' - . Stated \ YTM Days to

_CUSIP__ .. . .. .livestnient# _ lssuef _ _, . Balance . _ Daté . .. . __ ParVaiue . __MarketValue . _ . BookValue ,Rate  S&P 365 Maturity
Suhtotal and Average 3,000, DDU 00 3 DDD 000 00 3 UDD 000 DD . 3, 000 UDD DD . 0.507 121
Total and Average 54,181,131.20 ' . 76,500,000.00  76,901,466.50 76,543,265.03 0.641 189
. : o ‘ . Portfolio SP12
Data Updited: SET_SRAP: 07/31/2012 12:54 ~ : S : . AP

Run Date: 0713172012 - 12:54 ‘ S o L L . .. PM(PRFPM2)730
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City of Dakland

Run Date: 07/31/2012 < 12:56

= _-l'—Sym Pro ‘ Successor Aging Report
:rHH § e : - Aging Report

II ' " By Maturity Date

- As of May 1, 2012
Maturity . Percent . . ‘Current A Current
et o et e _ Parvalie ofPoftfolio, - . . Book Value . Market Value
Aging Intefval: . Odays . - ° (05/01/2012 - 0&/04/2012 ) "3Maturities - GPayments 12,000,000.00 16.69% 12,000;000.00 12,000,000.00
Agirig Iritefval!  1: 30ddys - (05/02/2012 : 08/31/2012 ) 5Maturities GPayments q7,00000000 @ 2222% v.16,987,901.12 16,999,667.00
Aging Iritérval: 31: 90 days ° “{06/01/2012 07/30/2012 ) 6 Maturities ' dPayiiients 20,000,000.00 26.14% 19,997,248.35 - 20,011,024.00
Aging intefval: 91: 180 days (07312012 - 10282012 ) 2Miturities  0Payments 6,000,000.00 7.84% " 5,998,320.00 5,999,232,00
Aging Interval: 181 : 360 days (10/29/2012 7' 04/26/2013 ) {Maturities ~* CPayments 3,000,000.00 3.92% .3,060,051.33 3,107,877.00
Aging Interval: 361 - 1080 days { 04/27/2013 : 04/16/2015 ) §Maturitiés GPayments 18,500,000.00 24.18% 18,489,744.18 18,783,668.50
Aging Interval: 1081 days and after {04/17/2015 ) OMaturitles CPayments 0.00 0.00% 0.00 0.00
Total for 22Investments 0 Payments 100.00 76,543,265.03 76,901,466_50
. . Partfolio 5P12
Data Updated: SET_AGE: 07/31/2012 12:56 AP

AG (PRF AG17 2 c
Report Ver. 7.3.3a



JHHL

o ' o L ! ) . City of Gakfand
Sym Pro SUCESSOR PORTFOLIO MGMT
Portfolio Management
_ Portfolio Summary
May 31, 2012
o Par Market Book  %of ‘ Days to YTM AL
investrtients ) ) o value _ N L value . Value  Portfotio _Term _ Maturity 360 Equiv. 365 Equiv.
Federal Agericy Issues - Coupon 24,500,000.00 24 863,296.00 24,544,35775 3249 1,283 475 1.704 1.727
Féderal Agéncy Issues - Discount 36,000,000.00 35,998 508,00 5,003,340.15 47.65 79 a7 0.079 0.080
Money Market 12,000,000.00 12,000,000.00 12,000,000.00 15.89 9 1 0.152 0.154
Megotiable Cb's N 2,000,000.00 '3,000,000.00 (300000000 397 258 - 90 0500 0.507
et 75,500,000,00 75,861,804.00 75,537,697.90  100.00% 465 176 0.635 0.644
tnvestniénts ) .
Total Earnings | May 31 Month Ending Fiscal Year To Date “
Currént Year 41,792.56 604,005.67
Average Daijly Balarice 77,895,362.95
Effective Rate of Return - ’ 0.63%

Katano Kasaine, Treasury Manager

Repaortitig penod 05!01!2012-05!31!2012

Data Updaled SET SRAP 07/31/2012 12:55
Run Date: 07!31.'2012 12:55 . .

