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+COUNCIL AGENDA REPORT
City of Anaheim
OFFICE OF THE CITY TREASURER

DATE: MAY 18, 2010
FROM: OFFICE OF THE CITY TREASURER
SUBJECT: INVESTMENT PORTFOLIO REPORT —APRIL 2010

ATTACHMENT (Y/N): YES ITEM#

RECOMMENDATION:

That the City Council, by Motion, approve the Investment Portfolio Report for April 2010.

DISCUSSION:
This is the investment report f oApril 80h2810. Ohet y O s

report is provided to ensure that the City Council is informed as to the investment activities and
fulfills the reporting requirements of the C

COMPLIANCE:

All investment transactions were executed in accordance with the California Government Code and

the Cityds I nvestmentnRolligw. di Tlyenre® imeegufti
requirements for the next six months.
INVESTMENT SUMMARY':
The following table shows summary investment information for the month ending
April 30, 2010:
Short-term Long-term Total Portfolio
Portfolio Portfolio Values
Portfolio Balance (Market Value) $ 109,355,043 | $ 261,305,437 $ 370,660,480
Effective Yield 0.34 % 2.63 % 1.94 %
Avg. Weighted Maturity 17 Days 2.3 Years 1.6 Years
Net Earnings $ 27,058 $ 536,217 $ 563,275
Benchmark™* 0.14 % 1.06 % 0.76 %
*Benchmarkvaluei s t he I nterpolated Treasury Yield to the Portfo

INVESTMENT ACTIVITIES

The City Tr easur e receiseddcredit mting oAt and B wlatility ratihgiofo
SlfromSt andar d iaJulg 2008.0 The pdrdfolio is reviewed monthly by Standard and
Poordés for portfolio holdings, l'iquidity val
Standard and Poor &ds r e dfating durmgtieir anriuak JuC2009 gdué s A
diligence review. The City of Anaheim is only the fourth City in the country at this time to receive

the prestigious credit rating.
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In addition to independent verification of the hi gh st an d a r idvestmentrprograim,e¢he ZAAT cyedits
rating is recognized by leading bond insurer's as a highly safe investment option for future City bond issues and to
include the Cityds portfolio as.a O6permitted invest

On August 11, 2008, t he City of Anahei més | randeedtifiechiwy the AssBcationof y w
Professional Treasurers of the United States and Canada (APT US&C) as meeting all standards and criteria
established by the APT US&C.

INVESTMENT ENVIRONMENT

Economic data for April continues to show marginal improvement from prior months. One economic indicator that

has been a focus on the health of the overall economy is the national unemployment rate. The published rate for

April 2010 was 9.9%, up slightly from the January 2010 and February 2010 values of 9.7% and off the high value of

10. 1% | isted for October 20009. However, this indi
reflect current economic conditions. It appears this indicator will continue to stay at the current levels for the next
several months as uncertainty in other economic sectors of the economy continue to show mixed results. The chart

below shows the national unemployment rate for the past twelve months:
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Source: Bureau of Statistics, Dept of Labor

Another key economic factor we watch is the economic strength of the housing market, which has experienced a
significant drop in activity and value during the past several years. New home sales reached a cyclical low in
January 2009 with an annualized rate of 329,000 units sold. March 2010 new home sales were reported at 411,000
annualized sales. Taking into consideration the seasonal impact on home sales, it appears the real estate market for
residential homes has begun to stabilize and show signs of recovery. The following chart shows New Home Sales
for the past two years:

800.0
New Housing Sales
700.0 Annualized Values (thousands)

600.0

500.0

400.0
300.0 B BB B
200.0 B BB B
100.0 B BRE B

0.0 + 7 7 =

&

Source: Census Bureau, US Government



City
Page 3 of 4

Treasurer 6April2fl0est ment Report

Interest rates for the month ending April were mixed, with short-term (under one year) remaining unchanged from

March 2010 while longer term rates of two years to thirty years declined. Uncertainty in the international markets,

with the European Union addressing the financial crises in Greece, and additional concerns about Portugal, Spain
andevenltalyycaused some investments to seek a safe haven
The Feder al Reserveds OFeder al O4prd 28, 2018 corkirmudd to @affimmi t t
the benchmark Federal Funds rate at the range of 0.0% to 0.25%. This key market interest rate has remained at this

level since the FOMC meeting on December 16, 2008. The statement issued by the FOMC to justify the low
interest rates is a nr i s KThetFageralgrundswnterbstorateiisithe intenest ratothate r a |
banks charge other banks to borrow money. The Fed has continued to indicate that with the slow economic
recovery and absence of evidence of sustainability, their posture is to hold short term interest rates at current levels

for the foreseeable future. A majority of economists and market participants do not anticipate an increase in
interest rates until late in the calendar year.

