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CITY OF HUNTINGTON BEACH
REQUEST FOR CITY COUNCIL ACTION

SUBMITTED TO: HONORABLE MAYOR AND CITY COUNCIL MEMBERS
SUBMITTED BY: SHARI L. FREIDENRICH, CITY TREASURM
PREPARED BY: SHARI L. FREIDENRICH, CITY TREASUR@‘M[

SUBJECT: REVIEW AND ACCEPT CITY TREASURER'S AUGUST 2006
INVESTMENT SUMMARY REPORT

Statement of issue, Funding Source, Recommended Action, Alternative Action(s), Analysis, Environmental Status, Attachment(sm

Statement of Issue: Review and accept the Monthly Investment Report for August 2006,
pursuant to Section 17.0 of the Investment Policy of the City of Huntington Beach.

Funding Source: Not Applicable

Recommended Action: Review and accept the Monthly Investment Report.  Following
review of the report by motion of Council, accept the Monthly Investment Report for August
2006, pursuant to Section 17.0 of the Investment Policy of the City of Huntington Beach.

Alternative Action(s): Deny or critique monthly report

Analysis: Not Applicable

Environmental Status: Not Applicable

Attachment(s):

City Clerk’s

Page Number . Description

Monthly investment Report and Summary of Investments for August
2006

2. | Schedule of Bond Investments
Deferred Compensation Plan Summary Information
4. | August 2006 PowerPoint Presentation
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Monthly Investment Report and Summary of
Investments for August 2006

Attachment 1 |
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Ci{y of Huntington Beach
Summary of City Investment Portfolio, Bond Proceeds, and Deferred Compensation

Activity for August 2006
City Investment Portfolio: July August Inc./{Dec.)
End of month City Portfolio Balance $203,517,140  $196,486,679 ($7,030,461)
End of month General Fund Balance $32,855,911 $30,086,908 ($2,769,003)
Earned Interest Yield Average 4.20% 4.24% 0.04%
Average Maturity (in days) 268 276 8
End of Month Market Value $201,636,891 $194,954 609 ($6,682,282)
End of month bank cash balance $3,236,848 $7.534,062  $4,297.214
Bond Proceeds Investments:* June July Inc./(Dec.)
End of Month Bond Reserve Par Value $18,553,118 $20,364,077 $1,810,959
End of Month Bond Reserve Market Value $18,653,118 $20,364,077 $1,810,959
Deferred Compensation Investments:** March June Inc./{Dec.)
Participant Balances $74,339,652 $73,759,985 ($579,667)
Comparison to Budget / City Portfolio; Budget Actual Inc./(Dec.)
Interest Earned for Month $247,750 $725,643 $477,893
Interest Earned Year to Date $2,725,250 $7,016,290 $4,291,040
Earned interest Yield Year to Date 3.25% 3.87% 0.62%
*Bond Proceeds Statements are issued monthly and may lag by more than one month.
“*Deferred Compensation Statements are issued quarterly.
Summary by Individual Investment in City Investment Portfolio:
Days Int.
August % of Total Policy Limit to Mat. Rate
Federal Agency lssues - Coupon $100,459,382 51% None 473 3.79%
Local Agency Inv. Fund {LAIF) $34,344,262 18% $40 million 1 4.95%
Treasury Securities - Coupon $19,914,751 10% None 222 4.05%
Commerciat Paper Disc. - Amortizing $29,856,410 15% 25% 56 5.37%
Federal Agency Disc. - Amortizing $1,998,075 1% None 7 5.11%
Treasury Discounts - Amortizing $9,913,799 5% None 63 4.98%
$196,486,679 100% 276 4.33%
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City of HB
Portfolio Management
Portfolic Details - Investments

