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CITY OF SANTA BARBARA


COUNCIL AGENDA REPORT

AGENDA DATE:
October 29, 2013
TO:
Mayor and Councilmembers

FROM:
Treasury Division, Finance Department

SUBJECT:
September 30, 2013, Investment Report And September 30, 2013, Fiscal Agent Report

RECOMMENDATION:  
That Council:

A.
Accept the September 30, 2013, Investment Report; and 

B.
Accept the September 30, 2013, Fiscal Agent Report.

DISCUSSION:
On a quarterly basis, staff submits a comprehensive report on the City’s portfolio and related activity pursuant to the City’s Annual Statement of Investment Policy. The current report covers the investment activity for the period of July through September 2013.

During the third quarter 2013, rates fluctuated with a slight spike in August. By the end of the quarter, there was a slight decrease in investment rates, and the overall market rates still remain very low. 
As shown in the table to the right, the change in Treasury yields ranged from a decrease of 2 basis points on the 3-month Treasury note to a decrease of 5 basis points on the 1-year Treasury note. [image: image2.emf]6/30/2013 7/31/2013 8/31/2013 9/30/2013

Cumulative 

Change

3 Month 0.04% 0.04% 0.03% 0.02% -0.02%

6 Month 0.10% 0.08% 0.05% 0.04% -0.06%

1 Year 0.15% 0.11% 0.13% 0.10% -0.05%

2 Year 0.36% 0.31% 0.39% 0.33% -0.03%

3 Year 0.66% 0.61% 0.79% 0.63% -0.03%

4 Year 1.02% 0.98% 1.21% 1.00% -0.02%

5 Year 1.41% 1.38% 1.62% 1.39% -0.02%

10 Year 2.52% 2.60% 2.78% 2.64% 0.12%

30 Year 3.52% 3.64% 3.70% 3.69% 0.17%

LAIF 0.24% 0.26% 0.26% 0.26% 0.02%

U.S. Treasury Market

Longer term maturities saw an increase in Treasury yield, while the 5 year note and below all decreased slightly by the end of the quarter.

Investment Activity
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Issuer  Amount Date Maturity Date To Call To Maturity

Purchases:

Federal National Mortgage Association (FNMA) 2,000,000 $         07/10/13 07/10/18 07/10/14 1.700% 1.700%

Federal Home Loan Bank (FHLB) 2,000,000             07/17/13 07/17/18 10/17/13 1.750% 1.750%

Federal Farm Credit Bank (FFCB) 2,000,000             07/17/13 07/17/17 - - 1.300%

Federal Home Loan Mortgage Corp (FHLMC) 2,000,000             07/25/13 07/25/18 07/25/14 1.800% 1.800%

Federal National Mortgage Association (FNMA) 1,000,000             07/30/13 07/30/18 01/30/14 1.000% 1.896%

Federal Home Loan Bank (FHLB) 2,000,000             09/13/13 09/14/18 - - 1.910%

Federal Farm Credit Bank (FFCB) 2,000,000             09/18/13 09/18/17 - - 1.550%

13,000,000 $      

Calls:

N/A - $                         

- $                         

Maturities:

 

Federal Home Loan Bank (FHLB) 1,000,000 $         09/22/11 08/28/13

- -

0.381%

Federal Home Loan Bank (FHLB) 2,000,000 09/17/09 09/13/13

- -

2.272%

3,000,000 $        

As shown in the Investment Activity table below, the City invested $7 million in “AAA” rated Federal Agency callable securities and $6 million in “AAA” rated Federal Agency bullets. The purchases replaced $3 million in securities that matured during this quarter and a portion of the securities that matured or were called by issuers the previous quarter. 
Summary of Cash and Investments

[image: image4.emf]Mo. 

Ended Yield

Days to 

Maturity

6/30/2013 1.267% 959

7/31/2013 1.265% 1051

8/31/2013 1.234% 993

9/30/2013 1.255% 1024

The book rate of return, or portfolio yield, measures the rate of return of actual earnings generated from the portfolio. As shown in the table to the right, during the quarter, the City’s book rate of return decreased by 1.2 basis points from 1.267 percent at June 30, 2013 to 1.255 percent at September 30, 2013. The book rate of return will continue to decline through the attrition of higher-yielding securities and reinvestment at the current market rates at historic lows. 
The portfolio’s average days to maturity, including the long-term Airport promissory note, increased by 65 days from 959 to 1024 days. Excluding the Airport note, the portfolio’s average days to maturity is 846 days, reflecting reinvestment of maturities and calls during the quarter in the one-to-five year range in accordance with the City’s Annual Statement of Investment Policy. The Annual Statement of Investment Policy requires that the average days to maturity on the portfolio not exceed 912 days, excluding any investments with a final maturity longer than 5 years that were separately authorized by Council, such as the Airport promissory note.
The average LAIF rate at which the City earned interest for funds invested was at 0.26 percent for the quarter ended September 30, 2013, up two basis points from last quarter. The City’s LAIF holdings at the end of the quarter were $29 million. Staff expects to reinvest a portion of the LAIF balances in fixed-term or callable securities during the next quarter.  
Credit Quality on Corporate Notes

There were no changes to the four corporate issuers of the medium-term notes held in the portfolio (i.e., Berkshire Hathaway Financial, General Electric Capital Corp, Proctor & Gamble, and Toyota Motor Credit), and the ratings of all corporate notes remain within the City’s Investment Policy guidelines of “A” or better.
Portfolio Market Gains/Losses

As shown in the Investment Yields chart below, the City’s portfolio continues to significantly outperform the three benchmark measures (the 90-day T-Bill, 2-year T-Note and LAIF). The City’s portfolio reflected a very minimal market gain at September 30th as a result of the modest decrease in market yields during the quarter compared to the yields on securities currently held in the portfolio. At September 30, 2013, the portfolio had an overall unrealized market gain of $0.176 million.
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INVESTMENT YIELDS
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-

%


On a quarterly basis, staff reports the five securities with the largest percentage of unrealized losses when comparing book value to market value. There were five securities trading below purchase price at the end of the quarter. Market losses occur when current market yields rise above the yields on securities held in the portfolio. However, because securities in the City’s portfolio are held to maturity, no market losses would be realized.
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FEDERAL NATL MORTGAGE ASSN

$2,000,000 02/05/18 -$37,300 -1.87%

FEDERAL NATL MORTGAGE ASSN

$4,000,000 12/26/17 -$73,120 -1.83%

FEDERAL NATL MORTGAGE ASSN

$3,000,000 01/30/18 -$53,400 -1.78%

FEDERAL HOME LOAN BANK

$4,000,000 01/16/18 -$70,120 -1.75%

FEDERAL NATL MORTGAGE ASSN

$2,000,000 12/12/17 -$33,840 -1.69%

     


On a quarterly basis, staff also reports all securities with monthly market declines of greater than 1 percent compared to the prior month. There were no securities in the portfolio with a market decline of greater than 1 percent compared to the prior month.
Additional Reporting Requirements

The following confirmations are made pursuant to California Code Sections 53600 et seq.: (1) the City’s portfolio as of September 30, 2013, is in compliance with the City’s Statement of Investment Policy; and (2) there are sufficient funds available to meet the City’s expenditure requirements for the next six months.

Fiscal Agent Investments

In addition to reporting requirements for public agency portfolios, a description of any of the agency’s investments under the management of contracted parties is also required on a quarterly basis.  Attachment 2 includes bond funds and the police and fire service retirement fund as of September 30, 2013.
ATTACHMENTS:
1.
September 30, 2013, Investment Report


2.
September 30, 2013, Fiscal Agent Report

PREPARED BY:
   Genie Wilson, Treasury Manager

SUBMITTED BY:
Robert Samario, Finance Director

APPROVED BY:
   City Administrator's Office
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Cumulative 

Change

3 Month 0.04% 0.04% 0.03% 0.02% -0.02%

6 Month 0.10% 0.08% 0.05% 0.04% -0.06%

1 Year 0.15% 0.11% 0.13% 0.10% -0.05%

2 Year 0.36% 0.31% 0.39% 0.33% -0.03%

3 Year 0.66% 0.61% 0.79% 0.63% -0.03%

4 Year 1.02% 0.98% 1.21% 1.00% -0.02%

5 Year 1.41% 1.38% 1.62% 1.39% -0.02%

10 Year 2.52% 2.60% 2.78% 2.64% 0.12%

30 Year 3.52% 3.64% 3.70% 3.69% 0.17%

LAIF 0.24% 0.26% 0.26% 0.26% 0.02%

U.S. Treasury Market
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Issuer  Amount Date Maturity Date To Call To Maturity

Purchases:

Federal National Mortgage Association (FNMA) 2,000,000 $         07/10/13 07/10/18 07/10/14 1.700% 1.700%

Federal Home Loan Bank (FHLB) 2,000,000             07/17/13 07/17/18 10/17/13 1.750% 1.750%

Federal Farm Credit Bank (FFCB) 2,000,000             07/17/13 07/17/17 - - 1.300%

Federal Home Loan Mortgage Corp (FHLMC) 2,000,000             07/25/13 07/25/18 07/25/14 1.800% 1.800%

Federal National Mortgage Association (FNMA) 1,000,000             07/30/13 07/30/18 01/30/14 1.000% 1.896%

Federal Home Loan Bank (FHLB) 2,000,000             09/13/13 09/14/18 - - 1.910%

Federal Farm Credit Bank (FFCB) 2,000,000             09/18/13 09/18/17 - - 1.550%

13,000,000 $      

Calls:

N/A - $                         

- $                         

Maturities:

 

Federal Home Loan Bank (FHLB) 1,000,000 $         09/22/11 08/28/13

- -

0.381%

Federal Home Loan Bank (FHLB) 2,000,000 09/17/09 09/13/13

- -

2.272%

3,000,000 $        
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FEDERAL NATL MORTGAGE ASSN

$2,000,000 02/05/18 -$37,300 -1.87%

FEDERAL NATL MORTGAGE ASSN

$4,000,000 12/26/17 -$73,120 -1.83%

FEDERAL NATL MORTGAGE ASSN

$3,000,000 01/30/18 -$53,400 -1.78%

FEDERAL HOME LOAN BANK

$4,000,000 01/16/18 -$70,120 -1.75%

FEDERAL NATL MORTGAGE ASSN

$2,000,000 12/12/17 -$33,840 -1.69%

     

[image: image11.emf]Mo. 

Ended Yield

Days to 

Maturity

6/30/2013 1.267% 959

7/31/2013 1.265% 1051

8/31/2013 1.234% 993

9/30/2013 1.255% 1024

Q1 FY12 Purch_Mat

																				This Column is not copied to Investment report

		Qtrly (Jul, Aug, Sep 2013)



								Face		Purchase 		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:																				WAY-C				WAY-M		AVG

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		1.700%		1.700%		Callable 07/10/14, then qtrly				0.486%				0.262%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		1.750%		1.750%		Callable 10/17/13, then qtrly				0.500%				0.269%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		1.300%						n/a				0.200%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once				0.514%				0.277%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		1.000%		1.896%		SU 1%-2% Callable 01/30/14, once				0.143%				0.146%

		17-911				Federal Home Loan Bank (FHLB)		2,000,000		09/13/13		09/14/18		-		-		1.910%						n/a				0.294%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%						n/a				0.238%

								$   13,000,000																1.643%				1.686%		1.701%

jprioreschi: jprioreschi:
Rounding Difference


				Calls:																				WAY-C		AVG-C		WAY		AVG-M

						N/A		$   -																0.000%		0.000%		0.000%

								$   -																0.000%		0.000%		0.000%		ERROR:#DIV/0!				 

				Maturities:										 														WAY		AVG

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		0.381%										0.127%

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%										1.515%

								$   3,000,000																				1.642%

Jill Prioreschi: Jill Prioreschi:
Do Not Include the Airport Note WAY %		1.327%

Jill Prioreschi: Jill Prioreschi:
Do not include the Airport Note YTM



																								 				1.642%

Jill Prioreschi: Jill Prioreschi:
Calls & Maturities
Excluding the Airport Note Partial Paydown
		

jprioreschi: jprioreschi:
= Settlement Date																				Calls&Mat

																														Excluding Airport

						Airport Promissory Note - Semiannual Principal 		0

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation



								Total All				Purchased Calls only																0.0442%		Difference

								10,000,000				7,000,000																		Purch & Calls/Mat





						Test		3,000,000.00																		Test		1.642%



										Purch		Calls		Mat

								FAC Callables		7,000,000		0		0						1.686%		All Purchases WAY-Maturity

								FAC Bullets		6,000,000		0		3,000,000						1.642%		Redeemed Calls and Maturities

								TRS Bullets		0		0		0						0.044		BPS diff.

								CORP		0		0		0

								CD		0		0		0

								Airport Redemption		0		0		0		Total		Variance

										13,000,000		0		3,000,000		10,000,000		0

								SymproActivity Report		13,000,000

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		0

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		3,000,000

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		10,000,000		0

										0		0		0		0





						=(C17/(C17+(C24-C20))*L17)+((C24-C20)/((C24-C20)+C17)*L24)

						=(D24/(D24+D32)*M24)+(D32/(D32+D24)*M32)

						=(D25/(D25+(D30-D29))*M25)+((D30-D29)/((D30-D29)+D25)*M30)

																								ERROR:#DIV/0!		 		ERROR:#DIV/0!







		Jul-13		Information from previous months…

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		170.000%		170.000%		Callable 07/10/14, then qtrly								170.000%		170.000%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		175.000%		175.000%		Callable 10/17/13, then qtrly								175.000%		175.000%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		130.000%										-		130.000%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once								1.800%		1.800%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		100.000%		189.570%		SU 1%-2% Callable 01/30/14, once								100.000%		189.570%

								$   9,000,000

				Calls:

						N/A		$   -

								$   -

				Maturities:

						N/A		$   -

								$   -



		Aug-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date																				

jprioreschi: jprioreschi:
Rounding Difference
		

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation				Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

						n/a		$   -

								$   -



				Calls:

						N/A		$   -

								$   -



				Maturities:

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		3.810%												3.810%

								$   1,000,000









		Sep-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		17-911				Federal Home Loan Bank (FHLB)		$   2,000,000		09/13/13		09/14/18		-		-		1.910%												191.009%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%												155.000%

								$   4,000,000

				Calls:

						N/A		$   -

		94-775						$   -



				Maturities:										 

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%												227.207%

								$   2,000,000



								$   13,000,000		Purchases

								$   -		Calls

								$   3,000,000		Maturities

								$   10,000,000



Copy & paste columns C-I into Quarterly CAR



WAM purch v matcalls

														WAY-M

				WAM

				Purchases		Calls/Mats		bps diff.										Information temporarily

		Mar 2009		2.527		4.514		-198.7										used in Qtrly CAR

		Jun 2009		2.253		4.692		-243.9

		Sep 2009		2.610		4.078		-146.8

		Dec 2009		2.574		3.902		-132.8

		Mar 2010		2.301		4.091		-179.0

		Jun 2010		2.301		3.849		-154.8

		Sep 2010		2.016		3.946		-193.0

		Dec 2010		1.969		2.643		-67.4

		Mar 2011		1.966		3.825		-185.9

		Jun 2011		2.205		2.837		-63.2

		Sep 2011		1.379		2.191		-81.2

		Dec 2011		1.538		1.854		-31.6

		Mar 2012		1.277		1.955		-67.8

		Jun 2012		1.119		1.856		-73.7

		Sep 2012		1.175		1.490		-31.5

		Dec 2012		0.820		1.722		-90.2

		Mar 2013		0.863		1.427		-56.4

		Jun 2013		1.286		1.534		-24.8		Avg		Past 2 years

		Sep 2013		1.686		1.642		4.4		-50.3		Sep11-Sep13







Days to Mat

		Mo. Ended		Yield		Days to Maturity		Table 1												Mo. Ended		Yield w/o Airport		DTM w/o Airport		Table 2

		06/30/2010		2.323%		842														06/30/2010		2.143%		608

		07/31/2010		2.385%		922														07/31/2010		2.193%		673

		08/31/2010		2.329%		972														08/31/2010		2.133%		724

		09/30/2010		2.138%		925														09/30/2010		1.939%		682

		10/31/2010		2.034%		864														10/31/2010		1.832%		621

		11/30/2010		2.020%		891														11/30/2010		1.821%		656

		12/31/2010		2.075%		1000														12/31/2010		1.884%		778

		1/31/11		1.873%		916														1/31/11		1.689%		708

		2/28/11		1.889%		1041														2/28/11		1.698%		831

		3/31/11		1.922%		1044														3/31/11		1.728%		830

		4/30/11		1.867%		996														4/30/11		1.685%		798

		5/31/11		1.830%		999														5/31/11		1.648%		801

		6/30/11		1.773%		1047														6/30/11		1.590%		853

		7/31/11		1.833%		1098														7/31/11		1.637%		889

		8/31/11		1.722%		979														8/31/11		1.523%		771

		9/30/11		1.750%		1046														9/30/11		1.549%		838

		10/31/11		1.730%		1048														10/31/11		1.536%		849

		11/30/11		1.762%		1074														11/30/11		1.564%		871

		12/31/11		1.668%		990														12/31/11		1.468%		788

		1/31/12		1.585%		942														1/31/12		1.391%		748

		2/29/12		1.624%		1002														2/29/12		1.425%		805

		3/31/12		1.636%		1043														3/31/12		1.435%		845		Info only

		4/30/12		1.527%		1004														4/30/12		1.330%		814

		5/31/12		1.506%		974														5/31/12		1.307%		783

		6/30/12		1.421%		924														6/30/12		1.221%		735

		7/31/12		1.436%		918														7/31/12		1.231%		723

		8/31/12		1.460%		1009														8/31/12		1.254%		819

		9/30/12		1.452%		1020														9/30/12		1.243%		829

		10/31/12		1.383%		980														10/31/12		1.176%		792

		11/30/12		1.390%		1011														11/30/12		1.175%		818

		12/31/12		1.434%		1072														12/31/12		1.213%		876

		1/31/13		1.307%		996														1/31/13		1.111%		824

		2/28/13		1.366%		1080														2/28/13		1.161%		902

		3/31/13		1.387%		1086														3/31/13		1.165%		894

		4/30/13		1.253%		970														4/30/13		1.039%		786

		5/31/13		1.228%		906														5/31/13		1.011%		719

		6/30/13		1.267%		959														6/30/13		1.050%		774

		7/30/13		1.265%		1051														7/30/13		1.153%		868

		8/30/13		1.234%		993														8/30/13		1.123%		815

		9/30/13		1.255%		1024														9/30/13		1.144%		846



		Portfolio Yield & Days to Maturity/ Summary of Cash Investments - City's Book Rate of Return

		increase/decrease in basis points per qtr

		FY 2012		Basis points		Days

		1st Qtr		-2.30%		-1

		2nd Qtr		-8.20%		-56

		3rd Qtr		-3.20%		53

		4th Qtr		-21.50%		-119

		FY 2013		Basis points		Days

		1st Qtr		3.10%		96

		2nd Qtr		-1.80%		52

		3rd Qtr		-4.70%		14

		4th Qtr		-12.00%		-127

		FY 2013		Basis points		Days

		1st Qtr		-1.20%		65



Info pulled from Tab: Page 2 of each months Investment Report 
TABLE 2 IS INFORMATIONAL ONLY

Copy & paste columns A-C into Quarterly CAR on  Table 1 only. Table 2 is for reference only. 



