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SAN JOSE Memorandum

CAPITAL OF SILICON VALLEY

TO: HONORABLE MAYOR AND FROM: Dennis Hawkins, CMCa /9~
CITY COUNCIL City Clerk o~
SUBJECT: SEE BELOW | DATE: 11-19-12

SUBJECT: FIRST QUARTER FINANCIAL REPORTS FOR FY 2012-2013

RECOMMENDATION

As recommended by the Public Safety, Finance and Strategic Support Committee on September
20, 2012 and outlined in the attached memos previously submitted to the Public Safety, Finance
and Strategic Support Committee, accept the First Quarter Financial Reports for Fiscal Year
2012-2013.
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SAN JOSE Memorandum
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TO: PUBLIC SAFETY, FINANCE AND FROM: Julia H. Cooper
STRATEGIC SUPPORT COMMITTEE

SUBJECT: FIRST QUARTER FINANCIAL DATE: November 1, 2012

REPORTS FOR FISCAL YEAR
2012-2013

A
Approved‘ / %‘2&; 6’;, - Date ) |0 )7

COUNCIL DISTRICT: City-Wide

RECOMMENDATION

Accept the First Quarter Financial Reports for Fiscal Year 2012-2013.

OUTCOME

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

BACKGROUND

_The attached First Quarter Financial Reports for Fiscal Year 2012-2013 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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Debt Management Program

The City’s Debt Management Program is responsible for managing the City’s debt issuance and
debt administration activities for all City borrowings (including the Housing Department’s
Affordable Housing Program).

The City’s current general obligation bond rating is Aal/AA+/AA+ by the Moody’s Investors
Services Inc., Standard & Poor’s Ratings Services, and Fitch Ratings, respectively, based on the
rating reviews through April 2012,

This First Quarter Debt Report focuses on the City’s debt activities for the period ended
September 30, 2012, and relates to the following elements of the City’s Debt Management
Program:

Completed financings and current portfolio

Debt issuance and management activities completed
Current long-term interest rate environment
Performance of City’s variable rate debt portfolio

The City continues to be recognized nationally for its best practices in debt management and
strong financial management. This respect and recognition that the City has attained from the
national finance community produces significant financial benefits for the City, such as strong
credit ratings and highly competitive bids for the City’s bond issues.

Investment Management Program

A quarterly investment report for the period ended September 30, 2012 will be distributed
separately to the Mayor and City Council and will be posted on the Finance Department |
website'. Pursuant to the City’s Investment Policy, verbal presentations in addition to the written
reports are provided to the PSFSS Committee on the Second Quarter and Fourth Quarter
Reports. The materials that are presented in this consolidated report provide a “snapshot” of the
investment portfolio. The report will be agendized for acceptance by the City Council pursuant
to the Investment Policy.

Revenue Collection Program

The Revenue Collection report highlights the key aspects of the City’s ongoing collection efforts.
These efforts focused on reducing delinquent accounts receivable and enhanced revenue
compliance in three primary collection programs: Business Tax, Accounts Receivable, and
Revenue Compliance, and Monitoring. This report provides the highlights of the Department’s
collection efforts and summarizes the progress towards meeting our budget collections target of
$6.08 million. Actual collections year-to-date are $1.94 million which represents 32% of the
collection target. Additionally, specific information is provided on the Marijuana Business Tax
collections and compliance.

!http://www.csifinance.org/
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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 September 30, 2012 was
approximately $1.1 million, which is based on payments received for the June, July and August
2012 MBT reporting periods.

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.

The City’s MBT is set forth in SIMC Chapter 4.66. Section 4.66.300 provides that any person

who fails to pay MBT by its due date shall pay penalties at the rate of 25% of the amount of the
tax due, plus interest and, if the tax remains unpaid for a period exceeding one calendar month,

another penalty of 25%.

The Finance Department continues to follow-up with non-compliant marijuana businesses on a
regular and consistent basis in an effort to enforce compliance and collection of the MBT under
Chapter 4.66, by means of telephone contact, written correspondence and site visits. However,
due to limited staffing resources, Finance staff is pursuing active marijuana businesses for the
unpaid MBT first, based on the amount of the MBT owed the City. While not foregoing
collections, closed marijuana businesses that owe the City unpaid MBT will be on a second tier
of enforcement,

Approximately 18 marijuana businesses have not complied with the MBT requirements through
the reporting period of August 2012. 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.

In summary, Finance mailed out a total of 18 MBT assessment notices to businesses that were
non-compliant with Chapter 4.66; the total tax assessment, which included penalties and interest,
totaled approximately $767,000. Sections 4.66.530 and 4.66.550 allow the Director of Finance
to audit and examine all books and records of persons engaged in marijuana business in the City
and to make a deficiency determination (or assessment) based on this information, or the
information contained in the MBT monthly tax returns or any other information that that may
come into the Director’s possession. For the businesses discussed above, where no tax returns
were filed with the City or gross receipts reported by the business owner, the Finance
Department based the tax assessment on current business activity reflective of the historic
monthly average marijuana sales for all marijuana businesses. Monthly averages are determined
by taking the total MBT received for the month divided by the total number of marijuana
business that filed tax returns for the month. Penalties and interest continue to accrue on the
unpaid tax until paid in full.
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If a marijuana business believes that the MBT assessment is improper, the business has the
ability to request a hearing with the Director of Finance, by making a written request for a
hearing with the Director within 10 days from the date of service of the tax assessment notice.
Otherwise, if a request for hearing is not made in a timely manner, the tax assessed by the
Director of Finance becomes final and conclusive. As of the date of the writing of this report, 5
of the 18 marijuana businesses have requested a hearing with the Director of Finance; one
hearing was held in August, one was held in September and the other three are scheduled to
occur in December. The hearing in August resulted in the Director concluding that the tax
assessed on the business owner was valid based on the evidence provided. The results of the
hearing in September is pending review of additional information requested by the Director. For
the remaining 13 businesses that were mailed MBT assessment notices, the deadline for
requesting a hearing has expired and the assessment are final and conclusive. Staff will pursue
collections and enforcement of the assessments with the assistance of the City Attorney’s Office.

Furthermore, staff will begin conducting field audits of marijuana businesses in November 2012.
The focus of the audits will be to ensure that the marijuana businesses are in compliance with the
City’s MBT ordinance and that the City is receiving the maximum amount of tax it is entitled to
according to Chapter 4.66. By establishing a physical presence at the business locations, the tax
auditor will help encourage compliance and accurate remitting.

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 First Quarter
Financial Reports for Fiscal Year 2012-2013 at the Public Safety, Finance and Strategic Support
Committee meeting on November 15, 2012,

PUBLIC OUTREACH/INTEREST

This item will be posted on the City’s websité for the PSFSS Committee meeting on November
15,2012.

[ ] 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 implications for public
health, safety, quality of life, or financial/economic vitality of the City. (Required: E-
maijl 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)
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COORDINATION

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

CEQA

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

é%LIA H. CO%%

Acting Director of Finance

Attachments
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First Quarter Debt Management Report
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Outstanding Debt Issued by All Agencies

Outstanding Debt as of September 30, 2012: $5.7 Billion
FY 2012-13 PrOJected Debt Issuance: $854 Million
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Outstanding Debt Issued by All Agencies
Excluding Multifamily Housing Revenue Bonds

Outstanding Debt as of September 30, 2012: $5,175,192,305*

O Redevelopment 3 City of San Jose O City of San Jose
Tax Allocation GO Bonds/ HUD Financing
Bonds/ERAF Notes/ TRANSs, Authority Bonds/

Loans/HUD Notes, $560,703,000 CP Noftes,
$1,742,330,000 o $856,807,935

B Housing Set-

Aside Tax _/ —
Allocation Bonds / /

Term Loans,

a I.Airport Revenue

@ Sewer Revenue Bonds/ CP Notes,

$319,135,000 O Land-Secured Bonds/ State $1,468,332,000
Fnancing, foans,
$156,805,000 $71,079,370
S?Kﬁijo‘sé‘ * Excluding conduit debt issued by the City on behalf of developers of affordable multifamily housing.
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Selected Debt Issuance and Debt Management
Activities during 1st Quarter

 Debt Issuance:

> $125 million of Tax and Revenue Anticipation Notes (2012
TRANS) on July 2, 2012

> $52.4 million of Multifamily Housing Revenue Bonds, Series
2012E (La Moraga Apartments) - Closed on September 7,
2012

« Completed credit rating reviews:
» San José International Airport
> San José-Santa Clara Clean Water Financing Authority
> 4th and San Fernando Parking Garage

R,
= "

o N
S =
CITY OF &>

SAN JOSE

CAPITAL OF SILUICON VALLEY

PAGE 5



Debt Issuance and Management Activities
Anticipated Through June 30, 2013

e Debtissuance:
» General Obligation Bonds, Series 2013

» Lease Revenue Bonds, Series 2013A (Civic Center/Civic
Center Garage)

» Airport Revenue Bonds, Series 2012A
« Letters of credit/private placement renewal/replacement:

» Lease Revenue Commercial Paper Program

> Lease Revenue Bonds, Series 2008F (Airport West)

> Tax Allocation Bonds, Series 1996AB and 2003AB

» Housing Set-Aside Tax Allocation Bonds, Series 2010C

CITY OF -a._.

SANJ’OSE

L OF SILICON VALLEY
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Ten-Year Tax-Exempt Market index (Fixed Rate)

* 10-year hisforic tax-exempt long-term interest rates average
around 4.35% and are currently at 3.43% (as of 10/15/12)
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City of San José Actual Weekly Average
Variable Taxable and Tax-Exempt Interest Rates

» Tax-exempt weekly interest rates paid by the City averaged 0.13% in
Q1 and are currently at 0.17% (as of 10/15/12)

 Taxable weekly interest rates paid by the City averaged 0.18% in Q1
and are currently at 0.19% (as of 10/15/12)
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City of San José — General Credit Rating

» The City continues to maintain high general
obligation credit ratings of Aa1/AA+/AA+ and
lease revenue bond ratings of Aa3/AA/AA
(Moody’s/S&P/Fitch)

* City general obligation bonds continues to be
rated higher than State of California (A1/A-/A-)
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Investment Objectives & Reporting

* Manage investments to meet the City’s
objectives:
o Safety
« Liquidity
> Yield

« Quarterly reports on-iine and placed on
PSF&SS Committee agenda

hitp://www.csjfinance.org/

S
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Summary of Portfolio Performance for
Quarter Ended September 30, 2012

« Size of total portfolio — $941,229,583
» Earned interest yield — 0.609%
+ Weighted average days to maturity — 417 days

» Fiscal Year-to-Date net interest earnings —
$1,480,025

* 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

S8V
CITY OF &2 -
SAN JOSE
OF $10

CAPTTAL OF SILICON VALLEY
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Investment Portfolio as of September 30, 2012

Comimercial Paper EAIF (City)
49,953,442 5.31% 40,000,000 4.25%

Money Market
LAIF (Financing \ Mutual Fund
Authority) Te— 300,000 0.03%
- 7

10,680,000 1.13%

|

U.S. Govt Agency
Issues 340,296,141
89.28%

o Total Investment Portfolio = $941,229,583

ANV
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CAPIMTAL OF SILICON VALLEY
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General Fund Balances

» General Fund balances decreased by $80
million to $86 million in Q1 primarily due to
payments for retirement prefunding and debt
payments in July and August, respectively

» Projected investment maturities and revenue
are sufficient to cover anticipated expenditures
for the next six months

;;;;;;;
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Compa'ri'son of Cash Balances by Select Funds
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Benchmark Comparisons
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Investment Strategy

« Staff has continued the strategy of investing in
18-36 month maturity range to provide income
and structure to the portfolio

« Continue matching of maturities to known
expenditures

 Maintain focus on core mandate of safety,

liquidity, and yield
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First Quarter Revenue Collection Report
for Fiscal Year 2012-2013
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Revenue Collection Program

- Finance Department revenue collection efforts focus
on proactive collection, reducing delinquent accounts
receivable and enhancing revenue compliance

- Efforts may span several reporting periods, and actual
collections are reported when funds are received by

the City

.....

PAGE 19
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Revenue Collection Results —
Quarter to Quarter Comparison

Collections FY 2012-13 FY 2011-12
1st Quarter 1st Quarter

Business Tax Delinquencies $620,170 $763,482
Accounts Receivable Delinquencies 877,254 869,292
Revenue Compliance/Monitoring 445 359 253,992
Total Program Collections $1,942,783 $1,886,766
SANJOS e e PAGE 20
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Return on Investment (ROI)
Quarter to Quarter Comparison

FY 2012-13 FY 2011-12
1st Quarter 1st Quarter

Total Return on Investment $5.90 $6.06

Return on Investment by Program

Business Tax Delinquencies 4.87 5.80
Accounts Receivable Delinquencies 8.56 10.56
Revenue Compliance/Monitoring 447 2.61

* Return on Investment is the dollar retumn (revenue) for every dollar spent on program costs

» Program costs only include direct costs in the Finance Department
x(“?’;,

CITY OF .,:.__
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1* Quarter Revenue Collection Results YTD -
32% of Annual Target

$7,500,000 -
$5,000,000 -
$2,500,000 - $6,080,000
$1,942,783
$0 | |
1st QTR FY 12-13 Target
SAN‘]OS _-_——————— s ee————_———————=—=-= PAGE 22
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Accounts Receivable Balance

As of As of
Sept 30, 2012 June 30, 2012

Current Receivables

0-60 Days $ 3,581,822 $ 6,540,301*
61-90 Days 1,634,410 429,147
Total Current Receivables $ 5,216,232 $ 6,969,448
Delinguent. Receivables

91-365 Days $ 3,507,290 $ 2,535,037
Over 1 year 13,732,257 13,465,145
Total Delinquent Receivables $ 17,239,547 $ 16,000,182
Total Accounts Receivable $ 22,455,779 $ 22,969,630

A0z, TThe current receivables balance reflects jarge billings by the 'Deparfment of Trans-
a~vor S5 = nportation and also the inclusion of delinquent Transient Occupancy Tax compliance billings.

SANTJOS

CAPITAL OF SIUCON VALLEY
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Marijuana Business Tax (MBT)
Compliance Effort Summary

« Total MBT received for the reporting period $1.1 million

« 18 MBT Assessment Notices were sent out to non-
compliant marijuana businesses

» Tax assessments including penalties and interest {otal
approximately $767,000

» 5 marijuana businesses requested a hearing with the
Director of Finance to contest the tax assessments

* 13 marijuana businesses missed the 10 day deadline to
request a hearing; as a result, their tax assessments are
final and conclusive (approximately $454,163)

> Field audits will commence November 2012 to ensure
accurate tax remittance and compliance
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Recommendation

» Accept the First Quarter Financial Reports for Fiscal
Year 2012-2013 for the following programs:;

» Debt Management
» Investment Management
» Revenue Collection

e,

SAN JOSE

CATITAL OF SILICON VALLEY
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STRATEGIC SUPPORT COMMITTEE

SUBJECT: FY 2012-13 FIRST QUARTER DATE: November 2, 2012
INVESTMENT REPORT

- 7
Approved i /%L_\ Date y /Z / P

COUNCIL DISTRICT: City-Wide

RECOMMENDATIONS

Accept the FY 2012-13 First Quarter Investment Report.

DISCUSSION

The FY 2012-13 First Quarter Investment Report for the quarter ended September 30, 2012
has been transmitied electronically to the City Council to meet the reporting requirements set
forth in the City of San Jose Investment Policy. The elcctronic version of this report can also
be found on the City’s website at www?2.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 T'Y 2012-13 First Quarter Investment Report focusing on:

e Quarterly Portfolio Statistics and Performance
e 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 November 15, 2012, In addition, this report will be agendized on the Consent Calendar for a future
City Council meeting.

( 4
g
[.IA H. COOPER
cting Director of Finance

Attachiment



SENT TO COUNCIL:

CITY OF M
SAN JOSE Memorandum

CAPITAL OF SILICON VALLEY

TO: HONORABLE MAYOR AND FROM: Julia H. Cooper
CITY COUNCIL
SUBJECT: INVESTMENT REPORT FOR DATE: November 2, 2012
THE QUARTER ENDED
SEPTEMBER 30, 2012

Approved QX;‘L . Date H/Zﬂz

Transmitted herewith is the City’s investment report for the quarter ended September 30, 2012, To
meet 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 Satety, Finance and Strategic Support Committee
(PSESS) for discussion during its meeting on November 15, 2012 and will be agendized through the
PSFSS Committee to a subsequent City Council meeting.

Summary of portfolio performance and compliance for quarter ended September 30. 2012:

e Sijze of total portfolio — §941,229,583

+ Earned interest yield - 0.609%

»  Weighted average days to maturity — 417 days

» Fiscal year-to-date net interest eamings — $1,480,025

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

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

Q\J Cotpn_
LIA H. COOPER

cting Director of Finance

cc: Debra Figone, Cily Manager
Sharon Erickson, City Auditor
Richard Doyle, City Attomey
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Finance Department

CAPITAL OF SILICON VALLEY

JULIA H. COOPER, ACTING DIRECTOR

November 2, 2012

HONORABLE MAYOR and CITY COUNCIL

INVESTMENT REPORT FOR THE QUARTER ENDED SEPTEMBER 30, 2012

1 am pleased to present this repott of investment activity for the quarter ended September 30, 2012
in compliance with the reporting requirements as set forth in the City of San José Investment Policy.
The information presented in the table below highlights the investment activity for the quarter

ended September 30, 2012 as well as provides a compatison to the quarters ended June 30, 2012

and Seplember 30, 2011.

The report presents information in the following major categories: Poyifolio Statistics, Porifolio
Performance, Compliance Reporting Requirements, Investiment Trading Activity, and Investment

Strategy.

|~ - - __—--- - -- - _________ - — ]

INVESTMENT SUMMARY

For the Quarter Ended
Totul Porifelio

Portfolio ValueV®
Earned Interest Yield

Dollar-weighted average yield
Purchases
Maturities
Called Securities
Sold Securities

Weighted avg. yield at end of
period

Weighted avg, days to maturity
Porifolio Fund 1

Portfolio Valye {P®
Earned Interest Yield

Dollar-weiglhted average yield
Purchases
Maturities
Called Securities
Sold Securities

Weiglted avg. yield at end of
period
Weighted avg. days to maturity

September 30,2012

June 30, 2012

September 30,2011

$941,229,583 $1,140,875,296
609% 0.632%
0.242% 0.199%
0.176% 0.255%
0.820% 1.343%

N/A N/A

0.600% 0.541%

417 387
$940,375,225 $1,140,020,938
0.610% 0.633%
0.242% 0.199%
0.176% 0.256%
0.820% 1.343%

N/A N/A

0.601% 0.541%

417 387

$833,367,163
0.738%

380%
236%
1.38%

N/A

789%
513

$819,850,869
0.744%

380%
236%
1.38%

N/A

0.796%
517

TRefects book value (principal plus any purchosed intorest) of invesimeats.

2 Tota) excludes bond praceeds held by trustees for the City of San José ($475,089,546).
== ===——0—7 ou 5 s o= = s 1 =5 ———————> o = e ¢ —
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PORTFOLIO STATISTICS

Detailed information can be found in the attachunents while summaries are provided below.

Portfolio Composition

The graphs below provide snapshots of the City’s total investiment portfolio as of September 30,
2012. The first graph shows the portfolio composition by investment type and the following two
graphs show the portfolio composition by fund type.

Portfolio Composition

$941,229,583
Commercial Paper LAIF (City)
49,963,442 5.31% 40,000,000 4.26%

Money Market
Mutual Fund

LAIF (FInancing 30 0,03
0,000 0.03%

Authority)
10,680,000 1.13%

U.S. Govt Agency
Issues 840,296,141
89.28%

The graph on the next page reflects the reconciliation of total balances reported by the investment
program’s record-keeping systemn to the City’s Financial Management System (FMS).
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Balances by Fund Type
$943,637,537

Internal Services Fund
Housing $29,165,827

(MaJor) $37,765,326

Alrport $135,078,865 Capltal Pro)ects

$31,956,132

Wasie Water
$285,078,150

Debt Service
$31,846,638

Genaral Fund
$86,483,932

MunlWater $46,432,893

Trust & Agency

Speclal Revenue Funds $4,475,631
$268,369,174

Parking $13,086,072

Total Balances per FMS $943,637,537
Deposit-in-Transit, Outstanding Checks? (2,407.954)
Portfolio Balance Total $941,229,583

The next graph compares the monthly total balances of select City funds as reported by FMS.

! Reflects timing difference between when deposits are made and accounted for in FMS oy when checks ace written and
not yet cashed by the receiving party
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Monthly Comparison of Balances by Fund Type
As of September 30, 2012

flions

ars inm

dol

-$50 _A_ .................. ................. ).1 .................... ~..A .................. ..................
-$100 ' ‘ ‘
Sep-10 Dec-10 Mar-11 Jun-11 Sep-11 Dac-11 Mar-12 Jun-12 Sep-12

|— General Fund =—=\Wasle Waler —— Alrpor -Capita! Projects «==Speclal Resenua Funds

General Fund Balunces

General Fund balances decreased approximately $80 million from the June 30, 2012 ending balance
of $166 million to the September 30, 2012 ending balance of §86 million. Cash balances usually
peak during the months of January and June when the bulk of property taxes are received. The
porifolio size and the General Fund balance typically experience a dectine in the summer months
due to the retirement prefunding, debt service payments, and operational expenditures. These are
also months when no property tax revenue is received.

Prefunding of Annnal Retiremeni Contributions and Issnance of Shoit-Term Notes

On August 1, 2008, the City prefunded for the first time employer retireient contributions in ordey
to recognize General Fund budgelary savings. This practice of prefunding employer retirement
contributions was continued with the approval of the 2012-13 Budgel.

The practice of prefunding employer retirement contribution coincides with the seasonal reduction
in the General Fund balance. To ensure that the General Fund balance remains positive throughout
fiscal year 2012-13, and to smooth out cash flow timing issues, the City issued Tax Revenue
Anticipation Notes (“TRAN”) in the amount of $125 million, with an initial draw of $100 million,
on July 2, 2012, The TRAN proceeds were used to fund a portion of the $241.3 million prefunding
amount (the remainder was paid from1 maturing securities). The City will repay the principal and
interest of the TRAN on February 14, 2013, after the January 2013 property tax revenues are
received.
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Redevelopment Apency Porlion of Portfolio

Historically, the Redevelopment Agency has parsticipated in the City’s investment pool both with
restricted bond proceeds and with operating cash balances. During the third quarter of fiscal year
2011-12, redevelopment agencies in California were dissolved by legislative action, and the City
acting as the Successor Agency to the Redevelopment Agency (“SARA”) began the administrative
transition. During the Jast quarter, as part of this transition, the Redevelopment Agency funds in the
City’s investment portfolio were transferred to the SARA accounts held at Bank of Arnerica, and a
separate LAIF account was also established to provide an investment vehicte for SARA funds. The
transition was completed in April 2012 at which time the Redevelopment Agency’s participation in
the City’s investinent portfolio ceased.

As of September 30, 2012, SARA reported cash balances as outlined in the table below.

e ——————— e ——————————————
SUCCESSOR AGENCY TO THE REDEVELOPMENT AGENCY OF THE CITY OF SAN JOSE
CASH SUMMARY

Pledged foy
Restricted Enforceable

Account Type /Reserved Obligations Totals
Bank of America

80% SARA Funds® $906,000 $306,992  $1,212,992
20% Housing Set-Aside' 1,011,072 3.309.043 4,320,114
Total Bank of America $1,917,072 $3,616,035 $5,533,106
LAIF

80% SARA Funds® 3743.000 $197.800 $940,800
Total LATF $743,000 $197,800  $940,800

W Restricted funds for qualified capilal expendilures, i.c. North San Pedro Housing Project,

® Restricted funds for payment of Housing 20% Set-Aside debt; pledged funds to be fransferred te 80% SARA balance upon
approval of forbearance ageeement with Wellg Fargo Bank and will be used to find ERAF and ofher debl service payments.

() Restricted funds reserved for payment of Leltcr of Credit and olher fiscal agent fees.

PORTFOLIO PERFORMANCE

The table below illustrates the total portfolio income recognized for the Jast quarter as compared to
the prior quarter and the same quarter one year ago. Other graphs in this secfion include yield and
maturity trends over the last two years.
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" TOTAL PORTFOLIO INCOME RECOGNIZED
Accerual Basis

Total Portfolio September 30,2012 June 30,2012 September 30, 2011
Quarter-End

Total interest earnings $1,480,025 $1,580,564 $1,632,862
Realized gains (losses) from

sales®™ 0 0 0
Total income recognized $1,480,025 $1,580,564 $1,632,862
Fiscal Year-to-Date

Total interest earnings $1,480,025 $6,397,044 $1,632,862
Realized gains (losses) from

sales®™ " 0 0 0
Total income recognized $1,480,025 $6,397,044 $1,632,862

™ please sec discussion in lnvestment Trading Aclivily scetion of the Seplember 30, 2012 investmenl report.

Yield and Muturify Trend

The following graph illustrates monthly dollar-weighted average-days-to-maturity (“ADM”) of
Portfolio Fund I (bar graph) along with the yield trend (line graph) for the past two years. While the
table on page 1 of this report summarizes portfolio data on a quarter-to-quarter basis, the following
tables sununarize the data on a month-to-month basis.

Yicld and Maturity Trends Portfolio F'und 1
As of September 30, 2012
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The previous graph shiows that the ADM iucreased from 387 days an June 30, 2012 to 417 days on
September 30, 2012. This increase was mainty due to investment staff extending maturities in order
to provide incomne and structure to the poytfolio. Although there was a slight decrease in yield on a
quarter-to-quarter basis, from 0.632% on Juue 30, 2012 to 0.610% on September 30, 2012, on a
month-to-month basis, the yield increased to 0.661% on September 30, 2012

Benchmark Comparison

Only the City’s Portfolio Fund | is used for benchmarking purposes. The City’s Total Portfolio is
not used for benchmarking compatisons since it includes various funds which are required to be
invested apart from the pool and have their own separate cash flow needs. The closest suitable
benchmarks for the City’s Portfolio Fund 1 are the two-year US government agency securities and
the Local Agency Investment Fund (LAITF).

