Agenda September 11", 2012

TREASURER - TAX COLLECTOR
TREAgSI;\JSRLP TEJ( \C/)VOI—I{_II:FEECTOR July 24,2012
Alameda County Board of Supervisors RIECHIVED
County of Alameda
1221 Oak Street, 5th Floor SEP ¢ 4 2012
Oakland, CA 94612
BUBINGES 8

Dear Board Members:

RE: Investment Report —June 2012

In accordance with the Treasurer’s investment policy, submitted herewith is a report of
the cash pool investments for the month of June 2012. Enclosed with this report is a
copy of the Investment Status Report as of June 30, 2012 which presents the detail of
all outstanding pool investments listed by securities category. The report reflects par
values and cost of purchase. All investments in the Treasurer’s investment portfolio
conform to the statutory requirements of Government Code Section 53601 et. seq.,
authorities delegated by the County Board of Supervisors and the Treasurer’s
investment policy.

On June 30, 2012 -

Treasurer's cash and pool investments total $ 3,206,113,746
Average daily balance during the month $ 3,358,912,836
Total interest received $ 2,009,899
Annualized cash basis rate 0.728%.

Securities purchased in June totaled $285,611,335 in the following maturity range:

3-month maturity $ 100,987,708

Over 6-month maturity $ 184,623,627
Total securities matured $ 297,168,231
Total securities called by issuers $ 267,575,200
Total securities sold $ 99,875,000

Net collateralized money market bank acct purchased $ 55,000,000

1221 OAK STREET » OAKLAND, CAL!IFORNIA 94612 » (510) 272-6801 » FAX (510) 268-5377



For your review, details of daily investment transactions during the month of June 2012
are on file with this report in the Office of the Clerk of the Board of Supervisors.

As of June 30, 2012, liquidity summary of the portfolio was as follows:

Number of Days Amount Percentage Held
1to 90 $1,004,993,708 31.35%
91 to 180 $246,031,474 7.67%
181 to 365 $150,928,678 - 4.71%
366 and over $1,804,159,886 56.27%
Total $3,206,113,746 100 %

On June 30, 2012 the average maturity of the portfolio was 19.13 months (574 days).
The portfolio is allowed by policy to maintain an average maturity of 24 months. The
Treasurer expects to meet all operating cash needs within the next six months from the
portfolio’s most liquid assets and current revenues.

Attachment |
Attachment | A
Attachment | B

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

Very truly yours,

Donald R. White
Treasurer-Tax Collector




ALAMEDA COUNTY

COMPOSITION OF TREASURER'S CASH POOL

June 30, 2012

The following summarizes the profile of the investment portfalio by category as of June 30, 2012
(See Attachement 1A for graphic illustration of Treasurer's investment by category):

Attachment |

Percentage Allowed by

Securities Book Value Market Value Percentage Section 53601 -
Held Investment Policy

LAIF S 50,000,000 S 50,000,000 1.56% N.A.
Certificate of Deposit S 47,848,000 S 47,879,844 1.49% no limit
Money Market Funds S 95,000,000 S 95,012,385 2.96% 20%
Collateralized Money Market Bank A/C  $ 371,000,000 $ 371,066,209 11.57% N.A.
Commercial paper S 149,879,715 S 149,830,465 4.67% 25%
Federal Agency Notes & Bonds S 1,907,079,518 § 1,910,915,354 59.48% no limit
Federal Agency Discount Notes S 210,721,592 S 211,209,842 6.57% no limit
Negotiable CD S 75,000,000 S 75,015,347 2.34% 30%
Medium term Notes S 116,733,060 $ 117,100,684 3.64% 30%
Treasury Securities - Coupon S 100,440,927 $ 100,513,851 3.13% no limit
Treasury Securities - Discount S 49,938,030 S 49,992,192 1.56% no limit
Total Investments S 3,173,640,842 98.99%
Cash in Bank and on Hand S 32,472,904 S 32,472,904 1.01%
Total Treasurer's Pool S 3,206,113,746 $ 3,211,009,076  100.00%

Footnotes:

Of the total cash and investment holdings listed above $1,004,993,708 or 31.35%
consisted of cash and investments maturing within three months of this report.
(see Attachment IB for full graphic illustration of Treasurer's Investment by Maturity).
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