Agenda February 26, 2013

TREASURER - TAX COLLECTOR

DONALD R. WHITE
TREASURER - TAX COLLECTOR

January 22, 2013

Board of Supervisors
County of Alameda

1221 Oak Street, 5" Floor
Oakland, CA 94612

Dear Board Members:

RE: investment Report —-December 2012

In accordance with the Treasurer’'s investment policy, submitted herewith is a report of
the cash pool investments for the month of December 2012. Enclosed with this report is
a detailed composition of all outstanding investments by securities category as of
December 31, 2012 (V. This report reflects market value 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.

As Of December 31, 2012

Treasurer's Cash and Pool Investments — Market Value $ 3,469,666,339
Treasurer's Cash and Pool Investments — Book Value @ 3,465,912,613
Average Daily Balance during the month 3,440,224,319
Total interest received during the month 1,338,191
Annualized cash basis rate of return for the month 0.458%

Total Securities Purchased During The Month

¢ In 12-month maturity 701,171,502
¢ In over12-month maturity 253,578,555
Total purchased | 954,750,057
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Board of Supervisors Page 2 of 2
Investment Report — December 2012 :

Total Activity During The Month

Securities matured $ 602,130,653

Securities called by issuers 224 515,045
Net collateralized money market bank accounts purchased 88,000,000
Net money market funds purchased 48,000,000

Liquidity Summary Of The Portfolio As Of December 31, 2012 ©

Maturity Amount Percentage Held
1 to 90 days $ 1,038,538,630 29.96%
91 to 180 days 704,498,868 20.33%
181 to 365 days 330,621,008 9.54%
2 years 425,131,344 12.27%
3 years 534,186,997 15.41%
4 years 240,441,323 6.94%
5 years 192,504,442 5.55%
Total 3,465,922,613 100.00 %

On December 31, 2012 the average maturity of the portfolio was 14.48 months (449
days). The portfolio is allowed by policy to maintain an average maturity of 24 months.
Based on investment activity during the month of December 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 December
2012 are on file with this report in the Office of the Clerk of the Board of Supervisors.

___Very truly yours,

WY

Donald R. White
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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