The following graph compares thie monthly earned interest yield of the City’s Portfolio Fund 1 with
the monthly average yields of the State of California Local Agency Invesiment Fund (LAIF) and the
two-year U.S. government agency securities from September 2010 through September 2012.

Monthly Benchmark Comparisons
As of September 30, 2012

1.40
Monthly Yistd Comparison
1.20 )
Yietd ADM
Cily; 0.66% 417
1.00 LAE: 0.35% 242
US Agy: 0.42% 730
X 0380
=
a
= 060
0.40 — e e
0.20
0.00 T T ¥ T T T

Sep-10 Dec-10 Mar-11 Jun-11 Sep-11 Dec-11 Mar-12 Jun-12 Sep-12

r e Portiolio Fund 1 s LAIF —2-yr US Gout rgencies J

LAIF is a shori-term investment option available to local agencies in California. Its ADM is usually
kept around 180-280 days. Because it is a shori-term investment vehicle, 1t has been used as a
benchmark for the City’s Portfolio Fund 1 since 2008 when the City’s investment portfolio was
primarily composed of investments with maturities of less than a year. As the City’s investment
strategy has shified to provide more structure and income, LAIF will become less of a suitable
benchimask for the portfolio.
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The two-year governiment agency benclimark has historically been a suitable benchmark for the
City’s portfolio as it closely mimics the City’s desired duration. This benchmark maintains a
constant ADM of 730 days while the City’s ADM will vary depending on cash flow needs.

As illustrated in the graph above, despile market yields remaining at historic lows, the City’s yield
has stayed above its two benclhunarks for the majority of the period evaluated (two years). The
City’s ADM 0f 417 days is longer than the ADM of LAIF (242 days), which accounts for some of
the yield difference between the two, While its ADM js shortey than that of the two-year
government agency benchmatk, the City’s yield has remained above this benchmark because
investment staff have purchased securities with longer maturities (out to three years) as well as a
few callable secwrities that provide a yield advantage over non-callable securities.

Unrealized Losses and Goins

As shown in the Investment Sununayy Table on page 1 of this seport, the fotal portfolio size as of
September 30, 2012 was $941,229,583. The following table illustrates the net unvealized gains or
losses on the portfolio when comparing the portfolio’s market value to both its original cost and
amortized cost.

UNREALIZED GAINS & LOSSLES
Cash Basis

Viarket Value $945,746,007 Market Value $ 945,746,007
Original Cost (941,229,583) Amortized Cost (941,970.745)
Net Unrealized Gain (Loss) $ 4,516,424 Net Unrealized Gain (Loss) $ 3,775,262

The City’s investment practice, per the Investment Policy, is generally to hold securities to maturity,
with exceptions as noted in the Policy. The net unrealized gains noted above are “paper gains™ and
can only be realized by selling the security. An inverse relationship exists between general changes
in market interest rates and the value of investiment securities. As general inatrket interest rates
decrease, the value of the City’s investments increase as a result of the higher interest yields that
these investinents hold compared to market interest rates. Conversely, as market rates increase, the
value of the City’s investments decline as a result of the lower interest yields that these investments
hold compared to market interest rates.

Earned Interest Yield

The earned interest yield of the total investment portfolio for the quarter ended September 30, 2012
was 0.609%. The portfolio yield decreased from the last quarter mainly due to the City’s liquidity
constraints and a historically low interest rate environment.

The Federal Funds target range remained unchanged between 0,00% (zero percent) and 0.25%. The
Federal Open Market Committee (“FOMC?”) statement released on Septeraber 13, 2012, reiterated
that economic conditions are likely to warrant exceptionally low rates through mid-2015.
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COMPLIANCE REPORTING REQUIREMENTS

Per the Investment Policy, several compliance requirements shall be included in the quarterly
report. These requirements include a statement of cash managemerit projection, statement of
compliance with the policy, and comparisons of budget investment eamings to actual investment
earnings.

Cash Management Projection

Based on the Finance Department’s cash flow projection as of September 30, 2012, total revenues
and investiment maturities for the next six months are anticipated to be $763 million. This is
sufficient to cover projected expenditures of approximately $745 million.

Statement of Compliance with the Policy

There were no exceptions or violations outstanding for the quarter ended September 30, 2012. The
investment portfolio meets the requirements of the City’s Investment Policy and the California
Government Code section 53601.

Conparison of Porifolio Investment Earnings to FY 2012-13 Budpel

The following is a comparison of actual investment earnings, on an accrual basis, to the fiscal year
2012-13 budget. Monthly budgeted earnings apportionments for City funds are based upon historic
cash balance averages and an assumed average return for the fiscal year. The 2012-13 budgeted
interest earnings for the General Fund were $175,000 and based on a projected net interest yield of
0.35%. The schedule below compares the unaudited actual net investeent earnings to budgeted
amounts for the General Fund for the quarler ended September 30, 2012.

BUDGET COMPARISON

Net Investment Earnings Yield General Fund

Quarfer Ended September 2012

Budget® 0.35% $ 43,750
Actual® 0.41% 35.756
Variance 0.06% $ (7,994)
Fiscal Yeor 1o Dure

Budget® 035% $ 43,750
Actual® 0.41% 35,756
Variance 0.06% $(7,994)

(a) Reflects the FY 12/13 Adopted Budget as upproved by the Council on June 12, 2012,
B)  Reflects net investiment yield vehiclh is the earned interest yield less cosis to adminisier the investhment program,
adjusied for funds vith negative cash balnnces at month-end.
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Please note that while the interest yield for the quarter exceeded the budgeted yield, the interest earnings in
dollars are budgeted on a straight line basis, i.e. the same amount of interest income is budgeted for each
mmonth throughout the year. The actual pattern of interest receipts is different, with the bulk of the interest
earnings being received in fall through early spring. Very little interest revenue is received during the
summer quarter since the portfolio is structured to provide liquidity for those months to help cover debt
service payments and the prefunding of employer retirement contributions.

INVESTMENT TRADING ACTIVITY

Attachment E provides a detailed suunmary of the Investment Activities during the quarter,
including any realized gains or losses from interest received on trading activity. Since the City is
currently not involved in aclive trading, this report is only necessary when a security 1s sold pyior to
malurity as defined in Section 4.0 (2) of the Investiment Policy.

INVESTMENT STRATEGY

The Investment Programn continues to focus on its core mandates of safety, liquidity, and yield.
Prior to 2011, the City’s investment strategy was to invest short-term (18 months or less) in order to
cover liquidity needs. In early 2011, staff began to extend maturities in order to provide income and
structure to the portfolio. Investments have been matched to known cash flow outlays in the 18-36
month horizon. This strategy is expected to continue throughout FY 2012-13 given a forecast of
continued slow economic growth. Because of the continued low market interest rates, staff will not
actively seek to extend maturities beyond 36 months,

Future Commitments — As of September 30, 2012, the City had no obligations to buy or sell
securities and no commitments to participate in securities trading,.

Executed Reverse Repurchuse Agreements —No reverse repurchase agreements were executed
this quarter,

Restructuring — No restructuring activities took place during the quarter ended September 30, 2012,

Municipal Bonds — No municipal bonds were purchased during the quarter ended September 30,
2012.

CONCLUSION

The total investment portfolio as of September 30, 2012 was $941,229,583. This represented a
decrease of approximately $199.6 wmillion from June 30, 2012, primarily due to the prefunding of
employer retirement contributions and to the payment of debt service. For the quarter ended
September 30, 2012 the yield was 0.609%, a decrease from: 0.632% reported for the quarter ended
June 30, 2012, reflecting the matusity of investments purchased in a higher interest rate
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environment, The average days to maturity increased from 387 days on June 30, 2012 to 417 days
on September 30, 2012 because staff extended malurities to provide structure and income to the
portfolio. As of September 30, 2012, approximately 89% of the total portfolio consisted of U.S,
goverrpnent agency securities.

Regpectfully submitted,

1 _J 4

0)7 (oA
/JA H. COOPER

A¥ting Director of Finance




SECTION A

PORTFOLIO STATISTICS

Section1:  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. Tncludes the total actual interest veceipts less acertied 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, preiium amortization, discount aceretion, and
gains/losses from sales.

AVERAGE DAILY PORTFOLIO BALANCE: The sum of daily investment balances (cost-adjusted
by amonrtization/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 peviod, 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 vatue 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 roultiplied 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 eexsuryMvesiment ReparisNaathty Repons/Section Titles
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CITY OF 53N JUSE, CALIFORNIR
CASE WRMAGEMENT PROGRAM REPORT TO TEE CITY COUNMCIL
FOR TEE PERICD 07/01/12 TEROUGE 09/20/12

ON A DAILY AVERAGE BASIS FOR THIS PERIQD, TEE TEMPORARILY IDLE QASH BALANCES OF ALL OF THE
FOWDs OF THE CITY OF SANW JOSE WERE PLACED AS FOLLOWS:

ALL FUNDS SUMMARY

IMVESTHMENT BARNINGS AND RECEIFTS

------------------- INTEREST
DAILY AVERAGE DERCENT  AMOUNT RECEIVED

INVESTHENT TYPE
BANKERS ACCEPTANCES .00 .00 .60 .00
FEDERAL AGENCY SECURITIES 87:,529,867.51 .64 1,417,298.10 1,300,422.90
CERTIFICATES OF DEPOSIT .00 .09 .00 .00
0.S. TREASURY BILLS, BONDS AND NOTES .00 .00 .00 .08
REPURCHASE AGREEMENTS .00 .00 .00 .00
STATE POOL,PASSROOK & MONEY MET ACCTS 42,680,413 .26 .34 36,592.81 26,663 .57
COMMERCIAL PAPER 42,172,597.85 .21 22,735.82 §6,101.41
NEGOTIABLE CD'S 4,293,478.26 .31 3,392.44 27,250.00
MEDITHM TERM CORPORATE NOTES .00 .00 .bo .00

INVESTMENTS SUB-TOTADL 963,746,356.99 .61 1,480,025.17 1,430,437.88

ACTIVE BANK BALANCES 3,331,749.22

TEMPORARILY IDLE CASH TOTAL 967,078,108.21 .61 1,480,025.17 1,430,337.88

THE PAGES WHICE FOLLOW PROVIDE INFORMATION IN GREATER DETAIL UFON WEICE TEE ALL FOWDS STMMARY,
ABOVE, HAS BEEN DEVELOPED. THIS REFPORT PROVIDES A DETAILED LISTING OF INVESTMENTS BY INVESTHMENT
TYPE, AS WELL AS THE AMOUNTS LARNED AMD/OR RECEIVED FROM EACH INVESTMENT.
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CITY OFP SAN JOGSE
TREASURY DIVISION
PORTPOLIO STATISTICS PAGRI 4
7/01/12 THROUGH  $/10/12 RN 16/15/12 15158.4)
ALL FINDS
--------------------------------------- BOUITIRS -=--=cvmmnn-
ASSETS LIABILITIES ASSETS LTIARILITIRS TOTAL

TOTAL INCOWZ RECRIVED IK IHIS 92RIOD: Va0 e T T T e T 00 143043700

TOTAL WoT RARNINGS TRIS PZRIOD, 1,480,025.1) .00 .00 .00 1,469,025.37

AVERAGE DRILY PORTFOLIO BALAJICE, 9£3,745,356.9¢ .00 .00 .00 9£3,745,355.9¢

EARNED IRCON TIBLD THYS FERIOD: L608 .600 .00 .60 .60¢

DD 0P PERICD PORTFOLIO BALANCE. 041,220,503.32 .00 .00 .00 941,229,563,32

CURREIT AHORTIZED BLOT VALUZ: 944,870,744.54 .00 .00 .00 944,970,744.54

WRICHTRO XVEPAGR YIELD AT EKD OF PR2IOD, .600 .60 .000 .000 .600

HEICHIRD A¥ZRAGZ DAYS TO PATDRITY. 136.5¢ .00 H/A 11/3 W/

WEIGHTRD AVZPAGZ DAYS TO CRLL, 320.41 .00 Wa WA WA

T PORTPOLIO YIBLD, 365-DAY BASIS .60%

SAN JOSE CITY
SUMMARY
BALANCE SALES OR BALANCE
7112012 MATURITIES ADDITIONS 9/30/2012
Time Deposits 0.00 0.00 0.00 0.00
UST Bills, Notes & Bonds 0.00 0.00 0.00 0.00
TB/N Stripped Coupon 0.00 0.00 0.00 0.00
Federal Agency Securities 892,415,397.29 183,133,207.65 131,013,952.01 840,296,141.65
Bankers Acceptance 0.00 0.00 0.00 0.00
Repurchase Agreements 0.00 0.00 0.00 0.00
Negotiable CD's 50,000,000,00 50,000,000.00 0.00 0.00
Commercial Paper/Discount 122,159,898.59 122,159,898.59 49,953,441.67 49,953,441.67
Corporate Medium Term Notes 0.00 0.00 0.00 0.00
Money Market Mutual Fund 26,300,000.00 26,000,000.00 0.00 300,000.00
State Pool 50,000,000.00 50,039,340.03 50,719,340.03 50,680,000.00
Total 1,140,875,295.88 431,332,448.27 231,686,733.71 941,229,683.32
Net Change = 199,645,712.56

| Portfolio Turnover Ratio:

SEPTEMBER 2012 TURNOVER
RATIO:

AVERAGE DAILY PORTFOLIO BALANCE (FS)

Purchase + Sales/Maturities (at cost)

Average Daily Portfolio Balance

0.7247412580
914,835,705.39

times




CITY OF SAN JOSE

TREASURY DIVISION

SERIES If PORTFOLIO STATISTICS

0710112 - 3130112

Weighted
Earned Average Weighted
Total Inceme Total Net Average Daily |Income Yield| EndofPeriod |Current Amortized|Yield at End| Average Days
Fund & Description Recerved Eamings Portfolio Balance | This Pericd | Porifolio Balance Raook Value of Period to Maturity
1 |Investment Fund 1,430,437 88 1,479,719.27 962,591,998.72 0610 940,375,225.05 941,115,954.02 0.601 417
34|CSICSC Jt Pwr 0.00 305.90 854,358.27 0.142 §54,358.27 §54,790.52 0.142 64
TOTAL 1,430,437.88 7| 1.480,02517 * 963,748,356.99 0.609 041,229,583.32 841,870,744.54 0.600 417

* Reconciled to Page A-1 Cash Management Program, Page A-2 Consclidated Porffolio Statistics




SAN JOSE

CAPITAL OF SILICON VALLEY




SECTION B

EARNED INTEREST SUMMARY

The Earned Interest Summary summarizes portfolio investment activity, cash interest receipts, and acerual-
based earnings for all investments active during any part of the report period. Types of investiments 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
msured by FDIC oy FSLIC. Deposits over $250,000 are collateralized above the insucance 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 [ 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 cerfain date.

FEDERAL AGENCIES: Any issue of various Federal Agencies, such as Federal Nationat 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
belween corporate bonds and MTNs is that corporate bonds are underwritten.

REPURCHASE AGREEMENTS: A holder of securities (e.g. a “dealet”) 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 City)
with an agreeinent to sell them back to the client at a fixed price on a fixed date.

MONEY MARKET INSTRUMENTS: Ncgotiable 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 masket. They are not '
collateralized. Commercial Paper is an unsecured promissory note issued by a corporation. 1t
has a fixed maturity (inay not be more than 270 days) and is usually sold in discount form,
Banker’s Acceptances are drafts or bills of exchange accepted by a bank or trust company
evidencing a loan crealed 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 governmeiits and agencies in California may participate.

The subtotal line for each category includes the weighted average days to maturity for that calegory and also
what percentage of the total portfolio the individual investment category represents.
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TOTAL INCOME RECEIVED IN THIS RERIOD:
TOTAI. WET BARNINGS THIS PEHRICGD:

AVERAGE DAILY PORTFOLIO BALANCE:

EARNED INCOME YIELD THIS PERICOD:

END OF PERYOD PORTFOLIO BALANCE:

CURRENT AMORTIZED BOOK VALUE:

WEIGHTED AVERACE YIELD AT END OF PERTIOD:
WEIGHTED AVERAGE DAYS TO MATURITY:
WEIGHETED AVERAGE DAYS TO CALL:

NET PORTFOLIC YIELD, 3585-DAY BASIS:

CITY OF SAN JQOGSE
TREASURY DIVISION
PORTPFOLIO STATISTICS PAGE: 1
7/01/12 THROUGR 9/30/12 RUN: 10/1%/12 15:59:43
ALL FUMDS
-------------- FYYED -wem--—-mmcoe  cmmecoco--ao BQUITIES -----~w-=---
ASSETS LIABILITLES ASSETS LIABILITIES TOTAL
TTiase.sree e e TTae1.e30.237.28
1,480,025.17 .00 .00 .00 1,480,025.17
963,746,356.935 .00 .00 .00 963%,746.,356.99
L6089 .0ab .000 .00 L6085
541,229,582.32 .00 .00 -0D $41,220,583.32
941,870,744 .54 .00 .00 .00 941,9570,744,54
LE00 .000 .00 .000 .00
41§.58 .00 N/A N/A N/A
2206.21 .0 N/ N/A N/B

LE02



(FS/ERNTS)

TOTAL XNCOME RECEIVED XN THIS PERIOD:
TOTAL NET EARNINGS THIS PERIOD:

AVERAGE DAILY PORTFOLIQ BALANCE:

EARNED INCOME YIFLD THIS PERIQD:

END OF PERICD PORTFTOLID BALANCE:
CORRENT AMORTIZED BOOE VALUE:

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

WET PORTFOLIO YIELD, 365-DAY BASLS:

" INVESTMENT FUNDS

CITY OF SaN JCS
TREASURY DIVISTI
PORTFCOCLIO STATISTICS
7/01/12 THROUGH §/30/12
PR ;

e PIXED -==mmmmem— a———
ASSETS LIABILITXES
Y

1,479,715.27 .00
96Z,891,5%8.72 00
. 810 . 000
940,375,225.05 .00
941,115,%54.02 .0u
- 60L -000

41€.51 00

320.64 .00

RUM: 10/19/12

cemmememmee- BQUITIES -—--- -
ASOETS LIARBILITIES
T e T T e
.00 .00
.00 .00
. 000 .Qon
.00 .00
.00 .00
. 000 .000
W/ R N/R
/A n/A

PAGE: 1
15:58:37
TOT2L

1,230,437.88
1,479,729.27
262,891,938.72
.610
940,2375,225.0S8
941,115,954.02
601

/A

N/A

. 610



{F5/ERNFS)

TOTAL IWCOME RECEIVED IM THLS PERIOD:
TOTAL NET ERRNINGS TEIS PERIOD:

AVERAGE D2ILY PORTFQLIO BALANCE:

EARNER INCOME YIELD THIS PERIOD:

END OF PERICD PORYFOLIC BALANCE:
CURRENT AMORTIZED BOOK VALIE:

WEIGETED AVERACGE YIELD AT END OF PERIOD:
WEIGHETED AVERAGE DAYS TO VIWTDRYTY:
WEIGHTED AVERAGE DAYS TO CALLG:

NET PORTFOLIO YIELD, 365-DAY BASIS:

305,50

8542 ,358H.27
L3442
g54,358.27
854.75%0.52
.14z

54.00

54,00

TRY DIV

E =]

STATI
OUGH 5/30/12

J08
ISTI

e
ON

SETL1C?S

CSI/CSC Jr Pwr

Q00
00
.00

-000
. oD

-00

PAGE: 2

RON: 10/19/12 15:58:37

------- ~v=-- BQUITIES -----cc-=-=n-n--
ASSETE LIARILITXES
""" T e T T e
.00 .00
.00 .40
.000 -000
.00 .00
.00 .00
.000 .000
H/A N2
N/ ¥/a

305.30
854,358.27
.142
B54,358.27
g54,790.52
142

N/R

W/A

142



{EIS / ERNEIZ)

PORCEASE
DATE

COUrON

EARNETD I

v
]
[
o
]
H G

o
s

NCOME g U

H
Aoo®

N
¥ ARY

07/01/12 THROUSE 09/30/12
SORT KEEZS ARE POND
INVESTMENT FOUNDS

SHARES /
SCHEEDULED

SCHEDTLED
QRIG. COST

0i/01/02
0%7/01/10
07/01/10
07/01/10
12/13/10
i2/23/1¢0
01/27/11
02/03/13
0Z/03/11
02/04/11
02/09/11
02/09/13
02716711
©2/10/11
02710/11
03/07/11
03/07/11
03/08/11
4 03/08/11
03/18/11
03/22/11
03/30/11
03/30/11
03/30/11
02/30/11
03/30/11
04/05/11
04/058/11
04/06/11
4 DL/06/11
04708711
04/15/11
04728711
04/29/11
04/28/11
05736711
05/3E/L
4 0S5/12/11
05/06/1L
05/06/11
05/12/11
06/21/11
0E/20/11
06730/

.7000
1.0000
1.3000
1.1250
1.0000
1.3750
1.1250
.7500
.8000
.3750
L8750
.5150
3750
1.0000
5700
.5000
1.0000
.9800
L7500
1.1700
1.0000
1.2000
1.5000
.3750
.7500
.7500
1.1500
.2750
3750
.BODD
.5000
-6250
1.0300

FOND: 3
TICRER /[
MATORITY
DESCRIPTION DATE

STATE INVESTMT POOL-CTY  10/01/12
BLACKRCCE LIQUIDITY FEDF 10/01/12
MORGAN STANLEY INST LIQ 10/062/12
FEDERATED GOVT OBLIGATIC 10/01/12
FHLE-GILFD 06/26/13
FPCR-WT 11/62/12
Fifdh - WT iz/18/13
FFCB-WF 11/26/13
FRLMC-WF 10/28/13
FH - WE 12/18/13
FHLMC -WF 10/28/13
FPCEB-WF 11/04/13
FHLB-WF 05/16/1%
FFCEB-WF 12722713
FNMA-WF 09/30/13
FNMA-CITIG 08/23/713
FHELMC-UBS 02/25/14
PNMA-GILFD 09/30/13
FELMC-WF 03/28/12
FHMA-CALL-GILF 11/18/13
FELMC-UBS 11/30/12
FHELE -WP 12/27/13
FELMC-WFR 11/26/12
FELMC-UBS 11/30/12
FMMA- CRLL-GILF 08/20/13
FHELB-UBC DB/2BF12
FNME -UBC 10/30/12
FMA=CITIG 08/23/13
EFCE~URC 62/23/13
PRA - WE 02/26/13
FELB-WF 11/08/13
FELB-CITLG De/15/13
FELB-GILED 10/28/13
FNMA-GILFD 09/08/14
FPHLMC-WF 11/30/12
FELB-WP 07730713
FHLB-WF 08/28/232
FFCE-CITIG 05/12/14
FIMA~WE 12728712
FHELMC-UBLC 11730722
FNMA-TUBC 31/18/13
FHLB-WF 06/22/13
EPCB-UBC 11/20/13
FHLB-WF i0/23/14

40,000,000.00
100,000.00
100,000.00
100,000.00
10,000,000.00
10,000,000.00
5,000,000.00
5.,000,000.00
5,000,000.00
5,000,000.00
£.000,000.00
1p,000,000.00
5,000,000.00
10.000,000.00
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
5,000,000.00
5,000,000.00
5,000,000.00
10,000,000.00
5,000,000.00
10,000,.000.00
£,000,000.00
5,000,000.00
5,000,000.00
%,000,000.00
5,000,000.00
5.000,000.00
14, 000,000.00
5,000,000.00
4,500,000.00
5,000,000.00
%,000,000.00
10,000,000.00
5,.000,000.00
5,000,000.00
10.0080,000.00
5,000,000.00
10,000,000.00

40,000, 000.00
100,000.00
100,000.00
160,000.00

9,893,900.00
9,942,800,00
4,.5946,050.00
4,565,850.00
4,964,350.00
4,922,700.00
4,938,050.00
9,820,800.00
5,000,000.00
$,955,100.00
4,872,200.00
4,981,900.00
9,996,400.00
4,998,100.00
8,987,700.00
4,964,050.00
4,981,%50.00
4,949,600.00
4,986,400.00
2,972,250.00
9,945,000.00
£,999,550.00
%,987,800.00
4,9583,900.00
4,987,850.00
4,997,150.00
5,000,000.00
5,000,000.00
5,000,000.00
$,996,500.00
£,991,700.00
4,501,%35.00
5.000,000.00
5,000,000.00
9,985,300.00
4,9958,600.00
4,993,150.00
10,000,000.00
5,000,000.00
10,000,000.00

PAGE: 1

RON: L0f1%/12 15:56:53

INCOME
DATE RECELVED
SOLD/MAT THIS PER

YIELD/
365

16,059.6%
z.98
13.00
125.32

2B,125.00
25,000.00
£§8,750.00
28,125.00
37,500.00

08/20/12
VRTURED

105,000,400
14,062.50

25,000.00
24,500.040
18,750.00
25,000.00

75,000.00

TOTAL/NET

26,095,869
2.85
1z2.74
&7.7¢
23,041.25
17,72g.83
1¢,075.19
14,46%.62
14,2223.87
16,160.87
16,682,868
34,022,352
12,500.00
35,445.36
156,718,327
11,388,662
34,679.97
14,245, 05
20,256.78
13,388.72
7.370.22
15,560.43
2,498.78
3,865.50
45,048 41
4,518.11
14,4585 40
13,122.17
12,4280.862
9,7583.21
14,625.00
12,500.00
15,000.00
A7,762.22
6,001.79
8,216.63
8,375.00
1£,375.00
i, 0i0.22
5,200.40
10,684,325
1z,500.00
7.812.50
25,750.00



(EIS / ERNEIS)

LESCRIPTION

T

EARNED

FUND:

CITY CF SAN JOS5E
REASUORY DIVISION
INCOHNWE SUHMMBARY

07/01/12 THROUGH 08/30/12
SCORT EEYS ARE FUMD
THVESTMENT FUNDIS

1

TICFER /
MATURITY

SHARES /

SCEEDULED
CRIG. COST

ROW: 10/1¢/12

PAGE: 2

15:56:53

TOTAL/NET
ERRITINGS

05/23/11
06/23/11
06/20/11
DE/29/11
06/23/11
06/23/11
06/30/11
06/30/11
06/30/11
07/18/11

1 07/1%/11

07/12/11
09/12/11
08/12/11
09/12/11
08/26/11
09/18/11
09/02/11

4 09/19/11

05/09/11
08/23/13
09/23/711
09/23/11
05/29/11
09/23/11
a9/23/22%

4 09/28/11

09/28/11
09/28/11
10/04/11
10/11/11
10/18/11
16/28/11
10/12/11
10/14/11
10/20/11
11/25/11
11/21/1%
11/21/11
11/30/11
11/23711
11/28/11
11/25/11
11/29/11

