INVESTMENT PORTFOLIO STATUS

CITY OF MILPITAS

PERCENT OF TOTAL DOLLARS INVESTED AT QUARTER ENDED

TYPE OF SECURITY

LAIF & Money Market

, Corporate Medium Term Notes
Treasury Notes / Bills

Federal Agency

Negotiable CD's *

Market Value
Cost

Days
Weighted Average Maturity

Rates
Average Yield

Benchmarks:
LAIF
2 Year Treasury - (12 Month Average)

Dec-11 Sep-12 Jun-12 Mar-12
45 49 46 47
10 6 5 6
6 6 B 8
39 39 44 39
<1 <1 0 0
100 100 100 100
Dec-11 Sep-12 Jun-12 Mar-12
148,727,872 157,334,575 173,201,164 156,604,633
148,021,946 156,530,708 172,571,144 155,841,784
427 410 432 337
0.66% 0.70% 0.80% 1.02%
0.33% 0.35% 0.36% 0.38%
0.26% 0.26% 0.27% 0.33%

* Negotiable CD's as of Sept. 2012 amount to less than one percent of the investment portfolio
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City of Milpitas Investment Portfolio Yields
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City of Milpitas
Portfolio Management
Portfolio Summary
December 31, 2012

Par Market Book % of Days to YTM YTM
Investments Value Value Value Portfolio Term Maturity 360 Equiv. 365 Equiv.
LAIF 63,400,000.00 63,471,466.44 63,400,000.00 ' 42.83 1 1 10322 - 0.326
Money Market Funds 3,449,450.34 3,449,450.34 3,449,450.34 2.33 1 1 0.010 0.010
Corporate Notes 14,000,000.00 14,224,512.22 14,118,072.85 9.54 1,096 767 1.157 1.173
Federal Agency 57,000,000.00 57,487,130.00 57,034,529.99 38.53 1,249 794 0.953 0.966
Treasury Coupon Securities 9,000,000.00 9,058,517.50 -8,987,091.38 6.07 1,250 696 0.937 0.950
GNMA . 32,801.28 33,790.31 32,801.28 0.02 7,187 1,524 8.165 8.279
Negotiable CDs -2 1,000,000.00 1,003,005.28 1,000,000.00 0.68 731 645 +0.691 0.700
147,882,251.62 148,727,872.09 148,021,945.84 100.00% 669 427 0.679 0.688
Investments
Cash
Passbook/Checking . 3,036,982.37 3,036,982.37 3,036,982.37 1 1 0.019 0.019
(not included in yield calculations)
Total Cash and Investments 150,919,233.99 151,764,854.46 151,058,928.21 669 427 0.679 0.688
Total Earnings December 31 Month Ending Fiscal Year To Date
Current Year 84,632.92
Average Daily Balance 150,021,919.08 161,135,759.17
Effective Rate of Return 0.66%
To the best of my knowledge, this report accurately reflects all City and RDA pooled investments and is in conformity with all State laws and the City's investment policy. A copy of the policy is
available at the office of the City Clerk. This investment program herein shown provides sufficient cash flow liquidity to meet next six months' estimated expenditures.
¢ Koo — ’ >7A 3
Emma C. Karlen, Director of Finance 7
Reporting period 12/01/2012-12/31/2012 Portfolio MILP
AC

Run Date: 01/16/2013 - 15:55

PM (PRF_PM1)7.2.5

Report Ver. 7.3.1



City of Milpitas
Portfolio Management

Portfolio Details - Investments
December 31, 2012

Page 1

Average Purchase ; Stated YTM Days to Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate S&P 365 Maturity Date
LAIF
SYS82000010 82000010 Local Agency Invest. Fd - City 30,400,000.00 30,434,267.82 30,400,000.00 0.326 0.326 1
SYS97090401 97090401 Local Agency Invest. Fd - MPFA 33,000,000.00 33,037,198.62 33,000,000.00 0.326 . 0.326 1
- Subtotal and Average 62,090,322.58 63,400,000.00 63,471,466.44 63,400,000.00 0.326 I

Money Market Funds
SYS 12020109 Dreyfus Treasury & Agency Fund 3,449,450.34 3,449,450.34 3,449,450.34 0.010 AAA  0.010 1