The Ci t-teri portfalibemdedt April earning 0.34%, as compared to the three month U.S. Treasury bill yield
of 0. 16 %. The | onger t er,which exceadell thd inteqpdlated yield ef 10.96% foratle 2 .
month. Interest rates have traded in a range for the past twelve months and we do not anticipate any further material
rise in interest rates until either inflationary pressures increase or the Federal Reserve changes its current strategy.
The chart below shows the interest rates for U. S. Treasury issues for month ending April 2010:
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The Cityds i nvemant strenglyt divepsifiad anfl ovested in high credit quality issues of U.S.
Treasuries, Federal Agencies, Medium Term Corporate Notes and high grade commercial paper. Investments in
money market accounts are restricted to U.S. Treasury and Federal Agencies only and a review of the State of

California Local Agency I nvestment Fund (LAIF) sho
investment strategy continues to focus onsafetyandprovi di ng | i quidity for t.he Ci't
INVESTMENT PERFORMANCE

For April 2010,t he City Treasureré6és I nvestment Portfolio pe

Amount of Funds Maturity Effective Interpolated | Total Return | Total Return
(Market Value) Yield Yield Monthly Annual
Short-Term Portfolio $ 109,355,043 17 days 0.34 % 0.14 % 0.261 0.466
Long-Term Portfolio $ 261,305,437 2.3 years 2.63 % 1.06 % 0.026 3.522
Total Portfolio $ 370,660,480 1.6 years 1.94 % 0.76 % 0.361 2.702

Please note the use of interpolated yield values and total return values are guidelines and not used in the
performance evaluation of the portfolio. The investment of public funds is exposed to a large range of variable
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factors, such as increases or decreases in revenues and expenditures as well as seasonal timing, which can affect the

cash flow of the City.

The Cityods

graph which shows the C i t net@wgrall performance to a market indicator for the past thirteen months:
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A complete listing of the portfolio holdings and investment activityf or t he City of
for the month of April 2010 is on the following pages.

IMPACT ON BUDGET:

None.

Respectfully submitted,

Henry W. Stern, CTP
City Treasurer

i n oatinuesroeprovide gpnmanket rhteoolf rietwrn on funds as shown in the following

Anahei

n



City
Attachment 1
Page 1 of 12

Description
Short-Term Portfolio
Money Market Funds
L.A.LLF. (State of California
subtotal: Cash and Overnight Investments

Commercial Paper

Medium Term Corporate Notes
U.S. Federal Agencies

U.S. Treasury

subtotal: Pooled Investments
Total Short-Term Portfolio:
Long -Term Portfolio
Commercial Paper
Medium Term Corporate Notes

U.S. Federal Agencies
U.S. Treasury

Total Long-Term Portfolio:

Total Cash and Pooled Investments

Treasurer OiApril2010 e st ment

Report

Balances, Yields and Average Maturities

April 30, 2010

Average

Weighted

Percent of Maturity

Yield to Total

Par Value Book Value Market Value Maturity Funds Days Years
$534,755 $534,755 $534,755 0.01% 0.14% 1 0.00
$45,830,895 $45,830,895 $45,830,895 0.55% 12.36% 1 0.00
$46,365,650 $46,365,650 $46,365,650 12.51% 1 0.00
$63,000,000 $62,989,394 $62,989,394 0.20% 16.99% 28 0.08
$0 $0 $0 0.00% 0.00% 0 0.00
$0 $0 $0 0.00% 0.00% 0 0.00
$0 $0 $0 0.00% 0.00% 0 0.00
$63,000,000 $62,989,394 $62,989,394 0.20% 16.99% 28 0.08
$109,365,650 $109,355,043  $109,355,043 0.34% 29.50% 17 0.05
$0 $0 $0 0.00% 0 0.00
$24,364,000 $24,303,946 $25,283,493 4.26% 6.82% 614 1.68
$232,488,000 $232,568,197 $236,021,943 2.45% 63.68% 863 2.36
$0 $0 $0 0.00% 0.00% 0 0.00
$256,852,000 $256,872,143  $261,305,436 2.63% 70.50% 839 2.30
$366,217,650 $366,227,186  $370,660,480 1.94% 100.00% 593 1.62
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City of Anaheim
Investment Portfolio Asset Allocation
April 30, 2010
$ 370,660,480

Med Term CorgM M K T $534,755
595 253 403 LA $45,830,895

U5 Treasuries $0 Comml Paper
$62,989,394

Federal Agencies

$236,021,943

ar kT, BLAILF. OCommlPaper OFederal Agencies BU.S Treasuries BMed Term Corp
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Liquidity Schedule
April 30, 2010
% of Total
Availability Market Value Cumulative Balances Assets
Money Market Funds Immediate $534,755 $534,755 0.14%
L.A.L.F. (State of California) Immediate $45,830,895 $46,365,650 12.51%
Pooled Investment Maturities: < 30 Days $33,998,290 $80,363,940 21.68%
31 to 90 Days $42,067,561 $122,431,501 33.03%
91 to 180 Days $10,046,875 $132,478,376 35.74%
181 to 365 Days $23,621,936 $156,100,312 42.11%
1to 2 years $62,147,325 $218,247,637 58.88%
2 to 3 years $72,731,151 $290,978,789 78.50%
3to 4 years $51,945,754 $342,924,542 92.52%
4 to 5 years $27,735,938 $370,660,480 100.00%
Total Cash and Pooled Investments: $370,660,480

$100,000,000
$90,000,000
$80,000,000
S70,000,000
$60,000,000
S50,000,000
$40,000,000
$30,000,000
$20,000,000
510,000,000
SO