1.00400
1.0000
1.1250
2.1250
2.1250
5000
L6250
L7500
L8000
L5000
50040
L1250
-7000
-1500
-2500
-3750
-35800
.5300
-3500
L1300
L3750
-5S000
-3000
-5250
.7500
-5000
1.5000
.1000
L3750
L1200
L.0000
L3750
.8250
L3300
L8730
L3750
3000
-7500

FELB-GLLFD
FIMMA-CALL-GILFD
FI{A-CALL-GILFD
FNM2.-EILFD
FNMA-CALL-GILFD
FIOMA- CALL-WF
FNMA - CALL-WF
FELMC-WF
FIUA-CALL-THS
FHELE~WF

FIMA- CALL-WF
FIMA-DISC-CITIG
FFCB-GILFD
FELMC-CITIG
FFCE-GILFD
EFCE-UBC
FPCB-UBS
FHMA~DISC-UBS
FELKC-WF
PHLMC-GILFD
FRLE-UBC
FNMA-GILFD
FELMC -WF
FELMC-CALL- GILFD
FNMA-CALL~GILFD
FNMA-DISC-UBS
FHLB-TUBS
FIA-DISC-CITIG
FELMC-CALL-WF
FELMC-WF
FI{A-TBS
FELB-TBC
FHLMC-CALL-UBC
FPCB-WE

FELB-WF
FIMA-TUBC

01/30/14
06/23 /14
04/30/14
04/29/12
04730713
a8/08/13
16/17/14
10/17/14
12/29/14
a7/19/716
07729716
QB/09/13
05/12/14
09712714
03/12/18
09/19/14
09/19/132
08/15/122
09/19/14
07/02/12
08/18/12
10/30/13
09/23/13
09/25/14
09/23/13
or/oz/iz2
10/30/13
05/19/14
02/19/13
10/30/14
1:r/25/14
10/18/13
106/28/16
07/02/12
11/27/13
07/02/12
11/25/15
10/20/132
10/30/14
07/01/13
11/14/14
09/08/13
05/18/13
12/19/14

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
4,8%00,000.00
4,500,000.00
5,000,000.00
5,000,000.00
5,000,000.00C
5,000,000.00
5,000,000.00
5,000,000.00
10,000,0006.00
10,000,000.00
10,000,000.00
5, 000,000.00
5,512,000.00
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
9,225,000.00
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

9,989,€00.00
$,992,600.00
5.000,000.00
10.000,000.00
,998,100.00
8,885,700.00
5,100,000.00
4,900,000.00
4,4%3,070.00
$,000,000.00
5,000,000.00
4,955,850.00
5,000,000.00
5,000,000.00
4,993.750.00
9,96%,600.00
10,000,000.00
$,952,500.00
5,000,000.00
%,500,228.00
9,981.9000.00
5,001,150.00
4,997,000.00
5,000,000.00
4,9297,000.00
5,004,880.06
4,995,300.00
4,877,200.00
4,5897,150.900
4,996,200.00
5,996,500.00
4,994,750.00
5.000,000.00
9,592,666.67
4,588,900.00
$,217,1:8.00
5,000,000.00
4,983,100.00
%,984,000.00
3.596,700.00
4,998,700.00
2,993,800.00
4,258,500.00
5,000,000.00

INCOME
YIELD/ DATE RECEIVED
365  SOLD/MAT THIS PER
735 15, 000.00
893
BL3
237
407
516 25,000.00
.o82
. 952
1.162
2.108 53,125.00
2.108 53,125.00
.538 12,500.00
620 15,625.00
.740 08712412 18,750.00
1.272 09/12/12  26,250.00
557 25,000.00
4¢4 08/15/1i2  25,000.00
202 MATURED 12,750.00
692 D3/19/12  17,500.00
152 MATORED 11,772.10
.348 12.500.00
361
377 8,750.00
526 13,250.08
77 g,750.00
132 MATURED 5,113.94
£1%
.652 12,500.400
338 7.506.40
645
754
.54%
1.488
.101 MATURED 7.333.33
.478
.122 MATURED 7.872.00
.992
.548
_731
.348
877
L2097 18,750.00
.318
744

18,505.05
22,496.17
10,625.00
10,9000.00
10,258.20
13,008 45
12,750.00
12,250.00
13,155.12
26,562.50
26,562.50
5,752.6%
7.812.50
7,395,832
12,704.8¢6
14,997,112
10,833.33
2,497.61
7.,583.33
39.863
8,761.49
4,529.74
4,752.56&
&, E625.00
4,752.58
18.0%
5,254.21
#,179.71
4,237_38
8,124.08
18,855,935
6,910.74
18,780 00
27.78
6,005,128
30.75
12,500.00
6,880.45
9,183,038
2,774.35
11,047.52
10,.256.61
4,008.43
5,375.00



(EIS / ERMEIS)

INV  PURCHASE COUPOW
NO. DATE RATE

36542 11/30/11 L3500
36543 12/16/711  1.0000
36944 12/15/11 1.5000
36951 12/30/11 1.0000
36552 12727711 .6500
36553 12/1%/11 .7500
36955 12/16/21 L6250
36956 01/13/712 1.0000
36957 D1/06/12 1.0600
36961 01/30/12 L6500
368962 01/13/12 L4000
36962 01/19/12 .8500
36965 01/20/12 .5500
36970 01/30/12 L2800
38971 01/27/12 1.1000
36973 01/18/12 L2000
36974 0L/18/12 L1250
36977 01/23/12 L3500
36978 02/03/12 .2500
36979 02/03/.2 L2500
36981 01/30/12 8400
36583 01/30/12 L6250
36984 02/03/1z2 .2560
36985 01/23/12 .3750
36986 01/23/12 .3750
36989 01/30/12 L6700
369%0 01/22/12 L5200
16992 02/06/12 L1700
365%4 02/21/12 4500
26993 03725712 L4400
37000 04/02/12 -4100
37001 0411712 L3200
37002 04/18/12 L2000
37003 04718712 L1800
37004 0&/18/12 1700
37005 04/24/12 L1500
27006 04/26/12 L1500
37007 04/30/12 .2000
37008 04/30/12 L1400
37009 04/30/12 L1400
37010 0S/07/12 L1300
37011 05/08/12 L1300
17012 05/17/12 .1000
37014 05728712 L5000

EARNED

FOND :

DPESCRIPTION

FRLE-OBC

FELMC ~CALL-GILEFD
FELMC~CALL-GILFD
FELMC-CALL-UBS
FHLMC-CALL-GILYD

FNi2 -CALL-WP
FHLMC-GILFD

FHLMC «CALL-GILFD
FELMC - CALL-~-WF
FELWC-CALL-DRC
FFCB~GILFD

FFCE-DBC

FRCB-CITIG
FRLE-CALL-UBC

FHLMC- CALL-WF

FFCE-UBC

FELE-DBC

FPCB-GILFD

FELB-GILFD

FHELB-DRC

FELMC - CALL-UBS
FNMa-CALL-UBS

FRLE-CS

FELMC-GILFD

FELMC-UBS

FHELE-WF

FELE-~DUBC

FELE-HWE

FHLMC - CALL-WF
CP-DISC-UBS FIN DEL-URS
CP-DISC-UBS FIN DEL-UBS
NCD -UROC-TBC
NCD-UBOC-UBC
CP-DILSC=TOYOTA-TOY
CP-DISC-GE CAPITAL
CP-DISC-TOYOTA-TOY
CP«DISC-GE CAPITAL
NCD-UBOC-URC
CP-DISC-TOYOTA-TOY
CP-DISC-GE CAPITAL
CP-DISC-GE-CAPITAL
CP-DISC-TOYQTA-TOY
FNMA-DISC-WF
FHLR-WF

CCORP -~

CORE-

CORP-
CORP-

T

C ¥
R s

IT
E A

INCOME

=
2
o

07/01/A% TEROUGH 09/30/12
SORT KEYES ARE FUND
INVESTMENT FOWDE

1

TICKER /
MATORLTY
DATE

05/30/13
0E/16/15
12/18/16
29/30/15
06/27/14
12/18/14
12/2%/14
10/13/15
0r/06/16
0L/30/15
02/13/14
01/1%/16
o01/20/15
07/730/13
07/27/16
05/13/12
12703712
0L/22714
08705713
08/05/13
07/30/15
01/320/1%
07/30/13
02727714
02727714
07/30/13
01/23/15
02/06/13
02/21/14
07/13/12
pr/02/12
67/25/512
07/02/22
Q7 /27/12
07/30/12
cR/10/12
08/17/12
07702722
07702712
07/02/12
07/02/12
0Ffoz/f12
08/24/12
0E/12/15

5.000,000.00
5,000,000.00
5,000,000.00
S.000,00¢.00
5,000,000.00
10,000,000.00
5,000,000.00
4,950,000.00
£,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
4,£50,000.00
5,000,000.00
10, 000,000.00
3,000,000.00
5.000,000.00
5,000,000.00
S,000,000.00
10,000,000.00
5,000,000.00
10,9000,000.00
5,000,000.00
S,000,000.00
5,000,000.00
5,000,000.00
15,226,000.00
1¢,000,.000.00
15,000,000.00
15,000,000.00
15.000,000.00
5,000,000.00
14,000,000.00
£,000,000.00
20.000,000.00
15,000,000.00
15, 000,000.00
8,000,000.00
7,000,000,.00
1z,000,000.00
5,000,000.00

5,000,000.00
4,986,550.00
5,000,000.00
5,000,000.00
4,9%9,250.00
10,000,000.00
4,98%0,750.00
4,950,000.00
5,000,000.00
10.000,000.00
4,598,950.00
i0,000.000.00
&,000,000.00
5,000,000.00
10,000,000.00
4,850,000,00
4,5%95,500.00
i0,000.000.00
5,000,000.00
5,000,000.00
5,000,000.00
5.000,000.00
10,000,008.00
4,987,350.00
%,994,700.00
5,000,000.00
5,000,000.00
5,000,000.00
$.000,000.00
15,206,273.87
%,983%,6836.11
15,000,000.00
15,000, 000.00
14,952,500.00
4,997,568.06
13,992,020.00
7.896,233.33
2¢,000,000.00
14,%96,325.00
14,5996,325.00
7.,898,282.22
£,598,835.00
11,996,700.00
4,8848,658.33

YIELD/
365

DATE

RUN: 10/19/1z2

INCOME

RECEIVED

SOLD/MAT THIS PER

24,750.00
26,500.00
32,5Q0.00
10,000.00
42,500.00
12,750.00

7.000.00
55,000.00

17.500.00
6,31p. 44
6,319.44

21,000.00

15.625.00

1z,291.67

11.,145.83

22,291.87

1€,750.00

i3,000.00
4,250.00

11,250.00

19,726.13

10,353.89

14,0Q90.00
§,250.00

7,500.00
2,431.94
7.580.00
3,768.67
7,.000.00
3,675.00
2,675.00
1,617.7¢%
1,365.00
3,300.00

PAGE: 3
L5:56:53

TOTAL/NET
EARNINGS
£,375.00
12,748.35
1g,750.00
1z,5G0.00
£,200.58
18,750.00
8,575 .85
12,375.00
13,250.00
18,250,090
15,126.77
21,250.00
6.875.00
3,500.00
27,.500.00
2,325.00
L, 706.25
B.750.00
3,124.59
3,122,899
i0,500.00
7.812.50
£,250._00
5,005.77
10,011.57
8,375.00
&,5G0.00
2,125.00
S.625.09
2,233.15
113.89
3,200.00
83.323
1.%50.00
684 .72
2,555.56
1,566.67
x11.11
58.33
58.23
28.89
25.28
1,800.00
7.311.88



(EI$ / ERNEIZ)

PURCEASE COUPONW

DATE

RATE

DESCRIPTION

CIT
TRER

ELRNED

¥
s

CF s aw
URYT DIV

INCOHNE

JOSE
ISIOCN
TUMMARY

07/01/12 THROGGH D&/30/12

SORT FEYS ARE FUND

SUSTOTAL (FOUND} 1 INVESTMENT FONDS
SUBTCOTAL (FDMD) 1 INVESTMENT FDNDS

fUND STATISTICS

05/29/12
06/01/12
06/07/12
06/19/12
08/20/12
06/22/12
a6/25/1=2
06/25/12
06/26/12

¢ 06/27/12

0s/28/12

5 06/23/12

07/13/712
07/18/12
07/24/12
07725712
07/25/12
07/30/12
07/31/12
o8/03/12
08/18/12
0g/22/12
08/22/12
09/12/12
09/27/12
08/19/12
09/15/12
05/20/12

4 09/20/12

0e/25/12
03/26/12

CP-DISC-GE CAPITAL
FELMC-DISC-WF
FNMA-DISC~CITIG
FHLMC-~DISC-TUES
FHELMC-DISC-WF
FELMC-DISC-CITIG
FELB-DISC-TRS
FMA-DISC-CITIC
FALE-DISC-CITIG
FRLMC-DISC-WF
FELMC-DISC-TURS
TELMC-DISC-CITIG
THLB-WE

A -DIEC-CITIG
FHLE-DIEC-UBS
FHLE-WF
CP-DISC-TOYOTA-TOY
FNMA-DXSC-CITIG
FNMA-DISC-UBS

FRMP -DISC-WE
FHLB-~WF .
CP~DILSC-TOYOTA-TOY
CP-DLSC~GE CAPITAL
FELB-WF
FELMC-CALL-WE
FELE-WF

AVERAGE DAILY INVESTMENT EALANCE H
EARNED INTEREST YIELD THXS PERIOD :
WEIGETED AVG YIELD AT END OF PERIOD H
TOTAL INTEREST EARNED FOR FUTURE RECEIPT:

FOND : 1 INVESTMENT FUNDS
TICKER / SEARES /
MATURITY SCEEDULED SCEEDULED
DATE PAR VALUE ORIG. COST

CORP- 08/27/12 10,000,000.00 9,996,000.00
08/27/1z 13,000,000.00 12,997,485.67
0g8/27/12 12,002,000.00 12,000,379.73
08/31/12 14,500,000.00 14,496,765.69
0B/31/12 13,000,000.00 12,%97,880.00
09/07/12 14,000,000.00 13,997.305.00
0% /23712 15,000,000.00 24,996,700.00
l0/05/12 15,000,000.00 214,995,750.05
09/14/12 5,000,000.00 5,998,933.32
20719712 A5,000,000.00 14,554,775.400
11/15/1%2 7,000,000.00 €,996,733.33
11/16/12 1%,000,000.00 18,951,133.27
02714713 10,000,000.00 9,995,950.060
02/14/712  10,000,000.00 $,991,794.40
02/14/13 5,000,000.00 4,956,29B.51
06/28/12 10,000,000.00 9,993,602.78
12714712 12,000,000.00 11,989,586.67
02/14/13 7.100,000.00 7.085,.290.38
02714713 14,000,000.00 123,990,760.00
02/14/13 %,000,000.00 B,594,150.00
07/25/13 5,000,000.00 4,996,714.58
02/14/13 7.,000,000.00 6,988,706.57

CORP~  01/11/13 g,000,000.00 7.993,057.78
08/22/13 15,000,000.00 1&,991,479.5%
09/27/16 10,000,000.00 10,000,000.00
09/28/13  10,000,000.00 9,993,254.72

5J FIMANCING AUTHORITY 10/01/12 10,684,000.00 10,680,000.00
CP-DISC-TOYOTA-TOY 02/15/13 10,000,000.00 9,951,833.33
FHMA-DISC-UBC 07/01/13 16,000,000.00 15,981,066.587
CP-DISC-TOTOTA-TOY 02/14/132 13,000,000.00 12,9%0,257.22
FELE-DISC-CITIG 07701713 10,000.000.00 %.,5388,416.70
- ASSETS 416 DAYS 941,6E60,.000.00 940,375, 225.05
- NET 941,680,000.00 940,375,225.05
ASBETS LIABILITIES
962,851,5%8.72
.610 .ooo
.601 .000

1,8%1,555.11

PAGE: A

RON: 10/15/12 15:56:52

INCOME
DATE RECEIVED
SOLD/MAT TEIS PER

4,000.00
2,513.33
1,620.27
1,234.31
2,340.00
2,655.00
3.300.00

1, 066,68

1,076.32

422.58

TOTALSHET
EARNINGS

2,533.33
L, 64666
1,140.29
2,702.64
1,982.50
2,380.00
2,075.00
3,833.29
1.000.01
4,216.67
2,145.87
5,826.71
4,308.33
2,916.68
1,245.B3
3,760.31
4.386.67
1,490 38
2,893.33
2,710.00
1,270.75
2,566.57
1,%55.55
1,%13.32

777.78

£20.13

409.75

£11.11

733.33

ALL.67

208.33

1,430,437.88 1,475,715.27

1,430,437.88 1,475,718.27



{EIS / ERNEIS)

v PURCHASE COUPOW
o, DATE RATE

37012 O5/22/12 .1400 FELMC-DISC-CITIG

DESCRIPTION

SURTOTAL (FUMD) 34 CSJ/0SC It Pwr
SUBTOTAL (FImMD} 34 C5J/CSC Jt Pwr

FONE STATISTICS
AVERAGE DAILY INVESTMENT BRALANCE
EARNED IWNTEREST YIELD THIS PERIOD
WETGHTED AVE TIELD AT END OF PERICD
TOTAL INTEREST EARNED FOR FOYIDRE RECEIPT:

GRAND TOTAL

- ASSETYS

100.00%(C)

CITY OF SAN JTOS8E
TREASURY DIVISION
BARNED INCOHE SUMMARY
07/01/12 TEROUGH 08/30/12

SORT KEYS ARE FIID

FIND: 34 C8J/CSC Jt Fwr
TICKER / SEARESZ /
MATURITY SCHEDULED SCAEDULED
DATE PAR VALUE QRIG. COST
12/03/12 855, 000. 00 854,358,27
64 DAYS 255,000.00 854,358.27
855, 000.00 B54,358.27
LSZETS LIABILITIES
g54,358.27
L1472 .000
.142 .000
432.25

416 DAYS 942,535,000.00 941,229,.583.352

PAGE: s
RON: 10/1%/12 15:54:53
INCOME
YIELD/ DATE RECEIVED TOTAL/NET
365 SOLD/MAT THIS PER EARNINGS
142 305.90
.00 i0s. %0
.00 305.80
609 1,430,437.88 1,480,025.17



(EXD / ERNEID)

36510

2E51L

36512

366635

16688

36720

368727

36728

3£730

35735

15736

38737

6738

DESCRIPTION
PURCH HATE HMATURITY
STATE INVESIWI POOL-CTY I
031/01/02 -354 10/01/12

BLACRROCE LXQUIDITY FED 1
07/01/10 L0112 10701712

HORGAN STANLEY INST LIQ X
07701510 (G52 abf0LSA2

FEDERATED GOVT OBLIGATI T

07/01/10 .017 10/01/12

FHL3-GILFD I
12/13f10 500 Q6/26/13D
EPCE-WT I
12/23/10 .400 11/702/13D
FiMA - WF 1
oL/27/11 .75k 12/18/13D
FFCE-WT I
02/03/11 L9020 11/26/13D
FELMC-WF 1
a2/03/11 -B7% L0/28/)3D
FHMS -WF I
02/08/1L TS50 12/18/130
PHLYC=WF I
03/09/11 .B7% 10/28/13D
FPCH-WF I
02/08/11  .700 117047130
FHLE -WF 1
02/16/11  2,.000 05/16/12

FFCE-WE I
02/10/11 1.300 12/23/13D

CORRENT PERIOD

INDING PAR

40,000,000.00

lco.D00.00

100,000.00

10D, 000.00

19,060,000.00

10,009,000.00

5,000,000.00

5,000,000.00

5,000, 000.00

5.000,000.00

5,000.000.00

i0,000,000.00

S,.000, 000,00

10, 000.000.00

PRIOR FERICD
STORED ACCRL,

58.5%0
654.44
64,851.62

6,555.5¢
46,76%.41

1,354.17
25,617.38

4,4%2.22
1g,591.14

T,656.25
18,360.02

1,354.17
37,.938.65

T.656.24
31,724 .40

31.083.33
H1,226.43

6,250.00

2,688.85%
21,742.41

San
TRY DIV
INCEOGRE

Oom

J0O S
I£81XI b
DET L

7/01/12 TEROUGE 3/30/12
SORT KEYS ARE FUSD

PRIOR PERIOD
CALC. ADJUST.

16,089, 83

12.74

67.73

12,500.00

10,541.25

10,000.00
7.738.83

9,375.00
4.708.19

11,500.00
2,98%.862

10,537.50
3,286.37

9,375.00
6,785.87

10,937.50
5,745.3¢6

17,500.00
16,521.32

22,500.00

32,500.00
3,9845.3€

ALL FONDS

SOSTED ACCRL.
ADITETMENTS

125.32

PERIOD END
ACCRUED

-2.53

- 90

4.18

13,154.44
75,392,87

15,555.5¢
54,508.24

10,725.17
al1,317.57

15,9792.22
1%,580.76

A8,593.75
21,647.18

10,778.17
44,624 52

1%.593.74
37,469.78

28,583.33
107,7T47.75

18,750.00

35.388.82
25,687.%7

PAGE: 1
ROW: 20/15/1% 15:33:33

GATN/ {LOBS) ERRITED TOTAL/IET
SALE/WRTDWN TELS PERICD ELRIIMGES
26,089.6% 36,099.69
2.85 2.85
12.74 12.74
67.78 67.78
12,500.00 23,041.25
10,541.25
10,000.00 17.738.83
7,7328.83
8,375.00 14,075.18
£,700.1%
11,500.00 14,460.62
2,969.82
10,837.50 14,223.87
31,286.37
£,375.00 16,360.87
6,785.8Y
140, 537.50 16,682,886
5,745.36
17,500.00 36,0102
15,522,32
12,500.00 12,500.00
32,500.00 36,445.3¢6

3.945.36



(EID / EZREETL)

36761

36763

35764

RETIT

36781

as7sB

267489

316750

36792

156753

Jégo0

36801

DESCRIPTION
PORCE RATE MATURITY MOLHG PAR

Frih-WE
p2/10/11  a.125

FMAR-CITIC
03407711 1.000

FELMC-UBS
03/07/11 1.375%

Nk -GILFE
03/08/1y 1.125

FALMC-WF
03/o8/11 -7E50
FIMA-CALL=GILF
03/18/11 LBOO
FHELMC-TES
03732711 -275
FHLE ~WF
03/30/11 .B7%
FELMC-KE
03/30/11 -515
FHLMC-TUES
02/30/11 L3758

FIMR - CRALL-GILF

03/30/11  1.000
FHLE~TRS
03/30/11  .570
FNMA-TBE
04/05/11  .500
FHHA-CITIC
04/05/11 1.000

I
05/30/13D

I
05/23/13D

I
02/725/14p

I
0§/30/13D

I
03/28/13D

I
21/18/13D
I
11/50/100

I
az/27/13p

I
11/26/12D
I
11/39/120
I
03 /20/13D
I
02/28/12D

I
10/30/12D

I
09/23/13D

CURRENT PERICD

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

5,000,060.00

3,000,000.00

a0, 000,000.00

5,000.000.00

PRIOR PHERIOD
STORED ACCRL.

14,%18.75
14,636.14

13,811.11
2,370.78

48,125.00
1.533.7%

14£,218.75
375.35

15,375.00
7.877.90

4,777,718
17,346.82

1,614.55
13,617.6%

486.21
23.064.42

2,502.47
10,258.02

1,514,586
20,846.56

28,055.56
27,895,903

&, 500.00
44, 3%

8,472.22
§,628.22

13,611.11
3,063.53

eI ¥ oF SAN 2
R E SURY DIVI
D

INCOHNE

T
T A
EARNED

m o
WM
wom
H g

7/01/12 TEROUGE 9/30/12

SORT FEYS ARE FUMD
ALL FORDS

SCHEDULED
ACCRUALS

POSTED ACCRL.
ADJTSTHENTS

14,062.50
2,855.87

12,500.00
1,788.52

34,375.00
104.397

14,4062.5¢0
188,85

18,750.00
1,508.7%

10,000,00
3,38 72

4.687.50
Z.882.72

10,537.5¢0
4,622.93

6,437.50
2.,061.28

4,687.50
4,178.40

21,944.44
-27,83%5.03

4,512.54Q
5.81

12,5G0.00
1,955.40

12,500.00
£22.17

25,125,490

25,900.00

68,750.00

28,125.00

37,500.00

50,000.00

14,912.5¢0
Lo.oo

Z5,000.00

PERIOD EXD
ACCRUED

156.25
17,282.01

1.111.11
131,159.40

13.750.00
1,902.76

156.25
1,161.80

£25.00
g.384.62

14,7717.78
20,737.55

&£.302.08
18,300.40

11,423.51
27,6887.34

8,940.57
12,345.3¢

6,30z.08
25,024.96

20,972.22
11,563.62

1.111.21
3.685.70

GARIW/ (LOSE)

ROW: L0/18/12

ZAENED

SALE/WRTDWH YHIS PERIOD

35, 000,00

14,062,.50
2,655.87

12,500.00
2,7RT.62

34,375.400
304,97

14,052.50
186.55

18,750.00
1,506.78

10,000.00
3,388.73

4,687.50
2,682.71

10,937.50
4,622.93

£,437.50
2,06L.28

4,6B7.50
£,178.40

21,554,422
27.104.597

4,512.50
5.6

12,50C.00
1,9855.40

12,500.00
622.17

PAGE: 2
15:33:33

TOTAL/NET

BARNINGE

16,718.37

14,289.82

3£,695.97

14,249,085

20,256.78

13,358.73

7,370.21

15,.560.43

8. 450.78

&,865.90

29,043,421

2,518.11

14,455.40

13.122.17



(EID / ERNEID)

A68D5

36807

3e810

36829

36030

36842

36843

3ER4A4

36846

36847

36849

36660

DESCRIPTION

FURCE RATE MATURITY
FFCE-TBC I
04706711 880 09/23/13D
FIA-WF 1
04/06/11  .750 02/26/13D
FHLE-WF 1
D4/08/11  1.170 11/08/13
FELE-CITIG 1
04725711 1.000 08/15/13
FELB-GILFD T
04/28/21  1.200 10/28/13
ENMA-GILFD 1
P4/29/11  1.500 09/08/14D
FELMC-WF I
04/28/31 .375 11/30/.2D
FELR-WF I
05f16/11 750 07/30/513P
FELE-WF I
0D5/16/11  .750 0B/28/13
FFCR-CITIG 1
05/12/11 1.150 0%/12/14
FIMA - I
0§/06/71% .37S 1a/28/12D
FRLMC-TBE I
0570671 .375 11/30/12D0
A -OBC I
05/12/11  .800 1L/18/13D
FELI-RE I
062171 .S00 D5/21/13

CTRRENT PERICD

ENDING FAR

5.000,000,00

5,000,000.00

5,000,000.00

5,000,000.00

5,000,000.00

10,000, 000.00

3,000,000.00

4,590, 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

FRIDR PERIQD
STDRELD ACCRL.