Portfolio SP12
- - AP

PM {PRF_PM1) 7.3.0

Raport Ver. 7.3.38



Average

SUCESSOR PORTFOLIO MGMT

'Portfolio Manageient-

. May 31, 2012

Puichasé

Portfolio Details - Investmerits

Pagé 1

o L . . S 7  stated : YTM Paysto Maturity
CUSIP_._ .. ... . I+vestmient® ., ISSuer. . . Balance, . Date . .. ParValug .. .. Market Valué . Book Value .. Rate _S&P 365 Maturity Date
Fedéral Ageridy Issues - Cbupori ‘ . ' . _
31331KMu1 50788 FEDERAL FARM CREDIT BANK 06/13/2011 3,000,000.00 ) _.3,000,585.00 . 3.000,000.00 1050 - AAA  1.050 742 06/13/2014
3133XBT39 50532 FEDERAL HOME LOAN BANK 06/30/2008 - . 3,000,000.00 3,002,483.00 300020020 4375  AAA 4000 © 7 06/08/2012
31398AXJ8 50643 FEDERAL NATIONAL MORTGAGE 05/15/2009 4,500,000.00 © 4,687,974 .00 4,407 448.00 - 2.500 AAA 2531 . 713 05/15/2014
3i350Mave 50646 FEDERAL NATIONAL MORTGAGE - 05/28/2009 3,000,000.00 3.096,450.00 3,053839.17 4750  AAA 2150 265 02/21/2013
31398A250 50736 FEDERAL NATIONAL MORTGAGE 08/06/2010 5.000,000.00 *5,045,665.00 480633540  1.000- AAA 1054 479 00/23/2013
31398A5Ws 50747 FEDERAL NATIONAL MORTGAGE 11/01/2010 3,000,000.00 ' 3,021,942.00 299938244 0750, AAA 0784 565 12/18/2013
3135G0BR3 50789 FEDERAL NATIONAL MORTGAGE 06/17/2011 /. .300000000 3008217.00 . 299717254 0500 _AAA 0580 434 0B/09/2013
Subtotal and Average 2454738621 | 24,50000000. - 24,863,296.00 24,544,357.75 1727 475
Fédéral Agency lssues : Diséount . ‘ ' ‘
313398034 50808 Freddie Mac Discount 12/is/2011 3,000,000.00 2.989,511.00 289832000 0080  AA 0083 - B4 08/24/2012
313398A29 50818 Freddie Mac Discount . 04/30/2012 3,000,000.00 2,999,802.00 299920375 0105  AA 0.106 59 07/30/2012
313384YJ2 50819 Federal Home Loan Bank Discoun 04/30/2012 3.000,000,00 2,999.967.00 2999860.01  0.080 AA 0.081 19 06/20/2012
313384YP8 50821 Federal Home Laan Bank Discoun 04/30/2012 3,000.000.00 2,999,961.00 2,999,673.33  0.070 AA 0071 24 0B/25/2012
313384Zv4 50823 Federal Hore Loan Bank Discoun 05/30/2012 3,600,000.00 2,999,820.00 2990 626.68  0.080 AA 0081 54 07/25/2012
313384YR4 50824 Federal Home Loan Bank Discoun 05/30/2012 5,000,000,00 4,999,930.00 - 4995,766.65  0.060 AA  0.061 26 06/27/2012
313384YR4 50825 Federal Home Loan Bank Discoun 05/30/2012 3,000,000.00 2.999,858.00 289983667  0.070 AA 0071 26 06/27/2012
313588ZN8 50815 Fannie Mae Discount 03/26/2012 3,000,000.00 2,809,844,00 2,999,097.50  0.095 AA  0.096 47 07M18/2012
3135882 M0 50822 Fannie Mae Discount 05/30/2012 5,000,000.00 4,099,745.00 4999.600.00 0060 AAA 0081 48 071712012
313396XZ1 50808 FEDERAL HOME LOAN MTG 02/28/2012 5,000,000.00 4,999,970.00 499855556  0.100 AA  0.101 10 06/11/2012
 subtotal and Average 30,787,321.58 38,000,000.00 35,998,508.00 35,093,340.15 ' 0.080 37
Money Markeét ' ) ‘
SYS50800 50800 Invesco 07114/2011 4.500,000.00 4,500,000.00 4,500,000.00  0.160 AAA  0.180 1
SYS50547 50547 JP MORGAN INST PRIME MMF ~ 7,500,000.00 7,500,000.00 7,500,000.00  0.150 AAA  0.150 1
Subtotal and Average 19,580,645.16 12,000,000.00 12,000,000.06 12,000,000.00 0.154 i
Local Agency Investment Furids
SYS20001 20001 LOCAL AGENGY INVESTMENTS _ ) L X:L 0.00 0.00  0.401 _ 0.401 1
Subtotal and Average .00 0.00 0.00 0.00 0.000 0
Négotiable CD's -
SYS50805 50805 UNION BANK OF CALIF 1211612011 3,600,000.00 . 3,000,000.00 3,000,00000 0500 Al 0507 80 08/30/2012
Subtotal and Averagé 3,000,000.00 © 3,000,000.00 3,000,000.00 3,000,000.00 0.567 90
- ‘ : Portfolio SP12
Data Updated: SET_SRAP: 07/31/2012 12:55 AP