USTN

		U.S. Treasury Market

				6/30/13		7/31/13		8/31/13		9/30/13		Cumulative Change

		3 Month		0.04%		0.04%		0.03%		0.02%		-0.02%

		6 Month		0.10%		0.08%		0.05%		0.04%		-0.06%

		1 Year		0.15%		0.11%		0.13%		0.10%		-0.05%

		2 Year		0.36%		0.31%		0.39%		0.33%		-0.03%

		3 Year		0.66%		0.61%		0.79%		0.63%		-0.03%

		4 Year		1.02%		0.98%		1.21%		1.00%		-0.02%

		5 Year		1.41%		1.38%		1.62%		1.39%		-0.02%

		10 Year		2.52%		2.60%		2.78%		2.64%		0.12%

		30 Year		3.52%		3.64%		3.70%		3.69%		0.17%

		LAIF		0.24%		0.26%		0.26%		0.26%		0.02%

		

jprioreschi: jprioreschi:
LAIF Qtrly Rate carried across 3 months

		Sources: Robinson Capital (http://www.robinsoncapital.com/fi_main.htm),

		Dept of Treasury (http://www.treas.gov/offices/domestic-finance/debt-management/interest-rate/yield_historical.shtml)

		http://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/TextView.aspx?data=yieldYear&year=2012































Copy & paste columns A-F into Quarterly CAR



Investment Yields Table

		INVESTMENT YIELDS TABLE																										Fiscal Year Average 



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '95
(489)		Aug '95
(404)		Sep '95
(332)		Oct '95
123		Nov '95
358		Dec '95
564		Jan '96
741		Feb '96
204		Mar '96
(231)		Apr '96
(597)		May '96
(919)		Jun '96
(718)		FY 96

		City Portfolio		6.094		6.042		6.060		6.080		6.055		6.044		6.004		6.023		5.998		6.019		5.996		6.033		6.037

		2-Year USTN		5.96		6.08		5.80		5.61		5.36		5.15		4.93		5.41		5.75		6.01		6.21		6.09		5.697

		90-Day T-Bill						5.37		5.45		5.46		5.08		5.01		5.01		5.12		5.11		5.17		5.15		5.193

		LAIF Rate						5.89						5.77						5.62						5.52		5.700

		Qtrly LAIF Rate		5.89		5.89		5.89		5.76		5.76		5.76		5.62		5.62		5.62		5.52		5.52		5.52		5.698



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '96
(773)		Aug '96
(906)		Sep '96
(510)		Oct '96
(18)		Nov'96
187		Dec '96
(199)		Jan '97
(250)		Feb '97
(338)		Mar '97
(831)		Apr '97
(554)		May '97
(443)		Jun '97
(268)		FY 97

		City Portfolio		5.997		5.995		6.027		6.037		6.010		6.010		6.046		6.078		6.124		6.107		6.086		6.083		6.050

		2-Year USTN		6.26		6.20		6.07		5.73		5.58		5.93		5.92		6.07		6.41		6.25		6.20		6.07		6.058

		90-Day T-Bill		5.20		5.21		5.02		5.14		5.10		5.31		5.14		5.20		5.31		5.23		4.91		5.17		5.162

		LAIF Rate						5.58						5.58						5.56						5.63		5.588

		Qtrly LAIF Rate		5.57		5.57		5.57		5.58		5.58		5.58		5.56		5.56		5.56		5.63		5.63		5.63		5.585



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '97
218		Aug '97
(80)		Sep '97
270		Oct '97
281		Nov '97
100		Dec '97
195		Jan '98
578		Feb '98
354		Mar'98
341		Apr'98
321		May'98
349		Jun'98
362		FY 98

		City Portfolio		6.092		6.095		6.107		6.082		6.078		6.065		6.044		6.023		6.008		6.000		5.993		5.987		6.048

		2-Year USTN		5.71		5.95		5.78		5.59		5.76		5.65		5.32		5.55		5.57		5.57		5.56		5.49		5.625

		90-Day T-Bill		5.23		5.22		5.02		5.19		5.20		5.27		5.17		5.18		5.17		5.00		5.00		4.98		5.136

		LAIF Rate						5.69						5.71						5.70						5.67		5.693

		Qtrly LAIF Rate		5.68		5.68		5.68		5.71		5.71		5.71		5.70		5.70		5.70		5.66		5.66		5.66		5.688



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'98
336		Aug'98
714		Sep'98
1145		Oct'98
1049		Nov'98
835		Dec'98
668		Jan'99
692		Feb'99
163		Mar'99
257		Apr'99
141		May'99
(331)		Jun'99
(839)		FY 99

		City Portfolio		5.970		5.979		5.982		5.945		5.906		5.832		5.718		5.742		5.731		5.642		5.671		5.693		5.818

		2-Year USTN		5.49		4.95		4.34		4.20		4.53		4.58		4.62		5.14		4.98		5.07		5.42		5.54		4.905

		90-Day T-Bill		5.08		4.86		4.36		4.30		4.51		4.54		4.47		4.65		4.43		4.49		4.61		4.78		4.590

		LAIF Rate		5.65		5.65		5.65		5.56		5.53		5.47		5.27		5.24		5.21		5.12		5.10		5.10		5.378

		Qtrly LAIF Rate		5.64		5.64		5.64		5.46		5.46		5.46		5.19		5.19		5.19		5.08		5.08		5.08		5.343



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'99
(887)		Aug'99
(1062)		Sep'99
(861)		Oct'99
(1003)		Nov'99
(1156)		Dec'99
(1717)		Jan'00
(1961)		Feb'00
(1858)		Mar'00
(1821)		Apr'00
(2015)		May'00
(2218)		Jun'00
(1586)		FY 00

		City Portfolio		5.720		5.762		5.769		5.800		5.830		5.858		5.933		6.014		6.057		6.096		6.181		6.193		5.934

		2-Year USTN		5.61		5.76		5.61		5.79		5.98		6.21		6.61		6.5		6.49		6.67		6.67		6.36		6.188

		90-Day T-Bill		4.73		4.87		4.82		5.07		5.24		5.31		5.7		5.76		5.89		5.82		5.61		5.85		5.389

		LAIF Rate		5.18		5.20		5.22		5.39		5.44		5.50		5.77		5.81		5.81		6.00		6.11		6.19		5.635

		Qtrly LAIF Rate		5.21		5.21		5.21		5.49		5.49		5.49		5.8		5.8		5.8		6.18		6.18		6.18		5.670



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'00
(1425)		Aug'00
(1006)		Sep'00
(677)		Oct'00
(650)		Nov'00
(158)		Dec'00
997		Jan'01
1559		Feb'01
1837		Mar'01
2163		Apr'01
1859		May'01
1969		Jun'01
1824		FY 01

		City Portfolio		6.246		6.256		6.267		6.307		6.309		6.354		6.282		6.233		6.215		6.105		5.986		5.962		6.210

		2-Year USTN		6.28		6.12		5.97		5.92		5.61		5.10		4.57		4.39		4.18		4.26		4.18		4.24		5.068

		90-Day T-Bill		6.25		6.13		6.21		6.38		6.20		5.88		4.99		4.85		4.28		3.87		3.62		3.65		5.193

		LAIF Rate		6.44		6.47		6.48		6.51		6.52		6.53		6.37		6.17		6.17		5.76		5.52		5.32		6.188

		Qtrly LAIF Rate		6.47		6.47		6.47		6.52		6.52		6.52		6.16		6.16		6.16		5.32		5.32		5.32		6.118



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'01
$2.464		Aug'01
$1.824		Sep'01
$3.724		Oct'01
$4.056		Nov'01
$3.370		Dec'01
$2.818		Jan'02
$2.957		Feb'02
$2.759		Mar'02
$1.700		Apr'02
$2.343		May'02
$2.331		Jun'02
$2.743		FY 02

		City Portfolio		5.749		5.706		5.61		5.394		5.249		5.131		4.966		4.922		4.908		4.719		4.627		4.703		5.140

		2-Year USTN		3.80		3.62		2.85		2.42		2.84		3.02		3.15		3.06		3.71		3.23		3.19		2.88		3.148

		90-Day T-Bill		3.53		3.36		2.37		2.01		1.77		1.72		1.75		1.75		1.77		1.76		1.72		1.68		2.099

		LAIF Rate		4.63		4.57		4.49		3.78		3.65		3.53		3.06		3.01		2.97		2.85		2.79		2.75		3.507

		Qtrly LAIF Rate		4.47		4.47		4.47		3.52		3.52		3.52		2.96		2.96		2.96		2.75		2.75		2.75		3.425



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'02
$3.071		Aug'02
$3.133		Sep'02
$3.275		Oct'02
$3.145		Nov'02
$2.609		Dec'02
$2.932		Jan'03
$2.681		Feb'03
$2.797		Mar'03
$2.544		Apr'03
$2.442		May'03
$2.459		Jun'03
$2.314		FY 03

		City Portfolio		4.543		4.568		4.487		4.435		4.352		4.175		3.862		3.870		3.661		3.468		3.416		3.519		4.030

		2-Year USTN		2.23		2.12		1.68		1.67		2.06		1.58		1.69		1.51		1.49		1.49		1.31		1.30		1.678

		90-Day T-Bill		1.69		1.67		1.55		1.44		1.21		1.19		1.17		1.19		1.11		1.12		1.10		0.85		1.274

		LAIF Rate		2.71		2.65		2.63		2.49		2.39		2.32		2.10		2.03		1.99		1.86		1.81		1.77		2.229

		Qtrly LAIF Rate		2.63		2.63		2.63		2.31		2.31		2.31		1.98		1.98		1.98		1.77		1.77		1.77		2.173

		5-Year USTN		3.53		3.22		2.63		2.81		3.28		2.78		3.02		2.69		2.78		2.85		2.3		2.46		2.863



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'03
$1.486		Aug'03
$1.060		Sep'03
$1.688		Oct'03
$1.083		Nov'03
$.828		Dec'03
$1.064		Jan'04
$1.067		Feb'04
$1.290		Mar'04
$1.242		Apr'04
$.192		May'04
$(.251)		Jun'04
$(.464)		FY 04

		City Portfolio		3.477		3.335		3.176		3.016		2.974		2.840		2.880		2.846		2.906		2.780		2.773		2.739		2.979

		2-Year USTN		1.74		1.97		1.47		1.82		2.04		1.82		1.82		1.64		1.57		2.31		2.53		2.68		1.951

		90-Day T-Bill		0.94		0.97		0.94		0.95		0.93		0.92		0.91		0.94		0.94		0.97		1.08		1.26		0.979

		LAIF Rate		1.65		1.64		1.63		1.60		1.58		1.57		1.53		1.49		1.47		1.45		1.44		1.44		1.541

		Qtrly LAIF Rate		1.63		1.63		1.63		1.56		1.56		1.56		1.47		1.47		1.47		1.44		1.44		1.44		1.525

		Sweep Int. Rate																								1.05		1.050

		5-Year USTN		3.38		3.46		2.85		3.27		3.38		3.25		3.17		3.01		2.8		3.63		3.81		3.81		3.318



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'04
$(.334)		Aug'04
$.123		Sep'04
$(.153)		Oct'04
$(.151)		Nov'04
$(.726)		Dec'04
$(.770)		Jan'05
$(.969)		Feb'05
$(1.443)		Mar'05
$(1.736)		Apr'05
$(1.457)		May'05
$(1.208)		Jun'05
$(1.223)		FY 05

		City Portfolio		2.835		2.706		2.715		2.787		2.726		2.610		2.723		2.758		2.814		2.837		2.896		2.914		2.777

		2-Year USTN		2.68		2.39		2.61		2.55		3.00		3.07		3.27		3.60		3.78		3.65		3.57		3.63		3.150

		90-Day T-Bill		1.43		1.58		1.70		1.89		2.22		2.22		2.47		2.75		2.78		2.89		2.93		3.12		2.332

		LAIF Rate		1.60		1.64		1.67		1.89		1.94		2.00		2.26		2.31		2.38		2.72		2.79		2.86		2.172

		Qtrly LAIF Rate		1.67		1.67		1.67		2.00		2.00		2.00		2.38		2.38		2.38		2.85		2.85		2.85		2.225

		Sweep Int. Rate		1.36		1.43		1.58		1.71		1.86		2.20		2.23		2.48		2.72		2.78		2.88		2.94		2.178

		5-Year USTN		3.71		3.33		3.38		3.30		3.72		3.63		3.71		4.00		4.18		3.90		3.76		3.72		3.695



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'05
$(1.696)		Aug'05
$(1.348)		Sep'05
$(1.693)		Oct'05
$(1.898)		Nov'05
$(1.832)		Dec'05
$(1.750)		Jan'06
$(1.691)		Feb'06
$(1.731)		Mar'06
$(1.767)		Apr'06
$(1.696)		May'06
$(1.722)		Jun'06
$(1.721)		FY 06

		City Portfolio		2.984		3.006		3.013		3.072		3.151		3.215		3.352		3.433		3.460		3.526		3.613		3.754		3.298

		2-Year USTN		4.01		3.82		4.16		4.38		4.41		4.40		4.51		4.68		4.82		4.86		5.04		5.15		4.520

		90-Day T-Bill		3.40		3.50		3.54		3.88		3.95		4.07		4.46		4.62		4.60		4.76		4.84		4.98		4.217

		LAIF Rate		3.08		3.13		3.19		3.46		3.55		3.63		3.96		4.00		4.05		4.30		4.44		4.53		3.777				 

		Qtrly LAIF Rate		3.18		3.18		3.18		3.63		3.63		3.63		4.03		4.03		4.03		4.53		4.53		4.53		3.843

		Sweep Int. Rate		3.08		3.35		3.50		3.44		3.89		3.90		3.98		4.47		4.61		4.60		4.74		4.82		4.031

		5-Year USTN		4.12		3.87		4.18		4.45		4.42		4.35		4.47		4.61		4.82		4.92		5.04		5.10		4.529



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'06
$(1.304)		Aug'06
$(.920)		Sep'06
$(.674)		Oct'06
$(.513)		Nov'06
$(.189)		Dec'06
$(.445)		Jan'07
$(.547)		Feb'07
$.007		Mar'07
$.008		Apr'07
$.074		May'07
$(.483)		Jun'07
$(.499)		FY 07

		City Portfolio		3.850		3.939		4.045		4.109		4.313		4.392		4.578		4.668		4.667		4.763		4.897		4.904		4.427

		2-Year USTN		4.96		4.78		4.68		4.69		4.61		4.81		4.92		4.64		4.58		4.59		4.92		4.87		4.754

		90-Day T-Bill		5.07		5.04		4.88		5.07		5.02		5.01		5.11		5.13		5.03		4.85		4.73		4.80		4.978

		LAIF Rate		4.85		4.90		4.94		5.10		5.11		5.12		5.15		5.17		5.18		5.22		5.23		5.24		5.101

		Qtrly LAIF Rate		4.93		4.93		4.93		5.11		5.11		5.11		5.17		5.17		5.17		5.23		5.23		5.23		5.110

		Sweep Int. Rate		5.07		5.10		5.00		4.89		5.03		5.08		5.05		5.12		5.22		5.04		4.91		4.91		5.035

		5-Year USTN		4.91		4.70		4.59		4.57		4.45		4.70		4.82		4.52		4.54		4.51		4.86		4.92		4.674

		Avg Days to Mat		380		412		430		448		521		507		526		515		508		495		597		594		494.4		1.6273972603



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'07
$(.045)		Aug'07
$.450		Sep'07
$.899		Oct'07
$.967		Nov'07
$1.887		Dec'07
$1.854		Jan'08
$3.177		Feb'08
$3.485		Mar'08
$3.442		Apr'08
$2.669		May'08
$1.830		Jun'08
$1.695		FY 08

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.930		5.013		5.028		5.019		5.068		5.032		4.901		4.842		4.776		4.453		4.384		4.387		4.819

		2-Year USTN		4.52		4.15		3.98		3.94		2.99		3.05		2.10		1.62		1.59		2.26		2.64		2.62		2.955

		90-Day T-Bill		4.94		4.12		3.80		3.92		3.14		3.24		1.95		1.84		1.32		1.38		1.88		1.87		2.783

		LAIF Rate		5.25		5.25		5.25		5.14		5.05		4.97		4.62		4.39		4.18		3.40		3.07		2.90		4.456

		Qtrly LAIF Rate		5.24		5.24		5.24		4.96		4.96		4.96		4.18		4.18		4.18		3.11		3.11		3.11		4.373

		Sweep Int. Rate		4.91		4.91		4.05		3.84		3.55		3.03		3.31		2.23		1.79		1.45		1.61		1.82		3.042

		5-Year USTN		4.60		4.25		4.23		4.16		3.41		3.45		2.82		2.50		2.46		3.03		3.41		3.34		3.472

		Avg Days to Mat		614		590		568		569		547		487		479		519		542		564		574		637		557.5		1.7452054795

