
PERCENT OF TOTAL DOLLARS INVESTED AT QUARTER ENDED

 

TYPE OF SECURITY Jun-09 Mar-09 Dec-08 Sep-08

LAIF & Money Market 54 49 52 48

Corporate Medium Term Notes 7 8 8 10

Treasury Notes / Bills 3 4 4 4

Federal Agency 36 39 36 38
100 100 100 100

Jun-09 Mar-09 Dec-08 Sep-08

Market Value 207,288,394    195,552,285  196,826,798  190,558,098  
Cost 204,171,401    192,491,850  192,858,483  189,600,246  

Days
Weighted Average Maturity (1) 341 408 390 468

Rates
Average Yield 2.58% 2.85% 3.34% 3.58%

Benchmarks:
LAIF 1.12% 1.57% 2.10% 2.52%
2 Year Treasury - (12 Month Average) 1.33% 1.71% 1.92% 2.48%

(1) Excludes GNMA & Bond Proceeds

CITY OF MILPITAS
INVESTMENT PORTFOLIO STATUS
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Exhibit 3

City of Milpitas Investment Portfolio Yields
Compared to Benchmarks for the

Quarters Ended 09/30/06 – 06/30/09

1.00
1.20
1.40
1.60
1.80
2.00
2.20
2.40
2.60
2.80
3.00
3.20
3.40
3.60
3.80
4.00
4.20
4.40
4.60
4.80
5.00
5.20
5.40
5.60
5.80
6.00

09
/30

/06

12
/31

/06

03
/31

/07

06
/30

/07

09
/30

/07

12
/31

/07

03
/31

/08

06
/30

/08

09
/30

/08
12

/31
20

08

03
/31

/09

06
/30

/09

Portfolio
LAIF
2 Year Treasury - 12 Month Avg Yield
















	Copy of Table Treasury - 08-09.pdf
	Copy of Maturity by Six Month Intervals.pdf
	Portfolio Yields 063009.pdf
	City of Milpitas Investment Portfolio Yields�Compared to Benchmarks for the�Quarters Ended 09/30/06 – 06/30/09

	Portfolio Mgmt Rpt 06-30-09.pdf