13,538.89
5,005.23

13,020.83
1,B61,56

g,612.50

18,HBB8.8%

10,500.00

47,083.33

1,222.72

1,614.57
§,129.57

4,218.75
-3g9.11

4.6B7.50

T,826.39

Aiz.50

7,500.66

1,814.59
2.352.61

2,378
3,084.03

1,388.5%

TY OF 8 AN J
T ASTURY DIVI
EARNETD IFCOME D
7/00/12 TERQUGE 3730/
SORT REYS ARE oo
ALL FUNDS

€1 a8 E

R E SIO0N
ETAIL
12

PRIOR PERIOD
CALC. ADJUST.

SCEEDULED

ACCRUALS
i2,250.00
1,340,862

POSTED ACCRL.
RDJUSTUENZIS RECEIFTS

24,500.¢0

,375.00
373.51

18,750.00

14,625.00

12,500.00

25.000.00

15,000.00

37,500.00
262.21

75, 000.00
4.6R7.50
1,314.2%

B,437.50
=220.87

§,175.00

14,375.00

%,375.00

1,835,232

4.687.50
512.90

16,9400.00
684.25

12,500.00

1,0B8.89
7.335.85

3,645,832
2.3240.47

23,237.50

5.3B5.89

25,500.00

$,882.23

1,484.583

&,302.07
T.442.88

12,6856.25
-1.209.938

14,062.50

22,201.3%

2,637.50

9,135.88

6,302.0%
2,855.51

15,777.78
3.778.2%8

13,885,959

PACT: 3
RUM: 10/19/12 15:33:23

GAIN/ {LOSS) EARNED TOTAL/HET
SALE/WRTDYY THIS PERIOD EARNTMNGS
12,250,00 13,490,62
1,240.62
2,375.00 %,753.91
37801
14, 625.00 14,625.00
12,500.00 12,509.00
15,000.00 15,000.00
37,500.00 37.762.21
262.21
4,687 .50 6,001,792
1,314,249
8,437.50 8,216.83
~220.87
9,375.00 %.375.00
14,375.00 14.375.00
%,375.00 11,010,232
1,835.22
4,687.50 5,200.40
512.90
10,000.00 10,684,258
684.25
12,500.00 12,500.00



{EID / ERNEID)

IV DESCRIPTION CGRRENT PERIOD
NO.  PFORGCH  RATE MATURITY EMDING PAR
36381 FFCALTBC ¥ 5,000,000.00
0E/20F1L  .625 11/20/13

36864 FHLB-WF I 10.000.000.00
08/30/11 1.030 10/231/18

36865 FHLE-WF I 10,D00,000.00
0523711 .700 01730/14D

15866 FFCB-WF I 10.000,000.00
06/23/11  .B75 06/23/14D

35867 FELB-GILFD I 5,000,000.00
05/30/11  .B50 04/30/1<

36858 FrC@-UBms I 10,000.000.00
D6728/11 400 04729713

26471 FELB-WF I 10,000.000.00
05723711 400 04/30/130

36072 FHMR-WE T 10,000.000.00
0Ef23f1L 500 QBS0%/13D

35679 FHELE-GILT I  5.100,000-00
06730711 1.000 10/17/19

36BBD FHLE~GILFP I 4,500,000.00
06738711 1.000 10/1%/12

35882 FELB-GILID I 4,500,000.00
0E/30/11  1.125 12/39%/14D

AEBET PMMA-(ALL-GILFD T 5,0060,000.00
PTSL9/1L 20125 D7/19/2%

36884 FIMA-CALL-GILFD I 5.000,000,00
G7/L9/11  2.125 07/19/16

36585 FIMA-GYILFD I 5,000,000.00
07713711 .500 DB/DZ/13D

PRIOE PERICD
STORED ACCRL.

19.455.5%
25,361.10
4,085.71

1,044 44
2.525.18

F.201.3%

&, BBR. 85

6,777.78
1,045.53

18,722.22
2,067,100

10,482,233

i0,072.22

281.26

1,350.07

£7,822.50

¢7,812.50

5, 861.12
1,838.13

PRIOR PERTOD
CALL. ADJODST,

1
TREASURY DIVT
EARNED INCOME D
7/01/12 TEROUGE 5/30/12
SORT FKEYS ARE FUND
ALL FUNDS

SCHEDTLED
KCCRUALS

POSTED ACCRL.
ADTUSTHENTS

POSTED
RECEIFTE

T.812.50

25,750.00

17.500.00
1,005.0%

3i5,000.00

21,875.00

621.17

10b,525.00

149, 000.00

10,000.00
58,20

12,500.00
30E.48

25,000.00

12,750.00

12,254.00

12,656.25

458,87

24,562.50 53,125.00

26,562.50 51,125.00

&,250.00
503.59

12,500.00

PERIOD END
ACCRUZD

11,371.5Z2

45,205.5¢

11l.86l1.10

5,090.7%

23,819 44
3,146.35

17,825.389

16,B88.89

16,777.78
1,307.83

F.222.22
2,575.58

23,233.32

23,322.22

12,937.51

2,388.54

21.,250.00

21,250.00

faaw/ (LOSS)

SALE/WRIDEN THIS PERIOD

PAGE: 4
RUN: 10/19/12 15:33:32

EARNED TOTAL/NET
EARNIIGS

F.8122,50 7.812.54

25.750.00 45,75G.00

17,.500.00 18.505.05

1,005.05

21,875.00 22,455,17
£21.17

10,625.00 10,625.00

10,000.00 16,000.00

10,000.00 10,.258.20
258.20

12,300.00 13,008.498
508.43

12,750.00 12.750.00

12,250.00 12,250.00

12,656.25 13,155.12
458.87

26.562.50 26,562.50

26,562,950 26,5E2.50

&,250.00 5,753.6%
Eb3.g9
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Y
HO.

I6E92

36893

36494

168396

36899

36%01

36504

14905

Is%06

36907

16905

36918

26911

35912

DESCRIPTION
PURCE RATE  MRTURITY ENDING PAR

T - CALL -GILFD
0e/12/31 -525

FNMA~ CALL -WF
bg/12/11 a1

FHMA -~ CALL-WE
0912711 L 800

FHLMC-WF
08/26/1% . 500

FIMR - CALL-UBS
09/15/11 500

FELE-WF
08/02/11 125

FHMA - CALL = WF
Gefip/11 700

FNMA-DISC-CITIG
08/08/12 2180

FYCB«-GILFD
05723711 .350

FELWC-TITIG
05/23/11 4375

FFCE-GILFD
09/23/11  .350

FFB-1BC
0e/28/14 =530

FFCB-DAE
09/23/12 S350

FHMA-DISC-TUBS
09/23/11 -lze

I
09/12/24

-

09/12/14

I
43712715

I
03/15/14D

I
08/18/13

I
p3/f15/12D

I
08/19/14

I
07/02/12D

I
08/19/130

T
18/50/13p

I
08/32/13D

X
03/2%/14

h4
097237130

I
07/02/12D

CURRENT PERIOD

$.000.000.00

10, 000,000.00

10,000, 000.00

£,000,000.00

5,000,000.00

%.000,000.00

5.000,000.00

ERIOR PERICD
STORED ACCRL.

9,461.81

11.354.17

12,111.32

1,.434.03

124.166.66
£,414.25

14,168,679
4,732 22
6,530.17

9,216,867

11,731.41

b,166.67
7.698.28

3,177.07
-422.27

4.763.85
1,157.32

§,772.22

4,763.33
1,157.32

5,101.85

PRICR PERICD
CRLC. ADJUST.

CITY OF SAN JOSE
TREASURY PDIVISION
ZTARNWNED INCOME DETAIL
T/01/12 THERODGE 9/30/12
SORT XEYS ARE FOWD
ALL FOUNDS
SCHEDULED POSTED ACCRL. BOSTED
RCCRUALS ADTUSTHENTS RECEIPLS
7,812.50 15,625.00
7,295.82 18,750.00
7.388.6% 20.000._00
-1,432,03
12,500.00 25.000,00
2,497.13
10,833,133 25,000.00
1,527.78 6,250.00
965.82 7,500.00
7,583,313 17,500.00
39,63 11,771.10
6.250.00 1z, 500,00
2.511.49
4,587.50
-137.76
4,375.00 8,750.00
77 .56
§,625.00 13.250.00
4,375.00 3,750.00
377.5€
18.0% 5,11%.93

PERIOD EI GAIN/ (LOFS)
ACCROED SALE/WRTDWW

1,64%.32

§,250.00

1,566.65
19,911.42

2,%16.67
10,209.77

?.B64.537
-560.02

3BE.89
1,524.88

147 .22

386.82
1,534.8%

PAGE: 5

RO¥: 10/19f1z 15:33:31

EARNET
TEIS FERIOD

T,8l2.50

T.355.82

7.888.8%

45,815,987

12.500.00
2.457.13

10.833.32
1.527.7¢8
969.82

7.583.33

39.¢€1

§&,250.00
2,511.49

4. 6587.50
~137.76

4,375.00
377.56

6,625.00

1,375.00
377.56

18.09

TOTAL/NTT

BARNINGS

7,395.83

iz,704.856

14,997,123

ip,.833.33

2,487.81

7,583,233

35.62

B,761.45

4.549.74

4,752.56

6.625.00

4,752.58

1§.09
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CITY OF SAY Joseg
TREASTRY DIVYISION
ELARNED INCOME PETAIL .
- 7/01/12 TEROUGE $/30/12 PAGE: 6
=ORT REYS ARE FOVD RUM: 10719717 15:33:33
ALL FONDS
INT DESCRIPTION CORREMT FERTCD  PRIOR BERIOD PRIOR PERIOD SCHENTLED POSTED ACCRL. POSTED PERIOD DD GAIN/ {LOES) TARNED TOTAL/MNET
ro. PORCH  RATE  MATURITY DING PAR ETORED ACCRL.  CALC, ADJUST. ACCRUALS ADYOSTHENTS RECEI®TS ACCRUED SALE/WRIDWN TRIS PERIOD ERRNINGS
3651% THELMC-WFP 1 5,000,000.00 3,177.08 4,687,50 7.B64.58 4,887.50 5,259,271
casagf11 375 10/30/130 1,70E.29 566,71 2,273.00 566.71
1§51% FALMC-GILPD I  5,000,000.00 7,083.33 £,230.00 12,500.00 £33.32 &§,250.00 g,172.71
09/28/11 .500 03/A5/14D 5,810.12 1,929.72 7,738.83 1,%39.71
35316 FELB-UBC I 5,000.000.00 4,250.00 3,750.00 7,500.00 5008.00 3.750.0¢0 4,237,.36
09/28/11 L300 03/1%/13D 1,467.38 487.34 1,954.74 £87.25
36918 FNMA~GILFD 1 5,000,000.00 5,295.14 7,832.50 13.107.64 7.812.50 B.124.08
10/04/31 .625 1D/30/14D 817.83 311.58 1,22%.41 311.58
36520 FELMC-UF I 10,000,000.00 7,500.01 15,750.00 26,250.0L 18,750,00 1§,995._95%
1011411 L7580 117357140 TrT.27 49,95 967.22 249,85
36923 FELMC-CALL-GILFD I 5,000,000.00 5,069.44 6,250.00 12,319.44 §,250.00 £,310.74
10718711 560 10/18/13D 1,B45.76 560.7a 2,506.50 £50.74
35522 FMMA-CALL-GILFD I 5,000,000.00 13,125.00 18,750,400 51,875.00 18,750.00 i§,750.00
10/28/11 1.500 10/28/16
35925 FNMA-DISC-UBS S 27.78
10412711 L1060 077027120 7.305.55 *7.78 7.333.32 27.78
36926 PELB-UBS I 5.000,000.00 1,770.83 £,697.50 5.456.33 4,687.50 §,005.18
10/14/11  .375 117277130 3,738.29 1,317.68 5.055.87 1,317.68
35427 FHMA-DYISC-CITIC x 30.75
10/20/11 120 07/02/1%D 7,841.25 30.75 7,672,090 30.75%
36930 PELMC-CALL-WF 1 5,000,000.00 5,000.00 12,500.00 17,500.00 12,500.00 12,500.00
1125711 1.040 11/25/15
38924 FHLMC-WF I 5,000,000.00 3,177.08 4,867.50 7,864.58 4,687.50 &, 880,45
11/21/13 L3375 10/30/13D 5,315.51 2,192,935 7,508.4% 2,182.%5
26935 FHMA-OBS I 5.000,000.00 5.295.14 7,B12.50 13,107.62 7.812.50 9.183,08
13/231 511 .§25 10/30/14D 3,322.14 1,370.58 4,692.74 1,3%0.58
368936 FRLB-UBC I 140,000,000.00 2,841 87 5,250.00 11.051.47 B,250.00 5,774.35
11/30/11  .330 07/0)/13D L.21%.68 524,35 1,744.04 524.35
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INT DESCRIPTION
WO. PORCE RATE  MATURITY
35537 FRIMNC-CALL-TBC 2
11423711 .875 117147140
36938 FFCD-WF I
11/2%/11  .3715 09/06/13D
3693% FHELB-WP 1
1129711 300 057167130
26941 FNMA-UDC z
11728711 750 12/18/14
35942 FELR-TDC I
11/30/11 L350 05730713

36943 FELMC-CALL-GILFD I
12716711 1.000 08/LE/LSD

3694¢ FELMC-TALL-STLYD 1
12/15/11 1.5p00 12/19/16

3695) FELMC-CALL-TBS I
12/30711  1.000 03/30/15

36952 PEIMC-CALL-GILFD 1
12727721 LE50 06/27/14D

36953 FHMA-CALL-WF T
12/19/11 LTED 12719714

3605 FPRLUC-GILED 1
12/16/21 -525 12/29/14D

38958 FELMU-CALL-GILFD x
01/13/712  1.000 10/13/15

36857 FELMC-LALL-WF I
QL/0E/12  1.060 01/06/1&

36961 FELMC-CALL-TBC I
01/30/12 .650 01/30/15

CURRENT PERIOD
ERDING FPAR

5, 000,000,040

10.000,000.00

5. 000.000.00

S, 000,000.00

5,000, 000.00

5,000,000.00

5,000, 000.00

S,000,000.00

5,000,000, 00

10,000,000.00

5,000,000, 00

4,550,000.00

S, 000, 000,00

10,000, 000.00

PRIOR PERICD
STORED ACCRL.

5.711.81
265,31

11.579.17
2,080.28

1,875.00
§03.33

1.249.92
L,506.94
2, 083.33
534.51
2,500.00
138,89
361.11
153.861
2,500.00
173,82
1,651.4%
23.100.00

25,763,892

27,263.8%

PRIOR PERIOD
CALC, ADJUST.

EARNED

e m——————

TY OF SAN JOGSE

ASURY DIVISYTON
INCOME DETAZ
7/01/22 THROUGH 9/20/12

SORT REYS ARE FUND

ALL FOMDS

cI
TRE
L

FOSTED ALCRL.-
ADJUSTMENTS

ACCRUALS
a0,937.50
110,42

5,375.00
881.61

12,7%0.00
3,750.00
258.43

8,395,480

4,375.00

12,500.00

248.235

18,750.00

12,500.00

$,125.00

75.58

18,750.00

T.BL2.50

T87.36

12,375.00 24,750.00

13,.230.00 26,500.00

16,250,400 32,500.00

16,648.31
174.33

2,604.17
2,941.88

5,625.00
£62.36

1D, 622,92

5.2081.94

14,563.31

782.86

21,250.00

12,635.8%

B,488.12

229.1%

21,250.00

T.986.10

2,418.85

10,725.00

12,513.8%9

11.013.89%

PAGE:

7
RONV: 10/19/12 15:23:23

GART/ (LOSS) EARNED TOTAL/NET
SALE/WRTDWN THIS PERIOD EARNINGS
10,937.50 11,047.52
110.02
9,375.00 10.256.61
EE1.6
1,750.00 4,008.43
258.43
9,375.00 2,375.00
4.375.00 4,375.00
12,500.00 12,74€.35
248.35
18, 750,00 19,750.00
12,500.00 12, 500.00
4.125.00 8,200.58
75.58
18, 750.00 18,750.00
7,812.50 8,578 86
767.36
12,375.00 12,375.00
13,250.00 13,250.00
1§,250.00 16,250.00
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CITY OF S$AN JOSE
TREASURTY DIVIESION
EARNED IWCOME DETATIL
7/01/17 THEOUGE 9/30/12 TAGE: [
SORT KEYS ARE FOND RON: 10/19/12 15:33:33
ALL FONDS
v DESCRIPTION CURRENT PERIOD  SRIOR PERIOD PRIOR PERIOD SCEEDYLRD POSTED ACCEL. POSTED PERIOR END GAT/ {LOSS) EARNED TOTAL/NET
HO, PURCE RRTE MATUVRITY ENDING FAR STOKED ACCHL.  (ALC, ADJUST. ACCRUALS ADTUSTNENTS RECETYTS ACCRUED SALE /WRTDWN THIS PERIOD EARNDNGS
16862 FFCE-GILFD ¥ 5,000,000.00 7,665.67 15, 080,00 10,000.00 12,666.67 15,000.00 15,128.77
01/13/12  ,400 02/13/14D 234.23 126.77 361.02 126.77
36963 FFCB-URC I 10,000,000.00 38,250.00 21,250.00 42,500.00 17.0Q0.00 21.2%50.00 21,25¢.08
03/18/12  .B50 01/19/16
36965 FFCB-CITIG I 5,000,000.00 12.258.61 . £.875.00 13,750.00 5,423.6% 5,875.00 £.875.00
01/20/12  .550 01/20/15
36970 FELB~CALL-UEC I 5,000,000.00 5. 872.22 3,500.00 7.000.00 2,37%.22 3,500.00 3.500.00
01/20/12 280 07/30/13
36971 FHLMC-CALL-WE I 16,000,000.00 §7,085.5% 27,500.00 £5,p00.00 19,555.56 27.500,00 27,500.00
031/27/12 1.100 07/27/1%
3973 FFCB-UBC I 4.,450,000.00 1,240.00 2,325.00 2,565.00 2,325.00 2,325.00
01718712 L2060 05713713
316574 FELE-UBC T 5.000,000.00 a8g,11 1,562.50 2,.048.61 1.56%.50 1.706.25
0L/1H/12  .125 12/03/12D 257.81 143.75 401.56 143,75
36977 FFCH-GILFD I 10,000,000.00 15,361.31 §.750.08 17.500.00 6,611.1% 8,750.00 2,750.00
01/23/12 350 DL/23/14
36978 FELB-GILFD T 5,000,000.00 5,138.89 3,124.99 5,312.44 1,944,442 3.,124.99 2,124.99
02/03/12  .250 0B/05/13
36579 FELE~UBC L 5,000,000.00 5,138,889 3,124.99 6,219.42 1,944.44 3,124,989 3,124.99
02/03/12 .50 08/05/13
36981 FHLMC-CALL-TES I 5.000,000.00 17,616.57 10,500,00 21,000.00 7,116,567 10, 500. 00 10,500.00
01/30/12 -840 07/30/15
36583 FNMA-CALL-UBRS T 5,000.000.00 13,107,6¢ 7.,812.50 15,525.00 5.295.34 7,812.508 7.812.50
01/30/12 .625 01/20/15
36984 FHLB-S I 10,000,000.00 10,277.78 £,250.00 12,291.67 4,236.11 5.,250.00 §,250.00
02703712 250 B7/30/12
36985 FEELMC-GILED I  5,000,000.00 8,328.17 £,687.4% 11,145.83 1,770.83 &,587.49 5,005.77

01/23/12 S35 02/27/15D £53.52 312.28 871.80 318.28
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INT LEZSCRIPTION CURRENT PERIOD
WO, FORCE RATE MATURITY ENDING FAR

26986 FELWC-UBS I 10,400,000.00

01/23/12  .375 02/27/:4p

36985 FHELB-WP I 5,000,000.00
01/30/12  .E70 07/30/1%

3§50 FELB-UZC 1 5,000,000.00
01/23/12  .S20 01/23/1%

36592 FELB-UF I 5,000,000.00
02/06/12  .170 02/06/13

36594 FRLMC-CALL-WE I 5,000,000.00
02/21/12 450 02/21/14

369%9 CP-DISC-UBS FIN DEL-URS I
oaf2e/1z .440 DF/13/12D

37000 CP-DISC-URE FIN DEL-UBS I

04702732 .310 07/02/12D
37001 ¥CD-UBOC-UBC k¢
Da/i1/32 30 07/25/12
37002 WCD-TBOC-TBC I
64/16/12 200 07/02/12
37003 CP-DISC-TOYOTA-TOY I
bp&/in/12z (180 07/27/17D

37004 CP-DISC-GE CABYITAL CORP I

B4/18/1z L2170 07/30/12D
317005 CP-DISC-TOTDTA-TOY 1
0§/24/12  ,190 08/10/13D
37008 CP-DISC.GE CAPITAL CORP I
04/26/12  .150 08/17/12D
37007 NCD-UROC-URC I
04/30/12 .200 07/p2/12

CITY COF SAN JQSE

TREASDRY DIVISIOGHN
LDEZTARI
1

EARNED INCOME L
7/01/12 TERQOGE &/30/1% PAGE: a
SORT XEYS ARE FOWD RUNW: 10/18/12 15:33:33
ALL FURLDS
PRIOK PERIOD PRIOR PERIOL SCHEDULED FOSTED ACCRL. POSTHD PERYOD =MD GATN/ (LOSS) EARNED TETAL/WET
STORED ACCRL. CALC. ADJUST. ACCRUALS ADJOSTMENTS RECEIPTS ACCRUED SALE/WRTDWSM THIS PERIDD FARNINGS

16,458.23 5,375,012 22,291.87 3,541.587 9,375.01 10,011,587

1,107.05 615.5¢ 1.743.61 §36.56
14.051.359 §,375.00 16,750.00 5,676.39 §,375.00 %,375.00
11,411.11 6,500.00 13,094,000 4,%11.11 6,500.00 8,500.00
3.423.8) 2,125.00 3,250.00 1,298.61 2,135.4910 2,125.00
2.325.00 5,625.00 11,250.00 2,500.00 5,835.0D 5,625.00
2,223.15

A7,482.9% 2,233.15 19,726.02 T,223.15
113.89%9

10,250.00 133.89 10,263.89 113.88
10,2d0.00 3.200.00 14.000.00 3,200.0¢ 3,200,600
6,166,687 $3.33 6.250.00 83.32 §3.33
1,850.00

5.,550.00 1,950.00 1,500.00 1,950.00
524.72

1,747.22 - 663.72 £.4831.54 684.72
2,955.56

5,024.4% 2,355.586 7.5360.00 2,955.56
1.566.87

2,200.00 1,566.67 3,766.67 1,566.67
6,858,085 111.11 7.000.00 111.11 1,11
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NV
WO,

37008

37009

17010

3TN

avo12

37034

37015

37018

37017

3r018

37019

17020

37021

3T022

DESCRIFPTION
FURCE RATE MATORITY
CP~DISC-TOTUTA-TOT I
04/20/12 140 07/02/12D

CP-DISC-GE CAPITAL CORP 1

04/30/22 .240 07/02/12D
CF-DISC-GE-CAPITAL CORF I
05/07/12 L1305 07/02/12D
CP-DISC-TOTOTA-TOY b
05/08/12 130 07/02/120D
PNMA-DISC-WP I
05/27/12 100 08/24/12b
FHLB-WT I
p5/29/12  .50D DE/12/15D
CP-DISC-GE CAPITAL CORP I
05/29/12  .160 08/27/12D
FHLMC-DISC-WF I
05/01/12  .0BO OB/27/12D
FRMA-DISC-CITIG 1
05/07/12  .060 08/27/12D
FALMC-DISC-DBS I
@5/39/12  .110 08/31/12D
FELMC- DISC-WF 1
06/20/12  .050 DR/31/LID
FELMC-DLESC-CITIN 1
06/22/12  .090 09/07/12D
FHELB-DISCAUBS 1
05/25/12  .0%0 09/31/1%D
FIMA-DISC-CITIG bs
D&/25/12  .100 10/05/13D

CURRENT PERIOCD
ENDING PAR

5,000,000.00

15,600, 000,00

PRICR PERIOD

STORED ACCRL. CALL. ADJUST.