				 				 

		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'08
$1.600		Aug'08
$1.500		Sep'08
$1.025		Oct'08
$0.910		Nov'08
$1.983		Dec'08
$2.765		Jan'09
$2.350		Feb'09
$2.047		Mar'09
$1.948		Apr'09
$2.121		May'09
$2.143		Jun'09
$1.989		FY 09

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.902

		2-Year USTN		2.52		2.37		1.96		1.56		0.98		0.76		0.95		0.97		0.80		0.90		0.91		1.11		1.316

		90-Day T-Bill		1.66		1.71		0.90		0.38		0.04		0.08		0.23		0.25		0.21		0.12		0.13		0.19		0.492

		LAIF Rate		2.79		2.78		2.77		2.71		2.57		2.35		2.05		1.87		1.82		1.61		1.53		1.40		2.187

		Qtrly LAIF Rate		2.77		2.77		2.77		2.54		2.54		2.54		1.91		1.91		1.91		1.51		1.51		1.51		2.183

		Sweep Int. Rate		1.87		1.71		1.69		0.46		0.53		0.05		0.15		0.27		0.28		0.20		0.20		0.15		0.629

		5-Year USTN		3.24		3.09		2.98		2.83		1.91		1.55		1.88		1.98		1.65		2.01		2.34		2.55		2.334

		Avg Days to Mat		611		601		578		547		511		471		388		401		446		386		416		465		485.1



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'09
$1.852		Aug'09
$1.950		Sep'09
$1.943		Oct'09
$1.926		Nov'09
$2.174		Dec'09
$1.331		Jan '10
$1.631		Feb'10
$1.683		Mar'10
$1.317		Apr'10
$1.388		May'10
$1.506		Jun'10
$1.712		FY 10

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.685

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		1.11		0.97		0.96		0.89		0.66		1.14		0.81		0.81		1.02		0.96		0.77		0.60		0.892

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.18		0.13		0.11		0.04		0.05		0.05		0.07		0.11		0.15		0.16		0.16		0.17		0.115

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report		1.04		0.93		0.75		0.65		0.61		0.57		0.56		0.58		0.55		0.59		0.56		0.53		0.658

		Qtrly LAIF Rate		0.90		0.90		0.90		0.60		0.60		0.60		0.56		0.56		0.56		0.56		0.56		0.56		0.655

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.19		0.18		0.14		0.08		0.06		0.12		0.13		0.13		0.13		0.15		0.17		0.16		0.135

		5-Year USTN		2.51		2.39		2.31		2.31		2.00		2.68		2.32		2.30		2.55		2.42		2.09		1.78		2.305

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		799		846		912		917		898		893		867		875		919		875		911		842		879.5

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		495		537		607		618		598		605		592		589		627		606		639		608		593.4



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'10
$1.825		Aug'10
$1.803		Sep'10
$1.731		Oct'10
$1.782		Nov'10
$1.335		Dec'10
$0.686		Jan'11
$0.656		Feb'11
$0.357		Mar'11
$0.265		Apr'11
$1.072		May'11
$1.596		Jun'11
$1.262		FY 11

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		2.011

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.55		0.47		0.42		0.34		0.46		0.59		0.56		0.68		0.82		0.60		0.47		0.46		0.535

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.15		0.13		0.15		0.11		0.16		0.13		0.15		0.13		0.09		0.04		0.05		0.01		0.108

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.53		0.51		0.50		0.48		0.46		0.45		0.52		0.45		0.53		0.59		0.41		0.45		0.490

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.51		0.51		0.51		0.46		0.46		0.46		0.51		0.51		0.51		0.48		0.48		0.48		0.490

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.17		0.16		0.14		0.13		0.13		0.15		0.15		0.15		0.13		0.13		0.13		0.13		0.138

		5-Year USTN		1.60		1.33		1.26		1.17		1.48		2.01		1.94		2.14		2.28		1.97		1.70		1.76		1.720

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		922		972		925		864		891		1000		916		1041		1044		996		999		1047		968.1

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		673		724		682		621		656		778		708		831		830		798		801		853		746.3



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'11
$1.793		Aug'11
$2.002		Sep'11
$1.678		Oct'11
$1.694		Nov'11
$1.531		Dec'11
$1.621		Jan'12
$1.792		Feb'12
$1.601		Mar'12
$1.507		Apr'12
$1.658		May'12
$1.546		Jun'12
$1.463		FY 12

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.647

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.36		0.20		0.24		0.24		0.25		0.24		0.22		0.30		0.33		0.27		0.27		0.33		0.271

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.09		0.02		0.01		0.00		0.00		0.01		0.06		0.08		0.07		0.10		0.07		0.09		0.050

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.38		0.41		0.38		0.39		0.40		0.38		0.39		0.39		0.38		0.37		0.36		0.36		0.382

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.375

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.125

		5-Year USTN		1.36		0.96		0.95		0.96		0.95		0.83		0.71		0.87		1.04		0.82		0.67		0.72		0.903

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1098		979		1046		1048		1074		990		942		1002		1043		1004		974		924		1010.3

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		892		771		838		849		871		788		748		805		845		814		783		735		811.6



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'12
$1.627		Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		FY 13

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		1.436		1.460		1.457		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.364

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.248

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.079

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.36		0.38		0.35		0.34		0.32		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.309

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24		0.298

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.15		0.20		0.20		0.20		0.20		0.20		0.20		0.20		0.17		0.10		n/a		n/a		0.182

		5-Year USTN		0.60		0.59		0.62		0.72		0.61		0.72		0.88		0.77		0.77		0.68		1.05		1.41		0.785

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		918		1009		1020		980		1011		1072		996		1080		1086		970		906		959		1000.6

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		723		819		829		792		818		876		824		902		894		786		719		774		813.0



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176		Oct'13
		Nov'13
		Dec'13
		Jan'14
		Feb'14
		Mar'14
		Apr'14
		May'14
		Jun'14
		FY 14

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.265		1.234		1.255																				1.251

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.31		0.39		0.33																				0.343

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.04		0.03		0.02																				0.030

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.27

jprioreschi: jprioreschi:
Actual = 0.267
		0.27		0.26																				0.265

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.26		0.26		0.26																				0.260

		5-Year USTN		1.38		1.62		1.39																				1.463

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1051		993		1024																				1022.7

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
C - LAIF Performance Report		

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		868		815		846																				843.0
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Table is for historical reference only; possible source for some CAFR language... 

Table is for historical reference only; possible source for some CAFR language... 



Graph with LAIF 

				Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176

		City Portfolio		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		0.38		0.36		0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

						 

		For printout		 		 
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INVESTMENT YIELDS

City Portfolio	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Graph is updated monthly, although it is only presented quarterly to Council (graph in CAR report and page 5 of Attachment #1)



INV Ylds

				Jun '10		Jun '11		Jun '12		Jun'13				CPI

		City Portfolio		2.138		1.750		1.457		1.255

		2 - year USTN		0.42		0.24		0.23		0.33

		90-Day T-Bill		0.15		0.01		0.10		0.02

		LAIF Rate		0.50		0.38		0.35		0.26







INVESTMENT YIELDS

City Portfolio	

Jun '10	Jun '11	Jun '12	Jun'13	2.1379999999999999	1.75	1.4570000000000001	1.2549999999999999	2 - year USTN	





Jun '10	Jun '11	Jun '12	Jun'13	0.42	0.24	0.23	0.33	LAIF Rate	



Jun '10	Jun '11	Jun '12	Jun'13	0.5	0.378	0.34799999999999998	0.25700000000000001	90-Day T-Bill	

Jun '10	Jun '11	Jun '12	Jun'13	0.15	0.01	0.1	0.02	

YIELD%







Graph with LAIF (2)

				Jun'08
		Jul'08
		Aug'08
		Sep'08
		Oct'08
		Nov'08
		Dec'08
		Jan'09
		Feb'09
		Mar'09
		Apr'09
		May'09
		Jun'09
		Jul'09
		Aug'09
		Sep'09
		Oct'09
		Nov'09
		Dec'09
		Jan '10
		Feb'10
		Mar'10
		Apr'10
		May'10
		Jun'10
		Jul'10
		Aug'10
		Sep'10
		Oct'10
		Nov'10
		Dec'10
		Jan'11
		Feb'11
		Mar'11
		Apr'11
		May'11
		Jun'11
		Jul'11
		Aug'11
		Sep'11
		Oct'11
		Nov'11
		Dec'11
		Jan'12
		Feb'12
		Mar'12
		Apr'12
		May'12
		Jun'12
		July'12
		Aug'12
		Sep'12
		Oct'12
		Nov'12
		Dec'12
		Jan'13
		Feb'12
		Mar'13
		Apr'13
		May'13
		Jun'13
		Jul'13
		Aug'13
		Sep'13


		City Portfolio		4.387		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.436		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		2.620		2.52		2.37		1.960		1.56		0.98		0.760		0.95		0.97		0.800		0.90		0.91		1.110		1.11		0.97		0.960		0.89		0.66		1.140		0.81		0.81		1.020		0.96		0.77		0.600		0.55		0.47		0.420		0.34		0.46		0.590		0.56		0.68		0.820		0.60		0.47		0.46		0.36		0.20		0.24		0.24		0.25		0.240		0.22		0.30		0.33		0.27		0.27		0.33		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		1.870		1.66		1.71		0.900		0.38		0.04		0.080		0.23		0.25		0.210		0.12		0.13		0.190		0.18		0.13		0.110		0.04		0.05		0.050		0.07		0.11		0.150		0.16		0.16		0.170		0.15		0.13		0.150		0.11		0.16		0.130		0.15		0.13		0.090		0.04		0.05		0.01		0.09		0.02		0.01		0.00		0.00		0.010		0.06		0.08		0.07		0.10		0.07		0.09		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		2.900		2.79		2.78		2.770		2.71		2.57		2.353		2.05		1.87		1.822		1.61		1.53		1.396		1.04		0.93		0.750		0.65		0.61		0.569		0.56		0.53		0.570		0.59

jprioreschi: jprioreschi:
Actual LAIF Rate		0.58

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		0.490

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		0.52

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531		0.51		0.503

jprioreschi: jprioreschi:
0.503 was estimated on 9/6/10

Actual July LAIF Rate = _____		0.48		0.46		0.448		0.52		0.45		0.530		0.56

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.45

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.38

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.38

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.39		0.39		0.385		0.39		0.39

jprioreschi: jprioreschi:
Actual		0.38

jprioreschi: jprioreschi:
Actual		0.37		0.36		0.36		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.363
		0.38		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.348
		

jprioreschi: jprioreschi:
Actual LAIF Rate		

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531																																																						0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		3.110		2.77		2.77		2.770		2.54		2.54		2.540		1.91		1.91		1.910		1.51		1.51		1.510		0.90		0.90		0.900		0.60		0.60		0.600		0.56		0.56		0.560		0.56		0.56		0.560		0.51		0.51		0.510		0.46		0.46		0.460		0.51		0.51		0.510		0.48		0.48		0.48		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

				-0.210		0.017		0.009		0.000		0.169		0.028		-0.187		0.136		-0.041		-0.088		0.100		0.020		-0.114		0.140		0.025		-0.150		0.050		0.011		-0.031		-0.002		-0.030		0.010		0.028		0.020		-0.070		0.010		0.003		-0.007		0.020		0.000		-0.012		0.010		-0.060		0.020		0.080		-0.067		-0.028		0.000		0.028		0.004		0.005		0.005		0.005		0.005		0.009		0.003		0.007		0.003		-0.002		0.010		0.027		0.010		0.020		0.013		0.006		0.020		0.006		0.005		0.024		0.005		0.004		0.266		0.271		0.257





		For printout



																																																				 						 																						 

																																																																 



																																																										 



&6&F	Page &P	


INVESTMENT YIELDS

City Portfolio	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	2.1379999999999999	2.0339999999999998	2.02	2.0750000000000002	1.873	1.889	1.9219999999999999	1.867	1.83	1.7729999999999999	1.833	1.722	1.75	1.73	1.762	1.6679999999999999	1.585	1.6240000000000001	1.6359999999999999	1.5269999999999999	1.506	1.421	1.4359999999999999	1.46	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.42	0.34	0.46	0.59	0.56000000000000005	0.68	0.82	0.6	0.47	0.46	0.36	0.2	0.24	0.24	0.25	0.24	0.22	0.3	0.33	0.27	0.27	0.33	0.23	0.22	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.15	0.11	0.16	0.13	0.15	0.13	0.09	0.04	0.05	0.01	0.09	0.02	0.01	0	0	0.01	0.06	0.08	7.0000000000000007E-2	0.1	7.0000000000000007E-2	0.09	0.11	0.09	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.503	0.48	0.46	0.44800000000000001	0.52	0.45	0.53	0.56000000000000005	0.41299999999999998	0.45200000000000001	0.38	0.40799999999999997	0.38400000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38900000000000001	0.38300000000000001	0.36699999999999999	0.36299999999999999	0.35799999999999998	0.36	0.377	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Print and give to Treasury Manager 
Report Summary is used as display for discussion purposes.



Mkt Loss - K&Q sort



						9/1 - 9/30/2013														K-Sort





						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

		94-897C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		02/05/18		-$37,300		-1.87%

		93-893C				FEDERAL NATL MORTGAGE ASSN		$4,000,000		12/26/17		-$73,120		-1.83%

		17-896C				FEDERAL NATL MORTGAGE ASSN		$3,000,000		01/30/18		-$53,400		-1.78%

		36-894C				FEDERAL HOME LOAN BANK		$4,000,000		01/16/18		-$70,120		-1.75%

		36-892C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		12/12/17		-$33,840		-1.69%

						 		 		 								 



						K Sort - Report only Top Five negative or Less market losses



						Reflects only last month of the quarter ending 













																				Q-Sort



						Issuer		Face Amount		Maturity		Aug-Sep Mkt Change ($)		Aug-Sep Mkt Change (%)		% Mkt Gain/(Loss) at 9.30.13



						Nothing to report for September 2013











						(reformatted table for CAR)



						Reflects only last month of the quarter ending 						 

						Q Sort = Anything greater than 1.0% Market to Market decline 

																		 

								 









						Example



						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

						N/A for December 2012

						 		 		 



Copy & paste columns B-G into Quarterly CAR

Copy & paste columns B-H into Quarterly CAR Only if there are Gains or Losses for end of Qtr

On a quarterly basis, staff reports the five securities with the largest percentage of unrealized losses when comparing book value to market value. There were only three securities trading below purchase price at the end of the quarter. Market losses occur when current market yields rise above the yields on securities held in the portfolio. Since yields were higher at the end of the quarter, some recently purchased securities have unrealized losses. However, since securities in the portfolio are held to maturity, no market losses will be realized. Moreover, as discussed previously, although several securities had unrealized market losses at the end of the quarter, the portfolio had an overall market gain of $1.463 million.

On a quarterly basis, staff also reports all securities with monthly market declines of greater than 1 percent compared to the prior month. There were no securities in the portfolio with a market decline of greater than 1 percent compared to the prior month.



Quality Ratings

						QUALITY RATINGS



						 		PURCHASE		MATURITY		QUALITY RATING at PURCHASE						QUALITY RATING AS OF 4/30/12						QUALITY RATING AS OF 5/16/12						QUALITY RATING AS OF 06/30/13

						ISSUER		DATE		DATE		MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				No change since 09/30/13

		94-820		084664BN0		BERKSHIRE HATHAWAY FIN		12/15/10		12/15/15		Aa2		AA+				Aa2		AA+				Aa2		AA				Aa2		AA

		94-814		36962G4T8		GENERAL ELECTRIC CAPITAL CORP		11/10/10		11/09/15		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+

		94-826		36962G4X9		GENERAL ELECTRIC CAPITAL CORP		01/07/11		01/07/14		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+				Update if there is a change		 

		17-853		742718DS5		PROCTOR & GAMBLE		09/20/11		11/15/15		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-

		94-855		89233P5E2		TOYOTA MOTOR CREDIT		09/26/11		09/15/16		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-



																				``

																																				 























































































&8&Z&F		&6&D


For Informational purposes only/Not needed in CAR unless requested



FF Rates



				Fed Funds Rate				Discount Rate												Historical Changes of the Target Federal Funds and Discount Rates ...

