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TO: Office of the City Administrator 
ATTN; Dan Lindheim 
FROM: Finance and Management Agency 
DATE: November 16,2010 

RE: Cash Management Report for the Quarter Ended September 30, 2010 

SUMMARY 

The 2010-2011 Investment Policy for the City of Oakland (the "City") and the Redevelopment 
Agency (the "Agency") requires the City to submit a quarterly investment report to the City 
Council. The quarterly report includes the following informafion: type of investment, issuer, date 
of maturity, and par and dollar amount invested. 

In accordance with the Investment Policy for the City and the Agency, the attached Cash 
Management Report provides information on the investments of the City's Operating Fund and 
the Agency's Operating Fund for the quarter ended September 30, 2010. The report summarizes 
the characteristics of the investment portfolios, along with attachments showing the Funds' 
monthly transactions and holdings for the quarter ended September 30, 2010. 

This report is presented for information and review only and requires no Council action. 

FISCAL IMPACTS 

This is an informational report with no direct fiscal impact. The City's and Agency's portfolios 
cash positions and yields are discussed in the "Key Issues" section. 

BACKGROUND 

This report presents information regarding the portfolios' composition including safety, 
creditworthiness, liquidity, and diversity. As of September 30, 2010, the portfolios are in 
compliance with the Investment Policy of the City for Fiscal Year 2010-2011. The portfolios' 
credit quality remains high and well within Investment Policy parameters. Liquidity remains 
sufficient to meet projected cash flow needs for the next six months. Provided in the attached 
report are each portfolio's current market value and yield as of September 30, 2010, as well as 
comparisons to other market benchmarks. This report confirms that no leverage (use of debt to 
supplement investments) was utilized nor derivatives (such as interest rate swaps, futures, or 
options) held during the reporting period. Also included are reviews of key economic factors, 
which may affect the portfolios potential investment results. 
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KEY ISSUES AND IMPACT 

Cash Position 

As of September 30, 2010, the City's Operating Fund Portfolio balance was $288.27 million 
compared to $219.16 million as of September 30, 2009; this was mainly due to an increase in the 
Port's share of the Operating Fund balance. The Agency's Fund Portfolio balance was $167.86 
million as of September 30, 2010 compared to $203.03 million as of September 30, 2009. 

Yield ComtJarison 

The effective rate of return on total assets in the Operating Fund Portfolio for the month ending 
September 30,2010 was 0.57%, The City's Operating Fund Portfolio outperformed the 6-month 
Treasury. Bill which yielded a rate of 0.19% as of September 30, 2010. The City's Operating 
Fund PortfoHo slightly outperformed the Local Agency Investment Fund ("LAIF"), which ended 
the month at 0.50%. 

The effective rate of retum on total assets in the Agency's Fund Portfolio for the month ending 
September 30, 2010 was 0.89 %. The Agency Fund Portfolio outperformed the 6-month Treasury 
Bill which yielded a rate of 0.19% as of September 30, 2010. The Agency's Fund Portfolio 
outperformed the Local Agency Investment Fund ("LAIF"), which ended the month at 0.50%. 

The performance comparison to LAIF must be considered in light of LAIF's historical tendency 
to lag market changes in both rising and falling interest rate environments. Moreover, the City 
does not actively sell securities in the portfolio to take advantage of cyclical swings in the 
market, which could result in the loss of principal. The primary investment objective of the City 
for the portfolio is to maximize safety, liquidity, and return in that respective order. 

SUSTAINABLE OPPORTUNITIES 

Economic: The Cash Management Report summarizes the characteristics of the investment 
portfolios for the quaiter. The portfohos' credit quality remains higli and well within tlie 
parameters of the City's Investment Policy. Liquidity for both portfolios remains sufficient to 
meet the City's projected needs. 

Environmental: To the extent that new investment opportunities are found in companies 
involved in environmentally positive activities, the City will be supporting these actions. 

Social Equity: The City's policy is to invest, when possible, in companies that promote the use 
and production of-renewable-energy-resources and-any othertypes-of socially responsible 
investments. Optimization of tlie portfolios while observmg those key areas will not only 
produce interest earnings to the General Fund, but tliese monies may be available for services to 
disadvantaged areas, or enhanced recreational or social venues. Furthermore, the Treasury 
Division is making every effort to identify and purchase additional qualifying investments from 
renewable energy and other-socially responsible companies. 
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Finance & Management Committee 

November 16,2010 



Dan Lindheim 
FMA: Cash Management Report Page 3 

DISABILITY AND SENIOR CITIZEN ACCESS 

There are no disability and senior citizen access issues identified in this report. 

RECOMMENDATION(S) AND RATIONALE 

Staff recommends Council's acceptance of this informational report. 

ACTION REQUESTED OF THE CITY COUNCIL 

Staff requests that Council accept this informational report. 

Respectfully Submitted, 

JosepM'. Yew, Jr. 
Directory Finance anE Management Agency 

Prepared by: 
Katano Kasaine, Treasury Manager 
Treasury Division 

APPROVED AND FORWARDED TO THE 
FINANCE AND MANAGEMENT COMMITTEE: 

~C5ffice of the City Administrator 

Item: 
Finance & Management Committee 
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CITY OF OAKLAND AND OAKLAND REDEVELOPMENT AGENCY 

CASH MANAGEMENT REPORT 

FOR QUARTER ENDED SEPTEMBER 30,2010 

I. ECONOMIC REVIEW 

MARKET OVERVIEW 

The consumer price index, which measures the change in prices for goods and services, rose a 
seasonally adjusted 0.1 percent in September, according to the Labor Department. This indicates that 
inflation remains very low and supports the Federal Open Market Committee's decision to keep 
interest rates at historical lows. 

The Labor Department reported 12-month inflation at 1.1 percent, and that core inflation which 
excludes volatile food and energy prices was 0.9 percent - the smallest increase since January 1966. At 
the September Federal Open Market Committee meeting, the Federal Reserve indicated that they are 

. prepared to provide additional accommodation if needed to support the economic recovery and to 
retum inflation, over time, to the feds target range of 1.0 - 2.0 percent. 

Retail spending increased in September amid continued low inflation. The Commerce Department 
reported that U.S. sales rose by 0.6 percent in September, beating market expectations for a weaker 0.4 
percent monthly increase. Compared with September 2009, sales are up 7.3 percent. Retail activity 
gained only 0.4 percent due to clothing and accessories stores realized a 0.2 percent decline in sales, 
while auto sales were up 1.6 percent in the month of September. 

RealtyTrac reported that banks foreclosed on 102,134 properties in September, the first single month 
above the century mark. There were 347,420 total foreclosure filings in September, 3 percent higher 
than August but 1 percent higher than the previous year. For the quarter, there were 930,437 
foreclosure filings, an increase of 4 percent over the prior three months but 1 percent lower than a year 
ago. 

The national unemployment rate has largely held steady in 2010 with a 9.6 percent unemployment rate 
for the third quarter, which is down from 9.8 percent in September, 2009. Approximately 14.8 million 
workers are without jobs as the economy continues to experience slow growth. Government 
employment continued to drop, as federal Census workers completed their work, along with job losses 
in local government. Private sector employment continued to show positive signs, as 64,000 jobs were 
added to the economy in September. 
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INTEREST RATES 

The Federal Open Market Committee (FOMC) left the federal funds target rate unchanged at its 
August and September policy meetirigs, stating that the rate would remain in the excepfionally low 
range of 0 percent to 0.25 percent for "an extended period," and it did not mention any planned 
changes to the central bank's asset holdings. The FOMC also kept the rate it charges on direct loans to 
banks (i.e., the discount rate) steady at 0.75 percent. The FOMC did, however, use a more cautious 
tone in its outlook for economic activity, noting that risk remains. 

XL CITY OF O A K L A N D 

PORTFOLIO REVIEW 

The City's Portfolio balances decreased frorti $307.22 million on June 30, 2010 to $288.27 million by 
September 30, 2010. The decrease was due to debt seivice paynients, normal operating expenses, and 
vendor payments. 

PORTFOLIO RATING 

In March 2010, Fitch updated its rating criteria of local government investment pools. Fitch affirmed 
the highest managed fund credit rating of AAA and market risk rating of VI to the City's Operating 
Fund Portfolio (attached). The fund volatility rating was revised to Vl from P7+, which does not 
reflect any change in market risk but is solely as a result of Fitch eliminating VI + rating from its fund 
volatility rating scale. The, AAA credit rating reflects the highest credit quality based on asset 
diversification, management strength and operational capabilities. The VJ market risk rating 
represents the lowest market risk that can be expected with no loss of principal value even in adverse 
market conditions. Fitch's market risk ratings reflect the rating agency's assessment of relative market 
risks and total retum stability in the portfolio based on analyses of various market indicators such as 
interest rates, liquidity and leverage risk, if any. As a condition of maintaining these ratings, the City 
provides monthly informafion to Fitch for review of tlie Operating Fund Portfolio activity and 
holdings. 

PORTFOLIO COMPOSITION 

The Poitfolio continues to comply with all provisions of the City's adopted Investment Policy for 
Fiscal Year 2010-2011, including compliance with applicable local ordinances and resolutions such as 
Nuclear Free Zone, LinJced Banking, and Tobacco Divestiture. 

The followkig discussion addresses the City's investment portfolio characteristics in terms of the 
Investment PoUcy's foui* obj ectives:jafety^ liquidity, diversity and return. Portfolio detail for each 
month of the current quarter is attached to this report. 
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Preservation of Capital/Safety, In the chai1 below, the City's holdings are depicted by credit rafing 
categoiy as of September 30, 2010- Approximately 71.30% of Operating Fund investments were rated 
in the AAA/Aaa categoiy while 17.06% primary unrated holdings represent the Fund's investments in 
the Local Agency Investment Fund ("LAIF"). The Al/Pl/Fl category contained 11.43% while FDIC-
insured Certificates of Deposit constituted less than 1% of the total Operating Fund. 

City of Oakland Operating Fund 
Portfolio Credit Quality 

(As of 9/30/10) 

Not Rated, 17.06% 

A1/P1/F1, 11.43% 

.FDIC,0.21% 

AAA/Aaa, 71.30% 

Liauiditv- Liquidity continues to be a primary objective when making investment decisions for the 
Operating Pool portfoUo. With ongoing capital projects at the Port and within the City, and to ensure 
that sufficient liquidity is available to meet day-to-day expenditures, the City maintains a sufficient 
"cushion" in money market funds to meet imanticipated project expenditures. 

Debt service payable from the City's Operating Pool for the Port and the City for the six months 
following September 30, 2010, is approximately $150.2 million. Consequently, staff will continue to 
invest in short-term instruments and money markets as investment tools to maintain adequate short-
term liquidity. 

(Remainder of this Page Intentionally Left Blank) 
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Investments maturing over the next six months are as follows: 

yy. DayS:;:-;:̂ T 

0-30 
31-180 

Total 

i:::ji::;:/.Amoimt(s)-.;;:/;;/::, 

$ 168,302,100.42* 
$ 76,599,000.00 

$ 244,901,100.42 

Percent 

58.36% 
26.56% 

84.92% 

* Increased dollar amount due to short term cash flow needs. 

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

September 2010 

September 2009 

September 2008 

September 2007 

September 2006 

Hl;::::ll:::::;:;:::;::•AmOuht:1-:^::::::::^;^^; 

$288,401,000 

$219,209,000 

$237,250,000 

$253,740,000 

$307,270,000 

Percent 
Increase/Decrease 
From Prior Year 

31.56% 

(7.60%) 

(6.50%) 

(17.42%) 

-

The total amount maturing within 180 days includes $49.19 million in LAIF and $54.11 million in 
money market funds, both of which are considered to have a one-day maturity due to the ability to 
withdraw funds daily. 

_ (Remainder of this Page^lntentionally Left Blank) 
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The following graph depicts the Operating Fund Portfolio by dollars invested and the percentage in 
each maturity range as of September 30, 2010. 

150,000,000.00 

City of Oakland Operating Fund 
Portfolio Maturity 

(As of 9/30/10) 

58.36% 

0-30 31-90 91-180 1S1-360 1-3 Years 3+Years 

Days to Maturity 

(Remainder of this Page Intentionally Left Blank) 
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Diversity. To reduce the risks of investing, the portfolio is diversified among a variety of financial 
instmments, as depicted by the following chart. In addition to limiting the types of investments 
permissible in any one category as outlined in the Investment Policy, no more than 5% of the total cash 
portfolio may be invested in any one issue. This single-issue provision does not apply to money 
market funds or to LAIF, as they each are backed by a large portfolio of highly diversified assets. 

City of Oakland Operating Fund 
Portfolio Diversity 

(As of 9/30/10) 

Negotiable CDs 
3.47% 

State of Calif. LAiF y ^ r ^ ^ ; ^ 
17.06% 

Commercial Paper 
7.98% 

CD's-FDIC Insured 
0,21% 

Money Marl<et Funds 
18.76% 

US Govt. Agencies 
52.52% 

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

Yield. Total interest earned for die quarter ended September 30, 2010, was approximately $394,647. 
The effective rate of return on total assets in the Operating Fund Portfolio for month-end September 
30, 2010, was 0.57% as compared to 0.55% for June 30, 2010. It continues to be the City's practice to 
hold investments to maturity rather than to sell at a loss and adjust to the market's yield curve. The 
primary investment objective of the City for the portfolio is to maximize safety, liquidity, and return in 
that respective order. 