3,816.67

3,616,867

1.588.83

1,338.72

1,500.00

3,680.55

ABG.88

L,AE6.67

SEE.67

430.08

531.57

357.50

315.00

225,400

250.00

CITY DF SAN JOSE
TREASTURY DIVIZION
EARFTED INCOME DETATIL
7/01/12 TERODGR 9/30/12 ACE: 10
SORT EEYS ARE FIND BOH: 10/1%/12 15:33:33
ALL FUMDS
PRIOR PERIOD SCEEDULED POSTED ACCRL. POSTED PERTOD EMD GAIR/ (LOSY) EARHED TOTAL/WET
ACCRURLS ADJUSTHENTS RECEXPTS ACCROUED SALE/WRTDWN TEIS PERIOD EARNINGS

58,33

S8.33 3,675.00 $8.32
58.32

58.33 3,675.00 58.33
28.89

28.89 1.617.78 28.85
25.28

25.28 1.355.00 25,28
1,800.00

1,800.00 3,300.00 1,800.00
§,250.00 9,930.55 $,250.00 7.311.86

1,061.88 2.442.74 1,081.6§
2,533.32

2,523.32 4,000.00 2,523.33
1.846:66

1,646.88 3,512.33 1.646.66
1.140.25

1.140.15 1,620.27 1,146.19
2,702.64

2,702,585 3,232.3) 2,702,628
1,982.50

1,982,350 Z2,240.00 L,932.50
2,380.00

2,380.00 2,695.00 2,380.00
3,075.00

2.075.00 3,300.00 3,075.00
3,839.29

3,8332,29 4,083,258 3,833.29
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CITY DF SAN JOS5E
TREASURY DIVISION
ETAI
1

EARNED IRCOME D L
7/01/12 THRODGE 5/30/12 PAGE: 11
SORT XEY5 ARS FOUND RON: 10/1%/12 15:33:33
ALL FUNDS
HV DESCRIPTION CURRENT FERICD DPRIQGR PERTOD BRIGR PERIOD SCHEDULED POSTED ACCRL. POSTED PERIOD £ND GRIN/ {LOSS) EARNED TOTAL/NET
NO. PURCE SATE  MATURITY ENDING PAR STORED ACCRL.  CALC. ADJOSYT. ACCRUALS ADJUSTMENTS RECEIPTS ACCROED SARE/WRIDWY THIS PERIOD EARNINGS

37023 FELB-DYSC-CTLIG 1 1,000.01
GE/26/12 080 09/14712D £6.67 1,000.01 1,066.58 1,.000.01

37024 FHLMC-DISC-KF I 1%,000,000.00 4,216.67
06/27/32  .110 10/18/12pD 1B3.33 4,216.67 4,40D.00 £,216.567

37025 PELMC-DISC-UBS 1 7,000,000.00 2.146.57
06/28/12  .120 11/15/12D - 70.00 2,146.67 2.226.67 2,146 .67

37028 FELMC-DISC-CITIG I 19.000,000.00 5.826.71
95/28/12  .320 11/1§/1%D 128.67 5,826.71 $,952.38 5,826.71

37027 PELR-WF T 10,000,000,00 5,173.61 2,706.32 5.250.00 1,631.94 2,7008.33 4,208.33
01/12/12 125 02/14/13D 1,500.00 1,500.00 1.500.00

37028 FIMA-DISC-CITIG 1 10,800,000.00 2,915. 58
e1/18/12  .3140 02/14/13D 2,915.68 2,916,688 2,916.6%

37029 FELB-DISC-UBS I 5,000,000.00 1,245.81
07/24/12  .130 02/14/12D 1,245.82 1.245.83 1,245.83

37030 FHLEB-WF I 10,000,000.00 30z.78 2.291.67 3,294.45 Z,291.§7 3,760.31
07/25/12  .125 06/28/13D 1,468.64 1,468.6¢ 1.468.64

37031 CP-DISC-TOYOTA-TOY 1 12,000,000.00 4,586.67
07/25/12  .220 12/14/312p 4,986.67 4,986.67 4,986.67

37032 FRMA-DISC-CITIG I 7.100,000.00 1,490.99
07/30/12  .120 02/13/33D 1,490.99 1,490,899 1.490.859

317033 FIR-DISC-UBS I 14,000,000.00 2,893.33
07/31/12 120 02/14/13D 2,893.33 2.853.33 Z,893.33

37034 FWMA-DISC-WE I 9,000,000.00 1,770.00
BE/03/12  .120 02/14/13D 1,770.00 1,776,060 1,770.00

37035 PHLE-WE 1 5,000,000.00 364,58 781.25 1,145.82 781.25 1,270.75
D8/16/)2  .125 D7/25/13p 485.50 485.50 439,50

37036 CP-DISC-TOYOTA-TOY T 7.000.000.00 2, 566,67

08/22/12 -330 02/2£/15D 2, 866,87 2.566.87 2,566.67



(EID / ERNEID)

1T OF 5AY JOSE
TREASUPRY DIVISIOVW
EARNED INCOME DETAIL
F/0L/12 TEROUGR 39/30/12 PAGE: 12
SORYT FLIs ARE FUND ROUW: 10718/12 15:33:33
ALL TURIDS
o DESCRITIION CURRENL PERICD PRICR PERICD FRIOQR PERIOD SCHEDULED POSTED ACCRL, FPOSTED PERICD B GATN/ {LOES) EARNED TOTAL/HET
W, PURCE RATE  MATURITY TG PAR STORED ACCRL. CALC. ABRJUST. ACCRIOALS ADJUSTMENTS RECEIFPTS ACCRUED SALESWRTDNN TEIS PERICD EARRNTMGS
370237 CP-DISC-CGE CAPITAL CORP I 8,000,000.00 1.%55.55
ogf22/12 ,220 01/11/13D 1,85%5.535 1,985,553 L,%55.55
37038 FELB-WF I 1%,000,000.00 982.58 98Y.58 1,%7%.1€ 989,58 1,5)x3.32
D9F12/22 L125 DBF23/713D 523.74 523.74 523.74
37035 FEIMC-CALL-WFP I 10,000,000.00 T77.78 717.78E TIT.78 T77.7¢
oe/ETiiz L700 09727718
37041 FELB-WP I 20.000,000.00 35,72 2416.67 451.39 416.67 §40.1%
05/18/12 L125 ¢%/LEe/13D 223.52 223.52 223.%2
37042 57 FINANCING AUTECRITY I 10,680,000.00 4GR.TE 422.58 =12.83 409.75 405.75
egfaa/1z .354 10/01712
37043 CP-DISC-TOYCOTA-TOY I i16,000,.000.00 6131.331
05/20/12 -200 02/14/130 $11.11 611.11 611.11
37044 FEMA-DISC-TBC I 15,000,000.00 733.33
058/24/12 .150 07/01/13D 7132.33 733.332 733.33
37045 CP-PISC-TOYOTA-TOY I 13,000.000.00 111.8%
09/25/12 L2890 02/14/13D 411 .67 411.67 £11.67
370446 FHLB-DISC-CTITIC I 10,000,000,00 20€.33

08/26/12  .150 D7/01/13D 208,33 208.33 208,33



(TID / ERNEID)

v DESCRIPTION {URRENT PERICD
BC. PURCH RATE ¥ATORITY ENDING PAR

SUSTOTAL (Fond) 1 INVESTHMENT FOMDS

PAR VHLUE 841,820,000.00

SOLD
MATTRED/ OUTSTANDING

INTEREEST

PRIOR TERXOBD ACCRUED
PRIOR. PERIOD PURCHASED
PURCEASED TEIS PERICH
ACCRUED THEIS FERIOD

PREITH
DISCOTET
GADM/LOSS

PRIOR PERIOD

PRIOR PERICD

SYQRED ACCRL, CALC. ADJUST.

1,132,875.40

1,:r20,951.49¢0
1,458,323

T 465,27

.00

=-1,411.386
J08,983.31

.00

CITY OF S8 JOSE
TREASUTRY DIVISION
EARNED INCONME DETAILL
7701712 TEROUGHE 5/20/12
SORT FEYS RRE FID
ALL FUNDE
SCREDULED POSTED ACCRL. POSTED
ACCRDALS ADJUSTHENTS RECEIPTS

55,645.82 131,250,900
1,203,B45.04 1,117.284.12
1,259,494, .86 .00 1,248,544.12

LESS CITRRENT PERIOD ADJUSTMENTS
1838 PRIOR PERICD ADJUSTMENTS

871,838.320
]
5,173,681
371,532.21

-00
125,847.37

TERTQD EXMD Gham/ {Loss)

ACCRIED

1,150,826.142

25%,113.5¢
1,456.32
2,281.66
487,562 65

-1,770.01
T42,455.98

SALEWRTDWE

£1,250.00

.00
.00
61,250.00

PAGE: 13

RUM: 10/18/02 15:33:33

1,259,484 .86

1,259,4%4.86

-388.63
158,332.04

TOTALANET
EARNIHGS

1,478,719.27



(EID / ERNEID)

NT DESCRIFTION
HO. PURCH RRIE  MRITRITY

37013 FELMC-DISC-CITIC
05724712
STBTOTAL (Fung} 34 CEJ/CSC
PAR VALUE

S0LD
MATURED /OUTSTANDING

INIEREST

PRIOR FERIGD ACCRULD
PRIOR PERIOD PURCHASED
PURCHASED THIS PERIOD
ACCRDED TEIS PERICD

‘PREMITH
DISCOUHT
GAIN/LOSS

COURRENT PERICOD

.149 12/03/12D

INDEANG TAaR
)4 B55,004.00
JE Fwr

T B33,000.00

PRIOR PERIOD
ETORED ACCRL.

-00

Q0
.00
-oo
-on

.00
126.35

PRIOR PERIOD
CALC. ADJUST.

CITY OF S AN JO0SE
TREAEZSORY DIVISIOVY
ELRNVNETD I1®¥xCcoM¥E DETAIL
7702712 TEROUGE §/30/12
SDRT FEYS ARE FUND
ALL FUWDS
SCAEDULED BOSTED ACCRL. FPOSTED PERIGE £ND
ALCRUALS ADJOETMENTS RECEIPTS ACCRUED
305.90 432,25
.00 -oD
-0o .ad
-0 -ae -0D .00 .o
LESS CURRENT PERIOD ADJUSTMENTS
LESS PRIOR PERIOD ADJUSTMENTS

.00 .ad

- -00

.00 .00

L0 .00

00 L

.00 432.25

SALE SWRTDWR

400

.00
.00
.00

PAGE: 14
POW: ID/AS/LZ 15:33:33

ZARNED TOTAL/NET
TEIS PERIGD EZARNTNGS
305,50
105.90
.00 305.%0
.op
-QQ
.00
.00
05,30



{EID / ERNEID)

INY DESCRIPTION
W, PURCE RATE  MATURITY

CURRENT FERIOCD

ENDING PAR

GRAND TOTAL
PAR VALDE

SoLD
YA TURED,/ CUTSTANDING

INTEREST
CAPYTALIZED INTEREST

FRIQR FERIQD ACCRUEL
PRIOR FERIQED PURCHASED
PURCEASED THIS PERICD
ACCRUED THIS PERIQD

PREMITUH
DISCOUNT
GATM/LDES

$42.535,000.00

PRIOR PERIOD
STORED ACCRL.

1,132,875.40
.00

1,139,875.40

1,130,551.30
1,458.23
7.465,27

.00

-1,411.2%
T0%,1059.66

€CITY OF S5ANFN JOSE
TREASORY DIVISION
EARNEDR INCCOCME DETAIL
T/0L/12 TARGCUGE 38/i0/12
SORT REYS ARE FUND
ALL FUNDS
PRIQR FERIOD SCHEDTLED POSTED ACCRL. POSTED
CALC. ADJSOST. ACCRUALS ADJUSTMENTS RECEIPTS
55,645.32 131,250.00
1,203,84%,.04 1,117.2%4.12
.00 1,259,494.88 =90 1,248,54¢4.22
.00 .00 00 B0
.00 1,258,494.86 -0 1,248,544.22

LESS CURRENT PERICD ADJUSTHMENTS
LESS PRIOR PERIOD ADJUSTMENTS

271,832,230
.00
5,173.6)
371.532.21

.00
12%,817.37

FERICD 2D GRTN/ {LDSS)

ACCRUED

3.150,826.14
60

1,150,826.14

259,113.50
1,458.33
2,291.586

987.962.65

-1,770.0}
742,931.23

61,250.00

.90
- 00
5L.250.00

PAGE: 5

RUM: 1D/18/12 15:33:33

EARNED

SALE/WRTDWH TEIS PERIOD

1,255,494.688
.00
%,259,454.36
.00
.o

1,25%,454.88

-35B.63
159,638.94

TOTAL/NEY
ZARNINGS

1,480.025,.17
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SECTION C
TIME DEPOSIT BANK 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 September 30, 2012

There were no time deposits outstanding as of September 30, 2012.



SECTION D

MARKET VALUE OF PORTFOLIO

The Securities Inventory at Market Value is an inventory of each security investinent outstanding
as of a certain date, along with its current market value and acerued interest,
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Inventory by Market Value
As Of Date: 09/30/2012
Date Basis: Settement Run: 10/19/2012 03:31:43 PM
Reporting Currency: Local

CuUsIP Purchase Coupon Current Par fShare Market, Value Curr Accr Int Unrealized Gain
Maturity YTM TR Current Book Market Price Price Source Unrealized Loss

und: 3 ESTMENT FUND
36665 FHLE-GILFD 313371PM2 12/13/2010 500000 10,000,000.00 10,022,000.00 13,154.44 128,100.00
06/26/2013 524000 $,593,900.00 100.220000 SUNGARD 0.00
36737 FHLB-WF 313373PAG 02/16/2011 1900000 5,000,000.00 5,024,950.00 18,750.00 24,250.00
05/16/2013 1000000 5,000,000,00 100499000 SUNGARD 0.00
36788 FHLB-WF 313371UC8  03/30/2011 875000 5,000,000.00 5,039,500.00 11,423.61 90,200.00
122712013 1, 250000 4,949,600.00 100.798000 SUNGARD 0.00
36805 FHLS-WF 313373IBKT 047082011 1.170000 5,000,000.00 £,052,350.00 23,237.50 52,350.00
11/08/2013 1.170000 5,000,000.00 101047000 SUMGARD 0.00
36807 FHLEB-CITIG 313373F98 04/15/2011 1.000000 5,000,000.00 5,034,850.00 6,388.89 24,850.00
0871542013 1000000 5.000,000.00 100.697000 SUNGARD 000
36810 FHLB-GILFD 313373HA3 04282011 1.200000 5,000,000.00 5,052,750.00 25,500.00 52,750.00
10/28/2013 1.200000 5,000,000.00 101.055000 SUNGARD 0.00
36842 FHLB-WF 312373RG2?  05/16/2011 FE0000 4,500,000.00 4,520,520.00 12,656.25 15,585.00
077305013 30000 4,501,935.00 100.456000 SUNGARD 0.00
36843 FHLB-WF 313373537 05f16/2011 750000 5,000,000.00 5,024,950.00 14,062.50 24,950.00
0812872013 750000 5,000,000.00 100.499000 SUNGARD 0.00
36860 FHLEB-WF 3133745V D6f21/2011 500000 10,000,000.00 10,021,600.00 13,886.89 21,600.00
06/21/2013 500000 10,000,000.00 100218000 SUNGARD 0.00
36864 FHLB-WF 3133746K0 0673012011 1.030000 10,000,000.00 10,152,100.00 45,205.56 152,100.00
10/2312014 1.030000 10,000,000.00 101.521000 SUNGARD 0.00
36865 FHLB-WF 313374841 06f23/2011 L0000 10,000,000.00 10,061,400.00 11,861.10 71,800.00
014302014 740000 9,989,600.00 100.614000 SUNGARD 0.00
36867 FHLB-GILFD 313374H37  06/30/2011 850000 5,000,000.00 5.,048,300,00 17,826.39 45,900.00
043072014 850000 5,000,000.00 100922000 SUNGARD 0.00
36871 FHLE-WF 313374CR9 06/23/2011 400000 10,000,000.00 10,011,600.00 16,777.78 13,500.00
04/30/2013 410000 9,992,100.00 100.116000 SUNGARD .00
36879 FHLB-GILF 313374CH1  06/30/2011 1000000 5,100,000.00 5,174,052.00 23,233.33 74,052.00
101772014 1.000800 5,100,000.00 101452000 SUNGARD 0.00
36880 FHLB-GILFD 313374CHL  06/3072011 1.000000 4,900,000.00 4,871,148.00 22,322.22 71,148.00
10/17/2014 1.000000 4,900,000.00 101.452000 SUNGARD 0.00
36882 FHLE-GILFD 3133746A2  06/30/2011 1125000 4,560,000.00 4,581,450.00 12,937.51 88,380.00
12/29/2014 1170000 4,493,070.00 101.810000 SUNGARD 0.00
36916 FHLB-UBC 313375NC7  09/28/2011 200000 5,000,000.,00 5,002,950,00 500.00 5,800.00
03/15/2013 .339000 4,997,150,00 100.059000 SUNGARD 0.00
36936 FHLB-UBS 313376208 10faaronl 375000 5,000,000.00 5,008,750.00 645833 19,850.00

AvantGard APS2
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Inv.
Na.,

36936

36939

36942

36970

36974

36978

36979

36984

364989

36990

36952

37014

37027

37030

37035

37038

37041

B ok

of Ean Jose

Description

FHLE-UBC
FHLB-wWt
FHLB-UBC
FHLB-CALL-UBC
FHLB-UBC
FHLE-GILFD
FHLB-UBC
FHLE-CS
FHLE-WF
FHLE-DBC
FHLE-WF
FHLE-WF
FHLE-WF
FHLB-WF
FHLB-WF
FHLE-WF

FHLE-WF

CUsIP

313376GY5

313376036

313376676

313376582

313376168

313376Uv9

313376079

313376VES

313376vx0

313376V77

313376708

F13379ERE

313378804

313379W39

313380848

313380LNS

313380RVL

Inv Type: 22 FEPERAL HOME LOAN BANKS

Purchase
Maturity
11/¥7/2013
11/30/2011
07/01/2013
11/29/2011
05/16/2013
11/30/2011
05/30/2013
01/30/2012
07/30/2013
01/18/2012
12/03/2012
0240272012
08/05/2013
02/03/2012
08/05/2013
02/0372012
07/30/2013
01/30/2012
07/30/215
01/23/2012
D1/23/2015
02/06f2012
0206/ 2013
05/29/2012
06/1272015
07/13/2012
0271472013
0712572012
06/28/2013
08f16/2012
02/2572013
0971212012
0872312013
09/19/2012
09/18/2013

Inventory by Market \

As Of Date: 09/30/2012
Date Basis: Settiement

[aliie

Run: 10/19/2012 03:31:43 PM
Reporting Currancy: Local

Coupon Current Par fShare Market Value Curr Accr Int Unrealized Gain
YTM TR Current Book Market Price Price Source Unrealized Loss
480000 4,588,500.00 100.175000 SUNGARD 0.00
320000 10,000,000.00 10,009,700.00 11,091.67 13,000.00
.351000 $,995,700.00 100097000 SUNGARD 0.00
300000 5,0060,000.00 5,0032,100.00 5,625.00 4,600.00
321000 4,998,500.00 100.062000 SUNGARD 0.00
,350000 5,000,000.00 5,004,950.00 5,881,94 4,950.00
350000 5,000,000.00 100.099000 SUNGARD 0.00
280000 5.000,000.00 5,001,950.00 237222 1,950.00
280000 £./000,000.00 100.03%000 SUNGARD 0.00
.125000 5,000,000.00 4,999,500,00 2,048.61 o.0a
136000 4,999,500.00 05.990000 SUNGARD 0.00
250000 £,000,000.00 5,002,100.00 1,944.44 2,100.00
.250000 5,000,000.00 100.042000 SUNGARD 0.00
.250000 5,000,000.00 5,402,100,00 1,944.44 2,100.00
,250000 5/000,000.00 100.042000 -SUNGARD 0.008
250000 10,000,000.00 10,004,100.00 4,236.11 4,100.00
250000 10,000,000.00 100.04 1900 SUNGARD 0.00
670000 5,000,000.00 5,039,350.00 5,676.39 39,250.00
570000 5,000,000.00 100.787000 SUNGARD 0.00
1520000 5,000,000.00 5,022,450.00 4,911.11 22,450.00
520000 5,000,000.00 100449000 SUNGARD 0.00
.170000 5,000,000.00 4,899,800.00 1,298.61 0.00
170000 5,000,000,00 98,956000 SUNGARD ~200.00
500000 5,000,000.00 5,016,850.00 9,930.55 20,650.00
585000 4,938,658.33 100.337000 SUNGARD 0.00
.125000 10,000,000.00 9,998,000.00 1,651.94 2,050.00
194000 9,595,950.00 99.980000 SUNGARD 0.00
125000 10,000,000.00 9,994,400.00 3,194.45 1,700.00
.204000 0,993,602.78 99.944000 SUNGARD 0.00
125000 5,000,000.00 4,9965,950.00 1,145.83 600.00
203000 4,096,714.55 99,939000 SUNGARD 0.00
125000 15,000,000.00 14,98%,950.00 1,57%.16 0.00
192000 14,991,479.58 99.933000 SUNGARD -540.00
125000 10,000,000.00 9,952,100.00 45139 0.00
132000 9,993,254.72 99.921000 SUNGARD -1,120.00
.497655 234,000,0060.00 234,881,570.00 361,588.16 1,120,565.00

AvantGard APS2

Page 2 of 11



)

Inventory by Market Value
As OF Date: 09/30/2012
Date Basis: Settlement Run: 10/19/2012 03:31:43 PM

Clty of San Jose Reporting Currency: Local
Irnv. Description CUSIP Purchase Coupon Current Par /Share Market Value Curr Accr Int Unrealized Gain
No. Maturity YTM TR Current Book Market Price Price Source Unrealized Loss
547826 233,766,614.99 100.376739 -1,860.00
36720 FNMA-WF 31398A5WE 0172772011 750000 5,000,000.00 5,033,200.00 10,729.17 87,150.00
12/18/2013 1.130000 4,946,050.00 100.664000 SUNGARD 0.00
36730 FNMAWF 31398ASWE  02/04/2011 .750000 5,000,000.00 5,033,200.00 10,729.17 110,500.00
12/18/2013 1.200000 4,522,700.00 100.5E54000 SUNGARD Q.00
36740  FNMA-WE J1398A3M3 02/10/2011 1.125000 5,000,000.00 5,045,500.00 156.25 73,300.00
09/30/2013 1,340000 4,972,200.00 100.910000 SUNGARD 0.00
36760 FNMA-CITIG 31398A250 030772011 1.000000 5,000,000.00 5,037,600.00 111111 55,700.00
0972372013 1.145000 4,981,900.00 100.752000 SUNGARD 0.00
36763 FNMA~GILFD 3139BA2M3  03/08/2011 1.125000 5,000,000.00 5,045,500.00 156.25 47,400.00
09/20/2013 1.140000 4,998,100.00 10C.910000 SUNGARD 0.00
36777  FNMA-CALL-GILF 313988609  03/18/2011 800000 5,000,000.00 5,026,850.00 14,777.78 62,800.00
11718/2013 1.074000 4,964,050.00 100.537000 SUMNGARD 0.00
36800 FNMA-UBC 3136FPUCO.  04/D5/2011 500000 10,080,000.00 10,001,900.00 0,572.22 14,100.00
10/30/2012 S7E000 9,987,800.00 100.019000 SUNGARD 0.00
26801 FNMA-CITIG 31398250 04/05/2011 1.000000 5,000,000.00 5,037,600.00 L1111 43,700.00
09/23/2013 1.050000 4,593,500.00 100.752000 SUNGARD 0.00
35804 FNMA-WE 3135GDAKD  04/06/2011 750000 5,000,000.00 5,011,850.00 3,645.83 14,700.00
02/26/2013 780000 4,997,150.00 100.237000 SUNGARD 0.00
36829 FNMA-GILFD 31398A3GS  04/29/2011 1.500000 10,000,000.00 10,203,000.00 958333 206,500.00
09/08/2014 1.511000 9,995,500.00 102.030000 SUNGARD 0.00
36846 FNMA-WF 3139BA6Fa  05/06/2011 375000 10,000,0060.00 10,006,900.00 9,687.50 17,600.00
12/28/2012 .440000 9,989,300.00 100.665000 SUNGARD 0.00
36848 FNMA-UBC 313984809  05/12/2011 .800000 5,000,000.00 5,026,550.00 14,777.78 32,700.00
11/18/2012 255000 4,993,150.00 100.537000 SUNGARD 0.00
36872 FNMA-WF 3135G0OBR3  DEf23/200 500000 10,000,000.00 10,024,800.00 722222 22,100.00
osf0a2013 520000 9,595,700.00 100.248000 SUNGARD 0.00
36883 FNMA-CALL-GILFD 3136FRA37  07/19/2011 2125000 5,000,000.00 5,069,150.00 21,250.00 6%,150.00
07/19/2016 2125000 5.000,000.00 101.383000 SUNGARD 0.00
36884 FNMA-CAU-GILFD 3136FRA37  07/19/2011 2.125000 5,000,000.00 5069,150.00 21,250.00 69,150.00
07/19/2016 2.125000 s,000,000.00 101.383000 SUNGARD 0.00
36885 FNMA-GILFD 3135G0BR3  07/13/2011 S00000 5,000,000.00 5,012,400.00 3,611.12 16,550.00
05/02/2013 540000 4,995,850.00 100248000 SUNGARD 0.00
35892 FWMA-CALL-GILFD 3135G0CUS 09122011 625000 §,000,000.00 5016,100.00 1,649.31 16,100.00
09/12f2014 625000 §,000,000.00 100322000 SUNGARD 0.00
36918 FNMA-GILFD 3135G0DW0 100472011 .625000 5,000,000.00 5,032,400.00 13,107.64 36,200.00
10/30/2014 650000 4,596,200.00 100.548000 SUNGARD 0.00

AvantGard APS2
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36935 FNMA-UES

36541 FNMA-UBC

36953 FMMA-CALL-WF

35883 FMMA-CALL-USBS

cusIp
F136FTEX
3135600W0
313SG(;IFY4
3135G0GP2

3135GOHCO

Inv Type: 23 FEDERAL NAT MORTGAGE ASSOC

36686 FRCE-WF

36727 FFCB-WE

36736 FRCE-WF

36739 FECB-WF

36803 FFCB-UBC

36844 FR(B-OTIG

36861 FRCE-UBC

36B66 FFCB-WF

356868 FFCB-UBS

36906 FFCB-GILFD

3690% FRCB-GILFD

36010 FRCB-UBC

332V56

313310225

313310764

31330646

S1331KET3

F1IBLKQ2

31331KPDG

31331KP53

31331¢QF0

31331KUv4

31331KZ12

31331KA42

Purchase
Maturity
10/28/2011
10/28/2016
11/21/2011
10/30/2014
11/29/2011
12/19/2014
13/19/2011
12/19/2014
01/30/2012
01/30/2015