		Date		Change		New Level		Change		New Level

jprioreschi: jprioreschi:
Primary										Source: http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

		12/11/07		-0.25		4.25		-0.25		4.75

		01/22/08		-0.75		3.50		-0.75		4.00

		01/30/08		-0.50		3.00		-0.50		3.50

		03/16/08						-0.25		3.25

		03/18/08		-0.75		2.25		-0.75		2.50

		04/30/08		-0.25		2.00		-0.25		2.25										Checked on May 17th, 2010 - No change since Feb 19th, 2010

		10/08/08		-0.50		1.50		-0.50		1.75										Checked on June 18th, 2010 - No change since Feb 19th, 2010

		10/29/08		-0.50		1.00		-0.50		1.25				 						Checked on July 7th, 2010 - No change since Feb 19th, 2010

		12/16/08		-1.00 to -0.75		0.00-0.25		-0.75		0.50										Checked on September 13th, 2010 - No change since Feb 19th, 2010

		02/19/10						0.25		0.75										Checked on October 11th, 2010 - No change since Feb 19th, 2010

																				Checked on November 11th, 2010 - No change since Feb 19th, 2010

																				Checked on December 5th, 2010 - No change since Feb 19th, 2010

																				Checked on January 12th, 2011 - No change since Feb 19th, 2010

																				Checked on April 7th, 2011 - No change since Feb 19th, 2010

		Fed Funds Rate: Interest rate charged by banks with excess reserves at a Federal Reserve District bank to banks needing overnight loans to meet reserve requirements. The FFR is the most sensitive indicator of the direction of interest rates, since it is set daily by the market, unlike the Prime Rate and Discount Rate, which are periodically changed by banks and by the Federal Reserve Board, respectively.																		Checked on Jun 20th, 2011 - No change since Feb 19th, 2010

																				Checked on Jul 06th, 2011 - No change since Feb 19th, 2010

																				Checked on Sep 28th, 2011 - No change since Feb 19th, 2010

																				Checked on Dec 13th, 2011 - No change since Feb 19th, 2010

																				Checked on Jan 10th, 2012 - No change since Feb 19th, 2010

																				Checked on Apr 16th, 2012 - No change since Feb 19th, 2010

																				Checked on June 20th, 2012 - No change since Feb 19th, 2010

		Discount Rate: 																		Checked on July 12th, 2012 - No change since Feb 19th, 2010

		1. Interest rate that the Federal Reserve charges member banks for loans, using gov't securities or Eligible Paper as collateral. This provides a floor on interest rates, since banks set their loan rates a notch above the discount rate.																		Checked on September 16th, 2012 - No change since Feb 19th, 2010

																				Checked on November 29th, 2012 - No change since Feb 19th, 2010

																				Checked on January 14th, 2013 - No change since Feb 19th, 2010

																				Checked on April 15th, 2013 - No change since Feb 19th, 2010

		2. interest rate used in determining the Present Value of future Cash Flows (Capitalization Rate).																		Checked on July 11th, 2013 - No change since Feb 19th, 2010

																				Checked on Oct 8th, 2013 - No change since Feb 19th, 2010

		Capitalization Rate: Rate of interest used to convert a series of future payments into a single  Present Value.





http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

Sum of Inv Port



				CITY OF SANTA BARBARA

				Summary of Investment Portfolio Cash and Investments

				September 30, 2013



														 Yield to				Percent				Average

										Book				Maturity				of				Days to

				Description				 		Value		 		(365 days)				Portfolio				Maturity

								 				 

				State of California LAIF						$   29,000,000				0.257%				18.77%				1

				Certificates of Deposit						8,000,000				1.267%				5.18%				902

				Treasury Securities - Coupon						10,326,459				0.458%				6.68%				913

				Federal Agency Issues - Coupon						91,526,484				1.404%				59.24%				1,117

				Corporate/Medium Term Notes						10,037,533				1.950%				6.50%				706

										148,890,476				1.144%				96.37%				846



				SB Airport Promissory Note						5,603,520				4.195%				3.63%				5,751

						Totals and Averages				$   154,493,996				1.255%				100.00%				1,024



				SBB&T Money Market Account						5,628,806

				Total Cash and Investments						$   160,122,802
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Qtrly Int Rev





				INVESTMENT REVENUE

				For the Quarter Ended September 30, 2013



				POOLED INVESTMENTS

				INTEREST INCOME				Jul				Aug				Sep				Total

				Interest Earned on Investments				$   173,740				$   175,700				$   182,939				$   532,379

				Amortization				(24,348)				(24,297)				(21,576)				(70,222)

				TOTAL INVESTMENT INCOME				$   149,392				$   151,403				$   161,362				$   462,157				462,157.10











														Sep		462,157				1st Qtr Earnings

														Dec						2nd Qtr Earnings

														Mar						3rd Qtr Earnings

														June						4th Qtr Earnings

														FY14		$   462,157				Fiscal Year to Date







				This table could be included in a new section called INVESTMENT INCOME right after the Investment Activity section.
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Port Inc Comp

		City of Santa Barbara

		Portfolio Income Comparison



						FY 2012																FY 2011																FY 2010																FY 2009

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield								Interest				Portfolio				Yield										Interest				Portfolio				Yield

		Sep Qtr				$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%								$   1,210,695				$   161,157,340				2.92%						Sep Qtr				$   1,830,805				$   158,398,511				4.47%

		Dec Qtr				$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%								$   1,101,518				$   166,313,697				2.73%						Dec Qtr				$   1,729,824				$   170,967,292				4.04%

		Mar Qtr				$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%								$   1,056,318				$   162,714,272				2.54%						Mar Qtr				$   1,563,206				$   165,358,925				3.58%

		Jun Qtr				$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%								$   989,603				$   166,713,591				2.32%						Jun Qtr				$   1,372,872				$   174,344,622				3.10%						FY 2010 Interest

		TOTAL				$   2,700,034				$   169,276,389				1.65%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   3,225,986				$   168,052,070				2.01%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   4,358,134				$   164,224,725				2.69%

jprioreschi: jprioreschi:
Average for the whole fiscal year										$   6,496,706				$   167,267,338				3.90%

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table						1st Q				2nd Q				3rd Q				4th Q

		$ Chg				$   (525,952)																$   (1,132,148)																$   (2,138,573)																																Interest				Interest				Interest				Interest

		% Chg				-16.30%																-25.98%																-32.92%																														Jul		417,065		Oct		375,207		Jan		367,509		Apr		332,614

																																																																				Aug		403,912		Nov		363,909		Feb		353,519		May		332,744

																																																																				Sep		389,718		Dec		362,402		Mar		335,290		Jun		324,245

																																																																						1,210,695				1,101,518				1,056,318				989,603

																																																																																		4,358,134

						FY 2013																FY 2012																FY 2011																		FY 2010														FY 2009 Interest

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield										Interest				Portfolio				Yield						1st Q				2nd Q				3rd Q				4th Q

		Sep Qtr				$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%						Sep Qtr				$   1,210,695				$   161,157,340				2.92%						Interest				Interest				Interest				Interest

		Dec Qtr				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%						Dec Qtr				$   1,101,518				$   166,313,697				2.73%				Jul		630,399		Oct		590,303		Jan		553,190		Apr		464,337

		Mar Qtr				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%						Mar Qtr				$   1,056,318				$   162,714,272				2.54%				Aug		612,243		Nov		577,467		Feb		515,777		May		467,557

		Jun Qtr				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%						Jun Qtr				$   989,603				$   166,713,591				2.32%				Sep		588,162		Dec		562,053		Mar		494,239		Jun		440,978

		TOTAL				$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%								$   3,225,986				$   168,052,070				1.98%										$   4,358,134				$   164,224,725				2.63%						1,830,805				1,729,824				1,563,206				1,372,872

		$ Chg				$   (531,572)																$   (525,952)																$   (1,132,148)																		$   (2,138,573)																										6,496,706

		% Chg				-19.69%																-16.30%																-25.98%																		-32.92%









						FY 2014																FY 2013																FY 2012

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																																																						

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table		Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab		

jprioreschi: jprioreschi:
City Yield at Qtr end												Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
Average for the whole fiscal year																								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab																																								Yield

jprioreschi: jprioreschi:
City Yield at Qtr end

										

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end								

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end		Sep Qtr				$   462,157				$   160,122,802				1.26%								$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%

		Dec Qtr																				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%

		Mar Qtr																				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%

		Jun Qtr																				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%

		TOTAL				$   462,157				$   160,122,802				1.26%								$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%

		$ Chg				$   (1,706,305)																$   (531,572)																$   (525,952)

		% Chg				-78.69%																-19.69%																-16.30%





LAIF Bal

		CITY OF SANTA BARBARA

		LAIF Balances

		LAIF
Account		Jul 31, 2013		Aug 31, 2013		Sep 30, 2013		This week		 = 9/08/2013

		City		27,000,000		33,000,000		29,000,000		25,000,000

		RDAS		0		0		0		0

		Total		27,000,000		33,000,000		29,000,000		25,000,000



				City LAIF		RDAS LAIF

		12/31/11		42,000,000.00

		1/31/12		50,000,000.00

		2/28/12		23,000,000.00		18,000,000.00

		3/31/12		28,000,000.00		9,000,000.00

		4/30/12		36,000,000.00		9,000,000.00

		5/31/12		37,000,000.00		9,000,000.00

		6/30/12		45,000,000.00		9,000,000.00

		7/31/12		44,000,000.00		6,700,000.00

		8/31/12		36,000,000.00		6,700,000.00

		9/30/12		34,500,000.00		6,700,000.00

		10/31/12		40,000,000.00		6,700,000.00

		11/30/12		34,000,000.00		6,700,000.00

		12/31/12		24,000,000.00		6,700,000.00

		1/31/13		39,000,000.00		6,700,000.00

		2/28/13		24,000,000.00		6,700,000.00

		3/31/13		26,000,000.00

		4/30/13		41,000,000.00

		5/31/13		46,000,000.00

		6/30/13		38,000,000.00

		7/31/13		27,000,000.00

		8/31/13		33,000,000.00

		9/30/13		29,000,000.00

		10/31/13

		11/30/13

		12/31/13

		1/31/14

		2/28/14

		3/31/14

		4/30/14

		5/31/14

		6/30/14
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Meas & Comp

		City of Santa Barbara
Investment Portfolio Measures												Formatted to print on two separate pages as presented to Fin Comm. (-Jill T.)

		Portfolio Measures		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		Total Portfolio Value

Jill Prioreschi: Jill Prioreschi:
Book Value		$   155,564,411		$   161,732,095		$   159,706,002		$   154,493,996

		Investment Income		$   278,057		$   231,751		$   193,798		$   161,362

		PortfolioYield		2.138%		1.750%		1.452%		1.255%

		Base Portfolio WAM (Days)		682		838		829		846

		Total Portfolio WAM (Days)		925		1,046		1,020		1,024



		City of Santa Barbara
Investment Portfolio Composition



		Portfolio Composition		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		LAIF		28.61%		22.57%		25.80%		18.77%

		Certificates of Deposit		2.57%		1.24%		5.01%		5.18%

		Treasuries		0.00%		0.00%		0.00%		6.68%

		Agencies		62.31%		64.93%		59.27%		59.24%

		Corporates		2.57%		7.57%		6.30%		6.50%

		Airport Note		3.94%		3.69%		3.62%		3.63%				100.00%

														100.00%

		Investment Portfolio Composition at March 31, 2013												100.00%				-------------		Change all Dates!!!

														100.00%



																						           































Portfolio Composition	LAIF	Certificates of Deposit	Treasuries	Agencies	Corporates	Airport Note	0	0.18770000000000001	5.1799999999999999E-2	6.6799999999999998E-2	0.59240000000000004	6.5000000000000002E-2	3.6299999999999999E-2	Print and give to Treasury Manager 
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Q1 FY12 Purch_Mat

																				This Column is not copied to Investment report

		Qtrly (Jul, Aug, Sep 2013)



								Face		Purchase 		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:																				WAY-C				WAY-M		AVG

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		1.700%		1.700%		Callable 07/10/14, then qtrly				0.486%				0.262%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		1.750%		1.750%		Callable 10/17/13, then qtrly				0.500%				0.269%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		1.300%						n/a				0.200%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once				0.514%				0.277%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		1.000%		1.896%		SU 1%-2% Callable 01/30/14, once				0.143%				0.146%

		17-911				Federal Home Loan Bank (FHLB)		2,000,000		09/13/13		09/14/18		-		-		1.910%						n/a				0.294%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%						n/a				0.238%

								$   13,000,000																1.643%				1.686%		1.701%

jprioreschi: jprioreschi:
Rounding Difference


				Calls:																				WAY-C		AVG-C		WAY		AVG-M

						N/A		$   -																0.000%		0.000%		0.000%

								$   -																0.000%		0.000%		0.000%		ERROR:#DIV/0!				 

				Maturities:										 														WAY		AVG

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		3.810%										1.270%

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%										1.515%

								$   3,000,000																				2.785%

Jill Prioreschi: Jill Prioreschi:
Do Not Include the Airport Note WAY %		3.041%

Jill Prioreschi: Jill Prioreschi:
Do not include the Airport Note YTM



																								 				2.785%

Jill Prioreschi: Jill Prioreschi:
Calls & Maturities
Excluding the Airport Note Partial Paydown
		

jprioreschi: jprioreschi:
= Settlement Date																				Calls&Mat

																														Excluding Airport

						Airport Promissory Note - Semiannual Principal 		0

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation



								Total All				Purchased Calls only																-1.0988%		Difference

								10,000,000				7,000,000																		Purch & Calls/Mat





						Test		3,000,000.00																		Test		2.785%



										Purch		Calls		Mat

								FAC Callables		7,000,000		0		0						1.686%		All Purchases WAY-Maturity

								FAC Bullets		6,000,000		0		3,000,000						2.785%		Redeemed Calls and Maturities

								TRS Bullets		0		0		0						-1.099		BPS diff.

								CORP		0		0		0

								CD		0		0		0

								Airport Redemption		0		0		0		Total		Variance

										13,000,000		0		3,000,000		10,000,000		0

								SymproActivity Report		13,000,000

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		0

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		3,000,000

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		10,000,000		0

										0		0		0		0





						=(C17/(C17+(C24-C20))*L17)+((C24-C20)/((C24-C20)+C17)*L24)

						=(D24/(D24+D32)*M24)+(D32/(D32+D24)*M32)

						=(D25/(D25+(D30-D29))*M25)+((D30-D29)/((D30-D29)+D25)*M30)

																								ERROR:#DIV/0!		 		ERROR:#DIV/0!







		Jul-13		Information from previous months…

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		170.000%		170.000%		Callable 07/10/14, then qtrly								170.000%		170.000%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		175.000%		175.000%		Callable 10/17/13, then qtrly								175.000%		175.000%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		130.000%										-		130.000%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once								1.800%		1.800%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		100.000%		189.570%		SU 1%-2% Callable 01/30/14, once								100.000%		189.570%

								$   9,000,000

				Calls:

						N/A		$   -

								$   -

				Maturities:

						N/A		$   -

								$   -



		Aug-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date																				

jprioreschi: jprioreschi:
Rounding Difference
		

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation				Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

						n/a		$   -

								$   -



				Calls:

						N/A		$   -

								$   -



				Maturities:

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		3.810%												3.810%

								$   1,000,000









		Sep-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		17-911				Federal Home Loan Bank (FHLB)		$   2,000,000		09/13/13		09/14/18		-		-		1.910%												191.009%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%												155.000%

								$   4,000,000

				Calls:

						N/A		$   -

		94-775						$   -



				Maturities:										 

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%												227.207%

								$   2,000,000



								$   13,000,000		Purchases

								$   -		Calls

								$   3,000,000		Maturities

								$   10,000,000



Copy & paste columns C-I into Quarterly CAR



WAM purch v matcalls

														WAY-M

				WAM

				Purchases		Calls/Mats		bps diff.										Information temporarily

		Mar 2009		2.527		4.514		-198.7										used in Qtrly CAR

		Jun 2009		2.253		4.692		-243.9

		Sep 2009		2.610		4.078		-146.8

		Dec 2009		2.574		3.902		-132.8

		Mar 2010		2.301		4.091		-179.0

		Jun 2010		2.301		3.849		-154.8

		Sep 2010		2.016		3.946		-193.0

		Dec 2010		1.969		2.643		-67.4

		Mar 2011		1.966		3.825		-185.9

		Jun 2011		2.205		2.837		-63.2

		Sep 2011		1.379		2.191		-81.2

		Dec 2011		1.538		1.854		-31.6

		Mar 2012		1.277		1.955		-67.8

		Jun 2012		1.119		1.856		-73.7

		Sep 2012		1.175		1.490		-31.5

		Dec 2012		0.820		1.722		-90.2

		Mar 2013		0.863		1.427		-56.4

		Jun 2013		1.286		1.534		-24.8		Avg		Past 2 years

		Sep 2013		1.686		2.785		-109.9		-63.0		Sep11-Sep13







Days to Mat

		Mo. Ended		Yield		Days to Maturity		Table 1												Mo. Ended		Yield w/o Airport		DTM w/o Airport		Table 2

		06/30/2010		2.323%		842														06/30/2010		2.143%		608

		07/31/2010		2.385%		922														07/31/2010		2.193%		673

		08/31/2010		2.329%		972														08/31/2010		2.133%		724

		09/30/2010		2.138%		925														09/30/2010		1.939%		682

		10/31/2010		2.034%		864														10/31/2010		1.832%		621

		11/30/2010		2.020%		891														11/30/2010		1.821%		656

		12/31/2010		2.075%		1000														12/31/2010		1.884%		778

		1/31/11		1.873%		916														1/31/11		1.689%		708

		2/28/11		1.889%		1041														2/28/11		1.698%		831

		3/31/11		1.922%		1044														3/31/11		1.728%		830

		4/30/11		1.867%		996														4/30/11		1.685%		798

		5/31/11		1.830%		999														5/31/11		1.648%		801

		6/30/11		1.773%		1047														6/30/11		1.590%		853

		7/31/11		1.833%		1098														7/31/11		1.637%		889

		8/31/11		1.722%		979														8/31/11		1.523%		771

		9/30/11		1.750%		1046														9/30/11		1.549%		838

		10/31/11		1.730%		1048														10/31/11		1.536%		849

		11/30/11		1.762%		1074														11/30/11		1.564%		871

		12/31/11		1.668%		990														12/31/11		1.468%		788

		1/31/12		1.585%		942														1/31/12		1.391%		748

		2/29/12		1.624%		1002														2/29/12		1.425%		805

		3/31/12		1.636%		1043														3/31/12		1.435%		845		Info only

		4/30/12		1.527%		1004														4/30/12		1.330%		814

		5/31/12		1.506%		974														5/31/12		1.307%		783

		6/30/12		1.421%		924														6/30/12		1.221%		735

		7/31/12		1.436%		918														7/31/12		1.231%		723

		8/31/12		1.460%		1009														8/31/12		1.254%		819

		9/30/12		1.452%		1020														9/30/12		1.243%		829

		10/31/12		1.383%		980														10/31/12		1.176%		792

		11/30/12		1.390%		1011														11/30/12		1.175%		818

		12/31/12		1.434%		1072														12/31/12		1.213%		876

		1/31/13		1.307%		996														1/31/13		1.111%		824

		2/28/13		1.366%		1080														2/28/13		1.161%		902

		3/31/13		1.387%		1086														3/31/13		1.165%		894

		4/30/13		1.253%		970														4/30/13		1.039%		786

		5/31/13		1.228%		906														5/31/13		1.011%		719

		6/30/13		1.267%		959														6/30/13		1.050%		774

		7/30/13		1.265%		1051														7/30/13		1.153%		868

		8/30/13		1.234%		993														8/30/13		1.123%		815

		9/30/13		1.255%		1024														9/30/13		1.144%		846



		Portfolio Yield & Days to Maturity/ Summary of Cash Investments - City's Book Rate of Return

		increase/decrease in basis points per qtr

		FY 2012		Basis points		Days

		1st Qtr		-2.30%		-1

		2nd Qtr		-8.20%		-56

		3rd Qtr		-3.20%		53

		4th Qtr		-21.50%		-119

		FY 2013		Basis points		Days

		1st Qtr		3.10%		96

		2nd Qtr		-1.80%		52

		3rd Qtr		-4.70%		14

		4th Qtr		-12.00%		-127

		FY 2013		Basis points		Days

		1st Qtr		-1.20%		65



Info pulled from Tab: Page 2 of each months Investment Report 
TABLE 2 IS INFORMATIONAL ONLY

Copy & paste columns A-C into Quarterly CAR on  Table 1 only. Table 2 is for reference only. 



