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TREASURER - TAX COLLECTOR

DONALD R. WHITE
TREASURER - TAX COLLECTCR

April 22, 2010

Alameda County Board of Supervisors
County of Alameda

1221 Qak Street, 5th Floor

Oakland, CA 94612

Dear Board Members:

RE: Investment Report ~ March 2010

In accordance with the Treasurer’s investment policy, submitted herewith is a report of the cash
pool investments for the month of March 2010. Enclosed with this report 1s a copy of the
Investment Status Report as of March 31, 2010 which presents the detail of all outstanding pool
mvestments listed by securities category. The report reflects par values and cost of purchase. All
investments in the Treasurer’s investment portfolio conform to the statutory requirements of
Government Code Section 53601 et. seq., authorities delegated by the County Board of
Supervisors and the Treasurer’s investment policy.

On March 31, 2010 the Treasurer’s cash and pool investments total was $3,213,889,245 with an
average daily balance of $3,214,842,388. Market value of the portfolio for the month ending
March 31, 2010 was $3,220,865,094. Total interest received during the month was $1,490,001
an annual cash basis rate of 0.55%.

Total securities purchased in March was $412,193,215 in the following maturity ranges:

3-month maturity $199,993,250

6-month maturity - $ 1,000,000

Over 6 month maturity $211,199,965
Total securitics matured in March  was $126,600,000
Total securities sold in March was $159,490,233
Total securities called by issuers in March  was $ 62,296,000
Net money market funds withdrawals in March was $ 82,000,000
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For your review, details of daily investment transactions during the month of March 2010 are on
file with this report in the Office of the Clerk of the Board of Supervisors.

As of March 31, 2010, liquidity summary of the portfolio was as follows:

# of Days Amount % Held
1- 90 $1,578,185,880 49.11%
91 - 180 289,401,731 9.00 %
180-365 720,148,430 22.41%
365- over 626.153.204 19.48%
Total $3.213,889.245 100.00%

On March 31, 2010, the average maturity of the portfolio was months 9.43 months (283 days).
The portfolio is allowed by policy to maintain an average maturity of 24 months. However, in
order to maintain high liquidity, the Treasurer keeps this average near the 12-month range. The
Treasurer expects to meet all operating cash needs within the next six months from the

portfolio’s most liquid assets and current revenues.

Very truly yours,

- 1
PN g
| Mt .

Donald R. White
Treasurer-Tax Collector

Attachment I
Aftachment I A
Attachmeni | B

cc: Patrick OConnell, Auditor-Controller
Susan Muranishi, County Administrator
School District Participants
Special District Participants
Treasury Oversight Commitiee




Attachment |

ALAMEDA COUNTY
TREASURER'S OFFICE
COMPOSITION OF TREASURER'S CASH POOL
March 31, 2010

The following summarizes the profile of the investment portfolio by category as of March 31, 2010
{See Attachement 1A for graphic illustration of Treasurer's investment by category):

Book Value Market Value** % Held % Allowed by
Cost Sec 53601

LAIF $40,000,000 40,054,976 1.24% N.A,
Collateralized Time Deposits 149,348,000 149,450,809 4.65% no fimit
Money Market Funds 608,500,000 609,607,386 18.96% 20%
Federal Agency Notes & Bonds 704,275,750 707,257,069 21.91% no limit
Federal Agency Discount Notes 1,399,531,031 1,402,817.312 43.55% no limit
Medium Term Notes 505,496 503,050 0.02%

Treasury Securities 249,540,956 249 987,380 7.77% no limit
Total Investments $3,152,702,133 $3,159,677,082 98.10%

Cash in Bank and on Hand 81,187,112 61,187,112 1.90%

Total Treasurer's Pool $3,213,889,245 $3,220,865,094 100.00%

Footnotes:

Of the total cash and investment holdings listed above $1,578,185,88C or 49.11%
consisted of cash and investments maturing within three months of this report.
{see Attachement |B for full graphic illustration of Treasurer's investment by maturity).

** Source: Custodiat report from Union Bank reflecting the market value of each
security. The Bank subscribes to arket valuation services in accordance with

industry practice.
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Summary of Treasurer's Investment Pool
By Major Category
March 31, 2010
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Alameda County
Portfolio Management
Portfolio Summary
March 31, 2010

Investments Par Value Book Value % of Days to YTM 360 YTM 365
(Cost) Portfolio Maturity Equiv Equiv
Certificate of Deposit - Bank 149,348,000.00 149,348,000.00 4.74% 28 0.32% 0.32%
Federal Agency lssues-Coupon 703,790,444 .44 704,275,750.21 22.34% 892 1.85% 1.88%
Federal Agencies Issues-Disct 1,403,000,000.00 1,399,531,930.56 44 .39% 148 0.30% 0.30%
Medium Term Notes 500,000.00 505,495 .83 0.02% 964 1.62% 1.64%
Local Agency Investment Fund 40,000,000.00 40,000,000.00 1.27% 1 0.98% 0.99%
Mutual Funds 609,500,000.00 609,500,000.00 19.33% 1 0.41% 0.41%
Treasury Securities-Coupon 15,000,000.00 14,963,149.63 0.47% 1,208 2.37% 2.40%
Treasury Securities-Discount 235,000,000.00 234 577 806.86 7.44% 144 0.23% 0.23%
Total Investments and Averages $3,156,138,444 .44 $3.152,702,133.09 100.00% 283 0.68% 0.69%

