COUNCIL AGENDA: 8-28-12

. M ITEM: 2.14 |
SAN JOSE Memorandum

CAPITAL OF SILICON VALLEY

TO: HONORABLE MAYOR AND FROM: Dennis Hawkins, CMC
CITY COUNCIL - City Clerk
SUBJECT: SEE BELOW DATE: 8-23-12

SUBJECT: FOURTH QUARTER FINANCIAL REPORTS FOR FISCAL YEAR 2011-
2012

RECOMMENDATION

As referred by the Public Safety, Finance and Strategic Support Committee on August 16, 2012
and outlined in the attached memos previously submitted to the Public Safety, Finance and
Strategic Support Committee, accept the Fourth Quarter Financial Reports for Fiscal Year 2011 —
2012.
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SAN JOSE Memorandum

CAPITAL OF SILICON VALLEY

TO: PUBLIC SAFETY, FINANCE AND FROM: Julia H. Cooper
STRATEGIC SUPPORT COMMITTEE

SUBJECT: FOURTH QUARTER FINANCIAL  DATE: August 3, 2012

REPORTS FOR FISCAL YEAR
2011-2012

Approved /%)/ ’)KL/ILW Date é’),f,«/?’/

COUNCIL DISTRICT: City-Wide

RECOMMENDATION

Accept the Fourth Quarter Financial Reports for Fiscal Year 2011-2012,

OUTCOME

Provide the quarterly update on debt management, investment management and revenue
collection work efforts.

BACKGROUND

The attached Fourth Quarter Financial Reports for Fiscal Year 2011-2012 presents the Finance
Department’s quarterly activity for the City’s Debt Management, Investment Management, and
Revenue Collection programs. As part of the ongoing effort to streamline work efforts within
the Finance Department, these three reports are combined in one single report for submission to
the Public Safety, Finance and Strategic Support Committee (the “PSFSS Committee™) for its
review and acceptance. A brief narrative discussion is provided below for all three components
of this quarterly report.

ANALYSIS

This section of the report is divided into the following sections: Debt Management Program,
Investment Management Program, and Revenue Collection Program, including Marijuana
Business Tax.
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Marijuana Business Tax (“MBT”)

MBT Revenue Collection On February 14, 2012 the City Council directed the Finance
Department to include updated information on MBT collection and compliance activities in its
Quarterly Report to the PSFSS Committee. MBT is due on or before the last day of each
calendar month and is calculated at the rate of 7% of gross receipts from the prior calendar
month. The MBT revenue generated for the quarter ended June 30, 2012 was approximately
$1.0 million, which is based on payments received for the March, April and May 2012 MBT
reporting periods. As of June 30, 2012, the year-to-date, unaudited MBT collections for FY
2011-2012 was approximately $3 6 million, which is compused of $3.5 million in taxes, $81,000
in penalties, and $4,300 in interest.

MBT Compliance On March 1, 2011, the effective date of San José Municipal Code (“SIMC”)
Chapter 4.66, Finance staff began monitoring marijuana businesses that either possesses a City
issued “Business Tax Certificate” and/or have otherwise shown evidence of doing business
within the City. Some of these businesses have or have had multiple fixed business locations
within the City with ongoing and/or discontinued business operations. These business locations
are tracked on the basis of either “Active” or “Closed” and categorized by the following MBT
payment categories: 1. MBT Return Filed / Taxes Paid for all Months Required; 2. MBT Return
Filed / Taxes Paid Sporadically; 3. MBT Return Filed / “Zero-Dollar” Returns Filed; and 4. No
MBT Return Filed / No Taxes Paid.

Table 1 below summarizes the number of “Active” and “Closed” marijuana business locations
segregated by the MBT payment categories listed above for MBT taxes due as of June 30, 2012.
Attachments A and B list the “Active” and “Closed” marijuana business names and addresses, by
location attributed to each of these MBT payment categories, respectively.

Table 1 - Summary of MBT Payment Categories Business Locations
' | Active  Closed  Total
MBT Return Filed / Taxes Paid for all months required 64 14 78
MBT Return Filed / Taxes Paid Sporadically * 22 17 39
MBT Return Filed as “Zero-Dollar” Return 2 19 15 34
No MBT Return Filed / No Taxes Paid 4 3 7
Total Number of Businesses / Locations 109 49 158

! A business is classified as a sporadic filer if the business has remitted at least one MBT return (with or without payment) for
any MBT reporting period that the business is required to file a MBT return.

A business is classified as a “zero-dollar” filer if the business has filed a MBT return and repotted no gross receipts and no tax
due for the relevant reporting periods.

Throughout FY 2011-2012, the Administration continued to identify a number of marijuana
businesses which did not comply with MBT ordinance by failing to submit monthly MBT returns
or remit the MBT. These businesses have been advised in writing that lack of compliance will
result in the City issuing an MBT tax assessment with the imposition of penalties and interest.
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hearing has expired. For the remaining 10 businesses that were mailed MBT assessment notices,
the deadline for requesting a hearing has not expired.

EVALUATION AND FOLLOW-UP

The Finance Department prepares on a quarterly basis this report for review and approval by the
PSFSS Committee.

Staff from the Finance Department will be available to answer questions on the Fourth Quarter

Financial Reports for Fiscal Year 2011-2012 at the Public Safety, Finance and Stlateglc Support
Committee meeting on August 16, 2012,

PUBLIC OUTREACH/INTEREST

This item will be posted on the City’s website for the PSFSS Committee meeting on August 16,
2012,

[ ] Criterion 1: Requires Council action on the use of public funds equal to $1 million or
greater. (Required: Website Posting)

[] Criterion 2: Adoption of a new or revised policy that may have imblications for public
~ health, safety, quality of life, or financial/economic vitality of the City. (Required: E-
mail and Website Posting)

[ ] Criterion 3: Consideration of proposed changes to service delivery, programs, staffing
that may have impacts to community services and have been identified by staff, Council or
a Community group that requires special outreach. (Required: E-mail, Website Posting,
Community Meetings, Notice in appropriate newspapers)

COORDINATION

This memorandwn has been coordinated with the City Attorney’s Office.

CEQA

Not a project, File No.PP10-069(a), City Organizational & Administrative Activities.

/s/
ARN ANDREWS FOR JULIA H. COOPER
Acting Assistant Director for Acting Director of Finance

Attachments
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UNAUDITED - Subject to Change City Council: 09-11-12

Active Marijuana Business Locations
For MBT Taxes Due as of June 30, 2012

Business Name Business Address/ Location

- 'MBT RETURN FILED / TAXES PAID FOR ALL, MONTHS REQUIRED
‘ 3851 Charter Park Drive; Ste Q

A Better Way (Collective)

San José, CA 95136

All Bay Cooperative

351 Lincoln Avenue
San José, CA 95111

Amsterdam's Garden

2170 The Alameda
SanJosé, CA 95126

ARC Healing Center Cooperative, Inc.

885 W. Julian Street
San José, CA 95112

Better Health Group of San Jose, Inc.
dba: Revolntion Health Center

1621 Almaden Road
San Jose, CA 95125

Bigalow's Comopassinate Care Delivery Service

1346 The Alameda #143
San Jose, CA 95126

Blue Sky Care Center

3039 Monterey Road
San Jose, CA 95111

California Care Collective

551 Stockton Avenue
San José, CA 95126

Care Givers of San José

350 S. Winchester Boulevard
San Jose, CA . 95128

Celebuddy, Inc.
dba: Yerba Buena - Valley Fair

325 S. Monroe Street
San Jose, CA 95128

" |Deals For Less Collective

dba; DAL Collective

2050 Tully Road
San Jose, CA 95122

Digital Pie
dba: Holistic Pain Management Institute (HPMI)

1850 S, 10th Street #14
San José, CA 95112

Eleimmental Wellness

711 Charcot Avenue

_|San José, CA 95131

Emerald Crossings

560 E. Gish Road; Ste B
San José, CA 95112

Euphorabis
dba: Coleman Rx Club

915 Colman Avenue
San Jose, CA 95110

Executive Choice, Inc,
dba: Platinum Clouds Collective

1425 W. San Carlos Street
San Jose, CA- 95126

Garden House Remedies

156 S. Jackson Avenue
San José, CA 95116

Golden State Care Collective

623 N. Ist Street
San José, CA 95110

Greenlight Management, Inc.

1711 Hamilton Avenue; Ste B

dba: SVCare San Jose, CA 95125
Greenlight Management, Inc. 2591-1 8. Bascom Avenue
dba: SVCare San Jose, CA 95124

HS5 Distribution 2630 Union Avenue

dba: Yerba Buena - Bascom San Jose, CA 95124

HS Distribution 4211 Barrymore Drive

dba; Yerba Buena - Saratoga

San Jos¢, CA 95117

Page 1 of 6
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UNAUDITED - Subject to Change

Attachment A

Active Marijuana Business Locations
For MBT Taxes Due as of June 30, 2012

Business Name

Business Address / Location

Harborside of San José

2106 Ringwood Avenue
San José, CA 95131

dba: Harborside Health Center of San José
Holistic Health Care Co-op (HHCC)

88 Tully Road; Unit 107
San José, CA 95111

Holistic Herbal Healers

5406 Thornwood Drive
San José, CA 95123

John Bartolero

PO Box 1133
Freedom, CA 95019

La Vie MMX

945 S. Bascom Avenue
San Jose, CA. 95128

Leaf Lab

855 Comimercial Street
San José, CA 95112

Lexan, Inc.
dba: Yerba Buena - Monterey Road

3894 Monterey Hwy.
San Jose, CA 95111

1999 Monterey Hwy.; Ste 100

Magic Health, Inc. San Jose, CA 95112

MedMar Healing Center ]Szg ?Ogltgl;m gglef :)

Meridian Herbal Patients Co-op Inc. (MHPC) giz ?g:;] dgz] Agvseln 2u 6e
519 Parrott Street

Natural Herbal Pain Relief

San José, CA 95112

Natures Helpers
dba: Yerba Buena - Capitol

459-461 S. Capitol Avenue #11
San Jose, CA 95127

Nirvana Wellness Center

1855 O'Tool Lane
San José, CA 95131

Non-Pro, Inc.
dba: Medicinal Gardens

2559 S, Bascom Avenue
San José, CA 95124

Northern California Natural Collective

973 Park Avenue

- Isan José, CA 95126

Ocean View Organics (OVO)

2081 Bering Drive; Ste Y
San Jose, CA 95131

Palliative Health Center

1670 Zanker Road
San José, CA 95112

Patients to Patients Group

896 Saratoga Avenue
San José, CA 95129

Peninsula Care Givers Inc.

1927 Pulgas Avenue
East Palo Alto, CA 94303

Platinum Society

1174 Lincoln Avenue #11
San José, CA 95125

Purple Frost, Inc,

|c/o Jerome D. Handley

1300 Clay Street; Ste 600
Oakland, CA 94612

San Jose Apex Group, Inc.
dba: San Jose Health Center / IMedz

396 S. Bascom Avenue
San Jose, CA 95128

Page2 of 6
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UNAUDITED - Subject to Change

Attachment A

Active Marijuana Business Locations
For MBT Taxes Due as of June 30, 2012

Business Name

Business Addvess / Location

San José Medicinal Group

52 S. 1st Street; Ste 220
San José, CA 95112

Santa Cruz Naturally

93 N. 14th Street; Ste 4
San José, CA 95112

334 Commercial Street

SBCPA San José, CA 95112
SCVCS INC 2051 O'T'oole Avenue
dba: Papadon's 420 Collective - Dispensery San José, CA 95131
YTt ot 21 Post Street
» Sensi Herbal Care San José, CA 95113
970 Story Road

Simply Chronic Healing Coop, Inc.

San José, CA 95122

SL.M Collective Corp
dba: Elixir

2417 Stevens Creek Blouvard
San José, CA 95128

South Bay Apothecary Collective, Inc. (SBAC)

1907 Concowrse Drive
San José, CA 95131

South Bay CRC (Compassionate Relief Collective)

90 Great Oaks Blvd; Ste 202
San José, CA 95119

South Bay Healing Center, Inc.

991 Saratoga Avenue; Ste 140
San José, CA 95129

South Bay Natural Remedies

2943 Daylight Way
San José, CA 95111

The Bud Barber

1729 Galewood Court
San José, CA 95133

The Portal Herbal Health Collective

1141 Ringwood Court; Unit 100
San José, CA 95131

Theraleaf Careness Cooperative
dba: San Jose Rehab Clinic

606 Saratoga Avenue; Ste D
San José, CA 95129

Therapeutic Holistic Care
dba: Herbs SVVCC

282 San Jose Avenue
San Jose, CA 95125

Therapeutic Holistic Care
dba: Herbs SVVCC

1641 W, San Carlos Street
San Jose, CA 95128

Therapeutic Holistic Care
dba: Herbs SVVCC

1420 S, Winchester Boulevard
San Jose, CA 95128

TriValley Wellness San Jose

748 S. 1st Street
San Jose, CA 95112

Viktorya's Medical Supply, LLC
dba: Buddys

4140 Stevens Creek Boulevard
San José, CA 95051

VMK TInc,
dba: Purple Lotus Patient Center

125 N. Jackson Avenue; Ste 108
San José, CA 95116

Page 3 of 6
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UNAUDITED - Subject to Change

Attachment A

Active Marijuana Business Locations
For MBT Taxes Due as of June 30, 2012

Business Name

Business Address / Location

MBT RETURN FILED / TAXES PAID SPORADICALLY

2435 S. Bascom Avenue

408 Collective San Jose, CA 95125
. _ . 2400 Monterey Road
Alternative Natural Remedies San José, CA 95111
1926 O'Toole Avenue

Cal-Med Wellness

San José, CA 95131

Canna Culture Collective, inc
dba: Canna Culture Collective

3591 Charter Park Drive
San José, CA 95136

Compassionate Care Clinics 265 Meridian Avenue #9
: San Jose, CA 95126
Dusty Wolf, Inc 556 Vermont Street
dba: High Standards Medical Collective San José, CA 95110
2890 Aiello Drive

Bvergreen Patients Collective

San Jose, CA 95111

Frog Deliveries & Frog Collective

925 Ravenscourt Avenue #1
San Jose, CA 95128

Gobias Collective
dba: SVCare - Fortune

2231 Fortune Drive; Ste A
San José, CA 95131

Green Frontiers;
dba: SJ Patients Group

824 The Alameda
San José, CA 95126

Herbal Light Collective

64 W, Santa Clara Street
San Jose CA 95118

Holistic Remedies Cooperative

1701 S. 7th Street; Ste 7
San José, CA 95112

MediMarts, Inc.

1851 Little Orchard Street
San José, CA 95125

NorCal Care

25 N. 14th Street; Ste 60
San José, CA 95112

Other Side of the Fence

1346 The Alameda #7-320
San Jose, CA 95126

S & K Care
dba: Yerba Buena - Blossom Hill

4464 Pearl Avenue
San Jose, CA 95136

San Jose Bay Leaf

2322 Senter Road
San Jose, CA 95112

San Jose Bay Leaf

1692 Tully Road
San Jose, CA 95112

San Jose Sanative Sanctuary
dba: Urban Sunset Non-Profit Collective

581 E. Taylor Street
San José, CA 95112

Tree house Collective, Inc
dba: Tree house

190 Commetcial Street
San Jose, CA 95112

YB Fire, Inc.

2129 8. 10th Street
San José, CA 95112

dba: Yerba Buena - Amber Pearl

Yogajuana Studio

1854 Almaden Road; Unit 3
San Jose, CA 95125

Page 4 of 6
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UNAUDITED - Subject to Change Attachment A

Active Marijuana Business Locations
For MBT Taxes Due as of June 30, 2012

Business Name Business Address / Location

_ MBT RETURN FILED AS "ZERO-DOLLAR" RETURN

1082 Stockton Avenue”

All American Cannabis Club [A2-C2] San José. CA 95110

333 Phelan Avenue; Ste A

All Herbal Remedies San José, CA 95112
CalCan Corp. 2129 South 10th Street
dba: Yerba Buena - Quimby San Jose, CA 95123

910 Cinnabar Street

Cinnabar Health, LLC San José, CA 95126

1641 Koch Lane

Community Coﬂectwes, A Nonprofit Corporation San José, CA 95125

Golden Leaf Collective, Inc 7960 Soquel Drive
dba: Golden Leaf, Inc. ' Aptos, CA 95003
_ P.O. Box 7343
Green State Collective Santa Cruz, CA 95061
. . 176 Castillion Way
Herbs and Spice Wellness Collective San Jose, CA 95119
2480 Valley View Road

MC Bakes Hollister, CA 95023

3183 Wilshire Blvd; Ste 196A35

Medical Alternative Concept, Inc. Los Angeles, CA 90010

3131 S. Bascom Avenue #220

Pharmers Health Center Cooperative Campbell, CA 95008

P.0O. Box 23834

Rehab 420 San Jose, CA 95152

1114 N, 1st Street; Ste |

San José Medical Center San José, CA 95112

824 The Alameda

San José Patients Group San José. CA 95126

123 East San Carlos Street

Silicon Valley Collective San Jose, CA 95112

1082 Stockton Avenue

SJCBC LLC (San Jose Cannabis Buyers Club) San José. CA 95110

South Valley Farmacy ;fxrll(?];?ea E{;mags 5139

. 2370 Queme Drive B

Statewide San José, CA 95131
7960 Soquel Drive

Superior Herb Farmacy Aptos, CA 95003

NO MBT RETURN FILED / NO TAXES PAID

751 Ramona Way

Herbs & Creams Delivery Service Gilroy, CA 95020

236 French Court

Med Ex Collective & Deliveries San Jose, CA 95139

965 Northfield Drive

Scoop Doc Hayward, CA 94544

Page 5 of 6 Updated 7/26/2012




UNAUDITED - Subject to Change Attachment A

Active Marijuana Business Locations
For MBT Taxes Due as of June 30, 2012

Business Name Business Address / Location

15314 S. Harlan Road

The PineApple Express Lathrop, CA 95330

Page 6 of 6 Updated 7/26/2012




UNAUDITED - Subject to Change

PSESS 08-16-12, Item (d) (5) Attachment B
City Council: 09-11-12

Closed Marijuana Business Locations
For MBT Taxes Due as of June 30, 2012

Business Name

Business Address / Location

MBT RETURN FILED / TAXES PAID FOR ALL MONTHS REQUIRED.

1581 Little Orchard Way

Bay Pacific Care San Jose, CA 95125
Bongard, Inc. 2001 Story Road; Ste 300
dba: Silver Creek Collective San José, CA 95122
Bongard, Inc. 3894 Monterey Highway

dba: Silver Creek Collective

San Jose, CA 95111

Buddy's Cannabis Patient Collective LLC

4140 Stevens Creek Boulevard
San José, CA 95051

CalCan Corp.
dba: Yerba Buena - Quimby

2365 Quimby Road
San José, CA 95122

Care Givers of San José

5701 Condor Circle
San José, CA 95118

" |Cinnabar Health, LLC

910 Cinnabar Street
San José, CA 95126

Double Dynamite

80 Keyes Street
San José, CA 95112

Golden State Care Collective

20 N. Ist Street
San José, CA 95112

Greenlight Management, Inc

1025 S. Bascom Avenmne

dba: SVCare San Jose, CA 95128

Noel Castillo 3236 Gateland Court

dba: The Happy Gardner San José , CA 95148
2950 Daylight Way

South Bay Natural Remedies

San José, CA 95111

South Bay Organic Solutions
dba: Organic Solutions

2591-1 S. Bascom Avenue
San José, CA 95124

University Ave Wellness Center

630 University Avenue
San José, CA 95110

MBT RETURN FILED / TAXES PAID SPORADICALLY -

408 Collective

2730 Aiello Drive; Ste B
San José, CA 95111

Better Health Group of San Jose, Inc.

1630 Oakland Road; Ste A202
San José, CA 95131

Blue Heaven Collective Corporation

75 N. Bascom Avenue #110
San Jose, CA 95128

California Health Collective

2601 Senter Road
San José, CA 95111

California Naturopathic Agricultural Association 2 (CNNA2)

2175 Stone Avenue #1
San Jose, CA 95125

Eko Fresh

6140 Camino Verde Drive
San José, CA 95119

Euphorabis
dba; Botanica de Canna

966 E. Santa Clara Street
San Jose, CA 95116

Golden Leaf Collective, Inc.
dba: Golden Leaf

2365 Quimby Road
San José, CA 95122

Page | of 3

Updated 7/26/2012




UNAUDITED - Subject to Change

Attachement B

Closed Marijuana Business Locations
For MBT Taxes Due as of June 30, 2012

Business Name

Business Address / Location

. 2338 Kruse Drive
Green Access Corp San Jose, CA 95131
' . ‘. 2050 Tully Road
Green Care Association San Jose, CA 95122
1621 Almaden Road

Herbal Leaf Care Collective

San José CA 95125

Med Ex Collective & Deliveries

2000 Senter Road
San José, CA 95112

Organic Demeter Corp.

2150 Allston Way Ste 400
Berkeley, CA 94704

Proper Treatment, Inc.

1837 Monterey Road
San Jose, CA 95112

Rehab 420

414 Williams Street 206
San José, CA 95112

Sanctuary Health Center

1859 Little Orchard Way
San José, CA 95125

Yerba Buena

432 E. Santa Clara Street
San Jose, CA 95113

MBT RETURN FILED AS "ZERO-DOLLAR" RETURN

Better Health Group of San Jose, Inc.

3611 Sonoma Boulevard
Vallejo, CA 94590

Bongard, Inc.
dba: Silver Creek Collective

307 E. Hedding Street
San Jose, CA 95112

Canna Culture Collective, Inc.
dba: Canna Culture Collective (Cannabis Culture Collective)

171 Branham Lane; Ste 10: Box 113
San Jose, CA 95112

Euphorabis PO Box 56200
dba: Botanica de Canna San Jose, CA 95017
! . 7960 Soquel Drive
Herbal Leaf Care Collective Aptos, CA 95003
1867 Victoria Landing
Herbal Match San José, CA 95132
iDragon 2129 S. 10th Street
8 San José, CA 95112
. 2129 8. 10th Street
Kalkush Collective San José, CA 95112
La Vie MMX 104 Orange Street

Los Banos, CA 93635

Majestic Medical Center / MMC

1324 N. 10 Street
San Jose, CA. 95112

Marijuana Medical Center / MMC

421 Lincoln Avenue
San José, CA 95126

Mary Jane Cares

1999 Mouterey Road; Ste 140

San José, CA 95125
! . 1659 N, Capital Aveuue; Ste 156
The Herbal Collective San Jose, CA 95132
Page 2 of 3 Updated 7/26/2012




UNAUDITED - Subject to Change

Attachement B

Closed Marijuana Business Locations
For MBT Taxes Due as of June 30, 2012

Business Name

Business Address / Location

The Herbal Collective

123 E. San Carlos Street
San José, CA 95112

University Ave Wellness Center

630 University Avenue
San José, CA 95110

NO MBT RETURN FILED / NO TAXES PAID

Herbs & Creams Delivery Service
dba: Herbs & Cream Care Collective

1621 Almaden Road
San José CA 95125

Natural Green Health

1531 Atteberry Lane
San Jose, CA 95131

The Green D601' San José

330 S. Monroe Street
San José, CA 95128

Page 3 of 3

Updated 7/26/2012
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PSFSS 08-16-12, Item (d) (5b)
City Council: 09-11-12

oreor A
SAN JOSE Memorandum

CAPITAL OF SILICON VALLEY

TO: PUBLIC SAFETY, FINANCE AND FROM: Julia H. Cooper
STRATEGIC SUPPORT COMMITTEE

SUBJECT: FY 2011-12 FOURTH QUARTER DATE: July 31,2012

INVESTMENT REPORT ,
Approved % ( ' Date (_ (-7 __
- ‘e (W 5/ §
COUNCIL DISTRICT: City-Wide
RECOMMENDATIONS

Accept the FY 2011-12 Fourth Quarter Investment Report.

DISCUSSION

The FY 2011-12 Fourth Quarter Investment Report for the quarter ended June 30, 2012 has
been transmitted electronically to the City Council to meet the reporting requirements set forth
in the City of San Jose Investment Policy. - The electronic version of this report can also be
found on the City’s website at www2.csjfinance.org and a hard copy has been filed in the City
Clerk’s Office located at 200 East Santa Clara Street. :

Attached is a copy of the FY 2011-12 Fourth Quarter Investment Report focusing on:

Quarterly Portfolio Statistics and Performance
Investment Strategy

Policy Reporting Requirements

Significant Developments

Consistent with the Investment Policy requirements, staff from the Finance Department will be
available to answer questions at the Public Safety, Finance and Strategic Support Committee meeting
on August 16, 2012. In addition, this report will be agendized on the Consent Calendar for a future
City Council meeting.

/s/ :
JULIA H. COOPER
Acting Director of Finance

- Attachment




SENT TO COUNCIL:

CITY OF M o
SANJOSE Memorandum

CAPITAL OF SILICON VALLEY

TO: HONORABLE MAYOR AND FROM: Julia H. Cooper

CITY COUNCIL

SUBJECT: INVESTMENT REPORT FOR DATE: July 31, 2012
THE QUARTER ENDED
JUNE 30,2012

'Approved ﬂ//@% gvﬂ?f/’f]/ | Date §$y /2

Transmitted herewith is the City’s investment report for the quarter ended June 30, 2012. To meet- E
the reporting requirements set forth in the City of San Jose Investment Policy, an electronic version
of this report will be posted on the City’s website at www.csjfinance.org and a hard copy will be on
file at the City Clerk’s Office located at 200 East Santa Clara Street.

This report will be distributed to the Public Safety, Finance and Strategic Support Committee
(PSFSS) for discussion during its meeting on August 16, 2012 and will be agendized through the
PSFSS Committee to a subsequent City Council meeting.

Summary of portfolio performance and compliance for quarter ended June 30, 2012:

Size of total portfolio — $1,140,875,296

Earned interest yield — 0.632%

Weighted average days to maturity — 387 days

Fiscal year-to-date net interest earnings — $6,397,044

No sale of securities prior to maturity dates, therefore no realized gains/losses from sales
No exceptions to the City’s Investment Policy during this quarter

If you have any questions on this investment report, please do not hesitate to call me at 535-7011.

/s/
JULIA H. COOPER
Acting Director of Finance

cc: Debra Figone, City Manager
Sharon Erickson, City Auditor
Richard Doyle, City Attorney



PSFSS 08-16-12, Item (d) (5b) Attachment A
City Council: 09-11-12

- SECTION A

PORTFOLIO STATISTICS

Section 1: All Funds Summary
Summarizes daily average investment balances for each portion of the portfolio, the daily uninvested
average in the general account, and the average total holdings per day.

Section 2: Statistics

TOTAL INTEREST RECEIVED IN THIS PERIOD: Represents the cash basis receipts for the
report period. Includes the total actual interest receipts less accrued interest purchased (if not
offset by prior coupon payment) and further modified by the gain or loss amounts incurred
through sales during the period.

TOTAL NET EARNINGS THIS PERIOD: Represents the accrued net earnings for the period.
Encompasses the net of interest accrual, premium amortization, discount accretion, and
gains/losses from sales.

AVERAGE DAILY PORTFOLIO BALANCE: The sum of daily investment balances (cost-adjusted
by amortization/accretion postings) during the actual period, including weekends and holidays,
divided by the number of days in the reporting period.

EARNED INTEREST YIELD THIS PERIOD: The total net accrued earnings this period, divided by
the number of days within the report period, then multiplied by 365 days, and divided by the
average daily investment balance.

END OF PERIOD PORTFOLIO BALANCE: The sum of all investment balances (adjusted cost
basis) which are active at the end of the report.

WEIGHTED AVERAGE YIELD AT END OF PERIOD: The sum of all end of period investment
balances, each multiplied by its ending sub-period yield, then divided by the sum of the end of
period investment balances (current book value or adjusted costs basis).

WEIGHTED AVERAGE DAYS TO MATURITY: The sum of all investment cost balances for
securities active at the end of the report period, each multiplied by the days to maturity, then
divided by total investment costs.

WEIGHTED AVERAGE DAYS TO CALL: The sum of all investment cost balances for
securities active at the end of the report period, each multiplied by the days to the call date or if
no call date, to the maturity date, then divided by total investment cost.

Section 3:  Reconciliation to previous month’s investment balances.