(Remainder of this Page Intentionally Left Blank) 
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Comparative yields for the quarter are shown below. 

City of Oakland Operating Fund 
Comparative Annualized Yields 

(As of 09/30/10) 

As of Month-end 

July 2010 

August 2010 . 

September 2010 

6-month Treasury 

0.19% 

0.19% • 

0.19% • 

:: y::m£^\y:-P Py 
0.53% 

.0.51% 

0.50% 

Operating Fund 

0.51% 

0.55% 

0.57% 
'Effective monthly average return. 

Benchmark Comparison. 

The effective rate of retum on total assets in the Operating Fund Portfolio for the month ending 
September 30, 2010 was 0.57%. The City's Operating Fund Portfolio out-performed the 6-month 
TreasuryBill which yielded a rate of 0.19% as of September 30, 2010. The City's Operating Fund 
Portfolio shghtly outperformed the Local Agency Investment Fund ("LAIF"), which ended the month 
at 0.50%. 

The performance comparison to LAIF must be considered in tight of LAIF's historical tendency to lag 
market changes in both rising and falling interest rate environments. The City does not actively sell 
securities in the portfolio to take advantage of cyclical swings in the market, which could result in the 
loss of principal. The primary investment objective of the City for the portfolio is to maximize safety, 
liquidity, and retiun in that respective order. 

Valuation and Leverage. Based on information received from Interactive Data Corporation, the market 
value of the Operating Fund was $289.22 million, which was above book value by $947,511. There 
was no leverage in the portfolio during the reported period and liquidity was maintained at sufficient 
levels. 

(Remainder of this Page Intentionally Left Blank) 
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m. OAKLAND REDEVELOPMENT AGENCY 

PORTFOLIO REVIEW 

The Agency's portfolio decreased fi'om a balance of $216.79 million as of June 30, 2010 to $167.86 
million as ofSeptember30, 2010. Contributing to the portfoho decrease was largely due to debt 
service payments and project expenditures.. 

PORTFOLIO COMPOSITION • 

The PortfoHo continues to comply with all provisions of the City's adopted Investment PoUcy for 
Fiscal Year 2010-2011, including comphance with applicable local ordinances and resolutions such as 
Nuclear Free Zone, Linked Banking, and Tobacco Divestiture. In addition, the City will invest, when 
possible, in companies that promote the use and production of renewable energy resources and any 
other type of socially responsible investments. 

Tlie following discussion addresses the Agency investment portfolio characteristics in terms of the 
Investment Policy's four objectives of safety, liquidity, diversity and retum. Portfolio detail for each 
of the months in the current quarter is attached to this report. 

Preservation of Capital/Safety. The Agency's holdings by credit ratmg category are depicted m the 
chart below. Approximately 58.61% of the Agency's Operatmg Fund investments are rated in the 
AAA category. Primary unrated holdings represent 29.48% of the Fund's investments in LAIF while 
the Al/Pl category contained LI .91% of the total Operating Fund. 

Oakland Redevelopment Agency 
Portfolio Credit Quality 

(As of 9/30/10) 
Unrated 

.29.48% 

A1/P1 
11.91% AAA/Aaa 

68.61% 
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Liquidity. Liquidity within the Agency's Portfolio remains sufficient to meet all expected cash flow 
needs of the Agency for the next six months and beyond. The debt service payment for the next six 
months for the Agency is approximately $ 43.5 million. The Agency also maintains a sufficient 
"cushion" in highly liquid instruments to meet unanticipated project expenditures. 

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

Year 

September 2010 

September 2009 

September 2008 

September 2007 

September 2006 

^.::;:::';:i!:::';Am.OUnt.|L •.;•:::..':•:• 
\y\:yyl\yy'\ily:y-A:y\]:ay^^^ 

^yymy^-ymmyyMmm'^ 

$167,864,000 

$203,033,000 

$177,790,000 

$155,200,000 

$136,280,000 

Percent 
Increase/Decrease 
From Prior Year 

(17.32%) 

14.20% 

14.56% 

13.88% 

-

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

Oakland Redevelopment Agency 
Portfolio Maturity 

(As of 9/30/10) 

100,000,000.00 

90,000,000.00 

80,000,000,00 

70.000,000.00 

60,000,000.00 

50,000,000,00 

40,000,000.00 

30,000,000.00 

20,000,000.00 

10,000,000.00 

54.92% 

0-30 31-90 91-180 181-360 

Days to Maturity 

1 to 3 Years 3+ Years 

(Remainder of this Page Intentionally Left Blank) 

10 
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Diversitv. To reduce tlie risks of investing, the portfolio is diversified among a variety of instruments, 
as depicted by the following chart. In addition to limiting the types of investment in any one category, 
as outiined in the Investment Policy, no more than 5% of the total cash portfolio may be invested in 
any one issue. 

Oakland Redevelopment Agency 
Portfolio Diversity 

(As of 9/30/10) 

Stateof Calif. LAIF 
29.49% 

Negotiable CD's 
4.77% 

Commerlcal Paper-
Discount 
7.14% 

US Govt. Agencies 
40.31% 

Money IVlarket Funds 
18,29% 

Derivatives. The Agency Portfolio contained no derivative instruments during this reporting period. 

Yield. Total interest earned for the quarter ended September 30, 2010, was approximately 
$409,427.34. The effective rate of return on total assets m the Agency's Portfolio was 0.89% for 
month ending September 30, 2010. The Agency's Portfolio outperformed the 6-month Treasury Bill 
which yielded a rate of 0.19% as of September 30, 2010. The Agency's PortfoHo outperformed the 
Local Agency Investment Fund ("LAIF"), which ended the month at 0.50%. The performance 
comparison to LAIF must be considered in light of LAIF's historical tendency to lag market changes in 
both rising and falling interest rate environments. 

Comparative yields for the quarter are shown below. 

Oakland Redevelopment Agency 
Comparative Annualized Yields 

fAs of 09/30/10) 

As of Month-end 

July 2010 

August 2010 

September 2010 

6-month Treasury 

0.19% 

0.19% 

0.19% 

LAIF' 

0.53% 

0.51% 

0.50% 

:-h-::;::r::::;:OiRA;i::^:^:::i::^-:i::; 

0.77% 

0.85% 

.0.89% 
'Effective monthly average return 

n 
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Valuation and Leverage. Based on information received from Interactive Data Corporation, the market 
value of the Agency portfolio for the quarter ended June 30, 2010 was $168.72 million, which was 
above book value by $855,593.60. There was no leverage in the portfolio during the reporting period 
and liquidity was maintained at sufficient levels. 

TREASURY YIELD CURVE 

-07/01/10 -oe/3ffio 

4JXK 

2,50% 

l a j * 

o.co»-* 
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City Pool Portfolio FY10-11 
Portfolio Management 

Portfolio Summary 
July 31, 2010 

City of Oakland 

Investments 

Federal Agency Issues - Coupon 

Federal Agency Issues - Discount 

Money Market 

Local Agency Investment Funds 

Certificates of Deposit 

Negotiat)le CD's 

Commercial Paper - Discount 

Investments 

ro ta l Earnings 

Current Year 

Average Daily Balance 

Effective Rate of Return 

Par 
Value 

31.500.000.00 

113,000,000.00 

48,110,000.00 

49.192,100.42 

599,000.00 

13,000,000.00 

24,000,000.00 

279,401,100.42 

July 31 Month Ending 
129,170.44 

300,258,066.31 

0.517c 

Market 
Value 

32.348.751.75 

112.961.200.00 
49,110.000.00 

49.192.100.42 

599,000.00 

12.998.200.00 

23,962.930.00 

280,172,182.17 

' 

Fiscal Year To Date 
129,170.43 

300,258,066.31 

0.51% 

Book 
Value 

31,517.438.31 

112,911.317.66 

46.110,000.00 

49.192,100.42 

599.000.00 

13,000.000.00 

23,944,609.73 

279,274,466.12 

Portfolio 

11.29 

40.43 

17.23 

17.61 

0.21 

4.65 

8.57 

100.00% 

Term 

1,299 

135 

1 

1 

183 

159 

169 

224 

Days to 
Maturity 

832 

74 

1 

1 

148 

75 

111 

137 

YTM 
360 Equiv. 

2.647 

0.185 

0.214 

0.524 

o.eoo 
0.304 

0.461 

0.548 

YTM 
365 Equlv. 

2.583 

0.187 

0.217 

0.531 

0.811 

0.308 

0.488 

0.556 

Katano Kasaine, Treasury Manager 

Reporting period 07/01/2010-07/31/2010 

Run Dale: 10/15J2010-10:09 

Portfolio POOL 
AP 

PM(PRF_PM1) 7.3.0 

Report Vor. 7.3.2 
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City Pool Portfolio FY10-11 
Portfolio Management 

Portfolio Details - Investments 
July 31, 2010 

Page 2 

CUSIP Investment # Issuer 
Average 
Balance 

Purchase 
Date Par Value Market Value 

Stated 
Book Value Rate S&P 

YTM Days to Maturity 
360 Maturity Date 

F e d e r a l A g e n c y I s s u e s - D i s c o u n t 

313397A50 

313397P62 

313397M24 

313397S44 

313397R52 

313397N80 

313397R37 

313397R37 

L A I F - B o n d P r o c e e 

SYS50567 

SYSS0617 

SYS50794 

M o n e y M a r k e t 

SYS50863 

SYS51499 

SYS50645 

51588 

51563 

51598 

51603 

51605 

51606 

51607 

51613 

d s 

50567 

50617 

50794 

50863 

51499 

5064S 

Su 

Su 

Su 

L o c a l A g e n c y I n v e s t m e n t F u n d s 

SYS43 43 

C e r t i f i c a t e s o f D e p o s i t 

SYS51620 

SYS51614 

51620 

51614 

Su 

Su 

FEDERAL HOME LOAN MTG 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

j total and Average 121,910,143.34 

, 
LOCAL AGENCY INVESTMENT FUND 

LOCAL AGENCY INVESTMENT FUND 

LOCAL AGENCY INVESTMENTS 

3tota[ and Average 0.00 

Invesco 

•JP Morgan & Co. 

