Councii/Agency Meeting Held:

Deferred/Continued to:

Q Approved O Conditionally Approved Q Denied City Clerk’s Signature

Council Meeting Date: 7/16/2007 Department ID Number: CT07-11

CITY OF HUNTINGTON BEACH
REQUEST FOR CITY COUNCIL ACTION

SUBMITTED TO: HONORABLE MAYOR AND CITY COUNCIL MEMBERS
SUBMITTED BY: SHARI L. FREIDENRICH, CPA, CITY TREASU
PREPARED BY: SHARI L. FREIDENRICH, CPA, CITY TREASUR@'/

SUBJECT: REVIEW AND ACCEPT CITY TREASURER'S MAY 2007
INVESTMENT SUMMARY REPORT

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

Statement of Issue: Review and accept the Monthly Investment Report for May 2007,
pursuant to Section 17.0 of the investment Poalicy of the City of Huntington Beach.

Funding Source: Not Applicable.

Recommended Action: Motion to: Review and accept the Monthly Investment Report.
Following review of the report by motion of Council, accept the Monthly Investment
Report for May 2007, pursuant to Section 17.0 of the Investment Policy of the City of
Huntington Beach.

Alternative Action(s}: Deny or critique monthly report.

-3A




REQUEST FOR CITY COUNCIL ACTION
MEETING DATE: 7/16/2007 DEPARTMENT ID NUMBER: CTO07-11

Analysis: Not Applicable.

Strategic Plan Goal: Not Applicable - Administrative Action

Environmental Status: Not Applicable.

Attachment(s):

City Clerk’s

Page Number . Description

Monthly Investment Report and Summary of Investments for May 2007

Schedule of Bond [nvestments

Deferred Compensation Plan Summary information

W IN -

May 2007 PowerPoint Presentation
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Summary of City Investment Portfolic, Bond Praceeds, and Deferred Compensation

City of Huntington Beach

Activity for May 2007
City Investment Portfolio: April May Inc./{Dec.)
End of month City Portfolio Balance $233,768,720  $243,815224 $10,046504
End of month General Fund Balance $46,400,346 $56,150,788 $9,750,442
Monthly Effective Rate of Return 4.82% 4.82% 0.00%
Average Maturity ( in days) 371 342 (29)
End of Month Market Value $233,111,817 $242 876,374 $9,764,557
End of month bank cash balance $2,994,701 $4,467.464  $1,472,763
Bond Proceeds Investments:* March April Inc./{Dec.)
End of Month Bond Reserve Par Value $18,098,138 $21,597,830 $3,499,692
End of Month Bond Reserve Market Value $18,098,138 $21,597.830 $3,499,692
Deferred Compensation Investments:** December March Inc./{Dec.)
Parlicipant Balances $79,410,954 $80,526,426 $1,115,472
Comparison to Budget / City Portfolio: Budget Actual Inc./{Dec.)
Interest Earned for Month $450,000 $992 862 $542,862
Interest Earned Year to Date $3,600,000 $6,643,848 $3,043,848
Eamed Interest Yield Year to Date 4.25% 4.68% 0.43%
*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 Portfoiio:
Days YTM Int.
May % of Total Policy Limit to Mat. Rate
Federal Agency Issues - Coupon $92,844 441 38% None 719 4.46%
Local Agency Inv. Fund {LAIF) $39,964,769 16% $40 million 1 5.25%
Treasury Securities - Coupon $17,987,042 T% None 362 4.32%
Medium Term Notes $3,930,246 2% 20% 887 5.06%
Commercial Paper Disc. - Amortizing $35,819,5636 15% 25% 35 5.36%
Federal Agency Disc. - Amortizing $19,708,935 8% None 103 5.25%
Treasury Discounts - Amortizing $33,559,255 14% None 96 5.06%
$243,815,224 100% 342 4.87%

C-3A .4






J0'S 1A Uodey

70T L9 weywis (LWd ™ Jud) Wd W 8F.Z) - £00Z/5Z/50 @18 Uny

dv N A

ALID ellopod e 200Z/1£/60-L00Z/10/50 poled Bujpodey
]

HIFANSYIYL ALID HOIENIQITH 7 RS,

LQ-€-1 %6\3&\\@ o AL
"UeEIOdIOD) BIBQ SANOBISIU| PUE YOUAT (ISR BlA yued Uolun Ag papiacid senjen jexuew

"SUONEBHGE S,YIUOW XIS XU BY} j88LU 03 ANPINDI MOl YSED JUusigns sepinad Umoys wiaial wesold Juswisaaur ey L eD AD eys jo 8050 94 18 sjqelteAe s| A3ljod siy) o Adod v 900z ‘gL "9eQ uo
JOUNES KD SUl UM P3|y JUSWSTEIS Aolod JUSWISSAU] SU) PUE SME! SIEIS (B UM AJWIoUOD U] | pue sjuRLwiiseayl petood AousBy uswdojanepay pue AiD e slosyar Alejelnose Lodal sy Jey) Aiuao |

%89°F %e8 P wINIay jo F1Y aalloal3

£9'6.6'IPE'ELT SV 96V LIS TYT souejeg A|jeg abesony

goeEy'sEL’L 00'9E9'65.'Y oo'zezers [ENJOY JESA I1SET

00°000'00F'G 00°'000'009'c 00°000°05F 1edpng Juaund

FEBYR'EYS'D L9198'266 . 1B A UBNNG

Guipug lea ) |eosid 81 0} Jea ) jessid Buipus yyuel Lg fel sBuiuteg 3oL

198°% L'y Zre +29 68'Eclioce'ere 66'ZRLE6'TYT ¥9'89.'VP1L8'PYT SJUSWISAAL]| pUE YSED [BI0)
‘ $F'806'PLY SP'E06'FLL [ej0319ns

