
PERCENT OF TOTAL DOLLARS INVESTED AT QUARTER ENDED

 

TYPE OF SECURITY Dec-11 Sep-11 Jun-11 Mar-11

LAIF & Money Market 47 42 48 43

Corporate Medium Term Notes 2 3 2 2

Treasury Notes / Bills 8 7 8 8

Federal Agency 43 48 42 47
100 100 100 100

Dec-11 Sep-11 Jun-11 Mar-11

Market Value 160,766,483    153,665,829  171,125,740  158,424,506  
Cost 159,744,101    152,417,366  169,734,083  157,258,939  

Days
Weighted Average Maturity (1) 294 328 311 350

Rates
Average Yield 1.14% 1.29% 1.30% 1.47%

Benchmarks:
LAIF 0.38% 0.38% 0.45% 0.50%
2 Year Treasury - (12 Month Average) 0.43% 0.48% 0.53% 0.60%

(1)  In calculating the Weighted Average Maturity, bond proceeds investment was excluded
      from the calculation for the quarters prior to September 2011.
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Exhibit 3

City of Milpitas Investment Portfolio Yields
Compared to Benchmarks for the

Quarters Ended 03/31/09 – 12/31/11
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