USTN

		U.S. Treasury Market

				6/30/13		7/31/13		8/31/13		9/30/13		Cumulative Change

		3 Month		0.04%		0.04%		0.03%		0.02%		-0.02%

		6 Month		0.10%		0.08%		0.05%		0.04%		-0.06%

		1 Year		0.15%		0.11%		0.13%		0.10%		-0.05%

		2 Year		0.36%		0.31%		0.39%		0.33%		-0.03%

		3 Year		0.66%		0.61%		0.79%		0.63%		-0.03%

		4 Year		1.02%		0.98%		1.21%		1.00%		-0.02%

		5 Year		1.41%		1.38%		1.62%		1.39%		-0.02%

		10 Year		2.52%		2.60%		2.78%		2.64%		0.12%

		30 Year		3.52%		3.64%		3.70%		3.69%		0.17%

		LAIF										0.00%

		

jprioreschi: jprioreschi:
LAIF Qtrly Rate carried across 3 months

		Sources: Robinson Capital (http://www.robinsoncapital.com/fi_main.htm),

		Dept of Treasury (http://www.treas.gov/offices/domestic-finance/debt-management/interest-rate/yield_historical.shtml)

		http://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/TextView.aspx?data=yieldYear&year=2012































Copy & paste columns A-F into Quarterly CAR



Investment Yields Table

		INVESTMENT YIELDS TABLE																										Fiscal Year Average 



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '95
(489)		Aug '95
(404)		Sep '95
(332)		Oct '95
123		Nov '95
358		Dec '95
564		Jan '96
741		Feb '96
204		Mar '96
(231)		Apr '96
(597)		May '96
(919)		Jun '96
(718)		FY 96

		City Portfolio		6.094		6.042		6.060		6.080		6.055		6.044		6.004		6.023		5.998		6.019		5.996		6.033		6.037

		2-Year USTN		5.96		6.08		5.80		5.61		5.36		5.15		4.93		5.41		5.75		6.01		6.21		6.09		5.697

		90-Day T-Bill						5.37		5.45		5.46		5.08		5.01		5.01		5.12		5.11		5.17		5.15		5.193

		LAIF Rate						5.89						5.77						5.62						5.52		5.700

		Qtrly LAIF Rate		5.89		5.89		5.89		5.76		5.76		5.76		5.62		5.62		5.62		5.52		5.52		5.52		5.698



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '96
(773)		Aug '96
(906)		Sep '96
(510)		Oct '96
(18)		Nov'96
187		Dec '96
(199)		Jan '97
(250)		Feb '97
(338)		Mar '97
(831)		Apr '97
(554)		May '97
(443)		Jun '97
(268)		FY 97

		City Portfolio		5.997		5.995		6.027		6.037		6.010		6.010		6.046		6.078		6.124		6.107		6.086		6.083		6.050

		2-Year USTN		6.26		6.20		6.07		5.73		5.58		5.93		5.92		6.07		6.41		6.25		6.20		6.07		6.058

		90-Day T-Bill		5.20		5.21		5.02		5.14		5.10		5.31		5.14		5.20		5.31		5.23		4.91		5.17		5.162

		LAIF Rate						5.58						5.58						5.56						5.63		5.588

		Qtrly LAIF Rate		5.57		5.57		5.57		5.58		5.58		5.58		5.56		5.56		5.56		5.63		5.63		5.63		5.585



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '97
218		Aug '97
(80)		Sep '97
270		Oct '97
281		Nov '97
100		Dec '97
195		Jan '98
578		Feb '98
354		Mar'98
341		Apr'98
321		May'98
349		Jun'98
362		FY 98

		City Portfolio		6.092		6.095		6.107		6.082		6.078		6.065		6.044		6.023		6.008		6.000		5.993		5.987		6.048

		2-Year USTN		5.71		5.95		5.78		5.59		5.76		5.65		5.32		5.55		5.57		5.57		5.56		5.49		5.625

		90-Day T-Bill		5.23		5.22		5.02		5.19		5.20		5.27		5.17		5.18		5.17		5.00		5.00		4.98		5.136

		LAIF Rate						5.69						5.71						5.70						5.67		5.693

		Qtrly LAIF Rate		5.68		5.68		5.68		5.71		5.71		5.71		5.70		5.70		5.70		5.66		5.66		5.66		5.688



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'98
336		Aug'98
714		Sep'98
1145		Oct'98
1049		Nov'98
835		Dec'98
668		Jan'99
692		Feb'99
163		Mar'99
257		Apr'99
141		May'99
(331)		Jun'99
(839)		FY 99

		City Portfolio		5.970		5.979		5.982		5.945		5.906		5.832		5.718		5.742		5.731		5.642		5.671		5.693		5.818

		2-Year USTN		5.49		4.95		4.34		4.20		4.53		4.58		4.62		5.14		4.98		5.07		5.42		5.54		4.905

		90-Day T-Bill		5.08		4.86		4.36		4.30		4.51		4.54		4.47		4.65		4.43		4.49		4.61		4.78		4.590

		LAIF Rate		5.65		5.65		5.65		5.56		5.53		5.47		5.27		5.24		5.21		5.12		5.10		5.10		5.378

		Qtrly LAIF Rate		5.64		5.64		5.64		5.46		5.46		5.46		5.19		5.19		5.19		5.08		5.08		5.08		5.343



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'99
(887)		Aug'99
(1062)		Sep'99
(861)		Oct'99
(1003)		Nov'99
(1156)		Dec'99
(1717)		Jan'00
(1961)		Feb'00
(1858)		Mar'00
(1821)		Apr'00
(2015)		May'00
(2218)		Jun'00
(1586)		FY 00

		City Portfolio		5.720		5.762		5.769		5.800		5.830		5.858		5.933		6.014		6.057		6.096		6.181		6.193		5.934

		2-Year USTN		5.61		5.76		5.61		5.79		5.98		6.21		6.61		6.5		6.49		6.67		6.67		6.36		6.188

		90-Day T-Bill		4.73		4.87		4.82		5.07		5.24		5.31		5.7		5.76		5.89		5.82		5.61		5.85		5.389

		LAIF Rate		5.18		5.20		5.22		5.39		5.44		5.50		5.77		5.81		5.81		6.00		6.11		6.19		5.635

		Qtrly LAIF Rate		5.21		5.21		5.21		5.49		5.49		5.49		5.8		5.8		5.8		6.18		6.18		6.18		5.670



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'00
(1425)		Aug'00
(1006)		Sep'00
(677)		Oct'00
(650)		Nov'00
(158)		Dec'00
997		Jan'01
1559		Feb'01
1837		Mar'01
2163		Apr'01
1859		May'01
1969		Jun'01
1824		FY 01

		City Portfolio		6.246		6.256		6.267		6.307		6.309		6.354		6.282		6.233		6.215		6.105		5.986		5.962		6.210

		2-Year USTN		6.28		6.12		5.97		5.92		5.61		5.10		4.57		4.39		4.18		4.26		4.18		4.24		5.068

		90-Day T-Bill		6.25		6.13		6.21		6.38		6.20		5.88		4.99		4.85		4.28		3.87		3.62		3.65		5.193

		LAIF Rate		6.44		6.47		6.48		6.51		6.52		6.53		6.37		6.17		6.17		5.76		5.52		5.32		6.188

		Qtrly LAIF Rate		6.47		6.47		6.47		6.52		6.52		6.52		6.16		6.16		6.16		5.32		5.32		5.32		6.118



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'01
$2.464		Aug'01
$1.824		Sep'01
$3.724		Oct'01
$4.056		Nov'01
$3.370		Dec'01
$2.818		Jan'02
$2.957		Feb'02
$2.759		Mar'02
$1.700		Apr'02
$2.343		May'02
$2.331		Jun'02
$2.743		FY 02

		City Portfolio		5.749		5.706		5.61		5.394		5.249		5.131		4.966		4.922		4.908		4.719		4.627		4.703		5.140

		2-Year USTN		3.80		3.62		2.85		2.42		2.84		3.02		3.15		3.06		3.71		3.23		3.19		2.88		3.148

		90-Day T-Bill		3.53		3.36		2.37		2.01		1.77		1.72		1.75		1.75		1.77		1.76		1.72		1.68		2.099

		LAIF Rate		4.63		4.57		4.49		3.78		3.65		3.53		3.06		3.01		2.97		2.85		2.79		2.75		3.507

		Qtrly LAIF Rate		4.47		4.47		4.47		3.52		3.52		3.52		2.96		2.96		2.96		2.75		2.75		2.75		3.425



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'02
$3.071		Aug'02
$3.133		Sep'02
$3.275		Oct'02
$3.145		Nov'02
$2.609		Dec'02
$2.932		Jan'03
$2.681		Feb'03
$2.797		Mar'03
$2.544		Apr'03
$2.442		May'03
$2.459		Jun'03
$2.314		FY 03

		City Portfolio		4.543		4.568		4.487		4.435		4.352		4.175		3.862		3.870		3.661		3.468		3.416		3.519		4.030

		2-Year USTN		2.23		2.12		1.68		1.67		2.06		1.58		1.69		1.51		1.49		1.49		1.31		1.30		1.678

		90-Day T-Bill		1.69		1.67		1.55		1.44		1.21		1.19		1.17		1.19		1.11		1.12		1.10		0.85		1.274

		LAIF Rate		2.71		2.65		2.63		2.49		2.39		2.32		2.10		2.03		1.99		1.86		1.81		1.77		2.229

		Qtrly LAIF Rate		2.63		2.63		2.63		2.31		2.31		2.31		1.98		1.98		1.98		1.77		1.77		1.77		2.173

		5-Year USTN		3.53		3.22		2.63		2.81		3.28		2.78		3.02		2.69		2.78		2.85		2.3		2.46		2.863



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'03
$1.486		Aug'03
$1.060		Sep'03
$1.688		Oct'03
$1.083		Nov'03
$.828		Dec'03
$1.064		Jan'04
$1.067		Feb'04
$1.290		Mar'04
$1.242		Apr'04
$.192		May'04
$(.251)		Jun'04
$(.464)		FY 04

		City Portfolio		3.477		3.335		3.176		3.016		2.974		2.840		2.880		2.846		2.906		2.780		2.773		2.739		2.979

		2-Year USTN		1.74		1.97		1.47		1.82		2.04		1.82		1.82		1.64		1.57		2.31		2.53		2.68		1.951

		90-Day T-Bill		0.94		0.97		0.94		0.95		0.93		0.92		0.91		0.94		0.94		0.97		1.08		1.26		0.979

		LAIF Rate		1.65		1.64		1.63		1.60		1.58		1.57		1.53		1.49		1.47		1.45		1.44		1.44		1.541

		Qtrly LAIF Rate		1.63		1.63		1.63		1.56		1.56		1.56		1.47		1.47		1.47		1.44		1.44		1.44		1.525

		Sweep Int. Rate																								1.05		1.050

		5-Year USTN		3.38		3.46		2.85		3.27		3.38		3.25		3.17		3.01		2.8		3.63		3.81		3.81		3.318



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'04
$(.334)		Aug'04
$.123		Sep'04
$(.153)		Oct'04
$(.151)		Nov'04
$(.726)		Dec'04
$(.770)		Jan'05
$(.969)		Feb'05
$(1.443)		Mar'05
$(1.736)		Apr'05
$(1.457)		May'05
$(1.208)		Jun'05
$(1.223)		FY 05

		City Portfolio		2.835		2.706		2.715		2.787		2.726		2.610		2.723		2.758		2.814		2.837		2.896		2.914		2.777

		2-Year USTN		2.68		2.39		2.61		2.55		3.00		3.07		3.27		3.60		3.78		3.65		3.57		3.63		3.150

		90-Day T-Bill		1.43		1.58		1.70		1.89		2.22		2.22		2.47		2.75		2.78		2.89		2.93		3.12		2.332

		LAIF Rate		1.60		1.64		1.67		1.89		1.94		2.00		2.26		2.31		2.38		2.72		2.79		2.86		2.172

		Qtrly LAIF Rate		1.67		1.67		1.67		2.00		2.00		2.00		2.38		2.38		2.38		2.85		2.85		2.85		2.225

		Sweep Int. Rate		1.36		1.43		1.58		1.71		1.86		2.20		2.23		2.48		2.72		2.78		2.88		2.94		2.178

		5-Year USTN		3.71		3.33		3.38		3.30		3.72		3.63		3.71		4.00		4.18		3.90		3.76		3.72		3.695



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'05
$(1.696)		Aug'05
$(1.348)		Sep'05
$(1.693)		Oct'05
$(1.898)		Nov'05
$(1.832)		Dec'05
$(1.750)		Jan'06
$(1.691)		Feb'06
$(1.731)		Mar'06
$(1.767)		Apr'06
$(1.696)		May'06
$(1.722)		Jun'06
$(1.721)		FY 06

		City Portfolio		2.984		3.006		3.013		3.072		3.151		3.215		3.352		3.433		3.460		3.526		3.613		3.754		3.298

		2-Year USTN		4.01		3.82		4.16		4.38		4.41		4.40		4.51		4.68		4.82		4.86		5.04		5.15		4.520

		90-Day T-Bill		3.40		3.50		3.54		3.88		3.95		4.07		4.46		4.62		4.60		4.76		4.84		4.98		4.217

		LAIF Rate		3.08		3.13		3.19		3.46		3.55		3.63		3.96		4.00		4.05		4.30		4.44		4.53		3.777				 

		Qtrly LAIF Rate		3.18		3.18		3.18		3.63		3.63		3.63		4.03		4.03		4.03		4.53		4.53		4.53		3.843

		Sweep Int. Rate		3.08		3.35		3.50		3.44		3.89		3.90		3.98		4.47		4.61		4.60		4.74		4.82		4.031

		5-Year USTN		4.12		3.87		4.18		4.45		4.42		4.35		4.47		4.61		4.82		4.92		5.04		5.10		4.529



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'06
$(1.304)		Aug'06
$(.920)		Sep'06
$(.674)		Oct'06
$(.513)		Nov'06
$(.189)		Dec'06
$(.445)		Jan'07
$(.547)		Feb'07
$.007		Mar'07
$.008		Apr'07
$.074		May'07
$(.483)		Jun'07
$(.499)		FY 07

		City Portfolio		3.850		3.939		4.045		4.109		4.313		4.392		4.578		4.668		4.667		4.763		4.897		4.904		4.427

		2-Year USTN		4.96		4.78		4.68		4.69		4.61		4.81		4.92		4.64		4.58		4.59		4.92		4.87		4.754

		90-Day T-Bill		5.07		5.04		4.88		5.07		5.02		5.01		5.11		5.13		5.03		4.85		4.73		4.80		4.978

		LAIF Rate		4.85		4.90		4.94		5.10		5.11		5.12		5.15		5.17		5.18		5.22		5.23		5.24		5.101

		Qtrly LAIF Rate		4.93		4.93		4.93		5.11		5.11		5.11		5.17		5.17		5.17		5.23		5.23		5.23		5.110

		Sweep Int. Rate		5.07		5.10		5.00		4.89		5.03		5.08		5.05		5.12		5.22		5.04		4.91		4.91		5.035

		5-Year USTN		4.91		4.70		4.59		4.57		4.45		4.70		4.82		4.52		4.54		4.51		4.86		4.92		4.674

		Avg Days to Mat		380		412		430		448		521		507		526		515		508		495		597		594		494.4		1.6273972603



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'07
$(.045)		Aug'07
$.450		Sep'07
$.899		Oct'07
$.967		Nov'07
$1.887		Dec'07
$1.854		Jan'08
$3.177		Feb'08
$3.485		Mar'08
$3.442		Apr'08
$2.669		May'08
$1.830		Jun'08
$1.695		FY 08

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.930		5.013		5.028		5.019		5.068		5.032		4.901		4.842		4.776		4.453		4.384		4.387		4.819

		2-Year USTN		4.52		4.15		3.98		3.94		2.99		3.05		2.10		1.62		1.59		2.26		2.64		2.62		2.955

		90-Day T-Bill		4.94		4.12		3.80		3.92		3.14		3.24		1.95		1.84		1.32		1.38		1.88		1.87		2.783

		LAIF Rate		5.25		5.25		5.25		5.14		5.05		4.97		4.62		4.39		4.18		3.40		3.07		2.90		4.456

		Qtrly LAIF Rate		5.24		5.24		5.24		4.96		4.96		4.96		4.18		4.18		4.18		3.11		3.11		3.11		4.373

		Sweep Int. Rate		4.91		4.91		4.05		3.84		3.55		3.03		3.31		2.23		1.79		1.45		1.61		1.82		3.042

		5-Year USTN		4.60		4.25		4.23		4.16		3.41		3.45		2.82		2.50		2.46		3.03		3.41		3.34		3.472

		Avg Days to Mat		614		590		568		569		547		487		479		519		542		564		574		637		557.5		1.7452054795

				 				 

		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'08
$1.600		Aug'08
$1.500		Sep'08
$1.025		Oct'08
$0.910		Nov'08
$1.983		Dec'08
$2.765		Jan'09
$2.350		Feb'09
$2.047		Mar'09
$1.948		Apr'09
$2.121		May'09
$2.143		Jun'09
$1.989		FY 09

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.902

		2-Year USTN		2.52		2.37		1.96		1.56		0.98		0.76		0.95		0.97		0.80		0.90		0.91		1.11		1.316

		90-Day T-Bill		1.66		1.71		0.90		0.38		0.04		0.08		0.23		0.25		0.21		0.12		0.13		0.19		0.492