SY'E06'FLY S'806'FLL osEUDIN 1B 1S8J3)U| PSSy

15249JU| PSNIISY PUE YSED

SJUAWISBAU|
198'FY 108’y Tre %] %00'001 e yZe'sLe'ere ¥S'£L€'928'2VT PS 694 PLR'YIT
260'G a86'F o8 0Ll slel 20'G52'899'SE 00°095'845'¢E €0°000'000'¥E Buiziouly- sjuncosiqg Ainsess |
Gye's eLVE g0l 6el 80's gLPE8'80L'6) 00'008'£0L'61 00'000'000'0Z Buizipowsy- ‘081 fouaby |elspay
09g's {BT'G ge 66 [ ZL'9eg'a1a'5e Q0°089'818'5¢ 00°000'000'8¢ Burziowy- o8l Jeded (eiawwoed
250G 386'¥ £88 450°) -3 29'SHZ'0EB'E 00°'0vE'006'E 00°000'000'% S9ION WIa | Whipan
0ZE'Y 09Z't zae 008 1 00'Z¥0'2B6'LL Q0'0FZ'¥PE6'LL 00'000'000'8} uodnag - sspLnteg Ansealt
8rZ' G TAN ! L 6E'gl ¥5'69.'v96'6E b8'694'v96 6E ¥5'60.'VO8'6BE spung Juswiseau| Aouaby (8007
oF'F o'y 6L g8g'} 80'8g 0L'0%F'v¥B'Z6 00'¥86'LL6'LE 00°000°058'Z6 uodnog - senss| Aouaby jeiepad
"AInbg geg "ainbz 09t Auniel IETY ollojuod  anjep anjen anjep SIUIUWISIAU]
WLA WLA o) sheq 0% yoog 1oNte leg