S/Treasury/Investment Reports/Monthly Reports/Section Titles
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CITY OF SAN JOSE, CALIFORNIA
CASE MANAGEMENT PROGRAM REPORT TO THE CITY COUNCIL
FOR TBE FERIOO 04/01/12 TEROUGH 06/30/12

ON A DAILY AVERAGE BASIS FOR THIS PERIODO, THE TEMPORARILY IDLE CASE BALANCES OF ALL OF THE
FUNDS OF THRE CITY OF SAN JOSE WERE PLACEO AS FOLLOWS:

ALL FUNDS SUMMARY

INVESTMENT EARNINGS AND RECEIPFTS

------------------- INTEREST
DAILY AVERAGE PERCENT  AMOUNT RECEIVED

INVESTMENT TYPE

BANRERS ACCEFTANCES .00 .00

.00 .00
PEDERAL AGENCY SECURITIES 809,708,807,93 .72 1,452,572.63 1,405,484.38
CERTIPICATES OF DEFOSIT .00 .Q0 .00 .00
U.S. TREASURY BILLS, EONDS AND NOTES .00 .00 .00 .00
REFURCHASE AGREEMENTS .00 00 .00 .00
STATE POOL,FASSBOOK & MONEY MKT ACCTS 35,351,568.45 34 30,238.43 . 29,361.47
COMMERCIAL PAPER 118,565,560.97 .25 73,897.76 34,951,158
NEGOTIABLE CD'S 39,175,824.18 .24 23,855.56 .00
MEOIUM TERM CORFORATE NOTES .00 .00 .00 .00
INVESTMENTS SUB-TOTAL 1,002,801,761,52 .63 1,580,564.,38 1,469,797.00
ACTIVE BANK BALANCES 4,925,372.69
TEMPORARILY IDLE CASH TOTAL 1,007,727,134.21 .63 1,580,564.38 1,469,797.00

TEE PAGES WHICE FOLLOW PROVIDE INFORMATION IN OREATER DETAIL UFON WHICE THE ALL FUNDS SUMMARY,
ABOVE, HAS BEEN DEVELOPED, TEIS REPORT PROVIDES A DETAILEO LISTING OF INVESTMENTS BY INVESTMENT
TYPE, AS WELL AS THE AMOUNTS EARNED AND/OR RECEIVED FROM EACR INVESTMENT.




(PE/RRNF8)

TOTAL INCOME RECEIVED IN THIS PERIOD:
TOTAL NET EAXNINGS THI8 PERIOD:
AYERAGE DAILY PORTPOLIO BALANCE,
BARNED INCOME YIELD THIS PERIOD.

END OF PERIOD PORTFOLIO BALANCE,
CURRENT AMORTIZED EOOKI VALUR,

WEIGBTED AVERAGR YIELD AT END OF PERIOD:

WEIGKTED AVERAGE DAYS TO MATURITY,
WEIGHRTED AVERAGR DAY8 TC CALL:
NET PORTPOLIO YXELD, 365-DAY BASIS.

Time Deposits
UST Bills, Notes & Bonds
TB/N Stripped Coupon

' Federal Agency Securities

Bankers Acceptance
Repurchase Agreements
Negotiable CD's
Commercial Paper/Discount
Corporate Medium Term
Notes

Money Market Mutual Fund
State Pool

CITY OF BAN JOS6E
TREASURY DIVISION
PORTFOLIO BTATISTICS PAGRs 1
7/01/11 THROUGH 6/30/12 RUM: 07/17/12 1510353
ALL PUND8
----- mesoncacs FIZED acsasseccosan somsmanacens nomin:s PP
ASSETS LIABILITIRS ASBETS LIABILITIES TOTAL
s s e TR T 00 T Tena0s. 1334
§,397,043.65 ‘ .00 .00 .00 6,397,043.65
923,630,969, 09 00\ .00 .00 923,630,965.08
.691 .000 .000 .000 .691
1,140,875,295. 88 .00 .00 .00 1,140,875,265.89
1,141,582,994,18 .00 .00 .00 1,141,552,994.18
.58 : -000 .000 .000 .58
287.20 .00 N/A N/A n/A
300.28 .00 N/A N/A n/a
.601

Total

911,051,599.05

Net Change =

0.00 0.00 0.00 0.00

0.00 0.00 0.00 0.00

0.00 0.00 0.00 0.00
805,861,276.33 - 74,749,217.70 161,303,338.66 892,415,397.29
©0.00 0.00 0.00 0.00

0.00 0.00 0.00 0.00

0.00 0.00 50,000,000.00 50,000,000.00
74,840,322.72 59,634,048.85 106,953,624.72 122,159,898.59
0.00 0.00 0.00 0.00
300,000.00 14,000,000.00 40,000,000.00 26,300,000.00
30,050,000.00 77,617,443.95 97,567,443.95 50,000,000.00
226,000,710.50 455,824,407.33  1,140,875,295.88

229,823,696.83

Purchase + Sales/Maturities (at cost)

Average Daily Portfolio Balance

0.6556698197
1,039,890,959.32

times




CITY OF SAN JOSE

TREASURY DIVISION

SERIES Il PORTFOLIO STATISTICS

07/01/11 - 6/30/12

Weighted

Earned Average Weighted
Total Income Total Net Average Daily |Income Yield End of Period |Current Amortized|Yield at End| Average Days

Fund & Description Received . Earnings Portfolio Balance | This Period | Portfolio Balance Book Value of Period to Maturity
1]Investment Fund 6,066,497.55 6,359,541.03 913,358,986.15 0.694}  1,140,020,937.61} 1,140,728,509.56 0.539 387
34]CSJICSC Jt Pwr 2,793.87 1,660.57 852,329.86 0.194 854,368.27 854,484.62 0.142 156
| 55|RDA Series 20088 35,842,03 35,842.05 9,419,652.08 0.379 0.00 0.00 0.000 0
TOTAL 6,105,133.45 *|  6,397,043.65 *| 923,630,968.09 0.691) 1,140,875,295.88] 1,141,582,994.18 0.538} 387

* Reconciled to Page A-1 Cash Management Program, Page A-2 Consolidated Partfolio Statistics
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SECTION B

EARNED INTEREST SUMMARY

The Earned Interest Summary summarizes portfolio investment activity, cash interest receipts, and accrual-
based earnings for all investments active during any part of the report period. Types of investments are
described as follows:

TIME DEPOSITS: A deposit with a California bank or savings and loan association for a specific
amount and with a specific maturity date and interest rate. Deposits of up to $250,000 are
insured by FDIC or FSLIC. Deposits over $250,000 are collateralized above the insurance with
either government securities (at 110% of par value), first trust deeds (at 150% of par value), or
letters of credit (at 105% of par value).

GOVERNMENT SECURITIES: An issue of the US Treasury. May include US T-Bills (up to 1 year
maturity), US T-Notes (maturity of up to 10 years), and US T-Bonds (maturity of longer than 10
years from date of issue). “Stripped Coupons” are coupons that have been physically separated
from the original bond before being sold. The purchaser of the coupons in effect is buying the
interest that will be paid on the underlying bond on a certain date.

FEDERAL AGENCIES: Any issue of various Federal Agencies, such as Federal National Mortgage
Association, Federal Home Loan Bank, Federal Home Loan Mortgage Corporation, Federal
Farm Credit Banks and Government National Mortgage Association.

MEDIUM-TERM NOTES (MTNs): Continuously offered notes, having any or all of the features of
corporate bonds and ranging in maturity from nine months out to 30 years. The difference
“between corporate bonds and MTNs is that corporate bonds are underwritten.

REPURCHASE AGREEMENTS: A holder of securities (e.g. a “dealer”) sells the securities to an
investor (e.g. the City) with an agreement to repurchase the securities at a fixed priced on a fixed
date. :

REVERSE REPURCHASE AGREEMENTS: A dealer buys securities from a client (e.g. the Clty)
with an agreement to sell them back to the client at a fixed price on a fixed date.

MONEY MARKET INSTRUMENTS: Negotiable Certificates of Deposit, Commercial Paper and

: Banker’s Acceptances. Negotiable Certificates of Deposit are large denomination certificates of
deposit with a fixed maturity date which can be sold in the money market. They are not
collateralized. Commercial Paper is an unsecured promissory note issued by a corporation. It

 has a fixed maturity (may not be more than 270 days) and is usually sold in discount form.

Banker’s Acceptances are drafis or bills of exchange accepted by a bank or trust company
evidencing a loan created by the accepting bank. The accepting institution guarantees payment
of the bill.

LOCAL AGENCY INVESTMENT FUND: An investment pool managed by the State Treasurer in
* which local governments and agencies in California may participate.

The subtotal line for each category includes the weighted average days to maturity for that category and also
what percentage of the total portfolio the individual investment category represents.
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(PS/ERNFS)

CTTY OF SAN JOSE
TREASURY DIVISION
FORTFOLIO STATISTTICS FAGE: 1
4/01/12 THROUGE 6/30/12 s RUN: 07/17/12 15302:27
ALL FUNDS
-------------- FIXED --=w-v--mmone  wveoccccucue EQUITIES ~-mmccaceaas
ASSBTS LIABILITIES ASSETS LIABILITIES TOTAL
TOTAL INCONE RECEIVEO IN THIS PERTOD: 1,469,797.00 o0 .o Tlao " T1,aes,797.00
TOTAL NET EARNINGS THIS PERIOD: 1,580,564,38 .00 .00 .00 1,580,564,38
AVERAGE DAILY PORTFOLTO HALANCE: 1,002,801,761,52 .00 .00 : .00 1,002,801,761.52
EARNED INCOME YIELD THIS PERIOD: 632 . 000 .000 000 ) .632
END OF PERIOD FORTPOLIO BALANCE: 1,140,875,295.88 .00 .00 .00 1,140,875,295.98
CURRENT AMORTIZED HOOR VALUE: 1,141,582,994.18 .00 .00 .00 1,141,582,994.18
WEIGRTED AVERAGE YTELD AT END OF PERIOD: .541 .000 .000 .000 541
WEIGETED AVERAGE DAYS TO MATURITY: 387,20 .00 N/A N/A N/A
5 WEIGETED AVERAGE DAYS TO CALL: 360.28 .00 N/A N/A N/A

NET PORTFOLIQ YTELD, 365-DAY BASIS: .632

i
i
|
{




i
{
i

(FS/ERNFS)

TOTAL INCOME RECEIVED IN TEIS PERIOD:
TOTAL NET EARNINGS Tl.'IIS PERIOD:

AVERAGE DAILY PORTFOLIO BALANCE:

EARNED INCOME YIELD TBIS PERIOD:

END OF PERIOD PORTFOLIO BALANCE:
CURRENT AMORTIZED EOOK VALUE:

WEIGHTED AVERAéE YIELD AT END OF PERIOD:

WELIGETED AVERAGE DAYS TO MATURITY:

' WEIOETED AVERAGE DAYS TO CALL:

NET PORTFOLIO YIELD, 365-DAY BASIS:

PAGE: 1

RUN: 07/17/12 15:00:49

CITY OF SAN JOSE
TREASDRY DIVISION
PORTFOLIO STATISTICS
4/01/12 TBROUGH 6/30/12
FOND: 1 INVESTMENT FUNDS
e FIXED ------uneccve  cmmacccanans EQUITIES -------uwa -
ASSETS LIABILITIES ASSETS LIABILITIES
TTaasss0sa2 Lo T e
1,580,337.45 .00 .00 .00
1,001,947,723.56 .00 .00 .00
633 .000 .000 . 000
1,140,020,937.62 .00 .00 .00
1,140,728,509.56 .00 :00 .00
.541 . 000 .000 . 000
387.37 .00 N/A N/A
300.39 .00 N/A N/A

TOTAL

1,469,605.;;
1,580,337.45
1,001,947,723.56

.633
1,140,020,937.61
1,140,728,509,56
541
N/A
N/A

633




|
|

|
|

{FS/ERNFS)

TOTAL INCOME éECBIVED IN THIS PERIOD:
TOTAL.NBT EARNINGS THIS PERIOD:

AVERAGE DAILY FORTFOLIO BALANCE:

EARNED IﬁCOMB YIELD THIS FERIOD:

END OF PERIOD FORTFOLIO HALANCE:
CURRENT AMORTIZED HOOK VALUE:

WEIGHTED AVERAGE YIELD AT END OF PERIOD:
WEIGHTED AVERAGE DAYS TO MATURITY:
WEIGETED AVERAGE DAYS TO CALL:

NET FORTFOLIO YIELD, 365-DAY BASIS:

PORTFOLIO

FUND:

854,037.97
.107
854,358.,27
854,484.62
.142
156.00

156.00

34

STATISTICS
4/01/12 TEROUGE 6/30/12

C8J/CSC Jt Pwr

.000
.00
.00

. 000
.00

.00

PAGE: 2

RUN: 07/17/12 15:00:49

BQUITIES wwwmonaumuunn

.00
. 000
.00
.00
.000
N/&

N/a

LIABILITIES

.00
000
.00
.00
.000
w/a

N/A

854,037.97
.107
854,358,27
854,464,62
.142

N/A

N/A

+107




{BI8 / ERNEIS)

PURCHASE
DATE

01/01/02
10/01/03
07/01/10
07/01/10
07/01/10
12/10/10
12/13/10
12/23/10
01/27/11
02/03/11
02/03/11
02/04/11
02/09/11
02/09/11
02/16/11
02/10/11
02/10/11
03/07/11
03/07/11
03/08/11
03/08/11
03/18/11
03/22/11
03/30/11
03/30/11
03/30/11
03/30/11
03/30/11
04/05/11
04/05/11
04/06/11
04/06/11
04/08/11
04/15/11
04/28/11
04/29/11
04/29/11
05/09/11
05/16/11
05/16/11
05/12/11
05/06/11
05/06/11
05/12/11

COUFON
RATE

+3563
0.0000
.1703
»7889
1266
1.7500
+5000
.4000
+7500
.9200
.8750
+7500
.8750
+7000
1.0000
1.3000
1.1250
1.0000
1.3750
1.1250
+7500
.8000
.3750
+8750
«58150
«3750
1.0000
5700
5000
1.0000
. 9800
+7500
1.,1700
1.0000
1.2000
1.5000
+3750
1.3750
+7500
+7500
1.1500
+3750
+3750
+8000

T

EARNED

FUND:

DESCRIFTION

CITY
REAS

[}

INCOME

F SAN U
I

TRY DIV

08 E
SION

SUMMARY

04/01/12 THROUGH 06/30/12
SORT KBYS ARE FUND
INVESTMENT FUNDS

1

TICKER /
MATURITY
DATE

SHARES /
SCHEDULED
PAR VALUE

SCHEDULED
ORIG. COST

YIELD/ DATE
368 SOLD/MAT

AGE : 1
RON: 07/17/12 14:55:55

STATE "INVESTMT POOL-CTY
STATE INVEYTMT POOL-RDA
BLACRKROCK LIQUIDITY FEDF
MORGAN STANLEY INST LIQ
FEDERATED GOVT OBLIGATIO
FHLMC-WF

FHLB-QILFD

FFCB-WF

FNMA-WF

FFCB-WF

FHLMC-WF

FNMA-WF

FHLMC-WF

FFCB-WF

FBLB-WF

FFCB-WF

FNMA-WF

FNMA-CITIG

FHLMC-UBS

FNMA-GILFD

FHLMC-WF

FNMA-CALL-GILF
FHLMC-UBS

FHLB-WF

FEILMC-WF

FHLMC-URBRS
FNMA-CALL-QILF

FELB-UBC

FNMA-UBC

FNMA-CITIQ

FFCB-UBC

FNMA-WF

FBLB-WF

FALB-CITIQ

FHLB-0ILFD

FNMA-GILFD

FHLMC-WF
FHLMC-CALL-CITIQ
FHLB-WF

FHLB-WF

FFCB-CITIQ

FNMA-WF

FHLMC-UBC

FNMA-DBC

07/01/12
07/01/12
07/01/12
07/01/12
07/01/12
06/15/12
06/26/13
11/02/12
12/18/13
11/26/13
10/28/13
12/18/13
10/28/13
11/04/13
05/16/13
12/23/13
09/30/13
09/23/13
02/25/14
09/30/13
03/28/13
11/18/13
11/30/12
12/27/13
11/26/12
11/30/12
09/20/13
08/28/12
10/30/12
09/23/13
09/23/13
02/26/13
11/08/13
08/15/13
10/28/13
09/08/14
11/30/12
05/09/14
07/30/13
08/28/13
05/12/14
12/28/12
11/30/12
11/18/13

50,000,000,00

100,000,00
100,000.00
26,100,000.00
10,000,000.00
10,000,000.00
10,000,000,00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
5,000,000,00
5,000,000,00
10,000,000.00
5,000,000.00
10,000,000.00
5,000,000,00
5,000,000,00
5,000,000.00
5,000,000.00
5,000,000,00
10,000,000.00
5,000,000,00
10,000,000,00
5,000,000,00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000,00
5,000,000.00
10,000,000,00
5,000,000.00
10,000,000.00
4,500,000,00
5,000,000.00
5,000,000,00
10,000,000.00
5,000,000.00
5,000,000.00

50,000,000.00

100,000.00
100,000.00
26,100,000.00
10,170,700.00
9,893,900.00
9,942,800.00
4,946,050,00
4,966,850.00
4,964,350.00
4,922,700,00
4,938,050.00
9,820,600.00
5,000,000.00
9,955,100.00
4,972,200.00
4,981,900.00
9,996,400.00
4,998,100.00
9,987,700.00
4,964,050.00
4,981,950.00
4,949,600.00
4,986,400.00
4,972,250,00
9,945,000.00
4,999,950.00
9,987,800.00
4,993,900.00
4,987,850,00
4,997,150.00
5,000,000.00
5,000,000.00
5,000,000.00
9,996,500.00
4,991,700.00
10,000,000.00
4,501,935,00
5,000,000.00
5,000,000,00
9,989,300.00
4,996,800.00
4,993,150.00

.356
.003 04/26/12
131
541
.138
613 MATURED
929
712

1.137

1,166

1.146

1.311

1.350

1.382

1.003

1.467

1.346

1,149

1.391

1,143
.813

1.079
591

1,257
.682
J712

1.231
.572
.580

1,053

1,084
.783

1,173

1,003

1,203

1,515 ,

.48
1.394 05/09/12
+732
.752
1.153
+441
.417
.858

INCOME
RECEIVED TOTAL/NET
THIS PER EARNINOS

29,340.03 29,340.03

.01

3,01 32.58

11.98 134.77

6.45 731.04
-83,200.00 12,821.23

25,000,00 22,926.67

20,000.00 17,654.70

18,750.00 14,024.10

23,000,00 14,437.34

21,875.00 14,188.15

18,750.00 16,087.11

21,875.00 16,620.41

35,000.00 33,841.75

25,000.00 12,500.00

65,000.00 36,402.49

16,689.50

14,269,17

34,676.66

14,247.03

20,240,.42

20,000.00 13,351.90
9,375.00 7,341.08
21,875,00 15,510.19
12,875.00 8,476,38
9,375.00 8,820.48
30,530.39

7,133.80

25,000,00 14,434.14
13,115.41

13,477.14

9,749.78

29,250,00 14,625.00
12,500.00

30,000.00 15,000.00
37,759.36

9,375.00 5,987.50

68,750.00 14,513.89

16,875.00 <8,219,04

18,750.00 9,375.00

28,750.00 14,375.00

18,750.00 10,992,44

9,375.00 5,194.82

20,000.00 10,676.82




(EIS / ERNEIS)

PURCHASE
DATE

COUFON
HATE

DESCRIFTION

EARNED

INCOME
04/01/12 TRROUGE 06/30/1

SORT KEYS ARE FUND
INVESTMENT FUNDS

FUND: 1

TICKER /
MATURITY
DATE

SHARES /
SCHEDULED
FAR VALUE

s v

MM RY
2

SCEEDULED

06/15/11
06/13/11
06/08/11
06/21/11
06/20/11
06/27/11
06/30/11
06/23/11
06/23/11
06/30/11
06/29/11
06/23/11
06/23/11
06/30/11
06/30/11
06/30/11
07/19/11
07/19/11
07/13/11
07/25/11
09/12/11
09/12/11
09/12/11
08/26/11
09/19/11
09/02/11
09/07/11
09/02/11
09/19/11
09/09/11
09/23/11
09/23/11
09/23/11
09/29/11
09/23/11
09/23/11
09/28/11
09/28/11
09/28/11
10/04/11
10/11/11
10/18/11
10/28/11
10/12/11

FNMA-WF
FHLMC-GILFD
FELEB-JILFD
FELB-WF
FFCB-UBC
FELB-CALL-CITIG-
FHELB-WF

' FELB-WF

FFCB-WF
FBLEB-GILFD
FFCB-UBS
FHLB-WF

FNMA-WF
FHLE-GILF
FBLB-GILFD
FBLE-GILFD
FNMA-CALL-GILFD
FNMA-CALL~JILFD
FNMA-GILFD
FHLB-DISC-CITIO
FNMA~CALL-GILFD
FNMA-CALL-WF
FNMA-CALL-WF
FRLMC-WF
FNMA-CALL-UBS
FELB-WF

FELB-WF

FHLE-WF
FNMA-CALL-WF
FNMA-DISC-CITIQ
FFCE-GILFD
FELMC-CITIG
FFCB-GILFD
FFCB-UBC
FFCB-UES
FNMA-DISC-UBS
FHLMC-WF
FHLMC-JILFD
FHLE-UBC
FNMA-GILFD
FELMC-WF
FELMC-CALL-GILFD
FNMA-CALL-GILFD
FNMA-DISC-UBS

06/15/16
03/13/15
06/08/13
06/21/13
11/20/13
09/27/13
10/23/14
01/30/14
06/23/14
04/30/14
04/29/13
04/30/13
08/09/13
10/17/14
10/17/14
12/29/14
07/19/16
07/19/16
08/09/13
06/01/12
09/12/14
09/12/14
03/12/13
09/19/14
09/19/13
08/15/12
06/07/12
06/18/12
09/19/14
07/02/12
08/19/13
10/30/13
09/23/13
09/29/14
09/23/13
07/02/12
10/30/13
09/19/14
03/19/13
10/30/14
11/25/14
10/18/13
10/28/16
07/02/12

5,000,000.00
5,000,000.00
3,000,000.00
10,000,000.00
5,000,000.00
10,000,000,00
10,000,000,00
10,000,000.00
10,000,000,00
5,000,000.00
10,000,000.00
10,000,000,00
10,000,000,00
5,100,000.00
4,900,000,00
4,500,000.00
5,000,000.00
5,000,000.00
5,000,000.00
20,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000,00
10,000,000.00
10,000,000.00
5,000,000,00
5,000,000.00
5,000,000.00
9,512,000.00
10,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,010,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000,00
5,000,000,00
5,000,000.00
10,000,000,00

5,000,000.00
5,000,000.00
3,000,000.00
10,000,000.00
5,000,000.00
10,000,000.00
10,000,000.00
9,989,600.00
9,992,600.00
5,000,000.00
10,000,000,00
9,998,100.00
9,995,700.00
5,100,000.00
4,900,000.00
4,493,070.00
5,000,000,00
5,000,000.00
4,995,850.00
19,970,533.33
3,000,000.00
5,000,000.00
4,993,750,00
9,969,600.00
10,000,000.00
9,992,500.00
4,999,150.00
4,999,372.22
5,000,000.00
9,500,228,90
9,981,000.00
5,001,150.00
4,997,000.00
5,000,000.00
4,997,000.00
5,004,880.06
4,995,300,00
4,977,200.00
4,997,150.00
4,996,200.00
9,996,900.00
4,994,750.00
3,000,000,00
9,992,666.67

YIELD/
363

1.800
1.768
.501
+ 627
.702
1.033
743
.903
.852
401
+411
.822
1.003
1.003
1.174
2,131
2,131
542
173
.627
.752
.839
.602
.501
.204
.172
.163
.702
152
.351
+365
.381
.531
.381
.132
.421
+657
340

652

.762
.554
1.504
.101

DATE
SOLD/MAT

06/15/12
06/13/12
06/08/12

06/27/12

MATURED

MATURED
MATURED

AGE ; 2

.
RUN: 07/17/12 14:55:55

INCOME
RECEIVED
THIS FER

55,000.00
20,000.00
26,580.00
25,000.00
15,625.00
35,000.00
51,500.00

43,780.00
21,250.00
20,000.00
20,000.00

25,500.00
24,500,00
25,312.50

29,466.67

6,475.00
6,461,111

9,375.00

9,375.00

15,625.00
37,500.00
12,500,00
37,500.00

TOTAL/NET
EARNINGS
22,611,11
16,000.00
9,882.50
12,500.00
7,812,50
16,722.22
25,750.00
18, 494,11
22,489.41
10,625.00
10,000.00
10,255.39
13,002.96
12,750,00
12,250.00
13,149.71
26,562.50
26,562,350
6,748.22
5,761.11
7,812.50
9,375.00
10,445,389
14,970.00
12,500.00 -
5,086.20
1,582.85
1,739.29
8,750.00
3,606.64
8,734,20
4,551,23
4,748.46
6,625.00
4,748.46
1,646.34
5,248.05
8,158.74
4,232.06
8,120.69
18,997 .24
6,903,536
18,750.00
2,827.77




CITY OF SAN JOSE
TREASURY DIVISION
(EIS / ERNEIS) EAENED INCOME BSBUMMARY
04/01/12 TERODGE 06/30/12 FAGE: 3
SORT KEYS ARE FUND N HUN: 07/17/12 14:55:55
FUND: 1 INVESTMENT FUNDY
TICKER / SHARES / . INCOME

INV  PURCHASE CODFON HATURITY SCBEDULED SCHEDULED YIELD/ DATE RECEIVED TOTAL/NET

NG. DATE RATE DESCHIPTION DATE PAR VALDE ORIQ. COST 365 SOLD/MAT THIS FER EARNINGS
36926 10/14/11  ,3750 FHLB-UBS . 11/27/13  5,000,000.00 ' 4,988,900,00 482 9,375.00 5,990.85
36927 10/20/11  .1200 FNMA-DISC-CITIQ 07/02/12  9,225,000,00  9,217,128.00 . ,122 2,798,285
36930 11/25/11 1,0000 FBLMC-CALL-WF 11/25/15 5,000,000,00 5,000,000.00 1,003 25,000,00 12,500,00
36934 11/21/11  ,3750 FHLMC-WF 10/30/13  5,000,000.00 4,983,100,00 .882 8,281.25 €,856.62
36935 11/21/11  .6250 FNMA-UBS 10/30/14  5,000,000,00 4,984,000,00 738 13,802,08 9,168.18
36936 11/30/11  ,3300 FELB-UBC 07/01/13 10,000,000.00 9,996,700.00 352 16,500.00 8,768.65
36937 11/23/11  ,8750 FHLMC-CALL-UBC 11/14/14  5,000,000.00 4,998,700.00 .886 20,781.25 11,046.34
36938 11/29/11  ,3750 FFCB-WF 09/06/13  10,000,000.00 9,993,800,00 .411 10,247,03
36939 11/29/11  .3000 FELB-WF 05/16/13  5,000,000.00 4,998,500.00 .321 6,958.33 4,005,862
36941 11/29/11  ,7500 FNMA-DBC 12/19/14  5,000,000.00 5,000,000,00 .782 18,750.00 9,375,00
36942 11/30/11  ,3500 FHLB-UBC 05/30/13  5,000,000.00 5,000,000,00 .351 8,750.00 4,375,00
36943 12/16/11 1.0000 FBLMC-CALL-GILFD 06/16/18  5,000,000.00 4,996,550.00 1,023 25,000,00 12,745.65
36944 12/19/11 1.5000 FELMC-CALL-GILFD 12/19/16  5,000,000.00 5,000,000,00 1,504 37,500.00 18,750.00
36945 11/29/11  ,3800 FELB-CALL-~CITIG 08/10/12 750,000.00 750,226,04 .355 04/28/12 1,086.46 196.87
36951 12/30/11 1.0000 FRLMC-CALL-DBS 09/30/18  5,000,000.00 5,000,000.00 1,003 . 25,000.00 12,500.00
36952 12/27/11  ,6500 FHLMC-CALL-GILFD 06/27/14  5,000,000.00 4,999,250,00 .658 16,250.00 8,199.76
36953 12/19/11  .7500 FNMA-CALL-WF 12/19/14 10,000,000.00 10,000,000,00 .752 37,500.00 18,750.00
36955 12/16/11  .6250 FELMC-GILFD 12/29/14  5,000,000.00 4,990,750.00 .689 16,753.47 8,571,52
36956 01/13/12 1.0000 FELMC-CALL-BILFD 10/13/15  4,950,000,00  4,950,000.00 1,003 12,375.00
36957 01/06/12 1.0600 FBLMC-CALL-WF 01/06/16 5,000,000.00 5,000,000,00 1,063 . 13,250.00
: 36961 01/30/12  .6500 FBLMC-CALL-UBC 01/30/15 10,000,000.00 10,000,000.00 .652 16,250.00
i 36962 01/13/12  .4000 FFCB-GILFD 02/13/14  5,000,000.00 4,998,950.00 411 5,128.39
36963 01/19/12  .8500 FFCB-UBC 01/19/16 10,000,000.00 10,000,000,00 . 852 21,250.00
36965 01/20/12  ,5500 FFCB-CITIG 01/20/15  5,000,000.00 5,000,000.00 .882 6,875,00
36969 01/10/12  ,2000 CP-DISC-GE CAPITAL CORP- 05/18/12 15,000,000.00 14,989,250.00 .203 MATURED 10,750.00 3,916.67
36970 01/30/12. ,2800 FELB-CALL~UBC 07/30/13  5,000,000.00 5,000,000,00 .281 3,500,00
36971 01/27/12 1.1000 FELMC-CALL-WF 07/27/16 10,000,000,00 10,000,000.00 1,103 27,500,00
36973 01/18/12  ,2000 FFCB-UBC 05/13/13  4,650,000.00 4,650,000.00 .201 2,970.83 2,325.00
36974 01/18/12  ,1250 FELB-DBC 12/03/12  5,000,000,00 4,999,500.00 .137 2,343,75 1,704.68
36976 01/18/12  ,1800 CP-DISC-TUYQTA-TOY 05/04/12  7,277,000.00 7,273,106,81 .183 MATURED 3,893.19 1,200.70
36977 01/23/12  .3500 FFCB-GILFD 01/23/14 10,000,000.00 10,000,000,00 381 8,750.00
36978 02/03/12  ,2500 FELB-HILFD 08/08/13  5,000,000.00 5,000,000.00 .251 3,125.00
36979 02/03/12  ,2500 FHLE-UBC 08/05/13  5,000,000.00 5,000,000,00 251 3,125.00
36981 01/30/12  ,8400 FHLMC-CALL-DBS 07/30/18  5,000,000.00 5,000,000,00 .842 10,500.00
36983 01/30/12  .6250 FNMA-CALL-UBS 01/30/18  5,000,000.00 5,000,000.00 . 627 7,812.50
36984 02/03/12  .2500 FHLB-CS 07/30/13 10,000,000.00 10,000,000.00 251 6,250,00
36985 01/23/12  .3750 FBLMC-GILFD 02/27/14  5,000,000.00 4,997,350.00 401 5,002.31
36986 01/23/12  .3750 FBLMC-DBS 02/27/14 10,000,000.00  9,994,700.00 .401 10,004.63
36988 01/23/12 <1200 CP-DISC-GE CAPITAL COEP- 05/04/12 8,000,000.00 7,997,280.00 .122 MATURED 2,720.00 880.00
36989 01/30/12  .6700 FBLB-WF 07/30/15  5,000,000.00 5,000,000.00 .672 8,375.00
36990 01/23/12  ,5200 FHLB-UBC 01/23/15 5,000,000.00 5,000,000,00 521 6,500,00
36992 02/06/12  ,1700 FELB-WF 02/06/13  5,000,000.00 5,000,000,00 .170 2,125.00
36994 02/21/12  .4500 FELMC-CALL-WF 02/21/14  5,000,000.00 5,000,000,00 451 5,625,00

