
PERCENT OF TOTAL DOLLARS INVESTED AT QUARTER ENDED

  

TYPE OF SECURITY Sep-16 Jun-16 Mar-16 Dec-15

LAIF & Money Market 43 44 36 27

Corporate Medium Term Notes 9 8 8 8

Treasury Notes / Bills 11 13 16 19

Federal Agency 35 33 38 44

Negotiable CD's  2 2 2 2 

100 100 100 100

Sep-16 Jun-16 Mar-16 Dec-15

Market Value 187,624,570   203,213,945 190,745,192 167,579,204 

Cost 187,302,499   202,571,158 190,220,570 167,737,007 

Days

Weighted Average Maturity  316 322 400 473

Rates

Average Yield 0.85% 0.83% 0.75% 0.81%

Benchmarks:

LAIF 0.63% 0.58% 0.51% 0.40%

2 Year Treasury - (12 Month Average) 0.82% 0.80% 0.77% 0.70%
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Exhibit 4

City of Milpitas Investment Portfolio Yields

Compared to Benchmarks for the

Quarters Ended 12/31/13– 09/30/16
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