1002 ‘1€ Aely
Alewwing oljoilod
juswoebeuely oljolod
gH Jo 81D



00'g "Jen Wodey

Z0T b9 1WOHWAS (TN Sud) Wd

BYiZY ~ L00Z/SEIS0 ele] uny

d¥ 1IN
ALID ollojiod
LL0Z/8E/LL 1P 00§56 WYY 005§ 0B'000'000'Z 00°022'066°L 00°006'000'2 900Z/82/L } di00 Hop UBO BWOH BISPR gbvE IMOSXEZIE
LL0Z/9010L 8BSl £4T% YWY 082 Li19T'8ss'L 00°096'G86'L £0°000'000's 9002/90/0 4 d100 MO UBO BWOH jBlapay T4 4 Ld1GX8ZIE
800Z/22/50 95¢ 009t VYUY 009t 00'000'000'Z 00°0P8'206'L £0'000'000'2 Y00Z/g2/LL di07) Yol ueoT] swoH [BJeped 1928 £EMEXBZLE
600Z/8L/1L LOB 2l WYY 24t 00°000°000'Z 00'0OFP'Es6' L 00°000'000'C yO0Z/BLILL diop Woly ueoT awoH [eiepay 29zt GEMEXSTIE
800Z/5Z/¥0 62€ 095'E YWV 096'¢  00°000'000'Z 00'0BE'696' C0'000'000'E ¥00Z/62/01 d10D Yo UB0] SWOH jesepay ¥9z¢ L6QEXBTLE
BO0Z/ET/10 SET 000t WYY 000'¢  00'000'000°Z 00'CrE'0LE L 00'000°'000'2 E00Z/EZ/L0 dio7) LOW Ue0] SWOH jBiepay £9i¢ ¥41LXBELE
B00Z/EZIL0 LI¥ 000 YWY 000'e  00°000'000'Z 00'00E'6¥6'L G0'000'000'2 E00Z/2Z/L0 dioD oW U=0T BWoH iBlEpey 8G1E gryLX8zZLe
LO0Z/TON L PSI 052'§  Wvv 062'S  00°000'000'Z 00'000'000'% 00°000°000'2 L00Z/20/50 Jueg ugoT SWoH [eispay G758 LGIIXEELE
L00Z/H0/80 56 0526 YWY 052's  00'000'000'Z 00'006'000' 00'000'000'2 LDOZIETIED jUBg UBOT AWOH [EISpaY ¥05€ IEOMXgeLe
LIDZ/Z1/80 £E5'L 008G WYV 00€'S  00°000'000'Z 00'029'066" | 00'000°000'2 L00Z/ZLIZ0 jURE ULOT SWOH [elaped LBYE 8BAXEELE
I00Z/BEIS0 68 002’ YYY 002'S  00°000'00C'Z 00'05£'666' L 06'000'000'2 200Z/681.0 juBg UBOT BWOH [BI3PS] £BFE POSIXESLE
010Z/9L/20 LEL'L 0SS WYY 05L'S  00°000°000'Z 00°0Z¢'086'L 05'000°000'Z LORZIOULD jUBY UBOT SWIOH [B18ped rive LIIIXEELE
I00Z/+2/80 ¥8 0515 WY 0L’ 00°000°000'2 00'09/.'968'L 00°000'000'Z Q00Zpei L yu2g U0 9WOH [elapad £hPE LHAMHXEELE
I00Z/ELL SL) 0z'y Wy 00Z's  00°000°000'T 00°0Z1'9658' L 00'000°000'2 900Z/18/1 1 yUBY UBOT SWIOH (B3PS Zrve LEAHXEELE
600Z/S0/LL 988 05T’ WYY 0S2'S  00'000'000'Z 00°005'£68'} 00°000'000'2 900Z/c0/L L jueg UeoT SlWoH [elapsd LEVE TINHXEELE
LLOZISLBO 29S'L 0085 WYV 00e's 0000070002 00'0Z1'e66'L 00'000°000'2 900Z/51/60 jueg UeoT SWoH [esapsy ¥Zre LDADXEELE
LIOL/ZZ0 PLS'L  0SP'S WYY CEF'S  00'000'000'Z 00°029'566' L 00'C00°000°Z 900Z/Z2/60 juBg URDT SWOH [BIaped VZPE SAMOXEELE
LLOZ/SZ/B0 OFS'L  00LS WYV 004§ 00°000°000'Z 00°005'200'E 00'000'000°T 900Z/5¢/80 juzg UEQT SWOH [elaps] £Lpe BSNOXEELE
030Z/G0MLL €621 006'S VWY 0SS 00°000'000'2 00°029'000'2 00°000'000'T 9002/50/50 jugg UeoT SWOH [Blapad 888 8444XEELE
1002/92/60 6l ooLs WY 0OL'S  00°000'000'2 00'09€'666" | 00'000'000'2 200Z/92/50 yusg UBOT AWOH (e1apsd goge aNXINEECLE
L002/82/60 6L 1 09zE YWV 082¢  00°000'000'Z 00°004'286' L 00°000°000' ¥00Z/82/60 yueg Ue0T BUIOH [19p34 5628 SNDEXEELE
L00Z/8LIL0 SY 1087 WYY 0082 00°000'000' 00°09.'¢66' ) 00°000'000'2 ¥00Z/9LIF0 jueg ueo sWoH [elapad zzee L3MSXEELE
8002/62/60 98F Q00r YWY Q00 00°000'058'L 00'vae'ele’ L 00'000'068't £00Z/62/60 Jueg ueo slIoH [elapad 8.1€ ZAOIXEELE
Q00Z/62/10 ¥Tb 0062 WYY 006’7  00°000°000'2 00°082°9b8' | 00°000'000'Z £00Z/6Z/20 jueg ueoT oK [elapad sole GANABEELE
Q002/82/L0 €T¥ 0ZEe WYY gZe’e  00°000°000'2 00°029'656' 00°000'000'2 £00Z/82/20 jueg UBOT BLOH [BJpsd ¥o1e SArAGEELE
8002/L0/H0 LLE 0208 VYV 0Z0'¢  00000'000'Z 00°088°'L98"L 00°000'000'2 £00Z/£0/P0 jueg UROT BWOH [Blapad 9ELE BTIXWEELE
0BOZ/¥LZ) TBZ'L  0STS WYV 0%2’¢  00°000°000'Z 00°005'286' L 00°000'000'2 900ZF LI yueg NUPSLY) Wied [21apad ZGve 04HXIEELE
OLOZ/OLIPO 080'L  0G2'S  VVY 05T 00°000'000'T 00°029°G66" | 00'000'000'Z 900Z/9L/01 Hueg KpeID Wied [eispay 0EFe vxIEeLE
002161120 8F 00s's  wVY 008'S  00°000'000°2 00°028°000'2 00°000'000'Z 002161120 yueg Npsr) wied [elepaj 80¥e ZEYALEELE
0LoZ/LZ/O0 BLL'L  08YF VYV 0¥’y 00°000'000°C 00'09.'896' L 00'000'000'E S00Z/42/90 yued NpaID Wied [esapsd rlLEE 6505LEELE
HO0Z/bELL TvE 0sPr WYY osE'y 000000002 00°000°546') 00°000'000'2 S00Z/YT/S0 yuBg UPSID Wiey [elapsd 80¢€ OAXSLEELE
600Z/PO/S0 €02 O WYY 0297 £6'82Z'6G66'L 00'089'9/6'L 00°000'000'Z G00Z/90/50 jueg ypa1g wied [e1apad POLE SEMSIEELE
ooz/EoN L PSE 0048 WYY 00LE  0{'000'000°Z 00005298 00°000'000'2 500Z/20/20 sueg 3pals) Wied [2lapad 98Z¢ 9dNSLEELE
800E/5HEL €95 000 WYY Qo0t  00°000'C00°T 00'088°1L88'L 00°000'00G'2 FO02/SLZL yueg ¥palg wied [elepad glze OHOSLEELE
8002/82/0b GI§ 00t YvY 000t 00°000'000'C 00'0BE'Y96'L 00°000'000'2 ¥00Z/32/01} yueg Hpal) wie [elapaj] £92¢ FOOSLEELE
800Z/5Mi¥0 BLE 008 WYY 00S'€  00°000'C00°L 00'088'786 00°060'000'L YO0Z/S LiF0 Wueq Ipaly) wie, [esapsd ogee PLOLLEELE
uodnos - sanss Asuafy |elopad
ereq Aumew s9g sfApooy ey  enepqoog aNjeA JoEN anjep Jed dleq soueeq lanssj # JusunsaAuj dIsno
Aumel  orsAeq WLA pajelg aseyaind abelany