Subtotal and Average 7,086,568.52 3,449,450.34 3,449,450.34 3,449,450.34 0.010 1
Corporate Notes
36962G4Q4 11050301 General Electric Capital Corp 05/03/2011 2,000,000.00 2,019,720.00 2,004,914.65 1.875 AA+  1.520 258 09/16/2013
594918AF1 11020801 Microsoft Corp 02/08/2011 1,000,000.00 1,004,350.00 998,508.83 0.875 AAA  1.080 269 09/27/2013
961214BR3 12092801 Westpac Banking Corp 09/28/2012 1,000,000.00 1,014,610.00 1,013,410.21 1.850 AA-  0.416 342 12/09/2013
36962G4X9 11010701 General Electric Capital Corp 01/07/2011 1,000,000.00 1,016,406.25 999,376.44 2.100 AA+ 2164 371 01/07/2014
78008TXA7 12021001 Royal Bank of Canada 02/10/2012 1,000,000.00 1,017,220.00 1,013,939.87 1.450 AA- 0.680 667 10/30/2014
36962G5M2 12011001 General Electric Capital Corp 01/10/2012 2,000,000.00 2,054,280.00 2,003,103.61 2.150 AA+  2.070 738 01/09/2015
961214BW2 12100201 Westpac Banking Corp 10/02/2012 1,000,000.00 1,009,478.75 1,003,575.17 1.125 AA-  1.000 997 09/25/2015
06366RJH9 12110601 Bank of Montreal 11/06/2012 1,000,000.00 998,570.00 1,001,993.06 0.800 A+ 0729 1,039 11/06/2015
822582AU6 12120601 Shell Int'l Finance BV 12/06/2012 1,000,000.00 1,003,593.75 1,001,973.15 0.625 AA  0.557 1,067 12/04/2015
38259PAC6 12120602 Google Inc 12/06/2012 1,000,000.00 1,045,203.47 1,049,929.25 2125 AA 0.660 1,234 05/19/2016
88579YAD3 12021401 3M Company 02/14/2012 2,000,000.00 2,041,080.00 2,027,348.61 1.375 AA- 1.000 1,367 09/29/2016

Subtotal and Average 13,790,415.02 14,000,000.00 14,224,512.22 14,118,072.85 1.173 767
Federal Agency
31331GG37 09080401 Federal Farm Credit Bank 08/04/2009 2,000,000.00 2,003,600.00 2,000,000.00 2.150 AA+ 2150 34 02/04/2013
313372PA6 11021601 Federal Home Loan Bank 02/16/2011 2,000,000.00 2,006,540.00 2,000,000.00 1.000 AA+  1.000 135 05/16/2013
3133XYHDO 10050701 Federal Home Loan Bank 05/07/2010 2,000,000.00 2,018,420.00 1,999,716.90 1.625 AA+  1.657 164 06/14/2013
31331KAQ3 11020401 Federal Farm Credit Bank 02/04/2011 2,000,000.00 2,019,960.00 1,995,906.17 1.125 AA+  1.320 391 01/27/2014
31331KAH3 11020701 Federal Farm Credit Bank 02/07/2011 2,000,000.00 2,021,250.00 1,995,371.05 1.125 AA+  1.330 422 02/27/2014
3133XWE70 10060101A Federal Home Loan Bank 06/01/2010 1,600,000.00 1,652,144.00 1,609,496.66 2.500 AA+ 2071 528 06/13/2014
3133XWE70 10060101B Federal Home Loan Bank 06/01/2010 1,400,000.00 1,445,626.00 1,408,309.58 2.500 AA+  2.071 528 06/13/2014
313371WB8 10112401 Federal Home Loan Bank 11/24/2010 2,000,000.00 2,027,800.00 2,000,000.00 1.150 AA+  1.150 569 07/24/2014
313374RB8 11072801 Federal Home Loan Bank 07/28/2011 2,000,000.00 2,020,720.00 2,000,000.00 1.000 AA+  1.000 573 07/28/2014
313373XN7 11052701 Federal Home Loan Bank 05/27/2011 3,000,000.00 3,045,630.00 3,002,431.84 1.250 AA+  1.200 604 08/28/2014
313379KQ1 12052901 Federal Home Loan Bank 05/29/2012 2,000,000.00 2,004,320.00 2,000,000.00 0.400 AA+ 0400 605 08/29/2014
3135G0CU5 11091201 Federal Nat'l. Mortgage Assoc 09/12/2011 2,000,000.00 2,005,060.00 2,000,000.00 0.625 AA+  0.625 619 09/12/2014
3134G2YJ5 12021002 Fed Home Loan Mortgage Corp 02/10/2012 1,000,000.00 1,003,900.00 1,001,364.12 0.500 AA+  0.420 626 09/19/2014