{a) port summ




Alameda County Treasury
Portfolio Management

Investment Status Report - Investments Page 1
March 31, 2010
Stated Maturity Purchase YTM YTM Payment Accrued Interest Current
cusip Investment # Issuer Par Value Rate Date Date 360 365 Dates At Purchase Principal Book Value
Certificates of Deposit - Bank
SYS510449 10449 ALTA 1,500,000.00 1.000 02/16/2011  02/16/2010 1.060 1.014 05/16 - Quarterly 1,500,000,00 1,600,000.00
S5YS510452 10452 ALTA 1,000,000.00 0.500 09/G7/2010  03/08/2010 0.500 0.507 06/08 - Quarterly 1,060,000.00 1,000,000.00
SYS10435 10435 BAYCOM 98,000,00 1.200 04/12/2010  10/14/2009 1.200 1.217 01/14 - Quarterly ©8,000,00 98,000.00
SYSt10441 10441 COMBK 500,000.00 0.400 06/07/2010  12/07/2009 0.400 0.406 03/07 - Quarterly 500,000.00 500,000.00
5YS510442 10442 COMBK 500,000.00 0.400 06/14/2010  12/14/2009 0.400 0.406 03/14 ~ Quarterly 500,000.00 500,000.00
5YS510445 10445 EWEST 25,000,000.00 0.648 04/29/2010 01/29/2010 0.648 0.857 04/29 - Final Pmt. 25,000,000.00 25,000,000.00
SYS10447 10447 EWEST 250,000.00 0.500 05/03/2010  02/03/2010 0.500 0,507 05/03 - Final Pmt. 250,000.00 250,000.00
SYS10448 10448 EWEST 15,000,000,00 0.846 08/16/2010 (02/16/2010 0.846 0.858 05/16 - Quarterly 15,000,000,00 15,000,000.00
SYS10450 10450 SUMMIT 5£00,000.00 1.100 03/02/2011  03/02/2010 1.100 1.115 08/02 - Quarterly 500,000.00 500,000.00
5Y510422 10422 uB-LOGC 5,000,000.00 1.030 04/21/2010  04/21/2009 1.030 1.044 07/21 « Quarterly 5,000,000.00 5,000,000.00
S5YS10451 10481 UNION 100,000,000,00 0.100 04/05/2010  03/03/2010 0.100 0.101 04/05 - Final Prot, 100,000,000.00 104,000,000.00
Certificates of Deposit - Bank Totals 149,348,000.00 0.316 0.321 0.00 149,348,000.00 149,348,000.00
Federal Agency Issues - Coupon
I128X9M72 32377 CAPSEC 10,000,000.00 1.250 06/15/2012 03/16/2010 1.255 1.273 09/15 - 03/15 347.22 9,895,000.00 9,995,347 .22
13063A5T7 32288 CARANS 10,000,000.00 3.000 05/25/2010  09/29/2009 1.246 1.264 03/29 - 05/25 10,113,100,00 10,113,100.00
13063A5U4 32289 CARANS 10,000,000.00 3.000 06/23/2010 09/29/2009 1.488 1.609 03/29 - 06/23 10,108,500.00 10,108,500.00
31331Yved 32077 FFCB 5,000,000.00 4.300 06/10/2013 06/30/2008 4.375 4.436 1210 - 06810 Received 4,970,000,00 4,970,000.00
31331v2G4 32080 FFCB 5,000,000.00 4.850 07/01/2013  07101/2008 4.784 4.850 01/01 - 07/04 5,000,000.00 5,000,000.00
313316652 32166 FFCB 16,000,000.00 2.000 06/11/2010  12/11/2008 1.973 2.000 0811 -12/11 10,000,000,00 10,000,000.00
31331GGS2 32167 FFCB §,000,000.00 2.000 06/11/2010  12/11/2008 1.973 2.000 06/11 - 1211 5,000,000.00 5,000,000.00
3M33tGRZ4 32219 FFCB 5,000,000.00 1.680 04/01/2011  04/01/2000 1.683 1,708 10/01 - 04/01 4,998,437.50 4,998,437.50
31331GWQS 32238 FFCB 10,000,000.00 1.800 05/21/2012  05/21/2009 1.784 1.808 11/21 - 05/21 9,997,500.00 9,997,500.00
31331G374 32324 FFCB §,000,000.00 1.100 11/16/2011  14/16/2009 1,088 1.100 0516 - 11118 5,000,000.00 5,000,000.00
31331G46G1 32325 FFCB 5,000,000.00 1.200 02/24/2012  11/24/2009 1.184 1,200 05/24 - 11/24 5,000,000,00 5,000,000.00
31331G2NB 32326 FFCB 9,885,000.00 2.040 04/29/2013  11/25/2009 1.849 1.874 04/29 - 10/29 14,563.90 9,939,058.59 9,953,622.49
31331G4U0 32327 FFCB 5,000,000.00 1.430 06/08/2012 12/08/2009 1.410 1.430 06/08 - 12/08 5,800,000.00 5,000,000.00
313316400 32328 FFCEB 10,000,000.00 1.430 06/08/2012  12/08/2009 1.410 1.430 06/08 - 12/08 10,000,000.00 10,000,000.00
31331G4U0 32329 FFCB 5,000,000.00 1.430 06/08/2012  12/08/2009 1.410 1.430 06/08 - 12/08 5,000,000.60 §,000,000.00
31331G4X4 32330 FFCE 10,000,000.00 2.050 06/10/2013  12/10/2009 2.022 2.050 06/10 - 1210 10,000,000.00 10,000,000.00
31331G4X4 32331 FFCB 5,000,000.00 2.050 06/10/2013  12M10/2009 2.022 2.050 06/10 - 12110 5,000,000.00 £,000,000.00
3133165038 32334 FFCB 5,000,000.00 1.200 03/156/2012  12/18/2009 1.195 1.212 06/15 - 1215 500.00 4,998,750.00 4,999 250.00
31331G5P0 32335 FFCB 10,000,000.00 1.040 12152011 12M8/2009 1.038 1.063 Q06/15 - 12115 866.67 9,997 500.00 9,998,366.67
31331G429 32337 FFCB 20,0090,000.00 2.750 06/02/2014 12/21/2009 2,712 2,750 06/02 - 12/02 29,027.78 20,000,000.00 20,029,027.78
31331G7G8 32344 FFCB 5,000,000.00 1.400 05/22/2012  12/22/2009 1,381 1.400 06/22 - 12/22 5,000,000.00 5,000,000.00