City of Anaheim
Portfolio Liquidity Schedule

-lIII _
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Summary and Comparison of Yields and Balances

Description

Yield to Maturity (at market):

Money Market Funds (US Treasuries)
L.A.l.F. (State of California)

U.S. Treasuries

Federal Agency Bonds

Commercial Paper

Medium Term Corporate Notes

Weighted Average Maturity (Days)
Weighted Average Maturity (Years)

Balances (at Market Value)

Money Market Funds (US Gov Sec)
L.A.LLF. (State of California)

U.S. Treasuries

Federal Agencies

Commercial Paper

Medium Term Corporate Notes

Total Portfolio:

Earnings:
Total Interest Earnings for Month:

April 30, 2010

Total Adjustments from Premiums and Discounts

Total Capital Gains or Losses
Total Earnings for Month

Report

Current Month
April 30, 2010

0.01%
0.55%
0.00%
2.45%
0.20%
4.26%

1.94%

593
1.62

$534,755
$45,830,895
$0
$236,021,943
$62,989,394
$25,283,493

$370,660,480

Current Month

April 30, 2010
$561,719.54
$1,555.86
$0.00

$563,275.40

Prior Month
March 31, 2010

0.01%
0.55%
0.00%
2.45%
0.16%
4.26%

1.90%

571
1.56

$5,707,008
$44,147,568
$0
$222,686,890
$61,994,974
$25,275,633

$359,812,073

Fiscal Year to

Date Earnings
$6,157,023.52
-$48,765.16
$141,664.24

$6,249,922.60
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CITY OF ANAHEIM April 30, 2010
Short-Term Portfolio Listing
Security Security Stated
CUSIP # Issuer Type S&P Par Value Book Value Market Value Purchase Date Maturity Date Rate
SYS17430 17430 LAIF MMKT AAA 22,131,313.19 22,131,313.19 22,131,313.19 0.55%
SYS17431 17431 LAIF MMKT AAA 23,699,581.70 23,699,581.70 23,699,581.70 0.55%
SYS987 987 FIDELITY GOVERNMENT MMKT MMKT AAA 72,500.00 72,500.00 72,500.00 0.02%
SYS500 500 GOLDMAN SACHS PRIME OBLIGATION MMKT AAA 462,254.93 462,254.93 462,254.93 0.01%
45920GE51 1492 International Business Machine CP A-1 4,000,000.00 3,999,929.31 3,999,929.31 04/28/2010 05/05/2010 0.16%
1667X1E69 1487 CHEVRON CP A-1 5,000,000.00 4,999,882.63 4,999,882.63 04/07/2010 05/06/2010 0.17%
36959JE74 1482 GENERAL ELEC CAP CORP CP A-1 5,000,000.00 4,999,859.15 4,999,859.15 03/19/2010 05/07/2010 0.17%
00282DEB2 1476 Abbott Labs CP A-1 5,000,000.00 4,999,820.46 4,999,820.46 02/25/2010 05/11/2010 0.13%
45920GEE2 1494 International Business Machine CcP A-1 5,000,000.00 4,999,694.87 4,999,694.87 04/29/2010 05/14/2010 0.17%
00282DEJ5 1486 Abbott Labs CP A-1 5,000,000.00 4,999,600.90 4,999,600.90 03/19/2010 05/18/2010 0.17%
02665KEM5 1488 American Honda CP A-1 5,000,000.00 4,999,502.90 4,999,502.90 04/08/2010 05/21/2010 0.18%
4662J1F47 1493 JP Morgan CcP A-1 5,000,000.00 4,998,926.31 4,998,926.31 04/29/2010 06/04/2010 0.23%
0660P1F48 1490 BANK OF AMERICA CP A-1 5,000,000.00 4,998,926.25 4,998,926.25 04/20/2010 06/04/2010 0.23%
19121BFJ3 1489 COCA COLA CP A-1 5,000,000.00 4,998,615.83 4,998,615.83 04/20/2010 06/18/2010 0.21%
36959JFJ7 1497 GENERAL ELEC CAP CORP CP A-1 5,000,000.00 4,998,550.03 4,998,550.03 04/30/2010 06/18/2010 0.22%
0660P1G21 1491 BANK OF AMERICA CP A-1 5,000,000.00 4,997,688.81 4,997,688.81 04/28/2010 07/02/2010 0.27%
02665KG68 1498 American Honda CP A-1 4,000,000.00 3,998,396.13 3,998,396.13 04/30/2010 07/06/2010 0.22%
Total Short-Term Portfolio: 109,365,649.82 109,355,043.40 109,355,043.40 0.34%
CITY OF ANAHEIM April 30, 2010
Long-Term Portfolio Listing
Security Security Stated
CUSIP # Issuer Type S&P Par Value Book Value Market Value Purchase Date Maturity Date Rate
92976WAT3 1340 WELLS FARGO CO MTN A-1 3,000,000.00 3,002,329.74 3,010,833.00 01/20/2009 06/01/2010 4.38%
31331Y3U2 1298 FEDERAL FARM CREDIT BANK NOTES Fed Agy AAA 10,000,000.00 9,999,922.22 10,065,625.00 07/21/2008 07/21/2010 3.30%
3136FHFEO 1363 FED NATL MORTGAGE ASSN Fed Agy AAA 10,000,000.00 10,009,694.29 10,046,875.00 04/01/2009 09/16/2010 1.50%
94974BAZ3 1334 WELLS FARGO CO MTN A-1 8,364,000.00 8,365,564.80 8,495,373.35 12/23/2008 10/29/2010 3.98%
31331GJY6 1338 FEDERAL FARM CREDIT BANK NOTES Fed Agy AAA 5,000,000.00 5,002,660.53 5,035,937.50 01/15/2009 01/12/2011 1.60%
3133XT4D5 1365 FEDERAL HOME LOAN BANKS Fed Agy AAA 10,000,000.00 10,016,889.36 10,090,625.00 04/01/2009 03/16/2011 1.63%
3133XTJ64 1380 FEDERAL HOME LOAN BANKS Fed Agy AAA 10,000,000.00 10,003,860.46 10,078,125.00 05/01/2009 05/16/2011 1.38%
3133XW4Vv8 1460 FEDERAL HOME LOAN BANKS Fed Agy AAA 5,000,000.00 4,993,404.63 4,995,312.50 12/30/2009 06/30/2011 0.80%
3128X8C26 1382 FED HOME LOAN MORT CORP Fed Agy AAA 10,000,000.00 9,995,456.79 10,002,750.00 05/11/2009 08/11/2011 1.63%