36997 03/13/12 +2000 CP-PISC-HSBC FIN CORP-JP 04/05/12 15,000,000.00 14,998,083.33 .203 MATURED 1,916.67 333,33
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EARNED INCOME S UMM
04/01/12 THROUGE 06/30/12
SORT KEYS ARE FUND

PAGE: 4
RUN: 07/17/12 14:85:55

PUND: 1 INVESTMENT FUNDS
TICKER / SHARES / INCOME
INV  PURCHASE COUFON MATURITY SCEEDDLED SCHEDULED YIELD/ DATR RECEIVED TOTAL/NET
DATE RATE DESCRIPTION DATE PAR VALUE ORIG. COST 365  SOLD/MAT TEIS PER EARNINGS

36998 03/23/12  ,4000 CP-DISC-HSEC PIN CORP-JP 08/29/12 14,392,000.00 14,376,328.71 ,406 MATURED 15,671.29 14,232.09

36999 03/29/12  ,4400 CP-DISC-UBS PIN DEL-UBS  07/13/12 15,226,000.00 15,206,273.87 .447 - 15,934,639

37000 04/02/12 .4100 CP-DISC-UBS FIN DEL-UBS 07/02/12 10,000,000,00 9,989,636.11 +415 10,250.00

37001 04/11/12  ,3200 NCD-UROC-UBC 07/25/12 15,000,000.00 15,000,000,00 .324 10,800,00

37002 04/18/12  ,2000 NCD-UBGC-UBC 07/02/12 15,000,000,00 15,000,000,00 .203 6,166,67

37003 04/18/12  ,1800 CP-DISC-TOYOTA-~TOY 07/27/12 15,000,000.00 14,992,300,00 .183 5,550.00

37004 04/18/12  .1700 CP-DISC-OE CAPITAL CORF- 07/30/12  5,000,000.00 4,997,568,06 172 1,747.22

37008 04/24/12  ,1900 CP-DISC-TOYOTA-TOY 08/10/12 14,000,000.00 13,992,020,00 .193 5,024,44

37006 04/26/12  ,1500 CF-DISC-OE CAPITAL CORP- 08/17/12  8,000,000.00  7,996,233,33 152 2,200.00

37007 04/30/12  .2000 NCD-UBQC-UBC 07/02/12 20,000,000.00 20,000,000.00 203 6,888,89

37008 04/30/12  ,1400 CP-DISC-TOYOTA-TOY 07/02/12 15,000,000.00 14,996,325,00 142 3,616.67

37009 04/30/12  ,1400 CF-DISC-GE CAPITAL CORP- 07/02/12 15,000,000.00 14,996,325,00 142 3,616,67

37010 05/07/12  .1300 CP-DISC-GE-CAPITAL CORP- 07/02/12  8,000,000,00 7,998,382,22 .132 1,588.83

37011 05/09/12  ,1300 CP-DISC-TOYOTA-TOY 07/02/12  7,000,000.00 §5,998,635,00 1132 1,339.72

37012 05/17/12  ,1000 PNMA-DISC-WF 08/24/12 12,000,000,00 11,996,700,00 .101 1,500,00

K 37014 05/29/12  .5000 PHLE-WP 06/12/15  5,000,000.00 4,988,658.33 577 2,503.10
: 37015 05/29/12  ,1600 CP-DISC-GE CAFITAL CORP- 08/27/12 10,000,000.00 9,996,000.00 .162 1,466.67
: 37016 06/01/12  ,0800 PHLMC-DISC-WP 08/27/12 13,000,000.00 12,997,486,67 081 866.67
: 37017 06/07/12  ,0600 PNMA-DISC-CITIG 08/27/12 12,002,000,00 12,000,379.73 .061 480.08
: 37018 05/19/12  ,1100 FHLMC-DISC-UBS 08/31/12 14,500,000,00 14,496,765.69 .12 $31.67
37019 06/20/12  .0800 PHLMC-DISC-WF 08/31/12 13,000,000.00 12,997,650,00 .091 357.50

37020 05/22/12  ,0900 FELMC-DISC-CITIG 09/07/12 14,000,000,00 13,997,305.00 .091 315,00

37021 06/25/12  ,0800 FELE-DISC-UBS 09/21/12 15,000,000,00 14,996,700.00 .091 225,00

37022 06/25/12  ,1000 PNMA-DISC-CITIG 10/05/12 15,000,000.00 14,995,750,08 .101 250.00

37023 06/26/12  ,0800 FELE-DISC-CITIG 09/14/12  6,000,000,00 5,998,933.32 .081 66.67

37024 06/27/12  ,1100 PELMC-DISC-WP 10/19/12 15,000,000,00 14,994,775,00 .112 . 183.33

37028 06/28/12  ,1200 PHLMC-DISC-UB3 11/15/22  7,000,000.00 6,995,733,33 .122 70.00

37026 06/29/12  ,1200 FELMC-DISC-CITIG 11/16/12 18,000,000,00 18,991,133.27 J122 126,67

SUBTOTAL (FUND) 1 INVESTMENT PUNDS - ASSETS 387 DAYS 1141375000.00 21140020837.61 1,469,608,32 1,580,337.45

| SUBTOTAL (FUND) 1 INVESTMENT FUNDS - MET 1141375000.00 1140020937.61 1,459,605.32 1,580,337.45
i .
. PUND STATISTICS ASSETS LIABILITIES

AVERAGE DAILY INVESTMENT BALANCE :1,001,947,723.56

EARNED INTEREST YIELD THIS PERIOD H +633 .000

WEIGHTED AVG YIELD AT END OF PERIOD ] .541 .000

TOTAL INTEREST EARNED FOR PUTURE RECEIPT

: 1,840,803.94



CITY OF SAN JOSE
TREASURY DIVIESTION
(EIS / ERNETS) EARNED TINCOME SUMMARY
04/01/12 TEROUGH 06/30/12
SORT KEYS ARE FUND
FUND: 34 CsJ/csc It Pwr
TICKER / SHARES /
INV  PURCHASE COUPON MATURITY SCBEOULED SCREDULEO YIELD/
NO. DATE RATE DESCRIPTION DATE PAR VALUE ORIG. COST 365
36996 02/13/12  ,0800 FRLMC-DISC-CITIG 05/24/12 854,000.00 853,808,32 .081
37013 05/24/12 <1400 FBLMC-DISC-CITIG 12/03/12 855,000.00 - 854,358,27 J142
SUBTOTAL (FUND) 34 CSJ/CSC Jt Pwr - ASSETS 156 DAYS 855,000.00 854,358,27
SUBTOTAL (FUND) 34 CSJ/CSC dt Pwr - NET 855,000.00 854,358.27
FUND STATISTICS ‘ ASSETS LIABILITIES
AVERAGE DAILY INVESTMENT BALANCE s 854,037,97
EARNED INTEREST YIELD THIS PERTIOD f .107 . 000
WEIGBTED AVG YIELD AT END OF PERIOD : .142 . 000
TOTAL INTEREST EARNED POR FUTURE RECEIDT: 126.35

PAGE: 5

RUN: 07/17/12 14:55:55

INCOME
DATE RECEIVED
SOLD/MAT TBIS PER

MATURED 191.68

TOTAL/NET

EARNINGS
100.58
126.35
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{EIS / ERNEIS) EARNED INCOME 8 UMM

04/01/1

2 TBROUGH 06/30/12

SORT KEYS ARE FUND
Seriea 2008B-RDA Tax Allocation

FUND: 55
TICKER /
JINV PURCRASE COUPON MATURITY
No. DATE RATE DESCRIPTION ' DATE

35894 11/14/08  .3771 Seriea 2008 B-RDA Tax AL 07/01/12
SUBTOTAL (FUND) 55 Series 2008B-RDA Ta- NET

FUND STATISTICS ASSETS

AVERAGE DAILY INVESTMENT EALANCE H
BARNED INTBREST YIELD THIS PERIOD H .000
WEIGHTED AVG YIELD AT END OF PERIOO H 000
TOTAL INTEREST EARNED FOR FUTURE RECEIPT:

GRAND TOTAL 100.00%(C) 387 DAYS

SHARES /
SCREDULED SCHEDULED
PAR VALUE ORIG. COST

.000
+000

1142230000,00 1140875295,88

PAGE: 6
RUN: 07/17/12 14:55:55

INCOME
YIELD/ DATE RECEIVED TOTAL/NET
365  SOLD/MAT THIS PER EARNINGS

.000 04/13/12

+632

. 1,469,797.00 1,580,564.38




(FS/ERNFS)

CITY OF SAN JOSE
TREASORY DIVISION
PORTFOLIO STATISTICS PAGE: 1
7/01/11 TEROOGE 6/30/12 ’ RUN;: 07/17/12 15:03:53
ALL FUNDS
-------------- FIXEQ --=-===-w=on=  ——ccesceceee EQUITIES -mwwommanmes
ASSETS LIABILITIES ASSETS LIABILITIES TOTAL
TOTAL INCOME RECEIVED IN TBIS PERIOD: 6,108,133.45 .00 .eo oo 6,108,133.45
TOTAL NET EARNINGS THIS PERIOD: 6,397,043.65 .00 .00 .00 6,397,043.65
AVERAGE DAILY PORTFOLIO BALANCE: 923,630,968.09 .00 .00 .00 923,630,968.09
' EARNED INCOME YIELD THIS PERIOD: 691 .000 .000 .000 .691
END OF PERIOD PORTFOLIO BALANCE: 1,140,875,295.88 .00 ’ .00 .00 1,140,875,295,88
CURRENT AMORTIZEO BOOK VALOE: 1,141,582,994.18 .00 .00 .00 1,141,582,994.18
WEIGETED AVERAGE YIELD AT END OF PERIOD: .538 .000 .000 .000 . 538
WEIGHTED AVERAGE DAYS TO MATURITY: ‘ 387.20 - .00 N/A N/A N/A
" WEIGETED AVERAQE DAYS TO CALL: 300.28 .00 N/A N/A N/A

i NET PORTFOLIO YIELD, 365-DAY BASIS: . .691




1
1
i

{FS/ERNFS)

TOTAL INCOME RECEIVED IN TEIS PERIOD:
TOTAL NET EARNINGS THIS PERIOD:

AVERAGE DAILY FORTFOLIO SALANCE:

EARNBD INCOME YIELD THIS PERIOD:

END OF FERIOD PORfFOLIO BALANCE :

CURRENT AMORTIZED BOOK VALUE:

WEIOCETED AVERAGE YIELD AT END OF FERIOD:
WEICETED AVERAGE DAYS TO MATURITY:
WEIGETEQ AVERAGE DAYS TO CALL:

NET FORTFOLIO YIELD, 365-DAY BASIS:

FAGE: 1

RUN: 07/17/12 15:05:43

CITY OF SAN JOSE
TREASURY DIVISION
PORTFOLIO STATISTICS
7/01/11 THROUGH 6/30/12
FUND: v 1 INVESTMENT FUNDS
-------------- FIXED -------==-=-% woceceuoue__ EQUITIES
ASSETS LIABILITIES ASSETS LIABILITIES
T ei0es 0755 o e TR
6,359,541.03 .00 .00 .00
913,358,986.,15 .00 .00 .00
.694 .000 . 000 .000
1,140,020, 937.61 .00 .00 .00
1,140,728,509.56 .00 .00 .00
.539 .000 000 000
387.37 .00 N/A N/A
300,39 .00 N/A N/A

6,066,497.55
6,359,541.,03
913,358,986.15

. 694
1,140,020,937.61
1,140,728,509.56
.539

N/A

N/A

.694




(F8/ERNFS)

TOTAL INCOME RECEIVED IN THIS PERIOD:
TOTAL NET EARNINGS TEIS PERIOD:

. AVERAGE DAILY FORTFOLIO BALANCE:
EARNED INCOME YIELD TEIS PERIOD:
END OF PERIOD FORTFOLIO BALANCE:
CURRENT AMORTIZED BOOK VALUE:
WEIGRTED AVERAGE YIELD AT END OF FERIOD:
WEIOBTED AVERAGE DAYS TO MATURITY:
WEIGBTED AVERAGE DAYS TO CALL:

NET PORTFOLIO YIELD, 365-DAY BASIS:

i

¢
CITY
TREAS

PORTFOLIO

URY DIV

OF S8AN JOS
I81

7/01/11 TBROUGB 6/30/12

E
o N

STATISTICS

C8J/C8C Tt Pur

FUND: 34

-------------- FIXED ~-vc----oo-ec
LIABILITIES

) 2,793.8; - .00
1,660.57 .00
852,329,86 .00
‘ +194 .000
854,358.27 .00
854,484.62 .00
.142 .000
156.00 .00
156.00 .00

AGE : 2

RUN: 07/17/12 15:05:43

------------ EQUITIES =n-n--enanen
ASSETS LIABILITIES

o0 T T e

.00 .00

.00 .00

.000 000

.00 .00

.00 .00

.000 .000

N/A N/a

N/A N/a

2,793.87
1,660,57
852,329.86
.194
854,358,27
954,484.62
142

N/2

N/A

.194




(FS/ERNFS)

FORTFDLIO
7/01/11 THEROUGR

FUND: 55
ASSETS
TOTAL INCOME RECEIVED IN TBIS PERIOD: 35,842.03
TOTAL WET EARNINGS TBIS FERIOD: 35,842.05

AVERAGE DAILY FORTFOLIO BALANCE: 9,419,652.08

EARNED INCOME YIELD THRIS PERIOD: .378
END OF FERIDD PORTFPOLIO BALANCE: .00
CURRENT AMODRTIZED BODK VALUE: .00
WEIGETED AVERAGE YIELD AT END OF FERIOD: .000
WEIGBTED AVERAGE DAYS TO MATURITY: .00
WEIGETED AVERAGE DAYS TO CALL: .00

NET PDRTFOLIO YIELD, 365-DAY BASIS:

STATISTICS PAGE: 3
6/30/12

RUN: 07/17/12 15:05:43

Seriee 2008E-RDA Tax Allocetion

.000
00
.00

.000
.00

.00

------------ _EQUITIES ~wwwomanmann
ASSETS LIABILITIES TOTAL
T e T e T 35,842.03

.00 .00 35,842.05
.00 .00 9,419,652.08
.000 000 .379
.00 , .00 .00
.00 .00 .00
.000 000 £ .000
N/A N/A N/A
N/a N/a N/A

379
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(EI0 / ERNEID) -

* DESCRIFTION

PURCH RATE MATURITY

CURRENT FERIOD
ENDING FAR

33658

35860

35895

35913

36510

36511

- 07/01/10

36512

36515

36522

36523

36526

36550

* INCLUDES INCOME DUE IN FERIOD BUT NOT YET FOSTED

STATE INVESTMT POOL-CTY I
a1/01/02 .356 07/01/12

STATE INVESTMT POOL-RDA I
10/01/03 .000 07/01/12

FFCB-WF T
10/14/08 3.600 10/14/11
FFCB-UBS I
11/21/08 3.200 11/21/11
MTN-GE CAPLTAL CORP~EA I
12/09/08 3.000 12/09/11D

BLACKROCR LIQUIDITY FED I
07/01/10 +170 07/01/12

MORGAN STANLEY INST LIQ X
.78% 07/01/12

FEDERATED GOVT OBLIGATI I
07/01/10 +127 07/01/12

FNMA-DISC-UBS I
07/07/10

FNMA-DISC-UBS I
07/13/10 +390 07/01/11D

FNMA-DISC-BA I
07/13/14 .390 07/01/11D

FNMA-DISC-WF I
07/14/10 +390 07/01/11D

FNMA-DISC-UBS X
08/06/10 .310 07/01/110

50,000,000.00

100,000.00

100,000.00

26,100,000.00

.430 07/01/11D

PRIOR PFERIOD
STORED ACCRL.

-2.11

77,000,00

35,555,56

45,833,33
61,200.46

8.10 .

107,201.39

76,483.33

73,691.69

114,400.00

56,661.11

FRIOR PERLOD
ADJUST.

CaLc,

EARNED

7/01/11 THROUGH 6/30/

URY DIVY
INCOME D

SORT KEYS ARE FUND

8CHEDULED
ACCROALS

139,502, 98
"34,925,01
103,000.00
124, 444.44
329,166.67
10,549.54

100.70

388,76

783.02

ALL FUNDS

FOSTED ACCRL.
ADJUJTMENTS

.01

Hpnwo

2

POSTED
RECEIPTS

139,503.11
34,925.07
180,000.00
160,000.00
. 375,000.00
71,750.00
78.26

267.84

‘58.18

107,201.39

76,483.33

73,691.69

114,400.00

56,661.11

PERIOD END
ACCRUED

30.54
126.29

729.36

FAGE: 1

RUN: 07/17/12 14:57:16

GAIN/ (LOSS)
SALE/WRTDWN

EARNED
THI$ PERIOD

13%,502.98
34,927.18
103,000.00
124, 444.44
329,166.67
10,549.54

100.70

388.77

783,03

TOTAL/NET
EARNINqS

139,502,98

34,927.19

103,000.00

124,444.44

339,716.21

100.70

388.77

783.03




(EID / ERNEXD)

DEJCRYPTION

PURCH RATE MATURITY

CURRENT PERIOD

ENDING PAR

36637

36659

36662

36663

36665

36670

36675

36676

36685

36686

36689

+ INCLUDES INCOME DUE IN PERIOD BUT NOT YET POYSTED

FHLB-DISC-UBS I
08/20/10 .230 07/01/11p

FNMA-DISC-WF I
10/01/10 .200 07/01/11D

CP~DI§C-TOYOTA-TOY I
11/16/10 .400 07/15/11D

FFCB-CALL-HF I
12/16/10 1.350 12/16/13

FNIMC-WF I
12/10/10 1.750 06/15/12pP

FHEMC-DISC-UBC I
12/10/10  .230 07/29/110

FNLB-GILFD x
12/13/10 .500 06/26/130

FHLMC-DISC-CITIG X
12/15/10  .230 07/29/11D

FHEMC-DISC-CITIG b s
12/16/10 .270 10/21/110

PHLMC-DIJC-TBC I
12/16/10 .280 11/04/11D

FHLB-WF T
12/23/10 /300 11/23/110

FFCB-WF x
12/23/10 .400 11/02/12p

FHLKC-DXSC-UBS I
12/27/10 .220 08/26/11D

10,000,000.00

10, 000,000.00

PRIOE PERIOD

STORED ACCRL.

26,162,50

45,500,00

63,055.55

2,812.50

7,777.78

-62,662.03

12,965.44

694.44

22,915.77

6,618.48

29,617.96

30,644.44

3,166.67
1,814.93

6,555,56
15,982.35

22,766.30

PRIOE PERIOD
CALC. ADJUST.

E

EARNED

7/01/11 TNROUGN 6/30/

GORT KEY8

8CHEDULED
ACCRUALY

3,888.89
30,937.50
167,222.22
-108,037.97
1,788.89
50,000.00
41,935.85
935.95

16,838.64

19,600.00

11,833.33
1,385.07

40,000,00
30,787.06

6,854.37

URY DIVTI
INCONR o]

ARE FUND
ALL FUNDY

POSTED ACCRL.
ADJUSTMENTS

[s]
s
-1
1

2

POSTED
RECEIPTS

26,162.50

45,500.00

66,944.44

33,750.00

175,000.00
-170,700,00

14,758.33

50,000.00

7,554.43

46,456.60

50,244.44

15,000.00
3,200.00

40,000,00

29,620.67

PAGE: 2
RUN: 07/17/12 14:57:16

PERXOD END GAIN/ (LOSS) EARNED TOTAL/NET
ACCRUED EALE/WRTDWN THI9 PERIOD EARNINGS
3,888.89
3,888,89
30, 937,50 30,937.50
167,222,22 59,184.25
~108, 037,97
. 1,798.89
1,788.89
694.44 50, 000.00 91,935.85
54,851.62 41,935.85
935.95
935,95
16,838.64
16,838.64
15,600.00
15,600.00
11,833,33 13,218.40
1,385.07
6,555,56 40,000.00 70,787.06
46,769.41 30,787.06
6,854,37
6,854.37




i
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(EID / ERNEID)

INV DESCRIPTION

NO. PURCH RATE

MATURITY

CURRENT PERIOD

ENDING PAR

36690 FHLMC-DIYC-CITIG

12/28/10 .210

36697 FHLMC-CALL-GILFD

01/25/11 1.250

36703 FHLMC-DISC-CITIG

01/10/11 +220

36720 FRMA-WF
01/27/11 +750

36727 FFCB-WF )
02/03/11  .920

36728 FHLMC-WF
02/03/11 +875

36730 FNMA-WF
02/04/11 750

36735 FHLMC-WF
02/09/11  .875

36736 FFCB-WF
02/09/11 +700

36737 FHLB-WF
02/16/11 1.000

36739 FFCB-NF
Y 02/10/11 1.300

36740 FNMA-WF
02/10/11 1,125

36760 FNMA-CITIG
03/07/11 1,000

* INCLUDES INCOME OUE IN PERIOD EUT NOT YET POSTED

I
08/12/110

I
07/25/13
T
08/24/11D
T
12/18/130
T
11/26/130
T
10/28/130
T
12/18/130
T
10/28/13D
T
11/04/130
T
05/16/13
T
12/23/13D

T
09/30/130

T
09/23/130

5,000,000.00
5,000,000.00
5,000,090.00
5,000,000.00
5,000,000.00
190,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00

5,000,000.00

PRIOR PERIOO
STORED ACCRL.

19,085.06

54,166.67

15,787.69

1,354.17
7,918.80

4,472,22
4,777.22

7,656.25
5,288.77

1,354,17
10,842.65

7,656.24
8,867.84

11,083.33
25,500.30

6,250,00
2,888,.89
6,046,70

14,218.75
4,070.40

13,611.11
2,255.21

PRIOR PERIOD
CALC. ADJUST.

CITY OF SAN JOBSE
TREASORY DIVISION
EARNED INCOME OETAIL
7/01/11 THROUGH 6/30/12
SORT KEYZ ARE FUND
ALL FUNDS
SCHEDOLED POSTED ACCRL. POSTED
ACCRUALS ADJUSTMENT RECEIPTS
4,332.83 23,417.89
8,333.33 62,500.00
4,956.60 20,744.29
37,500.00 37,500.00
18,698.58
46,000.00 46,000.00
11,813,92
43,750.00, 43,750.00
13,074.08
37,5008.00 37,500.00
26,995.99
43,750.00 43,750.00
22,856,.55
70,000,00 70,600,00
65,726.13
50,000,00 50,000.00
130,000.00 130,000.00
15,695.71
56,250.00 56,250.00
10,565.74
50,000.00 50,000.00
7,115.58

PERIOD END
ACCRUED

1,354.17
26,617,38

4,472.22
16,591.14

7,656.25
18,360.82

1,354.17
37,838.64

7,656.24
31,724.39

11,083.33
91,226.43

6,250.00
2,888.89
21,742.41

14,218.75
14,636.14

13,611.11
9,370.79

PAGE: 3

RUN: 07/17/12 14:57:16

GAIN/ (LOS9) EARNED
SALE/WRTDWN TNXS PERIOO

4,332.83

8,333,33

4,956,60

37,500.00
18,698.58

46,000.00
11,813,92

43,750.00
13,074.08

37,500.00
26,995,989

43,750.00
22,856.55

70,000.00
65,726.13

50,000.00
130,000.00
15,695.71

56,250.00
10,565.74

50,000.00
7,115.58

TOTAL/NET
EARNINGS

4,332.83
8,333.33
4,956.60
56,198.58
57,813.92
56,824.05
64,495,99
66,608,55
13s5,726.13
50,000,00
145,695.71
66,815.74

57,115.58




i

(EXID / ERNEID)

DESCRIPTION

PURCH RATE

MATORITY

CURRENT PERIOD
ENDING PAR

36764
36771
36772
36777
36781
36788
36789
36790
36791
36792

36793

* INCLUDES INCOME DUB IN PERIOD BUT NOT YET POSTED

FHIMC-UBS
03/07/1% 1.375

FNMA-QILPO
03/08/11 1.125

FHLMC-WF
03/08/11 +750

FHLB-WF
03/15/11 +250

FNMA-CALL-QILF
03/15/11 +875

FNMA-CALL-QILF
03/18/11 +800

FHLMC-UBS
03/22/11  .375

FHLB-WF
03/30/11 +875

FHLMC~WF
03/30/11 +515

FNLMC-UBS -
03/30/11 +375

FHIMC-CALL-OILF
03/30/11 1.150

PNMA-CALL-OILF
03/30/11 1.000

FHLB-UBC
03/30/11  .570

I
02/25/140
T
09/30/13D
T
03/28/13D
T
03/07/120
T
11/08/13D
I
11/18/130
T
11/30/120
b
12/27/13D
T
11/26/12D
T
11/30/12D
I
10/07/13D

I
09/20/130

I
08/28/120

10,000,000.00
5,000,000.00

10, 000,000.00

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

5,000,000.00

10, 000,000.00

5,000,000,00

PRIOR PERYIOD
B8TORED ACCRL.
66,840.28
2384.53

14,218.75
233,13

19,375.00
1,883,49

3,958.34
15.08

3,226.93
1,837,10

4,777.78
3,867,57

1,614,553
2,945,15

486.11

4,673.18

2,503,47
2,083.69

1,614,58
4,223.81

13,416.67
1,361.71

28,055.56
5,651,93

$,500.00
8.99

PRIOR PERIOD
CALC. ADJUST.

EARNED

INCOME

7/01/11 THRODGH 6/30/12
SORT KEYS ARE FUND

SCHEDULED
ACCRUALS
137,500.00

1,213.26

56,250.00
742.16

75,000,00
' 5,994.41

8,541,665
34.92

7,732.45
~1,837.10

40,000.00
13,481.25

18,750.00
10,672.54

43,750.00
18,391.23

25,750,00
8,200.33

18,750.00
16,622.75

15,333.33
~1,361.71

100,000.00
22,243,10

28,500.00
35,40

ALL FUNDS

POSTED ACCRL.