12/23/2010
11/02/2012
020372001
1142612013
02/09/2011
11/04/2013
02f10/2011
1242312013
D4/06/2011
09/23/2013
05127201}
D5/12/2014
05/20/2011
11/20/2013
06/2372011
062372014
06/29/2011
04/25/2013
09/23/2011
08/15/2013
09/23/2011
09/23/2013
09/26/2011
09/25/2014

Date Basis: Settlement

Inventory by Market Value

As OF Date: 09/30/2012

Run: 10/15/2012 03:31:43 PM
Reporting Currency: Local

Coupon Current Par /Share Market Value Curr Acer Int Unrealized Gain
YTM TR Current Book Market Price Price Source Unrealized Loss
1.300000 5,000,000.00 5,064,800.00 31,875.00 £4,800.00
1.500000 5,000,000.00 101.296000 SUNGARD 0.00
625000 5,000,000.00 5,032,400.00 13,107.64 48,400.00
735000 4,984,000.00 100.648000 SUNGARD 0.00
50000 5,000,000.00 5,046,200.00 10,624.98 46,200.00
50000 5,000,000.00 100.924000 SUNGARD .00
250000 10,000,000.00 10,00%,400.0D 21,250.00 9,400.00
750000 10,000,000.00 100.094008 SUNGARD 000
E25000 5,000,000.00 5,007,150.00 529514 7,150.00
625000 5,000,000.00 100.143000 SUMGARD 0.00
587707 140,000,000.00 140,893,900.00 247 68056 1,179,350.00
867147 134,744,550.00 100.638500 0.00
400000 10,000,000.00 10,002,100.00 16,555.56 59,360.00
710000 9,942, 800.00 100.021000 SUNGARD 0.00
920000 5,000,000,00 5,038,200.00 1597222 71,350.00
1.160000 4,966,850.00 100764000 SUNGARD 0.00
700000 10,000,000.00 10,051,200.00 28,583.33 230,600.00
1.370000 2,520,500,00 100.512000 SUNGARD 0.c0
1300000 10,000,000.00 ° 10,129A400.00 35,388.89 174,300.00
1460000 ©,955,100.00 101.294000 SUNGARD 0.00
980000 5.000,000.00 5,037,200.00 1,088.89 49,350.00
1.080000 4,987,850.00 100.744000 SUNGARD 0.00
1.150000 5,000,000.00 5,064,350.00 2220139 £4,350.00
1.150000 5,006,000.00 101.287000 SUNGARD 0.00
£25000 5,000,000.00 5,022,150.00 11,37153 22,150.00
525000 £.,000,000.00 100.443000 SUNGARD 0.00
875000 10,000,000.00 10,101,000.00 23,819.44 108,400.00
.900000 9,992,600.00 101.010000 SUNGARD 0.00
400000 10 ,000,000.00 10,011,000.00 16,888.89 11,000.00
400000 10,000,000.00 100, 110000 SUNGARD 0.00
250000 10,000,000.00 10,003,500.00 2,915.67 22,500,00
.350000 $,981,600.00 100.035000 SUNGARD 0.00
350000 5,000,000.00 5,006,450.00 383.85 2,450.00
380000 4,997,000.00 100. 129000 SUNGARD 0.00
530000 5,000,000.00 5,024,800.00 147.22 24,800.00
530000 5,000,000.00 100495000 SUNGARD .00

AvantGard APS2
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36911 FFCB-UBS

36938 FRCE-WF

36962 FFCB-GILFD

36963 FFCE-UBC

36965 FFCR-CITIG

36973 FFCB-UBC

36577 FRCB-GILFD

CusIp

2133102

3133103

31331K6)4

31331K6P0

FLI31REKL

31331K607

312331K713

Purchase
Maturity
059/232011
09/23/2013
11/29/2011
09/06/2013
01/13/2010
02/13f2014
01/19/2012
01/19/2016
01/20/2012
01/20/2015
0lfi8/2012
05/13/2013
012372012
01f2372014

Inv Type: 27 FEDERAL FARM CREDIT CANK BONDS

36728 FHLMC-WF

36735  PHEMC-WF

36761 FHLMC-USS

36764 FHLMC-WF

36781 FALMC-UBS

36788 FHLMC-WF

36790 FHLMC-UBS

36830 FHLMC-WF

36847 FHLMC-UBC

36896 FHUMC-WF

3137EACI

3137€ACL1

3137EACRB

J137EACSE

3LE7EACP2

3134G1WT7

3L37EALCP2

313TEACP2

3137EACP2

3134G2Y)5

024032011
10/28/2013
02/09/2011
10/28/2013
03/07/2011
02/2512014
03/0B/2011
03/28/2013
03/22/2011
11/30/2012
03/30/2011
11/26/2012
03/30/2011
11/30/2012
04202011
11/30/2052
05/06/2011
113042012
082612011
09/19/2014

bl i

T S ey BA= R YN T
inventory by Market Vajue

As Of Date: 0973072012
Date Basls: Setflernent

Run: 10/19/2012 03:31:43 PM
Reporting Currency: Local

Coupon Current Par /Share Market Value Curr Accr Int Unrealized Gain
YTM TR Current Book Market Price Prite Source Unrealized Loss
350000 5,000,000,00 5,006,450.00 283.59 9,450.00
380000 4,997,000.00 100.125000 SUNGARD 0.00
375000 10,000,000.00 10,015,100.00 2,604.17 21,300.00
410000 5,593,800.00 130, 15100¢ SUNGARD D.00
400000 5,000,000.00 5,009,700.00 12,666.67 14,750.00
410000 4,998,950.00 100.184000 SUNGARD 0.00
850000 10,000,000.00 10,119,700.00 17,G00.00 115,700.00
850000 10,000,000.00 101.187000 SUNGARD 0.00
550000 5,000,000.00 5.023,200.00 5,423.61 23,200.00
550000 5,000,000.00 100.464000 SUNGARD 0.00
200000 4,650,000.00 4,649,721.00 3,565.00 0.00
200000 4,650,000.00 99.994000 SUNGARD -279.00
350000 10,000,0060.00 102,012,500.00 £.011.11 12,800.00
350000 13,000,000.00 100125000 ~ SUNGARD 0.00
509833 139,650,000.00 140,328,021.00 223,582.37 1,044,750.00
FLE760 132,283,550.00 100.485515 «279.00
875000 5,000,000.00 5,035,250.00 18,593.75 70,900.00
1.140000 4,964,350.00 100.705000 SUNGARD 0.00
875000 5,000,000.00 5,035,250.00 18,593.74 %7,200.00
1340000 4,938,050.00 100.705000 SUNGARD 0,00
L.375000 10,000,000.00 10,157,000.00 13,750.00 160,600.00
1.387000 9,996,400.00 101.570000 SUNGARD 0.00
750000 10,000,000.00 10,025,100.00 525.00 40,400.,00
810000 9,987,700.00 100281000 SUNGARD 0.00
375000 5,000,000.00 5,002,250.00 6,302.09 20,200.00
590000 L981,950.00 100.045000 SUNGARD .00
515000 5,000,000.00 5.002,700.00 8,940.57 16,300.00
680000 4,986,400.00 100.054000 SUNGARD 0.00
375000 5,000,000.00 5,002,250.00 6,302.08 30,000.00
L0000 4,4972,250.00 100.045000 SUNGARD .00
375000 5,000,000.00 5,002,250.00 6,302.07 10,550.00
480000 4,991,700.00 100.045000 SUNGARD Q.00
375000 5,000,000.00 5,002,250.00 56,3009 5,450.00
416000 4,996,800.00 100.045000 SUNGARD 0.00
500000 10,000,000.00 10,025,900.00 1,666.66 6,300.00
B0025& 9,969,600.00 100.359000 SUNGARD Q.00

AvantGard APS2

Page S of 11



Inventory by Market WValue

As Of Date: 09/30/2012

Date Basis: Settfement Run: 10/19/2012 03:31:43 PM
City of San Jose Reporting Currency: Local

Inv, Description CUSEP Purchase Coupon Current Par fShare Market Value Curr Accr Int Unrealized Gain
No. Maturity YTM TR Current Book Market Price Price Source Unrealized Loss
36907 FHLMC-CITIG 3137EAQS 0942372011 375000 5,000,000.00 5,007,900.00 7.864.57 §,750.00
10/30/2013 .364000 5,001,150.00 100. 158000 SUNGARD 0.00

38014 FHLMC-WF 3137EADE  09/28/2011 375000 5,000,000.,00 5.007,900.00 7.864.58 12,600.00
, 10/30/2013 420000 4,995,300.00 100.158000 SUNGARD 0.00

36915 FHLMC-GIUD 213/G2Y)S 0972872011 .500000 5,000,000.60 5,017,950.00 823.33 40,750.00
09/19/2014 .655000 4,977,200.00 100.259000 SUMGARD 0.00

36520 PHLMC-WF 31378ACY3 10/112011 750000 13,000,000.00 10,092,3C0.00 26,250.01 95,400.00
11/25/2014 760000 9,996,200.00 100.923000 SUNGARD 0.00

36923 FHUMC-CALL-GILFD 3134G2wW73 10/18/2011 500008 5,000,000.00 5,000,550.00 11,219.44 5,800.00
10/18/2013 553000 4,594,750.00 100.011060 SUNGARD 0.00

36930 FHUMC-CALL-WF 3134G2724 1172572011 1.000000 5,000,000.00 . 5,035,850.00 17.5G0.0¢ 35,850.00
11/25/2015 1.000000 5.000,000.00 100717000 SUNGARD 0.00

36934 FHLMC-WF I1I7EAOS 11/21/2011 375000 5,000,000.00 5,007,800.00 7,864.58 24,800.00
10/30/2013 550000 4,983,100.00 100.158000 SUNGARD 0.00

36937 FHLMC-CALL-UBC 3124G24Y5 114232011 75000 5,000,000.00 5,002,200.00 16,649,321 - 4,200.00
11/14/2014 B84000 4,998,700.00 100.058000 SUNGARD 0.00

36943 FHWMC-CALL-GLLFD 313463012 12/16/2013 1.000000 5,000,000.00 5,032,200.00 14,583.33 35,650.00
06/16/2015 1.020000 4,994,550.00 100.644000 SUNGARD 0.60

36944 FHLMC-CALL-GILFD 3134G3Cr4 12/19/2011 1.500000 5,000,000.00 5,081,700.00 21,250.00 B1,700.00
12/15/2018 1.500000 5,000,000.00 101.634000 SUNGARD .00

36951 FHUMC-CALL-UES 3134G3FC9 12/30/2011 1.000000 5,000,000.00 5,034,950.00 12,635.8% 34,950.00
08/30/2015 1.000000 5.000,000.00 100,699000 SUNGARD 0.00

36952 FHUMC-CALL-GILFD 3134G3F9 L2/27f2011 550000 5,000,000.00 5,004,550.00 8,486.11 5,300.00
06/27f20n4 L56000 4,999,250.00 100.021000 SUNGARD 0.00

36955 FHLMC-GILFD 3137EADAY  12/16/2011 625000 5,000,000.00 5,030,700.00 7,986.11 39,950.00
12/29/2014 £8700D 4,930,750.00 100.614000 SUNGARD 0.00

26956 FHUMC-CALL-GILFD 312463618 011312012 1.000000 4,950,000.00 4,987 07550 16,725.00 37,075.50
10/13/2015 1.000000 4,950,000,00 100.745000 SUNGARD 0.00

36957 PHLMC-CALL-WF 3134G3GC8  01/06/2012 1.060000 5.,000,000.00 5,037,950.00 12,513.89 37,950.00
01/05/2616 1.060000 5,000,000.00 100, 759000 SUNGARD 0.00

36961 FHLMC-CALLASEC 3334G3I%8 01/30/2012 650000 10,000,000.00 10,049,400.00 11,013.8% 45,400.00
Q1/30/2015 650000 10,000,060.00 100.454000 SUNGARD 0.00

35971 FHLMC-CALL-WF IB4EKRG 017272012 1.100008 10,000,000.00 10,080,800.00 19,555.56 80,800.00
072712016 1100000 10,000,000.G0 100.808000 SUNGARD 0.00

36981 FHUMC-CAU-UBS 3134637 0142072012 840000 5,000,000.00 5,008,500.00 7,116.67 9,900.00
07/30/2015 .840000 5,000,000.00 100.138000 SUNGARD Q.00

36985 FHMC-GILFO NMGIAS 0172372012 275000 5,600,000.00 5,009,250.00 1,770.83 11,900.00

AveniGard APS2 Page 6 of 11



36986 FHLMC-UBS

26994 FHLMC-CALL-WF

37039 FHMC-LALL-WF

Inv Type: 30 FED HOME LOAN MORTGAGE CORP

37022 FNMA-DISC-CITIG

37028 FNMA-DISCLITIG

37032 FNMA-DISC-CITIG

37033 FNMA-DISC-UBS

37034 FNMA-DISC-WF

37044 FNMA-DISC-UBC

cusIP

3134G3LAG

3134G3MHD

3134G3k33

313588155

313589BwW2

313589BW2

313589BW2

313589Bw2

313589HP1

Inv Type: 43 FNMA RPISCOUNT NOTES

37029 FHLE-DISC-UBS

37046  FHLB-DISC-OOMIG

313385BWS

312385HP4

Inv Type: 43 FHLE DISCOUNT NOTES

37024 FHUMC-DISC-WF

37025 FHLMC-DISC-UBS

37026 FHUMC-DISC-CITIG

313396135

313396P64

313386P72

Purchase
Maturity
02/27/2014
01/23/2012
0242772014
03,/21/2012
0212112014
09/27/2012
09/27/2016

08/25/2012
10/05/2012
07/18/2012
02{14f2013
07/3072012
02/1472013
07/21/2012
02/14/2013
08/03/2012
02/14f2013
09/20/2012
07/01/2013

07f24f2012
021472013
08f26/2012
07/01/2013

062772012
10/18/2012
06/28/2012
11/15/2012
06/25/2012

wentory by Marke

Az Of Date: 09/30/2012
Date Basis: Settement

.':"‘.n_e

Run: 10/18/2012 03:31:43 PM
Reporting Currency: Local

Coupon Current Par fShare Market Value Curr Accr Int Unrealized Gain
YTM TR Current 800k Market Price Price Source Unrealized Loss
400000 4,597,350.00 100. 185000 SUMGARD 0.00
.375000 10,600,000.00 10,018,500.00 3,541.67 23,800.00
400000 9,994,700.00 100, 185000 SUNGARD 0.00
450000 5,000,000.00 5,005,400.00 2,500.00 5,400.00
450000 5,000,000.60 100.108000 SUNGARD 0.00
.700000 10,000,000.00 9,958,300.00 77778 0.00
700000 10,000,000.00 99.583000 SUNGARD -41,700.00
716685 198,950,000.0¢ 200,217,125.50 317,984.00 1,197,925.50
FBO07S 199,660,900.00 100433671 -41,700.00
.100000 15,000,000.00 15,000,000.00 0.00 4,249.95
L 102000 14,995,750.05 100.000000 SUNGARD 0.00
1400060 10,000,000.00 9,997,400.00 0.00 5,605 60
142000 9,951,794.40 99.974000 SUNGARD 0.00
120000 7,108,000.00 7,098,154.00 0.00 1,863.64
122000 7,095,290.35 99.974000 SUNGARD 0.00
120000 14,000,000.00 13,995,360.00 .00 5,600.00
L122000 13,990,760.00 29.974000 SUNGARD 0.00
120000 9,000, 500.00 8,997,660.00 .00 3,510.00
122000 8,994,150.00 99.974000 SUNGARD 0.00
150000 16,000,000.00 15,953,040.00 0.00 1,973.33
.152000 15,981,086.67 95.894000 SUNGARD 0.00
(125339 71,100,000.00 71,072,614.00 0.00 23,802.52
127338 71,048,811.48 99.951482 0.00
130000 5,000,000.00 4,998,700.00 .00 240139
132000 4,996,298.61 $9,974000 SUNGARD 0.00
150000 10,000,000.00 $,95%,400.00 .00 583.20
152000 9,988,416.70 89.894000 SUNGARD 0.00
.143331 13,000,000.00 15,988,100.00 0.00 338464
145331 14,584,71531 95.920667 0.00
.110000 15,000,600.00 14,599,850.00 0.00 5075.00
112000 14,394,775.00 99,990000 SUNGARD 0.00
120000 7.000,000.00 6,999,720.00 0.00 2,986.67
122000 6,956,733.33 99.996000 SUNGARD 0.00
.120000 19,600,000.00 18,959,240.00 0.00 8,106.73

AvantGard APS2
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CUsIP

Inv Type: 44 FHLMC DISCOUNT NOTES

37031 CP-DISC-TOYOTA-TOY

37036 CP-DISC-TOYOTA-TOY

37037 CP-DISC-GE CAPTTAL

37043 CP-DISC-TOYOTA-TOY

37045 CP-DISC-TOYOTA-TOY

89233GME2

89233GPEC

36959HNES

89233GPED

§9233GPED

Inv Type: 82 COMMERCIAL PAPER, DISCOUNT

36510 BLACKROCK UQUIDITY

36511 MORGAN STANLEY INST

36512 FEDERATED GOVT QBLY

092480700

61747C707

YPHO0D 104

Inv Type: 97 WFB MONEY MARKET FUND

32936 STATE INVESTMT POOL

37042 S FINANCING AUTHOR

Inv Type: 99 PASSBOOK & STATE POOL

Purchase
Maturity
11/16/2012

07/25/2012
12/14/2012
08/22/2012
D2/14/2013
08/22/2012
01/11/2013
09/20/2012
02/14/2013
09/25/2012
0211472013

07/01/2010
10/01/2012
07/01/2010
10/01/2012
07/01/2010
10/01/2012

D1/01/2002
10/01/2612
09/19/2012
10/01/2012

Subtotal

As Of Date: 05/30/2012
Date Basis: Settlement

Inveniory by Market Value

fun: 10/19/2012 03:31:43 PM
Reporting Cumrency: Local

Coupon Current Par /Share Market Value Curr Acer Int Unrealized Gain
YTM TR Current Book Market Price Price Source Unrealized Loss
122000 1B,591,133.27 T2.996000 SUNGARD 0.00
116341 41,000,000.00 40,998,810.00 0.00 16,168.40
18341 40,982,641.60 39.9970%5 .00
220000 12,000,000.00 13,992,353.33 0.00 2,766,606
223000 11,589,586.67 99.936272 SUNGARD 0.00
330000 7,000,000,00 6,987,571.11 0.00 0.00
335000 6,988,706.67 99.822444 SUNGARD -1,135.56
220000 8,000,000.00 7,991,840.00 0.00 0.00
223000 7,993,057.78 99.898000 SUNGARD -1,217.78
.200000 10,000,000.00 9,982,244.44 0.00 D.00
.203000 $,891,833.33 99.822444 SUNGARD -9,588.89
180000 13,000,000.00 12,976,917.78 .00 0.00
192000 12,590,257 22 99822444 SUNGARD -13,339.44
273588 50,000,000.00 49,930,926 .66 0.00 2,766.66
226867 49,953,441.67 99861853 «25,281.67
010950 100,000.00 100,000.00 0.90 0.00
010950 100,000.00 100.000000 BOOK 0.00
050492 100,000.00 100,000.00 4.15 0.00
050492 100,000.00 100.400000 BOOK 0.00
016547 100,000.00 100,000.00 136 0.00
016547 100,000.00 100.0000010 BOOK 0.00
025996 300,000.00 300,000.00 6.41 0.00
025996 300,000.00 100.000000 0.00
.354256 40,000,000.00 40,000,000.00 -2.53 0.00
354256 40,000,000.00 100.000000 BOOK 0.00
354260 10,680,000.00 10,650,000.00 ~12.83 0.00
354260 10,680,000.00 100006000 BCOK 0.00
354257 50,660,000,00 50,680,000.00 -15.35 0.00
354257 50,580,000.00 100.000000 0,00
545895 941,620,000.00 944,891,067.16 1,150,826.14 4,588,712.77
599910 940,375,225.05 100.240993 £69,120.67

AvantGard APS2
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City of San Jose

Inventory by Market Value
As OF Date: 09/30/2012
Date Basis: Settlement

Run; 10/19/2012 03:31:43 PM
Reporting Currency: Local

Inv. Description cusIP Purchase Coupoh Current Par /Share Market Value Curr Accr Int Unrealized Gain
No. Maturity YTM TR Current Book Market Price Price Source Unrealized Loss
Fund: 34 CSHCSC Jt Pwr
37013 FHLMC-DISC-CITIG 313396RBE  05/24/2012 .140000 855,000.00 854,940,15 0.00 581.88
120342012 142000 854,358.27 52.993000 SUNGARD 0.00
Inv Type: 44 FHLMC DISCOUNT NOTES 140000 BS5,000.00 854,540.15 0.00 58L83
142000 854,358.27 99.593000 0.00
Subtota]  -160000 855,000.00 £54,940.15 0.00 58183
142000 854,358.27 29.592000 o.00
Grand Total Count 131 545525 942,535,000.00 945,746,007.31 1,150,826.14 4,589,294.65
599495 941,229,583.32 100.340678 -69,120.67
AvantGard APS2
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City of San Jose

)

Inventory by Market Value
As Of Date; 05/30/2012
Drate Basis: Settlement

Run: 10/19/2012 03:31:43 PM
Reporting Currengy: Local

Assete (000's) Current Par Current Book Market MKT/Book Un Gain/Loss Yield

FEDERAL HOME LOAN BANKS 234,000.00 233,766.61 234,881.57 100.48 % 1,118.71 0.55 %
FEDERAL NAT MORTGAGE ASSOC 140,000.00 135,714.55 140,893.%0 100.84 % 1,179.35 0.97 %
FEDERAL FARM CREDIT BANK BONDSE 139,650.00 139,283.55 140,328.02 100.75 % 1,044.47 0.72 %
FED HOME LOAN MORTGAGE CORP 199,550.00 199,660.50 200,817.13 100.58 % 1,156.23 0.78 %
FNMA DISCOUNT NOTES 71,100.00 71,048.81 71,072.61 100.03 % 23.80 0.13 %
FHLE DISCOUNT NOTES 15,000.00 14,984.72 14,988.10 100.02 % 3.38 0.15 %
FHLMC DISCOUNT NOTES 41,855.00 41,837.00 41,853.75 100.04 % 16.75 0.12 %
COMMERCIAL PAPER, DISCOUNT 50,000.00 45,953.44 49,930.93 9995 % -22.52 0.23%
WFEB MONEY MARKET FUND 300.00 300.00 300.00 100.00 % 0.00 0.03 %
PASSBOOK & STATE POOL 50,680.00 50,680.00 50,680.00 100,00 % 0.00 0.35%
Totals{000's) 042,535.00 941,229.58 945,746.01 100.48 % 4,520.17 0.60 %

AvantGard APS2

Asset Allocation
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Inventory by Market Value
As Of Date: 09/30/2012

Date Basis: Settlement Run: 10/19/2012 03:31:43 PM
az = " Reporting Currency: Local
City of San Jose poring “
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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 includces
the total dollar amount of transactions per dealer.