3133XH6G2 1039 C FEDERAL HOME LOAN BANKS Fed Agy AAA 5,000,000.00 5,000,000.00 5,317,187.50 09/29/2006 09/29/2011 5.34%
31331Y3P3 1296 FEDERAL FARM CREDIT BANK NOTES Fed Agy AAA 10,000,000.00 9,991,776.17 10,378,125.00 07/15/2008 10/03/2011 3.50%
3133XVQL8 1456 FEDERAL HOME LOAN BANKS Fed Agy AAA 3,240,000.00 3,240,053.43 3,251,137.50 12/28/2009 12/09/2011 1.13%
3137EACF4 1454 FED HOME LOAN MORT CORP Fed Agy AAA 5,000,000.00 5,003,551.91 5,014,062.50 12/28/2009 12/15/2011 1.13%
3136FJF89 1459 FED NATL MORTGAGE ASSN Fed Agy AAA 5,000,000.00 4,986,688.89 5,015,625.00 12/30/2009 12/30/2011 1.13%
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CITY OF ANAHEIM April 30, 2010
Long-Term Portfolio Listing
Security Security Stated
CUSIP # Issuer Type S&P Par Value Book Value Market Value Purchase Date Maturity Date Rate
3136FHEV3 1362 FED NATL MORTGAGE ASSN Fed Agy AAA 8,000,000.00 8,043,261.19 8,095,000.00 04/01/2009 03/23/2012 2.38%
3128X8A93 1376 FED HOME LOAN MORT CORP Fed Agy AAA 5,000,000.00 5,000,000.00 5,001,800.00 05/11/2009 05/11/2012 2.05%
3133XWDCO 1458 FEDERAL HOME LOAN BANKS Fed Agy AAA 5,000,000.00 4,985,454.67 5,007,812.50 12/28/2009 05/25/2012 1.25%
3128X8H62 1391 FED HOME LOAN MORT CORP Fed Agy AAA 5,000,000.00 5,000,000.00 5,005,750.00 06/08/2009 06/08/2012 1.75%
3136F94U4 1342 FED NATL MORTGAGE ASSN Fed Agy AAA 2,500,000.00 2,500,000.00 2,526,562.50 02/03/2009 08/03/2012 2.00%
31359MPF4 1286 FED NATL MORTGAGE ASSN Fed Agy AAA 10,000,000.00 10,044,273.16 10,693,750.00 06/25/2008 09/15/2012 4.38%
3133XVNT4 1470 FEDERAL HOME LOAN BANKS Fed Agy AAA 9,850,000.00 9,881,472.85 9,911,562.50 02/04/2010 12/14/2012 1.75%
3136FJD57 1455 FED NATL MORTGAGE ASSN Fed Agy AAA 1,200,000.00 1,198,341.20 1,201,500.00 12/28/2009 12/28/2012 1.90%
3137EACG2 1469 FED HOME LOAN MORT CORP Fed Agy AAA 5,000,000.00 4,964,887.17 4,975,000.00 01/29/2010 01/09/2013 1.38%
31398AME9 1206 FED NATL MORTGAGE ASSN Fed Agy AAA 10,000,000.00 10,000,000.00 10,609,375.00 01/28/2008 01/28/2013 4.00%
949746NY3 1333 WELLS FARGO CO MTN A-1 8,000,000.00 7,937,861.07 8,456,752.00 12/23/2008 01/31/2013 4.38%
02666QB69 1237 American Honda MTN A 5,000,000.00 4,998,189.94 5,320,535.00 04/02/2008 04/02/2013 4.63%
3128X8TZ5 1368 FED HOME LOAN MORT CORP Fed Agy AAA 3,955,000.00 3,952,259.69 4,020,751.88 04/14/2009 04/08/2013 2.50%
3136F9PL1 1264 FED NATL MORTGAGE ASSN Fed Agy AAA 10,000,000.00 10,000,000.00 10,009,375.00 05/14/2008 05/14/2013 4.00%
3133XTNY8 1390 FEDERAL HOME LOAN BANKS Fed Agy AAA 1,685,000.00 1,683,373.51 1,702,903.13 06/03/2009 06/03/2013 2.38%
3136FJZZ7 1457 FED NATL MORTGAGE ASSN Fed Agy AAA 2,175,000.00 2,168,876.44 2,175,679.69 12/28/2009 06/28/2013 2.00%
3128X9VY3 1472 FED HOME LOAN MORT CORP Fed Agy AAA 5,000,000.00 4,996,677.56 5,015,235.00 02/11/2010 07/29/2013 2.25%
3133XSP93 1330 FEDERAL HOME LOAN BANKS Fed Agy AAA 6,845,000.00 6,873,501.16 7,150,885.94 12/15/2008 12/13/2013 3.13%
31398AWH1 1367 FED NATL MORTGAGE ASSN Fed Agy AAA 5,000,000.00 5,020,414.72 5,054,687.50 04/14/2009 04/07/2014 2.90%
31331GTJ8 1369 FEDERAL FARM CREDIT BANK NOTES Fed Agy AAA 8,000,000.00 8,003,802.67 8,130,000.00 04/17/2009 04/17/2014 2.63%
31331GTJ8 1379 FEDERAL FARM CREDIT BANK NOTES Fed Agy AAA 4,500,000.00 4,482,574.22 4,573,125.00 05/01/2009 04/17/2014 2.63%
31331GTJ8 1468 FEDERAL FARM CREDIT BANK NOTES Fed Agy AAA 4,000,000.00 4,052,192.73 4,065,000.00 01/29/2010 04/17/2014 2.63%
3128X8YK2 1381 FED HOME LOAN MORT CORP Fed Agy AAA 4,038,000.00 4,021,852.49 4,068,862.43 05/01/2009 04/29/2014 2.75%
31331GVG1 1392 FEDERAL FARM CREDIT BANK NOTES Fed Agy AAA 5,000,000.00 4,925,474.41 5,078,125.00 05/28/2009 05/06/2014 2.75%
31398AXJ6 1496 FED NATL MORTGAGE ASSN Fed Agy AAA 5,000,000.00 5,039,672.71 5,057,812.50 04/30/2010 05/15/2014 2.50%
3133XTRN8 1393 FEDERAL HOME LOAN BANKS Fed Agy AAA 7,500,000.00 7,463,225.00 7,518,750.00 06/02/2009 06/02/2014 3.00%
31398AZV7 1495 FED NATL MORTGAGE ASSN Fed Agy AAA 8,000,000.00 8,021,107.12 8,067,500.00 04/30/2010 11/20/2014 2.63%
3133XWX95 1481 FEDERAL HOME LOAN BANKS Fed Agy AAA 2,000,000.00 2,001,544.01 2,013,750.00 03/19/2010 03/13/2015 2.75%
Total Long-Term Portfolio 256,852,000.00 256,872,142.91 261,305,436.42 2.63%
Total Portfolio Holdings: 366,217,649.82 366,227,186.31 370,660,479.82 1.94%
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Mat Call Sale Purch
Purchases Report
Sorted by Fund - Fund
April 1, 2010 - April 30, 2010