ADJUSTMENTS

POSTED
RECEIPTS

156,215.28

56,250,00

75,000.00

12,500.00

50.00

10,959.38

40,000.00

18,750.00

43,750.00

25,750.00

18,750.00

28,750.00

100,000.00

28,500,00

PERLOD END
ACCRUED
48,125,00
1,597.79

14,218.75
$75.35

5
19,375.00
7,877.90

4,777.78
17,348.82

1,614.59
13,617.69

486.11
23,064.41

2,503.47
10,284.02

1,614,588
20,846.56

28,055.56
27,895.03

9,500.00
44.39

OAIN/ (L083)

PAGE: 4

RUN: 07/17/12 14:157:16

EARNED

SALE/WRTDWN THIS PERIOD

16,482.90

13,500,00

137,500.00
1,213,26

56,250.00
742,16

15,000,00
5,994.41

8,541.66
34.92

7,732.45
14,645.80

40, 000.00
13,481.25

18,750.00
10,672.54

43,750,00
18,391.23

25,750.00
8,200.33

18,750.00
16,622.75

15,333.33
12,138.29

100, 000.00
22,243.10

28,500.00
35,40

TOTAL/NET
EARNINGS

138,713.26

56,992.16

80,994.41

8,576.58

22,378.25

53,481.25

29,422.54

62,141.23

33,950.33

35,372.75

27,471.62

122,243.1¢0

28,535.40




|
t
i
i
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(EID / ERNEID)

CXTY OF BAN JOSE
TREASURY DIVIBION
EARNED INCOME DETAIL
7/01/11 THROUCH 6/30/12 PAGE: 5
SORT KEYS ARE FUND : RUN: 07/17/12 14:57:16
ALL FUNDS .
INV DESCRXPTION CURRENT PERIOD  PRIOR PERIGD  PRIOR PERIOD 8CHEDULED POSTED ACCRL, POSTED PERIOD END  OAIN/ (LOSS) EARNED TOTAL/NET
NO. PURCH RATE MATURITY  ENDING PAR STORED ACCRL. CALC. ADJUST, ACCRUALS ADJUSTMENTS RECEIFTS ACCRUED SALE/WRTDWN THIS PERXOD EARNINGS
36795 FNMA-DISC-WF b . 13,341.42
03/30/11  .220 02/01/12p 5,770.86 13,341.22 19,112.08 13,341,22
36796 FHLMC-DISC-WF T 28,526.65
04/01/11  .280 03/13/120 ° 10,140.33 28,526.65 38,666.98 : 28,526.65
36798 FHLMO-DISC-CUITIG x . 15,637.12
04/04/11 230 03/16/12D 5,313.00 ) 15,637.12 20,950.12 15,637.12
36799 FNMA-CALL-WF x 3,555.56 16,444.44 20,000.00 16, 444.44 §4,230.82
04/05/11  .800 11/23/13D 4,713.62 -4,713.62 52,500.00 47,786.38
36800 FNMA-UBC X 10,000,000.00 9,472.22 50,000,00 50,000.00 8,472.22 50,000.00 57,779.10
. 04/05/11  .500 10/30/12D 1,849.13 7,779.10 9,628.23 7,779.10
36801 FIMA-CITIA I 5,000,000.00 13,611.11 50,000,00 50,000.00 13,611.11 50,000.00 52,475.17
04/05/11 1,000 09/23/130 588.36 2,475.17 3,063.53 2,475.17
36803 FFCB-UBC I 5,000,000.00 13,338.98 49,000.01 49,000.00 13,338.89 49,000.01 53,935.52
04/06/11 - .980 05/23/13D 1,159.71 4,935,51 . §,095.22 4,935.51
| 36804 FNMA-WF I 5,000,000,00 13,020.984 37,499.99 37,500.00 13,020,983 37,499.99 39,007.36
i 04/06/11  .750 02/26/13D 354,19 1,507.37 1,861.56 1,507.37
! 36805 FHLB-WF I 5,000,000,00 8,612,50 58,500.00 58, 500,00 8,612.50 58,500.00 58,500.00
i 04/08/11 1.170 11/08/13
| . .
1 36807 FHLB-CITIC I 5,000,000.00 10,555.56 50,000.00 41,666.67 18,988.89 50,000.00 50,000.00
! 04/15/11 1.000 08/15/13
36809 FHLMC-CALL-UBS T 13,993.06 6,319.44 20,312.50 . 6,315.44 6,319.44
04/29/11 1.625 04/29/14 :
36810 PHLB-GILFO I 5,000,000.00 10,500.00 60,000.00 60,000.00 10,500.00 60,000.00 §0,000. 00
04/28/11 1.200 10/28/13
36815 CP-DISC-TOYOTA-TDY T 879.12
04/13/11  .270 07/13/11p 5,787.54 879.12 6,666.66 87%.12

* INCLUDES INCOME DUB IN PRRIOD BUT NOT YET POSTED
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DESCRIPTION
PURCH RATE MATURITY

CURRENT PERIOD

ENDING PAR

36820

36821

36822

36829

26830

36831

36834

36838

36841

36842

36843

36844

* INCLUDES INCOME DUB IN PERIOD BUT NOT YET POSTED

CP-DISC-BANKAMERICA-BEA I

04/15/12 .270 08/15/11D
FNMA-DISC-CITIG I
04/18/11 +110 03/05/11D
FNMA-DISC-WP I
04/18/11 +120 09/23/11D
FHLMC-DISC-UBC I
04/18/11 +140 11/18/11p
FNMA-OILFD I

04/29/11 1.500 05/08/14D

FHLMC-WF I
04/29/11 .375 11/30/12D

FHLMC-CALL-CITIOQ I
05/09/11 1.375 05/09/14

NCD-TUBOCQ-UBC I
04/29/11 +320 10/07/11

CP-DISC-UBS FIN DEL-UBS b4
05/03/11 .175 08/03/11D

CP-DISC-UBS PIN DEL-UBS L

05/04/11 .115 07/05/110
'

FHLB-WP I

05/16/11 +750 07/30/13p

PHLB-WP I

05/16/11° .750 08/28/13

PPCB-CITIO I

05/12/11 2.150 05/12/14

10,000,000.00

5,000,000.00

4,500,000.00

5,000,000,00

5,000,000.00

PRIOR PERIOD
STORED ACCRL.

5,080.26
4,522.22
4,333,323

5,310.36

47,083.33
179.56

1,614,57
$00.00

13,861.11

10,850.00

2,868,058

1,090.91

4,218,758
~110,43

4,687.50

7.826,39

¢CIT
R

o H

T
EARNED

DIVI

08E

S ION
INCOME ETAI
1

L

7/01/11 THROUGH 6/30/12
8ORT KEYS ARE FUND

PRIOR PERIOD
CALC. ADJUST.

SCHEDULED
ACCRUALS

2,968,593

4,277.78

5,600.00

10,046.64

150,000.00
1,043,16

18,750.00
5,228.57

117,638,893

15,877.78

1,604,127

75.24

33,750.00
-878.67

37,500.00

57,500,00

ALL FUNDS

POSTED ACCRL.,

ADJUSTMENTS

POSTED

RECEIPTS
8,049.25
8,800,00

10,533.33

15,357,00

150,000.00
18,750.00
137,500.00

27,727.78

4,472.22

1,166,15

33,750.00

37,500.00

57,500.00

PERIOD END
ACCRUED

47,083.33
1,222.72

1,614.57
6,128,57

4,218.75
-985.10

4,687.50

7,826,39

PAGE: 6

RUN: 07/17/12 14:57:16

OAIN/ (LOSS)
SALE/WRTDWN THIS PERXOD

2,968.99

4,277.78

5,600.00

10,046.64

150,000.00
1,043.16

18,750.00
5,228,857

117,638.89

16,877.78

1,504.17

75.24

33,750.00
-878.67

37,500.00

57,500.00

TOTAL/NET
EARNINGS

2,968,99
4,277.78
5,600,00
10,046.64
;51,043.16
23,578.57
117,638.89
16,877.78
1,604.17
75.24
32,871.33
37,500.00

57,500.00
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{EID / ERNEID)

36848

36853

36854

36858

36860

36861

36863

36864

36865

36866

. 26867

DESCRIPTION CURRENT PERIOD
PURCH RATE MATURITY ENDINO PAR
FNMA-WF 1 10,000,000.00
05/06/11 375 12/28/120
FHLMC-UBC 1 5,000,000,00
05/06/11  .375 11/30/12D
FNMA-UBC ) I 5,000,000,00
05/12/11  .800 11/18/13D
FNMA-WF I
06/15/11 2.200 06/15/16
FHLMC-OILFD P
06/13/11 1.600 03/13/1§
FHLB-0ILFD I
06/08/11 1.770 06/08/15
FHLB-WF I 10,000,000,00
06/21/11  .500 06/21/13
FFCB-UBC I 5,000,000.00
06/20/11  .625 11/20/13
FHLB-CALL-CITIG I
06/27/11  .700 08/27/13
FHLBWF I 10,000,000.00
06/30/11 1.030 10/23/14
FHLB-WF I 10,000,000.00
06/23/11  .700 01/30/14D
FFCB-WF 1 10,000,000,00
06/23/11  .87S5 06/23/14D
FNLB-0ILFD 1. 5,000,000,00
06/30/11  ,850 04/30/14

* INCLUDES INCOME DUE IN PERIOD BUT NOT YET POSTED

PRICR PERIOD
STORED ACCRL.

312,50
$95.35

1,614,589
312.20

4,777.78

371.88

4,888.89

4,000,00

3,392,850

1,388.89

954,86

777.78

'286.11

2,138.89

87.39

1,944.44
54,01

118.06

PRIOR PERIOD
caLc.

c TY
TREAGS

EARNED

7/01/11 THROUOH 6/30/

OP SAN JOSE

URY DIVISION

INCONE DETAIL
12

§ORT KEYS ARE FUND

8CHEDULED
ADJUST. ACCRUALS

37,500.00
6,505.31

18,750.00
2,040.42

40,000.00
2,722,158
105,111.11
76,000.00
49,707.50
50,000.00
31,250.00
69,222,22
103,000.01
69,999.99

3,998.32

87,500,00
2,471.16

42,500.00

ALL FUNDS

POSTED ACCRNL,
ADJUSTHENTS

POSTRO
RECEIPTS

37, 500,00
18,750.00
40,000.00
110,000.00
80,000.00
53,100.00
50,000.00
28,645.83
70,000.00
83,830.56
42,777.78
87,500.00

35,416.67

PERIOD END
ACCRUED

312,50
7,500.66

1,614,559
2,352,62

4,777.78
3,054.03

1,388.89

3,559,03

15,455.88
29,361.10
4,085,71

1,544.44
‘2,5258.17

7,201.39

RON: 07/17/12

GAIN/ (LOSS) EARNED
8ALE/WRTDWN THIS PERICO

37,500.00
6,505.31

18,750.00
2,040.42

40,000.00

2,722,158

105,111.11

76,000.00

49,707.50

50,000.00

31,250.00

69,222.22

103,000,01

69,999.99

3,998.32

87,500,00
2,471.16

42,500.00

PA 7

CE:
14157116

TOTAL/NET
EARNINGS

44,005,31
20,790.42
42,722.15
105,111.11
76,000.00
49,707.50
50,000.00
31,250.00
§9,222.,22
103,000.01
73,998.31
89,971.16

42,500.00




{EID / ERNEID)

35871

38872

36873

36874

36875

36876

35878

36879

36880

36881

DESCRIPTION CURRENT PERIOD
PURCH RATE MATURITY ENDING PAR

FFCB-~UBS I 10,000,000.00
08/29/11 +400 04/29/13
CP-DISC-TOYOTA-TOY I

06/22/11 .180 08/25/11p

NCD~UBOC-UBC T

06/23/11 +230 12/02/11

FHLB-WF I 10,000,000.00
06/23/11 +400 04/30/130

FHMA-WF I 10,000,000,00
06/23/11 .500 08/03/130

CP-0I18C-UBS PIN DEL-UBS I

08/23/11 .070 07/25/11D
CP-DIJC-TOYOTA-TOY T
06/23/11 .140 08/01/11p

CP-DIIC-GE CAPITAL CCRP I
06/23/11 <100 08/25/110

Cp-DISC-OF CAPITAL CORP I
06/23/11  .100 08/29/11D

FNMA-DIBC-HP I
06/24/11 +100 02/01/120

PNLB-QILP I
06/30/11 1.000 10/17/14

5,100,000.00

PHLE-GILFD T
06/30/11 1.000 10/17/14

4,500,000.00

CP-DISC-UBS PIN DEL-UBS I
06/29/11  .030 07/28/110

* INCLUDES INCOME OUE IN PERICD EBUT NOT YET POSTED

PRIOR PERIOD
8TORED ACCRL.

189.95

1,022.22

1,555.58

22.45

1,944.44

44.22

311.11

155.55

466.67

164.00

281.63

1,983.34

1,905.55

75.00

CXITY OF SAN
RE 80DRY O0IV
INCONE

T
EARNED

7/01/11 THROUGH 6/30/12

80RT KEY3 ARE FUND
ALL FUNDS

BCHEDULED
ACCRUALS

40,000.00

PRIOR PERIOD
CALC., ADJUST.

ADJUSTHENTS

1,160.77

18,677.78

40,000.00

1,027.18

50,000.00

2,022.88

933.33

§02.78

3,208.33

1,208.50

8,650.17

50,599.88

49,000,00

1,050.00

POBTED ACCRL.

POSTED
RECEIPTS

33,333.33

1,350,72
20,700.00
34,777.78

32,222,22

1,244.44

758,33
3,675.00
1,373.50

8,931.80

42,500.00

40,833,233

1,125.00

PERIOD END
ACCRUED

6,888,89

6,777.78
1,049.83

18,722.22
2,067.10

10,483.33

10,072.22

PAGE: 8
RUN: 07/17/12 14:57:16

GAIN/ (1.083) TOTAL/NET
SALE/WRTDWN TNIS PERIOO EARNINGS

40,000,00 40,000.00
1,160.77

1,160.77
19,677.78 19,677.78
40,000,00 41,027.18

1,027.18
50,000,00 52,022,88

2,022,988
933,33

933,33
§02.78

§02.78
3,208.33

3,208,33
1,209,530

1,209.50
8,650, 17

8,650.17
50,999.99 50,999.99
49,000,00 49,000, 00
1,050, 00

1,050.00




{EID / ERNEID)

CQURRENT PERIOD
ENDXNO PAR

36883

36884

36885

36886

36887

36888

36889

36890

36891

36892

36893

36894

* INCLUDES INCOME DUE IN PERXIOD EUT NOT YET FOSTED

DESCRIFTION
PURCH RATE MATURITY
FHLB-0XLFD

I
06/30/11 1.125 12/29/14D

FNMA-CALL-OILFD I
07/19/11 2.125 07/13/16

FNMA-CALL-GILFD I
07/18/11 2.125 07/19/1¢

FNMA-~GILFD T
07/13/11 .500 08/09/13D

CP-DISC-TOYOTA-TOY T
07/13/11 +150 08/25/11D

PNLB-DISC-CITIO T
07/25/11 .170 06/01/12D

FHLB-DISC-WP I
07/29/11 .220 08/31/11p

CP-DISC-TOYOTA-TOY I
08/02/11 +200 09/22/11p

CP-DISC-TOYOTA-TOY I
08/03/11 +210 20/12/11D

FHLMC-DISC-WF I
08/03/11 +150 02/24/12D

FNMA-CALL-OLLFD I
09/12/11 .625 09/22/14

FNHA-CALL-HF I
09/12/11  .750 09/12/14

FNMA-CALL-WF T
09/12/21  .800 03/12/15D

4,500,000.00

5,000,000.00

5,000,000.00

5,000,000.00

5,000,000.00 .

5,000,000.00

5,000,000.00

PRIOR PERXOD
STORED ACCRL.

1,805.56

PRIDR PERIOD
CALC. ADJUST.

c Y OF 8AN &
TREASURY DIVI
EARNED INCOME D

7/01/11 THROUGH 6/30/

BORT KEYS ARE FUND
ALL FUNDS

BCHEDULED

ACCRUALS
50,625,00
1,984.65

POSTED ACCRL.
ADJUSTMENTS

100,937.50
100,937,50

24,166.67
1,938.13

895.83
29,466.67
3,124.33
1,359.15
2,450.00

4,949.90

25,086,812
30,104.17

32,211.11
1,434.03

B
ON
Ax

o8
8 I
ET 5L
12

POSTED
RECEIPTS

50,625,00
53,125.00
53,125.00

16,121,311

895.83
29,466.67
3,124,33
1,359.15
2,450.00

4,949.90

15,625,00
18,750.00

20,000.00

PERIOD END
ACCRUED

282.26
1,990.07
47,812.50

47,812.50

9,862.22
1,938.13

9,461.81

11,354.17

12,112.11
1,434.03

PAGE: 9
RUN: 07/17/12 24:57:16

OAXN/ (LOSS) EARNED TOTAL/NET
BALE/WRTDWN THIS PERIOD EARNINGS

50,625.00 52,609.65

1,984,.65
100,937.50 100,937.50
100,937.50 100,937,540
24,166.67 26,104.80

1,938.13
895,83

895.83
29,466,867

29,466.67
3,124.33

3,124.33
* 1,359.15

1,359.15
2,450,00

2,450.00
4,949.90

4,949.90
25,086.81 25,086.81
30,104.17 30,104.17
32,111,121 33,545.14

1,434.03




|
|

(EID / ERNEID)

NV DESCRIPTION CURRENT PERIOD

NO. PURCH RATE MATURLTY  ENDING PAR

36895 CP-DISC-UBS FIN DEL-UBS I
08/25/11  .140 09/15/110

36896 FHLMC-WF I 10,000,000.00
08/26/11  .500 09/19/140

36897 CP-DISC-TOYOTA-TOY I
08/30/11  .290 12/16/110

36898 FNMA-CALL-UBS I 10,000,000.00
09/13/11  .500 03/19/13

36899 CP-DISC-UBS FIN DEL-UBS I
09/01/11  .150 10/03/110

36300 CP-DISC-TOYOTA-TOY T
09/01/11  ,200 10/24/11p

36901 FHLB-WF I 10,000,000.00
09/02/11  .125 08/15/120

36902 FHLB-WF I
09/07/11  .150 06/07/120

36903 PHLB-WF T
09/02/11  .140 06/18/12D

36904 FNMA-CALL-WF I  5,000,000.00
08/19/11  .700 09/19/14

36905 FNMA-DISC-CITIO I 9,512,000.00
08/08/11  .150 07/02/12p

36906 FFCB-GILFD I 10,000,000.00
08/23/11  .250 08/13/13p

36907 PHLMC-CITIO I 5,000,000.00
09/23/11  .375 10/30/13¢

* INCLUDES INCOME DUE IN PERIOO BUT NOT YET POSTED

PRIOR PERIOD
STOREO ACCRL.

1,944.44

590,28

272,22

2,361.11

208.33

PRIOR PERIOD
CALC. ADJUST.

EARNED

7/01/11 THROOGN 6/30/

INCOME D

B8ORT KEYS ARE PUND

8CHEDULEO

ACCRUALS
816.67
42,361.11
8,414.29
8,707.83

39,166.67

800.00

1,767.28

10,381.94
6,530.17

5,625.00
850.00

5,561.11
900,00

27,416.67

11,731.47

19,305.56
7,698.28

14,479.16
-422.26

ALL FUNDS

POSTED ACCRL.
ADJUSTMENTS

[+]
8
E
1

2

POSTED
RECEIPTS

816.67

30,138.89

8,707.83

25,000.00

800.00

1,767.26
§,250.00
5,625.00

850,00

5,833.33
900,00

17,500.00

12,500.00

11,510.42

PAOE: 10
RON: 07/17/12 14:57:16

PERICO END  GAIN/ (LOS8) EARNEO TOTAL/NET
ACCRUED SALE/WRTDWN TNIS PERIOD EARNINGS
816.67
816,67
14,166.66 42,361.11 50,775.40
8,414.29 8,414.29
8,707.83
8,707.83
14,166.67 39,166.67 39,166.67
400.00
800.00
1,767.26
1,767.26
4,722.22 10,381.94 16,912.11
6,520.17 6,530.17
5,625.00 6,475.00
850,00
5,561.11 6,461.,11
900.00
9,916.67 27,416. 67 27,416.67
11,731.47
11,731.47 11,731.47 .
9,166.67 1$,305.56 27,003.84
7,698.28 7,698,28
3,177.07 14,479.16 14,056.90
-422,26 -422.2¢6
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(51D / ERNEID)

CURRENT PERXOD
ENDING PAR

369510

36911

36912

36914

36915

36916

36917

36918

36919

36920

36921

36923

* INCLUDES INCOME DUE IN PERIOD BUT NOT YET POSTED

DESCRIPTION
PURCK  RATE  MATURXTY
FFCB-0ILFD I
09/23/11  .350 09/23/13D
FFCB-UBC T
03/29/11  .530 059/29/14
PFCB-UBS x
09/23/11  .350 09/23/13D
FNMA-DISC-UBS T
09/23/11  .130 07/02/120
FHLHC-WF . T
09/28/11  .375 10/30/13D
FHLMC-GILFD T
09/28/11  .500 09/19/14D
FHLB-UBC T
09/28/11  .300 03/19/130
CP-DISC-TOYOTA-TOY x
09/28/11  ,120 11/07/11D
FNMA-OILFD T
.10/04/11  .625 10/30/14D
FHLB-DISC-CITIG T
10/07/11  .120 07/02/120
FHLMC-WF T
10/11/11  .750 11/25/14D
NCD-UBOC-DRC T
10/11/11  .270 02/01/12
FHLMC-CALL-GILFD ‘1
10/18/11  .500 10/18/130

5,000,000.00

5,000,000.00

5,000,000.00

5,010,000.00

5,000,000.00

5,000,000.00

5,000,000.00

5,000,000.00

10,000,000.00

5,000,000.00

PRIOR PERIOD
STORED, ACCRL.

468,75

625,00

375.00

607,64

1,041.67

PRIOR PERIOD
CALC. ADJUST.

Y OF SAN 708

§ORY DLVISI

EARNED INCONE DET
7/01/11 THROUGK 6/30/12

SORT KEYS ARE FUND

ALL FUNDS

» A

SCHEDULED

ACCRDALS
13,513.89
1,157.32

POSTED ACCRL.
ADJUSTMENTS

20,022.22

13,513.89
1,1587.32
5,101.85

14,218.75
1,706.29

18,9568.33
5,810.12

11,375.00
1,467.38
720.00

23,177.08
917.83

54,166.67
717.27

8,475.00

17,569.44
1,845.76

E
oK
AXD

POSTED
RECEIPTS

8,750.00
13,250.00

8,750,00

11,510.42
12,500.00
7,500.00

720,00

18,489.58

47,708.33
8,475.00

12,500.00

PERIOD END
ACCRUED

4,763.88
1,157.32
6,772.22
4,763,89
1,157.32
5,101,85

3,177.08
1,706.29

7,083.33
5,810.12

4,250.00
1,467.38

5,295.14
917.83

7,500.01
717.27

5,069.44
1,845.76

OAIR/ (1.08S)

RUN: 07/17/12 14:

EARNED

SALE/WRTDWN THIS PERICD

5,183.76

13,513.89
1,157.32

20,022.22
13,513.89
1,157.32

5,101.85

14,218.75
1,706.29

18,958,33
5,810.12

11,375.00
1,467.38
720.00
23,177.08
917.83
5,153.76

54,166.67
717,27

8,475,00

17,569.44
1,845.76

PAOE: 11
s 16

TOTAL/NET
EARNINGS

14,671.21
20,022.22
14,671.21
5,101.85
15,925.04
24,768.45
12,842.38
720.00
24,094.91
5.,153.76
54,883,94
8,475.00

19,415,20




(EID / ERNEID)

INV
NO.

DESCRIPTION
PURCH RATE MATURITY

CURRENT PERIOD
ENDING PAR

36924

36925

36926

36927

36928

36929

36930

36931

36932

36934

36935

36936

36937

+ INCLUDES INCOME DUB IN PERIOD EUT NOT YET POSTED

FNMA-CALL-OILFD I
10/28/11 1.500 10/28/16

FNMA-DISC-UBS I
10/12/11 .100 07/02/12D
FHLB-UBS I
10/14/11 .375 11/27/13D
FNMA-DISC-CITIQ I
10/20/11 .120 07/02/12D
CP-DISC-TOYOTA-TOY I
10/21/11 .260 02/01/12D

CP~DISC-HSBC PIN CORP-J I

10/31/11 390 02/01/12D
FHLHC-CALL-WF I
11/25/11  1.000 11/25/15

CP-DISC-UBS PIN DEL-UBS I
11/15/11  .070 11/21/11D
CP-DISC-UBS FIN DEL-UBS I
11/18/11  .300 01/18/12D
FHLMC-WF I
11/21/11 .375 10/20/13D
FNMA-UBS I
11/21/11  .625 10/30/14D
FHLB-UBC I
11/30/11  .330 07/01/13D
mmé-mr.x.-u‘sc I
11/23/11 .75 11/14/14D

5,000,000.00

10,000,000.00

5,000,000.00

9,225,000.00

5,000,000.00

5,000,000.00

5,000,000.00

10,000,000.00

5,000,000.00

PRIOR PERIOD
STORED ACCRL.

1,083.75

1,822,92

1,093,758

PRIOR PERIOD
CALC. ADJUST.

EARNED

7/01/11 THROUGH

o
.8
INCOME DB
1

6/30/12

SORT KEY3 ARE FUND

8CHEDULED
ACCROALS

50,625.00

7,308,558

13,385.41

3,738.19

7,841,258

4,644.10

8,288.70

30,000.00

186.67

3,340.77

11,458.33
5,315,52

19,097.22
3,322.16

19,341.67
1,219.69

26,493.06
264.31

ALL FUNDS

POSTED ACCRL.
ADJUSTMENTS

POSTED
RECEIPTS

37,500.00

11,614.58

4,644.10
8,288,70
25,000.00
186.67

‘3,340.77

9,375.00
15,625.00
16,500.00

21,875.00

PERIOD END
ACCRUED

13,125,00

7,305.55
1,770.83
3,738.19

7,841.25

5,000.00

3,177.08
5,315,52

5,295.14
3,322.16

2,841.67
1,219.69

5,711.81
264.31

PAGE: 12
RUN: 07/17/12 14:57:16

GAIN/ (LOS5) EARNED TOTAL/NET
SALE/WRTDWN THIS PERIOD EARNINGS

50,625.00 50,625, 00
7,305, 55

7,305.56
13,385.41 17,123.60

3,738.19
7,841.25

7,841.25
4,644.10

4,644.10
8,288.70

8,288.70
30, 000,00 30,000.00
186,67

186.67
3,340.77

3.340.77
11,458.33 16,773.85

§,315.52
19,097.22 22,419.38

3,322.16
19,341.67 20,561.36

1,219.69
26,493.06 26,757.3%7

264.31




(EID / ERNEID)

INV
No,

DESCRIPTION + CURRENT FERYOD
PURCH RATE MATURITY ENDING PAR
FFCB-WF I 10,000,000.00

36939

36941

36942

36943

36944

36945

36947

36948

36949

36950

36951

36952

11/29/11 .375 09/06/13D

FHLB-WF I
11/29/11 +300 05/16/23D

FNMA-UBC I
11/29/11 +750 12/139/14

FHLB-UBC I
11/30/11 .350 05/30/13

FHIMC-CALL-OILFD I
12/16/11 1.000 06/16/15D

FHLMC-CALL-GILFD I
12/19/12 1.500 12/19/1¢

FHLB-CALL-CITXG I
11/29/11% +350 08/10/12

CP-DISC~HSBC FIN CORP-J I
12/08/11 .120 12/30/11p

NCD-UBOC-UBC T
12/09/11 .250 02/01/12

CP-DXSC-HSBC PIN CORP-P I
12/09/11 .360 02/22/12D

CP-DISC-H8BC FIN CORP-J I
12/14/11 .280 02/01/12D

FHLMC-CALL-UB3
12/30/11 1.000 09/30/15

FHLMC~CALL~OILFD I
12/27/11  .650 06/27/14D

5,000,000.00

5,000,000,00

5,000,000,00

5,000,000.00

5,000,000.00

5,000,000.00

5,000,000.00

+ INCLUDE3 INCOME DUE IN PERXOD BUT NOT YET POSTED

PRIOR PERIOD
STORED ACCRL.

8,645.83

541.67

1,250.00

1,808.33

PRICR PERIOO
CALC. ADJUST.

