
Prepared By: Finance Department Unaudited 7/6/2012 10:20 AM

Security Description (2) Credit Rating Purchased Yield Maturity Cost Par Value Market Value (1) % of Portfolio
Federal Instrumentalities

Federal National Mortgage Assoc AA+/Aaa 2/24/2012 0.80% 2/13/2015 499,500.00$               500,000.00$               500,000.00$               1.32%
Federal Home Loan Mortgage Corp AA+/Aaa 2/24/2012 0.56% 2/24/2015 499,125.00$               500,000.00$               498,785.00$               1.31%
Federal Home Loan Mortgage Corp AA+/Aaa 5/4/2012 0.86% 3/14/2016 1,006,888.89$            1,000,000.00$            1,006,950.00$            2.65%
Federal Farm Credit Bank AA+/Aaa 4/12/2012 0.74% 4/17/2015 1,001,747.22$            1,000,000.00$            1,000,030.00$            2.63%

3,007,261.11$            3,000,000.00$            3,005,765.00$            7.92%
Corportate Notes

General Electric Captial Corp AA+/Aa2 11/7/2011 1.64% 9/15/2014 543,250.00$               500,000.00$               536,220.00$               1.41%
General Electric Captial Corp AA+/Aa2 3/1/2012 0.85% 9/16/2013 507,795.00$               500,000.00$               505,215.00$               1.33%
New York Life Global AA+/Aaa 3/22/2012 0.67% 12/13/2013 510,090.00$               500,000.00$               506,085.00$               1.33%
New York Life Global AA+/Aaa 11/16/2011 0.54% 10/16/2012 354,626.80                 340,000.00                 344,239.80$               0.91%

1,915,761.80$            1,840,000.00$            1,891,759.80$            4.98%
Commercial Paper

Rabobank USA A-1+/P-1 1/12/2012 0.70% 7/11/2012 996,550.00$               1,000,000.00$            999,940.00$               2.63%
WestPac Banking Corp A-1+/P-1 6/1/2012 0.55% 2/25/2013 995,965.00$               1,000,000.00$            994,120.00$               2.62%
Kells Funding A-1+/P-1 2/15/2012 0.66% 8/1/2012 498,483.33$               500,000.00$               499,885.00$               1.32%

2,490,998.33$            2,500,000.00$            2,493,945.00$            6.57%
Money Market Fund (LGIP)

COLOTRUST AAAm 6/30/2012 0.25% 7/1/2012 14,517,621.22$         14,517,621.22$         14,517,621.22$         38.25%
CSAFE AAAm 6/30/2012 0.20% 7/1/2012 5,003,906.42$            5,003,906.42$            5,003,906.42$            13.18%

19,521,527.64$         19,521,527.64$         19,521,527.64$         51.43%
Collaterlized Bank Deposits

Wells Fargo Exception Savings AA/Aa3 6/30/2012 0.18% 7/1/2012 11,046,371.36$         11,046,371.36$         11,046,371.36$         29.10%

Total Portfolio (3) 37,981,920.24$         37,907,899.00$         37,959,368.80$         100.00%
Weighted Average Yield 0.32%
Weighted Average Maturity 121 days
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PORTFOLIO ASSETS

7.92% 
4.98% 

6.57% 

51.43% 

29.10% 

Federal Instrumentalities 

Corportate Notes 

Commercial Paper 

Money Market Fund (LGIP) 

Collaterlized Bank Deposits 

Portfolio Assets 
 

 $-   

 $5.0  

 $10.0  

 $15.0  

 $20.0  

 $25.0  

 $30.0  

 $35.0  

2012 2013 2014 2015 2016 2017 

M
ill

io
ns

 

Other Securities 

Cash 

Portfolio Maturity 
 



Prepared By: Finance Department Unaudited 7/6/2012 10:20 AM

Notes:
(1)

(2)

(3) Amounts disclosed on this document are supported by reports created and issued by several financial institutions.  Said reports are available for review upon request.

Market Value represents the price a security would sell for on the open market as of the date of this report. These values fluctuate based upon current market conditions. All securities purchased by the   

City are purchased with the intent of holding them to maturity, which would result in the City earning the stated yield to maturity.

All investments have been made in compliance with the City's Investment Policy. All holdings have been verified against reports provided by Wells Fargo Bank, administrator of the City's third party

safekeeping custodial account.
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