		LAIF Rate		2.79		2.78		2.77		2.71		2.57		2.35		2.05		1.87		1.82		1.61		1.53		1.40		2.187

		Qtrly LAIF Rate		2.77		2.77		2.77		2.54		2.54		2.54		1.91		1.91		1.91		1.51		1.51		1.51		2.183

		Sweep Int. Rate		1.87		1.71		1.69		0.46		0.53		0.05		0.15		0.27		0.28		0.20		0.20		0.15		0.629

		5-Year USTN		3.24		3.09		2.98		2.83		1.91		1.55		1.88		1.98		1.65		2.01		2.34		2.55		2.334

		Avg Days to Mat		611		601		578		547		511		471		388		401		446		386		416		465		485.1



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'09
$1.852		Aug'09
$1.950		Sep'09
$1.943		Oct'09
$1.926		Nov'09
$2.174		Dec'09
$1.331		Jan '10
$1.631		Feb'10
$1.683		Mar'10
$1.317		Apr'10
$1.388		May'10
$1.506		Jun'10
$1.712		FY 10

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.685

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		1.11		0.97		0.96		0.89		0.66		1.14		0.81		0.81		1.02		0.96		0.77		0.60		0.892

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.18		0.13		0.11		0.04		0.05		0.05		0.07		0.11		0.15		0.16		0.16		0.17		0.115

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report		1.04		0.93		0.75		0.65		0.61		0.57		0.56		0.58		0.55		0.59		0.56		0.53		0.658

		Qtrly LAIF Rate		0.90		0.90		0.90		0.60		0.60		0.60		0.56		0.56		0.56		0.56		0.56		0.56		0.655

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.19		0.18		0.14		0.08		0.06		0.12		0.13		0.13		0.13		0.15		0.17		0.16		0.135

		5-Year USTN		2.51		2.39		2.31		2.31		2.00		2.68		2.32		2.30		2.55		2.42		2.09		1.78		2.305

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		799		846		912		917		898		893		867		875		919		875		911		842		879.5

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		495		537		607		618		598		605		592		589		627		606		639		608		593.4



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'10
$1.825		Aug'10
$1.803		Sep'10
$1.731		Oct'10
$1.782		Nov'10
$1.335		Dec'10
$0.686		Jan'11
$0.656		Feb'11
$0.357		Mar'11
$0.265		Apr'11
$1.072		May'11
$1.596		Jun'11
$1.262		FY 11

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		2.011

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.55		0.47		0.42		0.34		0.46		0.59		0.56		0.68		0.82		0.60		0.47		0.46		0.535

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.15		0.13		0.15		0.11		0.16		0.13		0.15		0.13		0.09		0.04		0.05		0.01		0.108

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.53		0.51		0.50		0.48		0.46		0.45		0.52		0.45		0.53		0.59		0.41		0.45		0.490

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.51		0.51		0.51		0.46		0.46		0.46		0.51		0.51		0.51		0.48		0.48		0.48		0.490

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.17		0.16		0.14		0.13		0.13		0.15		0.15		0.15		0.13		0.13		0.13		0.13		0.138

		5-Year USTN		1.60		1.33		1.26		1.17		1.48		2.01		1.94		2.14		2.28		1.97		1.70		1.76		1.720

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		922		972		925		864		891		1000		916		1041		1044		996		999		1047		968.1

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		673		724		682		621		656		778		708		831		830		798		801		853		746.3



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'11
$1.793		Aug'11
$2.002		Sep'11
$1.678		Oct'11
$1.694		Nov'11
$1.531		Dec'11
$1.621		Jan'12
$1.792		Feb'12
$1.601		Mar'12
$1.507		Apr'12
$1.658		May'12
$1.546		Jun'12
$1.463		FY 12

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.647

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.36		0.20		0.24		0.24		0.25		0.24		0.22		0.30		0.33		0.27		0.27		0.33		0.271

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.09		0.02		0.01		0.00		0.00		0.01		0.06		0.08		0.07		0.10		0.07		0.09		0.050

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.38		0.41		0.38		0.39		0.40		0.38		0.39		0.39		0.38		0.37		0.36		0.36		0.382

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.375

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.125

		5-Year USTN		1.36		0.96		0.95		0.96		0.95		0.83		0.71		0.87		1.04		0.82		0.67		0.72		0.903

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1098		979		1046		1048		1074		990		942		1002		1043		1004		974		924		1010.3

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		892		771		838		849		871		788		748		805		845		814		783		735		811.6



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'12
$1.627		Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		FY 13

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		1.436		1.460		1.457		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.364

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.248

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.079

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.36		0.38		0.35		0.34		0.32		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.309

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24		0.298

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.15		0.20		0.20		0.20		0.20		0.20		0.20		0.20		0.17		0.10		n/a		n/a		0.182

		5-Year USTN		0.60		0.59		0.62		0.72		0.61		0.72		0.88		0.77		0.77		0.68		1.05		1.41		0.785

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		918		1009		1020		980		1011		1072		996		1080		1086		970		906		959		1000.6

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		723		819		829		792		818		876		824		902		894		786		719		774		813.0



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176		Oct'13
		Nov'13
		Dec'13
		Jan'14
		Feb'14
		Mar'14
		Apr'14
		May'14
		Jun'14
		FY 14

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.265		1.234		1.255																				1.251

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.31		0.39		0.33																				0.343

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.04		0.03		0.02																				0.030

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.27

jprioreschi: jprioreschi:
Actual = 0.267
		0.27		0.26																				0.265

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA																										ERROR:#DIV/0!

		5-Year USTN		1.38		1.62		1.39																				1.463

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1051		993		1024																				1022.7

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
C - LAIF Performance Report		

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		868		815		846																				843.0
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Table is for historical reference only; possible source for some CAFR language... 

Table is for historical reference only; possible source for some CAFR language... 



Graph with LAIF 

				Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176

		City Portfolio		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		0.38		0.36		0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

						 

		For printout		 		 
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INVESTMENT YIELDS

City Portfolio	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Graph is updated monthly, although it is only presented quarterly to Council (graph in CAR report and page 5 of Attachment #1)



INV Ylds

				Jun '10		Jun '11		Jun '12		Jun'13				CPI

		City Portfolio		2.138		1.750		1.457		1.255

		2 - year USTN		0.42		0.24		0.23		0.33

		90-Day T-Bill		0.15		0.01		0.10		0.02

		LAIF Rate		0.50		0.38		0.35		0.26







INVESTMENT YIELDS

City Portfolio	

Jun '10	Jun '11	Jun '12	Jun'13	2.1379999999999999	1.75	1.4570000000000001	1.2549999999999999	2 - year USTN	





Jun '10	Jun '11	Jun '12	Jun'13	0.42	0.24	0.23	0.33	LAIF Rate	



Jun '10	Jun '11	Jun '12	Jun'13	0.5	0.378	0.34799999999999998	0.25700000000000001	90-Day T-Bill	

Jun '10	Jun '11	Jun '12	Jun'13	0.15	0.01	0.1	0.02	

YIELD%







Graph with LAIF (2)

				Jun'08
		Jul'08
		Aug'08
		Sep'08
		Oct'08
		Nov'08
		Dec'08
		Jan'09
		Feb'09
		Mar'09
		Apr'09
		May'09
		Jun'09
		Jul'09
		Aug'09
		Sep'09
		Oct'09
		Nov'09
		Dec'09
		Jan '10
		Feb'10
		Mar'10
		Apr'10
		May'10
		Jun'10
		Jul'10
		Aug'10
		Sep'10
		Oct'10
		Nov'10
		Dec'10
		Jan'11
		Feb'11
		Mar'11
		Apr'11
		May'11
		Jun'11
		Jul'11
		Aug'11
		Sep'11
		Oct'11
		Nov'11
		Dec'11
		Jan'12
		Feb'12
		Mar'12
		Apr'12
		May'12
		Jun'12
		July'12
		Aug'12
		Sep'12
		Oct'12
		Nov'12
		Dec'12
		Jan'13
		Feb'12
		Mar'13
		Apr'13
		May'13
		Jun'13
		Jul'13
		Aug'13
		Sep'13


		City Portfolio		4.387		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.436		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		2.620		2.52		2.37		1.960		1.56		0.98		0.760		0.95		0.97		0.800		0.90		0.91		1.110		1.11		0.97		0.960		0.89		0.66		1.140		0.81		0.81		1.020		0.96		0.77		0.600		0.55		0.47		0.420		0.34		0.46		0.590		0.56		0.68		0.820		0.60		0.47		0.46		0.36		0.20		0.24		0.24		0.25		0.240		0.22		0.30		0.33		0.27		0.27		0.33		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		1.870		1.66		1.71		0.900		0.38		0.04		0.080		0.23		0.25		0.210		0.12		0.13		0.190		0.18		0.13		0.110		0.04		0.05		0.050		0.07		0.11		0.150		0.16		0.16		0.170		0.15		0.13		0.150		0.11		0.16		0.130		0.15		0.13		0.090		0.04		0.05		0.01		0.09		0.02		0.01		0.00		0.00		0.010		0.06		0.08		0.07		0.10		0.07		0.09		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		2.900		2.79		2.78		2.770		2.71		2.57		2.353		2.05		1.87		1.822		1.61		1.53		1.396		1.04		0.93		0.750		0.65		0.61		0.569		0.56		0.53		0.570		0.59

jprioreschi: jprioreschi:
Actual LAIF Rate		0.58

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		0.490

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		0.52

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531		0.51		0.503

jprioreschi: jprioreschi:
0.503 was estimated on 9/6/10

Actual July LAIF Rate = _____		0.48		0.46		0.448		0.52		0.45		0.530		0.56

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.45

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.38

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.38

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.39		0.39		0.385		0.39		0.39

jprioreschi: jprioreschi:
Actual		0.38

jprioreschi: jprioreschi:
Actual		0.37		0.36		0.36		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.363
		0.38		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.348
		

jprioreschi: jprioreschi:
Actual LAIF Rate		

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531																																																						0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		3.110		2.77		2.77		2.770		2.54		2.54		2.540		1.91		1.91		1.910		1.51		1.51		1.510		0.90		0.90		0.900		0.60		0.60		0.600		0.56		0.56		0.560		0.56		0.56		0.560		0.51		0.51		0.510		0.46		0.46		0.460		0.51		0.51		0.510		0.48		0.48		0.48		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

				-0.210		0.017		0.009		0.000		0.169		0.028		-0.187		0.136		-0.041		-0.088		0.100		0.020		-0.114		0.140		0.025		-0.150		0.050		0.011		-0.031		-0.002		-0.030		0.010		0.028		0.020		-0.070		0.010		0.003		-0.007		0.020		0.000		-0.012		0.010		-0.060		0.020		0.080		-0.067		-0.028		0.000		0.028		0.004		0.005		0.005		0.005		0.005		0.009		0.003		0.007		0.003		-0.002		0.010		0.027		0.010		0.020		0.013		0.006		0.020		0.006		0.005		0.024		0.005		0.004		0.266		0.271		0.257





		For printout
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INVESTMENT YIELDS

City Portfolio	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	2.1379999999999999	2.0339999999999998	2.02	2.0750000000000002	1.873	1.889	1.9219999999999999	1.867	1.83	1.7729999999999999	1.833	1.722	1.75	1.73	1.762	1.6679999999999999	1.585	1.6240000000000001	1.6359999999999999	1.5269999999999999	1.506	1.421	1.4359999999999999	1.46	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13	
	Aug'13
	Sep'13
	0.42	0.34	0.46	0.59	0.56000000000000005	0.68	0.82	0.6	0.47	0.46	0.36	0.2	0.24	0.24	0.25	0.24	0.22	0.3	0.33	0.27	0.27	0.33	0.23	0.22	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.15	0.11	0.16	0.13	0.15	0.13	0.09	0.04	0.05	0.01	0.09	0.02	0.01	0	0	0.01	0.06	0.08	7.0000000000000007E-2	0.1	7.0000000000000007E-2	0.09	0.11	0.09	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.503	0.48	0.46	0.44800000000000001	0.52	0.45	0.53	0.56000000000000005	0.41299999999999998	0.45200000000000001	0.38	0.40799999999999997	0.38400000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38900000000000001	0.38300000000000001	0.36699999999999999	0.36299999999999999	0.35799999999999998	0.36	0.377	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Print and give to Treasury Manager 
Report Summary is used as display for discussion purposes.



Mkt Loss - K&Q sort



						9/1 - 9/30/2013														K-Sort





						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

		94-897C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		02/05/18		-$37,300		-1.87%

		93-893C				FEDERAL NATL MORTGAGE ASSN		$4,000,000		12/26/17		-$73,120		-1.83%

		17-896C				FEDERAL NATL MORTGAGE ASSN		$3,000,000		01/30/18		-$53,400		-1.78%

		36-894C				FEDERAL HOME LOAN BANK		$4,000,000		01/16/18		-$70,120		-1.75%

		36-892C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		12/12/17		-$33,840		-1.69%

						 		 		 								 



						K Sort - Report only Top Five negative or Less market losses



						Reflects only last month of the quarter ending 













																				Q-Sort



						Issuer		Face Amount		Maturity		Aug-Sep Mkt Change ($)		Aug-Sep Mkt Change (%)		% Mkt Gain/(Loss) at 9.30.13



						Nothing to report for September 2013











						(reformatted table for CAR)



						Reflects only last month of the quarter ending 						 

						Q Sort = Anything greater than 1.0% Market to Market decline 

																		 

								 









						Example



						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

						N/A for December 2012

						 		 		 



Copy & paste columns B-G into Quarterly CAR

Copy & paste columns B-H into Quarterly CAR Only if there are Gains or Losses for end of Qtr

On a quarterly basis, staff reports the five securities with the largest percentage of unrealized losses when comparing book value to market value. There were only three securities trading below purchase price at the end of the quarter. Market losses occur when current market yields rise above the yields on securities held in the portfolio. Since yields were higher at the end of the quarter, some recently purchased securities have unrealized losses. However, since securities in the portfolio are held to maturity, no market losses will be realized. Moreover, as discussed previously, although several securities had unrealized market losses at the end of the quarter, the portfolio had an overall market gain of $1.463 million.

On a quarterly basis, staff also reports all securities with monthly market declines of greater than 1 percent compared to the prior month. There were no securities in the portfolio with a market decline of greater than 1 percent compared to the prior month.



Quality Ratings

						QUALITY RATINGS



						 		PURCHASE		MATURITY		QUALITY RATING at PURCHASE						QUALITY RATING AS OF 4/30/12						QUALITY RATING AS OF 5/16/12						QUALITY RATING AS OF 06/30/13

						ISSUER		DATE		DATE		MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				No change since 09/30/13

		94-820		084664BN0		BERKSHIRE HATHAWAY FIN		12/15/10		12/15/15		Aa2		AA+				Aa2		AA+				Aa2		AA				Aa2		AA

		94-814		36962G4T8		GENERAL ELECTRIC CAPITAL CORP		11/10/10		11/09/15		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+

		94-826		36962G4X9		GENERAL ELECTRIC CAPITAL CORP		01/07/11		01/07/14		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+				Update if there is a change		 

		17-853		742718DS5		PROCTOR & GAMBLE		09/20/11		11/15/15		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-

		94-855		89233P5E2		TOYOTA MOTOR CREDIT		09/26/11		09/15/16		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-



																				``
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For Informational purposes only/Not needed in CAR unless requested



FF Rates



				Fed Funds Rate				Discount Rate												Historical Changes of the Target Federal Funds and Discount Rates ...

		Date		Change		New Level		Change		New Level

jprioreschi: jprioreschi:
Primary										Source: http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

		12/11/07		-0.25		4.25		-0.25		4.75

		01/22/08		-0.75		3.50		-0.75		4.00

		01/30/08		-0.50		3.00		-0.50		3.50

		03/16/08						-0.25		3.25

		03/18/08		-0.75		2.25		-0.75		2.50

		04/30/08		-0.25		2.00		-0.25		2.25										Checked on May 17th, 2010 - No change since Feb 19th, 2010

		10/08/08		-0.50		1.50		-0.50		1.75										Checked on June 18th, 2010 - No change since Feb 19th, 2010

		10/29/08		-0.50		1.00		-0.50		1.25				 						Checked on July 7th, 2010 - No change since Feb 19th, 2010

		12/16/08		-1.00 to -0.75		0.00-0.25		-0.75		0.50										Checked on September 13th, 2010 - No change since Feb 19th, 2010

		02/19/10						0.25		0.75										Checked on October 11th, 2010 - No change since Feb 19th, 2010

																				Checked on November 11th, 2010 - No change since Feb 19th, 2010

																				Checked on December 5th, 2010 - No change since Feb 19th, 2010

																				Checked on January 12th, 2011 - No change since Feb 19th, 2010

																				Checked on April 7th, 2011 - No change since Feb 19th, 2010

		Fed Funds Rate: Interest rate charged by banks with excess reserves at a Federal Reserve District bank to banks needing overnight loans to meet reserve requirements. The FFR is the most sensitive indicator of the direction of interest rates, since it is set daily by the market, unlike the Prime Rate and Discount Rate, which are periodically changed by banks and by the Federal Reserve Board, respectively.																		Checked on Jun 20th, 2011 - No change since Feb 19th, 2010

																				Checked on Jul 06th, 2011 - No change since Feb 19th, 2010

																				Checked on Sep 28th, 2011 - No change since Feb 19th, 2010

																				Checked on Dec 13th, 2011 - No change since Feb 19th, 2010

																				Checked on Jan 10th, 2012 - No change since Feb 19th, 2010

																				Checked on Apr 16th, 2012 - No change since Feb 19th, 2010

																				Checked on June 20th, 2012 - No change since Feb 19th, 2010

		Discount Rate: 																		Checked on July 12th, 2012 - No change since Feb 19th, 2010

		1. Interest rate that the Federal Reserve charges member banks for loans, using gov't securities or Eligible Paper as collateral. This provides a floor on interest rates, since banks set their loan rates a notch above the discount rate.																		Checked on September 16th, 2012 - No change since Feb 19th, 2010

																				Checked on November 29th, 2012 - No change since Feb 19th, 2010

																				Checked on January 14th, 2013 - No change since Feb 19th, 2010

																				Checked on April 15th, 2013 - No change since Feb 19th, 2010

		2. interest rate used in determining the Present Value of future Cash Flows (Capitalization Rate).																		Checked on July 11th, 2013 - No change since Feb 19th, 2010

																				Checked on Oct 8th, 2013 - No change since Feb 19th, 2010

		Capitalization Rate: Rate of interest used to convert a series of future payments into a single  Present Value.





http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

Sum of Inv Port



				CITY OF SANTA BARBARA

				Summary of Investment Portfolio Cash and Investments

				September 30, 2013



														 Yield to				Percent				Average

										Book				Maturity				of				Days to

				Description				 		Value		 		(365 days)				Portfolio				Maturity

								 				 

				State of California LAIF						$   29,000,000				0.257%				18.77%				1

				Certificates of Deposit						8,000,000				1.267%				5.18%				902

				Treasury Securities - Coupon						10,326,459				0.458%				6.68%				913

				Federal Agency Issues - Coupon						91,526,484				1.404%				59.24%				1,117

				Corporate/Medium Term Notes						10,037,533				1.950%				6.50%				706

										148,890,476				1.144%				96.37%				846



				SB Airport Promissory Note						5,603,520				4.195%				3.63%				5,751

						Totals and Averages				$   154,493,996				1.255%				100.00%				1,024



				SBB&T Money Market Account						5,628,806

				Total Cash and Investments						$   160,122,802

														 		 















































































Copy and paste Values from Qtr end Investment report page 2

Print and give to Treasury Manager 
Report Summary is used as display for discussion purposes.