Run Date: 04/08/2010 - 15:58

Portfolio ALCO

cC
PM (PRF_PMS) 7.2,5
Report Ver, 7.3.2



Alameda County Treasury
Portfolio Management

Investment Status Report - Investments Page 2
March 31, 2010

Stated Maturity Purchase YT™ YTM Payment Accrued interest Current
cusip Investment # Issuer Par Value Rate Date Date 360 365 Dates At Purchase Principal Book Value
Federal Agency Issues - Coupon ‘
31331G7J2 32345 FFCB 10,000,000.00 1.850 42/28/2012  12/28/2009 1.825 1.850 06/28 - 12/28 10,000,000.00 10,000,000.00
313316742 32346 FFCB 10,000,000.00 1.850 12/28/2012  12/28/2009 1.825 1.850 06/28 - 12/28 10,000,000.00 10,000,000.00
31331JBM4 32353 FFCB 5,000,000.00 1.670 O7TM3/2012 011372010 1.647 1.670 07/13 -01/13 5,000,000.00 5,000,000.00
31331JDAB 32364 FFCB 6,000,000.00 2.37511/04/2013  02/05/2010 2.343 2.375 08/04 - 02/04 395,83 6,000,000.00 6,000,395.83
313314DL4 32365 FFCB 10,000,00¢.00 2.42002/11/2014 0211/2010 2.387 2.420 08/41 - 0211 10,000,000.00 10,0:00,000.00
31331JDJ9 32366 FFCB 10,000,000.00 1.79002/11/2013  02M1/2010 1.765 1.780 08/11 - 02/11 10,000,000.00 10,000,000.00
31331JEAT7 32369 FFCB 10,000,000.00 1.450 08/17/2012 02A18/2010 1.430 1.450 08/17 - 0217 402.78 10,000,000.00 10,000,402.78
31331JCLS 32370 FFCB 5,000,000,00 1,670 10/26/2012  02M1972010 1.685 1.708 07126 - 01/28 5,334.72 4,995,000.00 5,000,334.72
31331J4FJ7 3231 FFCB 10,000,000.00 1.850 02/25/2013  02/26/2010 1,825 1.850 08/25 - 0225 513,89 10,000,000.00 10,000,513.89
31331JFJ7 32373 FFCB 5,000,000.00 1.850 02/25/2013  03/03/2010 1.825 1.850 08/25 - 02/25 2,055.58 5,000,000.00 5,002,055.56
31331JGE7 32375 FFCB 15,000,000.00 1,800 1210/2012  03/11/2019 1.578 1.600 08/10 - D310 666.67 15,000,000.00 15,000,666.67
31331JG20 32376 FFCB 5,000,000.00 1.750 03/16/2013 03/15/2010 1.726 1,750 08/15 - 03/15 5,000,000.00 5,000,000.00
313314431 32383 FFCB 10,000,000.00 2.750 09/30/2014  03/30/2010 2722 2.760 0B/31 - 02/28 10,000,000.00 10,000,000,00
31331YWG1 32043 FFCBBU 5,000,000.00 3.000 03/03/2011 04/29/2008 3.008 3.050 09/03 - 03/03 Received 4,993,116.33 4,993,116.33
3133XQ7B2 31993 FHLB 10,000,000.00 3.050 09M10/2010  03/10/2008 3.008 3.050 09/10 - 03H19 10,000,000.00 10,000,000.00
3133XR4U1 32053 FHLB 10,000,000,00 3,125 08M10/2011  05/09/2008 3.116 3.160 11/0& - 05/05 Received ) 9,990,000.00 9,990,000.00
3133XR2Y5 32067 FHLB 5,000,000.00 3.000 06/11/2010  05/29/2008 3.085 3.128 10/29 - 04/29 Received 4,987,500.00 4,987,500.00
3133XTHE6 32223 FHLB 5,000,000.00 1.5560 04/08/2011 04/08/2009 1.529 1.650 10/08 - 04/08 5,000,000,00 5,000,000.00
3133XTKT2 32231 FHLB 8,400,000.00 1.250 01/28/2011 04/28/2009 1.233 1.250 07/28 - 10/28 8,400,000.00 8,400,000.00
3133XTM37 32235 FHLB 5,600,000.00 1.050 11/15/2010 05/15/2009 1.038 1.050 11115 - 05/15 5,000,000.00 - 5,000,000.00
3133XTM37 32237 FHLB 5,000,000.00 1.050 14/15/2010  05/15/2009 0.78¢9 0.800 11415 - 05/15 5,018,600.00 5,018,600.00
3133XUEND 32265 FHLB 106,000,000.00 0.500 07/13/2010 07/13/2009 0.503 0.510 a1/13 - 07/13 9,999,000,00 9,999,000.00
3133XUSNS 32266 FHLB £,000,000,00 0.500 07/13/2010 07/13/2009 0.503 0.510. 0143 -0713 4,989,500.00 4,989,500.00
I13IXUVAES 32271 FHLB 5,000,000.00 2.000 07/27/2012  0O7/27/2009 1.973 2.000 /27 - 07127 5,000,000.00 5,000,000.00
3133XUC84 32273 FHLB 5,000,000.00 1.375 07/29/2011  07/29/2009 1,356 1.375 01/29 - 07/29 5,000,000.00 5,000,000.00
3133XUUYY 32300 FHLB 3,750,000.00 . 1.20009/28/2011 09/30/2009 1.209 1.225 03/28 - 03/28 250.00 3,748,125.00 3,748,375,00
3133XUVY6 32304 FHLB 3,700,000.00 1,625 04/15/2012 10/05/2009 1.603 1.625 04/05 - 10/05 3,700,000.00 3,700,000.00
3133XUVED 32311 FHLB 3,724,444.44 1.590 04/05/2012  10/22/2009 1.576 1.598 04/05 - 04/05 2,796.44 3,723,699.55 3,726,495.99
3133XVCES 32312 FHLB 5§,000,000.00 1.900 10/15/2012  10/22/2009 1.891 1.917 04115 - 10/15 1,847.22 4,957 500.00 4,899,347.22
3133XV6BZ9 32313 FHLB §,000,000.00 1.700 04/23/2012  10/23/2009 1.677 1.700 04/23 - 10/23 5,000,000.00 5,000,000.00
3133XVHX2 32316 FHLB 10,000,000.00 1.000 10/29/2012  10/29/2009 0.986 1.000 04/29 - 10/29 10,000,000.00 10,000,000.00
3133XV0X4 32332 FHLB 10,000,000.00 0.500 12/01/2011  12/11/2009 0.506 - 0.513 06/01 - 12/01 1,388.89 9,997,500.00 9,998,888.89
3133XUXZ9 32333 FHLE 10,000,000.00 2.050 06/17/2043  12/17/2009 2,022 2.050 06M7 - 12117 10,000,000,00 10,000,000.00
3133XVYX3 32336 FHLB £,000,000.00 1.050 12/21/2011  12/21/2009 1.036 1.050 0e8/21 - 12421 5,000,000.00 5,000,000.00
3133XWBAS 32340 FHLB 10,000,000.00 1.500 06/22/2012  12/22/2009 1.500 1.520 06/22 - 12/22 . 9,985,000.00 9,985,000.00