oo ariginal  Furohacs Prinalpal sgorusd inderes?  Rate at Matursy ¥TM Ending
CUBIF reesstment 2 Furnd Type ksuer Far Valus Dabts Faymend Farlocs Purshacsd at Purchacs Furahace Tase 380 Book Valus
EHORT- TERM FORTFOLIC
1EETE1SES 1487 M AZF CHEVRHN £,0000,000.00 0 35TE - Al KMaturiky [ s R -t | Aca g [ 04170 4,555, 52283
OZEESKEMS 1488 ay ADF HMDA 5,000,000.00 O 05T - AL Matury oied DER12010 010 4,593,502 50
1450 ay ADF EAC 5,000,000.00 O 0504 - Al Matury 02330 Defdaxdio 0.z=0 4,995 93¢ 3
14858 ay ADF COCAC S ,000,000.00 O 3EMHE - Al Maturiky 0280 DErBEEI0 b e [ 4,558 5
CEEIF1G2 1451 ay ADF EAC 5,000,000.00 00 O7VZ - Al katurky 0270 O7FI22010 0.z 4,997 555 81
455205ES1 1452 ay ADF BM 4 000,000.00 O OEE - Al Maturky 3,553 OLied DEOS2010 010 3,995,922 31
4EEIMF4AT 1453 ay ADF  JPA 500000000 O&25E0H0 0504 - Al Matoriky 4 55E 0230 DEfpanssio 0250 4,555 52¢ 31
45520GEEZ 145= ayl ADF BM S,000,000.00 Q423200 0504 - AL Maturky 4,553 QiF0  oEMaI0 0170 4,993,534 87
IESSRIFJT 1457 ay ADF SECC S,000,C00.00 Da30E0iD DSME - Al Maturiky 4,938 0230 DeErBa2I10 0.z 4,558 55003
OIEESKGES 1458 ay ADF HMDWA 4000,000.00 D& 0  O7E - Al katurty 35932 0230 OTFie2010 0.z 3,998, 32 13
Tubksotal £8,000,000.00 47 2E7. 280.84 DA% 47,080, 112.07
LONG-TERM FORTFOLIC
FH3IBAATVT 1455 ar FAC FHELA 2000,C00.00 D&30E0M0 0520 - 11420 B,021,120.00 83,333 33 ZE3S 202014 2528 8,021, 107142
F3IBAXIE 1456 ar: FAC FHELA 5,)000,C00.00 0430200 OEME- 1115 5,035, 70000 &7, 2N ET 2500 oEMs2014 2262 E,033,57
Tubksotal 12,090,000.00 1%,080,220.00 1E0,826.09 13,080, 772.83
Managed Pood DEIFII:IBHB Doposd Depoch Caposk
Amou Dt Amoant Rabs
SY¥E=ar =ay ay PAZ FIDEL £,253,000.00 04904/ 0 6,253 000.00 oLEdd
SYEsar =87 ay PAZ FIDEL £04,E325.00 DasI2Z0A0 5.535.00 osed
SYE=aT =87 ay PAZ FIDEL 4 000,000.00 D&assZ0a0 4,000,000.00 oEsd
SYEsay ey M FAZ FIDEL 175,000,030 D4R5ZHD OLESD
SYEsar =87 ay PAZ FIDEL DSz 0 osed
SyE=ar = ay PAZ FIDBEL TUOCE0,000.00 D400 oesd
SyE=ar = ay PAZ FIDBEL DAz 0 oesd
SYEsar =87 ay PAZ FIDEL DAz I 0 osed
SYE=aT =87 ay PAZ FIDEL DAz 0 oEsd
SY¥E=00 oo ay PAZ SOLCSEA 300,000.00 D4&OSE0HD o288
SYEE00 oo ayl PAZ GOLCEA =77, 000,00 049&2Z00 oTT.00.0a [kt |
SYE=00 =0 ay PAZ SOLCEA 1,120,000.00 D400 0 1,120,000.00 o288
SYE=00 oo ay PAZ SOLCEA 423,000.00 D& 32040 452 000.00 [kt |
Parifollo CITY
Data Updated: SET_MCEP: 0SAO7/2010 10220 AR

