Agenda November 6", 2012

TREASURER - TAX COLLECTOR

DONALD R. WHITE
TREASURER - TAX COLLECTOR

October 22, 2012

Board of Supervisors
County of Alameda

1221 Oak Street, 5™ Floor
Oakland, CA 94612

Dear Board Members:

RE: Investment Report —September 2012

In accordance with the Treasurer’s investment policy, submitted herewith is a report of
the cash pool investments for the month of September 2012. Enclosed with this report is
a detailed composition of all outstanding investments by securities category as of
September 30, 2012 (). This report reflects market value and cost of purchase. Al
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.

As Of September 30, 2012

Treasurer’s Cash and Pool Investments — Market Value $2,962,766,182
Treasurer's Cash and Pool Investments — Book Value @ 2,956,581,346
Average Daily Balance during the month 2,979,586,114
Total interest received during the month 490,311
Annualized cash basis rate of return for the month 0.201%

Total Securities Purchased During The Month

e In 6-month maturity $ 177,250,000
e In 12-month maturity 7,054,350
e In over12-month maturity 85,960,900
Total purchased 270,265,250
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Investment Report — September 2012

Total Activity During The Month

Securities matured ‘ $ 47,649,100
Securities called by issuers 41,379,833
Net collateralized money market bank accounts redeemed 26,000,000
Net money market funds purchased 15,000,000

Liquidity Summary Of The Portfolio As Of September 30, 2012 ©

Maturity Amount Percentage Held
1 to 90 days $ 1,060,211,499 35.86%
91 to 180 days 95,586,888 3.23%
181 to 365 days 211,420,024 7.15%
2 years 534,804,490 18.09%
3 years 581,543,165 19.67%
4 years 297,271,371 10.05%
5 years 175,743,908 5.94%
Total 2,956,581,346 100.00 %

On September 30, 2012 the average maturity of the portfolio was 17.33 months (532
days). The portfolio is allowed by policy to maintain an average maturity of 24 months.
Based on investment activity during the month of September 2012, the Treasurer
expects to meet all operating cash needs for the pool participants within the next six
months from the portfolio’s most liquid assets and current revenues.

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

M ( < LJVJ(:

nald R Whlte
Treasurer-Tax Collector

Attachment 1
Attachment 2
Attachment 3

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