Page 3

August 31, 2006
Average Purchase Stated YTM Dayste Maturity
Cusip Investment # Issuer Balance Date Par Value Market Value Book Value Rate Moody's 365 Maturity Date
Federal Agency Issues - Coupon
312BX2TX3 3211 Federal Home Loan Mort Corp 02/19/2004 2,000,004,00 1,977 460.00 2,000,599,51 2750 AAA 2678 161 02/09/2007
3128X1DE4 3216 Federal Home Loan Mort Corp 0371572004 2,000,000.00 1,985,000.00 2,000474.97 2,500 AAA 2404 94 12/04/2006
3128X2RP2 3225 Federal Home Loan Mert Corp 03/29/2004 2,000,000,00 1,977,460,00 2,001,104.47 2.750 AAA 2618 161 02/09/2007
3128X3091 3264 Federal Home Loan Mart Corp 10/25/2004 2,000,000.00 1,952,120.00 2,000,000,00 3.560 AAA 3560 602 04/25/2008
3128X3K85 3266 Federal Home Loan Mort Corp 11/18/2004 2,000,000.00 1,946,200.00 2,000,000.00 4,125 AAA 4425 1,174 11/18/2009
3128X3K83 3267 Federal Home Loan Mort Gorp 14/22/2004 2,000,000.00 1,951,520.00 2,000,000.00 3.600 AAA 3600 629 05/22/2008
3128X4AK7 3374 Federal Home Loan Mort Corp 04/20/2006 2,000,000.00 1,963,180.00 1,904,863.71 3.750 AMA 4794 75 11/15/20086
3i28X4087 3398 Federal Home Loan Mort Corp 06/08/2006 2,000,000.00 ) 1,889,820.00 1,980,556.78  3.800 AAA 5302 117 12/27/2006
3128X4D57 3403 Federal Home Lean Mort Corp 06/23/20086 2,000,000.00 1,889,820.00 1,989,635.65 3.800 AAA 5451 117 12/27/2006
3136F4J54 3201 Fed. Nat'| Mort, Assoc, 12/29/2003 2,000,000,00 1,884,380,00 2,000,000.00  3.000 AAA 3000 119 12/28/2006
HMIBFSKWO 3223 Fed. Nat'l Mart, Assoc, 03/30/2004 2,000,000.00 1,930,620.00 2,000,000.00 3.610 AAA 3610 941 03/30/2009
31359MSC3 3242 Fed. Nat'l Mort. Assoc, 06/04/2004 2,000,000.00 1,937,500,00 1.998,241.67 3.250 AAA 2052 642 06/04/2008
3136FBFY0 3258 Fed. Nat| Mort. Assoc. 09/28/2004 2,000,000,00 1,952,500.00 2,000,000.00 4.250 AAA 4250 1,124 09/29/2009
3135F6MNE 3268 Fed. Nat'l Mort. Assoc. 11/23/2004 2,000,000.00 1,953,760.00 2,000,000.00 3,700 AAA 3700 630 08/23/2008
3136F6PBY 3273 Fed. Nat'l Mort. Assoc, 11/19/2004 2,000,000.00 1,965,000,00 2,000,000.00 3.700 AAA  3.080 444 11/19/2007
Subtotal and Average 103,933,303.05 100,490,006.00 99,085,345.90 100,459,382.16 3.786 473
Local Agency Investment Funds
SYse82 882 Laif Gity 14,365,240.16 14,365,240,16 14,365,246.16 4,948 NR 4948 1
8YS2206 2206 LAIF-Redevelopment Agency 19,079,021 .62 19,978,021.62 19,979,021.62  4.946 NR  4.946 1
Subtotal and Average 36,463,616.62 34,344,261.78 34,344,261,78 34,344,261.78. 4.946 1
Treasury Securities - Coupon
912828CG3 3238 US Treasury Notes 05/17/2004 2,000,000.00 1,973,200,00 ’ 1,989,003.08 3.125 AAA 3188 266 05/15/2007
912828AN0O 3244 US Treasury Notes 06/10/2004 2,000,000.00 1,955,000.00 1,989,245.81  3.000 AAA 3473 440 11/15/2007
9128277F3 3246 US Treasury Notes 06/14/2004 2,000,000.00 1,993,280,00 2,001,670.32 3.500 AAA 3068 75 11/15/2008
812828AN0 3270 US Treasury Notes 11/18/2004 © 2,000,000.00 1,955,000.00 1,998,627.36  3.000 AAA 3.060 440 11/15/2007
912828CR9 3271 US Treasury Notes 11/10/2004 2,000,000.00 1,958,120.00 1,994,713.54 2750 AAA 3,034 348 08/15/2007
912828BY5 3378 US Treasury Notes 04/20/2006 2,000,000.00 1,974,300.00 1,976,246,89  2.250 Aaa 4931 187 02715/2007
912828CY4 3376 US Treasury Notes 04/20/2008 2,000,000,00 1,891,400.00 1,892,268.04 2,500 AAA 4928 60 10/31/2006
912828DJ6 3377 US Treasury Notes 04/20/2006 2,000,000.00 1,983,800.00 1.885,384.62 3.125 AAA 4933 182 01/31/2007
912828BP4 3381 US Treasury Notes 04/21/2006 2,000,000,00 .~ 1,889,680.00 1,980,816.56 2.625 AAA 4928 75 11/15/2006
9128280Q0 3382 US Treasury Notes 04/21/2006 2,000,000,00 1,984,220.00 1,986,77447  3.750 AAA 4832 211 03/31/2007
Subtotal and Average 21,340,066,02 20,000,000.00 19,758,100.00 19,914,750.69 4046 222
NS
. <
Portfolio CI  en
o