Foiss (Dl SETRA0N0 - 100235

PU{PFHRF PG T
HezertVarl. T30
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Mat Call Sale Purch

Report

Purchases Report Page 2
April 1, 2010 - Aprll 30, 2010
a0 ariginal  Furobacs Frinolpal Boorusd ieisrasd  Rals at Matursy TR Erding
CUEIP rreachment 3 Furd TyP= kealer Far Walus Ciats Faymand Fariods Purchaced 2% Furchizcs Funhacs Tans B8D Eook Valus
Managad Pool Daposlis Depoct Depoch Capach
Lot Date Amount Rata
SYSS00 =00 a)| PAZ GOLOSA 4.524,000.00 D&M &Z000 2,524, 000.00 0288
SYSS00 =00 a) PAZ GOLOSEA 2,140,000.00 041 52010 2,140,000.00 o288
SYSS00 =00 | FAZ EOLDEA 1,555,000.00 D&Y &3040 1,665.000.00 k1
SYSS00 =00 | FAZ EOLDEA 1.043,000.00 D&ZNITHD 1,043, 000,00 k1
SYSS00 =00 | PAZ GOLDE 5,E56,000.00 042120 5,655 000.00 k1
SYES00 =00 ) PAZ 30 TS0,000.00 D&2FE0N0 TO0,000.00 i1}
SYSS00 =00 a)| PAZ 1G04 24719 D&SNI0ND 247.19 0288
SYS17430 17430 | FA1 LAIF 1,626,000.00 D&ZNIHD 1,625, 000.00 1.370
Subtotal E8.415,168.T8 EB,&1E,158.7R

Diata Updatag: SET_MCESP: 05072010 10220

Fous Dabe OSTTA00 - 10220

Todal Furchizces and Depochc

120418, 16878

204683 250,83

160, 82E.00

81,060,852 80

Parfollo SITY
AP

PLUPRF_ MU T
Ampert Vai. T 31
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Report