Run Date: 0440872010 - 15:58

Portfelio ALCO
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Alameda County Treasury
Portfolio Management

Investment Status Report - Investments Pagess
March 31, 2010
Stated  Maturity Purchase YTM YTM Payment Accrued Interest Current

cusip Investment # Issuer Par Valye Rate Date Date 360 365 Dates At Purchase Principal Book Value

Federal Agency Issues - Coupon
3133XWBAB 32342 FHLB 5,000,000.00 1.500 06/22/2012  12/22/2009 1.508 1.529 06/22 - 12/22 4,996,500.00 4,596,500.00
3133XWEGS 32348 FHLB 4,795,000.00 1.45006/29/2012  12/29/2009 t.430 1.450 06/29 - 12/28 4,795,000.00 4,795,000.00
3133IXKVWIE 32368 FHLE 5,000,000.00 2.000:06/10/2013 01/25/2010 1,991 2.019 06/10 - 12/10 12,500.00 4,986,875.00 5,009,375.00
3133XWJ91 32359 FHLB 5,000,000.00 1.500 01/27/2012  01/27/2010 1.479 1.500 07127 - 02T 5,000,000.00 5,000,000.00
3133XVWHO 32360 FHLB 6,910,000.00 1.37506M 172012 0172712010 1.356 1.375 06/11 - 12/11 12,140.49 £,910,000.00 6,922 140,49
3133XWQGT 323863 FHLB 10,000,000.00 1.600 08/02/2012  02/02/2010 1.479 1.500 08/02 - 02/02 10,000,000.00 10,000,000.00
3133XXAMO 32374 FHLB 5,000,000.00 1,850 03/04/2013  03/04/2010 1.842 1.867 09/04 - 03/04 4,997,500.00 4,997,500.00
3133XXDS3 32381 FHLBDN 10,000,000.00 3.0650 03/23/2015  03/29/2010 3.019 3.061 09/23 - 03/23 5,083.33 9,995,000.00 10,000,083.33
3128X8MS8 32209 FHLMC 5,000,000,00 2,350 03/02/2012  03/05/2009 2336 2.367 09/02 - 03/02 ' Received 4,897,500.00 4,997,500.00
3128X8MS8 32210 FHLMC 5,000,000.00 2.350 03/02/2012 03/05/2009 2.335 2.367 09/02 - 03/02 Received 4,997 ,500.00 4,997,500.00
3128X8MS8 32211 FHLMC 10,004,000,00 2.350 03/02/2012  03/06/2009 2,335 2.367 09/02 - 03/02 Received 9,095,000.00 9,995,000.00
3128X9GLB 32305 FHLMC 10,170,000.00 1.600 04/05/2012 10/05/2009 1.603 1.626 D4/05 - Final Pmt. 10,163,643.75 10,163,643.75
3128X9PT1 32343 FHLMC 10,000,000.00 1.500 06/22/2012 12/22/2009 1.479 1.500 06722 - 12122 10,000,000.00 10,000,000.00
3128X9PW4 32349 FHLMC 5,000,000.00 1.12512/30/201%  12/30/2009 1.110 1.125 06/30 - 12/30 5,000,000.00 £,000,000.00
312BXO5N1 32354 FHLMC 10,000,000.00 2.00001/15/2013  04/15/2010 1.990 2017 07/15 « D1H16 9,995,000.00 9,995,000.00
312BX0XT2 32368 FHLMC 10,000,000.00 1.250 02/17/2012  02/17/2010 1.233 1,250 08/17 - 0217 10,000,000.00 10,000,000.00
31398AWNS 32224 FNMA 5,000,000.00 2.15004/13/2012 04/13/2009 2.138 2167 10/13 - 04113 4,997,500.00 4,997, 500,00