Rurt Date: 07/34/2012 - 1255

PM (PRF_P2) 7.3.0

Report Ver. 7.3.3a



-SUCESSOR PORTFOLIO MGMT ~ |
Poftfolio Management . T Pigs 2
- Portfoiio Détails - Investiments ' '
. My 31,2012

L ) ‘ o Average - Puichase . . . ) Stated YT baysto
CUsSIe ., . . Investment# .  Issuer . . Balanee,. . . . Date, " . ParValue . .., MdrketValue .. .- - BookValue = Rate ; , S&P 365 Maturity
Total and Average '77,895,362.95 o 75,500,000.00 . - 75861,804.00 - 75537,697.90 A 0.644 - 176
i Gl : , : ‘ oo Portfolio SP12
Data Updated: SET_SRAP: 07/31/2012 12:55 . o AP

Rurl Dals: 07/31/2012 - 12:88 PM (PRI_PM2) 7.3.0
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Successor Aging Report

Aging Report
By Maturity Date

As of Juie 1, 2012

Maturity

Percent

City of Oakland

Data Updated: SET_AGE: 07/31/2012 12:57

Run Daté: Q7/31/2012 - 1257

. Current ~ Current

PRI e RPN e e e ParAVarue,f_?IPprtroHom .. . Book VaryL ) Markgﬂ/iy_e;

0 days { 08/01/2012 - - 06/01/2012 ) ?Maturities_ 'OPayinents. 12,000,000.00 15.89% 12,000,000.90 12,000,000.00

g thterval: 1: 30 days { 06/02/2012 : 07/01/2012 ) 6Maturities OP'a'ymeritsl 22,000,000.00 29.14% 21,997,692.42 22,00%,249.00
Agliig Inteival: 31 - 380 days ( 071022012 - bmd;zau) & Maturitiés oBayments 20,000,000.00 26.49% is,gss,w.és 19,998,722.00
Aging Intérval: 91 : 180 days { 08/31/2012 = 11/28/2012 ) DlMa'turi-tIes. 0Payments . 0.0@ 0.00% 0.00 6.00
Agirig Iritérval: 181: 360 day$ (11/29/2012 - 05/2712013 ) 1 Maturities oPaytrienta 300000000 3.97% 3,053,839.17 3,096,450.00
Aging Inteival: 361 - 1080 days ( 05/28/2013 = 05/17/2015 ) 5 Maturities oPayments ' 18,500,000.00 24.50% 18,490,318.38 18,754,383.00
Aging lr_itervai: 1081 days aﬁd after ( 05/18/2015 ) OMgturities 0Paymerits 0.00 0.00% 0.00 0.00
- - Total -foi' 2iInvestments  OPayrhents: 100.00 ' 75,537,697.90 - 75,861,804.00