£00Z ‘1€ Aey
SJUSWIISBAUL - S[IE}a(] O110J}I0d
juswabeue]y 011043104

gH 30 819

Z ebed

C-3A.6



Z0T 179 1BYWAS {ZWd ™ Iud) Wd

BP:ZL - L00Z/G/90 ®eq uny

C-3A.7

d¥ IIN
ALID ollojiod
98 150'6 89'5PZ'0€6'C 00°0¥E'006'S 007000000’ 5£'091'626'C obBeJoay pue |E101QNS
800Z/L0/GL 28F 080'¢ ey 0ov't  €L'66G'ZE6'} 00'002'046°) 00°000'000'2 9002/R0/1 L upaID I0JoN B30A0L peve 9ANJELZ68
0LOB/GLITL £B2')  £20'F ey DOZ'Y  95'OPYLFE'L 00'0FL'0E6L 00°000'000'2 LOOZ/LLI0 ul4 AemeyjeH anysyieg Sive 24Yre9rs0
S3JON WIa ) wnipay
[4:14 0zey 09°Zr0'486°L) 00°0¥2'PE6 LL 00°000'000°81 60°81.2'888°8% abeiaay pue [BIO)Gng
go0Z/ILe/o0L 8l £98'F WY §/8'F 000000002 00°092'9686' L 00'900'000'2 L00Z{LL110 $8l0N Ainseal 8N LivE IN49Z8Z18
800Z/LE/L0 9T¥ €88 WYY 000'G  §L'BLL'L00C 00'08¢'666'} £0°000'000'2 LOOZfLL/L0 $9j0N AInsealt SN YA LN48z8zL8
BO0Z/EEM0L 8L sely Wy Gi8'v  61'956'L00Z 00'09Z'966' | 00°000'000'2 £00Z/80/40 s3joN Alnseall §n £L¥E INS8Z8CLB
£00Z/LE/B0 16 BLOS  WVY 000F  9E'I¥0'566°) 00'029'GE8'L 00°000'000°'Z LO0ZISO/LO sSjON Anseal] 8N a.vs £43828216
800Z/0€/60 /8% 606y WVY G297  ¥9'8.4'Z66'L 00'0Z£'066' 00°000°000'Z 9002/52/0 14 sejoN Anseal| SN geve €.14828216
6002/GE/80 508 e WYY §i8F  B98ZE'I00C 00'082'866'L 00'000°000'Z 9002/52/0) SOION AnsessL g GevE 0d448z8Z16
L00ZIS4/80 §2 PEO'E WYY 0$L'Z  89098'866'} 00°'095'166'L 0G'000000'Z ¥OOZ/0LILL SSION AInseal] s LIzZE 640829216
LO0Z/GLL 2oL 090'¢ WYY 000'c  Z0BivEss') 00'082'ces6'L 00°000'000'Z yoOE/SLILE sojoN Ainseal] sn 0/ze ONVRZEZLE
LO0Z/SELL L9L Sivr'e  YvY 000 Q%'8L6'6E6') 00°082'€86'L 00°000'00C'2 ¥002/01/90 s9loN Anseal) 5N YrZE ONVYRZ8ZLE
uodnoq - saplInseg Anseal)
b 8rT's ¥5'60.°F96'6E PE69L'v96'6C P5'69.'v96'sE £6°L1£°865'8E aBesory pue [jogng
L ¥  HN 8YE'S  SS¥E5'06Y'0Z 98 P65'06¥'0Z S€ ¥BS'06¥'0Z Fousby wawdoRaspay-41v anze 90ZTSAS
L 8YZS  WN TS 6LSLLVIPSL BL'SLVPLv'EY 6L'GLL'pLY'6L Ao pen 285 ZE6SAS
spun g juawysasu] Aouaby 1eso
62 o'y 0£° 0P p¥8'E6 00'P86°LL6°LE 00°000'058°Z6 56'ZZZ'BEZL'YE abeleay pue |ejoiqng
LIOZILZI0L BO9'E  GLES WYY g8’ 000000007 00°088'L66'L 00°000'000°T [002/42/0L 2088y "HOW [JEN "Pad £EVE PNPLASELE
LODE/ELLL LAY 0B0E WYYV 00£'¢  00'000'000'Z 00°000'586" L 00°000'000°C ¥00Z/6L/L L "J08SY "HOW [1EN Pod £4T8 594949cl€
O0T/ETISL 16T 0oLt vy 004€  00000'00C'E 00°08€'696'L 00°000'000'2 YOOZ/CE/L L "908SY "HOW |JEN ‘Pad 29Z¢ ONINO9ELE
600Z/62/60 158 0SZY WYY Q52 00'000'000'E 00°08¢'656" | £0°000'000'C ¥00Z/82/50 "D0SSY HOW [JeN PRy 652¢ DA949€1E
800Z/40/90 69¢ TGO WY 0sT'e  l9°L66'566'L 00'000'096" L £0°000'000'2 YOOZ/0/90 0088y "HOW 1N 'pad FATA SOSWBSELE
600Z/0E/E0 899 oL9e WYY 0L9'e  00°000'000T 00'08E'yie' | 00°000'000'2 ¥00Z/CE/E0 0085y HOW |JEN ‘PId £228 OMMIGHRELE
ZIOZ/EO/L0 €R9'L  Z.6'C WYY 086’ BLOEL'S66'L 00°006'L66'L 00°000'000'Z £002/50/20 di07) Yol uecT aWwoH jesepsd 98YE ZHMEYBZLE
6002/02/1+ €06 L§TS YV 052'S  1Z'828'e66'l 00'028'666'L 00°000°000'Z LODE/S0A0 dioD Wo uen SWoH [e1epad aove 61dSXBZLE
LLOZMEZZL 249°L  QSTS WYY 0§ 00'000'000'C 00'098'186'L 00°000°000'¢ 9002/6Z/Z 1 4107 LOW UBOT SLWIDH [BI2RS4 Loy NNSXEZLE
002/192/T} V45 00L'S  WvY ooL'S  00'000'000'T 00'081'266'L 00'000'000'2 900Z/92/Z) di0D HOW UBOT SWOH [B19pad oove 0QL5X8ZLE
6002/8L/7CL LE6 0506 VY 0505 00°000°000'2 00'08G'686'L 00°000'006'2 900z/8LiZk dio% Hop U207 SWOH |elapay B5YE ZNLSX8TIE
uodnon - senssi Aouaby jelapady
aQeq fAumen s9¢ sfpool &y anjea yoog anjeA JajIeN aneA led ajeq aduejeg J1anss| # JUOLLSBALY) disno
Aumen oy sfeq WLA pelels aseysing afieiany