Qtrly Int Rev





				INVESTMENT REVENUE

				For the Quarter Ended September 30, 2013



				POOLED INVESTMENTS

				INTEREST INCOME				Jul				Aug				Sep				Total

				Interest Earned on Investments				$   173,740				$   175,700				$   182,939				$   532,379

				Amortization				(24,348)				(24,297)				(21,576)				(70,222)

				TOTAL INVESTMENT INCOME				$   149,392				$   151,403				$   161,362				$   462,157				462,157.10











														Sep		462,157				1st Qtr Earnings

														Dec						2nd Qtr Earnings

														Mar						3rd Qtr Earnings

														June						4th Qtr Earnings

														FY14		$   462,157				Fiscal Year to Date







				This table could be included in a new section called INVESTMENT INCOME right after the Investment Activity section.
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Port Inc Comp

		City of Santa Barbara

		Portfolio Income Comparison



						FY 2012																FY 2011																FY 2010																FY 2009

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield								Interest				Portfolio				Yield										Interest				Portfolio				Yield

		Sep Qtr				$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%								$   1,210,695				$   161,157,340				2.92%						Sep Qtr				$   1,830,805				$   158,398,511				4.47%

		Dec Qtr				$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%								$   1,101,518				$   166,313,697				2.73%						Dec Qtr				$   1,729,824				$   170,967,292				4.04%

		Mar Qtr				$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%								$   1,056,318				$   162,714,272				2.54%						Mar Qtr				$   1,563,206				$   165,358,925				3.58%

		Jun Qtr				$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%								$   989,603				$   166,713,591				2.32%						Jun Qtr				$   1,372,872				$   174,344,622				3.10%						FY 2010 Interest

		TOTAL				$   2,700,034				$   169,276,389				1.65%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   3,225,986				$   168,052,070				2.01%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   4,358,134				$   164,224,725				2.69%

jprioreschi: jprioreschi:
Average for the whole fiscal year										$   6,496,706				$   167,267,338				3.90%

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table						1st Q				2nd Q				3rd Q				4th Q

		$ Chg				$   (525,952)																$   (1,132,148)																$   (2,138,573)																																Interest				Interest				Interest				Interest

		% Chg				-16.30%																-25.98%																-32.92%																														Jul		417,065		Oct		375,207		Jan		367,509		Apr		332,614

																																																																				Aug		403,912		Nov		363,909		Feb		353,519		May		332,744

																																																																				Sep		389,718		Dec		362,402		Mar		335,290		Jun		324,245

																																																																						1,210,695				1,101,518				1,056,318				989,603

																																																																																		4,358,134

						FY 2013																FY 2012																FY 2011																		FY 2010														FY 2009 Interest

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield										Interest				Portfolio				Yield						1st Q				2nd Q				3rd Q				4th Q

		Sep Qtr				$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%						Sep Qtr				$   1,210,695				$   161,157,340				2.92%						Interest				Interest				Interest				Interest

		Dec Qtr				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%						Dec Qtr				$   1,101,518				$   166,313,697				2.73%				Jul		630,399		Oct		590,303		Jan		553,190		Apr		464,337

		Mar Qtr				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%						Mar Qtr				$   1,056,318				$   162,714,272				2.54%				Aug		612,243		Nov		577,467		Feb		515,777		May		467,557

		Jun Qtr				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%						Jun Qtr				$   989,603				$   166,713,591				2.32%				Sep		588,162		Dec		562,053		Mar		494,239		Jun		440,978

		TOTAL				$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%								$   3,225,986				$   168,052,070				1.98%										$   4,358,134				$   164,224,725				2.63%						1,830,805				1,729,824				1,563,206				1,372,872

		$ Chg				$   (531,572)																$   (525,952)																$   (1,132,148)																		$   (2,138,573)																										6,496,706

		% Chg				-19.69%																-16.30%																-25.98%																		-32.92%









						FY 2014																FY 2013																FY 2012

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																																																						

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table		Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab		

jprioreschi: jprioreschi:
City Yield at Qtr end												Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
Average for the whole fiscal year																								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab																																								Yield

jprioreschi: jprioreschi:
City Yield at Qtr end

										

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end								

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end		Sep Qtr				$   462,157				$   160,122,802				1.26%								$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%

		Dec Qtr																				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%

		Mar Qtr																				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%

		Jun Qtr																				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%

		TOTAL				$   462,157				$   160,122,802				1.26%								$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%

		$ Chg				$   (1,706,305)																$   (531,572)																$   (525,952)

		% Chg				-78.69%																-19.69%																-16.30%





LAIF Bal

		CITY OF SANTA BARBARA

		LAIF Balances

		LAIF
Account		Jul 31, 2013		Aug 31, 2013		Sep 30, 2013		This week		 = 9/08/2013

		City		27,000,000		33,000,000		29,000,000		25,000,000

		RDAS		0		0		0		0

		Total		27,000,000		33,000,000		29,000,000		25,000,000



				City LAIF		RDAS LAIF

		12/31/11		42,000,000.00

		1/31/12		50,000,000.00

		2/28/12		23,000,000.00		18,000,000.00

		3/31/12		28,000,000.00		9,000,000.00

		4/30/12		36,000,000.00		9,000,000.00

		5/31/12		37,000,000.00		9,000,000.00

		6/30/12		45,000,000.00		9,000,000.00

		7/31/12		44,000,000.00		6,700,000.00

		8/31/12		36,000,000.00		6,700,000.00

		9/30/12		34,500,000.00		6,700,000.00

		10/31/12		40,000,000.00		6,700,000.00

		11/30/12		34,000,000.00		6,700,000.00

		12/31/12		24,000,000.00		6,700,000.00

		1/31/13		39,000,000.00		6,700,000.00

		2/28/13		24,000,000.00		6,700,000.00

		3/31/13		26,000,000.00

		4/30/13		41,000,000.00

		5/31/13		46,000,000.00

		6/30/13		38,000,000.00

		7/31/13		27,000,000.00

		8/31/13		33,000,000.00

		9/30/13		29,000,000.00

		10/31/13

		11/30/13

		12/31/13

		1/31/14

		2/28/14

		3/31/14

		4/30/14

		5/31/14

		6/30/14
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Meas & Comp

		City of Santa Barbara
Investment Portfolio Measures												Formatted to print on two separate pages as presented to Fin Comm. (-Jill T.)

		Portfolio Measures		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		Total Portfolio Value

Jill Prioreschi: Jill Prioreschi:
Book Value		$   155,564,411		$   161,732,095		$   159,706,002		$   154,493,996

		Investment Income		$   278,057		$   231,751		$   193,798		$   161,362

		PortfolioYield		2.138%		1.750%		1.452%		1.255%

		Base Portfolio WAM (Days)		682		838		829		846

		Total Portfolio WAM (Days)		925		1,046		1,020		1,024



		City of Santa Barbara
Investment Portfolio Composition



		Portfolio Composition		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		LAIF		28.61%		22.57%		25.80%		18.77%

		Certificates of Deposit		2.57%		1.24%		5.01%		5.18%

		Treasuries		0.00%		0.00%		0.00%		6.68%

		Agencies		62.31%		64.93%		59.27%		59.24%

		Corporates		2.57%		7.57%		6.30%		6.50%

		Airport Note		3.94%		3.69%		3.62%		3.63%				100.00%

														100.00%

		Investment Portfolio Composition at March 31, 2013												100.00%				-------------		Change all Dates!!!

														100.00%



																						           































Portfolio Composition	LAIF	Certificates of Deposit	Treasuries	Agencies	Corporates	Airport Note	0	0.18770000000000001	5.1799999999999999E-2	6.6799999999999998E-2	0.59240000000000004	6.5000000000000002E-2	3.6299999999999999E-2	Print and give to Treasury Manager 
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Q1 FY12 Purch_Mat

																				This Column is not copied to Investment report

		Qtrly (Jul, Aug, Sep 2013)



								Face		Purchase 		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:																				WAY-C				WAY-M		AVG

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		1.700%		1.700%		Callable 07/10/14, then qtrly				0.486%				0.262%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		1.750%		1.750%		Callable 10/17/13, then qtrly				0.500%				0.269%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		1.300%						n/a				0.200%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once				0.514%				0.277%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		1.000%		1.896%		SU 1%-2% Callable 01/30/14, once				0.143%				0.146%

		17-911				Federal Home Loan Bank (FHLB)		2,000,000		09/13/13		09/14/18		-		-		1.910%						n/a				0.294%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%						n/a				0.238%

								$   13,000,000																1.643%				1.686%		1.701%

jprioreschi: jprioreschi:
Rounding Difference


				Calls:																				WAY-C		AVG-C		WAY		AVG-M

						N/A		$   -																0.000%		0.000%		0.000%

								$   -																0.000%		0.000%		0.000%		ERROR:#DIV/0!				 

				Maturities:										 														WAY		AVG

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		0.381%										0.127%

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%										1.515%

								$   3,000,000																				1.642%

Jill Prioreschi: Jill Prioreschi:
Do Not Include the Airport Note WAY %		1.327%

Jill Prioreschi: Jill Prioreschi:
Do not include the Airport Note YTM



																								 				1.642%

Jill Prioreschi: Jill Prioreschi:
Calls & Maturities
Excluding the Airport Note Partial Paydown
		

jprioreschi: jprioreschi:
= Settlement Date																				Calls&Mat

																														Excluding Airport

						Airport Promissory Note - Semiannual Principal 		0

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation



								Total All				Purchased Calls only																0.0442%		Difference

								10,000,000				7,000,000																		Purch & Calls/Mat





						Test		3,000,000.00																		Test		1.642%



										Purch		Calls		Mat

								FAC Callables		7,000,000		0		0						1.686%		All Purchases WAY-Maturity

								FAC Bullets		6,000,000		0		3,000,000						1.642%		Redeemed Calls and Maturities

								TRS Bullets		0		0		0						0.044		BPS diff.

								CORP		0		0		0

								CD		0		0		0

								Airport Redemption		0		0		0		Total		Variance

										13,000,000		0		3,000,000		10,000,000		0

								SymproActivity Report		13,000,000

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		0

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		3,000,000

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		10,000,000		0

										0		0		0		0





						=(C17/(C17+(C24-C20))*L17)+((C24-C20)/((C24-C20)+C17)*L24)

						=(D24/(D24+D32)*M24)+(D32/(D32+D24)*M32)

						=(D25/(D25+(D30-D29))*M25)+((D30-D29)/((D30-D29)+D25)*M30)

																								ERROR:#DIV/0!		 		ERROR:#DIV/0!







		Jul-13		Information from previous months…

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		170.000%		170.000%		Callable 07/10/14, then qtrly								170.000%		170.000%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		175.000%		175.000%		Callable 10/17/13, then qtrly								175.000%		175.000%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		130.000%										-		130.000%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once								1.800%		1.800%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		100.000%		189.570%		SU 1%-2% Callable 01/30/14, once								100.000%		189.570%

								$   9,000,000

				Calls:

						N/A		$   -

								$   -

				Maturities:

						N/A		$   -

								$   -



		Aug-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date																				

jprioreschi: jprioreschi:
Rounding Difference
		

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation				Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

						n/a		$   -

								$   -



				Calls:

						N/A		$   -

								$   -



				Maturities:

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		3.810%												3.810%

								$   1,000,000









		Sep-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		17-911				Federal Home Loan Bank (FHLB)		$   2,000,000		09/13/13		09/14/18		-		-		1.910%												191.009%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%												155.000%

								$   4,000,000

				Calls:

						N/A		$   -

		94-775						$   -



				Maturities:										 

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%												227.207%

								$   2,000,000



								$   13,000,000		Purchases

								$   -		Calls

								$   3,000,000		Maturities

								$   10,000,000



Copy & paste columns C-I into Quarterly CAR



WAM purch v matcalls

														WAY-M

				WAM

				Purchases		Calls/Mats		bps diff.										Information temporarily

		Mar 2009		2.527		4.514		-198.7										used in Qtrly CAR

		Jun 2009		2.253		4.692		-243.9

		Sep 2009		2.610		4.078		-146.8

		Dec 2009		2.574		3.902		-132.8

		Mar 2010		2.301		4.091		-179.0

		Jun 2010		2.301		3.849		-154.8

		Sep 2010		2.016		3.946		-193.0

		Dec 2010		1.969		2.643		-67.4

		Mar 2011		1.966		3.825		-185.9

		Jun 2011		2.205		2.837		-63.2

		Sep 2011		1.379		2.191		-81.2

		Dec 2011		1.538		1.854		-31.6

		Mar 2012		1.277		1.955		-67.8

		Jun 2012		1.119		1.856		-73.7

		Sep 2012		1.175		1.490		-31.5

		Dec 2012		0.820		1.722		-90.2

		Mar 2013		0.863		1.427		-56.4

		Jun 2013		1.286		1.534		-24.8		Avg		Past 2 years

		Sep 2013		1.686		1.642		4.4		-50.3		Sep11-Sep13







Days to Mat

		Mo. Ended		Yield		Days to Maturity		Table 1												Mo. Ended		Yield w/o Airport		DTM w/o Airport		Table 2

		06/30/2010		2.323%		842														06/30/2010		2.143%		608

		07/31/2010		2.385%		922														07/31/2010		2.193%		673

		08/31/2010		2.329%		972														08/31/2010		2.133%		724

		09/30/2010		2.138%		925														09/30/2010		1.939%		682

		10/31/2010		2.034%		864														10/31/2010		1.832%		621

		11/30/2010		2.020%		891														11/30/2010		1.821%		656

		12/31/2010		2.075%		1000														12/31/2010		1.884%		778

		1/31/11		1.873%		916														1/31/11		1.689%		708

		2/28/11		1.889%		1041														2/28/11		1.698%		831

		3/31/11		1.922%		1044														3/31/11		1.728%		830

		4/30/11		1.867%		996														4/30/11		1.685%		798

		5/31/11		1.830%		999														5/31/11		1.648%		801

		6/30/11		1.773%		1047														6/30/11		1.590%		853

		7/31/11		1.833%		1098														7/31/11		1.637%		889

		8/31/11		1.722%		979														8/31/11		1.523%		771

		9/30/11		1.750%		1046														9/30/11		1.549%		838

		10/31/11		1.730%		1048														10/31/11		1.536%		849

		11/30/11		1.762%		1074														11/30/11		1.564%		871

		12/31/11		1.668%		990														12/31/11		1.468%		788

		1/31/12		1.585%		942														1/31/12		1.391%		748

		2/29/12		1.624%		1002														2/29/12		1.425%		805

		3/31/12		1.636%		1043														3/31/12		1.435%		845		Info only

		4/30/12		1.527%		1004														4/30/12		1.330%		814

		5/31/12		1.506%		974														5/31/12		1.307%		783

		6/30/12		1.421%		924														6/30/12		1.221%		735

		7/31/12		1.436%		918														7/31/12		1.231%		723

		8/31/12		1.460%		1009														8/31/12		1.254%		819

		9/30/12		1.452%		1020														9/30/12		1.243%		829

		10/31/12		1.383%		980														10/31/12		1.176%		792

		11/30/12		1.390%		1011														11/30/12		1.175%		818

		12/31/12		1.434%		1072														12/31/12		1.213%		876

		1/31/13		1.307%		996														1/31/13		1.111%		824

		2/28/13		1.366%		1080														2/28/13		1.161%		902

		3/31/13		1.387%		1086														3/31/13		1.165%		894

		4/30/13		1.253%		970														4/30/13		1.039%		786

		5/31/13		1.228%		906														5/31/13		1.011%		719

		6/30/13		1.267%		959														6/30/13		1.050%		774

		7/31/13		1.265%		1051														7/30/13		1.153%		868

		8/31/13		1.234%		993														8/30/13		1.123%		815

		9/30/13		1.255%		1024														9/30/13		1.144%		846



		Portfolio Yield & Days to Maturity/ Summary of Cash Investments - City's Book Rate of Return

		increase/decrease in basis points per qtr

		FY 2012		Basis points		Days

		1st Qtr		-2.30%		-1

		2nd Qtr		-8.20%		-56

		3rd Qtr		-3.20%		53

		4th Qtr		-21.50%		-119

		FY 2013		Basis points		Days

		1st Qtr		3.10%		96

		2nd Qtr		-1.80%		52

		3rd Qtr		-4.70%		14

		4th Qtr		-12.00%		-127

		FY 2013		Basis points		Days

		1st Qtr		-1.20%		65



Info pulled from Tab: Page 2 of each months Investment Report 
TABLE 2 IS INFORMATIONAL ONLY

Copy & paste columns A-C into Quarterly CAR on  Table 1 only. Table 2 is for reference only. 