Portfolio SP12
AP

AG [PRF_AG) 7.2.0
Raport Ver. 7.3.3a
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~ City of Oakland

Katano Kasaine, Treasury Manager

Reporting period 06/01/2012-06/30/2012
Data Updated: SET_SRAP: 07/31/2012 12:56
Ruh Date: 07/31/2012 - 12:56

Sy m P I'O * $UCESSOR PORTFOLIO MGMT
Portfoiio Management
Portfolio Summary
June 30, 2012
Par Market Book  %of ,  Daysto YTM _YTM

_.lnvestments , . Value Value Value _ Portfolio Term Maturity 360 Equly. 385 Equiv.
Federal Agency Issues - CoupOn 18,500,000.00 18,831,968.00 18,538,519,53 1781 1,287 477 ‘ 1.445 1.469
Federal Agency Issues - Discbunt 68,000,000.00 67,990,380.00 67,961,764.59 65.67 93 68 0.09% 0.100
Money Market 14,000,000.00 14..00b.000.00 14.000,000.00 . - 13,52 1 1. 0.151 0.153
Negotiable CD's ~ 3,000,000.00 . ~3,000,000.00 3,000,000.00 2.90 258 60 0.500 0.507

e 103,500,000.00 103,822,368.00 '103,520,284.12  100.00% 299 132 " 0.358 0.364
Investrhents : .
Total Eamirigs Jiine 30 Month Ending Fiscal Year To Date Fiscal Year Eriding
Current Year 35,806.20 6539,811.87 639,811.87
Avérage Daily Balance 107,465,700.06
Effectivé Rate of Return ' 0.41%

Partfolio SP12
AP

PM (PRF_PM1)7.3.0

Repor Vir, 7.3.3a



SUCESSOR PORTFOLIO MGMT
Portfolio Management
Portfoho Details = Investments
June 30, 2012