WELLS FARGO 

btotal and Average 63,561,612.30 

Local Agency Investment Fund 

btotal and Average 49,161,343.29 

Alta Alliance Bank 

METROPOLITAN BANK 

btotal and Average 599,000.00 

04/28/2010 

03/26/2010 

•6/22/2010 

06/23/2010 

06/23/2010 

06/23/2010 

06/24/2010 

06/23/2010 

07/01/2010 

07/01/2010 

07/01/2010 

~ 

06/28/2010 

06/21/2010 

3.000,000,00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

3,000.000.00 

3,000,000.00 

5,000^000.00 

3,000,000.00 

113,000,000.00 

0.00 

0.00 

0.00 

0.00 

25,110.000.00 

23,000,000.00 

0,00 

48,110.000.00 

49,192,100.42 

49,192,100.42 

500.000.00 

99,000.00 

599,000.00 

3,000,000.00 

2.998,200.00 

2,998,800.00 

2,997,600.00 

2,997,900.00 

2,998,500.00 

4,997,000.00 

2,998,200.00 

112,961,200.00 

0.00 

0.00 

0 .00, 

0.00 

25,110,000.00 

23,000,000.00 

0.00 

48,110,000.00 

49,192,100.42 

49,192,100.42 

500,000.00 

99,000.00 

599,000.00 

2,998,706.67 

2.993.929.17 

2,998.306.57 

2.996,780.00 

2,997.316.67 

2,997,900.00 

4.995,611.11 

2.997.350.00 

112,911,317.66 

0.00 

0.00 

0.00 

0.00 

25,110,000.00 

23,000,000.00 

0.00 

48,110,000.00 

49,192,100.42 

49,192,100.42 

500,000.00 

99,000.00 

599,000.00 

0.160 AAA 0.160 

0.310 

0,160 

0.230 

0,200 

0.180 

0.200 

0.200 

1-920 

1-920 

2.930 

/ • 

0.260 

0.170 

1.500 

0,531 

0,800 

0,800 

0.316 

0.160 

0.230 

0.200 

0.180 

0.200 

0.200 

0.185 

1.894 

1.894 

2.890 

0.000 

0.256 

0.168 

1.479 

0.214 

0.524 

0.524 

0.800 

0.800 

0.800 

2 

107 

87 

129 

122 

101 

120 

120 

74 

1 

1 

1 

0 

1 

1 

1 

1 

1 

1 

149 

142 

148 

08/03/2010 

11/16/2010 

10/27/2010 

12/08/2010 

12/01/2010 

11/10/2010 

11/29/2010 

11/29/2010 

12/28/2010 

12/21/2010 

N e g o t i a b l e C D ' s 

90527MEE2 

90527MED4 

90527MGD2 

51580 

51581 

51595 

UNION BANK OF CALIF 

UNION BANK OF CALIF 

UNION BANK OF CALIF 

04/27/2010 

04/27/2010 

06/21/2010 

5,000,000.00 

5,000,000.00 

3,000,000.00 

4,998,530.00 

4,999,625,00 

3,000,045.00 

5,000,000.00 0.320 

5,000,000.00 0.320 

3,000,000.00 0.250 

A-1 0.320 

A-1 0.320 

A-1 0.250 

94 11/03/2010 

87 10/27/2010 

25 08/26/2010 

Run Date: 10/15/2010 -10.03 

Portfolio POOL 
AP 

PM (PRF_PM2) 7.3.0 



City Pool Portfolio FY10-11 
Portfolio Management 

Portfolio Details - Investments 
July 31, 2010 

Page 3 

CUSIP 

Commercial Paper 

0660P1KT7 

0660P1JV4 

0660P1JG7 

17307SL59 

17307SKU5 

17307SQM7 

Investment # 

- Discount 

51579 

51593 

51594 

51585 

51592 

51621 

Issuer 

Subtotal and Average 

S 

BANK OF AMERICA 

BANK OF AMERICA 

BANK OF AMERICA 

Citigroup Funding 

Citigroup Funding 

Citigroup Funding 

jb tota l and Average 

Total and Average 

Average 
^ Balance 

13,000,000.00 

20.410,950.41 

300,258,066.31 

Purchase 
Date 

04/27/2010 

06/J 8/2010 

06/18/2010 

04/27/2010 

06/18/2010 

07/23/2010 

Par Value 

13,000,000.00 

5,000,000.00 

3,000,000.00 

3.000,000.00 

5.000,000.00 

3,000,000.00 

5,000,000.00 

24,000,000.00 

279,401,100.42 

Market Value 

12,398,200.00 

4,994.150.00 

2,997,870.00 

2,998,470.00 

4,994.550.00 

2,997.390.00 

4,980,500.00 

23,962,930.00 

280,172,182.17 

Book Value 

13,000,000.00 

4,989.579.17 

2.993,566.67 

2.997,000.00 

4,988,266.67 

2,993,950,00 

4,979,247.22 

23,944,609.73 

279,274,465.12 

Stated 
Rate 

0.410 

0.400 

0.400 

0.440 

0.550 

0.620 

S&P 

A-1 

A-1 

A-1 

YTM 
360 

0.304 

0.418 

0.400 

0.400 

0.448 

0.551 

0.634 

0.481 

0.548 

Days to 
Maturity 

75 

87 

59 

46 

96 

88 

232 

111 

137 

Maturity 
Date 

10/27/2010 

09/29/2010 

09/16/2010 

11/05/2010 

10/28/2010 

03/21/2011 

Run Dale: 10/15/2010 -10:09 -

Portfolio POOL 
AP 

PM (PRF_PM2) 7.3.0 



City Pool PortfoHo FY10-11 
Aging Report 

By Maturity Date 
As of August 1, 2010 

City of Oakland 

Aging Interval: 

Aging Interval: 

Aging Interval; 

Ag ing Interval: 

Aging Interval: 

Ag ing Interval: 

Aging Interval: 

1 

0 days 

1 - 30 days 

31 - 90 days 

91 - 180 days 

181 - 360 days 

361 -1080 days 

1031 days and after 

\ 

(08/01/2010 

{08/02/2010 

(09/01/2010 

(10/31/2010 

( 01/29/2011 

(07/28/2011 

(07/17/2013 

- 08/01/2010 ) 

- 08/31/2010 ) 

- 10/30/2010 ) 

- 01/28/2011 ) 

- 07/27/2011 ) 

- 07/16/2013 ) 

) 

7 Maturities 

5 Maturities 

23 Maturities 

13 Maturities 

4 Maturities 

4 Maturities 

3 Maturities 

0 Payments 

0 Payments 

0 Payments 

0 Payments 

0 Payments 

0 Payments 

0 Payments 

Maturity 
Par Value 

97,302,100.42 

17,000,000.00 

89,000,000.00 

39,599,000.00 

14,000,000,00 

12,000,000.00 

10,500,000.00 

Percent 
of Portfolio 

34.83% 

G.08% 

31.85% 

14.17% 

5.01% 

4.29% 

3.76% 

Current 
Book Value 

97,302,100.42 

16,996,556.67 

88,928,077.38 

39,551,046.12 

13,987,204.75 

12,014,425.28 

10,495,055.50 

Current 
Market Value 

97,302,100.42 

16,999,245.00 

88,967,205.00 

39,574,380.00 

14,142,687.50 

12,453,750.00 

10,732,814.25 

To ta l fo r 59InvestmBnts OPayments 100.00 279,274,466.12 280,172,182.17 

RuoDalK JQf lSGDIO-ia i l 

Portfolio POOL 
AP 

AG (PRF_AG) 7.2:0 . 
Report Ver. 7.3,2 ' / 



City of Oakland Operating Fund 
Portfolio Management 

Portfolio Summary 
August 31^ 2010 

City of Oakland 

Investments 

Federal Agency Issues - Coupon 

Federal Agency Issues - Discount 

Money Market 
Local Agency Investment Funds 

Certificates of Deposit 

Negotiable CD's 

Commercial Paper - Discount 

Investments 

Total Earnings 

Current Year 

-

! 

• ' 

August 31 

Average Daily Balance 282,497,653.38 

Effective Rate of Re tum 

Par 
Value 

37,500,000.00 

99,000,000.00 

51,110,000.00 

49,192,100.42 

599,000,00 

10,000.000.00 

24,000.000.00 

271.401,100.42 

Month Ending 

132,695.18 

0.55% 

Market 
Value 

38.360.490.00 

96,981.600.00 

51,110.000.00 

49,192,100.42 

599,000.00 

• 10,001,830.00 

23,980,470.00 

272,225,490.42 

Fiscal Year To Date 
261.865.61 

291,377,859.85 

0.53% 

Book 
Value 

37,510,586.17 

98,914,760,99 

51,110.000.00 

49.192.100.42 

599,000.00 

10.000,000.00 

23,944,609.73 

271,271,057.31 

%of 
Portfolio 

13.83 

36,46 

18.84 

18.13 

0.22 

3.69 

B.83 

100.00% 

Term 

1.270 

144 

1 

1 

183 

187 

169 

251 

Days to 
Maturity 

847 

51 

1 

1 

117 

60 

80 

146 

YTM 
360 Equiv. 

2.282 

0,195 

0.19a 

0.506 

O.eoo 

0.320 

0.481 

0.572 

YTM 
365 Equiv. 

2.314 

0.198 

0.200 

0.513 

0.811 

0.324 

0.4S8 

0.580 

Katano Kasaine, Treasury Manager 

Reporting period 08/01/2010-08/31/2010 
Data Updated: SET_PORT: 10/15/2010 09:41 
Run Date: 10/15/2010 - 09:41 

Portfolio POOL 

AP 
PM(PRF_PM1) 7,3.0 

Report Ver. 7,3.2 



City of Oakland Operating Fund 
Portfolio Management 

Portfolio Details - Investments 
August 31, 2010 

P a g e l 

CUSIP Investment # Issuer 
Average 
Balance 

Purchase 
Date Par Value Market Value 

Stated 
Book Value Rate S&P 

YTM Days t o Matur i ty 
360 Maturity Date 

F e d e r a l A g e n c y I s s u e s - C o u p o n 

3133XRCW8 

3133X42H3 

3133XBT39 

3133XT4D5 

3133XVRS2 

3133XX2U0 

313370EC8 

3128X97J3 

3134G1NM2 

3136F9CB7 

3139aAXJ6 

3139aA2S0 

51321 

51331 

51340 

51381 

51475 

51548 

51623 

51587 

51622 

51236 

51430 

51624 

Sub 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

.. FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN MTG CORP 

FEDERAL HOME LOAN MTG CORP 

• FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

total and Average 36,931,527.78 

05/27/2008 

06/30/2O0B 

06/30/2008 

02/13/2009 

11/16/2009 

03/01/2010 

08/02/2010 

04/28/2010 

07/28/2010 

03/11/2008 

05/15/2009 

08/06/2010 

3,000.000.00 

3,000.000,00 

• 3.000^000,00 

3,000,000.00 

3.000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000,00 

4,500,000,00 

3,000,000.00 

37,500,000.00 

3,070,312.50 

3.0S1,562.50 

3,177,187.50 

3,023,437.50 

3,021,562.50 

3,017,812.50 

3,000,937.50 

3,034,281.00 

3,006,834.00 

3,238,125.00 

4,713,750.00 

3.004,687.50 

38,360,490.00 

2,999,968.24 

3,007,226.41 

3,018.218.11 

2,999,518.33 

2.995.624.37 

3.000,000.00 

3.000.OO0.00 

3,000,000,00 

3,000,000.00 

3,000,000.00 

4,495,164.25 

2,994,866.46 

37,510,586.17 

3,375 

4.000 

4.375 

1.625 

1.000 

1.650 

0.750 

2.125 

1.300 

4.000 

2.500 

1.000 

AAA 

AAA 

AAA 

AAA 

A/ \A 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

3.330 

3.959 

4.017 

1.632 

1.087 

1.627 

0.740 

2.096 

1.282 

3.945 

2.496 

1.039 

2.282 

296 

167 

646 

196 

483 

912 

1,066 

1.700 

1.059 

922 

1.352 

1.118 

847 

06/24/2011 

02/15/2011 

06/08/2012 

03/16/2011 

12/28/2011 

03/01/2013 

08/02/2013 

04/28/2015 

07/26/2013 

03/11/2013 

05/15/2014 

09/23/2013 

F e d e r a l A g e n c y 

313385E85 

313385E44 

313385L95 

313385L46 

313385H58 

3133S5L46 

313385E28 

313385F68 

313589K93 

313589M42 

313589L84 

313589J79 

313589N25 

313589Q48 

313589L84 

313S89M26 

31358gM2S 

313589L84 

313589R47 

313569L84 

•313397P62 

I s s u e s - D i s c o u n t 

51615 

51576 

51589 

51599 

51600 

51610 

51617 

51618 

51609 

51555 

51559 

51560 

51561 

51562 

51590 

51591 

51597 

51601 

51602 

51608 

51563 

FEDERAL HOME LOAN BANK 

Federal Home Loan Discount 

Federal Home Loan Discount 

Federal Home Loan Discount 

Federal Home Loan Discount 

Federal Home Loan Discount 

Federal Home Loan Discount 

Federal Home Loan Discount 

FEDERAL NATIONAL MORTGAGE 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Dlsoaunt 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

FREDDIE MAC 

06/30/2010 

04/27/2010 

04/28/2010 

06/22/2010 

06/22/2010 

06/24/2010 

06/30/2010 

06^0/2010 

06/24/2010 

03/25/2010 

03/25/2010 

03/25/2010 

03/26/2010 

03/26/2010 

05/20/2010 

05/21/2010 

06/22/2010 

06/22/2010 

06/23/2010 

06/24/2010 

03/26/2010 

5,000,000.00 

5,000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

5,000,000.00 

5,000.000.00 

5,000.000.00 

5,000.000.00 

3,000,000,00 

3,000,000,00 

3,000,000.00 

3,000.000.00 

3,000.000.00 

5,000,000.00 

3,000.000.00 

3,000.000,00 

3,000,000.00 

3,000,000.00 

5,000,000.00 

3,000,000.00 

5.000,000.00 

5,000,000,00 

2.999.400,00 

2,999.400.00 

2,999,700.00 

4,999,000.00 

5,000,000.00 

5,000.000.00' 

