Agenda July 13,2010

TREASURER - TAX COLLECTOR

RECEIVE

June 23, 2010 JUL 012010

DONALD R, WHITE
TREASURER - TAX COLLECTOR

District Finance

Alameda County Board of Supervisors
County of Alameda

1221 Oak Street, 5th Floor

Oakland, CA 94612

Dear Board Members:

RE: Investment Report —-May 2010

In accordance with the Treasurer’s investment policy, submitted herewith is a report of the cash
pool investments for the month of May 2010. Enclosed with this report is a copy of the
Investment Status Report as of May 31, 2010 which presents the detail of all outstanding pool
investments 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 May 31, 2010 the Treasurer’s cash and pool investments total was $3,307,995,751with an
average daily balance of $3,369,708,971. Total interest received during the month was
$2.344,917 an annual cash basis rate of 0.82%.

Total securities purchased in May was $587,407,744 in the following maturity ranges:

3-month maturity $110,000,000

6-month maturity $ 20,222,400

Over 6 month maturity $457,185,344
Total securities matured in May was $125,141,008
Total securities sold in May was $383,999,563
Total securities called by issuers in May was $ 22,998,367
Net money market funds redeemed in May was $187.000,000
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For your review, details of daily investment transactions during the month of May 2010 are on
file with this report in the Office of the Clerk of the Board of Supervisors.

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

# of Days Amount % Held
1- 90 $1,140,393,332 34.46%
91 - 180 392,567,528 11.87%
180-365 966,580,440 29.22%
365- over 808.454.451 24.45%
Total $3.307,995,751 100.00%

On May 31, 2010, the average maturity of the portfolio was months 11.9 months (357 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,

Donald R. White
Treasurer- Tax Collector

Attachment [
Atiachment I A
Attachment | B

cc: Patrick O’ Connell, Auditor-Controller
Susan Muranishi, County Administrator
School District Participants
Special District Participants
Treasury Oversight Committee




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

Attachment |

The following summarizes the profile of the investment portfolio by category as of May 31, 2010
(See Attachement 1A for graphic illustration of Treasurer's investment by category}.

LAIF

Collateralizad Time Deposits
Money Market Funds

Federal Agency Notes & Bonds
Federal Agency Discount Noies
Medium Term Notes
Repurchase Agreemant
Treasury Securities

Total Investments

Cash in Bank and on Hand

Total Treasurer's Pool

Footnotes:

Of the total cash and investment holdings listed above $1,140,393,332 or 34.46%
consisted of cash and investments maturing within three months of this report.

Book Value % Held
Cost

$40,000,000 1.21%
134,348,000 4 06%
606,500,000 18.33%
953,252,532 28.82%
1,455,327,373 43.99%
505,496 0.02%
30,000,000 0.91%
64,966,200 1.96%
$3,284,899,601 99.30%
23,098,150 0.70%
$3,307,995,751 100.00%

(see Attachement IB for full graphic iHustration of Treasurer's invesiment by maturity).

% Allowed by
Sec 53601

N.A.
no fimit
20%
no limit
no mit
30%
20%
no limit
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