Run Date: 01/28/2013 - 13:21

Portfolio MILP

AC
PM (PRF_PM2) 7.2.5

Report Ver. 7.3.1



Average

City of Milpitas
Portfolio Management

Portfolio Details - Investments
December 31, 2012

Page 2

Purchase . Stated YTM Days to Maturity
cusip Investment # Issuer Balance Date Par Value Market Value Book Value Rate S&P 365 Maturity Date
Federal Agency
31331JQ55 11020402 Federal Farm Credit Bank 02/04/2011 2,000,000.00 2,030,680.00 1,980,786.69 1.150 AA+  1.714 643 10/06/2014
3133EADPO 12021701 Federal Farm Credit Bank 02/17/2012 2,000,000.00 2,012,800.00 2,001,262.48 0.450 AA+ 0420 777 02/17/2015
3135GOHG1 12020801 Federal Nat'l. Mortgage Assoc 02/08/2012 2,000,000.00 2,002,660.00 1,996,928.09 0.375 AA+ 0445 804 03/16/2015
3136GOKG5 12060401 - Federal Nat'l. Mortgage Assoc 06/04/2012 2,000,000.00 2,006,520.00 2,000,000.00 0.625 AA+ - 0.625 884 06/04/2015
3134G3CL2 11121601 Fed Home Loan Mortgage Corp 12/16/2011 2,000,000.00 2,011,420.00 2,000,000.00 1.000 AA+ 1.000 896 06/16/2015
313379UC1 12062601 Federal Home Loan Bank 06/26/2012 2,000,000.00 2,008,000.00 2,000,000.00 0.550 AA+  0.550 "906A 06/26{2015
3135GOLN1 12062801 Federal Nat'. Mortgage Assac 06/28/2012 2,000,000.00 2,006,960.00 2,000,000.00 0.500 AA+  0.500 912 07/02/2(515
3133EADWS 12021702 Federal Farm Credit Bank 02/17/2012 2,000,000.00 2,002,860.00 2,000,000.00 0.550 AA+  0.550 958 08/17/2015
3133EAQV3 12051501 Federal Farm Credit Bank 05/15/2012 2,000,000.00 2,008,340.00 2,000,000.00 0.550 AAA  0.550 987 09/15/2015
3134G3Q45° 12102201 Fed Home Loan Mortgage Corp 10/22/2012 1,000,000.00 1,001,770.00 1,000,000.00 0.520 AA+ 0520 1,116 01/22/2016
313375RN9 12020901 Federal Home Loan Bank 02/09/2012 2,000,000.00 2,027,020.00 2,017,578.12 1.000 AA+ 0.720 1,165 03/11/2016
313375RN9 12062903 Federal Home Loan Bank 06/29/2012 2,000,000.00 2,027,020.00 2,022,055.60 1.000 AA+ 0.650 1,165 03/11/2016
3133EARB6 12062902 Federal Farm Credit Bank 06/29/2012 1,000,000.00 1,010,030.00 1,003,322.69 0.750 AA+ 0650 1,232 05/17/2016
3133EAUHY9 12061401 Federal Farm Credit Bank 06/14/2012 3,000,000.00 3,025,380.00 3,000,000.00 0.750 AA+ 0.750 1,260 06/14/2016
3133EAVQS8 12062901 Federal Farm Credit Bank 06/29/2012 2,000,000.00 2,015,300.00 2,000,000.00 0.800 AA+ 0.800 1,430 12/01/2016
3136GONY3 12062701 Federal Nat'l. Mortgage Assoc 06/27/2012 2,000,000.00 2,016,940.00 2,000,000.00 1.050 AA+ 1.050 1,638 06/27/2017
3136G0L58 12101801 Federal Nat'l. Mortgage Assoc 10/18/2012 1,000,000.00 1,003,460.00 1,000,000.00 1.000 AA+ 1.000 1,751 10/18/2017

Subtotal and Average 57,034,833.74 57,000,000.00 57,487,130.00 57,034,529.99 0.966 794
Treasury Coupon Securities
912828MT4 10031501 United States Treasury Note 03/15/2010 2,000,000.00 2,005,080.00 1,999,500.46 1.375 AA+ 1.503 73 083/15/2013
912828PL8 10122801 United States Treasury Note 12/28/2010 2,000,000.00 2,010,625.00 1,993,071.33 0.750 AA+ 1121 348 12/15/2013
912828574 12062201 United States Treasury Note 06/22/2012 3,000,000.00 3,004,687.50 2,998,168.41 0.375 AA+  0.400 895 06/15/2015
912828RJ1 11101101 United States Treasury Note 10/11/2011 2,000,000.00 2,038,125.00 1,996,351.18 1.000 AA+ 1.050 1,368 09/30/2016
Subtotal and Average 8,986,716.55 9,000,000.00 9,058,517.50 8,987,091.38 0.950 696
GNMA
36216NNL3 88021601A GNMA 07/01/1997 2,688.74 2,600.03 2,588.74 9.500 AA+ 9615 1,383 10/15/2016
36217ENG3 87052601C GNMA 07/01/1997 5,238.91 5,257.98 5,238.91 8.500 AA+ 8.588 1,444 12/15/2016
362174T46 87042001C GNMA 07/01/1997 7,283.12 7,905.32 7,283.12 8.000 AA+ 8.075 1,534 083/15/2017
36217FKE8 87042001A GNMA 07/01/1997 17,690.51 18,026.98 17,690.51 8.000 AA+ 8.076 1,565 04/15/2017
Subtotal and Average 33,062.66 32,801.28 33,790.31 32,801.28 8.279 1,524
Negotiable CDs -2
06426NGR7 12092601 Bank of China - NY 09/26/2012 250,000.00 251,025.05 250,000.00 0.650 A 0.650 633 09/26/2014
38143AH81 12100301 Goldman Sachs Bank USA 10/03/2012 250,000.00 251,980.23 250,000.00 0.850 A- 0.850 640 10/03/2014
Portfolio MILP
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Run Date: 01/16/2013 - 15:55