4,999,000.00 

2.999.400.00 

2,999,400,00 

2,999.700,00 

2,999,400.00 

2,999,100.00 

4,999,000.00 

2.909,400.00 

2.999.400.00 

2,999,400.00 

2,999,100.00 

4,999,000.00 

2.999.100.00 

4,999,137.50 

4,996.954.17 

2,996,832.50 

2,998,487.50 

2,998,938.33 

4,997,355.56 

4,999,037.50 

4,998,958.33 

4,997;422.22 

2.994,368.33 

2,994.471.67 

2,995.731.67 

2,994.053.33 

2.993.372.50 

4,994.404.17 

2,996,687.50 

2,998,306.67 

2,998,229.17 

2,997,466.67 

4,997,352.08 

2,993.929.17 

0.090 

0.170 

0.210 

0.150 

0.130 

0,160 

0.110 

0,100 

0.160 

0,310 

0,310 

0,260 

0,320 

0.330 

0.255 

0.250 

0,160 

0,170 

0.190 

0.155 

0,310 

AAA 

AAA 

0.090 

0.170 

0.210 

0.150 

0.130 

0.160 

0.110 

0.100 

0.160 

0.317 

0.317 

,0.266 

0.327 

0.337 

0.255 

0.250 

0.160 

0.170 

0.190 

0.155 

0.316 

6 09/07/2010 

2 09/03/2010 

55 10/26/2010 

50 10/21/2010 

27 09/28/2010 

50 10/21/2010 

0 09/01/2010 

12 09/13/2010 

47 10/18/2010 

58 10/29/2010 

54 10/25/2010 

37 10/08/2010 

64 11/04/2010 

82 11/22/2010 

54 10/25/2010 

56 10/27/2010 

56 10/27/2010 

54 10/25/2010 

90 11/30/2010 

54 10/25/2010 

76 11/16/2010 

Da ta U p d a t e d : S E T _ P O R T : 1 0 / 1 5 / 2 0 1 0 09 :41 

Run Dale: KVIS/aOlO - 09:41 

Por t fo l io P O O L 

A P 

PM (PRF_PM2) 7.3,0 

Report Ver. 7.3.2 



City of Oakland Operatmg Fund 
Portfolio Management 

Portfolio Details - Investments 
August 31, 2010 

Page 2 

CUSIP Investment U 

F e d e r a l A g e n c y I s s u e s - D i s c o u n t 

313397M24 

313397S44 

313397R52 

313397N80 

313397R37 

313397R37 

51598 

51603 

51605 

51606 

51607 

51613 

L A I F - B o n d P r o c e e d s 

SYS50567 

SYS5Q617 

SYS50794 

M o n e y M a r k e t 

SYS50863 

SYS51499 

SYS50645 

50567 

50617 

50794 

50863 

51499 

50645 

Subt 

Issuer 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

otal .and Average 

Average 
Balance 

104,688,157.39 

LOCAL AGENCY INVESTMENT FUND 

LOCAL AGENCY INVESTtJlENT FUND 

• LOCAL AGENCY INVESTMENTS 

SubtotaLand Average 0.00 

Subt 

L o c a l A g e n c y i n v e s t m e n t F u n d s 

SYS43 43 

C e r t i f i c a t e s o f D e p o s i t 

SYS51620 

SYS51614 

N e g o t i a b l e C D ' s 

90527MEE2 

90527MED4 

51620 

51614 

51580 

51581 

Subt 

Invesco 

JP Morgan & Co, 

WELLS FARGO 

otal and Average 54,722,903.23 

Local Agency Investment Fund 

otal and Average 

' Alta Alliance Bank 

METROPOLITAN BANK 

Subtotal and Average 

Sub 

UNION BANK OF CALIF 

UNION BANK OF CALIF 

otal and Average 

49,192,100.42 

599,000.00 

12,419,354.84 

Purchase 
Date 

06/22/2010 

06/23/2010 

06/23/2010 

05/23/2010 

06/24/2010 

06/23/2010 

07/01/2010 

07(01/2010 

07/01/2010 

— 

— 

06/28/2010 

06/21/2010 

04/27/2010 

04/27/2010 

Par Value 

3,000,000.00 

3,000.000,00 

, 3,000,000.00 

3,000.000.00 

5,000,000.00 

3,000,000.00 

99,000,000.00 

0.00 

D.OO 

0.00 

0.00 

22,110,000.00 

29.000,000.00 

0,00 

51,110,000.00 

49,192.100.42 

49,192,100.42 

500.000.00 

99.000.00 

599,000.00 

5,000,000.00 

5,000,000.00 

10,000,000.00 

Market Value 

2,999.400.00 

2,998,800.00 

2,998,800.00 

2,999,100.00 

4.998,500.00 

2.999,100.00 

98,981,600.00 

0,00 

0,00 

0,00 

0.00 

22,110,000,00 

29,000,000,00 

0.00 

51,110,000.00 

49,192,100.42 

49,192,100.42 

500.000.00 

99,000.00 

599,000.00 

5,000.885.00 

5,000.945.00 

10,001,830.00 

Book Value 

2,998,306,67 

2.996,760.00 

2.997,316.67 

2,997,900.00 

4,995,611.11 

2,997,350.00 

98,914,750.99 

0.00 

0.00 

0.00 

O.OD 

22,110.000,00 

29.000,000,00 

0,00 

51,110,000.00 

49,192,100.42 

49,192,100.42 

500,000,00 

99,000,00 

599,000.00 

5.000,000,00 

5,000,000,00 

10,000,000.00 

Stated YTM 
Rate S&P 360 

0,160 

0,230 

0.200 

0.180 

0.200 

0.200 

1.920 

1.920 

2.930 

0.240 

0.170 

1.500 

0.513 

0.800 

0.800 

0.320 

0.320 

0.160 

0.230 

0.200 

0.1 BO 

0.200 

0.200 

0.195 

1,894 

1,894 

2.890 

0.000 

0.237 

0.168 

1.479 

0.198 

0.506 

0.506 

0.800 

0.800 

0.800 

A-1 0.320 

A-1 0.320 

0.320 

Days t o Maturity 
Maturity ' pate 

56 10/27/2010 

98 12/08/2010 

91 12/01/2010 

70 11/10/2010 

89 11/29/2010 

89 11/29/2010 

51 

1 

1 

1 

0 

1 

1 

1 

1 

1 

1 

118 12/28/2010 

111 12/21/2010 

117 

63 11/03/2010 

56 10/27/2010 

60 

Data Updated: SET_PORT: 10/15/2010 09:41 
Run Dais: 10/15/2010 - 09;41 

Portfolio POOL 
AP 

PM {PRf__PM2] 7.3,0 



City of Oakland Operating Fund 
Portfolio Management 

Portfolio Details - Investments 
August 31, 2010 

Pages 

CUSIP 

Commercial Paper 

0660P1KT7 

0660P1JV4 
0660P1JG7 

17307SL59 
17307SKU5 
173Q7SQM7 

Investment # 

- Discount 

51579 
51593 
51594 

51585 
51592 
51621 

Su 

Issuer 

• BANK OF AMERICA 

BANK OF AMERICA 
BANK OF AMERICA 

Citigroup Funding 
. Citigroup Funding 

Citigroup Funding 

btotal and Average 

Total and Average 

Average 
Balance 

23,944,609.73 

282,497,G53J8 

Purchase 
Date 

04/27/2010 

06/18/2010 
06/18/2010 

04/27/2010 
06/18/2010 
07/23/2010 

Par Value 

5,000,000.00 

3,000,000.00 
3,000,000.00 

5,000.000.00 
3,000.000.00 
5,000,000.00 

24,000,000.00 

271,401.100.42 

Market Value 

4,997,450.00 

2,999,340.00 
2,999,670.00 

4,997,350.00 
2,998,710.00 
4,987,950.00 

23,980,470.00 

272.225.490.42 

Book Value 

4,989,579.17 

2,996,566.67 
2,997,000.00 

4,988,266.67 
2,993,950.00 
4,979,247.22 

23,944,609.73 

271,271,057.31 

Stated 
Rate 

0.410 

0,400 
0,400 

0.440 
0.550 
0.620 

S&P 

A-1 
A-1 
A-1 

YTM 
360 

0.416 

0.400 
0.400 

0.448 
0.551 
0.634 

0.481 

0.572 

Days to p/laturtty 
Maturity Date 

56 10/27/2010 

28 09/29/2010 
15 09/16/2010 

65 11/05/2010 
57 10/28/2010 

201 03/21/2011 

80 

146 

Data Updated: SET_PORT: 10/15/2010 09:41 
Run Data: 10/15/2010 - 09:41 

Portfolio POOL 
AP 

PM [PRF_PM2) 7.3,0 



SymPro Aging report Operating Fund 
Aging Report 

By Maturity Date 
As of September 1,2010 

City of Oakland 

Aging Interval: 

Aging Interval: 

Ag ing Interval : 

Ag ing Interval: 

Ag ing Interval: 

Aging Interval: 

Ag ing Interval: 

Odays 

1 - 3 0 days 

31 - 90 days 

91 - 180 days 

1 8 1 - 360 days 

3 6 1 - 1 0 8 0 days 

1081 days and after 

(09/01/2010 -

(09/02/2010 -

(10/02/2010 -

(12/01/2010 -

(03/01/2011 -

(08/28/2011 -

(08/17/2013 -

09/01/2010 ) 

10/01/2010 ) 

11/30/2010 ) 

02/28/2011 ) 

08/27/2011 ) 

08/16/2013 ) 

) 

8 Maturities 

6 Maturities 

25 Maturities 

5 Maturities 

3 Maturities 

6 Maturities 

3 Maturities 

0 Payments 

0 Payments 

0 Payments 

0 Payments 

0 Payments 

0 Payments 

0 Payments 

Maturity 
Par Value 

105,302,100.42 

24,000,000.00 

93,000,000.00 

9,599,000.00 

11,000,000.00 

18,000,000.00 

10,500,080.00 

Percent 
of Portfolio 

38.80% 

8.34% 

34.27% 

3.54% 

4.05% 

6.63% 

3.87% 

Current 
Book Value 

105,301,137.92 

23,987,555.00 

92,899,434.33 

9,600,323.08 

10,978,733.79 

18,013,842.48 

10,490,030.71 

Current 
Market Value 

105,302,100^2 

23,998,710.00 

92,979,640.00 

9,648,162.50 

11,081,700.00 

18,462,459.00 

10,752,718.50 

Totat for 56Investments OPayments 100.00 271,271,057.31 272,225,490.42 

Data Updated: SET_AGe: 10/15/2010 09:42 
Run Dale: 10/15/2010-09:42 

Portfolio POOL 
AP 

AG (PRF_AG) 7JL0 
Report Ver, 7,3.2 
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1̂  
City Pool Portfolio FY10-11 

Aging Report 
By Maturity Date 

As of September 1,2010 

Cily of Oakland 

Aging Interval; 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval: 

0 days 

1 - 30 days 

31 - 90 days 

91 - 180 days 

181 - 360 days 

361 -1080 days 

1081 days and after 

'(09/01/2010 -

{ 09/02/2010 

(10/02/2010 

(12/01/2010 

'(03/01/2011 

(08/28/2011 

(08/17/2013 

09/01/2010 ) 

10/01/2010 ) 

11/30/2010 ) 

02/28/2011 ) 

08/27/2011 ) 

08/16/2013 ) 

) 

8 Maturi t ies 

6 Maturi t ies 

25 Maturit ies 

S Maturi t ies 

3 Maturi t ies 

6 Maturi t ies 

3 Maturi t ies 

OPayments 

0 Payments 

0 Payments 

OPayments 

OPayments 

OPayments 

0 Payments 

Maturity 
Par Value 

105,302,100.42 

24,000,000.00 

93,000,000.00 

9,599,000.00 

11,000,000.00 

18,000,000.00 

10,500,000.00 

Percent 
of Port fo l io 

38.80% 

8.84% 

34.27% 

3.54% 

4.05% 

6.63% 

3.87% 

Current 
Book Value 

105,301,137.92 

23,987,555.00 

92,899,434.33 

9,600,323.08 

10,978,733.79 

18,013,842.48 

10,490,030.71 

Current 
Market Value 

105,302,100-42 

23,998,710.00 

92,979,640.00 

9,648,162.50 

11,081,700.00 

18,462,459.00 

10,752,718.50 

Total for 56 Investments 0 Payments 100.00 271,271,057.31 272,225,490.42 

Run Date: 10/15/2010 -10-,11 

Portfolio POOL 
AP 

AG IPRF_AG) 7.2,0 
Report Ver. 7.3,2 



City Pool Portfolio FY10-11 
Portfolio Management 

Portfolio Summary 
September 30, 2010 

City of Oakland 

Investments 

Federal Agency Issues - Coupon 

Federal Agency Issues • Discount 
Money Maritet 

Local Agency Investment Funds 

Certificates of Deposit 

Negotiable CD's 

Commerdai Paper - Discount 

Investments 

Total Earnings 

Current Year 

Average Daily Balance 

Effective Rate of Return 

Par 
Value 

49,500,000.00 

102,000.000.00 

54.110,000.00 

49,192,100.42 

599.000.00 

10,000,000.00 

23,000,000.00 

288,401,100.42 

r 
September 30 Montt) Ending 

132,781.66 

285,608,086.94 

0.57% 

Market 
Value 

50,355,705.00 

101.984,700.00 
54,110,000,00 

49,192,100.42 

599,000.00 

10,001,220,00 

22.978,670.00 

289,221,395.42 

Fiscal Year To Date 

394,647.28 

289,496,412.16 

0.54% 

Book 
Value 

49,509,007.33 

101,915,100.15 

54.110,000.00 

49,192,100.42 

599,000.00 

10,000.000.00 

22,948,676.39 

288,273,884.29 

%of 
Portfolio 

17.17 

35.35 
18.77 

17.06 

0.21 

3,47 

7.96 

100.00% 

Term 

1,261 

136 

1 

1 

183 

187 

166 

285 

Days to 
Maturity 

917 

40 

1 

1 

87 

30 

67 

179 

YTM 
360 Equiv. 

2.031 

0.196 

0.163 

0.506 

0.800 

0.320 

0-451 

0.584 

YTM 
365 Equiv. 