SAN JOSE

CAPITAL OF SILICON VALLEY




=TATI AMCANTTIOAN DERADRT - STYEDN THMASRME
DETAIL TRANSACTION REPORT - FIXED INCOME

From Date: 7/1/2012 To Date: 9/30/2012

Date Basis: Settlernent Run: 10/19/2012 03:56:04 PM
Reporting Currency: Local

Inv. Description Pool% CUSIP Cash Entared Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss

No. Memo Fund  Maturity User ID Settled Type Yield Original Face Prem [ {Disc) Amort / {Accret) Settlement
Fund: 1 INVESTMENT FUNDS

36793 FHLB-UBC- 313372Uvs 08/29/2012  08/28/2012  AMRT S7¢ 0.09 50.00 0.00 0.00

1 0872872012 Uyenl 0812872012 57 0.00 0.00 -50.00 0.GD

35901 FHLB-WF 313375071 08/16/2012  08/15/2012  AMRT 125 0,00 7,500.00 0.00 0.00

1 08/1572012 Uyeal 08/15/2012 204 0.00 0.00 -7,500.060 0.00

AMRT 273 .00 7.550.00 0.co 0.00

326 0.00 0.00 -7,550.00 0.CO

36793 FHLB-UBL 313372uv4 08/29/2012  08/28/2012 MAT 570 ~5,000,000.00 -5,000,000.00 -14,012.50 0.00

1 0828/2012 UyenL 08/28/2012 LY | 0.00 0.00 0.00 5,014,012.50

36901 FHLB-WF 31337501 08/16/2012  08/15/2012 MAT 125 -10,000,000.00 -10,000,000.00 -5,250.00 0.00

1 08/15/2012 yent 08/15/2012 204 0.00 .00 0.00 10,006,250.00

MAT 273 -15,000,000.00 -15,000,000.00 -20,262.50 0.00

326 0.00 0.00 0.00 15,020,262.56

36807 FHLB-CTIG 313373F¢8 08/15/2012  08/16/2012  (08/15/2012  INTR 1.000 0.00 0.00 -25,000.00 0.00

1 08/15/2013 Uyenl 08/1572012 LOGO 0.09 Q.00 0.20 25,000.00

36865 FHLB-WF 313374841 07/30/2012 0773172012  07/30/2012 INTR 700 0.00 .00 ~35,002.20 000

1 0113072014 Uyent 073072012 740 0.00 060 0.00 35,000.00

36916 FHLB-UBC JAZITINCZ 0571972012 09/20/2012 09/19/2012 INTR 300 0.09 0.00 -7,500.00 0.00

1 03/19/2013 LiyenL 09/19/2012 339 0.00 0.00 0.00 7,500.00

36970 FRLB-CALL-UBC 313376582 0773072012 077312012  ©07/30/2012 INTR 280 0.00 0.00 -7,000.00 0.00

1 07/3072013 UverL 07/30/2012 280 0.00 0.00 0.00 7,000.00

36978 FHLE-GILFD 313376UY9 08/05/2012  05/07/2012  08/05/2012 INTR .250 Q.00 0.00 -6,319.44 0.00

1 08/05/2013 UyenL 08/05/2012 250 0.00 0.00 0,00 6319.44

36979 FHLB-UBC 313376UY9 08/05/2012  08f7/2012  08/05/2012 INTR 250 0.00 0.00 -6,315.44 0.00

1 08/05/2013 UyenL 08/05/2012 250 3.00 0.00 0.00 6,319.44

36984 FHLB-CS 313376VE8 07/30/2012  07/31/2012  C7/30/20i2 INTR 250 .00 0.00 -12,291.67 0.00

1 07/30/2012 UyenL 07/30/2012 250 D.0D 0.00 0.00 12,291.67

26939 FHLE-WF 3E3376VX0 D7/30/2012 0773172012  07/30/2012  INTR 670 0.0D 0.00 -£6,750.00 0.00

1 0773372015 Uyenl 07/30/2012 670 0.00 0.00 0.00 16,750.00

38650 FHLB-UBC 313376\77 07/23/2012 07/24/2012  Q7/23/2012 INTR 520 0.0 0.00 -13,000.00 0.00

1 0172312015 LhyenlL 07/23/2012 520 0.00 0.00 0.60 13,000.00

36992 FHLE-WF 313376TQ8 08/05/2012  0B/07/2012  0Bf06/2012 INTR 170 0.00 0.00 -4,250.00 0.00

1 02/06/2013 LhyanL OB/06/2012 170 0.00 0.00 0.00 4,250.00

37027 FHLB-WF 313378804 08/14/3012  0B/15/2012  08/14/2012 INTR JA25 0.00 -5,173.61 -1,676.38 0.03
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=1 DETAIL TRANSACTION REPORT - FIXED INCOME
- From Date: 7/1/2012 To Date: 9/30/2012
- Date Basis: Settlement Run: 10/1%/2012 03:56:04 PM

City of San Jose Reporong Currency: Locet
Inv. Description Pool# cusip Cash Entered Traded TXN Coupon Par ¥alue Boak Value {Interast) {G=in) / Loss
No. Memo Fund  Maturity User ID Selttled Type Yield Original Face Prem [/ (Disc) Amort / {Accret) Settlement
1 0%/14/2013 UyenL 08/14/2012 194 0.00 0.00 0.00 §,250.00
INTR 399 0.00 -5,173.61 -134,506,94 0.00
418 0.00 0.00 0.00 135,680.55
37027 FHIB-WF 313378004 07/12/2012  07/12/2012  PURC 125 10,000,000.00 10,001,123.64 0.00 0.00
1 02/34/2012 Uyent 071272012 194 0.00 112361 0.00 -10,001,123.61
37030 FHLB-WF 313370W32 07/24/2012 072412012 PURC 128 10,000,000.00 9,993,602.78 0.00 0.00
1 06/28/2013 Lhyant 07/25/2012 204 0.00 -65,397.22 0.00 -9,993,602.78
27035 FHLB-WF 313350848 08/15f2012  08/15/2012 PURC A25 5,000,000.00 4,995,714.58 0.00 0.00
1 07/25/2013 UyenL 08f16/2012 203 0.00 -3,285.42 0.00 -4,996,714.58
37038 FHLB-WF 313330LM5 09/11/2012  0%/11/2012 PURC 125 15,000,000.00 14,99),479.58 0.00 0.Go
1 D5/23/2013 LhyenL 09/12/2012 192 .00 -8,520.42 0.00 -14,991,479.55
37041 FHLB-WF 313380RV1 09/18/2012  08/18/2012  PURC 125 10,000,000.00 9,993,254.72 0.00 0.00
1 051872013 Uyenl 09/19/2012 193 0.00 -5,745.28 0.00 “4,993,254.72
PURC 125 50,000,000.00 49,976,17527 0.00 0.00
198 0.00 -23,824.73 0.00 -49,976,175,17
Inv Type: 22 FEDERAL ROME LOAN BANKS 283 35,000,000.00 34,978,551.66 +154,769.44 .00
326 0.00 -23,524,73 -7.550.00 -34,816,232.22
36740 FNMA-WF 31398p2M3 0943072012 10/16/2012  09/30/2012 INTR 1.125 0.00 0.00 -28,125.00 0.00
1 09/30/2013 UyenL, 09/30/2012 1.340 0.00 0.00 0.00 22,125.00
36760 FNMA-CITIG 313984250 09/23/2012  09/25/2012  08/23/2012  INTR 1.000 0.00 0.00 -25.000.00 0.00
1 0942372013 UyenL 092372012 1.145 0.00 0.00 0.00 25,009.00
36763 FNMA-GILFD 313984213 09/30/2012  10/16/2012  09/30/2012 INTR 1133 0.00 0.00 -28,125.00 0.00
1 09/30/2013 UyenL 05/30/2012 1.140 0.00 o.oo 0.00 28,125.00
36792 FNMA-CALL-GILF 3136FPGAQ 0972002012 09/21/2012  0%/20/2012 INTR 1.000 0.00 0.00 -50,000.00 0.00
1 05/20/2013 UyenL 08/20/3012 1327 D.00 0.00 0.00 50,000.00
36801 FNMA-CTTIG 31398A250  09/23/2012  09/25/2012 D%/13/2012  INTR 1,000 .00 0.00 -25,000.00 0.00
1 05/23/2043 UyenlL 09/23/2012 1.050 0.00 0.00 0.00 25,000.00
36804 FMNMA-WF 3135G0aK9 087262012 087282012  08/26/2012 INTR 50 0.00 0.00 -18,750.00 0.00
1 0262012 Uyenl 08/26/2612 780 0.00 0.00 0.00 18,750.00
36829 FNMA-GILFD 3139843065 09/08/2012  09/11/2012  09/08/2012 INTR 1500 0.00 0.00 -75,000.00 0.00
L 09/08/2014 Uyenl 09/08/2012 1511 0.00 0.00 0.00 75,000.00
36872 FNMAE 3135GOBR3 08/09/2012  08/30f2012 08/09/2012 INTR 500 0.00 0.00 -25,000.00 G6.00
1 08/09/2013 UyenL 08/09/2012 520 0.00 0.00 0.00 25,000.00
36883 FNMA-CALL-GILFD 3136FRA37  07/15/2012  07/23/2012 (07/19/202 INTR 2,125 0.00 0.00 -53,125.00 0.60
1 D7/19/2016 Uyent 0741972012 2125 0.00 0.00 0.00 53,125.00
36884 PNMA-CALL-GILFD 3136FRA37 D7/19/3012 072372012 0741972012 INTR 2,125 .00 0.00 -53,125.00 0.0o
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4 From Date: 7/1/2012 To Date: 9/30/2012
— Date Basis: Seftlement Run: 10/19/2012 03:56:04 PM

CI‘L'Y &F San Jose Reporing Cumengy: Local
Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund  Maturity User ID Settled Type Yield Original Face Prem [ (Disc) Amort f (Accret) Settlement
1 07/19/2016 UyenL 07/19/2012 2.125 0.00 0.00 0.00 53,125.00
36885 FNMA-GILFD 3135G0BR3  0B/09/2012  0B/10/2012  08/09/2012 INTR \500 0.00 0.00 -12,500.00 0.00
1 08/08/2013 UyenL 080972012 540 0.00 0.00 0.00 12,500.00
38892 FNMA-CALL-GILFD JI35GOCUS  09/1272012 09/13/2012 091272012 INTR £25 0.00 0.00 -15,625.00 0.00
1 0%/12/2004 UyenL 0911272012 25 0.00 0.00 0.00 15,625.00
36893 FNMA-CALL-WF 3M35G0DA8  09/12/2012 091312012  0U/12/2012 INTR 750 0.00 D.00 -18,750.00 0,00
1 05/12f2014 LiyenL 09/12/2012 i) Q.00 0.00 0.00 18,750.00
36894 FNMA-CALL-WF 3135G0CTS 09/12/2012 QS/13/2012  09/12/2012 INTR i) Q.00 0.00 ~20,000.00 0.00
1 03/12/2015 UyenL 05/12f2012 836 (.00 0.00 0.00 20,000.00
36898 FNMA-CALL-UIBS 3135G0DED 097192012 09/20/2012 0%/19/2012 INTR 500 0.00 0.00 -25,000.00 0.00
- 1 0%/19/2013 UyanL 0941972012 500 0.00 0.00 0.00 25,000.00
36904  FNMA-CALL-WF 3135G00F7 05/19/2012  09/20/2012  09/19/2012 INTR 00 0.00 0.00 -17,500.00 0.00
1 0%/19/2014 Liyenl 09/19/2012 FOD 0.00 0.00 .00 17,500.00
36583 FNMA-CALL-UBS 313SGOHCD  07/30/2012  07/31/2012  07/30/2012 INTR 625 0.00 0,00 -15,625.00 0.00
1 033042015 Uyenl, 0730/2012 525 0.00 0.00 0.00 15,5625.00
INTR 973 D.oo 0.00 -506,250.00 0.00
1.02% 0.00 Q.00 0.00 506,250.00
36792 FNMA-CALL-GILF I126FPGAY 09/21/2012  09/20/2012 CALL 1.000 -14,000,000.00 -9,945,000.00 0.00 -55,000.00
1 0972002013 Uyenl 08202012 1227 0.00 55,000.00 0.00 10,000,000.00
36893 FNMA-CALL-WF 3135G0DAB 0971372012 05/12/2012  CalL 750 -5,000,000.00 -5,000,000.00 0.00 Q.00
1 0911272019 Uyenl 087122012 250 0.00 0.00 0.00 5,000,000.00
36834 FNMA-CALL-WF 3135G0CT8 09/13/2012  05/12/2012  CalL .800 -5,000,000.00 -4,993,750.00 0.00 -5,250.00
1 D¥12/2015 Uyenl 08/12/2012 836 0.00 6£,250.00 0.00 5,000,000.00
36898 FNMA-CALL-UBS 3135GDDED 097202012 09/19/2012  CALL 500 -10,600,000.00 -10,000,000.00 0.00 0.00
1 05/1972013 UyenL 05/19/2012 .500 0.00 0.00 0.00 10,000,000.00
36904 FNMA-CALL-WF 3135G0DF7 D39/20/2012  09/19/2012 calLL Z00 -5,000,030.00 =5,000,000.00 0.00 0,00
1 0971972014 Uyenl 05/18/2012 700 0.00 0.00 0.00 5,000,000.00
CALL .750 -35,000,000.00 -34,938,750.00 0.00 -61,250.00
820 0.00 £1,250.00 0.00 35,000,000.00
Inv Type: 23 FEDERAL NAT MORTGAGE ASSDC 15 -35,000,000.00 ~34,938,750.00 -506,250.00 -61,250.00
970 0.00 §1,250,00 0.00 35,508,250.00
36803 FFCE-UBC 31331KET3 05/23/2012  09/25/2012  09/23/2012 INTR 980 0.00 0.00 -24,500.00 000
1 08/23/2013 Uyenl 00,23/2012 1.080 D.00 0.00 0.00 24,500.00
368906 FFCB-GILFD 31331IKUYE 081972012 087212012  0B/19/2012  INTR 250 0.00 0.00 -12,500.00 0.00
1 08/19/2013 UyenL 0B/19/2012 350 0.00 0.00 0.00 12,500.00
36905 FFCR-GILFD 31331KD2 D09/23/72012 D9f25/2012  09/2372012 INTH 350 0.00 0.00 -8,750.00 0.00
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City of San Jose

Inv. Description Pool# CusIP Cash
Ne.  Memo Fund  Maturity
1 05/23f2012
36010 FFCB-UBC 31331KA42  09/29/2012
1 08/25/2014
36911 FFCB-UBS 31331K292 09/23/2012
1 09/23£2013
36938 FRCB-WF JIIFIKNAS 09/06/2012
1 05/06/2013
36962 FFCB-GILFD 31331K6)4 D8/13/2012
i 02/13/2014
36963 FFCB-UBC 21331K6P0 07/19/2012
1 01972015
36965 FFCB-CITIG 31331K6K1L 87/20/2012
1 DL202015
36977 FFCB-GILFD 31331K73 07/23/2012
1 DL/232014

INTR

Inv Type: 27 FEDERAL FARM CREDIT BANK BONDS

36761 FHLMC-UBS 3I37EACRE  08/25/2012
1 02/25/2014
36764 FHLMC-WF 3137EACS6  09/28/2012
1 03/28/2013
36896 FHUMC-wWF 3124G2Y1S 091872012
1 09182014
36915 FHLMC-GILFD 313462Y15  09/19/2012
1 09f19/2014
36956 FHLMC-CALL-GILFD 2134G36L8  07/13/2012
1 1041372045
36957 FHUMC-CALL-WF 3134G3GC8  07/06/2012
1 0L/06/2016
36961 FRLMC-CaLL-UBC 3134635 07/30/2012
1 043072015
36971 FHLMC-CALL-WF 3134G3KG 07/27/2012
1 07/27/2016
36981 FPHLMCCALL-UBS 3134G3N7  07/30/2012

ETAIL TRANSACTION REPORT - FIXEI

e Tl el

LELA FUANSHEL VO KEFUIR FILAELD LiNLLNHE
From Date: 7/1/2012 To Date: 9/30/2012
Date Basis: Settlement Run: 10/13/2012 03:56:04 PM
Reporting Cumency: Local
Entered Traded TXN Coupon Par Value Book Value (Interest) {Gain} / Loss
User ID Settled Type Yield Original Face Prem / (Disc} Amort [ (Accret) Settlement
LiyenL 09/23/2012 380 0.00 0.00 0.00 8,750.00
10/16/2012  09/29/2012 INTR 530 .00 0.00 -13,250.00 0.00
Liyenl 09/29/2012 530 0.00 0.00 0.00 13,250.00
09/25/2012  09/23/2012  INTR .350 0.00 0.00 -8,750.00 0.00
Lyenl 08/23/2012 380 0.00 0,00 .00 8,750.00
09/07/2012  09/06/2012 VTR 375 0.00 0,00 -18,750.00 0.00
Uyenl 09/06/2012 410 0.00 £.00 0.00 18,750.00
08/14f2012  08f13/20i2 INTR A00 .00 0.00 -10,000.00 0.00
LyenL 08/13/2012 410 .00 0,00 0.00 10,000.00
OFf23/2012  07/19/2012 INTR 850 0.00 0,00 =42,500.00 0.00
Uyenl 07/15/2012 850 0.00 0.00 0.00 42,500.00
Q7f23f2012  07/20/2012 INTR 550 0.00 0.00 -13,750.00 0.00
Uyenb 07202002 S50 0.00 0,00 0.00 13,750.00
07242012 0752012 INTR 350 0.00 0.00 -17,500.00 0.60
Uyenl 07/23/2012 350 0.00 0.00 Q.00 17,500.00
486 0.00 0.00 «170,250.00 0.00
518 0.00 0.00 0.00 170,250.00
486 0,00 Q.Q0 ~170,250.00 0.00
S18 0.00 000 Q.00 170,250.00
08/28/2012  (8/25/2012 INTR 1.375 0.00 0.00 -68,750.00 0.00
LyenL 08/25/2012 1.387 0.00 .00 0.00 £8,750.00
10/16/2012  (09/28/2012 INTR 750 0.00 0.00 -37,500.00 0.00
UyenL 092872012 .810 0.00 {.00 0.00 37,500.00
092042012 09/1%/2012 INTR 500 0.00 .00 -25,000.00 .00
UyenL 09/18/2012. .600 0.00 0.00 0.00 25,000.00
09/20/2012 09/19/2012 INTR 500 0.00 0.00 ~12,500.00 0.00
byenl 09/18/2012 £55 0.00 0.00 0.00 12,500.60
07/16/2012 07/13/2012 INTR 1.000 0.00 0.00 -24,750.00 0.00
Uyenl. 071372012 1.000 0.00 0.00 0.00 24,750.00
07/0%/2012  07/05/2012 INTR 1.060 0.00 0.00 -26,500,00 0.00
Uy=nL 070672012 1.060 0.00 0.00 0.00 26,500.00
07/31/2012  07/30/2012 INTR 650 0.00 0.00 ~32,500,00 0.00
UyenlL 07/30f2012 650 0.00 0.00 0.00 32,500.00
07/30/20t12 0712772012 INTR 1.100 0.00 0.00 -55,000.00 0.00
UyenlL 07/27£2012 1.100 0.00 0.00 0.00 55,000.00
07/31/2002 07/30/2012 INTR B40 0.60 0.00 -21,000.00 0.00
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DETAIL TRANSACTION REPORT - FIXED INCOME
From Date: 7/1/2012 To Date: 5/30/2012
Date Basis: Settlement Run: 10/39/2012 03:56:04 PM
T Repeorting Curency: Local

City of San Jose

Inv. Description Pool® CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss

No. Memo Fund  Maturity User ID Settled Type Yield Original Face Prem / {Disc) Amort [ (Accret) Settlement

1 07/30/2015 Uyenl 07/30/2012 840 0.00 0.00 0.00 21,080.00

26985 FHLMC-GILFD 3134G3LA6 08/27/2012  0B/2B8/2012  0B/27/2012 INTR 375 0.00 D.oo -11,145.83 0.Go

1 0272772014 Uyenl 08/2772012 400 .00 0.G0 0.00 11,145.83

36986 FHUMC-UBS 3134G3LA6 082772012 08/28/2012  08/27/201z INTR 375 0.00 0.00 -22,291.67 0.00

1 02027/2014 Uyenl 082772012 A00 0.00 0.00 ¢.00 22,291.67

36694 FHUMC-CALL-WF 3134G3MR0 0B21/2012 082272012 08/21/2012 INTR 450 0.00 0.00 -13,250.00 0.00

1 02/21/2014 Uyenl 082172012 .450 0.00 0.00 0.00 11,250.00

INTR 762 0.co 0.00 -348,187.50 0.00

794 0.00 0.00 0.6 348,187.50

37039 P MOCCAUAWFE 3134G3K33 09/1472012  0%/14/2012 PURC ;L] 10,000,000.00 10,000,000.00 0.00 0.00

1 09/2772016 Uyenl 09/27/2012 i) 0.00 0.00 0.00 -10,000,000.00

PURC 700 10,0060,000.00 10,000,000.00 0.00 0.00

70D 0.00 0.00 0.00 -10,0490,600,00

Inv Type: 30 FED HOME LOAN MORTGAGE CORP 756 10,680,000.00 10,000,000.00 -348,187.50 0.00

785 0.00 .00 0.00 -9,651,812.50

36905 FNMA-DISCTIG 313588vw3 07/03/2012  G7/02/2012 AMRT 150 0.00 11,771.10 0.00 0.00

1 07/02/2012 UyenL 07/02/2012 153 p.GD 0.00 -11,771.10 0.00

36912 FNMA-DISC-UBS 31353889 07/03/2012  07/02/2012 AMRT 130 0.00 5,118.94 0.00 0.00

1 07/02/2012 Uyent 07/02/2012 132 0.00 0.00 -5,119.54 0.00

36925 FNMA-DISCAUBS 313588Yw3 0770372012 07/02/2012 AMRT 100 0.00 7,333.33 0.0D 0.c0

1t Q7/02f2012 UyenlL 07/02f2012 -102 0.00 0.0¢ -7,333.33 0.00

36927 FNMA-DISC-{TTIG 313588YWG 07/0372012 (770272012 AMRT 120 0.00 7.872.00 0.00 Q.00

1 07/0272012 Uyenl 07/02/2012 122 0.00 0.00 -7.872.00 0.00

37012 PNMA-DISC-WFE 313588036 0Bf27/2012  0B/24/2012  AMRT Ruh] 0.00 3,300.00 0.co 0.c0

1 08/29/2012 UyenL 08/24/2012 ,102 0.00 0.00 -3,300.00 0.00

37017 FNMA-DISC-CITIG 313586089 08/28/2012  08/27/2012  AMRT 060 0.00 1,620.27 0.00 G.00

1 0872772012 UyenL 0872712012 061 0.00 0.00 -1,620.27 0.00

AMRT 106 0.00 37,016.64 0.00 0.00

108 0.00 0.00 -37,016.64 0.00

35905 FNMA-DISC-CITIG 313568YW9 07/03/2012 0770272012 MAT 150 -9,512,000.00 -§,512,€00.00 0.00 0.00

1 07/0272012 Uyenl @7/02/2012 153 0.00 0.00 0.00 9,512,000.00

36912 FNMA-DISCUBRS 313588YWY 07)0372012 Q770272012 MAT L1320 -5,010,000.00 ~5,010,000.00 0.00 0.00

1 07/0272012 WyenL 07/02/2012 S132 0.00 0.60 0.00 5,010,000.00

36925 FNMA-DISC-UBS 313588YWO 07/03/201  07/02/2012 MAT .100 -16,000,000.00 -10,004,000.00 0.00 0.00

1 07/02/2012 UyenL 07/02/2012 102 0.00 0.60 0.00 10,00:0,000.00
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City of San Jose

From Date: 7/1/2012 To Date: 5/30/2012
Date Easis: Settiement

Run: 107192012 03:55:04 P
Reporting Currency: Local

Inv. Description Cash Entered Traded TAN Coupon Par Value Book Value (Interest) (Gain) { Loss
No. Memo Fund  Maturity User ID Setted Type Yiekd Original Face Prem f (Disc) Amort / (Accret) Settlement
36927 FNMA-DISC-CITIG 07/03/2012  07/02/2012 MAT 120 -9,225,000.00 -9,225,000.00 0.00 0.00
07/02/2012 UyenL 07/02f2012 122 0.00 0.00 0.00 9,225,000.00
27012 FNMA-DISC-WF 08/27/2012  0B/24/2012  MAT .100 -12,000,000.00 -12,G00,000.00 0.00 0.00
08/24/2042 Uyent. 08/24/2012 102 0.00 0.00 0.00 12,000,000.00
37017 FNMA-DISC-CITIG G8/2R/2012 Q8/27/2012 MaT 660 -12,002,069.00 -12,002,000.00 0.00 0.00
08/27/2012 Uyenl £8/27/2012 o051 0.30 0.00 0.00 12,002,000.00
MAT 106 -57,745,000.00 -57,745,000.00 000 0.00
.108 0.00 0.00 6.00 57,749,600.00
37028 FNMA-DISC<CITIG 07/18/2012  07/13/2012 PURC .140 10,000,000.00 9,001,754.40 0.00 06.00
02714/2013 UyenL 07/18f2012 .142 0.0 -8,205.60 0.00 -9,991,794.40
37032 FNMADISC-OTIG 07/30r2012  07/30/2012 PURC 120 7,100,000.00 7.095,290.36 0.00 0.00
Qz2/14/2013 UyenL 0773072012 122 0.060 -4,709.64 0.00 -7,095,290.36
37033 FNMA-DISC-USS 07/31/202 0773172012 PURC 120 14,0{0,000.00 13,990,760.00 0.00 0.00
02/14/2013 UyenL D7/31/2012 122 D.00 -9,240.00 Q.80 -13,990,760.C0
37034 FNMA-DISC-WF 08/03/2012 08/03/2012 PURC 120 9,000,000.00 8,954,150.00 0.00 0.00
0271472013 Uyenl 08/03/2012 A2 0.00 -5,850.00 0.00 -8,954,150.00
37044 FNMA-DISC-UBC 09/20/2012  09/20/2012  PURC 150 16,000,000.00 15,981,066.67 0.00 0.00
07/012013 UyenL 09/20/2012 152 0.00 -18,933.33 0.00 -15,581,066.67
PURC 132 56,100,000.00 56,053,061.43 0.00 .00
134 0.00 -46,938.57 0.00 -56,053,061.43
Inv Type: 41 FNMA DISCOUNT NOTES 114 -1,645,000.00 -1,658,021.63 .00 0.00
116 0.c0 -46,938.57 -37,016.64 1,695,938.57
37021 FHLB-DISCAES 09/24/2012  09/21/2012  AMRT k0 ©.00 3,300.00 0.00 0.00
0972172012 Lyend, 09/2172012 092 c.co 0.00 -3,300.00 0.60
37023 FHLB-DISCLITIG 09/17/2012 0971472012  AMRT 080 0.00 1,066.68 0.00 0.00
09/14/2012 UyenbL 0971472012 081 0.00 0.09 -1,066.68 0.00
AMRT 087 0.00 4,366.68 0.00 0.00
083 0.00 0.00 -4,366.68 0.00
37021 FHLB-DISC-UES Q924/2012  09/21/2012  MAT Rilli} -15,000,000.00 -15,000,000.00 0.00 0.00
09/21/2012 Uyent 05/21/2012 092 0.00 .00 0.00 15,000,000.00
37023 FHLB-DISC-CITIG 09/17/2012 09/14/2012  MAT 080 -6,000,000.00 -6,000,000.60 0.00 0.00
05/14/2012 UyenlL 037142012 081 0.00 0.60 0.00 6,000,000.00
MAT 087 -21,000,000.00 -21,000,000.00 0.00 0.00
089 0.00 .00 0.00 21,080,800.00
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SACTION REPORT - FIXED INCOME

oy LW
From Date: 7/1/2012 To Date: 9/30/2012
Date Basis: Settlement

Run; 10/19/2012 03:56:04 PM

Gi W of San Jose Reporting Currency: Local
Inv. Description Pool# CUsIP Cash Entered Traded TXN Coupon Par Value Book Value {Interest) (Gain) [ Loss
No. Memo Fund Maturity User ID Settled Type Yield Original Face Pram [ (Disc) Amort f (Accret) Settlemant
37029 FHLE-DISC-UBS 3133858W5 07/24f2012  Q7f24f2012  PURC 130 £,000,000.00 4,9556,238.61 Q.00 0.00
1 02/14f2013 Lhyenl 07/24/2012 A32 0.00 -3,701.79 0.00 -4,996,298.61
37046 FHLB-DISC-CITIG 213285HP4 09/26/2012  09/26/2012 PURC 15D 10,000,000.00 9,988,416.70 0.00 0.00
i 07/0L/2013 Hyenl 09/26/2012 152 0.00 -11,583.20 0.00 -9,958,416.70
PURC 143 15,000,000.00 14,584,715.31 0.00 0.00
145 0.00 -15,284.59 0.00 -14,984,715.31
Inv Type: 43 FHLB DESCOUNT NOTES 02 «6,000,000.00 -6,010,918.01 0.00 0.00
104 0,00 -15,284.69 -4,366.68 6,015,284.69
37016 FHLMC-DISC-WF 313396067 08/28/2012  08/27/2012  AMRT .080 0.00 2,513.33 0.00 0.00
1 0872712012 Uyanl 08f27/2012 DR1 0,00 0.00 -2,513.33 0.00
37018 FHLMC-DISC-UBS 313396E25 10/16/2012  08/31/2012  AMRT 110 0.00 3,234.31 0.00 0.00
1 083172012 Uyenl 08/31/2012 i1z 0.00 0.00 -3.234.31 0.00
37019 FHUMC-DISC-WF 313396825 10/16/2012  DB/31/2012  AMRT .0s0 0.00 2,340.00 0.00 0.00
1 DB/31/2012 Lhyenl 08/31/2012 052 0.00 0.00 ~2,340.00 0.00
37020 FHWMC-DISC-CITIG 313396E80 09/11/2012 090772012  AMRT 050 000 2,655.00 0.00 0.0
1 D9/07/2012 UyenL 05/07/2012 062 .00 0.00 -2,695.00 0.00
AMRT D93 0.00 10,782.64 0.Co 0.00
085 0.00 0.00 -10,782.64 0.00
37016 FHLMC-DISC-wWi 313336067 (8/2R/2012  08/272012  MAT .080 -13,000,000.00 -13,000,000.00 0.00 0.00
1 0B 2012 Uyenl 082772012 081 .00 0.00 0.00 13,000,000.00
37018 FHLMC-DISC-UBS 3i3396E25 0162012 0Bf31/2012 MAT 10 -14,500,000.00 -14,500,000,00 .00 0.00
1 0Bf3/2012 LiyenlL 0B/31/2012 A1z Q.00 0.00 0.00 14,500,000.00
37019 FHLMC-DISC-WF 313398625 10/16/2012  0B/31f2012 MAT JOs80 ~13,000,000.00 -132,000,000.00 0.00 D.0o
1 08/31/2012 LiyenL 05/31/2012 092 0.00 0.00 0.00 13,000,000.00
37020 FHUMC-DISC-CITIG 313396E30 0gf11f2012 09072012 MAT J080 -14,000,000.00 -14,000,000.00 0.00 0.00
1 09072012 Uyenl 0%/07,2012 .092 0.00 0.00 0.00 14,000,000.00
MAT 093 -54,500,000.00 ~54,500,000.00 0.c0 0.00
.95 0.00 0.00 0.00 S4,500,000.00
Inv Type: 44 FHLMC DISCOUNT NOTES 093 -54,500,000.00 -54,489,217.36 0.00 0.00
035 0.00 0.00 ~10,782.64 54,500,000.00
37001 NCD-UBOC-UBC Q0527MGI1L 07/26/2012  07{2572012 MAT 320 -15,000,000.00 ~15,000,000.00 -14,000.60 g.ca
1 0772572012 Uyenl 07/25/2012 320 0.00 0.00 0.00 15,014,000.00
37002 NCD-UBDC-UBC Q0327MISE 07032012 07022012 MAT .200 -15,000,000.00 =15,000,000.00 -5,250.00 0.00
1 07/02/2012 UyenL 07/02f2012 200 0.00 0.00 0.00 15,008,250.00
37007  NCD-UBOC-UBC 90527M1L.46 07/03/2012  D7/02/2012 MAT 200 -20,000,000.00 -20,000,000.00 -7,000.00 0.00
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From Date: 7/1/2012 To Date: 9/30/2012
Date Basis: Setiiement