Page 1

o : Avérage  Purchase - Stated .. YTM Daysto Maturity
.CuUsip e s 2 . inyestment® . ftésuer_ . ... ... Balance_.. . .Date __ . _ . Parvalue. . .. _. . MarketValue, .Bobk Value .  Rate . S&P __ 365 Maturity .. Date
Federal Agency Issues = Coupon o '
31398AXJ6 50643 FEDERAL NATIONAL MORTGAGE 051152009 4.500,000.00 4,678,605.00 449755675 2500 - AAA 2531 683 05/15/2014
31359MQVE 50646 FEDERAL NATIONAL MORTGAGE 05/28/2009 ° 3,000,000,00 3,084,765,00 3.047.626.95 4,750 AAA 2450 235 0212112013
31398A250 50736 FEDERAL NATIONAL MORTGAGE 08/06/2010 5,000,600,00 5,041,645,00 4996 569.32 1,000 AAA 1054 449 09/23/2013
31398A5W3 50747 FEDERAL NATIONAL MORTOAGE 1170112010 3.000,000.00 3,019.824.00 299939678  0.750 AAA  0.764 535 12/18/2013
3135GOBR3 56789 FEDERAL NATIONAL MORTGAGE _ | 06/17/2011 . 3,000,000,00, _3,007,149.00 2,997.370.73  0.500 AAA 0580 404 0B/09/2013
Subtotal and Average 20,441,264.60 18,500,000.00 18,831,988.00 18,538,519.53 1469 477
Féderal Agéricy |ssues - Discount ‘
313396034 50806 Freddie Mdc Discount 1218/2011 3,000,000.00 2,999,776.00 2,998,320.00  0.080 AA  0.083 54 DB242012
313308A29 50818 Freddie Mac Discount 04/30/2012 3,000,000.00 2,999,931.00 2,999,203.75  0.105 AA 0,106 29 07/30/2012
313366192 50829 Freddié Mac Discount 06/21/2012 3,000,000.00 2,999,139,00 299863500 0130 AA 0132 116 1072512012
313396H48 50830 Freddie Mac Discount 082112012 3,000,000.00 2,999.427.00 2,999.11083  0.110 AA 0112 87 0912612012
313306E74 50833 Freddie Mac Discount 06/21/2012 3,000,000.00 2,999,568.00 299936867  0.100 AA D101 66 09/05/2012
313396N66 50837 Freddié Mac Discount 06/25/2012 3.000,000,00 2.998,627.00 2,998537.50  0.130 AA 0132 129 11/07/2012
313396R39 50840 Freddie Mac Discount 06/2512012 3,000,000.00 2,998 635.00 2.998,180.00  0.140 AA  D.142 150 11/28/2012
313306L68 50843 Freddie Mac Discount 06/26/2012 3.000,000.60 2,999, 160.00 2,998.620.00  0.120 AA 0122 113 102212012
313396M59 50844 Freddie Mac Discount 06/26/2012 3,000,000,00 2,999 109.00 2,998,750.00  0.120 AA D122 120 104292012
313384ZV4 50823 Federal Home Loan Bank Discoun 05/30/2012 3,000,000,00 2,999,943.00 299962668 0080 AA  0.081 24 07/25(2012
313384D89 50826 Federal Home Loan Bank Discoun 06/21/2012 3,000,000,00 2,998,757.00 2,999.540.00  0.080 AA 0081 59 08/29/2012
313384C98 50831 Federal Home Loan Bank Discoun 0612112012 3,000,000,00 2,999,787.00 2.999,535.00  0.080 AA  0.091 52 082212012
313384B81 50832 Federat Horé Loan Bank Discoun 06/21/2012 3,000.000.00 2,999 826.00 299964666 0,080 AA  0.081 43 08/13/2012
313384G52 50834 Federal Home Loan Bank Digcoun 06/21/2012 3.000,000.00 2,999,472.00 299910000  0.120 AA 0122 80 091972012
313384D30 50835 Federal Home Loan Bank Discoun 06/22/2012 3,000,000.60 2,999,778,00 2,999.527.50  0.090 AA 0091 54 0B/24/2012
313384C98 50836 Federal Home Loan Barik Discéun 06252012 3,000,000.00 2,999.787.00 2,999,56500  0.080 AA  0.091 52 . 08/22/2012
313384D30 50839 Federal Home Loan Bank Discoun 06/25/2012 3,000,000.00 2,999,778.00 2,999.600.00 0,080 AA 0081 54 08/24/2012
313384022 50842 Federal Home Loan Bank Discoun 06/25/2012 3,000,000.00 2,999,784,00 2.999,557.50  0.080 AA 0,091 53 08/23/2012
31338dD22 50845 Federal Home Loan Bank Discoun 05/26/2012 3,000,000,00 2,999.784.00 2.999,56500  0.080 AA 0,091 53 DB/23/2012
313588ZN8 50815 Fannie Mae Discount 03/28/2012 3,000,000,00 2.999,961.00 299900750  0.095 AA. 0.0% 17 07HB/2012
313588ZM0 50822 Fannie Mae Discount 05/30/2012 5,000,060.00 © 4,999,035.00 499960000  0.060 AAA  0.061 16 07TM7/2012
313588K78 50841 Fannié Mae Discount . _ ) 06£25/2012 3,000,000,00 2,999,214.00  2,998,880.00  0.120 AA 0122 108 1071512012
Subtotal and Avérage | 42,891,102.13 as,ouo,eo'o.oo 67,990,360.00 67,981,764.59 0.100 68
Monéy Market
SYS50800 50800 Invesco 0711412011 4,500,000,00 4,500,000.00 450000000  D.160 AAA D160 1
5Y550547 50547 JP MORGAN INST PRIME MMF ' 9,500,000.00 9,500,000.00 9,500,000.00  0.150 AAA  0.150 1