2,059 

0.199 

0.165 

0.513 

0,811 

0,324 

0.457 

0.592 

Katano Kasaine, Treasury Manager 

Reporting period 09/01/2010-09/30/2010 

Run Dale: 10/15/2010 -10:08 

Portfolio POOL 
AP 

PM(PRF„PM1) 7.3.0 

Report Ver. 7.3,2 



City Pool Portfolio FY10-11 
Portfolio Management 

Portfolio Details - Investments 
September 30, 2010 

Pagel 

CUSIP Investment # Issuer 
Average 
Balance 

Purchase 
Date Par Value Market Value 

Stated 
Book Value Rate S&P 

YTM Days to 
360 Maturity 

Maturity 
Date 

F e d e r a l A g e n c y I s s u e s - C o u p o n 

31331JK28 

31331JM91 

3133XRCW8 

3133X42H3 

3133XBT39 

,3133)CT4D5 

3133XVRS2 

3133XX2U0 

313370ECe 

313370y77 

313370Y44 

3128X97J3 

3134G1NM2 

3136F9CB7 

31398AXJ6 

3139aA2S0 

51635 FEDEfWL FARM CREDIT BANK 09/24/2010 

51637 FEDERAL FARM CREDIT BANK 09/28/2010 

51321 FEDERAL HOME LOAN BANK 05/27/2008 

51331 FEDERAL HOME LOAN BANK 06/30/2008 

51340 FEDERAL HOME LOAN BANK ' 06/30/2008 

51381 FEDERAL HOME LOAN BANK 02/13/2009 

51475 FEDERAL HOME LOAN BANK 11/16/2009 

51548 FEDERAL HOME LOAN BANK 03/01/2010 

51623 FEDERAL HOME LOAN BANK 08/02/2010 

51636 FEDERAL HOME LOAN BANK 09/27/2010 

51639 .FEDERAL HOME LOAN BANK 09/30/2010 

51587 FEDERAL HOME LOAN MTG CORP 04/28/2010 

51622 FEDERAL HOME LOAN MTG CORP 07/28/2010 

51236 .FEDEFIAL NATIONAL MORTGAGE 03/11/2008 

51430 FEDERAL NATIONAL MORTGAGE 05/15/2009 

51624 FEDERAL NATIONAL MORTGAGE 08/06/2010 

Subtotal and Average 

3,000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000,00 

3.000.000.00 

3.000,000.00 

3.000,000.00 

3,000.000.00 

3,000.000.00 

3,000.000.00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

3,000.000,00 

4,500.000.00 

3,000,000.00 

3,008,437.50 

2,992.500,00 

3,062.812.50 

3,042,187.50 

3,174,375.00 

3,019,687.50 

3.022.500,00 

3,015,000.00 

3,000,000.00 

3,000,937.50 

3.007.500.00 

3,030.426,00 

3,005,904,00 

3,239,062,50 

4.722.187.50 

3.012.187,50 

3,000,000.00 

3,000,000,00 

2,999.971,49 

3,005,904.51 

3,017,360.12 

2,999,592.43 

2,995.899.57 

3,000.000.00 

3,000.000.00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

3,000.000.00 

4.495.273.00 

2.995,006.21 

1.500 

0.650 

3.375 

• 4.000 

4.375 

1.625 

1.000 

1.650 

0,750 

1,700 

1.200 

2,125 

1.300 

4.000 

2,500 

1,000 

AAA 

AAA 

AfiA 
/USA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

/\AA 

/\AA 

AAA 

1.479 

0.641 

3.330 

3.959 

4.017 

1.632 

1.097 

1.627 

0.740 

1.677 

1.164 

2.096 

1.282 

3.945 

2.496 

1.039 

1.454 

728 

286 

137 

616 

166 

453 

882 

1,036 

1.638 

1,095 

1,670 

1,029 

892 

1.322 

1,088 

09/24/2014 

09/28/2012 

06/24/2011 

02/15/2011 

06/08/2012 

03/16/2011 

12/28/2011 

03/01/2013 

08/02/2013 

03/27/2015 

09/30/2013 

04/28/2015 

07/26/2013 

03/11/2013 

05/15/2014 

09/23/2013 

39,009,770.44 49,500,000.00 50,355,705.00 49,509,007.33 2.031 917 

F e d e r a l A g e n c y 

313385L95 

313385L46 

313385L46 

313385M94 

313385pgi 

313385N2e 

313385R65 

313385S49 

313588CM5 

313385Q58 

3133a5M29 

313589K93 
313583M42 

313589L84 

313589J79 

313589N25 

313589Q48 

I s s u e s - D i s c o u n t 

51589 

51599 

51610 

51627 

51629 

51630 

51631 

51632 

51633 

51634 

51640 

51609 

51555 

51559 

51560 

51561 

51562 

Federal Home Loan Discount 04/28/2010 

Federal Home Loan Discount 06/22/2010 

Federal Home Loan Discount • 06/24/2010 

'Federal Home Loan Discount 09/22/2010 

Federal Home Loan Discount 09/22/2010 

Federal Home Loan Discount 09/22/2010 

.Federal Home Loan Discount 09/22/2010 

Federal Home Loan Discount 09/23/2010 

•Federal Home Loan Discount 09/23/2010 

fede ra l Home Loan Discount 09/23/2010 

Federal Home Loan Discount 09/30/2010 

FEDERAL NATIONAL MORTGAGg 06/24/2010 

Fannie Mae Discount 03/25/2010 

Fannie Mae Discount 03/25/2010 

Fannie Mae Discount 03/25/2010 
Fannie Mae Discount 03/26/2010 
Fannie Mae Discount 03/26/2010 

3,000,000.00 

3,000,000.00 

5,000,000.00 

3,000,000.00 

3.000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

3,000.000.00 

3,000.000.00 

5,000,000.00 

5,000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000.00 

3,000.000.00 

3,000.000.00 

2,999,700.00 

2,999.700.00 

4,999,500,00 

2,999.700.00 

2,999,400.00 

2,999,700.00 

2,999,400.00 

2,999,100.00 

2.997.90O.00 

2,999.400.00 

4,999.500.00 

5,000.000.00 

2,999,700.00 

2,999,700.00 

3,000,000.00 

2,999.700.00 

2,999,400.00 

2,996,832.50 

2,998.487.50 

4.997.355.56 

2.999,615.00 

2.999,420.00 

2,999,605.83 

2,999,290.00 

2.999,113.33 

2,997,482.50 

2,999,288.33 

4,999,550.00 

4,997,422.22 

2,994.368,33 

2,994.471.67 

2.995.731.67 

2,994,053-33 

2,993,372.50 

0,210 

0.150 

0,160 

0,110 

0,120 

0,110 

0.120 

0.140 

0.190 

0.140 

0.120 

0.160 

0.310 

0.310 

0.260 

0.320 

0.330 

AAA 

AAA 

AAA 

Run Data: 10/15/2010 - lOflB 

0.210 

0.150 

0.160 

0.110 

0.120 

0-110 

0.120 

0.140 

0.190 

0,140 

0.120 

0.160 

0.317 

0.317 

0,266 

0,327 

0.337 

25 

20 

20 

33 

49 

34 

62 

68 

151 

53 

26 

17 

28 

24 

7 

34 

52 

10/26/2010 

10/21/2010 

10/21/2010 

11/03/2010 

11/19/2010 

11/04/2010 

12/02/2010. 

12/08/2010 

03/01/2011 

11/23/2010 

10/27/2010 

10/18/2010 

10/29/2010 

10/25/2010 

10/08/2010 

11/04/2010 

11/22/2010 

Portfolio POOL 
A P 

PM (PRF_PM2) 7.3.0 

Report Ver. 7.3.2 
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September 30, 2010 

Page 2 

CUSIP Investment # 

F e d e r a l A g e n c y I s s u e s - D i s c o u n t 

313589L84 

313589M26 

313589M2G 

313589L84 

313589R47 

313589L84 

313397P62 

313397M24 

313397S44 

313397R52 

313397N80 

313397R37 

313397R37 

51590 

51591 

51597 

51601 

51602 

51608 

51563 

51598 

51603 

51605 

51606 

51607 

51613 

L A I F - B o n d P r o c e e d s 

SYS50567 

SYS50617 

SYS50794 

M o n e y M a r k e t 

SYS50863 

SYS51499 

SYS50645 

50567 

50617 

50794 

50863 

51499 

50645 

Sub 

Issuer 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

FREDDIE MAC 

total and Average 

Average 
Balance 

88,118.254.13 

LOCAL AGENCY INVESTMENT FUND 

'LOCAL AGENCY INVESTMENT FUND 

LOCAL AGENCY INVESTMENTS 

Subtota l and Average 0,00 

Sufc 

L o c a l A g e n c y I n v e s t m e n t F u n d s 

SYS43 43 

C e r t i f i c a t e s o f D e p o s i t 

SYS51620 

SYS51614 

' 

Run Date: .10/15/2010 

51620 

51614 

-10:08 

Sufc 

Invesco 

,JP Morgan & Co, 

WELLS FARGO 

itotal and Average 74,943,333.33 

ILocal Agency Investment Fund 

>totaI and Average 

Alta Alliance Bank 

METROPOLITAN BANK 

Subtotal and Average 

49,192,100.42 

599,000.00 

Purchase 
Date 

05/20/2010 

05/21/2010 

06/22/2010 

OB/22/2010 

06/23/2010 

06/24/2010 

03/26/2010 

06/22/2010 

06/23/2010 

06/23/2010 

06/23/2010 

06/24/2010 

06/23/2010 

07/01/2010 

07/01/2010 

07/01/2010 

— 

05/28/2010 

06/21/2010 

Par Value 

5,000,000.00 

3,000,000,00 

3,000.000,00 

3,000.000.00 

3,000,000-00 

5,000,000,00 

3,000,000,00 

3,000.000.00 

3,000,000-00 

3,000,000,00 

3,000,000.00 

5,000,000.00 

3.000,000.00 

102,000,000.00 

0.00 

0.00 

0.00 

0.00 

27,110,000.00 

27,000,000.00 

0,00 

54,110,000.00 

49,192,100.42 

49,192,100.42 

500,000.00 

99.000,00 

599,000.00 

Market Value 

4,999,500.00 

2.999,700.00 

2,999.700.00 

2,999,700.00 

2,999,400.00 

4.999,500.00 

2,999,400.00 

2,999,700.00 

2,999.100.00 

2,999,400.00 

2.999,700,00 

4,999,000.00 

2,999,400,00 

101,984.700.00 

0,00 

0,00 

0.00 

0.00 

27,110,000.00 

27.000,000.00 

0.00 

54,110,000.00 

49,192,100.42 

49.192,100.42 

500,000.00 

99,000.00 

599,000.00 

Book Value 

4,994.404.17 

2,996,687.50 

2,998,306.67 

2,998.229.17 

2,997.466.67 

4,997.352.08 

2,993.929.17 

2.998,306.67 

2,996,780.00 

2,997.316.67 

2,997.900.00 

4,995.611.11 

2,997,350.00 

101,915,100.15 

0.00 

0.00 

0-00 

0.00 

27,110.000.00 

27,000.000.00 

0,00 

54,110,000.00 

49.192,100,42 

49,192,100-42 

500.000,00 

99.000,00 

599,000.00 

Stated YTM 
Rate S&P 360 

0,255 

0.250 

0.160 

0.170 

0,190 

0,155 

0.310 

0,160 

0.230 

0,200 

0,180 

0,200 

0,200 

1,920 

1.920 

2.930 

0.230 

0,100 

1.500 

0.513 

0.800 

0.800 

0.255 

0.250 

0.160 

0.170 

0.190 

0.155 

0.316 

0.160 

0.230 

0.200 

0.180 

0.200 

0.200 

0.196 

1.894 

1.894 

2-890 

0.000 

0,227 

0,099 

1,479 

0.1G3 

0,506 

0.506 

0,800 

0,800 

0.800 

Days to 
Maturity 

24 

26 

26 

24 

60 

24 

46 

26 

68 

61 

40 

59 

59 

40 

1 

1 

1 

0 

1 

1 

1 

1 

1 

1 

88 

81 

87 

Maturity 
Date 

10/25/2010 

10/27/2010 

10/27/2010 

10/25/2010 

11/30/2010 

10/25/2010 

11/16/2010 

10/27/2010 

12/08/2010 

12/01/2010 

11/10/2010 

11/29/2010 

11/29/2010 

12/28/2010 

12/21/2010 

Por t fo l io P O O L 

A P 

PM (PRF_PM2) 7,3-0 
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CUSIP Investment # Issuer 
Average 
Balance 

Purchase 
Date Par Value Market Value 

Stated 
Book Value Rate 5&P 

YTM Days to Maturity 
3S0 Maturity Date 

N e g o t i a b l e C D ' s 

90527MEE2 

90527MED4 

51580 

51581 

UNION BANK OF CALIF 

UNION BANK OF CALIF 

04/27/2010 

04/27/2010 

5,000,000,00 

5,000,000,00 

5,000,660.00 

5,000,560.00 

5,000,000.00 

5,000,000.00 

0.32O 

0.320 

A-1 

A-1 

0.320 

0.320 

Subtotal and Average 10,000,000.00 10,000,000.00 10,001,220.00 10,000,000.00 0.320 

33 11/03/2010 

26 10/27/2010 

30 

C o m m e r c i a l P a p e r - D i s c o u n t 

0660P1KT7 

0660P1M24 

17307SL59 

17307SKU5 

17307SQM7 

51579 BANK OF AMERICA 

51626 BANK OF AMERICA 

51585 Citigroup Funding 

51592 Citigroup Funding 

51621 Citigroup Funding 

Subtotal and Average 

04/27/2010 

09/22/2010 

04/27/2010 

06/18/2010 

07/23/2010 

5,000,000,00 

5,000,000.00 

5,000,000.00 

3,000,000.00 

5,000,000-00 

4,998,900.00 

4,996,750.00 

4,998.900.00 

2,999,070.00 

4,985,050.00 

4,989,579.17 

4,997,633.33 

4,988,266-67 

2,993,950.00 

4,979,247.22 

0,410 

0.240 

0,440 

0,550 

0,620 

0,418 26 10/27/2010 

0.243 62 12/02/2010 

A-1 0-448 35 n/05/2010 

A-1 0,551 27 10/28/2010 

A-1 0,634 171 03/21/2011 

23,745,628.62 23,000,000.00 22,378,670.00 22,948,676.39 0.451 67 

Total and Average 285,608,086.94 288,401,100.42 289,221,395.42 288,273,884.29 0.584 179 