L00Z ‘1€ Aei
SJUBWISIAU] - S|1€J3( O1|OJHOd
¢ sbed juswebeue oijoslod

gaH 0 A1




20T Lb'G WaHWAS {ZNd Fud) Wd BYIZ} - L00Z/SEI90 ele] uny

d¥ iIN
ALID oljogiod
Z00Z/6L/40 8y ZEl's YWY GE6'Y  6Q'0PS'986'L 00'0ZL286"L 00°000'000°Z 1002/81/10 sijig Ansess] $SIEIS PSIUN Bl SUZ561216
£00Z/501L0 #E 0406 WVY 088’y BL'ZRL'CEE'L 00°092'166'L 09'000'000'2 2002/80/10 sjig Ainsesi | SIJEIS PalUN TIPS 6d256.216
Buiziouny- sjunoasig Aunseal)
€0l $¥2'§ £Lve6'604'6) 00'008'20.°6) 00°000'000°0Z 0v'yzTT'e9Z 9L shiedary pue jejoiqng
L00ZIGTIOL L) LTS WYY 060's  L9'LEF'SSE'L 00'00¥'856'L 00°000'000'2 200N E/G0 "00SSY "HOW 1N 'Bad vEsE §INSBSELE
L00Zi8LL0 i¥ PSS WY oLL's  2T.459'986'L 00'009'686'L 00°000'000'2 L00Z/02/¥0 "00SSY "HOW 12N "pad 8LGE LOraeseLE
L00ZiL0/m0 29 LEZS WYY 080§ L4'460'L85'} 00°000'L86°L 00°000'000'2 JO0ZI0Z/+0 "00SSY HOW LIeN pad glse 80M88GELE
200Z/9Z/80 £LL €928 WVV DLO'S  00'GP0'298'L 00'008'996'L 00'000'000'2 200Z/eLIP0 "D0SSY "HOW |3EN Bad (481 Z3IWBRSELE
Z00ZILESL0 09 2ET0  YVY 0L0°6  00°00L'e86') 00°000'€86'L £0°000'000°2 L00Z/82/E0 D085y HOW | JEN "Ped L058 SAFBECELE
LO0Z/ETIOL ¥ I5TS YWY §90°¢  68'194'656') 00'00F'656'L 00°000'000'2 200214150 diog How UeoT BWoH JBlapay zese PONSBESLE
200Z/E0/0L ¥ZL BETS  YVY 090°S  E£TEPL'GS6’) 00°008'Fo6'L 00°000'000'2 L00Z/60/50 di102) HoW UeOT BWOH jBleped 0sse ZINWOBEELE
00Z/Eie0 SLL 8226 WY 0S0's  LL'eslies't 00001296} 00'000'000'2 £L00ZAOEFD dJ07) YOI UEOT] SWOH [eISpaS LA yOWIBESLE
LO0Z/L1/B0 ZOL TS WYY 0i0°6 00°0L2'1L48'% 00°000' 146"t 00°000°000'Z 2002/ LIFD d103 HoW UEoT SWOH |eleped ¥ise 9d196€ELE
L002/L1160 801 BETS YWY 050'S  00'00.'696'% 00°00F'698' L 00°000'000'2 £002/60/¥0 dIo7 YO UeoT BWOoH |elspay 805¢ ENT98EELE
Bugziowy- 'osig fousby (esepad
gt 09¢°5 ZL9Ls'6L8'se 00°'084'31R'SE 00'000'000'9€ 69°9.£'990'8¢ abeJory pue |goigng
L002/LY120 OF es  d 0TS TTETr'BE't 00°0¥£'986' | 00°000'000'Z 200261190 |BydeD suawalg Li5E gANNBGLozZE
L00Z710/90 0 ope's  Ldlv 0¥Z'S  00°000'000'C 00°000'000' 00°000'000'2 L00Z/SLIF0 ‘diog souonoalg dieys alsg r11068618
LO0ZILVE0 1L LIES LMY 022’6 00°049'LL6'L 00°029'448'} 00°000'000'Z 2002/10/50 Jsim ueaq Asju)s ueblow 6Z5€ LHAGSPLLY
L002/80/80 €9 9le's  Idiv 062  00's89'L86'L 00°002'186'} 00'000°000'Z 200Z/10/50 Jaim veeq fejuels uebion 8z5¢ EASPLLY
L00Z/9L120 GY yee's  1d 0E2'S  00°SZ6'988'L 00°088'986' L 00°000'000'2 LOCZ/ 1 LISO Jeldes alesq uyor LESE PONWEZZHFE
2002/90/80 § i8¢ bd 02Z'6 00°055'866'L 00°0¥5'866' 00°000'000°2 20G2/51/E0 lendes 2183g ulor 00se B9LWNZZFYE
200214080 9 pse's  1d 0LE'S €LEeT'866'L o0'0bZ'ess’ | 00°000°000'2 LOOZ/LO/EC fendeq si9aQ uyer 26¥E 9L LNZZHYe
L002/0L/80 04 SoY's 14 002’5 8Llil'6le'L 00°089'6.6' L 00'000°000'2 200Z/12120 jenden asaag uyor Z6¥E FYANTLIPT
LOOZISLISO ¥ 285 ldiv 06L'S €EES6'6E6'L 00'0Z6°666" | 00'C00'000'T L00ZIZ2IC0 "d10g ul4 asean uohewsil £058 £4LNVLESY
2002/80/90 L oLe's  1d 002’6 8LL18'166B'L 00°096'/66' | 00'000°000'Z L00TI0TIFG @i0D) |ende oujos|3 [elBUsD 0Zse 981 6569¢
200Z/90/20 SE 99g's  i-d 0BL'S  9.°.26'6R6'L 00'008°636'L 00'000°000'2 £00ZIR0IE0 107 |eyided U083 [eIBUSD 6eve 88Nres60e
L00ZivLiB0 VL ree's  i-d DET'S  68'BEY'RLE'L 00°005°826't 00°000°000'Z L00ZIBLY0 1egojs dnoifnin §16¢€ 8aNSL0ELL
L00Z/08120 65 1986 1d 082S  2T'L59'T8E'L 00°028'286'L 00'600°000'2 200Z/ELI¥0 [egois dneibiyg glLse OMNSL0ELL
2002/52/90 ¥Z 2ies  1d 082 19'9Z0'¢66'L 00°000'¢66'E 00'000'000'Z 200Zi82Z/50 [egois dnoiBio 805€ £H1S208L1
L00Z72/A0 12 09€'s  id 0225 000Le'tes') 00'088'66'L 00'000'000' L0QZ142IEC [egojD dnoiBii) S05% ZNLS20e}
Z00Z/0E/I0 BY or's  id 002's  SPbre'ses't 00'0FL'686'L 00°000°000'Z L00TISZIL0 [eqols dnesfnig [§:3 ¥INSL0EL)
looz/eosme 2 €285 td 061G  L9'196'466'L 00'096'268'L 00°000'000'Z L00Z102/£0 {we) By g Buwy uui Zose 281499008
200T/82/90 L2 £28¢  Ld 616 00'S¥Z'ZEE'L 00'021'266'L 00°000'000'Z £00ZivLIED {we) B 2 Buw uuiy 66¥E £N1990¥09
Buizipowny- *9s|q Jaded jeloiswwos
ajeq fanieny g9t sApocy ey anjep Joog aNjeA 1344eN anjeA Jed aeq aguepeg 1onss) # JuaWwysaay| dIsng
Aunely  orsfeq WLA peieis BSRYIING ebesany