3136FHJF3 32227 FNMA, 6,400,000,00 2.000 04/21/2014  04/21/2009 1.973 2.000 10/21 - 04/21 6,400,000.00 6,400,000.00
3136FHNL5S 32230 FNRA 5,000,000.00 1.000 04/27/2012 (4/27/2000 0.986 1.000 10/27 - 04/27 5,000,000.00 5,000,000.00
3M36FJZY0 32347 FNMA 6,116,000,00 1.500 09/28/2012 12/28/2009 1.516 1.638 06/28 - 12128 6,109,884.00 6,109,864.00
3136FJH46 32350 FNMA 25,000,000.00 2.468012/30/2013  12/30/2009 2426 2.460 06/30 - 12/30 25,000,000,00 25,000,000.00
3139BACYS 32351 FNMA 5,000,000.00 1.250 01/08/2012 01/07/2010 1.258 1.275 07/06 - 01/06 173.61 4,097 500.00 4,997 673,61
3139BAWG3 32352 FNMA 19,850,000.00 2.25004/09/2012 01/08/2010 1.985 2022 07/08 - 01/08 110,415.63 19,949,250.00 © 20,69,6656.63
3136FJJ28 32355 FNMA 18,000,000.00 3.250 01/20/2015 01/20/2010 3.206 3.250 07/20 - 01720 10,000,000.00 10,000,000.00
3136FJG47 32357 FNA 6,975,000.00 1.80012/28/2012 01/25/2G140 1.793 1.817 06/28 - 12/28 9,416.26 6,971,612.50 5,880,928.75
3136FJ2B6 32361 FNMA 6,000,000.00 1.750 04/28/2013  01/28/2040 1.726 1.750 07/28 - 01/28 6,000,000.00 6,000,000.00
31398AEB1 32362 FNMA 10,000,000.00 3.000 01/29/2015 01/29/2010 2,959 3.000 07/29 - 01729 10,000,000.00 10,000,000.00
3136FJ2G5 32367 FNMA 5,000,000.00 2.00008/12/2013 02/12/2010 2.002 2.030 08/12 - 02112 4,995,000.60 4,995,000.00
31398AHS54 32372 FNMA 10,000,000.00 1.000 04/04/2012  03/02/2010 1.006 1.020 00/02 - 03/02 9,995,900.00 9,995,900.00
3136FJ6F3 32378 FNMA 20,000,000,00 2.050 08/26/2013  03/19/2010 2.022 2.050 08/26 - 02/26 26,194.44 20,000,000.00 20,026,194.44
3136FMFK5 32379 FNMA 6,000,000.00 0.750 03/22/2013 03/22/2010 0.740 0.750 00/22 - 03/22 6,000,000.00 6,000,000.00
31398AG97 32380 FNMA 10,000,000.00 3.000 03!_091'2015 03/26/2010 2.975 3.016 09/09 - 03/08 14,186.67 9,992 500.00 10,006,666.67
3136FMHJE 32382 FNMA 5,000,000.00 1.62512/28/2012 03/29/2010 1.603 1.625 06/28 - 12/28 5,000,000.00 5,000,000.00
3136FMHCH 32384 FNMA 5,000,000.00 1.800 03/28/2013 03/30/2010 1.784 1.809 09/28 - 03/28 4,998,750.00 4,998,760.00
5YS831579 31579 OAKLAN 115,000.00 5.643 11/01/2011  11/01/2004 5.566 5.643 05/01 - 11/01 115,000.00 115,000.00
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Stated  Maturity Purchase YTM YTM Payment Accrued Interest Current

cusip investment # Issuer Par Value Rate Date Date 360 365 Dates At Purchase Principal Book Value
Federal Agency Issues - Coupon Totals 703,790,444.44 1.849 1.875 : 251,047.99 704,024,702.22 704,275,750.21