Run Date: 10/15^)10 -10:08 

Por t fo l io P O O L 

A P 

PM {PRF_PM2) 7.3.0 
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11 

City Pool Portfolio FY10-11 
Aging Report 

By Maturity Date 
As of October 1, 2010 

• City of Oakland 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval: 

0 days 

1 - 30 days 

31 - 90 days 

91 - 180 days 

181 - 360 days 

351 -1080 days 

1081 days and after 

(10/01/2010 -

{ 10/02/2010 -

.( 11/01/2010 -

(12/31/2010 -

(03/31/2011 -

(09/27/2011 -

•(09/16/2013 -

10/01/2010 ) 

10/31/2010 ) 

12/30/2010 ) 

03/30/2011 ) 

09/26/2011 ) 

09/15/2013 ) 

) 

7 Matur i t ies 

17 Maturi t ies 

20 Maturi t ies 

4 Matur i t ies 

1 Maturi t ies 

7 Maturi t ies 

6 Maturi t ies 

0 Payments 

OPayments 

OPayments 

0 Payments 

0 Payments 

OPayments 

OPayments 

Maturity 
Par Value 

103,302,100.42 

65,000,000.00 

62,599,000.00 

14,000,000.00 

3,000,000.00 

21,000,000,00 

19,500,000.00 

Percent 
of Port fol io 

35.82% 

22.54% 

21,71% 

4.85% 

1.04% 

7.28% 

6.76% 

Current 
Book Value 

103,302,100.42 

64,941,034.88 

62,545,011.94 

13.982,226.66 

2,999,971.49 

21,013,259.69 

19,490,279.21 

Current 
Maricet Value 

103.302,100.42 

64,994,130.00 

62,586,510.00 

14,044,825.00 

3,062,812.50 

21,449,341.50 

19,781,676.00 

Totalfor 62lnvestments OPayments 100.00 288,273,884.29 289,221,395.42 

Run Date: 10/15/2010 -10:11 

Portfolio POOL 

AP 
AG (PRF_AG) 7.2.0 

Report Ver. 7,3.2 



SymPro ORA POOL PORTFOUO 2010-11 
Portfolio Management 

Portfolio Summary 
July 31, 2010 

City of Oakland 

Investments 

Federal Agency Issues - Coupon 

Federal Agency Issues - Discount 

Money Market 

Local Agency Investment Funds 

Certificales ol Deposit 

Negotiable CD's 

Commerdai Paper - Discount 

Investments 

Total Earnings 

Current Year 

Average Daily Balance 

Effective Rate of Return 

Par 
Value 

51,500,000.00 

' 41,000,000.00 

' 38.700.000.00 

49.503,485.42 

500,000.00 

9,000,000.00 

18,000.000.00 

208,203,485.42 

July 31 Month Ending 

140,869.46 

214,193,279.48 

0.77% 

Market 
Value 

52,565,648.75 

40,991.900.00 

38,700,000.00 

49,503,485.42 

500.000.00 

8,999,436.00 

17,987.520.00 

209,247,990.17 

Fiscal Year To Date 

140,869.45 

214,193,279.48 

0.77% 

Book 
Value 

51.707,908,28 

40.961,548,06 

38,700,000-00 

49.503,485.42 

500,000.00 

9,000,000,00 

17,973,529,99 

208,346,471.75 

%or 
Portfolio 

24,82 

19.66 

18.57 

23.76 

0.24 

4.32 

8.63 

100.00% 

Term 

1,235 

156 

1 

1 

176 

125 

109 

353 

Days to 
Maturity 

883 

41 

1 

1 

23 

64 

60 

236 

YTM 
360 Equiv. 

2.156 

0.205 

0.168 

0.524 

0.750 

0.367 

0.484 

0.790 

YTM 
365 Equlv. 

2.186 

0.208 

0.170 

0-531 

0.760 

0.372 

0.490 

0.801 

Katano Kasaine, Treasury Manager 

Reporting period 07/01/2010-07/31/2010 

Run Dale: 10/15/2010 -10:13 

Portfolio ORAP 
AP 

PM(PRF_PM1)7,3.0 

Report Ver. 7.3.2 



ORA POOL PORTFOLIO 2010-11 
Portfolio Management 

Portfolio Details - Investments 
July 31,2010 

P a g e l 

CUSIP Inves tmen ts Issuer 
Average 
Balance 

Purct iase 
Date Par Value Market Value 

Stated 
Book Value Rate S&P 

YTM Days to Maturity 
365 Maturity Date 

Federal Agency Issues - Coupon 

31331GXK0 
SXSSXGKm 

3133XRCW8 

3133XRFK1 

3133XBT39 

3133XVRS2 

3133XYLM5 

3128X9BP4 

3128X9KL3 

3128X97J3 

3136FHCF0 

31398/\XJ6 

31359MQV8 

31398AH54 
3136FMSR6 

3136FMY40 

50658 

50516 

50525 

50532 

50682 

50731 

50581 

50702 

50711 

50616 

50643 

50646 

50705 

50721 

50734 

•FEDERAL FARM CREDIT BANK 

'FEOERAi. F A f i M CREGiT S m K 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN MTG CORP 

FEDERAL HOME LOAN MTG CORP 

FEDERAL HOME LOAN MTG CORP 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

•FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

06/03/2009 

0Si\3Si'2XiS 

05/27/2008 

06/02/2008 

06/30/2008 

11/16/2009 

06/29/2010 

08/27/2009 

02/02/2010 

04/28/2010 

02/27/2009 

05/15/2009 

05/28/2009 

03/02/2010 

05/27/2010 

07/28/2010 

3,000.000,00 

3.000,000.00 

3,000.000,00 

3,000,000,00 

3,000,000.00 

3.000,000,00 

3.000,000,00 

3,000,000,00 

3,000,000.00 

3,000,000.00 

4,500,000,00 

3,000,000,00 

5,000.000,00 

3,000.000.00 

3,000,000.00 

3,074.062.50 

3,aSf,S62.50 

3,076,875.00 

3,034,687.50 

3.182,812.50 

3,022,500.00 

3,012,187.50 

3,004,173.00 

3.01O.581.OO 

3,039.801.00 

3,030,000,00 

4,687,031,25 

3,289,687,50 

5,037.500,00 

3.004.687.50 

3,007,500,00 

3,000,000,00 

3,000,000.00 

2,999,964,99 

2,999,893.45 

3,019.076.11 

2,995.349.17 

3,007,107.38 

2,994,819.44 

3,007,778-24 

3.000.000.00 

3,000.000.00 

4,495,055.50 

3,190,507.82 

4.998,356-18 

3.OOO.O00.00 

3,000,000.00 

3.050 

2.700 

3.375 

3.500 

4.375 

1.000 

0,750 

2.350 

2.000 

2.125 

2.250 

2.500 

4.750 

1.000 

2.750 

1-000 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

/\AA 

AAA 

AAA 

3-050 

2.700 

3.376 

3.509 

4.000 

1-112 

0.567 

2.437 

1.000 

2,125 

2.250 

2.531 

2,150 

1.020 

2,750 

1,000 

1,402 

1,037 

327 

131 

677 

514 

477 

757 

96 

1,731 

572 

1.383 

935 

612 
1,760 

1,641 

06/03/2014 

06/03/2013 

06/24/2011 

12/10/2010 

06/08/2012 

12/28/2011 

11/21/2011 

08/27/2012 

11/05/2010 

04/28/2015 

02/24/2012 

05/15/2014 

02/21/2013 

04/04/2012 

05/27/2015 

01/28/2015 

Subtotal and Average 52,292,905.42 51,500,000.00 52,565,648.75 51,707,308.28 2.18G 883 

Federal Agency 

313385D29 

313385C61 

313385C61 

313385U79 

313589E25 

313589D83 

3135S9D91 

313589083 

3135B9E25 

313589092 

313397D57 

Issues - Discount 

50717 

50719 

50720 

50733 

50686 

50687 

50707 

50709 

50716 

50718 

50688 

Federal Home Loan Bank Discoun 

Federal Home Loan Bank Discoun 

Federal Home Loan Bank Discoun 

'Federal Home Loan Bank Discoun 

Fannie Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

Fanni'e Mae Discount 

Fannie Mae Discount 

Fannie Mae Discount 

FREDDIE MAC 

05/21/2010 

05/21/2010 

05/21/2010 

06/30/2010 

12/22/2009 

12/22/2009 

03/30/2010 

03/30/2010 

05/20/2010 

05/21/2010 

12/22/2009 

3,000, 

3,000, 

3.000, 

5,000, 

5,000, 

3,000. 

3.000 

3.000, 

5.000 

5.000 

3,000 

000.00 

,000,00 

,000,00 

,000,00 

,000.00 

,000.00 

,000-00 

,000.00 

,000-00 

,000-00 

,000.00 

2,999 

2,999 

2,999 

4,995 

4,999 

2,999 

2,999 

2,999 

4,999 

4,999 

2,999 

700.00 

,700-00 

,700.00 

500.00 

,500.00 

,700.00 

,700.00 

700.00 

.500.00 

.500.00 

,700,00 

2.998, 

2,998 

2,998 

4,994 

4,991 

2,994 

2.997 

2.997, 

4.997 

4,997 

2,995 

733,33 

,710,83 

,710,83 

,750.00 

,215.28 

,980.00 

,176-67 

195.00 

,255.56 

,780.56 

.040.00 

0.160 

0.170 

0.170 

0.210 

0.250 

0.240 

0,220 

0.220 

0.190 

0.170 

0-240 

0.162 

0.172 

0.172 

0.213 

0.257 

0.247 

0.223 

0.223 

0.193 

0.172 

0.247 

23 08/24/2010 

19 08/20/2010 

19 08/20/2010 

148 12/27/2010 

31 09/01/2010 

29 08/30/2010 

30 08/31/2010 

29 08/30/2010 

31 09/01/2010 

22 08/23/2010 

26 08/27/2010 

Subtotal and Average 48,219,280.14 41,000,000.00 40,991,900.00 40,961,548.06 0.208 41 

Money Market 

SYS50374 

SYS20014 

SYS50547 

50374 

20014 

50547 

American Beacon Funds 

FIDELITY JNST GOVT CLASS J 

JP MORGAN INST PRIME MMF 

0.00 

0.00 
38,700,000.00 

0.00 

a 00 
38,700,000.00 

0.00 2.700 

0-00 o.oso 
38,700,000.00 0.170 

2.700 1 

AAA O.OSO 1 

AAA 0,170 1 

Run Dale: 10/15/2010 -10:15 

Portfolio ORAP 

AP 
PM {PRF„PM2) 7.3.0 

Report Ver. 7.3.2 
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Portfolio Management 

Portfolio Details - Investments 
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Page 2 

CUSIP Investment # Issuer 
Average 
Balance 

Purchase 
Date Par Value Market Value 

Stated 
Book Value Rate S&P 

YTM Days to Maturity 
365 Maturity Date 

Subtotal and Average 

L o c a l A g e n c y I n v e s t m e n t F u n d s 

SYS20001 20001 

Certificates of Deposit 

SYS50710 

Negotiable CD's 

90527MES1 

90527MER3 

90527MGF7 

Commercial Paper 

0660P1LN9 

0660P1HR5 

0660P1HS3 

17307SK68 

17307SKE1 

17307SK19 

50710 

50714 

50715 

50726 

- Discount 

50727 

50712 

50713 

50724 

50725 

50728 

36,732,258.06 

LOCAL AGENCY INVESTMENTS 

Subtotal and Average 

Alta /Uliance 

Subtotal and Average 

UNION BANK OF CALIF 

UNION BANK OF CALIF 

UNION BANK OF CALIF 

Subtotal and Average 

iBANC OF AMERICA 

Banc of America Securities 

Banc of America Securities 

CiUgroup Funding 

Citigroup Funding 

Citigroup 

Subtotal and Average 

49,475,305.86 

500,000.00 

9,000,000.00 

17,973.529.99 

03/01/2010 

05/20/2010 

05/20/2010 

06/25/2010 

06/25/2010 

05/20/2010 

05/20/2010 

06/25/2010 

06/25/2010 

06/25/2010 

38,700,000.00 

49.503,485.42 

49,503,485.42 

500,000.00 

500,000.00 

3.000,000.00 

3,000,000.00 

3,000,000.00 

9,000,000.00 

3,000,000.00 

3,000,000.00 

3,000,000-00 

3,000.000,00 

3,000,000.00 

3,000.000.00 

18,000,000.00 

38,700,000.00 

49,503,485.42 

49,503,485.42 

500,000.00 

500,000.00 

3.000.267.00 

3,000,258.00 

2,998,911.00 

8,999,436.00 

2,994,960.00 

2.999,310.00 

2,999,280.00 

2,998,020,00 

2,997,780,00 

2,998.170,00 

17,987,520.00 

38,700,000.00 

49.503.485.42 

49,503,485.42 

500.000.00 

500,000.08 

• 3,000,000.00 

3,000.000-00 

3,000.000.00 

9,000,000.00 

2,993,875,00 

2,996.605,00 

2.996.570.00 

2.995.536.67 

2,995.190.00 

2.995,753,32 

17,973,529.99 

0,531 

0-750 

0.350 

0.350 

0.400 

0.490 

0.420 

0.420 

0.520 

0.520 

0.520 

A-1 

A-1 

A-1 

- ^ -

0.170 

0.531 

0.531 

0.760 

0.760 

0.355 

0.355 

0.406 

0.372 

0-498 

0-426 

0.426 

0.528 

0-528 

0-535 

0.490 

1 

1 

1 

23 

23 

25 

24 

143 

64 

113 

24 

25 

66 

74 

61 

60 

08/24/2010 

08/26/2010 

08/25/2010 

12/22/2010 

11/22/2010 

08/25/2010 

08/26/2010 

10/06/2010 

10/14/2010 

10/01/2010 

Total and Average 214,193,279,48 208,203,485-42 203,247,990.17 208,346,471.75 0.801 236 