1002 ‘1€ fely
SIUIUNSIAUL - S[1RID(] O1]0J3I0d
¥ abed juswsBeueyy oljopiod

gH 30 A19

C-3A.8



202" Lb'a 1denAs (ZndT4dd) We erZ) - LDOZIST/O0 Beq uny

dv I'IN o
ALID oiojied A
A
o
Zve leg'y La g AR TR S d ySeLE'9L8 T P563L'PLYYE SY'SeY LLS'TVE sbulaAy pue |gjoL
96 850'S L0rS5Z'655'EE 00'095'845°¢E 00°000'000°PE UGV SR TS affeseay pue [e30}qng
LoogigLsL Lot 92U8Y WV S60F  £5'0VY'9%6'l 00'09¥'956'L 00°000'000'2 200242150 sjlig Anseal | sajelg papun £e5¢ 92A56.216
2002/8%/0} 8El 06y Wy 008t  6LEEG'TIG') 00'0F0'v98'L 00°000'000'2 £L00Z/LO/S0 sjig AinsealL se)g panun 125¢€ 89V56.LZL6
Z002/LE/0L ZEL S/6F WYY 008t S008'F96") 00°0Z0'996'L 00°'000'000°2 LOCE/10/50 g Anseal} s9jelg papun zse 05VSE.LZ1L6
L0000 STL 196'F WYY L8y 2Z/65'096') 00'0R.'£96'L 00°000'000'Z LO0ZI0EIF0 g Anseal], sajelg pajun £25¢ EPVSELZLE
LO0ZI0E/60 LLL 0005 WYY 0ER'F  SLGIZ046' 0000146 00°000'000'2 200Z/02/%0 g Anseal| $&1Ig parun zzse L12Y68LT16
200Z/08/30 06 088 WYV SZ8F  GS'P/8'5/6'1 0D'600'246'L 00°000'000°2 £0GZ/0ZIv0 g Ansesl] salels papun Lzse INZGELTLE
2002/90/01 STL 690’ YWV 098¢  LLLIL'9G6'L 00'08L'286°L 00°000'000°Z L00ZI0LI0 g Angeal| $3)e15 paRUN LLSE EPVSELELE
1002/42/60 8LL ¥S0'S WYY 08  SL'viD'896'% 00'005'696'L 00°000'000°2 LOGZIOLIPO g Aunseal| sajelg pajun oLse SEVSELTLE
L002/90/60 16 oS WYY Di8F  £5952'€l6'L 00°026'vi6'} 00°006'000'E £00Z/E0/V0 g Anseal] sa)eis pauun 205% 0AZ56.4216
Z00Z/ELIGO ¥OL OL'S WYY QL6'Y  Z6'0£8'LLB'L 00°00L'E46'L 00'00C'C00'S 200Z/0TIE0 9 Ainses] seigls payun L0g% 177G5LE16
L00Z/al/ie0 8L ZEL'S WYY o¥e'y  TZTIVL'BL6'L 00°025'086'L 00'000'000'2 LDOZ/ZZIZ0 s|ig Ansess] salelg paiun 96+E ANZGELELE
L00ZETI80 €8 ZrLS WYY SP6'v  90°861'246'L 00°082'846'} 00'000'000'2 LOOZZZIZ0 s|iig Ainseai] slBlS pajyun G6¥E YMZG6LZL6
L00Z/50/80 69 LEL'S WYY OPEr  L9°€90'1BE'L 00°092'286' L 60'000'000'2 £00Z/80/20 Q Ansesl| $31e15 palun 88%E eNze6LZL6
LOCE/E/80 €9 ShL'S WYY 056'F  00'056'ZBG') 00001 'v86"L 00°000'000'2 200Z/50/20 g Ainseal} sajels palun SBYe 117564216
LDOZI9TIL0 65 861 YVY 0o8'F  BL'bYe'vEs’L 00°080°988"L 00°000'000'Z £Q0Z/5Z/L0 slig Ainseal | s81els psiiun 6L¥E £576642L6
Buiziuowy- sjunoasiq Amnseal]
g)eq 3_._3&_2 59¢ m.hﬁoo_.z Ay anjeA joog Injea 1oJely anjep led 21eg ajuejeg A8Nss) #WuBUNSSAU| di1SNd
Aumew o shea WIA patels aseyoind ebelany