Federal Agency Issues - Discount
313385VP8 37671 FHLBDN 40,000,000.00 0.680 04/15/2010 04/28/2009 0.693 0.703 04/15 - At Maturity 39,734,044.44 39,734,044.44
313385VN3 37677 FHLBDN 20,000,000.00 0.490 04/14/2010  05/18/2008 0.499 0.506 04114 - At Maturity 19,909,594 .44 19,900,894.44
313385YEQ 37682 FHLBDN 20,000,000.00 0.56006/17/2010 06/19/2009 0.570 0.578 08/17 - At Maturity 19,887,066.67 19,887,066.67
313385ZA7 37688 FHLBDN 20,000,000.00 0.510 07/07/2010  07/15/2009 0519 0.526 07/07 - At Maturity 19,898,850.00 19,898,850.00
313385ZK5 37639 FHLBDN 24,000,000.00 0.500 07/116/2010 07/22/2009 0.509 0.518 07116 - At Maturity 23,880,333.33 23,880,333.33
3133852Y5 37690 FHLBDN 25,000,000.00 0.47007/29/2010 08/12/2009 0478 0.485 07/29 - At Maiurity 24,885,437.50 24,885,437.50
313385VN3 37691 FHLBDN 12,000,000.00 0.350 04/14/2010 08/13/2009 0.357 0.362 04/14 - At Maturity $1,871,533.33 11,871,633.33
313385P75 37716 FHLBDN 35,000,000,00 0.380 11/17/2010 12/18/2009 0.385 0.392 11H7 - At Maturity 34,876,605.56 34,876,605.56
313385ZX7 37719 FHLBDN 20,000,000.00 0.230 07/28/2010  12/29/2009 0.233 0.236 07/28 - At Maturity 19,073,038.90 19,973,038.90
313384BB4 37730 FHLBDN 10,000,000.00 0.33001/26/2011  01/27/2010 0.335 0.340 01/26 - At Maturity : 9,966,633.33 9,966,633.33
313385VN3 37744 FHLBDN 50,000,000.00 0.080 04/14/2010  03/18/2010 0.090 0.001 04/14 - At Maturity 49,896,625.00 49,996,625.00
313385VN3 37745 FHLBDN 50;000,000.00 0,080 04/14/2010  03/18/2010 0.090 0.091 04/14 - At Maturity 49,996,625.00 49,996,625.00
313397VNS 37717 FHLMCD 50,000,000.00 0.110 04/14/2010  12/18/2009 0.110 0.112 04/14 - At Maturity 49,082,125.00 49,982,125.00
313589184 37718 FHLMCD 10,000,000.00 0.330 10/25/2010  12/18/2009 0.335 0.340 10/25 - At Maturity 9,071,491.67 9,971,491.67
313397YS4 377N FHLMCD 40,000,000.00 0.155 06/29/2010 01/28/2010 0.156 0.157 06/29 - At Maturity 39,973,822.22 39,973,822,22
313387528 37732 FHLMCD 10.000,000.00 0.300 12/06/2010 01/28/2010 0.304 0.309 12/06 - At Maturity 9,974,000.00 9,974,000.00
313588VND 37695 FNMADN 30,000,000.00 0.210 04/14/2010  09/15/2009 0.212 0.215 04/14 - At Maturity 29,963,075.00 29,963,075.00
313589)79 37698 FNMADN 15,000,000.00 0.350 1/G8/2010  14/03/2009 0.356 0.360 10/08 - At Maturity 14,950,562 50 14,950,562.50
313589N82 37702 FNMADN 35,000,000.00 0.3201110/2010 11/t7/2009 0.325 0.330 1110 « At Maturity 34,888,622.23 34,888,622.23
313580P80 37703 FNMADN 30,000,000.00 0.280 11M18/2010  11/24/2009 0.284 0.288 11/18 - At Maturity 29,916,233.33 29,916,233.33
313589M7E 37704 FNMADN 20,000,000.00 0.270 11/01/2010  14/25/2000 0.274 0,278 11/01 - At Maturity 18,848,850.00 19,948,850.00
313580P80 37705 FNMADN 20,000,000.00 0.270 11M8/2010  12/02/2009 0.274 0.278 11/18 - At Maturity 19,847 ,350.00 19,847,350.00
313588R54 37708 FNMADN 20,000,000.00 0.300 12/01/2010  12/09/2009 0.305 0.309 12/01 - At Maturity 19,940,500.00 19,940,600.00
313589VNO 37709 FNMADN §0,000,000.00 0.110 04/14/2010  12/11/2009 0.110 o112 04/14 - At Maturity 49,981,065 56 49,981,055.56
313589M42 37710 FNMADN 20,000,000.00 0.310 10/29/2010  12/14/2009 0.318 0.319 10/29 - At Maturity 19,945,051 11t 19,945,061.11
313589M26 37713 FNMADN 40,000,000.00 0.330 10/27/2010  12/15/20089 0.335 0.340 10427 - At Maturity 39,884,133.33 39,884,133.33
313589R54 37721 FNRADN 30,000,000.00 0.44012/01/2010  12/29/2009 0.447 0.454 12/01 - At Maturity 29,876,433.33 25,876,433.33
313589T66 37723 FNMADN 25,000,000.00 0.430 12/20/2010  01/67/2010 0.437 0.443 12/20 - At Maturity 24,896,381.95 24,896,381.95
3135689786 37725 FNMADN 30,000,000.00 0.40012/20/2010 01/07/2010 0.407 c.412 12/20 - At Maturity 29,884,333.33 29,884,333.33
313589786 37727 FNMADN 25,000,000.00 0.340 12/20/2010  01/15/2010 0.345 0.350 1220 - At Maturity 24,919,958.33 24,919,958.33