Mat Call Sale Purch
Maturity Report

Sorted by Maturity Date
Receipts during April 1, 2010 - April 30, 2010

BoD Mabsrity Furahasa Rats Sook Walus Matursy Mt
CILEIF reachmsnt & Funs Typs leswmer Par Valus Cabs Diabs at Maturthy ak Makursy Irierecs Progssdc Ingacemie
FES59E01E 1473 ot MCFE 3ECOM S,000,000.00 0401230 O2MzoD 0140 §,000,000.00 ouoa §,000,000.00 1 flaa ]
SOS2EMD1D g hl o ACF UNICH 0,000, 000.00 04012090 024 Esin q.170 10,000,000.02 0uoa 10.000,000.02 030
CEEOPICET 1477 (=g ROFE SAC 4,000,300.00 C4O5230 Ll ] b Lo 4 000,000,000 0.oa 4 000, 000,00 1 flala]
E4905HD9D 1473 ot MCF  MESTLE S,000,200.00 40820 0302200 o110 §,000,000.00 ouoa §,000,000.00 1 flaa ]
4E520GE0EE 142< o RCF =10 E,000,000 00 C4MBE2MO0 03 zriD 0430 £,000,000.00 0.oa £,000,000.00 0.00
ESZIIHDKT 1483 (=g AOFE TOYCC £,000,300.00 0415230 032D 1 B £.000,000.00 0.oa 5,000, 000,00 1 flala]
CEEOPIDF3 1485 o ACF  BAC S,000,00000 C423230 O34 WITAD q.170 £,000,000.00 0uoa S,000,000.00 030
E533ZHDPS 1420 o ACFE TOWCC 3,000,300 00 C42330 el 0200 3,000,000.00 0.oa 3,j000,000.00 0.00
4EEZHNOEE 1478 ot MOFE JPMS S,000,00 00 42ETM0 I2THZ0N0 0140 §,000,000.00 ouoa §,000,000.00 1 flaa ]

Total MaturSles 47,000,00:0.00 &T 000, 000.00 0.00 AT 000, 000,00 000

Data Updabed: SET_MCSP: 05072010 10220

Feus Dabe GSTTR0 - 1020

Fartfollo SITY
AP

W, (PR _RAG T1
Fimgeet ar. T 31
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Iccuar

Sorted by Matu
April 1, 2000 - April 30, 2010

Report

Mat Call Sale Purch
Sales/Call Report
ty Date - Fund

Purchacs Sadem. Dals Far Rabe ak Book Valse Radampilor lan Total
cuaP Invacimani & Fund Len Type Date Maiur. Dale Walus Radam at Radam Frincipa: Interact Armourt Het Inoome
Managed Pool Withdrawala Wilkndraesal Witndraeal CGurrent Witharawa: WWikhdrawal
Dain Amount  Rab Aarmount Amount
500 SOLDEA 020 4E.79 0uoas £5.7S 4575
a=7 FIDELI [=2 i wiptiedn  [a] &322 51528 0ua2a 4,936,8153E 4,928,515 38
Ll SOLDEA C40TR2M0 1%2,000.00 0uoos 55,000.00 193,000.00
557 FIOELI COERma 4,343, 487.50 0uaza 4545 2857 20 4,883 25T 50
530 EFOLDES D441 272010 5454 00000 o.oos £,484,000.00 484 00000
9&7 FDOELl 44302010 9,952 241,67 0uaza S.556,841 67 5,995 541 EF
557 FIOELI C2ER2M0 5, ooo.oa 0uaza £.741,000.00 E,741 000,00
00 SOLOEA 43820 3,044 00000 0.oas 2,044,000.00 3,044 ) 00nn
500 SOLDEA 382010 442z 00000 0uoas 4,428,000.00 4,428, 000.00
a=7 FIDELI O43002010 13,314.385.15 0ua2a 13,384,38515 13,314 =548
Ll SOLDEA 044302010 10,221.000.00 0uoos 10,884,000.00 10,881 /000,00
Eubiokal 82,981 570.30 &Z.8a1,6T8.39 22,081, 67538
Tiotal Sales and WHhorawais B, BE1 T30 0134 &2.881,6TE1S 200 81,681 67238 090

Fartfolo CITY

Data Updated: SET_MCEFP: 050772010 10:20 AR

Fean Dute. DSAITR0 M - 10220 S8 (PRF_SA17.1.0

Fopes® Wer. ¥ 3.0
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STANDARD
RPOOR'S

Cradit Qualty
Ratings Dafinitions

ABAT  The fund's
portiolie holdings
sirang

CCCr  The fund's
portiolia holdngs
make It extremely
vulnerable io losses
from credit defaulks.

Pi Ml =
e rings om

Treasurer OiApril2010 e st ment

City of Anaheim Treasurer Investment Pool

Fund Rating AAAFI 51

Fund Type Variable NAV Gowernment
Investment Pool

Investment Adviser City of Anaheim CA

Portfolio Manager Henry Stem

Date Rating Assigned  Juty 2008

Report

March 31, 2009

0

HHF —
R

BOCY - Flninl WMF - Macval BOMD - Coipedain
e e B - Commatca Papas, THEITE - 1 Touty hw
A assekend by Starchind & Posr's

Fund Highlights

= Awerage maturity 2 years or less

= The portfolio must purchase securities with a
rating of A or better

Man

The Treasurer for the city of Anaheim, CA is
responsible for overall management of the porifiolio.
The Treasurer has phor expenence managing S&P
rated government investment pools during his tenure
at the cities of Los Angeles and Long Beach. The
city of Anaheim's 3500+ milicn portfolio is being
divided inte a shorter-ferm and a longer term portion,
where 5100-5125 million comprises the shorter-term
component. The invesiment policy, which was last
revised and approved in January 2008, apply to all
cash and investments controlled by the Anaheim
Treasurer on behalf of the Cily.