2002 ‘1€ Aen
SJUBLIISOAU| - S|1e3aqg Ol|o4lod
§ 9bed Juswabeuepy oljojuiod

gH jo 1o




207 Li'g deywiAg (ZWd ™ Jud) Wd

juswsbBeuely oljopuod
gH jo A0

C'3A . 10

BPTL - L00T/STIG0 Peq uny
dv iIN
ALID Oljojlog
44 EY'ECL0E6'EVT 66'282°166'THT Y68 'YLB'PPE SYSEP LIS TRE SSJUULSAAL| pue YSED |20
Sr'e08'PLL SY'606'VLL
g S¥BE08'VLL S¥'606'vLL 2SBUDING JB ISaUSIUE pan0Y  00°0 asuejeq abeleay
AQumew so9t sApooy a1y an|ep yoog anjea 19MeN anpep Jed aouejeg 1anssy # JuBuRsaAU| dIsno
03 SABQ WIA sbesany
‘L Ae
2002 L€ ABN
yseo - sjiejaq oljojHod
g aebieg




00'G “Jop woday

Z0Z' L9 1eyuwAs (ENd Jdd) Wd ﬂ §6'01 - L002/62/90 @B uny
dv A
ol
ALID ollofod s
o
L0°552'699'EE 00'0 00'8Z4'¢98'S |ejoiang
000 00'92a'ese’ L 200Z1L1IS0 569t siig Anseal | SEIG paRUN £E5E 928562216
Qo0 00'999'F56' 1 L00Z/L0/50 008'v sjiig Anseal selels papun 2288 99v56.Z16
000 00'ves'956' 2002/40/50 008’ sjlig Ainsea) | seelg papuf) gzse 05V56.L216
Buiziuowy- sjunoosyg Anseal)
SLYEE's0L'6) 000 FAN:T: It A [eyo3qng
000 68'8¥1'856'} £002/3€/50 060'S 0088y ‘HOW BN PI4 PESE GINSBSELE
o' 95'0¥5'656't L00Z/LLIS0 S90S diop oW ueo] BWOH jelspag TEGE PONGEEELE
000 19'949'866' 1002/60/50 080§ diod) Yo U0 WK [elspay 0£S¢ ZineseelLe
Bujzpowy- -osiq Asueliy |eiepad
Z1'985618'9E 00°000'000'8 LLLGL'TE6'S [ey03ang
000 00'089'896'L 200Z/L0/50 0zT's Jspiw ueeq As|uelg uebiow 6Z5¢ LHASSPLLE
000 8.°/89'¢/6'L 200Z/10/$0 0£T'S Jspim veaq Aejuelg uebion 8Z5¢ 8EALSYLLO
000 £E'28'088'L 200274 1/50 082§ |eude)y 2198Q Uyor LESE YOMINZZYYE
00°000'00G' 000 L00Z/41/50 0EL'S diog renden c19si] [e18UsH £6¥E 099re669¢
00°000'000' 000 2002/60/50 06}'g s591dx3 uesusWy 06¥E £65518520
00°000'000' 00’0 L00Z/8Z/50 0LL'8 (We) B3 Bupy uug 86VE TASEH0F0S
Bujziaowy- "9s|q saded perosawitios
29'svZ'0E6'e 1e303ans
SOJON WIS wnipaw
09°ZP0°286'L) 00°000'000'Z oo leoians
00°000'000'2 00'0 L00Z/5 IS0 gzL'e ssjoN Anseall sn geze £O08E8ZLE
uodnos - seInoag Anseal]
vS'69.'V96'6¢ 00°000°00) '€} 00°000°004'E} |ejo3ang
00°000'001t '€} 00°000'001L'g1 s AL Ao ye Z86 Z86SAS
(fewwng fuuow) spung juswisaau| Aousby jeoco™
0L’ 0FP'YYe'Te 00°000°000°T 00°000°000'Z [ej0)qng
00’0 00°000°000'2 LO0EZ/20/S0 052'¢ jueg ueCT SWOH [erepad g2ge LSWMXEELE
00°000'000°'2 o0’ 2002/52/50 oloy yueg Uec alIoH [erapag goge LIAGXEELE
uodnoy - sanss) Aouaby [eiapad
souejeg SleMeIRIIM JO s)jsodag Jo ajeq ajen Janss| # JUBUISOAL| disno
suondwapoy $ASEYTING uQnoBsURll  PAEIS
[ [
L002 ‘1€ Ael uBnouys 2002 ‘L Aen
adA ) Ag A1Ano
z ebeg 1 Ag AANDY

juswabeuep o1j051i0d

gH jo 419




202" 1¢'9 Wdaygwas (EWd Hud) Wd

S5:01 - JOOZBZION ‘Aeq uny

dv
ALID Oliosod

Fid 74418 3% 74 00°000'001L'SE £T'582'852°2¢ jelot

asueleg SEMEIPUNIAA JO sysedeq 10 aje ajey 1onss| #juounsaAL disnD

suojiwepay saseyadng uoijpesuel]  pajyels
2002 ‘1¢ Aen yBnoays 2002 ‘L Ael
¢ abed