313588AM7 37728 FNMADN 30,000,000.00 0.33001/12/2011  01/22/2010 0.335 0.340 01/12 - At Maturity 29,902,375.00 29,902,375.00
313589G72 37729 FNMADN 40,000,000.00 0.210 09/22/2010  01/27/2010 0.212 215 08/22 - At Maturity 39,944 ,466,67 39,944,466.57
313397YF2 37733 FNMADN 20,000,000.00 0.150 06/18/2010  02/04/2010 0.150 0.152 06/18 - At Maturity 19,088,833.33 19,988,833,33
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Federal Agency Issues - Discount _
313588BB0 37734 FNMADN 10,000,000.00 0.360 01/26/2011  02/08/2010 0.366 0.371 01/26 - At Maturity 9,964,800.00 9,964,800.00
313588827 37737 FNMADN 30,000,000.00 0.38002/17/2011 02/25/2010 0.386 0.392 0217 - At Maturity 29,886,950.00 29,886,950.00
313589YU1 37739 FNMADN 25,000,000.00 0.150 07/01/2010 02/26/2010 0.150 0.152 07/01 - At Maturity ] 24,986,979.17 24,086,979.17
31358BCN3 37742 FNMADN 30,000,000.00 0.43003/02/2011 03/11/2010 0.437 0.444 03/02 - At Maiurity 29,872,433.33 289,872,433.33
313588CV5 37743 FNMADN 15,000,000.00 0.460 03/09/2011  0317/2010 0,468 0475 03/09 - At Maturity 14,931,5675.00 14,831,575.00
313397WK3 37684 FREDIE 30,000,000.00 0.450 05/05/2010 06/30/2009 0.458 0465 05/05 - At Maturity 20.884,125.00 29,884,125.00
I13387WK3 37685 FREDIE 20,000,000.00 0.41005/05/2010  07/10/2008 0.418 0.423 05/05 - At Maturity 19,831,894.44 19,931,894.44
313397YL9 37699 FREDIE 20,000,000.00 0,200 06/23/2010 11/04/2009 0.202 0.205 06/23 - At Maturity 19,974,333.33 19,974,333.33
313397M32 37701 FREDIE 20,000,000.00 0.330 10/28/2610  11/10/2009 0.335 0.340 10/28 - At Maturity 19,935 ,466.67 19,935,466.67
313397WJ6 37711 FREDIE 25,000,000.00 0.140 05/04/2010 1211572009 0.140 0.142 05/04 - At Maturity 24,986,388.89 24,986,388.89
313397WS6 37715 FREDIE 40,000,000.00 0.150 05/12/2010 12/16/2009 0.150 0.162 05/12 - Ai Maturity 39,975,500.00 39,875,500.00
313397YRE 3770 FREDIE 50,000,000.00 0.210 06/28/2010  12/29/2009 0.210 0.213 06/28 - At Maturity 49,947,208.33 49,947,208.33
313397YB1 37724 FREDIE 10,000,000.00 0.150 06/14/2010  01/07/2010 3.150 0.152 06/14 - At Maturity ' 9,993,416.67 ' 9,093,416.67
313396AK9 37726 FREDIE 15,000,000.00 0.380 0110/2011 0112/2010 0.386 0.392 01/10 - At Maturity 14,942,525.00 14,842,525.00
313397P62 37735 FREDIE . 22,000,000.00 0.270 11/168/2010 02/09/2010 0.274 0.277 11416 - At Maturity 21,953,800.00 21,853,800.00
313397F89 37736 FREDIE 40,000,000.00 0.25009/15/2010  12/14/2009 0.254 0,257 09/15 - At Maturity 39,923,611.11 39,923,611.11
313397P98 37738 FREDEIE 25,000,000.00 0.270 11/19/2010 02/25/2010 0.273 0.277 1119 - At Maturity 24,949,937 .50 24,949,937.50
313397727 37740 FREDIE 20,003,000.00 0.290 12/14/2010 02/26/2010 0.294 0.208 12114 - At Maturity 19,853,116.67 19,953,116.67
313396BY8 37741 FREDIE 25,000,000.00 {.350 02/16/201%  03/08/2010 0.356 0.361 02116 - At Maturity 24,914,930.56 24,914,930.56
313397P70 37746 FREDIE 15,000,000.00 0.330 11/17/2010 03/19/2010 0.337 0.341 1117 - At Maturity 14,966,587,50 14,966,587.50
Federal Agency Issues - Discount Totals 1,403,000,000.00 0.299 0.303 2.00 1,399,531,930.56 1,399,531,930.56
Local Agency Investment Funds
5Y540003 40003 LAIF 40,000,000,00 0.980 0.976 0.990 03/31 - Quarterly 40,000,000.00 40,000,000.00
Local Agency Investment Funds Totals 40,000,000.00 0.976 0.990 0.00 40,000,000.00 40,000,000.00
Medium Term Notes
097023880 45562 BOEING 500,000.00 1.875 11/20/2012  02/22/2010 1.620 1.643 05/20 - 11/20 2,395.83 503,100.00 5(5,495.83
Medium Term Notes Totals §00,000.00 1.620 1.643 2,395.83 503,100.00 505,495.83
Mutual Funds and Open Repo
SYS70047 70047 AMBEA1 0.00 5.260 5.168 5.260 07/30 - Quarterly 0.00 0.00
SYS70048 70048 AMBEAZ 46,000,000,00 0.200 0197 0.200 06/30 - Monthly 46,000,000.00 46,000,000.00
SYS70037 70037 BLACKR 500,000.00 0030 0.030 0.030 10/31 - Monthly 500,000.00 500,000.00