PM (PRF_PM2) 7.2.5



City of Milpitas
Portfolio Management

Portfolio Details - Investments
December 31, 2012

Page 3

Average Purchase Stated YTM Daysto Maturity
cusiP Investment # Issuer Balance Date Par Value Market Value Book Value Rate S&P 365 Maturity Date
Negotiable CDs -2
36160XV53 12100501 GE Capital Bank 10/05/2012 250,000.00 250,000.00 250,000.00  0.750 AA+ 0602 643 10/06/2014
05568PZ42 12102601 BMW Bank of North America . 10/26/2012 250,000.00 250,000.00 250,000.00  0.700 NR 0700 664 10/27/2014

’ Subtotal and Average 1,000,000.00 1,000,000.00 1,003,005.28 1,000,000.00 0700 645
Total and Average 150,021,919.08 147,882,251.62 148,727,872.09 148,021,945.84 0.688 427
Portfolio MILP

Run Date: 01/16/2013 - 15:55

AC
PM (PRF_PM2) 7.2.5



City of Milpitas

Portfolio Management Paged
Portfolio Details - Cash
December 31, 2012
Average Purchase Stated YTM Days to
cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate S&P 365 Maturity
Money Market Funds '
SYS1000 1000 Cash in Bank 587,231.00 587,231.00 587,231.00  0.100 0.100 1
SYS1030 1030 Cash with Fiscal Agent 2,449,751.37 2,449,751.37 2,449,751.37 0.000 1
Average Balance 0.00 1
Total Cash and Investments 150,021,919.08 150,919,233.99 151,764,854.46 151,058,928.21 0.688 427
Portfolio MILP
AC

Run Date: 01/16/2013 - 15:55

PM (PRF_PM2) 7.2.5



City of Milpitas

Portfolio Management

. Page 1
Activity By Type
December 1, 2012 through December 31, 2012
Stated  Transaction Purchases Redemptions
CUsIP Investment # Issuer Rate Date or Deposits or Withdrawals Balance
LAIF (Monthly Summary)
SYS82000010 82000010 Local Agency Invest. Fd - City 0.326 5,600,000.00 4,700,000.00
* Subtotal 5,600,000.00 ' 4,700,000.00 '63,400,000.00
Money Market Funds (Monthly Summary)
SYS1000 1000 Cash in Bank 0.100 587,231.00 1,207,433.00
SYsS 12020109 Dreyfus Treasury & Agency Fund 0.010 . 2939 0.00
SYS1030 1030 Cash with Fiscal Agent 2,449,751.37 * 2,449,719.10
Subtotal 3!037,011.76 3,657,152.10 3,449,450.34
Corporate Notes
38259PAC6 12120602 Google Inc 2.125 12/0(_5/201 2 1,049,930.00 0.00
822582AU6 12120601 Shell Int'l Finance BV 0.625 12/06/2012 1,002,020.00 0.00
Subtotal ' 2,051,950.00 0.00 14,118,072.85
Federal Agency
Subtotal 57,034,529.99
Treasury Coupon Securities
Subtotal 8,987,091.38
GNMA
36217FKES8 87042001A GNMA 8.000 12/15/2012 0.00 292.00
362174T46 87042001C GNMA 8.000 12/15/2012 0.00 128.90
36217ENG3 87052601C GNMA 8.500 12/15/2012 0.00 105.86
36216NNL3 88021601A GNMA 9.500 12/15/2012 0.00 52.02
Subtotal 0.00 578.78 32,801.28
Negotiable CDs -2
Subtotal 1,000,000.00
Total 10,688,961.76 8,357,730.88 148,021,945.84
Portfolio MILP
AC

Run Date: 01/16/2013 - 15:55

PM (PRF_PM3) 7.2.5
Report Ver. 7.3.1



City of Milpitas

Investment Broker Dealer List

Cantor Fitzgerald & Co.
Dreyfus Institutional Services
Mischler Financial Group, Inc.
Morgan Stanley Smith Barney
State of California Local Agency Investment Fund

Vining Sparks IBG, L.P.