Credit Guality

The "AAAF fund credit quality rating is based on our
analysis of the credit qualty of the Portfolio’s
eligible mvestments, the counterparties, and overall
management by the portfolio’s immestment
managers. The 'AAAF rating signifies that the
portiolio holdngs provide extremely strong
protection against losses from credit defaults. The
"51° volatility rating signifies that a fund possesses
low sensitivity to changing market condibions and a
lewed of risk that is less than or equal to that of a
portfolio comprsed of the highest quality
fxed-income nstruments with an average

of one o three years. As part of cur volaility
analysis, we assessed the management,
portfolio-level risk, tanget durations, and comparable
retum sirategies of the Portfolio.

Portfolio Assets

Eligible portfolio holdings are typically comprised of
highly rated securites, including money-market

funds, investment-grade debt, CP, the
Local Agency Investment Fund (LAIF), LS.
Treasury and Agency securities. The porifolio has
to purchase securities with a rating of A or better.
The Anaheim Treasurer's Inwestment Pool's primary
objective is to provide safety of principal followed by
maintenance of liquidity and retumn on investment.
The vanous city depariments are the Investment
Pool's predominant inwestors. The short-term
portiolio’s benchmark is the ninety-one day T-bill
and it 5 managed with the view that cash s needed
for operating purposes within a 8-month period. The

portfiolo uses the ML 1-3 Year US
Treasury benchmark. The Investment Pool's overall
duraticn is currently 1.2 years with a ma:xamum
duration of 3 years. Union Bank of CA is the
carsbodiian for the pool.

Standard & Poor's Analyst: Guyna Johnson - (1) 312-233-7008 wanw_standardandpoors.com
Investors should consder the myvestment obyectives, msks and changes and expenses of the fund before investing.  The prospectus which can
be obtaned from your broker-daaler, contamns ths and other mbrmation abaut the fund and showld be read @refully bafore mvesting.
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CITY OF ANAHEIM
BOND FUND INVESTMENTS
March 31, 2010
Total Trustee
Debt Issue Trustee Book Value Holdings
Decommissioning Trust Union Bank of Calif. $ 114,779,898
APFA Revenue Bds, 1998 Series Union Bank of Calif. $ 3 $ 114,779,901
COP 1992 Convention Ctr. US Bank $ 7,571,568
1993 Land Acquisition Program Lease US Bank $ 1,936,545
Anaheim R/A Tax Allocation Bond - Escrow Fd US Bank $ 28,683,590
Anaheim CFD no. 1989-3 US Bank $ 1,240,194
APFR Rev Bds. - Escrow Fd US Bank $ 6,410,000
Anaheim CFD 1989 - 1, Sycamore Canyon US Bank $ 684,468
Anaheim CFD 1989 - 2, Highlands Sp Tax Bds US Bank $ 1,268,574
CITY OF ANAHEIM CFD DIST 06-2 2007 US Bank $ 843,242
Anaheim RDA 2007 Tax Allocation Refunding Bds US Bank $ 19,928,037
APFA Lease Revenue Refunding Bonds Ser 2008 US Bank $ 5,182,000 $
Anaheim Dist Sys 99 BNY Western Trust $ 886,837
Anaheim Arena 03 BNY Western Trust $ -
Anaheim 04 Electric Purchase BNY Western Trust $ 10,240,052
Anaheim Debt Service Payment Account BNY Western Trust $ -
Anaheim/Disney Lease Revenue 1997A BNY Western Trust $ 34,760,495
Anaheim Lenain Reserve BNY Western Trust $ 1,098,537
APFA 02 A BNY Western Trust $ 8,399,281
APFA 03 B BNY Western Trust $ 7,231,530
Anaheim 03 A BNY Western Trust $ 3,755,120
Anaheim 03 B BNY Western Trust $ -
Anaheim 93 A Reserve Fund BNY Western Trust $ 2,256,953
Anaheim 04 Water BNY Western Trust $ 1,300,815
APFA 2007A BNY Western Trust $ 17,087,553
APFA 2007A Farecal Escrow BNY Western Trust $ 2,151,479
Anaheim Sewer Rev Bds 2007 BNY Western Trust $ 32,533,936
Anaheim (Dsny) 2007 Ref Ser A BNY Western Trust $ 780,729
Anaheim (Dsny) 2007 Ref Ser B BNY Western Trust $ 362,589
Anaheim/Disney 97 Series A-1/B Escrow BNY Western Trust $ -
Anaheim/Disney 97 Series A-2 Escrow BNY Western Trust $ -
Farecal Anaheim BNY Western Trust $ -
Anaheim 08 Water BNY Western Trust $ 6,606,854
Anaheim 09A Electric BNY Western Trust $ 23,980,506 $ 153,433,266
Total Bond Funds with external Trustees: $ 341,961,385
Anaheim RDA PFA 1992 Tax Alloc Rev City Treasurer $ 23,445
2000 RDA SubAccount City Treasurer $ 5,478,144
2007 RDA Bond - A City Treasurer $ 38,759
2007 RDA Bond - B City Treasurer $ 2,105,930
2007 RDA Bond - D City Treasurer $ -

Total Bond Funds with City Treasurer:

Total Bond Funds:

$

$ 349,607,663