Run Date: 09/11/2008 - 10:29

PM (PRF_PM2) SymRept 6.41..
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City of HB
Portfolio Management

Page 5
. Portfolio Details - Cash
August 31, 2006
: Average Purchase Stated YTM Daysto
cusiP Investment # Issuer Balance Date Par Value Market Value Boaok Value Rate Moody's 365 Maturlty
Avarage Balance 0.00  Accrued Interest at Purchase 4,303.28 4,303.28 0
Subtotal 4,303.28 4,303.28
Total Cash and investmentss 201,303,682.89 196,934,261.78 194,958,911.96 196,490,982,20 4,330 276
oD
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Run Date: 09/11/2006 - 10:29
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City of HB
Portfolio Management
Activity By Type

Page 7
August 1, 2006 through August 31, 2006
Stated  Transaction Purchases Redemptions
cusip Investment # Issuer Rate Date or Deposits or Withdrawals Balance
Treasury Discounts -Amortlzing

. Subtotal 0.00 2,000,000.00 9,913,798.78
Total 29,267,857.22 36,500,000.00 196,486,678.92
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Pooled Money Investment Account

State of California

Market Valuation

8/31/20

United States Treasury:
Bills $ 1,815,993,127.761 § 1,829,507,000.00 NA
Notes $ 899,546,795.50 1 § 897,064,000.00{ § 8,614,935.00
Federal Agency:
SBA 3 696,607,204.46 | § 690,439,148.28 | § 5,909,055.69
MBS $ 646,289,490.46 | $ 624,560,019.55 | % 2,854 563.08
Bonds $ 8,759,024,729.72 1 § 8,732,813,658.96] $ 87,579,243.50
Floaters $ - 3 - 3 -
Discount Notes $ 7,261,306,81540 $ 7,367,203,000.00 NA
FHLMC PC $ 1,011,667.39 | $ 1,045,590.51] % 16,354.49
GNMA $ 235,332991| % 260,438.881{ 2,341.17
Bankers Acceptances 5 - $ - NA
Bank Notes 3 1,300,000,000.00 { $ 1,300,074,183.00 | % 8,909,611.11
CDs $ 11,754,405,876.16 | $ 11,753,448,060.13| §  125,375,223.19
Commercial Paper $ 6,658,653,409.75! $ 6,711,703,192.92 NA
Corporate: : : .
Floaters $ 22548270439} § 225,146,800.001 $ 1,280,370.41
Bonds $ 557,619,531.811 % 553,095,609.891 $ 10,206,389.09
Repurchase Agreements $ - NA
Reverse Repurchase $ - b - 3 -
Time Deposits $ 8,070,495,000.001 § 8,070,495,000.00 NA
AB 55 & GF Loans $ 8,337,459173341 % 8,337,459,173.34 NA
TOTAL $ 56,984,030,959.13 | § 57,094,314,87546 | §  251,748,087.63
Fair Value Including Accrued Interest % 57,346,062,963.09

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value {carrying cost).
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Schedule of Bond Investments

Attachment 2
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Deferred Compensation Plan Summary
Information
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PowerPoint Presentation

- Attachment 4 ]
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