CITY OF SAN JOBE
TREASURY DIVISION
EARNED INCOME DETAIL
7/01/11 THRODGH 6/30/12
SORT KEYS ARE FUND
ALL PUNDS
SCHEDULED POSTED ACCRE. POSTED
ACCRUALS ADJUSTMENTS RECEIPTS
22,083.34 18,750.00
2,060.28
8,833.33 7,500.00
603.93
22,083.33 22,083.34
10,256.94 8,750.00
27,083.33 25,000,00
534.50
40,000.00 37,500.00
4,097.92 5,906.25
447.33 447.33
5,625.00 5,625.00
9,641.25 9,641.25
4,545.13 4,545.13
25,138.89 | 25,000.00
16,611.11 16,250.00
153.62

FERIOD END
ACCRUED

11,979.17
2,060.28

1,875.00
603,93

1,249.99

1,506.94

2,083,33

534.50

2,500.00

138.89

361.11
153.62

GAIN/ (LOSS)

PAGE: 13

RON: 07/17/12 14:57:16

EARNED

SALE/WRTDWN THIS PERIOD

22,083.34
2,060.28

9,833.33
603.93
22,083.33
10,256.94
27,083.32
534.50
40,000.00
. 4,097.92
447,33
5,625.00

9,641,258

4,545:13

25,138.89

16,611.11
153,62

TOTAL/NET
EARNINGS

24,143.62
9,437.26
22,083.33
10,256. 94
27,617.83
40,000.00
4,097.92

447.33
5,625.00
9,641.25
4,545.13
25,138.89

16,764.73




(EID / ERNEID)

INV DESCRIPTION CURRENT PERIOD
NO. PURCH RATE MATURITY | ENDING PAR

36953 PNMA-CALL-WF I 10,000,000.00
12/19/11 2750 12/19/14

36954 NCD-UBOC-UBC I
12/16/12% +250 02/01/12

36955 FHLMC-OILFD I 5,000,000.00
12/16/11  .625 12/28/14D

36956 FHLMC-CALL-QILFD kS 4,950,000.00
01/13/12 1.000 10/13/15

36957 FHLMC-CALL-WF I 5,000,000.00
01/06/12 1.060 01/06/15

36958 CP-DXSC-UBS PIN DEL-UBS I
01/04/12 .060 01/13/12p

36960 CP-DISC-URS PIN DEL-UBS I
01/09/12  .250 02/22/12D

36961 FHLMC-CALL-UBC I 10,000,000.00
01/30/12 .650 01/30/15

36962 FFCB~GILFD I 5,000,000.00
01/13/12 .400 02/13/14D

36963 FFCB-UBC I 10,000,000.00
01/19/12 .850 01/19/16

36965 PFCB-CITIO I 5,000,000.00
01/20/12 .550 01/20/15

36966 CP-DISC-UBS PIN DEL-UBS I
0L1/10/12 +210 02/22/12p

36967 CP-DISC-UB8 FIN'DEL-UBS I
01/10/12 +360 03/09/12D

* INCLUDES INCOME DUE IN PERIOD BUT NOT YET POSTED

TY ODF 8AN &
ASURY DIVI

7/01/11 THRODDN 6/30/12
GORT KEYS ARE FUND

PAGE: 14
RUN: 07/17/12 14:57:16

EARNED TOTAL/NET
TNIS PERIOD EARNINGS

40, 000,00 40,000.00
4,895.83 4,895.83
16,927.08 18,578.57

1,651,459
23,100.00 23,100.00
25,763.89 25,763.89.
189,60

189.60
1,834.25

1,834.25
27,263.89 27,263.89
9,333.34 9,567.59

234.25
38,250.00 38,250.00
12,298.61 12,298.61
1,254,17

1,254.17
8,850.00

9,850.00
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(EID / ERNEID)

DESCRIPTION
PURCN RATE MATURITY

CURRENT PERIOD
ENDING PAR

36969

36870

36971

36873

36874

36875

36976

36977

363978

36978

36981

36982

* INCLUDES INCOME DUE IN PERIOD BUT NOT YET POSTED

Cp-DISC-HSBC FIN CORP-J I
01/10/12 .260 02/24/12p

CP-DISC-GE CAPITAL CORP I
01/10/12 .200 05/18/12p

FHLB-CALL-UBC T
01/30/12 .280 07/30/13

FRLMC-CALL-WF I
01/27/12 1.100 07/27/16

PFCB-UBC I
01/18/12 .200 05/13/13
FHLB-UBC

01/18/12 .125 12/03/12D

CP-DXSC-UBS FIN DEL-UES I

01/18/12  .175 02/22/12D
CP-DISC-TOYOTA-TOY b
01/18/12  .180 05/04/120
FFCB-QLLED

01/23/12  .350 01/23/14
FHLB-OILEO

02/03/12  .250 08/05/13
FHLB-UBC I
02/03/12  ,250 08/05/13
FHLMC-CALL-UBS b3
01/30/12  .840 07/30/15

CP-DISC-NSEC FIN CORP-J I
01/19/12 «150 02/03/12D

5,000,000,00

14,000,000.00

4,650,000.00

5,000,000.00

10,000,000.00

5,000,000.00

5,000,000.00C

5,000,000.00

PRIOR PERIOD
B8TORED ACCRL.

128.17

746.53

PRIOR PERIOD
CALC. ADJUBT.

CITY OF SAN JOBE
TREASURY DIVIBION
EARNED INCOME DETA
7/01/11 THRODGN 6/30/12

SORT XEYS ARE FUND

T5h

ALL FUNDS
SCHEDULED POSTED ACCRL. POSTED
ACCRUALS ADJUSTMENTS RECEXPTS
3,250,00 3,250,00
10,750.00 10,750.00
5,872,22
47,055.56
4,210.83 3,100,00
2,829.86 3,050.28
257.81
2,552,080 2,552.08
3,893.19 3,893.19
15,361.11
5,138.89
5,138.89
17,616.67
312.50 312.50

OAIN/ (L0SS3)
BALE/WRTDWN

PERIOD END
ACCRUED

5,872.22

47,055.56

1,240.00

486.11
257.81

15,361.11

5,138.89

5,138.83

17,616.67

PAGE: 15
RUN: 07/17/12 14:57:16

TOTAL/NET

EARNED
THIS PERIOD. EARNINGS

3,250.00

3,250.00
10,750.00

10,750.00
5,872.22 5,872.22
47,055.56 47,055.56
4,210,83 4,210,83
2,828.86 3,087.67

257.81
2,552.08

2,552.08
3,893.19

3,893.19
15,361.11 15,361,112
5,138.89 5,138.88
5,138.89 5,138,839
17,616.67 17,616.67
312.50

312.50




(EID / ERNEID)

CITY OF SAN JOSBE
TREASURY DIVIZION
EARNED INCONE OETAIL
7/01/11 THROUGH 6/30/12 PAGE: 16
SORT KEYS ARE FUND RUN: 07/17/12 14:57:16
ALL FUNDS
NV DESCRIPTION CURRENT PERIOD PRIOR PERIOD  PRIOR PERIOD §CHEDDLED  , POSTED ACCRL. POSTED PERIOD END GAIN/ (LOBS) EARNED TOTAL/NET
. NO. PURCH RATE MATURITY  ENDING PAR STORED ACCRL.  CALC, ADJUST. ACCRDALS ADJUSTHENTS RECEILPTS ACCRUED SALE/WRTDWN TNIS PERIOD EARNINGS
36983 FNMA-CALL-UBS I 5,000,000.00 13,107.64 13,107.64 13,107.64 13,107.64
01/30/12  .625 01/30/15 :
36984 FHLB-CS I 10,000,000.00 -+10,277.79 10,277.78 10,277.78 10,277.78
02/03/12  .250 07/30/13
36985 PNLMC-OILFD 1 5,000,000.00 8,229.17 8,229.17 8,229.17 8,782.69
01/23/12  .373 02/27/14p 553.52 553,52 553,52
36986 FHLMC-UBS I 10,000,000.00 16,458.33 16,458.33 16,458.33 17,565.38
01/23/12  .375 02/27/14D 1,107.05 1,107.05 1,107.0%
36987 CP-DISC-UBS FIN DEL-UBS I 1,059.67
01/26/12  .170 02/22/120 1,053.67 1,059.67 1,059.67
36988 CP-DISC-OE CAPITAL CORP I 2,720.00
i 01/23/12  .120 05/04/12D 2,720.00 2,720.00 2,720.00
]
36999 FHLB-WF I 5,000,000.00 14,051.39 14,051.39 14,051.39 14,051.39
01/30/12  .670 07/30/15 :
36930 FHLB-UBC I 5,000,000.00 . 11,411.11 11,411.11 11,411.11 11,411,131
01/23/12  .520 01/23/15
36991 CP-DISC-UBS PIN DEL-UBS I 2,922.92
01/25/12  .345 03/26/12D } 2,922.92 2,922.92 2,922.92
H 36392 FHLB-WF 1 5,000,000.00 3,423.61 3,423.61 3,423.61 3,423.61
i 02/06/12 .170 02/06/13
1
| 36994 PHLMC-CALL~WF I 5,000,000.00 8,125.00 8,125.00 8,125.00 8,125.00
! 02/21/12  .450 02/21/14
i
. 36995 CP-DISC-N@EC PIN CORP-J I 2,565.00
01/26/12  .270 03/23/120 2,565,00 2,565.00 2,565.00
36997 CP-DISC-NBEC PIN CORP-J I : 1,916.67
03/13/12  .200 04/05/12D 1,916.67 1,916.67 1,916.67

*# INCLUDES INCOME DUE IN PERIOD BUT NOT YET POSTED




(EID / ERNEID)

CITY OF 3AN JO8E
TREASURY DIVISION
EARNED INCOME DETAIL
7/01/11 THROWOH 6/30/12 PAGE: 17
8ORT KEYE ARE FUND RUN: 07/17/12 14:57:16
ALL FUNDS
NV DESCRIPTION CURRENT PERIOD  FRIOR PERIOD PRIOR PERIOD SCHEDULED POSTED ACCRL. POSTED PERIOD END GAIN/ (LOSS) | EARNED ' TOTAL/NET
NO. PURCH RATE MATORITY  ENDINO PAR ETORED ACCRL.  CALC. ADJUST. ACCRUALS ADJUSTMENTS RECEIPTS ACCRUED SALE/WRTDWN THIS PERIOD EARNINGS
36998 CP-DISC-NSEC PIN CORP-J I 15,671.29
03/23/12  .400 06/29/12D 15,671.29 15,671.29 15, 671,29
.36999 CP~-DISC-UBS FIN DEL-UBS I 15,226,000.00 17,492.98
03/28/12  .440 07/13/12D 17,492.98 17,492.98 17,492.98
37000 CP-DISC-UBS FIN DEL-UBS I 10,000,000.00 : . 10,250. 00
04/02/12  .410 07/02/12D 10,250.00 10,250.00 10,250.00
37001 NCD-UBOC-UBC I 15,000,000.00 10,800.00 : 10,800.00 10,800.00 10,800.00
04/11/12  .320 07/25/12
37002 NCD-UBOC-UBC I 15,000,000.00 §,186,67 6,166.67 . 6,166,867 6,166.67
04/18/12  .200 07/02/12
37003 CP-DISC-~TOYOTA-TOY I 15,000,000,00 5,550. 00
04/18/12 . .180 07/37/12D 5,550.00 5,550.00 5,550.00
37004 CP-DYSC-OE CAPITAL CORP I  5,000,000.00 1,747.22
04/18/12  .170 07/30/12D 1,747.22 . 1,747.22 . 1,747.22
37005 CP-DISC-TOYOTA-TOY I 14,000,000.00 5,024,44
04/24/12  .190 08/10/120 . 5,024.44 5,024.44 5,024.44
37006 CP-DISC-OE CAPITAL CORP I  §,000,000.00 2,200.00
04/26/12  ,150 08/17/12D 2,200.00 2,200.00 2,200.00
37007 NCD-UBOC-UBC I 20,000,000.00 §,888.89 §,888.89 6,8988.89 £,888.89
04/30/12  .200 07/02/12
37008 CP-DISC-TOYOTA~TOY I 15,000,000,00 3,616.67
04/30/12  .140 07/02/12D 3,616.67 3,616.67 3,616.67
37005 CP-DISC-OE CAPITAL CORP I 15,000,000.00 . 3,616.67
04/30/12  .140 07/02/12D 3,616.67 3,616.67 3,616.67
37010 CP-DISC-GE-CAPITAL CORP I  8,000,000.00 ' 1,588.89
05/07/12  .130 07/02/12D 1,588.89 1,588.89 1,588.89

* INCLUDES INCOME DUE IN PERIOD BUT NOT YET POSTED
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{EID / ERNEID)

DESCRIPTION
PURCH RATE MATURITY

CURRENT PERIOD
ENDINO PAR

37011
37012
37014
37015
37016
37017
37818

‘37019
37020
37021
37022
37023

37024

* INCLUDEJ INCOME DUE IN PERIOD BUT NOT YET POSTED

CP-DISC-TOYOTA-TOY I
05/09/12 .130 07/02/12D

FNMA-DISC-WP I
05/17/12 .100 08/24/12D

FPHLB-WF I
05/29/12 .500 06/12/15D

CP-DISC-GE CAPITAL CORP I
05/29/12  ,160 08/27/12n

PNLMC-DISC-WF I
06/01/12 .080 08/27/12p

FNMA-DISC-CITIO T
06/07/12  .060 08/27/12D

FNLMC-DISC-UBS 1
06/19/12  .110 08/31/12D

FHLMC-DISC-WF I
06/20/12 .050 08/31/12D

FHLMC-DISC-CITILG I
06/22/12 .090 09/07/12D

FHLB-DISC-UBS I
06/25/12 .090 09/21/12D

FNHMA-DISC-CITIO I
06/25/12  .100 10/05/12D

PHLE-DIZC-CITIG I
06/26/12 .080 09/14/12D

FHLMC-DISC-WF T
06/27/12 .110 10/19/12D

7,000,000.00

12,000,000.00

5,000,000.00

10,000,000.00

13,000,000,00

12,002,000,00

14,500,000.00"

13,000,000.00
14,000,000.00
15,000,000.00
15,000,000.00

6,000,000.00

15,000,000.00

PRIOR PERIOD
STORED ACCRL.

1,458,33

[s]

R

EARNED
7/01/.

DIVI
INCDNE DE
11 THROUGH 6/30/12

BORT KEYE ARE FUND

SCHEDDLED
ACCRUALS

PRIOR PERIOD

CALC. ADJUST.

1,338.72

1,500.00

2,222.22

380,908

1,466.67

866.67

480.08

531.67

357.50

315.00

225.00

250.00

66,67

183.33

ALL FUNDS

POSTED ACCRL.
ADJUSTMENTS

POSTED
RECEIPTS

PERIOD END
ACCRUED
1,339.72
1,500.00
3,680.55
380,88
1,466.67
866.67
480,08
531,67
357.50
315.00
225.00
550.00

66.67

183,33

PAOE: 18

RUN: 07/17/12 14:57:16

GAIN/ (L0BS) EARNED
SALE/WRTDWN TNI8 PERIOD

f 1,500.00
2,222,22
380.88
1,466,67
866.67
480.08
531.87
357.50
315.00
225.00
250,00

66.67

183.33

TOTAL/NET
EARNINOS

'1,339.72
1,500.00
2,603.10
1,466.67

866.67
480,08
531,57
357.50
315.00
225.00
250.00

66.67

183,32




(EID / EBRNEID)

NV DESCRIFTION CURRENT PERIOD
NO. PURCH RATE MATURITY ENDINO PAR
37025 FNLMC-DISC-UB8 I 7,000,000.00

06/28/12 2120 11/15/12D

37026 PNLMC-DISC-CITIO
06/29/12

I 19,000,000.00
+120 11/16/120

SUBTOTAL (Pund) 1 INVESTMENT PUNDS
1141375000.00

PAR VALUE

SOLD
MATURED/OUTSTANDING

INTEREST

PRICR PERIOD ACCRUED
PRIOR PERIOD PURCHASED
PURCMASED THI8S PERIOD
ACCRUED THIS PERIOD

PREMIUM

DISCOUNT
GAIN/LOSS

* INCLUDES INCOME DUE IN PERIOD BUT NOT YET POSTED

PRIDR PERIOD
STORED ACCRL.

725,910.70

637,682.57
63,337.85
28,890.28

.00

-62,772,46

$71,352.02

PRIOR PERIOD
CALC, ADJUST.

CITY OF SAN JOS8E
TREASURY DIVISION
EARNED INCOME DETAIL
7/01/11 THROUOK 6/30/12
SORT KEYS ARE PUND
ALL FUNDS
SCHEDULED POSTED ACCRL, POSTED
ACCRDALS ADJUSTMENTS RECEIPIS
70.00
126.67
506,878.13 632,778.13
5,002,055.03 4,472,835.94
.00  5,508,533.16 2.20 5,105,614,07

LESS CURRENT PERIOD ADJUSTMENTS
LES8 PRIOCR PERIOD ADJUSTHENTS

1,767,020.61
63,337.85
27,431,95
3,247,823,66

-170,700.00
1,134,716.62

PERIOD END
ACCRUED

126.67

1,133,231.98

-1,129,338.04
+00

1,458.33
2,261,105.50

-1,411.36
708,983.31

OAIN/ (L0SS)
8ALE /WRTDWN

87,636.66

.00
.00
87,636.66

PAOE: 19-

RUN: 07/17/12 14:57:16

EARNED
TNIS PERIOD

5,508,835.35

5,508,935.35

-109,338.50
872,307.51

TOTAL/NET
EARNINGS

6,359,541, 02




(EID / ERNEID)

NV DESCRIPTION CURRENT PERIOD PRIOR PERIOD PRIOR PERIOD
NO. PURCN RATE  MATURITY ENDING PAR §TORED ACCRL.  CALC. ADJUST,
36696 FHLB-DISC-CITIU I
01/05/11 +300 01/05/120 1,259.65
36959 FHLB-DISC-CITIG I
01/05/12 .005 02/13/120
36996 PNLMC-DISC-CITIG T
02/13/12 .080 05/24/12D
37013 FHIMQ-DISC-CITIS 855,000.00
05/24/12 .140 12/03/120
SUBTOTAL (Fund) 34 €8J/CH4C Jt Pwr
PAR VALUE 855, 000.00
S0LD
MATURED/OUTSTANDING
INTEREST .00 .00
PRIOR PERIOD ACCRUED .00
PRIOR PERIOD PURCHASED 00 -
PURCHASED THIS PERIOD .00
ACCRUED THI5 PERIOD .00
PREMIUM .00
DISCOUNT 1,259.65
GAIN/LOSS

* INCLUDES INCOME DUE IN PERIOD BUT NOT YET POSTED

CITY OF dAN TOSE
TREASB8URY DIVISBION
EARNED INCONME DETAIL
7/01/11 THROUGK 6/30/12 .
SORT KEYS ARE FUND
ALL FUNDS
SCHEDDLED POSTED ACCRL. POSTED PERIOD END GAIN/.(LOBS)
ACCRUALS ADJUSTMENTS RECEIPTS- ACCRUED SALE /WRTDWN
1,337.93 2,597.58
4.61 1.61
191.68 191.68
126.35 126.35
.00 ’ . .00 .00
.00 .00
.00 .00 ‘.00 .00
LES9 CURRENT PERIOD ADJUSTMENTS
LESS PRIOR PERIOD ADJUSTMENTS
.00 .00
.00 .00
.00 .00
.00 .00
.00 .00 .00
2,793,87 126.35 .00
.00

PAGE: 20

RUM: 07/17/12 14:57:16

EARNED
TNIS PERIOD
1,337.93
1.61

191.68

126.35

.00
1,660.57

TOTAL/NET
EARNINGS

1,337.93

4.61

191,68

126.35

1,660.57




(EID / ERNEID)

CITY OF 3AN JOBE
TREASURY DIVIBION
EARNED INCOME DETAIL
7/01/11 THROUDH 6/30/12 ) PAGE: 21
BORT KEYS ARE FUND RUN: 07/17/12 14:57:16
ALL FUNDS
‘ INV DESCRIPTION CURRENT PERIOD PRIOR PERIOD PRIOR FERIDD 8CHEDULED POSTED ACCRL. POSTED PERIOD END GAXN/ (LOSS) EARNED , TOTAL/NET
NO. FURCN RATE  MATURITY ENDINO PAR STORED ACCRL.  CALC, ADJUST. ACCRUALS ADJUSTMENTS RECELPTS ACCRUED SALE/WRTDWN TNIS PERXCD EARNINGS
35894 Series 2008 H-RDA Tax A I -.02 35,842.00 .05 35,842.03 35,842.05 35,842.05
11/14/08  .377 07/01/12
SUBTOTAL (Pund) 55 8eries 2008E-RDA Tax Allocation
PAR VALUR .00
SoLD .00 .00 .00
MATURED/OUTSTANDING 35,842.00 35,842.03
INTEREST -.02 .00 35,842.00 .05 35,842.03 .00 35,842.05 35,842.05
LESS CURRENT FERIOD ADJDSTMENTS .00
LESS PRIOR PERIOD ADJUSTHMENTS .00
35,842.05
PRIOR PERIOD ACCRUED ' -.02 .03 -.08
PRIOR PERIOD PURCHAS .00 .00 .00
PURCHASED TNIS PERIOD > .00 .00 .00
ACCRUED THIS PERIOD a0 35,842.00 .00
PREMIUM .00 .00 .00 .00 .00
DISCOUNT .00 .00 .00 .00 .00
GRIN/LOSS .00 )

* INCLUDES INCOME DUER IN PERIOD BUT NOT YET POSIE




(EID / ERNEID)

CITY OF SAN JOSE
TREASURY DIVIGION
EARNED INCOME ODETAIL
7/01/11 THROGONK 6/30/22 PAOE: 22
8ORT KEYS ARE FUND . RUN: 07/17/12 14:57:16
ALL FUNDS
NV DESCRIPTION CURRENT PERIOD  PRIOR PERIOD  PRIOR PERIOD SCHEDULED POSTED ACCREL. POSTED PERIOD END  GAIN/(LOSS) EARNED TOTAL/NET
NO. PURCH RATE MATURITY  ENDING PAR STORED ACCRL.  CALC, ADJUST. ACCROALS ADJUSTMENTS RECEIPTS ACCRUED SALE/WRTDWN THIS PERIOD EARNINGS
PAR VALUE  1142230000.00
S0LD 506,878.13 §32,778.13 87,636.66
MATURED/OUTSTANDING . 5,037,897.03 4,508,677.97
INTERRST 729,910.68 .00 5,544,775.16 : 2.25 5,241,456.10  1,133,231.98 5,544,777.40 6,337,043.65
CAPITALIZED INTEREST R .60 .00 .00 .00 .a0 00 - :
NET INTEREST AND RECRIFTS 729,910.68 .00 5,544,775.16 2.25  5,141,456.20 1,133,231.98 5,544,777.40
LESS CURRENT PERIOD ADJUSTMENTS . .00
LESS PRIOR PERIOD ADJUSTMENTS .00
; 5,544,777.40
| PRIOR PERIOO ACCRUED 637,682.55 1,767,020.64 -1,229,338.09
! PRIOR PERIOD PURCHASED §3,337.85 63,337.85 .00
PURCHASED TNIS FERIOD 28,890.28 27,431.95 1,458.33
ACCRUED THIS FERIOD .00 3,283,665.66 2,261,108.50
PREMIUM -62,772.46 -174,700.00 -1,4112.36 .00 -108,338.30
DISCOUNT 972,651.67 1,137,510.49 709,108.66 .00 873,968.48

GAIN/LOSS 87,636,66

g
I
|
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SECTION C
TIME DEPOSIT BAN K DISTRIBUTION REPORT
The Time Deposit Bank Distribution Report lists each bank with which time deposit investments

are outstanding as of the specified report date. For each bank listed, the bank code, bank name,
total time deposit dollar amount, and percentage of all time deposits are displayed.
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PAGE C-1

CITY OF SAN JOSE: TIME DEPOSIT BANK DISTRIBUTION
AS OF June 30, 2012

There were no time deposits outstanding as of June 30, 2012.
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SECTION D

MARKET VALUE OF PORTFOLIO

The Securities Inventory at Market Value is an inventory of each security investment outstanding
as of a certain date, along with its current market value and accrued interest.




Inventory by Market Value

Run Date: 7/16/2012 10:42:09 AM

: 36665 FHLB-GILFD 313371PM2  12/13/2010 500000 10,000,000.00 10,021,875.00 694,44 127,975.00

: 06/26/2013 924000 9,893,900.00 100.218750 SUNGARD 0.00
36737 FHLB-WF 313372PA6  02/16/2011  1,000000 5,000,000.00 5,031,250.00 6,250.00 31,250,00
05/16/2013  1.000000 5,000,000.00 100.625000 SUNGARD 0.00
36788 FHLB-WF 313371UC8  03/30/2011 875000 5,000,000.00 5,039,062.50 486.11 89,462.50
12/27/2013  1.250000 4,949,600.00 . 100781250 SUNGARD 0.00
36793 FHLB-UBC 3133720v4  03/30/2011 570000 5,000,000.00 . 5,003,125.00 9,500.00 3,175.00
08/28/2012 571000 4,999,950.00 100.062500 SUNGARD 0.00
| 36805 FHLB-WF 313373BK7  O4/0B/2011  1,170000 5,000,000.00 5,056,250.00 B,612.50 56,250.00
i 11082013 1.170000 5,000,000.00 101.125000 SUNGARD 0.00
: 36807 FHLB-CITIG | : 313373F98  04/15/2011  1,000000 5,000,000.00 5,040,625.00 18,886.89 40,625.00
0B/15/20(3  1,000000 5,000,000.00 100.812500 SUNGARD 0.00
36810 FHLB-GILFO 313373HA3  04/28/2011  1.200000 5,000,000.00 5,057,812.50 10,500.00 57,812.50
10/28/2013  1.200000 5,000,000.00 101.156250 SUNGARD 0.00
36842 FHLB-WF 313373RGY9  05/16/2011 750000 4,500,000.00 4,522,500.00 4,218.75 20,565.00
07/30/2013 730000 4,501,935.00 100.500000 SUNGARD 0.00
36843 FHLB-WF 313373537 05/16/2011 750000 5,000,000.00 5,026,562.50 4,687.50 26,562.50
‘ 08/28/2013 750000 5,000,000.00 100.531250 SUNGARD 0.00
0‘ 36860 FHLB-WF 3133745V8  06/21/2011 500000 10,000,000.00 10,021,675.00 1,366.89 21,875.00
w 06/21/2013 500000 10,000,000.00 100.218750 SUNGARD 0.00
i 36864 FHLB-WF 313374GK0  06/30/2011  1.030000 10,000,000.00 10,134,375.00 . 19,455.56 134,375.00
’ 10/23/2014  1.030000 10,000,000.00 101.343750 SUNGARD 0.00
36665 FHLB-WF 313374841 06/23/2011 700000 10,000,000.00 10,056,250.00 29,361,10 66,650.00
01/30/2014 740000 9,989,600.00 100.562500 ) SUNGARD ' 0.00
36867 FHLB-GILFD 313374H37  06/30/2011 850000 5,000,000.00 5,043,750,00 7,201.39 43,750.00
04/30/2014 850000 5,000,000.00 100.875000 SUNGARD 0.00 7
36871 FHLB-WF 313374CR9  06/23/2011 400000 10,000,000.00 10,012,500.00 6,777.78 14,400.00
04/30/2013 410000 9,998,100.00 100.125000 SUNGARD 0.00
36679 FHLB-GILF 313374CH1  06/30/2011  1.000000 5,100,000.00 5,163,750.00 10,483.33 63,750.00
_ 10/17/2014  1.000000 5,100,000.00 101,250000 SUNGARD 0.00
36880 FHLB-GILFD 313374CHI  06/30/2011  1.000000 4,900,000.00 4,961,250.00 10,072.22 i 61,250.00
10/17/2014  1.000000 4,900,000.00 101.250000 SUNGARD 0.00
36882 FHLB-GILFO 313374GA2  06/30/2011  1.125000 4,500,000.00 4,571,718.75 28126 78,648.75
12/29/2014  1.170000 . 4,493,070.00 101:593750 SUNGARD 0.00

AvantGard AP52 . Page 1 of 12
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Inventory by Market Value