Run Data: 10/15/2010-10:15 

Portfolio ORAP 
AP 

PM {PRF_PM2) 7.3-0 



ORA POOL PORTFOLIO 2010-11 
Ag ing Repor t 

By Maturity Date 
As of August 1, 2010 

City of Oakland 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval; 

Aging Interval: 

Aging Interval: 

' 

0 days 

1 - 30 days 

31 - 90 days 

91 - 180 days 

181 - 360 days 

361 -1080 days 

1081 days and after 

(08/01/2010 • 

( 08/02/2010 

(09/01/2010 

{10/31/2010 

(01/29/2011 

(07/28/2011 

(07/17/2013 

08/01/2010 ) 

08/31/2010 ) 

10/30/2010 ) 

01/28/2011 ) 

07/27/2011 ) 

07/16/2013 ) 

) 

4Maturities 

13Maturities 

5 Maturities 

5 Maturities 

1 Maturities 

6 Maturities 

5 Maturities 

OPayments 

OPayments 

OPayments 

OPayments 

OPayments 

OPayments 

OPayments 

Maturity 
Par Value 

88,203,485.42 

38,500,000.00 

19,000,000.00 

17,000,000.00 

3,000,000.00 

26,000,000.00 

16,500,000.00 

Percent 
Of Portfolio 

42.36% 

18.49% 

9.13% 

8.17% 

1.44% 

12.49% 

7.92% 

Current 
Book Value 

88,203,485.42 

38,471,502.22 

18,974,950.83 

16,996,296.69 

2,999,964.99 

26,205,216.10 

16,495,055.50 

Current 
Maritet Value 

88,203,485.42 

38,496.515.00 

18,992,970.00 

17,034,639.50 

3,076,875.00 

26,630,423.00 

16.813,082.25 

To ta l f o r 41 Investments OPayments 1D0.Q0 208.346,471.75 209,247.930.17 

Run Date: 10/15/2010-09:53 

Portfolio ORAP 
AP 

AG (PRF_AG) 7.2,0 
' Report Ver. 7-3,2 



^ ^ ^ 
ORA POOL PORTFOLIO 2010-11 

Portfolio Management 
Portfolio Summary 

" August 31, 2010 

City of Oakland 

Investments 

Federal Agency Issues - Coupon 

Federal Agency Issues - Discount 

Money Market 

Local Agency Investment Funds • 

Negotiable CD's 

Commercial Paper - Discount 

Investments 

Total Earnings 

Current Year 

Average Daily Balance 

Effective Rate of Return 

Par 
Value 

53,500,000.00 

15,000,000-00 

29,700,000-00 

49.503,485.42 

8,000,000.00 

12,000,000.00 

167,703,485.42 

August 31 Wlonth Ending 

146,814.62 

204,210,835.23 

0.85% 

Market 
Value 

54,537,815.00 

14,997,500.00 

29,700,000.00 

49.503.485.42 

8,001,314.00 

11,994,990-00 

168,735,104.42 

Fiscal Year To Date 

287,684,07 

209,202,057.35 

0.81% 

Book 
Value 

53,695,020.42 

14,983,220.34 

29,700,000-00 

49.503,485.42 

8,000.000,00 

11,980.354.99 

167,862,081.67 

%of 
Portfolio 

31,99 

8,93 

17,69 

29.49 

4.77 

7.14 

100.00% 

Term 

1.193 

179 

1 

1 

153 

115 

414 

Days to 
Maturity 

846 

39 

1 

1 

124 

47 

284 

YTM 
360 Equiv. 

1.928 

0.213 

0.168 

0.506 

0.319 

0.515 

0.867 

YTM 
365 Equiv. 

1.955 

0.221 

0.170 

0.513 

0.323 

0,522 

0.879 

Katano Kasaine, Treasury Manager 

Reporting period 08/01/2010-08;31f2010 

Run Date: 10/15/2010 -10:03 

Portfolio ORAP 
AP 

PM{PRF_PM1) 7.3.0 

Report Ver, 7,3,2 



ORA POOL PORTFOLIO 2010-11 
Portfolio Management . 

Portfolio Details - Investments 
August 31, 2010 

P a g e l 

CUSIP 

Federal Agency 

31331GXK0 

31331GXN4 

3133XRCW8 

3133XRRK1 

3133XBT39 

3133XVRS2 

3133XYLM5 

313370EC8 

3128X9KL3 

3128X97 J3 

3136FHCF0 

31398AXJ6 

31359MQV8 

31398AH54 

3136FMY40 

31398A2S0 

Investments 

Issues " Coupon 

50658 

50659 

50516 

50525 

50532 

50682 

50731 

50735 

50702 

50711 • 

50616 

50643 

50646 

50706 

50734 

50736 

Issuer 
Average 
Balance 

Purchase 
Date Par Value Market Value 

Stated 
Book Value Rate S&P 

YTM Days to Matur i ty 
365 Maturity Date 

FEDERAL P A R M CREDIT BANK 

FEDERAL FARM CREDIT BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN MTG CORP 

FEDERAL HOME LOAN MTG CORP 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

06/03/2009 

06/03/2009 

05/27/2008 

06/02/2008 

06/30/2008 

11/16/2009 

06/29/2010 

08/02/2010 

02/02/2010 

04/28/2010 

02/27/2009 

05/15/2009 

05/28/2009 

03/02/2010 

07/28/2010 

08/06/2010 

3,000,000.00 

3,000,000,00 

3,000,000-00 

3,000,000.00 

3,000,000,00 

3,000,000,00 

3,000,000,00 

3,000,000.00 

3,000,000.00 

3,000,000,00 

3,000,000,00 

4,500,000,00 

3,000,000,00 

5,000.000,00 

.3,000,000,00 

5,000.000,00 

3,064,687.50 

3,046,875,00 

3.070,312,50 

3,027,187.50 

3,177,187.50 

3,021,562.50 

3,012,187,50 

3,000,937,50 

3,007,284.00 

3,034.281.00 

3,025.312.50 

4,713.750.00 

3,285.937.50 

5,035,937.50 

3,006,562.50 

5,007,812,50 

3.000,000.00 

3.000,000.00 

2,999,966.24 

2,999.916.23 

3,018,218.11 

2,995,624.37 

3,006.653.72 

3.000,000.00 

3.005.295.82 

3,000,000-00 

3,000.000.00 

4,495,164.25 

3.184,295.61 

4,998.437,97 

3,000.000.00 

4,991.444.10 

3.050 

2.700 

3.375 

3.500 

4 3 7 5 

1-000 

0.750 

0,750 

2,000 

2.125 

2.250 

2-500 

4.750 

1,000 

1,000 

1,000 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

/ W \ 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

AAA 

3.050 

2,700 

3,376 

3-509 

4.000 

1.112 

0.567 

0.750 

1,000 

2,125 

2,250 

2-531 

2.150 

1.020 

1.000 

1,054 

1.371 

1,006 

236 

100 

646 

483 

446 

1,066 

65 

1.700 

541 

1,352 

904 

581 

1.610 

1.118 

06/03/2014 

06/03/2013 

06/24/2011 

12/10/2010 

06/08/2012 

12/28/2011 

11/21/2011 

08/02/2013 

11/05/2010 

04/28/2015 

02/24/2012 

05/15/2014 

02/21/2013 

04/04/2012 

01/28/2015 

09/23/2013 

Subtotal and Average 57,825,540.58 53,500,000,00 54,537,815.00 53,695,020.42 1.955 846 

F e d e r a l A g e n c y I s s u e s - D i s c o u n t 

313385U79 50733 

3135a9E25 50686 

313589E25 50716 

Subtotal and Average 

Federal Home Loan Bank Discoun 

Fannie Mae Discount 

Fannie Mae Discount 

06/30/2010 

12/22/2009 

05/20/2010 

5,000,000.00 

5,000,000,00 

5,000.000,00 

4,997,500,00 

5,000,000,00 

5,000,000,00 

4.994,750,00 0.210 

4.991,215,28 0.250 

4.997,255.56 0.190 

0,213 117 12/27/2010 

0,257 0 09/01/2010 

0-193 0 09/01/2010 

35,448,784.24 15,000,000,00 14,997,500,00 14,983,220.84 0.221 39 

IWoney Market 

SYS50374 

SYS20014 

SYS50547 

50374 

20014 

50547 

American Beacon Funds 

FIDELITY INST GOVT CLASS I 

JP MORGAN INST PRIME MMF 

0,00 

0,00 

29,700.000,00 

0.00 

0.00 

29,700,000-00 

0.00 2.700 

0.00 0.050 

29,700,000.00 0.170 

AAft 

AAA 

2,700 

0,050 

0,170 

1 

1 

1 

Subtotal and Average 35,635.483.87 29.700,000.00 29,700,000.00 29,700,000.00 0.1T0 

L o c a l A g e n c y I n v e s t m e n t F u n d s 

SYS20001 20001 LOCALAGENCY INVESTMENTS 

Subtotal and Average 49,503,485.42 

49,503,485-42 49,503.485-42 49,503,485,42 0.513 0-513 

49,503,485.42 49,503,485.42 49,503,485.42 0.513 

Run Dale: 10/15/2010 -10:03 

Portfolio ORAP 
AP 

PM (PRF_PM2) 7.3,0 

Report Ver. 7.3,2 



ORA POOL PORTFOLIO 2010-11 
Portfolio Management 

Portfolio Details - Investments 
August 31, 2010 

Page 2 

CUSIP Investments Issuer Balance • a t e Par Value Market Value 
Stated 

Book Value Rate S&P 
TTMl Days to Nlaturtty 

365 Maturity Date 

C e r t i f i c a t e s o f D e p o s i t 

N e g o t i a b l e C D ' s 

90527MGF7 50726 

90527MHV1 50737 

Commercial Paper - Discount 

0660P1LN9 50727 

17307SK68 50724 

17307SKE1 50725 

17307SK19 50728 

Subtota l and Average 

UNION BANK OF CALIF 

UNION BANK OF CALIF 

Subtotal and Average 

'BANC OF AMERICA 

Citigroup Funding 

Citigroup Funding 

Citigroup 

Subtotal and Average 

370,967.74 

8,709,677.42 

16,716,895.96 

06/25/2010 

08/26/2010 

06/25/2010 

06/25/2010 

06/25/2010 

06/25/2010 

3,000,000,00 

5,000,000,00 

8,000,000.00 

3.000,000,00 

3,000,000.00 

3,000.000-00 

3,000.000.00 

12,000,000.00 

3,001,314,00 

5,000,000,00 

8,001,314.00 

2,997,480,00 

2,999,190.00 

2,999,010.00 

2,999.310.00 

11,994,990.00 

3,000,000.00 

5.000,000.00 

8,000,000.00 

2,993,875.00 

2,995,536-67 

2,995,190.00 

2,995,753.32 

11,980,354.99 

0.400 

0.270 

0.490 

0.520 

0.520 

0.520 

A-1 

A-1 

-

0.406 

0.274 

0.323 

0.498 

0-528 

0.528 

0.535 

0.522 

112 

131 

124 

82 

35 

43 

30 

47 

12/22/2010 

01/10/2011 

11/22/2010 

10/06/2010 

10/14/2010 

10/01/2010 

Total and Average 204,210,835.23 167,703,485.42 168,735,104.42 167,862,081.67 0.879 284 

Run Date; 10/15/2010 -10:03 

Portfolio ORAP 

AP 
PM (PRF_PM2) 7.3.0 



ORA POOL PORTFOUO ^Q^^A^ 
Aging Report 

By Maturity Date 
As of September 1,2010 

City of Oakland 

Aging Interval; 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging interval: 

Aging Interval: 

Aging Interval: 

0 days 

1 - 30 days 

3 1 - 9 0 days 

91 - 180 days 

181 - 360 days 

361 -1080 days 

1081 days and after 

( 09/01/2010 -

(09/02/2010 -

(10/02/2010 -

(12/01/2010 -

(03/01/2011 -

'(08/28/2011 -

(08/17/2013 -

09/01/2010 ) 

10/01/2010 ) 

11/30/2010) 

02/28/2011 ) 

08/27/2011 ) 

08/16/2013 ) 

) 