Data Updated: SET_SRAP: 07/31/2012 12:56

Run Dale: 07/31/2012 - 12:56

Portfolio SP12

AP

PM {PRF_PM2}7.3.0

Report Var, 7.3.3a



_sucssso'n PORTFOLIO MGMT

- Portfoiio Managemént -
Portfollo Details = Investments
June 30 2012

Purchase

Stated

Page 2 ‘

- ) Average ’ . A . YTM Days to Maturily
_cusip__ Poer e ,_A_ln\_reslmenl# R . Issuer. Balance ., . _Date. ParValue _ . . .. Market Value Book Value . Rate .  S&P,_ 365 Maturity _ Date
_ 7 Subtotal and Average 41,133,332.33 ' 14,000,000.00 " 14,000,000.00 14,000,000.00 - 0.153 1
Local Agericy Ihveslmerlt Funds * ' o ‘ . '
SYS20001 20001 LOCAL AGENCY INVESTMENTS . 0.00 0.00 000  0.401 0.401 1
Subtotal and Average 0.00 000 000 0.00 ~ 0.000 0
Negotiablé CD's
$YS50805 50805 UNION BANK OF CALIF 12146/2011 - _3,000,000.00 3,000,000.00 300000000  0.500 A1 0.507 60 08/30/2012
Subtotal and Average 3,000,000.00 3 ,000,000. oo 3,000,000.00 3,000,000.00 0.507 60
Total and Average 107,465,700.06 103.500,000.00 103,822,388.00 103,520,284.12 0.364 132

Data Updated: SET_SRAP: 07/31/2012 12:56
Run Date: 0773112012 - 12:56

Portfolio SP12
: AP
PM (PRF_PM2}7.30



Successor Aging Report
. Aging Report -
By Maturity Date
As of July 1, 2012

City of Oakland

. Maturity Percent Current _ Current
o - - . T T Vo PN w%ﬂf@lio . . ____lEok\_ﬁ'ilue e Market Value
Aging Intéival: 0 days (07/01/2012 = 07/01/2012 ) 7 .5N‘iatuﬂt‘1és 0Payments 14,000,000.00 13.53% 1'43000,000.00 14,000,000.00
Aglrig Interval: 1 : ‘36 days ( 07102/2012 67;51:2(:1'2 ) AMaturltté_é' opay_ments _1‘«i,nnu.don.oﬂ 13.53% 13,097,527.93 13,999,770.00
Agirig Interval:  31: 90 days { 08/01/2012 - q'sa:29;2612) 13Maturities  OPayments 39,000,000.00 37.68% 38,092,434.16 38,996,526 00
Agitig Interval: 91 - 180 days (0913072012 - 12138/2012 ) 6 Maturitied ' 0Payménts 18,000,000.00 17.39% 17,991,802.50 17,934,084.00
Aging tnterval: 181 : 360 days.  {12/29/2012 - 06/26/2013 ) AMaturitiés  OPayiments 3,00000000  2.90% 3,047.626.95 3,084,765.00
Aging Iriterval: 361 - 1080 ddys { 06/27/2013 - Q6M6/3015 ) 4 Maturities OPayments 15,500,000.00 14.98% 15,490,892.58 15,747,223.00
Aging Intérval: 1081 days and aftér ( 06/17/2015 - ) GMaturities OP_éyments 0.00 0.00% 0.00 0.00

Totalfor  31Investments  OPayments 100.00 103,520,284.12

Data Updated: SET_AGE: 07/31/2012 12:57
Run Ddla 07!3112012.- 12:57

103,822,268.00

Portfolic SP12
AP

AG {PRF_AG)7 20
Repori Ver. 7.3.3a