adAl Ag AUAOY
juswabeuely oljojiod
gH jo 19

C-3A.12



00'S lep voday

20T 1¥'g 1deywAs (YiNd 4dd) Wd §90) - L00Z/6Z/90 #BQ UNY

dv B
ALID oliojiod .
«
1.u
o
eve 069 oL zi #£0'S %GLSY %ESY'P v6'riY Py TLE L6 abesany
ZvE ¥£9 g ] 8¥Z's 288 1028t Sr'S6Y'LLG'ZHE G0l 2002 Aew
LE 199 8 Lt 2ZT'6 oLe¥ 0SL'Y L0'ZGE'YO6'ZET 00l 2002 judy
LIy 622 ¥l Lb TR A 18 Z04LF 1ZPELLYS'sLe X33 2002 yosieN
6Zv 8 €L zL 18l'g £vLp 8L0'F v LOS'LBEBLE ¥6 2002 Aseniqeg
0¥ zzL L L1 951’ £L9'% 609'F Z0'ZE8'YEG'BLE 6 2002 fenuer
i8¢ el rl [ TAN TA L9g'y GZ'£95'659'861 68 9002 Jagussag
[R=1 yis7a oL ] LS L8V ST 78'88E'9TL 261 z8 9002 JaguwanoN
09¢ 854 6 6 860'G EEV'P zLEY §L'eL1'2L8'861 z8 9002 180120
00g 8.9 b 8 £20°G AN ZLEY G0'Z8T'LPE'R6) z8 9002 Jaquisideg
9.Z 199 143 L gre'y 0se'y 0L2F 68'789'¢0E' 102 68 9002 snbny
897 ¥59 43 L 6ray 1 2A 8Ly BL'165'921 11T 1] 9002 Anp
652 109 bl zL 00L'F 96lL¥ 6EL'Y ZT'zie'nie'zTe 96 9002 aunr
042 819 g zl £95'¥ 980'Y 0£0'y 90°cB0'81E'81E 66 8002 few
Aunyew o3 sheq wlay paluaapay paseyaungd ajey juajennbg juajeanba aouejeg SSWPINIDG ea) pug
abelaay abelary SJUIUNSIAU] JO SIUSWISAAU| JO |ood 59¢ nat; abiesany 0 Jaquiny Lo
JagLuny JaquinN pebeuen
Aunyel o3 pefs
L00Z Ae ybnouyy 900z Aew
Arewiwing Ayanoy
¥ abed Juswabeuely oljojiod

gH 40 A0



00°s JBA woday
Z0Z'Lb'9 1deywAs (SWd™ddd) Wd

G501 - L00ZIBZIS0 9ie] uny

dv
ALID oo0d
o T ’ o o syusweaiby aseyaindey Bul|ioy
mEN_toE<. SWINEISI(} SNO3UE||9ISIN
%6 8L 8l 8 Th se oy oz vz 08 1§ 8' 9 €9 " Bujzipowry- spunoosig Ainsead |
%Z'E Vg B 60 gt T rE ez oV o 0z oL 62 L9 67 ‘Buizipowy- -as1g Aoueby jesoped
%evL v €6k 99k o b4 b9t veL ve o oeL vk TSt Led oL sl Burzowy- "asig Jadeq jejoseuuiog
mc_N_toE<. mmu:ﬂnmuu< siajueg
o sanunoeg payoeg abebuoy
_ jueg - ysodaq JO S9IEIPIUBD
R 5,00 elqefobaN
%go 9L L 8l 9L gL 60 oL SBJON W43 WnIpa
%g6  ¥L 98 €8 L0k L0} 98 V'8 el zol 101 20} 20l g0} uodneg - sepinoag Aunseaiy
wgl  wel Vi g8 L9 &4 6l 00z e8L  ¥BL St §'hl 69l vLh spun.j Juaunsau| £ouaby 18907
%e'sy 1'ge L8¢ 05y sy iy 05 L1186 ¥Ss 270§ 1'1g €78 Ly 9'op uodnoy - sanss| Aousby |eJepad
mc_._mmm 1s2133u] - soded [EI2IOWIWIOD
’ ‘ " jsodeq jo saiEaHLED
sjuswssiby amm:uhs%m_
pouad Aq 2002 4002 1002 1002 L00Z 2002 9002 00z 900 2007 9002 002 8002 adAy Aunaeg
abesony Aew |y Yorew Aenigag  Aenuer  Jagiessg JSQWeAON Jsqojop  Jequesdes snBny Ainp aunp el
200z Aely ybnoayy 900z Ael -
adA} Ag sjuawiysaau| jo uonngusiq .
§ obed Juawabeuely 010104 M
gaH s0 A19 <



State of California

Market Valuation

5/31/2007

Pooled Money Investment Account

United States Treasury:
Bills $ 2,646,413,513.86 | $ 2,679,018,000.00 NA
Notes $ - $ - $ -
federal Agency:
SBA $ 636,265974.54 | % 630,739,907.541 § 5,922 590.62
MBS $ 878,693,00961( % 860,849,569.14 | $ 4,067,324.09
Bonds $ 6,806,814,905.33 | $ 6,792,902,602.901 % 149,093,788.02
Floaters $ 644,914631.52 | 644 943 050.00 | $ 3,881,659.93
Discount Notes $ 3,975,057,24985 | $ 4,055,930,000.00 NA
FHLMC PC $ 517,052.86 | $ 53344950 | 3 8,392.70
GNMA $ 211,292.721{ % 233666231 % 2,099.75
Bankers Acceptances 3 - $ - NA
Bank Notes $ 1,500,000,000.00 | $ 1,499,768,716.00| $  14,179,625.01
CDs $ 15,619,556,91792 | $ 15,616,983,980.11 | § 131,698,251.12
Commercial Paper $ 13,762,633,267.01 | $ 13,869,206,814.72 NA
Corporate:
Floaters 3 254,076,875.07 | % 254,029,780.00 | $ 2,501,235.33
Bonds $ 23742045192 % 236,614,657.13| % 3,324,649.90
Repurchase Agreements 3 - NA
Reverse Repurchase $ (694,834,950.00)] $ (694,834,950.00)| $  {1,141,709.35)
Time Deposits $ 8,656,99500000| % 8,656,995,000.00 NA
AB 55 & GF Loans $ 7,748,622 97427 | $ 7,748,622 974.27 NA
TOTAL $ 62,673,358,166.48 | $ 62,852,537,217.54 | $ 313,537,907.12
Fair Value including Accrued Interest % 63,166,075,124.66

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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