6 Matur i t ies 

1 Maturi t ies 

4 Maturi t ies 

4 Maturit ies 

1 Maturit ies 

8 Maturi t ies 

5 Maturi t ies 

0 Payments 

0 Payments 

OPayments 

OPayments 

OPayments 

0 Payments 

0 Paynients 

Matur i ty 
Par Value 

89,203,485.42 

3,000,000.00 

12,000,000.00 

18,000,000.00 

3,000,000.00 

26,000,000.00 

18,500,000.00 

Percent 
of Port fol io 

53.19% 

1.79% 

7.16% 

9.54% 

1.79% 

15.50% 

11.03% 

Current 
Book Value 

89,191,956.26 

2,995,753.32 

11,989,897.49 

15,994,668.23 

2,999,968.24 

26,203,229.78 

18,486,608.35 

Current 
Market Value 

89,203,485.42 

2,999,310.00 

12,002,964.00 

16.026,001.50 

3,070,312.50 

26,605,937.50 

18,827,093.50 

Total for 29Investments OPayments 100.00 167,862,081.67 168,735,104.42 

Run Dale: 10/15/2010 -10:02 

Portfolio ORAP 
AP 

AG (PRF_AG) 7.2-0 
Report Vet. 7.3.2 



ORA POOL PORTFOLIO 2010-11 
Portfolio Management 

Portfolio Summary 
September 30, 2010 

City of Oakland 

Investments 

Federal Agency Issues - Coupon 

Federal Agency Issues - Discount 

Money Mari<et 

Local Agency Investment Funds 

Negotiable CD's 

Commercial Paper - Discount 

Investments 

Total Earnings 

Current Year 

Average Daily Balance 

Effective Rate of Retum 

Par 
Value 

53,500,000,00 

14,000,000.00 

30,700,000-00 

49,503,485,42 

8,000,000,00 

12,000,000.00 

167,703,485.42 

September 30 Month Ending 
121,743.26 

167,102,055.07 

0.89% 

Maricet 
Value 

54,517,937.50 

13,997,591.67 

30,700.000.00 

49,503.485.42 

. 8.002,014.00 

11,998,080.00 

168,719,108.59 

Fiscal Year To Date 
409,427.34 

195,473,799.98 

0.83% 

Book 
Value 

53,685,740.83 

13.993.933.75 

30.700,000.00 

49,503,485.42 

8.000.000.00 

11,980.354.99 

167,863,514.99 

%of 
Portfolio 

31.98 

B.34 

16.29 

29,49 

4.77 

7.14 

100.00% 

Term 

1,193 

86 

1 

1 

153 

115 

405 

Days to 
Maturity 

816 

51 

1 

1 

94 

17 

272 

YTM 
360 Equiv, 

1.928 

0.136 

0.099 

0.506 

0.319 

0-515 

0.847 

YTM 
365 Equiv. 

1-955 

0,138 

0,100 

0.513 

0-323 

0-522 

0.859 

Katano Kasaine, Treasury Manager 

Reporting period 09/01/2010-09/30/2010 

Run Date: 10/15/2010-10:04 

Poftfoiio ORAP 
AP 

PM(PRF_Pni1) 7.3.0 

Report Ver. 7.3,2 



ORA POOL PORTFOLIO 2010-11 
Portfolio Management 

Portfolio Details - Investments 
September 30, 2010 

Pagel 

CUSIP 

F e d e r a l A g e n c y 

31331GXK0 

31331GXN4 

3133XRCW8 

3133XRFK1 

3133XBT39 

3133XVRS2 

3133XYLM5 

313370EC8 

3128X9KL3 

3125X97J3 

3136FHCF0 

31398AXJ6 

31359MQV8 

31398AH54 

3136FMY40 

31398/\2S0 

Investment # 

I s s u e s - C o u p . 

50658 

50659 

50516 

50525 

50532 

506S2 

50731 

50735 

50702 

50711 

50616 

50643 

50646 

50706 

50734 

50736 

o n 

Subt 

F e d e r a l A g e n c y I s s u e s - D i s c o u n t 

313397L82 

313385N28 

313385U79 

313385N36 

M o n e y M a r k e t 

SYS50374 

SYS20014 

SYS50547 

50739 

50742 

50733 

50740 

50374 

20014 

50547 

Sub( 

Average 
Issuer Balance 

FEDERAL FARM CREDIT BANK 

FEDERAL FARM CREDIT BANK 

FEDERAL HOME LOAN BANK 

.FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

FEDERAL HOME LOAN BANK 

• FEDERAL HOME LOAN BANK 

FEDEFIAL HOME LOAN BANK 

• FEDERAL HOME LOAN MTG CORP 

FEDERAL HOME LOAN MTG CORP 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

FEDERAL NATIONAL MORTGAGE 

' FEDERAL NATIONAL MORTGAGE 

Otal and Average 53,690,225.96 

Freddie Mac Discount 

. FEDERAL HOME LOAN BANK 

, Federal Home Loan Bank Discoun 

Federal Home Loan Bank Discoun 

;otal and Average 5,894,668.38 

/Wierican Beacon Funds 

FIDELITY INST G O V T CLASS 1 

JP MORGAN INST PRIME MMF 

Subtota l and Average 38,033,333.33 

L o c a l A g e n c y I n v e s t m e n t F u n d s 

SYS20001 

Run Oats: 10/15/2010 

20001 

-10;04 

, LOCAL AGENCY INVESTMENTS 

Subtota l and Average 49,503,485.42 

Purchase 
Date 

06/03/2009 

06/03/2009 

05/27/2008 

06/02/2008 

06/30/2008 

11/16/2009 

06/29/2010 

08/02/2010 

02/02/2010 

04/28/2010. 

02/27/2009 

05/15/2009 

05/28/2009 

03/02/2010 

07/28/2010 

08/06/2010 

09/28/2010 

09/28/2010 

06/30/2010 

09/28/2010 

Par Value 

3,000,000.00 

3,000,000-00 

3.000,000-00 

3.000.000.00 

3,000,000.00 

3,000,000.00 

3,000.000.00 

3,000,000.00 

3,000.000.00 

3,000,000.00 

3,000,000.00 

4,500,000-00 

3.000.000-00 

5,000,000.00 

3,000,000.00 

5,000,000.00 

53,500,000.00 

3,000,000.00 

3,000,000,00 

5,000,000.00 

3.000,000.00 

14,000,000.00 

0.00 

0.00 

30,700,000.00 

30,700,000.00 

49,503,485.42 

49,503,485.42 

Market Value 

3,057,187.50 

3,041,250.00 

3,062.512.50 

3,018,750.00 

3.174.375,00 

3,022,500,00 

3,013,125,00 

3,000,000,00 

3.004,074-00 

3.030.426.00 

3.020.625,00 

4,722.187,50 

3,285,000,00 

5.040,625,00 

3.004,687,50 

5.020.312-50 

54,517,937.50 

2,999,700.00 

2.999,691.67 

4.998,500.00 

2,999,700.00 

13,997,591.67 

0.00 

0.00 

30,700,000,00 

30,700,000.00 

49.503.485.42 

49,503,485.42 

Book Value 

3.000,000.00 

3.000,000.00 

2,999.971.49 

2,999,943.01 

3.017,360,12 

2.995,899.57 

3.006,200.06 

3,000,000.00 

3,002,813,41 

3,000.000.00 

3.000,000,00 

4,495,273.00 

3,178.083.40 

4,998,519.75 

3,000,000.00 

4.991,677.02 

53,685,740.83 

2,999,808.75 

2,999,691.67 

4,994,750.00 

2,999,683.33 

13,993,933.75 

0.00 

0.00 

30,700.000.00 

30,700,000.00 

49,503,485.42 

49,503,485.42 

Stated 
Rate 

3.050 

2.700 

3-375 

3.500 

4.375 

1.000 

0.750 

0.750 

2.000 

2.125 

2.250 

2,500 

4.750 

1,000 

1,000 

1,000 

0.065 

0.100 

0,210 

0,100 

2.700 

0.050 

0-100 

0,513 

S&P 

AAA 

AAA 

/VAA 

AAA 

AAA 

AAA 

AAA 

AAA 

/ y v \ 

AAA 

M A 

AAA 

AAA 

AAA 

/\AA 

; y \A 

M A 

/\AA 

AAA 

A / y \ 

YTM 
365 

3.050 

2.700 

3.376 

3.509 

4.000 

1,112 

0-567 

0.750 

1-000 

2.125 

2.250 

2.531 

2.150 

1.020 

1.000 

1-054 

1.955 

0.086 

0.101 

0.213 

0.101 

0.138 

2.700 

0.050 

0.100 

0.100 

0.513 

0.513 

Days t o Maturity 
Maturity Date 

1,341 06/03/2014 

976 06/03/2013 

266 06/24/2011 

70 12/10/2010 

616 06/08/2012 

453 12/23/2011 

416 11/21/2011 

1,036 08/02/2013 

35 11/05/2010 

1,670 04/28/2015 

511 02/24/2012 

1.322 05/15/2014 

874 02/21/2013 

551 04/04/2012 

1,580 01/28/2015 

1,088 09/23/2013 

816 

24 10/25/2010 

34 11/04/2010 

87 12/27/2010 

35 11/05/2010 

51 

1 

1 

1 

1 

1 

1 

Por t fo l io O R A P 
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ORA POOL PORTFOLIO 2010-11 
Portfolio Management 

Portfolio Details - Investments 
September 30, 2010 

Page 2 

CUSIP Investments Issuer 
Average 
Balance 

Purchase 
Date Par Value Market Value 

Stated 
Book Value Rate S&P 

YTM Days to Maturity 
365 Maturity Date 

Negotiable CD's 

90527MGF7 

90527MHV1 

Commercial Paper 

0660P1LN9 

17307SK68 

17307SKE1 

17307SK19 

50726 

50737 

- Discount 

50727 

50724 

50725 

50728 

: UNION BANK OF CALIF 

UNION BANK OF CALIF 

Subtotal and Average 

BANC OF AMERICA 

. Citigroup Funding 

Citigroup Funding 

dtigroup 

Subtotal and Average 

8,000,000.00 

11.980,354.99 

06/25/2010 

08/26/2010 

08/25/2010 

06/25/2010 

06/25/2010 

06/25/2010 

3,000,000.00 

5,000.000.00 

8,000,000.00 

3,000.000.00 

3.000,000-00 

3.000,000-00 

3,000.000,00 

12,000,000.00 

3,001,449.00 -

5,000,585,00 

8.002.014.00 

2,998,470,00 

2,999,910,00 

2.999.700-00 

3,000,000.00 

11,998,080.00 

3.000,000.00 

5.000,000.00 

8,000,000.00 

2,993,875,00 

2,995,536,67 

2,995.190.00 

2,995,753.32 

11,980,354.99 

0.400 

0.270 

0.490 

0.520 

0.520 

0.520 

A-1 

A-1 

0.406 

0.274 

0.3Z3 

0.498 

0.528 

0.528 

0.535 

0.522 

82 

101 

94 

52 

5 

13 

0 

17 

12/22/2010 

01/10/2011 

11/22/2010 

10/06/2010 

10/14/2010 

10/01/2010 

Total and Average 167,102,068.07 167,703,485.42 168,719,108.59 167,863,514.99 0.859 272 

Run tJate; 10/15/2010 -10:04 

Portfolio ORAP 
AP 

PM {PRF_PM2) 7.3.0 



ORA POOL PORTFOUO 2010-11 
Aging Report 

By Maturity Date 
As of October 1, 2010 

City of Oakland 

j ^ ^ n g Internal; 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging Interval: 

Aging interval: 

Aging Interval: 

Odavs 

1 - 30 days 

31 - 90 days 

91 - 180 days 

181 - 360 days 

361 -1080 days 

1081 days and after 

{ ^fttdlf lG^G -

(10/02/2010 • 

(11/01/2010 • 

(12/31/2010 

(03/31/2011 

(09/27/2011 

(09/16/2013 

lOid-VtZGIO \ 

• 10/31/2010 ) 

• 12/30/2010 ) 

- 03/30/2011 ) 

- 09/26/2011 ) 

- 09/15/2013 } 

) 

SMzturtWas 

3 Maturit ies 

7 Maturit ies 

1 Maturit ies 

1 Maturit ies 

8 Maturit ies 

5 Maturit ies 

OPi-jmsTAs 

OPayments 

OPayments 

0 Payments 

OPayments 

OPayments 

0 Payments 

Matur i ty 
Par Value 

a^,2a^,4e5.42 

3,000,000.00 

23,000,000.00 

5,000,000.00 

3,000,000.00 

26,000,000.00 

16,500,000.00 

Percent 
of Port fo l io 

4e.e-\°/. 

5.37% 

13.71% 

2,98% 

1.79% 

, 15.50% 

11.03% 

Current 
Book Value 

a3,-\s^,aia.74 

8,990,535.42 

22,930,756.42 

5,000,000.00 

2,999,971.49 

26,196,062.90 

18,486,950.02 

Current 
Marltet Value 

ai,2ft3,4a5.42 

8,999,310.00 

23,020,634.67 

5,000,565.00 

3,062,812.50 

26,597,500.00 

18,834,801.00 

Total for 30Investments OPayments 100.00 167,863,514.99 168,719,108.59 

Run Data: 10/15/2010 -10:02 

Portfolio ORAP 
AP 

AG {PRF_AG) 7.2.0 
Report Ver 7.3.2 