Run Date: 7/16/2012 10:42:09 AM

Investments Outstanding As Of Date: 6/30/2012

|

36901 FHLB-WF 313375CY1  09/02/2011 ,125000 10,000,000.00 10,000,000.00 4,722.22 7,soo.qu~

. 08/15/2012 .204000 9,992,500.00 100.000000 SUNGARD 0.00

36916 FHLB-UBC 313375NC7  09/28/2011 ,300000 5,000,000.00 5,001,562.50 4,250.00 4,412,50

03/19/2013 .339000 4,997,150,00 100.031250 SUNGARD 0.00

36926 FHLB-UBS 3133762C8 10/14/2011 375000 5,000,000.00 5,003,125.00 1,770.83 14,225.00

11/27/2013 1480000 4,988,900,00 100.062500 SUNGARD 0.00

36936 FHLB-UBC 313376GY5  11/30/2011 .330000 10,000,000.00 10,006,250.00 2,841.67‘ 9,550.00

07/01/2013 .351000 9,996,700.00 100.062500 SUNGARD 0.00

36939 - FHLB-WF 313376D36  11/29/2011 .300000 5,000,000.00 5,001,562,50 1,875.00 3,062,50

} 05/16/2013 .321000 4,998,500.00 100.031250 SUNGARD 0.00

36942 FHLB-UBC 313376GT6  11/30/2011 ,350000 5,000,000.00 5,004,687.50 1,506.94 4,687.50

. 05/30/2013 .350000 5,000,000.00 100.093750 S5UNGARD 0.00

36970 FHL8-CALL-UBC 313376582  01/30/2012 .280000 5,000,000.00 5,000,000.00 5872,22 0.00

07/30/2013 280000 5,000,000.00 100.000000 SUNGARD 0,00

36974 FHLB-UBC 313376LG8  01/18/2012 125000 5,000,000.00 5,000,000.00 486,11 500.00

12/03/2012 136000 4,999,500.00 100.000000 SUNGARD 0.00

36978 FHL8-GILFD 313376UY9  02/03/2012 ,250000 5,000,000.00 4,998,437.50 5,138.89 0.00

08/05/2013 250000 5,000,000.00 99.968750 S5UNGARD -1,562,50

36979 FHLB-UBC 313376UY9 . 02/03/2012 1250000 5,000,000.00 4,998,437,50 5,138.89 0.00

08/05/2013 250000 5,000,000.00 99.968750 SUNGARD -1,562.50

36984 FHLB-CS 313376vB8  02/03/2012 250000 10,000,000.00 9,996,875.00 10,277.78 0.00

07/30/2013 ,250000 10,000,000.00 99.968750 S5UNGARD -3,125.00

36989 FHL8-WF 313376VX0  01/30/2012° 670000 5,000,000.00 5,015,625.00 #14,051.39 15,625,00

_ 07/30/2015 ,670000 5,000,000.00 100.312500 SUNGARD 0.00

36990 FHL8-UBC 31337677 01/23/2012 520000 5,000,000.00 5,004,687.50 11,411.11 4,687.50

01/23/2015 520000 5,000,000.00 100.093750 SUNGARD 0.00

36992 FHLB-WF 313376TQ8  02/06/2012 170000 5,000,000.00 4,996,875.00 3,423.61 0.00

02/06/2013 170000 5,000,000.00 99,937500 SUNGARD -3,125.00

37014 FHLB-WF . 313379ER6  05/29/2012 500000 5,000,000,00 4,993,750.00 3,680.55 6,550.00

06/12/2015 ,585000 4,988,658.33 99.875000 SUNGARD 0.00

Inv Type: 22 FEDERAL HOME LOAN BANKS 574419 199,000,000.00 199,786,406.25 225,306.93 1,009,176.25

" 619542 198,788,063.33 100.395179 -9,375.00

36720 FNMA-WF 31398A5W8  01/27/2011 750000 5,000,000.00 5,032,812,50 1,354.17 86,762.50

12/18/2013 1.130000 4,946,050.00 100.656250 SUNGARD 0.00

36730 FNMA-WF 31398A5W8  02/04/2011 750000 5,000,000.00 5,032,812,50 1,354‘17 110,112.50
AvantGard APS2
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Inventory by Market Value

Run Date: 7/16/2012 10:42:09 AM

Investments Outstanding As Of Date: 6/30/2012

[

. Market Y rice Source;

2/18/ 1.300000 4,922,700.00 100.656250 SUNGARD
36740 FNMA-WF 31308A2M3  02/10/2012  1.125000 5,000,000.00 5,051,562.50 14,218.75 79,362.50
09/30/2013 1.340000 4,972,200,00 101031250 SUNGARD 0.00
36760 FNMA-CITIG 31398A250  03/07/2011 1.000000 5,000,000.00 5,042,187,50 . 1361111 60,287.50
09/23/2013 1.145000 4,981,900.00 100.843750 SUNGARD 0.00
36763 FNMA-GILFD 31398A2M3  03/08/2011 1,125000 5,000,000.00 5,051,562.50 14,218.75 53,462.50
. 09/30/2013 1.140000 4,998,100.00 101,031250 SUNGARD 0.00
36777 FNMA-CALL-GILF 31398A6D9  03/18/2011 800000 5,000,000.00 5,026,562,50 4,777.78 62,512.50
. 11/18/2013 1074000 4,964,050,00 100.531250 SUNGARD 0.00
36792 FNMA-CALL-GILF 3136FPGAS  03/30/2011 1.000000 10,000,000.00 10,006,250.00 28,055.56 61,250.00
09/20/2013 1,227000 9,945,000.00 100.062500 SUNGARD 0.00
36800 FNMA-USC 3136FPUCO  04/05/2011 ,500000 10,000,000.00 10,009,375.00 8,472,22 21,575.00
10/30/2012 .578000 9,987,800.00 . 100.093750 SUNGARD 0.00
36801 FNMA-CITIG 31398A250  04/05/2011 1,000000 5,000,000.00 5,042,187.50 1361111 48,287.50
09/23/2013 1.050000 4,993,900,00 100.843750 SUNGARD 0.00
36804 FNMA-WF 3135G0AK9  04/06/2011 750000 5,000,000.00 5,015,625.00 13,020.83 18,475.00
02/26/2013 780000 4,997,150.00 100.312500 SUNGARD 0.00
36829 FNMA-GILFD 31398A3G5  04/29/2011 1,500000 10,000,000.00 10,203,125.00 47,083.33 206,625.00
. . 09/08/2014 1.511000 9,996,500.00 102,031250 . SUNGARD 0.00
36846 FNMA-WF 31398A6F4 * 05/06/2011 * 375000 10,000,000.00 10,012,500.00 312.50 23,200.00
12/28/2012 440000 9,989,300.00 100.125000 'SUNGARD 0.00
36848 FNMA-UBC 31398A6D9  05/12/2011 800000 5,000,000.00 5,026,562.50 4,777.78 33,412.50
11/18/2013 855000 - 4,993,150.00 100.531250 SUNGARD 0.00
36872 FNMA-WF 3135GO8R3  06/23/2011 500000 10,000,000.00 10,025,000.00 19,722,22 29,300.00
08/09/2013 520000 9,995,700.00 100.250000 SUNGARD 0.00
36883 FNMA-CALL-GILFD 3136FRA37  07/19/2011 2,125000 5,000,000.00 5,084,375.00 47,812.50 84,375.00
07/19/2016 2,125000 5,000,000.00 101.687500 SUNGARD 0.00
36884 FNMA-CALL-GILFD 3136FRA37  (07/19/2011 2.125000 : 5,000,000.00 5,084,375.00 . 47,812.50 84,375.00
07/19/2016 2,125000 5,000,000.00 101.687500 SUNGARD 0.00
36885 FNMA-GILFD 3135G08R3  07/13/2011 .500000 5,000,000.00 5,012,500.00 9,861.12 16,650.00
08/09/2013 540000 4,995,850.00 100.250000 SUNGARD 0.00
36892 FNMA-CALL-GILFD 3135G0CU5S  09/12/2011 625000 5,000,000.00 5,012,500.00 9,461.81 12,500.00
09/12/2014 625000 5,000,000.00 100.250000 SUNGARD 0.00
36893 FNMA-CALL-WF 3135G0DAS 09/i2/2011 750000 5,000,000.00 5,006,250.00 11,354.17 6,250.00
09/12/2014 750000 5,000,000.00 100.125000 X SUNGARD 0.00

36894 FNMA-CALL-WF 3135G0CT8  09/12/2011 .800000 5,000,000.00 5,006,250.00 12,011,141 ) 12,500.00

AvantGard APS2
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Inventory by Market Value

Run Date: 7/16/2012 10:42:09 AM

Tnvestments Outstanding As Of Date: 6/30/2012

36898 FNMA-CALL-UBS

36904 FNMA-CALL-WF

36918 FNMA-GILFD

36924 FNMA-CALL-GILFD

36935 FNMA-UBS

36941 FNMA-UBC

36053 FNMA-CALL-WF

36983 FNMA-CALL-UBS

éI3SGODEO
3135GODF7
3135G0DWO
3136FTEKL
3135G0DWO
3135G0FY4
3135GOGP2

3135GOHCO

Inv Type: 23 FEDERAL NAT MORTGAGE AS50C

36686 FFCB-WF

36727 FFCB-WF

36736 FFCB-WF

36739 FFCB-WF

36803 FFC8-UBC

36844 FFCE-CITIG

36861 FFCB-UBC

36866 FFC8-WF

31331356
3133‘13225
31331064
313317646
31331KET3
31331KKQ2

31331KPD6

31331KPs3

03/12/2015
09/19/2011
09/19/2013
09/19/2011
09/19/2014
10/04/2011
10/30/2014
10/28/2011
10/28/2016
11/21/2014
10/30/2014
11/29/2011
12/19/2014
12/19/2011
12/19/2014
01/30/2012
01/30/2015

12/23/2010
11/02/2012
02/03/201.1
11/26/2013
02/09/2011
11/04/2013
02/10/2011
12/23/2013
04/06/2011
09/23/2013
05/12/2011
05/12/2014

 06/20/2011

11/20/2013
06/23/2011
06/23/2014

0.00

836000 4,993,750.00 100.125000 SUNGARD
500000 10,000,000.00 10,003,125.,00 14,166.67 3,125.00
500000 10,000,000.00 £100.031250 SUNGARD 0.00
700000 5,000,000.00 5,003,125.00 9,916.67 3,125,00
700000 5,000,000.00 100.062500 5UNGARD 0.00
625000 5,000,000.00 5,021,875.00 5,295.14 25,675.00
650000 4,996,200.00 100.437500 SUNGARD 0.00
1.500000 5,000,000.00 5,059,375.00 13,125.00 59,375.00
1500000 5,000,000.00 101187500 SUNGARD 0.00
625000 5,000,000.00 5,021,875.00 5,295.14 37,875.00
735000 4,984,000.00 100.437500 - 5UNGARD 0.00
750000 5,000,000,00 5,035,937.50 1,249.99 35,937.50
750000 5,000,000.00 100.718750 SUNGARD 0.00
750000 10,000,000.00 10,012,500.00 2,500.00 12,500.00
750000 10,000,000.00 100.125000 SUNGARD 0.00
625000 5,000,000.00 5,007,812,50 13,107.64 7,812.50
625000 5,000,000.00 100.156250 5UNGARD 0.00
860079 175,000,000.00 175,950,000.00 387,659.74 1,296,700.00
.937582 174,653,300.00 100.542857 0.00
400000 10,000,000.00 10,009,375.00 6,555.56 66,575.00
710000 9,942,800.00 100.093750 SUNGARD 0.00
920000 5,000,000.00 5,040,625.00 447222 73,775.00
1.160000 4,966,850.00 100.812500 SUNGARD 0.00
700000 10,000,000.00 10,050,000,00 11,083.33 229,400.00
1.370000 9,820,600.00 100500000 SUNGARD 0.00
1.300000 10,000,000.00 10,143,750.00 2,888.89 188,650.00
1.460000 9,955,100.00 101.437500 5UNGARD 0.00
980000 5,000,000.00 5,040,625.00 13,338.89 52,775.00
1.080000 4,987,850.00 100.812500 SUNGARD 0.00
1.150000 5,000,000.00 5,067,187.50 7,826.39 67,167.50
1.150000 5,000,000.00 - 101,343750 SUNGARD 0.00
625000 5,000,000.00 5,020,312.50 3,559.03 20,312.50
625000 5,000,000.00 100.406250 SUNGARD 0.00
875000 10,000,000.00 10,100,000.00 1,944.44 107,400.00
.900000 101,000000 SUNGARD 0.00

. 9,992,600.00

AvantGard AP52

Page 4 of 12




Inventory by Market Value

Run Date: 7/16/2012 10:42:09 AM

; o
Unreallzed Loss|
9,375.00

: £ b2
10,000,000.00 10,009,375.00

31331KQF0
04/29/2013 400000 10,000,000.00 100.093750 SUNGARD 0.00
36906 FFCE-GILFD 31331KUY4  09/23/2011 250000 10,000,000.00 9,990,625.00 9,166.67 9,625.00
: 08/19/2013 ,350000 9,981,000.00 99.906250° - SUNGARD 0.00
36909 FFCB-GILFD 31331202 09/23/2011 350000 5,000,000.00 5,001,562.50 4,763.89 4,562.50
09/23/2013 ,380000 ) 4,997,000.00 " 100.031250 SUNGARD 0.00
36910 .FFC8-UBC 31331KA42  09/29/2011 530000 5,000,000.00 5,015,625.00 6,772.22 15,625.00
. 09/29/2014 530000 5,000,000.00 100,312500 SUNGARD 0.00
36911 FFCB-UBS 31331KZ32  09/23/2011 350000 5,000,000.00 5,001,562.50 4,763.89 4,562.50
09/23/2013 ,380000 4,997,000.00 100.031250 SUNGARD 0.00
36038 FFCB-WF 31331043 11/29/2011 .375000 10,000,000.00 10,006,250.00 11,979.17 12,450.00
' 09/06/2013 1410000 9,993,800.00 100.062500 SUNGARD 0.00
36962 FFCE-GILFD 31331K6M4  01/13/2012 400000 5,000,000.00 5,004,687.50 7,666.67 5,737.50
02/13/2014 410000 4,998,950.00 100.093750 SUNGARD 0.00
c 36963 FFCE-UBC 31331K6P0  01/19/2012 850000 10,000,000.00 10,062,500.00 38,250.00 62,500.00
| . 01/19/2016 850000 10,000,000.00 100.625000 SUNGARD 0.00
] 36965 FFCB-CITIG 31331K6KL  01/20/2012 .550000 5,000,000.00 5,009,375.00 12,298.61 9,375.00
r 01/20/2015 550000 5,000,000.00 100.187500 SUNGARD 0.00
I 36973 FFCE-UBC 31331K6D7  01/18/2012 .200000 4,650,000.00 4,645,640.63 1,240.00 0.00
‘ 05/13/2013 .200000 4,650,000.00 99.906250 SUNGARD 4,359.37
36677 FFCE-GILFD 31331K733  01/23/2012 350000 10,000,000.00 10,003,125.00 15,361.11 325,00
. 01/23/2014 350000 10,000,000.00 100.031250 SUNGARD 0.00
Inv Type: 27 FEDERAL FARM CREDIT BANK 8ONDS 609833 139,650,000,00 140,222,203.13 170,819.87 " 943,012.50
716760 139,283,550.00 100.409741 ' -4,359.37
36728 FHLMC-WF 3137EACLL  02/03/2011 875000 5,000,000.00 5,037,500.00 7,656.25 73,150.00
10/28/2013  1,140000 4,964,350.00 100.750000 SUNGARD 0.00
36735 FHLMC-WF 3137EACLL  02/09/2011 875000 5,000,000.00 ' 5,037,500,00 7,656.24 99,450.00
10/28/2013  1,340000 4,938,050.00 100.750000 SUNGARD 0.00
'36761 FHLMC-UBS 3137EACR8  03/07/2011 1375000 10,000,000.00 10,168,750.00 48,125.00 172,350.00
02/25/2014 _ 1,387000 9,99,400.00 101687500 SUNGARD 0.00
36764 FHLMC-WF 3137EACS6  03/08/2011 750000 10,000,000.00 ' 10,037,500,00 16,375,00 49,800.00
03/28/2013 810000 9,987,700.00 100.375000 SUNGARD 0.00
36781 FHLMC-UBS 31376ACP2  03/22/2011 .375000 5,000,000.00 5,006,250,00 1,614.59 24,300.00
11/30/2012 590000 ) 4,981,950.00 100.125000 SUNGARD 0.00
36789 FHLMC-WF 3134GIWT7  03/30/2011 515000  5,000,000.00 5,007,812,50 2,503.47 21,412.50
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36790
36830
36847
36896
36907
36914
36915
36920
36923
36930
36934
36937
36943
36944
36951
36952
36955

36956

FHLMC-UBS
FHLMC-WF
FHLMC-UBC
FHLMC-WF
FHLMC-CITIG
FHLMC-WF
FHLMC-GILFD
FHLMC-WF

FHLMC-CALL-GILFD

FHLMC-CALL-WF

FHLMC-WF

FHLMC-CALL-UBC

FHLMC-CALL-GILFD

FHLMC-CALL-GILFD

FHLMC-CALL-UBS

FHLMC-CALL-GILFD

FHLMC-GILFD

FHLMC-CALL-GILFD

3137EACP2

3137EACP2

3137EACP2

3134G2Y)5

3137EACXS

3137EACKS

3134G2Y15

3137EACY3

3134G2wW73

3134G27A4

3137EACXS

3134G24Y5

3134G3CL2

3134G3CY4

3134G3FC9

3134G3F9

3137EADA4

3134G3GL8

11/26/2012
03/30/2011
11/30/2012
0472972011
11/30/2012
05/06/2011
11/30/2012
08/26/2011
09/19/2014
09/23/2011
10/30/2013
09/28/2011
10/30/2013
09/28/2011
09/19/2014
10/41/2011
11/25/2014
10/48/2011
10/18/2013
14/25/2011
11/25/2015
1172172011
10/30/2013
11/23/2011
11/14/2014
12/16/2011
06/16/2015
12/19/2011
12/19/2016
12/30/2011
09/30/2015
122772011
06/27/2014
12/16/2011
12/29/2014
01/13/2012

680000
.375000
710000
.375000
480000
.375000

416000 _

500000
600296
375000
364000
375000
420000
500000
655000
750000
760000
500000
553000
1000000
1000000
375000
550000
875000
884000
1.000000
1.020000
1.500000
1500000
1,000000
1000000
650000
656000
625000
687000
1.000000

5,000,000.00

4,972,250.00 -

5,000,000.00
4,991,700.00
5,000,000.00

- 4,996,800.00

10,000,000.00
9,969,600.00
5,000,000.00
5,001,150.00
5,000,000.00
4,995,300.00
5,000,000.00
4,977,200.00
10,000,000.00
9,996,500.00
5,000,000.00
4,994,750,00
5,000,000.00
5,000,000.00
5,000,000.00
4,983,100.00
5,000,000.00
4,998,700.00
5,000,000.00
4,996,550.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
5,000,000.00
4,999,250.00
5,000,000.00
4,990,750.00

 4,950,000.00

100.156250
5,006,250.00
100.125000
5,006,250,00
100.125000
5,006,250.00
100.125000
10,015,625.00
100.156250
5,012,500.00
100.250000
5,012,500.00
100.250000
5,007,812.50
100.156250
10,075,000.00
100.750000
5,003,125.00
100.062500
5,031,250.00
100.625000
5,012,500,00
100250000
5,007,812.50
100.156250
5,025,000.00
100.500000
5,070,312.50
101.406250
5,026,562.50
100.531250
5,006,250.00
100.125000
5,018,750.00
100.375000
4,979,390.63

SUNGARD
1,614.58
SUNGARD
1,614.57
SUNGARD
1,614.59
SUNGARD
14,166.66
SUNGARD
3,177.07
SUNGARD
3,177.08
SUNGARD
7,083.33
SUNGARD
7,500.01
SUNGARD
5,069.44
SUNGARD
5,000.00
SUNGARD
3,177.08
SUNGARD
5,711.81
SUNGARD
2,082.33
SUNGARD
2,500.00
SUNGARD
138.89
SUNGARD
364,11
SUNGARD
173.61
SUNGARD
23,100.00

0.00
34,000.00
0.00
14,550.00
0.00
9,450.00
0.00
46,025.00
0.00
11,350.00
0.00
17,200.00
0.00
0,612.50
0.00
78,100.00
0.00
8,375.00
0.00
31,250.00
0.00
29,400,00
0.00
9,112.50
0.00
28,450,00
0.00

70,312.50

0.00
26,562.50
0.00
7,000.00
0.00
28,000.00
0.00
29,390.63
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Inventory by Market Value

| Run Date: 7/16/2012 10:42:09 AM

Investments Dutstandlng As Df Date: 6/30/2012
In | cription

SleGARD

’IU‘/T?;/ZOIS 1.000000 4,950,660.60 100.59375¢ .
36957 FHLMC-CALL-WF 3134G3GC8  01/06/2012 1.060000 ~ 5,000,000.00 5,031,250.00 25,763.89 31,250.00
01/06/2016 1.060000 5,000,000.00 100.625000 SUNGARD 0.00
36961 FHLMC-CALL-UBC 3134G31X9  01/30/2012 650000 10,000,000.00 '10,031,250.00 27,263.89 31,2500
01/30/2015 650000 10,000,000.00 100.312500 SUNGARD 0.00
36971 FHLMC-CALL-WF 3134G3KK5  01/27/2012 1.100000 10,000,000.00 10,075,000.00 47,055.56 75,000.00
07/27/2016 1.100000 10,000,000.00 100.750000 ’ SUNGARD 0.00
: 36981 FHLMC-CALL-UBS 3134G31Y7  01/30/2012 840000 5,000,000.00 5,010,937.50 17,616.67 10,937.50
x . 07/30/2015 840000 5,000,000.00 100.218750 SUNGARD 0.00
36985 FHLMC-GILFD 3134G3lA6 01/23/20,12 .375000 5,000,000.00 5,001,562.50 8,229.17 4,212.50
’ 02/27/2014 400000 4,997,350.00 100,031250 SUNGARD 0.00
36986 FHLMC-UBS 3134G3LA6  01/23/2012 .375000 10,000,000.00 10,003,125.00° 16,458.33 8,425.00
©02/27/2014 400000 9,994,700.00 100.031250 SUNGARD 0.00
36994 FHLMC-CALL-WF 3134G3MHO  02/21/2012 450000 5,000,000.00 5,004,687.50 8,125.00 4,687.50
02/21/2014 450000 5,000,000.00 100.093750 SUNGARD 0.00
Inv Type: 30 FED HOME LOAN MDRTGAGE CORP 717564 189,950,000.00 190,776,265.63 324,706.22 1,115,365.63
784297 189,660,900.00 100.434991 0.00
36905 FNMA-DISC-CITIG 313588YW9  09/09/2011 .150000 9,512,000.00 9,512,000.00 0.00 ’ 11,771.10
07/02/2012 153000 9,500,228.90 100,000000 SUNGARD 0.00
36912 FNMA-DISC-UBS 313588YW9  09/23/2011 130000 5,010,000.00 S,010,000.00 0.00 ' 5119.94
07/02/2012 .132000 5,004,880.06 100.000000 SUNGARD 0.00
36925 FNMA-DISC-UBS 313588YW9  10/12/2011 .100000 10,000,000.00 10,000,000.00 0.00 7,333.33
07/02/2012 .102000 9,992,666.67 100.000000 SUNGARD 0.00
36927 FNMA-DISC-CITIG 313588YW9  10/20/2011 120000 9,225,000.00 9,225,000.00 0.00 7,872.00
. 07/02/2012 .122000 9,217,128.00 100.000000 SUNGARD 0.00
37012 FNMA-DISC-WF 313588D36  05/17/2012 - ,100000 12,000,000.00 12,000,000.00 0.00 3,300.00
08/24/2012 .102000 11,996,700.00 100.000000 SUNGARD 0.00
37017 FNMA-DISC-CITIG 313588069  06/07/2012 060000 12,002,000.00 ’ 12,002,000.00 0.00 1,620.27
08/27/2012 061000 12,000,379.73 100.000000 SUNGARD -0.00
37022 FNMA-DISC-CITIG 313588155  06/25/2012 ,100000 15,000,000,00 14,995,312.50 0.00 0.00
. 10/05/2012 .102000 14,995,750.05 99.968750 SUNGARD -437.55
Inv Type: 41 FNMA DISCOUNT NOTES 104532 72,749,000.00 72,744,312.50 0.00 37,016.64
106497 72,707,73341 99.993557 -437.55
37021 FHLB-DISC-U8S 313384G78  06/25/2012 090000 . 15,000,000.00 14,995,312.50 0.00 0.00
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Inventory by Market Value

Run Date: 7/16/2012 10:42;09 AM

YIMTI

092000

14,996,700.00

Current Book]

_MarketBrice; |

SUNGARI

Unrealized Loss)

99.968750 -1,387.50
37023 " FHLB-DISC-CITIG 313384r87 06/26/2012 080000 6,000,000.00 5,998,125.00 0.00 0.00
09/14/2012 ) 081000 5,998,933.32 99.968750 SUNGARD -808.32
Inv Type: 43 FHLB DISCOUNT NOTES .087143 21,000,000.00 20,993,437.50 0.00 0.00
068857 20,995,633.32 99.968750 -2,195.82
37016 FHLMC-DISC-WF 313396D67  06/01/2012 080000 13,000,000.00 13,000,000,00 0.00 2,513.33
08/27/2012 081000 12,997,486.67 100.000000 SUNGARD 0.00
37018 FHLMC-DISC-UBS 313396E25  06/19/2012 110000 14,500,000.00 14,500,000.00 . 000 3,234.31
08/31/2012 112000 14,496,765.69 100.000000 SUNGARD 0.00
37019 FHLMC-DISC-WF 313396E25  06/20/2012 090000 13,000,000.00 13,000,000.09 0.00 2,340,00
08/31/2012 092000 12,997,660.00 100,000000 SUNGARD 0.00
37020 FHLMC-DISC-CITIG 313396E90  06/22/2012 090000 14,000,000.00 14,000,000.00 0.00 2,695.00
09/07/2012 092000 13,997,305.00 100.000000 SUNGARD 0.00
37024 FHLMC-DISC-WF 313396135  06/27/2012 110000 15,000,000.00 14,995,312.50 0.00 537.50
10/19/2012 112000 14,994,775.00 99.968750 SUNGARD 0.00
37025 FHLMC-DISC-U8S 313396P64  06/28/2012 .120000 7,000,000.00 6,997,812.50 0.00 ' 1,079.17
11/15/2012 122000 6,996,733,33 99.968750 SUNGARD 0.00
: 37026 FHUMC-DISC-CITIG 313396P72  06/29/2012 120000 19,000,000.00 18,994,062.50 0.00 2,929.23
! 11/16/2012 .122000 18,991,133.27 99.968750 SUNGARD 0.00
! Inv Type: 44 FHLMC DISCOUNT NOTES 102983 95,500,000.00 95,487,187.50 0.00 15,328.54
;‘ 104847 95,471,858.96 99.986584 . ) 0.00
37001 NCD-UBOC-UBC 90527MG91  04/11/2012 .320000 15,000,000.00 15,001,873.78 10,800.00 1,873.78
07/25/2012 320000 15,000,000.00 100.012492 SUNGARD 0.00
37002 NCD-UBOC-USC 90527M156  04/18/2012 .200000 15,000,000.00 15,000,049.95 6,166.67 49.95
) 07/02/2012 .200000 15,000,000.00 100.000333 SUNGARD 0.00
37007 NCD-UBOC-UBC 90527ML46 94130/2012 200000 20,000,000.00 20,000,066.61 6,888.89 66,61
07/02/2012 ,200000 20,000,000.00 100.000333 SUNGARD 0,00
Inv Type: 74 NEGOTIABLE CERT OF DEPOSIT 236000 50,000,000.00 50,001,990.34 23,855.56 1,990.34
.236000 50,000,000.00 100.903981 0.00
36999 CP-DISC-U8S FIN DEL 90262CGD3  03/29/2012 1440000 15,226,000.00 15,224,731.17 0.00 18,457.30
07/13/2012 448000 15,206,273,87 99.991667 SUNGARD 0.00
37000 CP-DISC-UBS FIN DEL 90262CG27  04/02/2012 410000 10,000,000.00 9,999,930.56 0.00 10,294.45
07/02/2012 417000 .. 9,989,636.11 99,999306 SUNGARD 0.00
AvantGard AP52 Page 8 of 12
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Inventory by Market Value

Run Date: 7/16/2012 10:42:09 AM

Investments Outstanding As Of Date: 6/30/2012
v

o=
37003 CP-DISC-TOYOTA-TOY 89233GGT7

37004 CP-DISC-GE CAPITAL 36959HGW1
37005 CP-DISC-TOYOTA-TOY 89233GHA7
37006 CP-DISC-GE CAPITAL 36959HHH3
37008~ CP-DISC-TOYOTA-TOY- 89233GG26
37009 éP-DISC-GE CAPITAL 36959HG27
37010 CP-DISC-GE-CAPITAL 36959HG27
37011 CP-DISC-TOYOTA-TOY | 89233GG26

37015 CP-DISC-GE CAPITAL . 36959HHT7

04/18/2012
07/27/2012
04/18/2012
07/30/2012
04/24/2012
08/10/2012
04/26/2012
08/17/2012
04/30/2012
07/02/2012
04/30/2012
07/02/2012
05/07/2012
07/02/2012
05/09/2012
07/02/2012
05/29/2012
08/27/2012

Inv Type: 82 COMMERCIAL PAPER, DISCOUNT BAS

36510 BLACKROCK LIQUIDITY 09248U700

36511 MORGAN STANLEY INST 61747C707

36512 FEDERATED GOVT OBLI VP6000104

Inv Type: 97 WFB MONEY MARKET FUND

32936 STATE INVESTMT POOL

Inv Type: 99 PASSBOOK & STATE POOL

07/01/2010

" 07/01/2012

07/01/2010
07/01/2012
07/01/2010
07/01/2012

01/01/2002
07/01/2012

Subtotal

.180000 15,000,000.00 14,997,291.67 0.00 4,791.67
.183000 14,992,500.00 99.981944 SUNGARD 0.00
.170000 5,000,000.00 4,998,993.06 0.00 1,425.00
172000 4,997,568.06 99.979861 SUNGARD 0.00
.190000 ~ 14,000,000.00 13,996,111.11 0.00 4,091.11
.193000 13,992,020.00 99.972222 SUNGARD 0.00
.150000 8,000,000.00 7,997,388.89 0.00 1,155.56
.152000 7,996,233.33 99.967361 SUNGARD 0.00
.140000 ’ 15,000,000.00 14,999,895.63 0.00 3,570.83
.142000 14,996,325.00 99.999306 SUNGARD 0.00
140000 ~ 15,000,000.00 14,999,895.63 0.00 3,570.83
.142000 14,996,325.00 99.999306 SUNGARD 0.00
.130000 8,000,000.00 7,999,944.44 0.00 1,562.22
132000 7,998,382.22 99.999306 SUNGARD - 0.00
.130000 7,000,000.00 6,999,951.39 0.00 1,316.39
132000 6,998,635.00 99.999306 SUNGARD 0.00
160000 10,000,000.00 9,996,041.67 0.00 41,67
.163000 9,996,000.00 99.960417 SUNGARD 0.00
.212350 122,226,000.00 122,210,175.62 0.00 50,277.03
.215624 1122,159,898.59 99.987053 0.00
187975 100,000.00 100,000.00 30.54 0.00
.187975 100,000.00 100.000000 BOOK 0.00
.804825 100,000.00 100,000.00 126.29 0.00
804825 100,000.00 100.000000 BOOK 0.00
041185 26,100,000.00 26,100,000.00 729.36 0.00
041185 26,100,000.00 100.000000 BOCK 0.00
044647 26,300,000.00 26,300,000.00 886.19 0.00
044647 26,300,000.00 100.000000 0.00
.356310 50,000,000.00 50,000,000.00 -2,53 0.00
.356310 50,000,000.00 100.000000 BOOK 0.00
.356310 50,000,000.00 50,000,000.00 -2,53 0.00
356310 50,000,000.00 100.000000 0.00
492473 1,144,375,000.00 1,144,471,978.47 1,133,231,98 4,468,866.93

AvantGard APS2
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Inventory by Market Value

Run Date: 7/16/2012 10:42:09 AM

Investments Outstanding As Of Date: 6/30/2012
" pevdierian .
v, cri] ! 1P

537066 1,140,020,937,61 100,27133! . -16,367.74

Fund: 34 CSJICSC Jt Pwr
37013 FHLMC-DISC-CITIG 313396R88  05/24/2012 140000 855,000.00 854,465.63 0.00 107.36
12/03/2012 ,142000 854,358.27 99.937500 SUNGARD 0.00
Inv Type: 44 FHLMC DISCOUNT NOTES ,140000 855,000.00 854,465.53 0.00 107.36
+142000 854,358,27 99.937500 0.00
)

Subtotal 1140000 855,000.00 854,465,563 0.00 107,36
! 1142000 854,358.27 99937500 0.00

| Grand Tatal Count 145 506!