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Mutual Funds and Open Repo
SYS70049 70049 CALBK 60,000,000.00 1.400 . 1.381 1.400 07/31 - Monthly 60,000,000.00 60,000,000.00
SYS70050 70050 CALTRU 0.00 2,420 2.387 2.420 09/30 - Monthly 0.00 0.00
SYST0057 70057 EWEST 49,000,000.00 1.050 11/19/2009 1.036 1.060 11/30 - Monthly 49,000,000.00 49,000,000.00
SYS70035 70035 FEDERA 0.00 5.180 5.109 5.180 07/01 - Monthly [1X0 4 0.00
SYST0007 70007 FICP 35,000,000.00 0.020 0.020 0.020 07/01 - Monthly 35,000,000.C0 35,000,000,00
SYS70056 70056 FICP 33,000,000.00 2150 03/27/2009 2101 2.130 03/27 - Monthly 33,000,000.00 33,000,000.00
SYS70053 70053 FSAGOV 15,000,000.00 0.030 12/11/2007 0.030 0.030 12431 - Monthly 15,000,000.00 15,000,000.00
SYS70042 70042 FSALAP 0.00 0.100 0.099 0.100 10/24 - Monthly 0.00 .00
SYS70043 70043 FSAPRI §7,000,000.00 0.030 - 0.030 0.030 10/24 - Monthly 67,000,000.00 67,000,000.00
SYS70041 70041 JPMORG 45,000,000.00 0.190 D.187 0.190 08/30 - Monthly 45,000,000.00 45,000,000,00
SYS70044 70044 MERGOV 0.00 2170 2.140 2170 02/05 - Monthly 0.00 0.00
SYS70040 70040 MILE 49,000,000.00 0.050 0.049 0.050 02/23 - Monthly 49,000,000.00 49,000,000.00
SYS70045 70045 MORGAN 0.00 0.060 0.059 0.060 09/30 - Monthly 0.00 0.00
SYS70052 70052 MORGAN 65,000,000.00 0.060 0.059 0.060 07/01 - Monthly 65,000,000.00 65,000,000.00
SYS70051 70051 . UBOC 70,000,000.00 0.130 0.128 0.130 11/30 - Monthly 70,000,000.00 70,000,000.00
SYS70055 70055 uBOC2 70,000,000,00 0.130 11/24/2008 0.128 0.130 11/30 - Monthly 70,000,000.00 70,000,000.00
SYS70054 70064 UNITED 0.00 1.180 01/11/2008 1.164 1.180 01/31 - Monthly 0.00 0.00
SYS70046 70046 WMSCAP §,000,000.00 0.110 0.108 0.110 04/30 - Monthly 5,000,000.00 5,0060,000.00
Mutua! Funds and Open Repo Totals 609,500,000.00 0.497 0.413 0.00 609,500,000.00 699,500,000,00
Treasury Securities - Coubon
912828HX1 80185 TNTS 5,000,000.00 2.125 04/30/2010 05/06/2008 2.384 2.417 10/31 - 04/30 Received 4,971,875.00 4,971,875.00
912828MR8 80209 TNTS 10,000,000,00 2.375 02/28/2015  03/01/2010 2.362 2.395 08/31 - 02/28 645.38 9,990,629.25 9,991,274.63
Treasury Securities - Coupon Totals 15,000,000.00 2,369 2.402 ~ 645.38 14,962,504.25 14,963,149.63
Treasury Securities - Discount
912795UU3 85148 TBILLS 15,000,000.00 0.260 06/17/2010 09/25/2009 0.263 0.267 06/17 - At Maturity 14,971,291.67 14,971,291.67
12795190 85152 TBILLS 15,000,000.00 0.340 09/23/2010 10/09/2009 0.346 0.350 09/23 - At Maturity 14,950,558.33 14,950,658.33
§12765UH2 85155 TBILLS 20,000,000.00 0.370 10/21/2010 10/22/2009 0.376 0.381 10/21 - At Matusity 19,925 177.78 19,925177.78
912795U58 85165 TBILLS 15,000,000.00 01680 06/03/2010 12/04/2009 0,160 0162 06/03 - At Maturity . 14,987,933.33 14,987 833.33
912795UU3 85167 TBILLS 25,000,000.00 0.17006/17/2010 12/04/2009 0172 0.174 06/17 - At Maturity 24,976,979.17 24,976,979.17
912795UU3 85171 TBILLS 40,000,000.00 0.140 06/17/2010 12/14/2009 0.142 0.144 Q6/17 - At Maturity 39,871,222.24 39,971,222.24
912795UY5 85173 TBILLS 40,000,000.00 0.17007/15/2040 12/15/2009 0172 0.175 07/15 - At Maturity 39,950,055,56 39,059,955.56
912795UW1 85177 TBILLS 20,000,000,00 0.160 06/24/2010  01/04/2010 0.1860 0.162 06/24 - At Maturity 19,984,800.00 19,984,800.00
912785V40 85178 TBILLS 25,000,000.00 0.320 02/10/2011  02/11/2010 0.325 0.330 02110 - At Maturity 24,919,111.00 24,919,111.00
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Treasury Securities - Discount
91279540 85179 TBILLS 20,000,000,00 0,350 0211072011 0211972010 0.356 0.361 02/10 - At Maturity 19,930,777.78 19,.930,777.78
Treasury Securities - Discount Totals 235,000,000.00 0.231 0.234 0.00 234,577,806.86 234,577,808.86
Investment Totais 3,156,138 444.44 0.680 0.690 254,089.20 3,152,448,043.89 3,152,702,133.09
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