§
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N REPORT

P
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= FIXED IMCOME

Run: 10£19/2012 03:56:04 PM

Reporting Currency: Locsl

Inv. Description Pools# CusIP Cash Enterad Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss

No. Memo Fund  Maturity User ID Settled Type Yield ©Original Face Prem [ (Disc) Amort f (Accret) Settlement

1 07/0%2012 UyenL 07/02/2012 200 0.00 .00 0.00 20,007,000,00

MAT 236 -50,000,000,00 -50,000,000.00 -27,250.00 0.00

kS 0,00 0.00 .00 50,027,250.00

Inv Type: 71 Negotable Certificote of Depo 235 -50,800,000.00 -50,000,000.00 -27,250.00 0.00

238 0.00 0.00 0.00 50,027,250.00

36999  (P-DISC-UBS FIN DEL 90262CGD3 07/16/2012 0771372012 AMRT 440 0.00 19,726.13 0.00 0.00

1 07/1372012 Liyenl 07/13/2012 448 0.00 0.00 ~19,726.13 0.00

37000 CP-DISC-UBS FIM DEL 80262(G27 07032012 07f02f2012  AMRT A10 0.00 10,363.5% 0.00 0.00

1 07/02f2012 Uyenk 07/02f2012 417 0.60 0.00 -10,363.89 0.00

37603 CP-DISC-TOYOTA-TOY 8523365617 07/30£2012  07/27/2012  AMET 180 0.00 7,500.00 0.00 0.00

1 072712012 UyenL 07/27/2012 .183 0.00 0.00 -7,500.00 0.00

37004 CP-DISC-GE CAPITAL Z6959HGWL 07/31/2012  O7/30/2002  AMRT -i70 0.00 243154 0.00 0.00

1 07/30/2012 Liyenl 07/30f2012 172 0.00 0.00 -2,431.94 0.00

37005 CP-DISC-TOYOTA-TOY EBB233GHAY 0B/13/2012  08/10/2012  AMRT 190 0,00 7,980.00 0.00 0.00

1 08/10/2012 Uyenl 05/10/2012 193 0.00 0.00 ~7,980.00 0.00

37006 (CP-DISC-GE CAPITAL 36359HHH3 08/21/2012  08/17/2012  AMRT 150 0.00 3.766.67 0.00 0.00

1 08/1772012 Uyenl 08/17/2012 152 0.00 0.00 ~3,766.67 0.00

37008 CP-DISC-TOYOTA-TOY 89233GG26 07/03/2012 07/02/2012  AMRT 140 0.00 3,675.00 0.00 0.00

1 070272012 UyenL 070272012 142 0,00 0,00 ~3,675.00 0.00

37009 CP-DISC-GE CAPITAL 36955HG27 07/03/2012 07/02/2012 AMRT 140 0.00 3,675.00 .00 0.00

1 07f021012 Uyenl 07{02/2012 142 0.00 0.00 ~3,675.00 0.00

37010 CP-DISC-GE-CAPTTAL 36959HG27 07/03/2012  07/02/2012  AMRT 120 0.00 1,617.78 0.00 0.00

I Qo202 Uyenl O2/0272012 132 Q.00 .00 -1,617.78 0.00

37011 CP-DISC-TOYOTA-TOY §9233G6G26 07/03/2012 07/02/2012  AMRT 2120 0.00 1,365.00 0.00 0.00

1 070272012 Lyenl 07/02/2012 A32 0.00 0.00 ~1,265.00 0.00

37015 (P-DISC-GE CAPITAL 26959HHT? 08726812012 0B/27/2012  AMRT 160 0.60 4,000.00 0.00 0.00

1 08/27/2012 Liyenl 0327/2012 163 0.00 0.00 -4,000.00 0.00

AMRT 212 0.00 66,101.41 0.00 0.00

216 0.00 0.00 -86,101.41 0.00

36599 CP-DISC-UBS FIN DEL 502620603 07/16f2012 071312012 MAT 440 ~15,226,000.00 -15,226,000.00 0.00 0.00

1 07/13/2012 LiyenL 07/13/2012 A48 0.00 0.00 0.00 15,226,000.00

37000 CP-DISC-UBS FIM DEL 902620627 07032012 07/02/2012  MAT 410 -10,000,000.00 -10,000,000.00 0.00 0.00

1 07022012 Uyenk 07/02/2012 A7 0.00 .00 0.00 10,000,000.00

37003 CP-DISC-TOYOTA-TOY §9233GGT7 07/30/2012  07/27{2012 MAT -180 -1%,000,000.00 -15,000,000.00 .00 0.00

1 07/27{2012 LyenL 07/27/2012 A83 .00 0.00 0.00 15.,000,600.00

37004 (CP-DISC-GE CAPTTAL J5052HEW L 07/31/2012  D7/30/2012 MAT 70 -5,000,000.00 -5,000,000.00 0.00 000
AvantGard APS2
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DETAIL TRANSACTION REPORT - FIXED INCOME

o LW = Fa AL L
From Date: 7/1/2012 To Date: 9/30/2012
Date Basis: Settiement

Run: 10/19/2012 03:56:04 PM

City of San Jose Reporing Cumency: Loe!
Inv. Description Pooly cusIpP Cash Entered Traded TN Coupon Par Value Book Value {Interest) [Gain} / Loss
No. Memo Fund  Maturity User ID Settled Type Yield Original Face Prem [ (Disc) Amort f (Accret) Settlement
1 07f30/2012 LiyenL 0773042012 A7z 0.00 0.00 0.00 5,000,000.00
37005 CP-DISC-TOYOTA-TOY B9233GHAT 08/13/2012 081042012 MAT 190 -14,000,000.00 -14,000,000.00 0.00 0.00
1 08/10/2012 UyenL 08/10/2012 193 0.00 0.00 0.00 14,000,000.00
37006 {P-DISC-GE CAPTTAL 36959HHH2 0812142082 08f17/2012 MAT A50 -8,000,000,00 -8,000,000.00 0.00 0.00
1 08/17/2012 UyenL 08/17/2012 152 0.00 b.on 0.00 8,000,000.00
37008 CP-DISC-TOYOTA-TOY 892336626 07/03/2012  07/02/2012  MAT .140 -15,000,000.00 -15,000,000.00 0.00 .00
1 07/02/2012 Uyenl 07/02/2012 142 0,00 0.00 0.00 15,000,000.00
37008 (P-DISC-GE CAPITAL 36955HG27 07/03/2012  OZ[02/2012  MaT A48 -15,000,000.00 +15,000,000.00 0.00 0.00
1 077022012 UyenL 070212012 142 0.00 0.00 0.00 15,000,600.00
37010 CP-DISC-GE-CAPITAL 36959HG27 07/03/2012  07f02/2012 MAT 130 -8,000,000,00 -8,000,000.00 0.00 .00
1 07/022012 UyanL 07/02/2012 132 0.00 0.00 0.00 8,000,000.00
37011 CP-DISC-TOYOTA-TOY 892335626 07/03/2012  07/02/2012 MAT 130 -7,000,000.00 -7,000,000.00 0.00 0.00
1 07/02/2012 UyenL 07/02/2012 132 0.00 .00 0.00 7,000,000.00
37015 CP-DISC-GE CAPITAL 36958HHTY 0B/28/2012  08/27/2012 MAT 160 -10,0600,000.00 -10,000,000.00 0.00 0.00
1 08f27/2012 UyenL 0B/27/2012 163 0.02 0.00 .00 10,000,000.00
MAT 212 -122,226,000.00 -122,226,000.00 .00 0.00
221G Q.00 0.0D 0.0p 122,226,000.00
37031 CP-DISC-TOYOTA-TOY 89233GME3 07/25/2012  07/25/2042 PURC 220 12,000,000.00 11,989,586.67 0.00 0.00
1 12/1472012 Uyenl 07/25/2012 223 0.00 -10,413.33 0.00 -11,589,586.67
37036 OP-DISC-TOYOTA-TOY 89233GPED 08f22/2012  (8/22/2012  PURC 2330 7.,000,000.00 6,988.706.67 (.00 0.00
1 021472013 Uyent. 08/22/2012 335 0.00 -11,293.33 0.00 -6,988,706.67
37037 CP-DISC-GE CAPTTAL 36959HNBS 08f22/2012  08f22f2012  PURC 220 8,000,000.00 7,993,057.78 0.00 0.00
1 0171172013 Uyent 08/22/2012 223 0.00 -6,042.22 0.00 -7.993,057.78
37043 CP-DISC-TQYOTA-TOY 89233GPED 09/20/2012  09/20/2012 PURC 200 10,000,000.00 9,991,833.33 0.00 0.00
1 02/1472013 UyenL 0972012012 203 0.00 -8,166.67 0.00 -0,991,833.33
37045  CP-DISC-TOYOTA-TOY 89233GPE0 09/25/2012  05/25/2012  PURC .1s0 13,0:00,000.00 12,590,257.22 0.00 0.00
1 D2f14/2013 Livenl 08/25/2012 193 0.00 -9,742L.78 0.00 -12,990,257.22
PURC 224 50,000,000.00 49,953,441.67 0.00 0.00
227 0.00 -46,5558.33 0.00 -49,933,441.67
Inv Type: B2 COMMERCIAL PAPER, DISCOUNT 214 ~72,226,000.00 -72,206,456.92 0.00 0.00
218 0.00 -46,558.33 -66,101.41 72,272,558.33
36510 BLACKROCK UQUIDITY 0482480700 07/01/2012  07/03/2012  07/01/2012 INTR 013 0.00 0.00 -1.03 0.00
1 10/01/2012 UyenL 07/01f2012 013 0.00 0.00 0.00 1.03
36510 BLACKROCK LIQUIDITY 09248U700 08/01/2012  08/34/2012 0B/01/2012 INTR 012 0.00 0.00 -L.02 0.00
1 10/0L/2012 Uyent 08/01/2012 012 0.00 0.00 0.00 1.02
36510 BLACKROCK LQUIDITY 09248U700  09/04/2012  09/05/2012  09/01,/2012  INTR 011 0.60 0.00 -0.93 0.00
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City of San Jose

ETATI TRANGA
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Date Basis: Settlement

CTION REPORT - FIXED INCOME

From Date: 7/1/2012 To Date: 9/30/2012

Run: 1071972012 03:56:04 PM

Reporting Currency: Locat

Inv. Description Pool# cusIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss

No. Memo Fund  Maturity User ID Settied Type Yield Original Face Prem [ (Disc) Amort / (Accret) Settlement

1 10/01/2012 LiyenL 05/04/2012 011 0.00 0.00 0.00 0.83

36511 MORGAN STANLEY INST 61747C707 07/01/2012 070372012  067/01/2012 INTR 054 0.02 .00 ~4.41 0.00

1 10/01/2012 yenL 07/01/2012 054 0.00 0.00 0.00 4.431

36511 MORGAN STANLEY INST 61747C707 08/01/2012  08/14/2012  (8/01/2012 INTR 051 0.60 0.C0 -4.29 0.00

1 10/01/2012 UyenL 08/0172012 051 D.G0 0.00 0.00 4.29

36511 MORGAN STANLEY INST B1747C707  09/04/2012  09/05/2012  09/01/2012  INTR 050 0.00 0.60 -4.30 0.00

1 10/01/2012 Uyenl 09/04/2012 050 0.00 0.00 0.00 4.30

36512 FEDERATED GOVT OBLI VPEO00104 07/01/2012  07/03/2012 §7/01/20i12 INTR D11 0.00 0.00 -58.90 0.00

1 107012012 Uyenl 070172012 011 0.0a 0.00 0.00 58.90

36512 FEDERATED GOVT O35 VP00 104 a8/01/2012  08/14/2012 08012012 INTR 017 0.00 0.00 -65.46 0.00

1 10/01/2012 UyenL 08/01/2012 017 0.00 0.00 0.00 65.46

36512 FEDERATED GOVT OBLL VP60O00104 09/04/2012  09/05/2012  (9/01/2012  INTR 017 0.00 0.00 .96 a.co

1 10/01/2012 Lhyenl 09/04/2012 017 0.00 0.00 0.00 0.95

INTR 012 0.00 0.00 -145.30 0.c0

012 G.00 0.00 0.00 141.30

35512 FEDERATED GOVT OBLI VP&OOD104 07/05/2012  07/05/2012 PSAL 017 -6,000,000.00 -5,000,000.00 0.00 0.00

1 10/0172012 Uyent 07/0572012 017 0.00 Q.00 0.00 §,000,000.00

36512 FEDERATED GOVT 081 VPG00 104 07/06f2012  07/06/2012  PSAL 017 -17,600,000.00 -17,000,000.00 0.00 0.60

1 10/01202 Uyenl 07/06/2012 017 0.00 0.00 0.00 17,008,000.00

36512 FEDERATED GOVT OBU VPEO0D104 07/10/2012  07/10/2012 PSAL 017 -3,500,000.00 -3,000,000.00 0.00 0.60

1 1G/01/2012 Uyenl 07/10/2012 017 0.00 0.00 0.00 3,006,000.00

PSAL 017 ~26,000,000.00 -26,000,000.00 0.00 0.00

017 0.00 0.00 0.co 26,000,000.00

Inv Type: 97 WFB MONEY MARKET FUND 014 -26,000,000.00 -26,000,000.00 -141.30 0.00

015 0.60 .00 0.00 26,000,141.30

32936 STATE INVESTMT POOL 07/13/2012 07/13/2012  PFSAL 354 -13,600,000.60 -13,600,000.00 0.00 0.00

1 10/01/2012 Urenl 07/13/2012 354 0.0 0.CD 0.00 13,600,000.00

32936 STATE INVESTMT POOL 07/16/2012  07/16/2012  PSAL 354 ~29,340.03 -29,340.03 0.00 0.00

1 10/01/2012 Uyenl 07/16/2012 354 0.060 0.60 0.00 29,340.03

32936 STATE [NVESTMT POOL 07/23/2012  ©7/23/2012 PSAL 354 -3,100,000.00 -3,100,000.00 0.60 0.60

1 10/01/2012 UyenL 87/2372012 354 0.00 0.00 0.00 3,100,000.00

32936 STATE INVESTMT POOL 08/06/2012  05/06/2012 PSAL ’ 354 -9,000,000.00 ~&,000,000.00 0.00 0.00

1 10/01/2012 (venl 05/06/2012 354 0.00 9.02 0.00 $,000,000.00

32936 STATE INVESTMT POOL 08/08/2032  08/09/2012 PSat 354 -2,000,000.00 -2,000,020.00 0.00 0.00

1 10/01/2012 Uyenl 08/09/2012 354 0.00 2.00 0.00 2,000,000.00

36 STATE INVESTMT POCL 08/16/2012 08/16/2012  PSAL 354 -8,310,000.00 -B8,310,000.00 0.00 0.00
AvantGard APS2 T
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City of San Jose
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SACTION REPORT - FIXED INCOME

From Date: 7/1/2012 To Date: 5/30/2012

Date Basis: Settlement

Run: 10/19/2012 03:56:04 PM

Renoriing Currency: Local

Inv. Description Pool# Cash Entered Traded TXN Coupon Par Value Book Value {Interest) {Gain) [ Loss

No. Memo Fund  Maturity User ID Settled Type Yield Original Face Prem | (Disc) Amort / (Accret) Settlement

i 10/01/202 Lvent 08/16/2012 354 0.00 G.00 0.00 8,310,000,00

32936 STATE INVESTMT POOL Q3277012 08/27/2012  ESAL 354 —4,000,000.00 -2,000,000.00 0.00 0.00

1 10/01/2032 Uyenl, 08/27/2012 .354 0.00 0.00 0.00 4,000,000,00

320936 STATE INVESTMT POOL 09/13/2012  09/13f2012 PSAL 354 ~£,000,000.00 ~6,000,000.00 0.00 3.00

1 10/01/2012 UyenL 0971372012 A54 0.00 0,00 0.00 6,000,000.00

32936 STATE INVESTMT POOL 09/19/2012  09/13/2012 PSAL 354 -4,000,000.00 -4,0600,000.00 0.00 0.00

1 10/01/2012 Uyenl 09/19/2012 354 0.00 0,00 0.00 4,000,000.00

PSAL 354 -50,039,340.03 -50,039,340.03 0.00 0.00

.354 0.00 0.00 0.00 50,039,340.03

32936  STATE INVESTMT POOL 021372012 07/13/2012  PURC 354 29,340.03 28,340.03 0.00 0.00

L 10/01/2012 UyenL 07/1372012 354 0.00 0.00 0.00 -29,340.03

32936 STATE INVESTMT PQOL 07/20/2012  07/20/2012  PURC 354 3,000,000.00 3,000,000.00 0.00 (.00

1 10/01/2012 LyenL 0742072012 354 0.00 0,00 0.00 -3,000,000.00

325935 STATE INVESTMT POOL 0g/01/2012  0B/01/2012  PURC 354 7,200,000.00 7,200,000.00 0.00 0.00

1 10/01f2012 UyenlL 05/01/2012 354 0.00 0.00 0.00 -7,200,000.00

32936 STATE INVESTMT POCL 08f17/2012  08A17/20i2z  PURC 354 £,810,000,00 6,810,000.00 0.00 0.00

1 10/01/2052 | UyenL DBf17/2012 354 0.00 0.00 0.00 +6,810,000.00

32936 STATE INVESTMT PCOL 0B/24/2012  08/24f2012  PURC 354 7,330,000.00 7,330,000.00 0.00 0.00

1 10/01/2012 LyenL 037242012 354 0.00 0.00 0.00 ~7,330,000.00

32926 STATE INVESTMT POOL 08/28/2012  08/28/2012 PURC 354 5,000,000,00 5,000,000.00 0.00 0.00

1 10/01/2012 UyenL 08/28/2012 354 0.00 .00 0.00 -5,000,000.00

32936 STATE INVESTMT POCL 08/30/2012  D3/30/2012  PURC 354 4,670,000.00 4,670,000.00 0,00 .00

1 1/01/2012 Liyenl 0B/30/2012 354 0.00 .00 .00 -4,670,000.00

32036 STATE INVESTMT POOL 09/06/2012 09%/06/2012  PURC 354 5,000,000.00 6,000,000.00 0.00 0.00

1 10/01/2012 Uyenl 09/06/2012 354 0.00 0.00 0.0 -£,000,000.00

37042 5] FINANCTNG AUTHOR 09/15/2012  09/19/2012  PURC 340 1,000,000.00 1,000,000.00 0.00 0.00

1 10/01/2012 Livenl 08/19/2012 370 Q.00 0,00 0.00 -1,000,000.00

37042 S) FINANCING AUTHOR 09/27/2012  09/272012  PURC 340 2,500,000.00 2,500,000.00 0.00 0.00

1 10/01/2012 UyenL 00/27/2012 370 Q.00 .00 .00 <2,500,000.00

37042 5] FINANCING AUTHOR . 09/28/2012  09/28/2012  PURC 340 7,180,000.00 7,180,000.00 0.00 0.00

1 18/01/2012 Liyenl 09/28/2012 370 .60 G.00 0.00 -7,180,000.00

PURC 351 50,719,340.03 50,719,340.03 0.00 0.00

358 0.00 0.00 £.00 -50,719,340.03

32936 STATE INVESTMT PCOL 09/30/2012  10/16/2012  {9/3D/2012 INTR 354 0.00 0.00 -36,099.69 6.00

1 10/01/2012 UyenL 09/30/2012 359 0.00 0.00 0.00 38,099,629

37042 SJ FINANCING AUTHOR 09/30/2012  10/16/2012  09/30/2012 INTR 354 0.00 (.30 -422.58 0.00
AvantGard APSZ e 3=
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City of San Jose

DETAIL TRANSACTION REPORT -~ FIXED INCOME

From Date: 7/1/2012 To Date: 9/30/2012
Date Basis: Settlement

Run: 1071972012 03:56:04 PM

Reporting Currency: Local

Inv, Description Pocl#  CUSIP Cash Entered Traded TXN Coupon Par Value Beok Value {Interest) {Gain) f Loss
No. Memo Fund  Maturity UserID Settled Type Yield Original Face Prem f (Disc) Amort / (Accret) Settlement
1 10/01/2012 UyenL 09/30/2012 354 0.00 0.00 0.00 422,58
INTR 354 © 0,00 0.00 -26,522.27 Q.00
354 0.00 0.00 0.00 36,522.27
Inv Type: 99 PASSBOOK & STATE POOL 353 680,000.00 680,000.00 -36,522.27 0.00
355 0.00 .00 0,00 -643,477.73
Subtotal 328 -199,695,000.00 -199,645,712.56 -1,243370.51 -61,250.00
344 0.00 -71,256.32 -125,817.37 201,076,150.45
Grand Totzl Count 160 328 -199,695,000.00 -199,645,712.56 ~1,243,370.51 -51,250.00
.344 0.00 -71,356.32 -125,817.37 201,076,150.44

AvantGard APS2
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ANSACTION REPORT

Date Basis: Settement

- FIXED INCOME

From Date: 7/1/2012 To Date: 9/30/2012

Run: 13/19/2012 03:56:04 P
Reporting Qurrency: Local

SUMMARY

Assets Yield  Parvalue | Original Face Book Value Prem / [Disc)  Amort / [Accret) " (nterest) {Gain} / Loss Settlement
AMRT L= " 0.00 B.00 ISEY T oao Tsaz 0 000 000 T
caLL : 220! ~35,000,000.00 0.00 -34,938,750.00 61,250.00 0.00 0.00 -61,250.00 25,000,000.00
INTR 639° 0.00 0.00 -5,173.61 0.00 0.00 -1,195,858.01 0.00 1,201,031.62
MAT E 176+ -320,475,000.00 0.00 -320,475,000.00 0.00 0.00 -47,512.50 0.00 320,522,512.50
PSAL 239" -76,039,340.03 0.00 -76,038,340.03 0.00 0.00 0.00 0.00 76,039,340.03
PURC : 242 231,819,340.03 0.00 231,686,733.71 ~132,606.32 0.00 0.00 0.00 -231,686,733.71
Totals : 344 -199,695,000.00 0.00  -199,645712.56 -71,356.32 12581737  -1,243,370.51 -61,250.00 201,076,150.44
AvaniGard APS2 '
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BRORER PURCEASE DISTRIBUTION

FAGE: 1

10/38/12 16:04:25

07/01/12 THROUGR 05/30/12 RO :
ALYL FUNDS (ABSOLUTE)
CODE BROKER HAME TRANSACTIONS ASSETS LIABILITIES TOTAL
132 CITIGROUP GLOBAL MARRETS INC. 3 27,075.501.46 27,075,501.46
415 STATE DWESTMENT POOL 11 50,71%,340.03 50,718,340.03
438 TOYOTA FINANCIAL SERVICES 4 41,860,383, 89 41,960,383.83
441 UBS FINANCIAL SERVICES INC. 2 18,987,058.61 1¢,987,0584,.81
2445 TNION BANK OF CALIFORNIA 1 15,981,066.67 15,981 ,066.57
452 WELLS PARGO BANK - INVESTMENTS g 76,963,383.05 76,863,383.05
GRAND TOTALS 29 231,686,733.71 231,686,733.71




SAN JOSE

CAPITAL OF SILICON VALLEY
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