AvantGard APS2 . Page 10 of 12




Inventory by Market Value

Run Date: 7/16/2012 10:42:09 AM

Investments Outstanding As Of Date: 6/30/2012
TAssats (000"

FEDERAL HOME LOAN BANKS F
FEDERAL NAT MORTGAGE ASSOC F
FEDERAL FARM CREDIT BANK BDNDS
FED HOME LOAN MORTGAGE CORP F
FNMA DISCOUNT NOTES F

FHLB DISCOUNT NOTES F

FHLMC DISCOUNT NOTES F
NEGOTIABLE CERT OF DEPDSIT F
COMMERCIAL PAPER, DISCOUNT BAS
WFB MONEY MARKET FUND R
PASSBOOK & STATE POOL R

{Totals(000's

_ Current par, ook Market | ‘ nGain/Loss Id
199,000,00 198,788.06 199,786.41 100.50 % 999.80 0.62 %
175,000.00 174,653.30 175,950.00 100.74 % 1,296.70 0.94 %
139,650.00 139,283.55 140,222.20 100.67 % 938,65 0.72%
189,950.00 189,660.90 190,776.27 100.59 % 1,115.37 0.78 %

72,749.00 72,707.73 72,744.31 100,05 % 36.58 0.11 %
21,000.00 20,995.63 20,993.44 99.99 % -2.20 0.09 %
96,355.00 96,326.22 96,341.65 100.02 % 15.44 0.11 %
50,000.00 50,000.00 50,001.99 100.00 % 1.99 0.24 %
122,226.00 122,159.90 122,210.18 100.04 % 50.28 022 %
26,300.00 26,300.00 26,300.00 100.00 % 0.00 0.04 %
50,000.00 50,000.00  50,000.00 100.00 % 0.00 0.36 %
,142,730.00  1,140,87530 | 114532644 0033 % :

Asset Allocation

AvantGard APS2
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Inventory by Market Value
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SECTION E

DETAIL OF INVESTMENT ACTIVITY

This report summarizes investment activity during the report period by type of activity rather
than by type of security. The report shows all interest received during the report period, and all
maturities, purchases and sales. The report also shows all “paydowns” on securities on which
principal is amortized rather than due at maturity (e.g. federal agency securities).

The last part of the report shows the number of transactions placed with each dealer and includes
the total dollar amount of transactions per dealer.




SAN JOSE

CAPITAL OF SILICON VALLEY




DETAIL TRANSACTION REPORT - FIXED INCOME

Run Date: 7/17/2012 2:36:29 PM

Fund: 1 INVESTMENT FUNDS

36879 FHLS-GILF 313374CH1 04/17/2012 04/18/2012  04/17/2012  INTR 1,000 0.00 0.00 -25,500.00 X 0.00
. ’ 1 10/17/2014 UyenL 04/17/2012 1,000 0.00 0.00 0.00 25,500.00
36880 FHLB-GILFD 313374CH1 04/17/2012  04/18/2012  04/17/2012  INTR 1.000 0.00 0.00 ~24,500.00 . 0.00
1 10/17/2014 Uyenl - 04/17/2012 1.000 0.00 0.00 0.00 24,500.00

36864 FHL8-WF 3133746K0 04/23/2012  04/24/2012  04/23/2012  INTR 1.030 0.00 0.00 -51,500.00 0.00 |
1 10/23/2014 Uyenl - 04/23/2012 1.030 0.00 0.00 ) 0.00 51,500.00
36810 FHLB-GILFD 313373HA3 04/28/2012  05/01/2012  04/28/2012  INTR 1,200 0.00 -0,00 -30,000.00 0.00
1 10/28/2013 Uyent 04/28/2012 1,200 0.00 0.00 0.00 30,000.00
/36945 FHL8-CALL-CITIG 3133745U5 04/28/2012  D5/01/2012  04/28/2012  INTR .350 0.00 -226.04 -1,086.46 0.00
1 08/10/2012 Uyent 04/28/2012 350 0.00 0.00 0.00 1,312,50
36867 FHLB-GILFD 313374H37 04/30/2012  05/01/2012  04/30/2012  INTR 850 0.00 0.00 +21,250.00 0.00
1 04/30/2014 UyenL 04/30/2012 850 0.00 0.00 0.00 21,250.00
36871 FHLE-WF 313374CR9 04/30/2012  05/01/2012  04/30/2012  INTR 400 0.00 0.00 -20,000.00 0.00
1 04/30/2013 UyenL 04/30/2012 410 0.00 0.00 ) 0.00 20,000.00
36805 FHLB-WF 3133738K7 05/08/2012  05/09/2012  05/08/2012  INTR 1170 _0.00 0.00 -29,250,00 0.00
1 11/08/2013 Uyenl. 05/08/2012 1170 0.00 0.00 0.00 29,250.00
36737 FHLB-WF 313372PA6 05/16/2012  05/17/2012  05/16/2012  INTR 1.000 0.00 0.00 -25,000.00 0.00
1 05/16/2013 UyenL 05/16/2012 1,000 0.00 0.00 0.00 25,000.00
36842 FHLB-WF 313373RGY 05/16/2012  05/17/2012  05/16/2012  INTR 750 0.00 0.00 -16,875.00 0,00
1 07/30/2013 UyenL 05/16/2012 730 0.00 0.00 0.00 16,875.00
36843 FHLB-WF 313373537 05/16/2012  05/17/2012  05/16/2012  INTR 750 0.00 0.00 -18,750.00 0.00
‘ 1 08/28/2013 UyenL 05/16/2012 750 0.00 0,00 0.00 18,750.00
36939 FHLS-WF 313376D36 05/16/2012  05/17/2012  05/16/2012  INTR .300 0.00 -541.67 -6,958.33 0.00
1 05/16/2013 UyenL 05/16/2012 321 0.00 0.00 0.00 7,500.00
36926 FHLB-UBS 313376208 05/27/2012  05/30/2012  05/27/2012  INTR 375 0.00 0.00 -9,375.00 0.00
.1 11/27/2013 . UyenL 05/27/2012 480 0.00 0.00 0.00 9,375.00
36936 FHLB-UBC 313376GYS5 05/30/2012  05/31/2012  05/30/2012  INTR 330 0.00 0.00 -16,500.00 0.00
1 07/01/2013 UyenL 05/30/2012 351 0.00 0.00 0.00 16,500.00
36942 FHLB-UBC 313376GT6 05/30/2012  05/31/2012 05/30/2012  INTR .350 0.00 0.00 -8,750.00 0.00
1 05/30/2013 Uyenl. 05/30/2012 350 0.00 0.00 0.00 8,750.00
36974 FHLB-UBC 3133761.G8 06/03/2012  06/05/2012  06/03/2012  INTR 125 0.00 -746.53 -2,343.75 0.00
1 12/03/2012 UyenlL 06/03/2012 136 0.00 0.00 0.00 - 3,090.28
36858 FHLB-GILFD 3133732v7 06/08/2012  06/11/2012  06/08/2012  INTR 1770 0.00 0.00 -26,550,00 0.00
1 06/08/2015 UyenL 06/08/2012 1.770 0.00 0.00 0.00 26,550.00
36860 FHLS-WF 3133745v8 06/21/2012  06/22/2012  06/21/2012 -, INTR 500 0.00 0.00 -25,000.00 0.00
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DETAIL TRANSACTION REPORT - FIXED INCOME

Run Date: 7/17/2012 2:36:29 PM

From Date: 4/1/2012 To Dat

: 6/30/2012

|
i
i

e n‘t‘%
&

1 rem / (Disc) mort / (Acce
0.00 0.00 0.00 25,000.00

Uyenl  06/21/2012

36665 FHLB-GILFD 313371PM2  06/26/2012 06/27/2012  06/26/2012 0.00 0.00 -25,000.00 0.00
1 06/26/2013 UyenL 06/26/2012 0.00 0.00 0.00 25,000.00

36788 FHLB-WF . 313371UC8  06/27/2012  06/28/2012  06/27/2012 0.00 0.00 -21,875.00 0.00
1 12/27/2013 UyenL 06/27/2012 . 1.250 0.00 0.00 0.00 21,875.00

36863 FHLB-CALL-CITIG 3133747F1  06/27/2012  06/28/2012  06/27/2012  INTR 700 0.00 ' 0.00 -35,000.00 0.00
1 09/27/2013  UyenL 06/27/2012 700 0.00 0.00 0.00 - 35,000.00

36882 FHLB-GILFD 313374GA2  06/29/2012° 07/02/2012 06/29/2012  INTR 1125 0.00 0.00 -25,312,50 0.00
1 12/29/2014 UyenL 06/29/2012 1.170 0,00 0.00 0.00 25,312.50

INTR 705 0.00 -1,514.24 -466,326.04 0.00
759 0.00 - 0.00 0.00 467,890.28

36945 FHLB-CALL-CITIG 313374505 05/01/2012  04/28/2012 - CALL 1350 -750,000.00 +750,000.00 : 0.00 0.00
1 08/10/2012 UyenL 04/28/2012 350 0.00 0.00 0.00 ' 750,000.00

36858 FHLB-GILFD 3133732v7 06/11/2012  06/08/2012  CALL 1770 -3,000,000.00 -3,000,000.00 0.00 0.00
1 06/0B/2015 Uyenl 06/08/2012 ' 1770 0.00 0.00 0.00 3,000,000.00

36863 FHLB-CALL-CITIG 3133747F1 06/28/2012  06/27/2012  CALL .700 -10,000,000.00 -10,000,000.00 0.00 0.00
‘ 1 09/27/2013 Uyenl. 06/27/2012 700 0.00 0.00 0.00 10,000,000.00
CALL ) 914 -13,750,000.00 -13,750,000.00 0.00 0.00
914 0.00 0.00 0.00 13,750,000.00

36902 FHLB-WF 313375KR7 06/08/2012  06/07/2012  AMRT 150 0.00 850,00 0.00 0.00
1 06/07/2012 UyenL 06/07/2012 173 0.00 0.00 -850.00 0.00

36903 FHLB-WF 313375C96 " 06/19/2012  06/18/2012  AMRT 140 . 0.00 900.00 0.00 0.00
1 06/18/2012 UyenL 06/1B/2012 163 0.00 0.00 900,00 0.00

AMRT 145 0.00 1,750.00 - 0.00 0.00
168 0.00 0.00 -1,750.00 0.00

36902 FHLB-WF 313375KR7 06/08/2012  06/07/2012 . MAT 150 -5,000,000.00 -5,000,000.00 -5,625.00 0.00
: 1 06/07/2012 UyenL 06/07/2012 173 Y 0.00 0.00 5,005,625.00

36903 FHLB-WF 313375C96 06/19/2012  06/18/2012  MAT 140 -5,000,000,00 © o -5,000,272.22 -5,561.11 0.00
1 06/18/2012 Uyenl. 06/18/2012 163 0.00 0.00 0.00 5,005,833.33

MAT 145 -10,000,000.00 -10,000,272.22 -11,186.11 0.00
168 0.00 0.00 0.00 10,011,458.33

37014 FHLB-WF 313379ERE . 05/24/2012  05/24/2012  PURC 500 5,000,000.00 4,988,658.33 0.00 0.00.
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DETAIL TRANSACTION REPORT - FIXED INCOME

Run Date: 7/17/2012 2:36:29 PM

{iTee e m./ (Pisc);
1 06/12/2005  Uyenl  05/29/2012 585 0.00 -11,341.67

-4,988,656.33

PURC ) .500 5,000,000.00 4,986,658.33 0.00
585 0.00 -11,341.67 0.00 -4,988,658.33

Inv Typet 22 FEDERAL HOME LOAN BANKS 650 -18,750,000.00 -18,761,378.13 -477,562.15 0.00
) 698 0.00 -11,341.67 -1,750.00 19,240,690.28

36924 FNMA-CALL-GILFD 3136FTEKL  04/28/2012 05/01/2012  04/28/2012  INTR 1.500 0.00 0.00 -37,500.00 0.00
1 10/28/2016  UyenL  04/28/2012 ) 1.500 0.00 0.00 0.00 37,500,00

36800 FNMA-UBC 3136FPUCS  04/30/2012  05/01/2012  04/30/2012  INTR .500 - 0.00 : 0,00 -25,000.00 0.00
1 10/30/2012  UyenL  04/30/2012 578 0.00 0.00 0.00 . 25,000.00

36918 FNMA-GILFD 3135GUDWO  04/30/2012  05/01/2012  04/30/2012 INTR - 625 0.00 0.00 -15,625.00 T 0
1 10/30/2014  Uyent  04/30/2012 650 0.00 0.00 0.00 15,625.00

36935 FNMA-UBS 3135G0DWO  04/30/2012  05/01/2012  04/30/2012  INTR 625 0.00 -1,822.92 -13,802.08 0,00
1 10/30/20144  Uyenl  04/30/2012 735 0.00 | 0.00 0.00 15,625.00

36777 FNMA-CALL-GILF 31398A6D9  05/18/2012 05/21/2012  05/18/2012  INTR 800 0.00 0.00 -20,000.00 : 0.00
1 14/18/2013  Uyenl  05/18/2012 1.074 0.00 - 0.00 0.00 20,000.00

36848 FNMA-UBC 3139BA6D9  05/18/2012 05/21/2012 05/18/2012  INTR 800 0.00 ‘ 0.00 -20,000.00 0.00
L 11/18/2013  UyenL  05/18/2012 855 : 0.00 0.00 0.00 20,000.00

36653 FNMA-WF 3136FRPXS  06/15/2012 06/18/2012  06/15/2012  INTR 2200 0.00 0.00 -55,000.00 0.00
1 06/15/2016  Uyenl  06/15/2012 2200 0.00 0.00 0.00 55,000.00

36720 FNMA-WF 31398A5W8  06/16/2012  06/19/2012  06/16/2012  INTR 750 0.00 0.00 -18,750.00 0.00
1 12/18/2013  UyenL  06/18/2012 1,130 0.00 0.00 0.00 18,750.00

36730 FNMA-WF 31398A5WS8  06/18/2012 06/19/2012  06/18/2012  INTR 750 0.00 0.00 -18,750.00 0.00
1 12/18/2013  UyenL  06/18/2012 1.300 0.00 0.00 0.00 18,750.00

36941 FNMA-UBC 3135G0FY4  06/19/2012 06/20/2012  06/19/2012  INTR 750 0.00 0.00 -18,750.00 0.00
1 12/19/201¢  Uyenl  06/19/2012 750 : 0.00 0.00 0.00 18,750.00

36953 FNMA-CALL-WF 3135G0GPZ  06/19/2012  06/20/2012  06/19/2012  INTR 750 0.00 0.00 -37,500,00 0.00
1 12/19/2014  UyenL  06/19/2012 750 0.00 0.00 0.00 37,500.00

36846  FNMA-WF 31398A6F4  06/28/2012 06/29/2012  06/28/2012  INTR 375 0.00 0.00 -18,750.00 0.00
1 12/28/2012  UyenL  06/28/2012 440 0.00 0.00 0.00 18,750.00

INTR . 803 0.00 -1,822,92 -299,427.08 0.00
915 0.00 0.00 0.00 301,250.00

36853 FNMA-WF 3136FRPXS 06/16/2012  06/15/2012  CALL 2200 -5,000,000.00 -5,000,000.00 0.00 0.00
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DETAIL TRANSACTION REPORT - FIXED INCOME

Run Date; 7/17/2012 2:36:29 PM

- Settl

1 06/15/2016

UyenL

06/15/2012

il

0,00 5,000,000,00

CALL 2,200 -5,000,000.00 -5,000,000.00 0.00 0.00

2,200 0.00 0.00 0,00 5,000,000,00

Inv Type: 23 FEDERAL NAT MORTGAGE ASSOC 891 -5,000,000.00 -5,001,822.92 -299,427.08 0.00

996 0,00 0.00 0,00 5,301,250.00

36868 FFCB-UBS 31331KQF0  04/29/2012  05/01/2012  04/29/2012  INTR .400 0.00 0.00 -20,000,00 0.00

1 04/29/2013 Uyent. 04/29/2012 .400 0.00 0.00 0,00 20,000,00

36686 FFCB-WF 31331Y56 05/02/2012 * 05/03/2012  05/02/2012  INTR .400 0.00 0.00 -20,000.00 0.00

i 11/02/2012 UyenL 05/02/2012 710 0.00 0.00 0.00 20,000.00

36736 FFCB-WF 313317v64 05/04/2012  05/07/2012  05/04/2012  INTR ,700 0.00 0.00 -35,000.00 0.00

-1 11/04/2013 UyenL 05/04/2012 1370 0.00 0.00 0.00 35,000,00

36844 FFCB-CITIG 31331KKQ2  05/12/2012  05/15/2012  05/12/2012  INTR 1.150 0.00 0.00 -28,750,00 { 0,00

1 05/12/2014 UyenL 05/12/2012 1.150 0.00 0.00 0.00 28,750,00

36973 FFCB-UBC 31331K6D7 05/13/2012  05/15/2012  05/13/2012 INTR .200 0.00 -129.17 -2,970.83 0.00

. 1 05/13/2013 Uyent. 05/13/2012 . ,200 0.00 0,00 0,00 3,100.00

36861 FFCB-UBC 31331KPD6 05/20/2012  D5/22/2012  ©05/20/2012  INTR 625 0.00 0.00 -15,625,00 0,00

1 11/20/2013 UyenL 05/20/2012 625 0.00 0.00 0,00 15,625,00

36727 FFCB-WF 313310225 05/26/2012  05/30/2012  05/26/2012  INTR 1920 0.00 0.00 -23,000,00 0.00

i 11/26/2013 Uyent. 05/26/2012 1,160 0.00 0.00 0,00 23,000.00

36739 FFCB-WF 31331J6A6 06/23/2012  06/26/2012  06/23/2012  INTR 1,300 0.00 0.00 -65,000,00 0,00

1 12/23/2013 UyenL. 06/23/2012 1.460 0.00 0,00 0.00 65,000.00

36866 FFCB-WF 31331KP53 06/23/2012  06/26/2012  06/23/2012  INTR 875 0.00 0,00 ) -43,750.00 0.00

1 06/23/2014 Uyent 06/23/2012 900 0.00 0.00 0.00 43,750.00

INTR + 734 0.00 -129.17 -254,095.83 0.00

918 0.00 0.00 0,00 254,225.00

Inv Type: 27 FEDERAL FARM CREDIT BANK BONDS 734 0.00 -129,17 -254,095.83 0.00

919 0.00 0.00 0.00 254,225.00

36662 FHLMC-WF 3137EACCL 06/18/2012  06/15/2012  AMRT 1,750 0.00 -170,700,00 0.00 0.00

’ 1 06/15/2012 UyenL 06/15/2012 615 0.00 0.00 170,700,00 0.00

AMRT 1.750 0.00 -170,700,00 0.00 0,00

615 0.00 0.00 170,700.00 0.00

36662 FHLMC-WF " 3137EACCL 06/18/2012  06/15/2012 MAT 1.750 -10,000,000.00 -~10,000,000.00 -87,500.00 0,00
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nd; | Maturity | ¢ U  Settled !
1 06/15/2012 Uyenl. 06/15/2012 615 10,087,500.00
MAT 1,750 -10,000,000.00 -10,000,000.00 -87,500.00 0.00
615 0.00 0.00 0,00 10,087,500.00
36923 FHLMC-CALL-GILFD 3134G2W73  04/18/2012  04/19/2012  04/18/2012  INTR .500 0.00 0.00 -12,500.00 0.00
1 10/18/2013 Uyent. 04/18/2012 553 0.00 0.00 0.00 12,500.00
36728 FHLMC-WF 3137EACLL 04/28/2012  05/01/2012  04/28/2012  INTR 875 0.00 0.00 -21,875.00 0.00
1 10/28/2013 UyenL 04/28/2012 1.140 0.00 0.00 0.00 21,875.00
36735 FHLMC-WF 3137EACLL  04/28/2012  05/01/2012  04/28/2012  INTR 875 0.00 0.00 -21,875.00 0.00
1 10/28/2013 Uyenl 04/28/2012 1.340 0.00 0.00 0.00 21,875.00
36907 FHLMC-CITIG ' 3137EACXS  04/30/2012  05/01/2012  04/30/2012  INTR 375 0.00 0.00 -9,375.00 0.00
1 10/30/2013 UyenL 04/30/2012 364 0.00 0.00 0.00 9,375.00
36914 FHLMC-WF 3137EACXS 04/30/2012  05/01/2012 04/30/2012  INTR 375 0.00 0.00 -9,375.00 0.00
1 10/30/2013 Uyent 04/30/2012 420 0.00 0.00 0.00 9,375.00
36934 FHLMC-WF 3137EACXS 04/30/2012  05/01/2012  04/30/2012  INTR 375 0.00 -1,093.75 -8,281.25 0.00
1 10/30/2013 UyenL 04/30/2012 550 0.00 0.00 0.00 9,375.00
36831 FHLMC-CALL-CITIG 3134G2FP2 05/09/2012  05/10/2012  05/D9/2012  INTR 1.375 0.00 0.00 -68,750.00 0.00
1 05/09/2014 UyenL 05/09/2012 1.375 0.00 0.00 0.00 68,750.00
36937 FHLMC-CALL-UBC 3134G24Y5 05/14/2012 ~ 05/15/2012  05/14/2012  INTR 875 0.00 -~1,093.75 ~20,781.25 0.00
1 11/14/2014 Uyent 05/14/2012 .884 0.00 0.00 0.00 21,875.00
36920 FHLMC-WF 3137EACY3 05/25/2012  05/29/2012  05/25/2012  INTR 750 0.00 0.00 -37,500.00 0.00
1 11/25/2014 UyenL 05/25/2012 760 0.00 0.00 0.00 37,500.00
36930 FHLMC-CALL-WF 3134G27A4 05/25/2012  05/29/2012  05/25/2012  INTR 1.000 0.00 0.00 -25,000.00 0.00
1 11/25/2015 UyenL 05/25/2012 1.000 0.00 0.00 0.00 25,000.00
36789 FHLMC-WF 3134GIWT7  05/26/2012  05/30/2012  05/26/2012  INTR 515 0.00 0.00 -12,875.00 0.00
1 11/26/2012 UyenL 05/26/2012 680 0.00 0.00 0.00 12,875.00 .
36781 FHLMC-UBS 3137EACP2 05/30/2012  05/31/2012  05/30/2012  INTR 375 0.00 0.00 -9,375.00 0.00
1 11/30/2012 Uyenl. 05/30/2012 590 0.00 0.00 0.00 9,375.00
36790 FHLMC-UBS 3137EACP2 05/30/2012  05/31/2012  05/30/2012  INTR 375 0.00 -0.00 -9,375.00 0.00
’ 1 11/30/2012 Uyenl. 05/30/2012 710 0.00 0.00 0.00 9,375.00
36830 FHLMC-WF 3137EACP2 05/30/2012  05/31/2012  05/30/2012  INTR 375 0.00 0.00 -9,375.00 0.00
1 11/30/2012 UyenL 05/30/2012 480 0.00 0.00 0,00 9,375.00
36847 FHLMC-UBC 3137EACP2 05/30/2012  05/31/2012  05/30/2012  INTR 375 0.00 0.00 -9,3}5.00 0.00
1 11/30/2012 UyenL. 05/30/2012 416 0.00 0,00 0.00 9,375.00
36943 FHLMC-CALL-GILFD 3134G3cL2 06/16/2012  06/19/2012  06/16/2012  INTR 1.000 0.00 0.00 -25,000.00 0.00
1 06/16/2015 UyenL 06/16/2012 1.020 0.00 0.00 0.00 25,000.00
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3134G3Cv4 06/19/2012 06/19/2012  INTR 1.500 0.00 0.00 -37,500.00 . 0.00
1 12/19/2016 UyenL 06/19/2012 1.500 0.00 0.00 0.00 37,500.00
36952 FHLMC-CALL-GILFD 3134G3FL9 06/27/2012  06/28/2012  06/27/2012  INTR 650 0.00 0.00 -16,250.00 0.00
1 06/27/2014 UyenL, 06/27{2012 656 0.00 0.00 0.00 16,250,00
36955 FHLMC-GILFD 3137EADA4  06/29/2012  ©7/02/2012  06/29/2012  INTR 625 0.00 0.00 -16,753.47 0.00
1 12/29/2014 UyenL 06/29/2012 687 0.00 0.00 0.00 16,753.47
36951 FHLMC-CALL-USS 3134G3FCY  06/30/2012  07/03/2012  06/30/2012  INTR 1.000 0.00 0.00 -25,000.00 0.00
1 09/30/2015- Uyenl 06/30/2012 1.000 0.00 0.00 0.00 25,000.00
INTR 740 0.00 -2,187.50 -406,190,97 0.00
.830 0.00 0.00 0.00 408,378.47

36831 FHLMC-CALL-CITIG 3134G2Fp2 05/10/2012  05/09/2012  CALL 1.375 -10,000,000.00 -10,000,000.00 0.00 0.00
1 05/09/2014 UyenL 05/09/2012 1,375 0.00 0.00 Q.00 10,000,000.00
36854 FHLMC-GILFD 3134G2KLS 06/14/2012  06/13/2012  CALL 1.600 -5,000,000.00 -5,000,000.00 -20,000,00 0.00
1 03/13/2015 UyenL 06/13/2012 1.600 0.00 0.00 0.00* 5,020,000.00
CALL 1.450 -15,000,000.00 -15,000,000.00 -20,000.00 0.00
1450 0.00 0.00 Q.00 15,020,000.00
Inv Type: 30 FED HOME LOAN MDRTGAGE CORP 953 -25,000,000.00 -25,172,887.50 -513,690,97 0.00
864 0.00 0.00 170,700.00 25,515,878.47
37012 FNMA-DISC-WF 313588D36 05/17/2012  05/17/2012  PURC 100 12,000,000.00 11,996,700.00 0.00 0.00
1 08/24/2012 UyenL 05/17/2012 102 0.00 -3,300.00 Q.00 -11,996,700.00
37017 FNMA-DISC-CITIG 313588D69 06/07/2012  06/07/2012  PURC 060 12,002,000.00 12,000,379.73 Q.00 . 000
’ 1 08/27/2012 UyenL 06/07/2012 061 0.00 -1,620.27 0.00 -12,000,379.73
37022 FNMA-DISC-CITIG 313588155 06/25/2012  06/25/2012  PURC 100 .15,000,000.00 14,995,750.05 0.00 0.00
1 10/05/2012 UyenL 06/25/2012 102 0.00 -4,249.95 0.00 -14,995,750.05
PURC . .088 39,002,000.00 38,992,829.78 Q.00 Q.00
.089 0.00 -9,170.22 0.00 -38,992,829,78
Inv Type: 41 FNMA DISCOUNT NOTES .088 39,002,000.00 38,992,829.78 0.00 0.00
.089 0.00 -9,170,22 0.00 -38,992,829,78
36887 FHLB-DISC-CITIG 313384XP9 06/04/2012  06/01/2012  AMRT JA70 0.00 28,466,67 Q.00 0.00
-1 06/01/2012 UyenL 06/01/2012 173 0.00 0.00 -29,466.67 0.00
AMRT 170 0.00 25,466.67 0.00 0.00
~ 173 0.00 0.00 -29,466.67 0.00
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1

i G
K lginal Face)
36887 FHLB-DISC-CITIG

{ UserIr

313384XP9

06/04/2012  0G/01/2012  MAT 170 -20,000,000.00
1 06/04/2012  UyenL  06/01/2012 173 0.00 0.00 0.00 20,000,000.00
MAT 170 -20,000,000.00 -20,000,000,00 - 0.00 0.00
173 0.00 0.00 0.00 20,000,000.00
37021 FHLB-DISC-UBS 313384678 : 06/25/2012  06/25/2012  PURC .090 15,000,000,00 14,996,700.00 0.00 0.00
1 09/21/2012  Uyenl  06/25/2012 092 0.00 © o -3,300.00 0.00 -14,996,700.00
37023 FHLB-DISC-CITIG 313384787 06/26/2012  06/26/2012  PURC .080 6,000,000.00 - 5,998,933.32 0.00 0.0
1 09/14/2012  Uyenl  06/26/2012 081 0.00 -1,066.68 0.00 -5,098,933.32
PURC 087 21,000,000.00 20,995,633.32 0.00 0.00
089 0,00 -4,366.68 0.00 -20,995,633.32
Inv Type: 43 FHLB DISCOUNT NOTES 141 1,000,000.00 " 1,025,099.99 0.00 0.00
. 144 0.00 -4,366.68 -29,466.67 -995,633,32
. 37016 FHLMC-DISCWF 313396D67 06/01/2012  06/01/2012  PURC 080 13,000,000,00 12,097,486.67 0.00 0.00
i : 1 08/27/2012  Uyenl  08/01/2012 - 08t 0.00 -2,513.33 0.00 -12,997,486.67
: 37018 FHLMC-DISC-UBS 313396E25 : 06/19/2012  06/19/2012  PURC 110 14,500,000.00 14,496,765.69 0.00 0.00
1; 108/31/2012  Uyenl.  06/19/2012 A12 0.00 -3,23431 0.00 -14,496,765.69
| 37019 FHLMC-DISC-WF 313396E25 06/20/2012  06/20/2012  PURC 090 13,000,000.00 12,997,660.00 0.00 0.00
1 08/31/2012  Uyenl  06/20/2012 092 0.00 -2,340.00 0.00 -12,997,660.00
37020 FHLMC-DISC-CITIG 31339690 06/22/2012  06/22/2012  PURC 090 14,000,000.00 13,997,305.00 0.00 ~ 000
L 09/07/2012  Uyenl  06/22/2012 092 000 -2,695.00 0.00 -13,997,305.00
37024 FHLMC-DISC-WF 31336135 06/27/2012  06/27/2012  PURC .110 15,000,000.00 . 14,994,775,00 0.00 0.00
1 10/19/2012  UyenL  06/27/2012 112 0.00 -5,225.00 0.00 -14,994,775.00
37025 FHLMC-DISC-UBS 313396P64 06/28/2012  06/28/2012  PURC 120 7,000,000.00 6,996,733.33 0.00 0.00
1 11152012 Uyenl  06/28/2012 122 0.00 -3,266.67 0.00 -6,996,733.33
37026 FHLMC-DISC-CITIG 313396P72 06/29/2012  06/29/2012  PURC 120 19,000,000.00 18,991,133.27 0.00 . 0.00
1 11/16/2012  UyenL  06/29/2012 422 0.00" -8,866.73 0.00 -18,991,133.27
PURC 103 95,500,000.00 95,471,858.96 0.00 0.00
105 0.00 -26,141.04 0.00 -95,471,858.96
Inv Type: 44 FHLMC OISCOUNT NDTES .103 95,500,000,00 95,471,858.96 0.00 0.00
: ) 108 0.00 -26,141.04 000 - -95,471,858.96
37001 NCD-UBOC-UBC 90527MGO1 04/10/2012  04/10/2012  PURC 320 15,000,000.00 15,000,000.00 . 0.00 0.00
; 1 07/25/2013  Uyenl  04/11/2012 320 0.00 0.00 ‘ 0.00 -15,000,000.00

H 37002 NCD-UBOC-UBC . 90527M156 . 04/18/2012 . 04/18/2012  PURC .200 15,000,000.00 15,000,000.00 0.00 0.00
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37007 NCD-UBOC-UBC

PURC

90527ML46
1

Inv Type: 71 NEGOTIABLE CERT OF DEPOSIT

36997 CP-DISC-HSBC FIN CO
36976 CP-DISC-TOYOTA-TOY
36988 CP-DISC-GE CAPITAL
36969 CP-DISC-GE CAPITAL
36998 CP-DISC-HSBC FIN CO

AMRT

36997 CP-DISC-HSBC FIN CO
36976 CP-DISC-TOY(STNTOY
36988 CP-DISC-GE CAPITAL
36969 CP-DISC-GE CAPITAL
36998 CP-DISC-H5BC FIN CO

MAT

37000 CP-DISC-UBS FIN DEL

4042F0D57

1
89233GE44

1
36959HE45

1
36959HEI2

1
4042F0FV8

1

4042F0D57

1
89233GE44

1
36959HE45

1
36959HE12

1
4042F0FV8

1

90262CG27
1

07/02/2012

04/05/2012

05/04/2012

05/04/2012

05/18/2012

06/29/2012

04/05/2012

05/04/2012

05/04/2012

05/18/2012

06/29/2012

07/02/2012

UyenL
04/27/2012
UyenL

04/06/2012
UyenlL
05/07/2012
UyenL
05/07/2012
UyenL
05/21/2012
Uyenl.
07/02/2012
UyenL

04/06/2012
UyenL
05/07/2012
UyenL
05/07/2012
UyenL
05/21/2012
UyenL
07/02/2012
UyenL

04/02/2012
UyenL

04/18/2012
04/27/2012
04/30/2012

04/05/2012
04/05/2012
05/04/2012
05/04/2012
05/04/2012
05/04/2012
05/18/2012
05/18/2012
06/29/2012
06/29/2012

04/05/2012
04/05/2012
05/04/2012
05/04/2012
05/04/2012
05/04/2012
05/18/2012
05/18/2012
06/29/2012
06/29/2012

04/02/2012

AMRT

AMRT

AMRT

AMRT

AMRT

MAT

MAT

MAT

MAT

MAT

PURC

04/02/2012

0.00

-15,000,000.00

20,000,000.00 20,000,000.00 0.00
200 0.00 0.00 -20,000,000.00
236 50,000,000,00 50,000,000.00 0.00
23 0.00 0.00 0.00 -50,000,000.00
236 50,000,000.00 50,000,000.00 0.00 0.00
23 0.00 0.00 0.00 -50,000,000.00
200 0.00 191667 0.00 0.00
203 0.0 0.00 -1,916.67 0.00
180 0.00 3,893.19 0.00 0.00
183 0.00 0.00 3,893.49 0.00
420 0.00 2,72000 0.00 0.00
A2 0.00 0.00 -2,720.00 0.00
200 0.00 10,750.00 0.00 0.00
203 0.00 0.00 -10,750.00 0.00
400 0.00 15,671.29 0.00 0.00
406 0.00 0.00 -15,671.29 0.00
235 0.00 3495115 0.00 0.00
23 0.00 0.00 -34,951.15 0.00
200 ~15,000,000.00 -15,000,000.00 0.00 0.00
203 0.00 0.00 0.00 15,000,000.00
180 7,277,000.00 7,277,000.00 0.00 0.00
183 0.00 0.00 0.00 7,277,000.00
120 +8,000,000.00 -8,000,000.00 0.00 0.00
122 0.00 0.00 0.00 8,000,000.00
200 -15,000,000.00 -15,000,000.00 0.00 0.00
203 0.00 0.00 0.00 15,000,000.00
400 -14,392,000.00 -14,392,000.00 0.00 0.00
406 0.00 0.00 0.00 14,392,000.00
235 ~59,669,000.00 -59,669,000.00 0.00 0.00
239 0.00 0.00 0.00 59,669,000.00
410 10,000,000.00 9,989,636.11 0.00 0.00
A7 0.00 -10,363.89 0.00 -9,989,636.11
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6/30/2012

o

. B ay erls, &
37003 CP-DISC-TOYOTA-TOY 89233GGT7 04/18/2012  04/18/2012 15,000,000.00 14,992,500.00 0.00
1 07/27/2012 UyenL 04/18/2012 0.00 ~7,500.00 0.00 -14,992,500.00
37004 CP-DISC-GE CAPITAL 36959HGW1 04/18/2012  04/18/2012  PURC 5,000,000.00 4,997,568.06 0,00 0.00
1 07/30/2012 UyenL. 04/18/2012 0.00 -2,431.94 0.00 -4,997,568.06
37005 CP-DI5C-TOYOTA-TOY 89233GHA7 04/24/2012  04/24/2012 ° PURC 190 14,000,000.00 13,992,020.00 0.00 0.00
1 08/10/2012 UyenL 04/24/2012 .193 0.00 -7,980.00 0.00 -13,992,020.00
37006 CP-DISC-GE CAPITAL 36959HHH3 04/26/2012  04/26/2012  PURC 150 8,000,000.00 7,996,233.33 0.00 0.00
1 08/17/2012 UyenL. 04/26/2012 152 0.00 -3,766.67 0.00 -7,996,233.33
37008 CP-DISC-TOYOTA-TOY 89233GG26 04/30/2012  04/30/2012  PURC 140 15,000,000.00 14,996,325.00 0.00 : 0.00
.1 07/02/2012 UyenL 04/30/2012 142 0.00 -3,675.00 0.00 ~-14,996,325.00
37009 CP-OISC-GE CAPITAL 36959HG27 04/30/2012  04/30/2012  PURC .140 15,000,000.00 14,996,325.00 0.00 0.00
1 07/02/2012 UyenL 04/30/2012 142 0.00 -3,675.00 0.00 -14,996,325.00
37010 CP-DISC-GE-CAPITAL 36959HG27 05/07/2012  05/07/2012  PURC 130 8,000,000.00 7,998,382.22 0.00 0.00
1 07/02/2012 UyenL 05/07/2012 132 0.00 -1,617.78 0,00 -7,998,382.22
37011 CP-DISC-TOYOTA-TOY 89233GG26 05/09/2012  05/09/2012  PURC 130 7,000,000.00 6,998,635.00 0.00 0.00
1 07/02/2012 UyenL. 05/09/2012 132 0.00 -1,365.00 0.00 -6,998,635.00
37015 CP-OI15C-GE CAPITAL 36959HHT7 05/29/2012  05/29/2012  PURC 160 10,000,000.00 9,996,000.00 0.00 0.00
1 08/27/2012 UyenL 05/29/2012 . .163 0.00 -4,000.00 0.00 -9,996,000.00
PURC 180 107,000,000.00 106,953,624.72 0.00 0.00
183 0.00 -46,375.28 0.00 -106,953,624.72 '
Inv Type: 82 COMMERCIAL PAPER, DISCOUNT BAS ) .209 47,331,000.00 47,319,575.87 0.00 0.00
212 0.00 -46,375.28 ~34,951.15 -47,284,624,72
36510 8LACKROCK LIQUIDITY 09248U700 04/02/2012 04/03/2012 03/31/2012  INTR 011 0.00 0.00 -0.97 0.00
L 07/01/2012  Uyenl  04/0%/2012 : o011 0.00 0.00 : 0.00 0.97
36511 MORGAN STANLEY INST 61747C707 04/02/2012  04/03/2012  03/31/2012 INTR 041 0.00 0.00 -3.50 0.00
1 07/01/2012 UyenL 04/02/2012 041 0.00 0.00 0.00 3.50
36512 FEDERATED GOVT OBUI VP6000104 04/02/2012  04/03/2012  03/31/2012 INTR .056 0.00 0.00 -4.77 0.00
‘1 07/01/2012 UyenL 04/02/2012 056 0.00 0.00 0.00 4.77
36510 8LACKROCK LIQUIDITY 092480700 05/01/2012  05/11/2012  05/01/2012 INTR .203 0.00 0.00 -L11 0.00
. 1 07/01/2012 UyenL 05/01/2012 203 0.00 0.00 0.00 L1t -
36511 MORGAN 5TANLEY INST 61747C707 05/01/2012  05/11/2012  05/01/2012  INTR 759 0.00 0.00 -4,16 0.00 )
: 1 07/01/2012 UyenL 05/01/2012 759 . 0.00 0.00 0.00 4.16
36512 FEDERATED GOVT OBLI VP6000104 05/01/2012  05/11/2012  05/01/2012 INTR . 151 0.00 0.00 -0.83 0.00
. 1 07/01/2012 UyenL 05/01/2012 A51 0,00 0.00 0.00 0.83
36510 BLACKROCK LIQUIDITY 09248U700 06/01/2012  06/04/2012  06/01/2012  INTR . 170 0.00 0.00 -0.93 0.00
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07/01/2012 06/01/2012 0.93

36511 MORGAN STANLEY INST 61747C707 06/01/2012  06/04/2012  06/01/2012  INTR .788 0.00 0.00

0.00

L 07/01/2012 . UyenL  06/01/2012 788 © 000 0.00 432

36512 FEDERATED GOVT OBLI VP6000104  06/01/2012  06/04/2012  06/01/2012  INTR 155 0.00 0.00 0.00

1 07/0/2012  UyenL  06/01/2012 .15 0.00 0.00 0.85

INTR .259 0.00 0.00 0.00

259 0.00 0.00 0.00 21.44

36512 FEDERATED GOVT OBLI VP6000104 06/25/2012  06/25/2012  PURC 155 40,000,000.00 40,000,000.00 0.00 0.00

1 07042012 Uyenl  06/25/2012 155 0.00 000 0,00 -40,000,000.00

PURC ] .155 40,000,000.00 40,000,000.00 - 0.00 0.00

185 0.00 0.00 0.00 -40,000,000.00

36512 FEOERATED GOVT OBLI VP6000104 06/27/2012  06/27/2012  PSAL 155 -14,000,000.00 -14,000,000.00 T 000 0.00
107002012 Uyenl.  06/27/2012 1SS 0.00 0.00 0.00 14,000,000.00

PSAL 155 -14,000,000,00 -14,000,000,00 0.00 .0.00

.155 0.00 0.00 0.00 14,000,000.00

“ Inv Type: 97 WFB MONEY MARKET FUND 157 26,000,000.00 26,000,000.00 -21.44 0.00
1 : : ‘ : 157 0.00 0.00 0.00 -25,999,978.56
} 32936 STATE INVESTMT POOL : 04/06/2012  04/06/2012  PURC 356 3,955,000.00 3,955,000.00 0.00 0.00
| 1 07/01/2012  Uyenl  04/06/2012 356 0.00 0.00 0.00 -3,955,000,00
32936 STATE INVESTMT POOL 04/17/2012  04/13/2012  PURC 356 27,411.17 27,411.17 0.00 0.00

POSTED WRONG DATE. 1 07/01/2012  UyenL  04/13/2012 356 0.00 0.00 0.00 -27,411.17

33658 STATE INVESTMT POOL 04/16/2012  04/13/2012  PURC .000 3,498.36 3,498.36 0.00 0.00

1 07/04/2012  UyenlL  04/13/2012 377 0.00 0.00 . 0.00 -3,498.36

32936 STATE INVESTMT POOL 04/23/2012  04/23/2012  PURC 356 9,000,000.00 9,000,000.00 0.00 0.00

. 1 07/01/2012 - UyenL  04/23/2012 356 ©000 0.00 0.00 -9,000,000.00

32036 STATE INVESTMT POOL ' 04/27/2012  04/27/2012  PURC 356 2,100,000.00 2,100,000,00 0.00 0.00

L 07/04/2012  Uyenl  04/27/2012 356 0.00 0.00 0.00 -2,100,000,00

32936 STATE INVESTMT POOL 04/30/2012  04/30/2012  PURC 356 10,970,000.00 10,570,000.00 0.00 0.00

L 07/01/2012  UyenL  04/30/2012 356 000 . 0.00 0.00 -10,970,000.00

32936 STATE INVESTMT POOL 05/01/2012  05/01/2012  PURC 356 4,000,000,00 4,000,000.00 0.00 ’ 0.00

1 07/01/2012  Uyenl  05/01/2012 356 0.00 0.00 0.00 -4,000,000.00

32936  STATE INVESTMT POOL 05/23/2012  05/23/2012  PURC 356 7,000,000.00 7,000,000.00 0.00 0.00

t 07012012 Uyell  05/23/2012 356 0.00 0.00 0.00 -7,000,000.00
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DETAIL TRANSACTION REPORT - FIXED INCOME

B

Run Date: 7/17/2012 2:36:29 PM

From Date: 4/1/20;2 Ta Date: 6/30/2012
Inv. | IDescription . Pa f

L Fun burlty | | riginal Fa
STATE INVESTMT POOL 05/31/2012  05/31/2012 PURC 356 15,000,000.00

15,000,000.00 0.00

' 32936

. 1 07/01/2012 Uyenk. 05/31/2012 356 0.00 0.00 0.00 -15,000,000.00

32936 STATE INVESTMT POOL ' 06/25/2012  06/25/2012  PURC .356 45,500,000.00 45,500,000.00 0.00 0.00

1 07/04/2012 UyenL. 06/25/2012 .356 0.00 0.00 0.00 -45,500,000.00

PURC .356 97,555,909.53 97,555,909.53 0.00 0.00

.356 0.00 0.00 0.00 -97,555,900.53

32936 STATE INVESTMT POOL . 04/12/2012  04/12/2012  PSAL .356 -5,200,000.00 -5,200,000.00 0.00 0.00

i 07/01/2012 UyenL. 04/12/2012 .356 0.00 0.00 0.00 5,200,000.00

32936 S5TATE INVESTMT POOL 04/17/2012  04/13/2012  PSAL .356 -3,600,000.00 -3,600,000.00 0.00 0.00

POSTED WRONG DATE. 1 07/01/2012 Uyenl 04/13/2012 .356 0.00 0.00 0.00 3,600,000.00

32936 STATE INVESTMT POOL 04/17/2012  04/16/2012  PSAL .356 “27,411.47 -27/411.17 0.00 0.00

. 1 07/01/2012 Uyent. 04/16/2012 .356 0.00 0.00 0.00 27,411.47

33658 STATE INVESTMT POOL 04/16/2012  04/16/2012  PSAL .000 ’ -3,498.36 -3/498.36 0.00 0.00

1 07/01/2012 UyenL, 04/16/2012 377 0.00 0.00 0.00 3,498.36

32936 STATE INVESTMT POOL 04/20/2012  04/20/2012  PSAL .356 ~1,020,000.00 -1,020,000,00 0.00 0.00

. 1 07/01/2012 Uyent. 04/20/2012 .356 0.00 0.00 0.00 1,020,000,00

32936 S5TATE INVESTMT POOL 04/24/2012  04/24/2012  PSAL 356 -6,500,000.00 -6,500,000.00 0.00 0.00

T 1 07/0t/2012 Uyent. 04/24/2012 .356 0.00 0.00 0.00 6,500,000.00

| 33658 STATE INVESTMT POOL 04/26/2012  04/26/2012  PSAL .000 . -5,000.00 -5,000.00 0.00 0.00
i ' 1. 07/01/2012 Uyenl. 04/26/2012 .377 0.00 0.00 0.00 5,000.00 .

32936 STATE INVESTMT POCL 05/17/2012  05/17/2012  PSAL .356 -3,250,000.00 -3,250,000.00 0.00 0.00

. 1 07/01/2012 Uyent. 05/17/2012 .356 0.00 0.00 . 0.00 3,250,000.00

32936 5TATE INVESTMT POOL . 05/25/2012  05/25/2012  P5AL .356 -5,860,000.00 -5,860,000.00 0.00 0.00

1 07/01/2012 UyenL. 05/25/2012 .356 0.00 0.00 0.00 5,860,000.00

32936 STATE INVESTMT POOL 05/29/2012  05/29/2012  PSAL .356 -20,000,000.00 -20,000,000.00 0.00 0.00

! 1 07/01/2012 UyenL. 05/29/2012 .356 0.00 0.00 0.00 20,000,000.00

32936 5TATE INVESTMT POOL 06/05/2012  06/05/2012  PSAL .356 -9,640,000.00 -5,640,000.00 0.00 0.00

' t 07/01/2012 UyenL. 06/05/2012 356 0.00 0.00 0.00 9,640,000.00

32936 5TATE INVESTMT POOL h ‘ 06/12/2012  06/12/2012  PSAL .356 -1,260,000.00 -1,260,000.00 0.00 Q.00

1 07/01/2012 UyenL. 06/12/2012 .356 0.00 0.00 0.00 1,260,000.00

32936 STATE INVESTMT POOL 06/15/2012  06/15/2012  PSAL .356 -1,000,000.00 -1,000,000.00 0.00 0.00

1 07/01/2012 Uyenl 06/15/2012 356 0.00 0.00 0.00 1,000,000.00

32936 STATE INVESTMT POOL 06/19/2012  06/19/2012  PSAL .356 -10,000,000.00 -10,000,000.00 0.00 0.00

1 07/04/2012 Uyenl. 06/19/2042 356 0.00 0.00 0.00 10,000,000.00

32936 STATE INVESTMT POOL ‘ 06/20/2012  06/20/2012  PSAL 356 -9,500,000,00 +9,500,000.00 0.00 0.00 -
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DETAIL TRANSACTION REPORT - FIXED INCOME

Run Oate: 7/17/2012 2:36:29 PM

nt

07/01/2012 U;’e;l»L 06/20/2012 9,500,000.00
32936 STATE INVESTMT POOL 06/21/2012  06/21/2012 PSAL 356 -740,000,00 -740,000.00 0.00 0.00
07/01/2012 Uyenl. 06/21/2012 .356 0.00 0.00 0.00 740,000,00
PSAL .356 -77,605,909.53 ~77,605,909.53 0.00 0.00
.356 0.00 0.00 0.00 77,605,909.53
32936 STATE INVESTMT PODL 04/13/2012  04/16/2012  03/31/2012 INTR 356 0.00 0.00 -27,411.17 0.00
07/01/2012 Uyenl 04/13/2012 .356 0.00 0.00 0.00 27,411.17
32936 STATE INVESTMT POOL 04/13/2012  04/20/2012  04/13/2012 INTR 356 0.00 0.00 0,00 0.00
POSTED WRONG DATE. 07/01/2012 UyenL. ' 04/13/2012 356 0.00 0.00 0.00 ~27,411,17
32936 STATE INVESTMT POOL 06/30/2012  07/13/2012  06/30/2012 INTR .356 0.00 0.00 -29,340.03 0.00
07/01/2012 Uyenl. 06/30/2012 .356 0.00 0.00 0.00 29,340,03
INTR 356 0.00 0.00 -56,751.20 0.00
356 0.00 0.00 0.00 29,340.03
33658 STATE INVESTMT POOL 05/17/2012  04/26/2012 MAT .DQD 0.00 0.00 0.00 0.00
07/01/2012 snj109 04/26/2012 377 0.00 0.00 0.00 0.00
MAT ¢ 000 0.00 0,00 0.00 0.00
000 0.00 0.00 0.00 0.00
Inv Type: 99 PASS800K & STATE POOL 356 19,950,000.00 19,950,000.00 -56,751.20 0.00
.356 0.00 0.00 0,00 -19,920,659,97
Subtotal 442 230,033,000.00 229,823,146.88 -1,601,548.67 0.00
456 0.00 ~99,394.89 104,532.18 ~228,353,541.56
Fund: 34 CSJ/CSC Jt Pwr o ’ )
36996 FHLMC-DISC-CITIG 05/25/2012  05/24/2012  AMRT .080 0.00 191.68 0.00 0,00
05/24/2012 UyenL 05/24/2012 '.081 0.00 0.00 -191.68 0.00
AMRT 080 0.00 191,68 0.00 0.00
L]
081 0.00 0.00 -191.68 0.00
36996 FHLMC-DISC-CITIG 05/25/2012  05/24/2012 MAT 080 -854,000.00 -854,000.00 0.00 0.00
05/24/2012 Uyenl. 05/24/2012 081 0.00 0.00 0.00 854,000,00
MAT .080 -854,000.00 ‘-854,000.00 0.00° 0.00
081 0.00 0.00 0.00 854,000.00
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DETAIL TRANSACTION REPORT - FIXED INCOME

Run Date: 7/17/2012 2:36:29 PM

Date: 4/1/2012 To Date:, 6/30/2012

ettled {1 Orighy :
05/24/2012 855,000.00
34 120032012 Uyenl  05/24/2012 000 - 641,73 0.00 -854,358,27
PURC 855,000.00 854,358.27 0.00 0.00
142 0.00 641,73 0.00 “854,358.27,
Inv Type: 44 FHLMC DISCOUNT NOTES 100 1,000.00 T 5495 0.00 0.00
: 101 0.00 641,73 -191.68 358,27
Subtotal 100 ~ 1,00000 549.95 0.00 .00
101 0.00 -641,73 -191.68 -358,27
!

Fund: 55 Series 2008B-RDA Tax Aliocation v
35804 _Serles 2008 B-ROAT 04/16/2012  04/13/2012  BURC 377 11,534.42 11,534.42 0.00 0.00
55 07/01/2012  Uyenl  04/13/2012 377 0,60 0.00 0.00 11,534,492
PURC 377 11,534.42 1,534.42 0.00 0.00
377 0.00 0.00 0.00 -11,534.42
35894 Series 2008 B-RDAT 04/16/2012  04/1372012  PSAL 377 11,534.42 11,534.42 0.00 0.00
55 07/01/2012  UyenL  04/13/2012 377 0.00 0.00 0.00 11,534.42
1 PSAL 377 1153442 11,534.42 0.00 0.00
] 377 . 000 0.00 0.00 11,534.42
35894 Serles 2008 8-RDAT ' 04/16/2012  04/13/2012  MAT 377 0.00 0.00 0.00 0.00
55 07/01/2012  Uyenl.  04/13/2012 377 0,00 0.00 0.00 0.00
MAT 000 0.00 0.00 0.00 0.00
. 000 0.00 0.00 0.00 0.00
Inv Type: 99 PASSBODK & STATE POOL 377 0.00 0.00 0.00 0.00
: 377 0.00 0.00 0.00 0.00
Subtotal 377 0.00 0.00 0.00 0.00
377 . 0,00 0.00 . 0.00 0.00
GrandTotal  Count 160 o ' T 0400000 229.823,69683  -L,60L54867  0.00
455 0.00 -100,036.62 104,340.50 -228,353,899.83
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DETAIL TRANSACTION REPORT - FIXED INCOME

Run Date: 7/17/2012 2:36:26 PM . SUMMARY

Value : rt (Acc orest) | (Galn) /Loss

"104,340.50 0.00 10439050 0.00 000
-33,750,000.00 0.00 -33,750,000.00 0.00 0.00 ~20,000.00 0.00 33,770,000.00
0.00 0.00 -5,652.83 0.00 0.00 -1,482,862.56 0.00 1,461,105.22
-100,523,000.00 0.00 -100,523,272.22 0.00 0.00 -98,686.11 0.00 100,621,958.33
-91,617,443.95 -91,617,443.95 0.00 0.00 0.00 0.00 91,617,443.95
455,924,443.95 455,824,407.33 ~100,036.62 0.00 0.00 0.00 -455,824,407.33
230,034,000,00° 220,823,696.83 1 -100,036.62 " 104,340.50 228,353,899,83!
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BROKER PURCHASE DISTRIBUTION

04/01/12 TRROUQGH 06
ALL FUNDS
CODE BROKER NAME TRANSACTIONS
132 CITIGROUP GLOBAL MARKETS INC. 6
187 GENERAL ELECTRIC CAPITAL CORP . 5
415 STATE INVESTMENT POOL 11
43§ TOYOTA PINANCIAL SERVICES 4
441 UBS FINANCIAL SERVICES INC. 4
445 UNION BANK OPF CALIFORNIA 3
451 WELLS FARGO BANK - INVESTMENTS 5
452 WELLS FARGO - CUSTODIAN 1

GRAND TOTALS 39

/30/12

ASSETS
66,837,859,.64
45,984,508,61
97,567,443,95
50,979,480.00
46,479,835.13
50,000,000,00
57,975,280.00
40,000,000.00

455,824,407.33

PAGE: 1

RUN: 07/17/12 15:09:48
{AHSOLUTE)
TOTAL

LIABILITIES

66,837,859,64
45,984,508,.61
97,567,443,95
50,979,480.00
46,479,835,13
50,000,000.00
57,975,280,00
40,000,000,00

455,0824,407.33