USTN

		U.S. Treasury Market

				6/30/13		7/31/13		8/31/13		9/30/13		Cumulative Change

		3 Month		0.04%		0.04%		0.03%		0.02%		-0.02%

		6 Month		0.10%		0.08%		0.05%		0.04%		-0.06%

		1 Year		0.15%		0.11%		0.13%		0.10%		-0.05%

		2 Year		0.36%		0.31%		0.39%		0.33%		-0.03%

		3 Year		0.66%		0.61%		0.79%		0.63%		-0.03%

		4 Year		1.02%		0.98%		1.21%		1.00%		-0.02%

		5 Year		1.41%		1.38%		1.62%		1.39%		-0.02%

		10 Year		2.52%		2.60%		2.78%		2.64%		0.12%

		30 Year		3.52%		3.64%		3.70%		3.69%		0.17%

		LAIF		0.24%		0.26%		0.26%		0.26%		0.02%

		

jprioreschi: jprioreschi:
LAIF Qtrly Rate carried across 3 months

		Sources: Robinson Capital (http://www.robinsoncapital.com/fi_main.htm),

		Dept of Treasury (http://www.treas.gov/offices/domestic-finance/debt-management/interest-rate/yield_historical.shtml)

		http://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/TextView.aspx?data=yieldYear&year=2012































Copy & paste columns A-F into Quarterly CAR



Investment Yields Table

		INVESTMENT YIELDS TABLE																										Fiscal Year Average 



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '95
(489)		Aug '95
(404)		Sep '95
(332)		Oct '95
123		Nov '95
358		Dec '95
564		Jan '96
741		Feb '96
204		Mar '96
(231)		Apr '96
(597)		May '96
(919)		Jun '96
(718)		FY 96

		City Portfolio		6.094		6.042		6.060		6.080		6.055		6.044		6.004		6.023		5.998		6.019		5.996		6.033		6.037

		2-Year USTN		5.96		6.08		5.80		5.61		5.36		5.15		4.93		5.41		5.75		6.01		6.21		6.09		5.697

		90-Day T-Bill						5.37		5.45		5.46		5.08		5.01		5.01		5.12		5.11		5.17		5.15		5.193

		LAIF Rate						5.89						5.77						5.62						5.52		5.700

		Qtrly LAIF Rate		5.89		5.89		5.89		5.76		5.76		5.76		5.62		5.62		5.62		5.52		5.52		5.52		5.698



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '96
(773)		Aug '96
(906)		Sep '96
(510)		Oct '96
(18)		Nov'96
187		Dec '96
(199)		Jan '97
(250)		Feb '97
(338)		Mar '97
(831)		Apr '97
(554)		May '97
(443)		Jun '97
(268)		FY 97

		City Portfolio		5.997		5.995		6.027		6.037		6.010		6.010		6.046		6.078		6.124		6.107		6.086		6.083		6.050

		2-Year USTN		6.26		6.20		6.07		5.73		5.58		5.93		5.92		6.07		6.41		6.25		6.20		6.07		6.058

		90-Day T-Bill		5.20		5.21		5.02		5.14		5.10		5.31		5.14		5.20		5.31		5.23		4.91		5.17		5.162

		LAIF Rate						5.58						5.58						5.56						5.63		5.588

		Qtrly LAIF Rate		5.57		5.57		5.57		5.58		5.58		5.58		5.56		5.56		5.56		5.63		5.63		5.63		5.585



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '97
218		Aug '97
(80)		Sep '97
270		Oct '97
281		Nov '97
100		Dec '97
195		Jan '98
578		Feb '98
354		Mar'98
341		Apr'98
321		May'98
349		Jun'98
362		FY 98

		City Portfolio		6.092		6.095		6.107		6.082		6.078		6.065		6.044		6.023		6.008		6.000		5.993		5.987		6.048

		2-Year USTN		5.71		5.95		5.78		5.59		5.76		5.65		5.32		5.55		5.57		5.57		5.56		5.49		5.625

		90-Day T-Bill		5.23		5.22		5.02		5.19		5.20		5.27		5.17		5.18		5.17		5.00		5.00		4.98		5.136

		LAIF Rate						5.69						5.71						5.70						5.67		5.693

		Qtrly LAIF Rate		5.68		5.68		5.68		5.71		5.71		5.71		5.70		5.70		5.70		5.66		5.66		5.66		5.688



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'98
336		Aug'98
714		Sep'98
1145		Oct'98
1049		Nov'98
835		Dec'98
668		Jan'99
692		Feb'99
163		Mar'99
257		Apr'99
141		May'99
(331)		Jun'99
(839)		FY 99

		City Portfolio		5.970		5.979		5.982		5.945		5.906		5.832		5.718		5.742		5.731		5.642		5.671		5.693		5.818

		2-Year USTN		5.49		4.95		4.34		4.20		4.53		4.58		4.62		5.14		4.98		5.07		5.42		5.54		4.905

		90-Day T-Bill		5.08		4.86		4.36		4.30		4.51		4.54		4.47		4.65		4.43		4.49		4.61		4.78		4.590

		LAIF Rate		5.65		5.65		5.65		5.56		5.53		5.47		5.27		5.24		5.21		5.12		5.10		5.10		5.378

		Qtrly LAIF Rate		5.64		5.64		5.64		5.46		5.46		5.46		5.19		5.19		5.19		5.08		5.08		5.08		5.343



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'99
(887)		Aug'99
(1062)		Sep'99
(861)		Oct'99
(1003)		Nov'99
(1156)		Dec'99
(1717)		Jan'00
(1961)		Feb'00
(1858)		Mar'00
(1821)		Apr'00
(2015)		May'00
(2218)		Jun'00
(1586)		FY 00

		City Portfolio		5.720		5.762		5.769		5.800		5.830		5.858		5.933		6.014		6.057		6.096		6.181		6.193		5.934

		2-Year USTN		5.61		5.76		5.61		5.79		5.98		6.21		6.61		6.5		6.49		6.67		6.67		6.36		6.188

		90-Day T-Bill		4.73		4.87		4.82		5.07		5.24		5.31		5.7		5.76		5.89		5.82		5.61		5.85		5.389

		LAIF Rate		5.18		5.20		5.22		5.39		5.44		5.50		5.77		5.81		5.81		6.00		6.11		6.19		5.635

		Qtrly LAIF Rate		5.21		5.21		5.21		5.49		5.49		5.49		5.8		5.8		5.8		6.18		6.18		6.18		5.670



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'00
(1425)		Aug'00
(1006)		Sep'00
(677)		Oct'00
(650)		Nov'00
(158)		Dec'00
997		Jan'01
1559		Feb'01
1837		Mar'01
2163		Apr'01
1859		May'01
1969		Jun'01
1824		FY 01

		City Portfolio		6.246		6.256		6.267		6.307		6.309		6.354		6.282		6.233		6.215		6.105		5.986		5.962		6.210

		2-Year USTN		6.28		6.12		5.97		5.92		5.61		5.10		4.57		4.39		4.18		4.26		4.18		4.24		5.068

		90-Day T-Bill		6.25		6.13		6.21		6.38		6.20		5.88		4.99		4.85		4.28		3.87		3.62		3.65		5.193

		LAIF Rate		6.44		6.47		6.48		6.51		6.52		6.53		6.37		6.17		6.17		5.76		5.52		5.32		6.188

		Qtrly LAIF Rate		6.47		6.47		6.47		6.52		6.52		6.52		6.16		6.16		6.16		5.32		5.32		5.32		6.118



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'01
$2.464		Aug'01
$1.824		Sep'01
$3.724		Oct'01
$4.056		Nov'01
$3.370		Dec'01
$2.818		Jan'02
$2.957		Feb'02
$2.759		Mar'02
$1.700		Apr'02
$2.343		May'02
$2.331		Jun'02
$2.743		FY 02

		City Portfolio		5.749		5.706		5.61		5.394		5.249		5.131		4.966		4.922		4.908		4.719		4.627		4.703		5.140

		2-Year USTN		3.80		3.62		2.85		2.42		2.84		3.02		3.15		3.06		3.71		3.23		3.19		2.88		3.148

		90-Day T-Bill		3.53		3.36		2.37		2.01		1.77		1.72		1.75		1.75		1.77		1.76		1.72		1.68		2.099

		LAIF Rate		4.63		4.57		4.49		3.78		3.65		3.53		3.06		3.01		2.97		2.85		2.79		2.75		3.507

		Qtrly LAIF Rate		4.47		4.47		4.47		3.52		3.52		3.52		2.96		2.96		2.96		2.75		2.75		2.75		3.425



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'02
$3.071		Aug'02
$3.133		Sep'02
$3.275		Oct'02
$3.145		Nov'02
$2.609		Dec'02
$2.932		Jan'03
$2.681		Feb'03
$2.797		Mar'03
$2.544		Apr'03
$2.442		May'03
$2.459		Jun'03
$2.314		FY 03

		City Portfolio		4.543		4.568		4.487		4.435		4.352		4.175		3.862		3.870		3.661		3.468		3.416		3.519		4.030

		2-Year USTN		2.23		2.12		1.68		1.67		2.06		1.58		1.69		1.51		1.49		1.49		1.31		1.30		1.678

		90-Day T-Bill		1.69		1.67		1.55		1.44		1.21		1.19		1.17		1.19		1.11		1.12		1.10		0.85		1.274

		LAIF Rate		2.71		2.65		2.63		2.49		2.39		2.32		2.10		2.03		1.99		1.86		1.81		1.77		2.229

		Qtrly LAIF Rate		2.63		2.63		2.63		2.31		2.31		2.31		1.98		1.98		1.98		1.77		1.77		1.77		2.173

		5-Year USTN		3.53		3.22		2.63		2.81		3.28		2.78		3.02		2.69		2.78		2.85		2.3		2.46		2.863



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'03
$1.486		Aug'03
$1.060		Sep'03
$1.688		Oct'03
$1.083		Nov'03
$.828		Dec'03
$1.064		Jan'04
$1.067		Feb'04
$1.290		Mar'04
$1.242		Apr'04
$.192		May'04
$(.251)		Jun'04
$(.464)		FY 04

		City Portfolio		3.477		3.335		3.176		3.016		2.974		2.840		2.880		2.846		2.906		2.780		2.773		2.739		2.979

		2-Year USTN		1.74		1.97		1.47		1.82		2.04		1.82		1.82		1.64		1.57		2.31		2.53		2.68		1.951

		90-Day T-Bill		0.94		0.97		0.94		0.95		0.93		0.92		0.91		0.94		0.94		0.97		1.08		1.26		0.979

		LAIF Rate		1.65		1.64		1.63		1.60		1.58		1.57		1.53		1.49		1.47		1.45		1.44		1.44		1.541

		Qtrly LAIF Rate		1.63		1.63		1.63		1.56		1.56		1.56		1.47		1.47		1.47		1.44		1.44		1.44		1.525

		Sweep Int. Rate																								1.05		1.050

		5-Year USTN		3.38		3.46		2.85		3.27		3.38		3.25		3.17		3.01		2.8		3.63		3.81		3.81		3.318



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'04
$(.334)		Aug'04
$.123		Sep'04
$(.153)		Oct'04
$(.151)		Nov'04
$(.726)		Dec'04
$(.770)		Jan'05
$(.969)		Feb'05
$(1.443)		Mar'05
$(1.736)		Apr'05
$(1.457)		May'05
$(1.208)		Jun'05
$(1.223)		FY 05

		City Portfolio		2.835		2.706		2.715		2.787		2.726		2.610		2.723		2.758		2.814		2.837		2.896		2.914		2.777

		2-Year USTN		2.68		2.39		2.61		2.55		3.00		3.07		3.27		3.60		3.78		3.65		3.57		3.63		3.150

		90-Day T-Bill		1.43		1.58		1.70		1.89		2.22		2.22		2.47		2.75		2.78		2.89		2.93		3.12		2.332

		LAIF Rate		1.60		1.64		1.67		1.89		1.94		2.00		2.26		2.31		2.38		2.72		2.79		2.86		2.172

		Qtrly LAIF Rate		1.67		1.67		1.67		2.00		2.00		2.00		2.38		2.38		2.38		2.85		2.85		2.85		2.225

		Sweep Int. Rate		1.36		1.43		1.58		1.71		1.86		2.20		2.23		2.48		2.72		2.78		2.88		2.94		2.178

		5-Year USTN		3.71		3.33		3.38		3.30		3.72		3.63		3.71		4.00		4.18		3.90		3.76		3.72		3.695



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'05
$(1.696)		Aug'05
$(1.348)		Sep'05
$(1.693)		Oct'05
$(1.898)		Nov'05
$(1.832)		Dec'05
$(1.750)		Jan'06
$(1.691)		Feb'06
$(1.731)		Mar'06
$(1.767)		Apr'06
$(1.696)		May'06
$(1.722)		Jun'06
$(1.721)		FY 06

		City Portfolio		2.984		3.006		3.013		3.072		3.151		3.215		3.352		3.433		3.460		3.526		3.613		3.754		3.298

		2-Year USTN		4.01		3.82		4.16		4.38		4.41		4.40		4.51		4.68		4.82		4.86		5.04		5.15		4.520

		90-Day T-Bill		3.40		3.50		3.54		3.88		3.95		4.07		4.46		4.62		4.60		4.76		4.84		4.98		4.217

		LAIF Rate		3.08		3.13		3.19		3.46		3.55		3.63		3.96		4.00		4.05		4.30		4.44		4.53		3.777				 

		Qtrly LAIF Rate		3.18		3.18		3.18		3.63		3.63		3.63		4.03		4.03		4.03		4.53		4.53		4.53		3.843

		Sweep Int. Rate		3.08		3.35		3.50		3.44		3.89		3.90		3.98		4.47		4.61		4.60		4.74		4.82		4.031

		5-Year USTN		4.12		3.87		4.18		4.45		4.42		4.35		4.47		4.61		4.82		4.92		5.04		5.10		4.529



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'06
$(1.304)		Aug'06
$(.920)		Sep'06
$(.674)		Oct'06
$(.513)		Nov'06
$(.189)		Dec'06
$(.445)		Jan'07
$(.547)		Feb'07
$.007		Mar'07
$.008		Apr'07
$.074		May'07
$(.483)		Jun'07
$(.499)		FY 07

		City Portfolio		3.850		3.939		4.045		4.109		4.313		4.392		4.578		4.668		4.667		4.763		4.897		4.904		4.427

		2-Year USTN		4.96		4.78		4.68		4.69		4.61		4.81		4.92		4.64		4.58		4.59		4.92		4.87		4.754

		90-Day T-Bill		5.07		5.04		4.88		5.07		5.02		5.01		5.11		5.13		5.03		4.85		4.73		4.80		4.978

		LAIF Rate		4.85		4.90		4.94		5.10		5.11		5.12		5.15		5.17		5.18		5.22		5.23		5.24		5.101

		Qtrly LAIF Rate		4.93		4.93		4.93		5.11		5.11		5.11		5.17		5.17		5.17		5.23		5.23		5.23		5.110

		Sweep Int. Rate		5.07		5.10		5.00		4.89		5.03		5.08		5.05		5.12		5.22		5.04		4.91		4.91		5.035

		5-Year USTN		4.91		4.70		4.59		4.57		4.45		4.70		4.82		4.52		4.54		4.51		4.86		4.92		4.674

		Avg Days to Mat		380		412		430		448		521		507		526		515		508		495		597		594		494.4		1.6273972603



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'07
$(.045)		Aug'07
$.450		Sep'07
$.899		Oct'07
$.967		Nov'07
$1.887		Dec'07
$1.854		Jan'08
$3.177		Feb'08
$3.485		Mar'08
$3.442		Apr'08
$2.669		May'08
$1.830		Jun'08
$1.695		FY 08

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.930		5.013		5.028		5.019		5.068		5.032		4.901		4.842		4.776		4.453		4.384		4.387		4.819

		2-Year USTN		4.52		4.15		3.98		3.94		2.99		3.05		2.10		1.62		1.59		2.26		2.64		2.62		2.955

		90-Day T-Bill		4.94		4.12		3.80		3.92		3.14		3.24		1.95		1.84		1.32		1.38		1.88		1.87		2.783

		LAIF Rate		5.25		5.25		5.25		5.14		5.05		4.97		4.62		4.39		4.18		3.40		3.07		2.90		4.456

		Qtrly LAIF Rate		5.24		5.24		5.24		4.96		4.96		4.96		4.18		4.18		4.18		3.11		3.11		3.11		4.373

		Sweep Int. Rate		4.91		4.91		4.05		3.84		3.55		3.03		3.31		2.23		1.79		1.45		1.61		1.82		3.042

		5-Year USTN		4.60		4.25		4.23		4.16		3.41		3.45		2.82		2.50		2.46		3.03		3.41		3.34		3.472

		Avg Days to Mat		614		590		568		569		547		487		479		519		542		564		574		637		557.5		1.7452054795

				 				 

		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'08
$1.600		Aug'08
$1.500		Sep'08
$1.025		Oct'08
$0.910		Nov'08
$1.983		Dec'08
$2.765		Jan'09
$2.350		Feb'09
$2.047		Mar'09
$1.948		Apr'09
$2.121		May'09
$2.143		Jun'09
$1.989		FY 09

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.902

		2-Year USTN		2.52		2.37		1.96		1.56		0.98		0.76		0.95		0.97		0.80		0.90		0.91		1.11		1.316

		90-Day T-Bill		1.66		1.71		0.90		0.38		0.04		0.08		0.23		0.25		0.21		0.12		0.13		0.19		0.492

		LAIF Rate		2.79		2.78		2.77		2.71		2.57		2.35		2.05		1.87		1.82		1.61		1.53		1.40		2.187

		Qtrly LAIF Rate		2.77		2.77		2.77		2.54		2.54		2.54		1.91		1.91		1.91		1.51		1.51		1.51		2.183

		Sweep Int. Rate		1.87		1.71		1.69		0.46		0.53		0.05		0.15		0.27		0.28		0.20		0.20		0.15		0.629

		5-Year USTN		3.24		3.09		2.98		2.83		1.91		1.55		1.88		1.98		1.65		2.01		2.34		2.55		2.334

		Avg Days to Mat		611		601		578		547		511		471		388		401		446		386		416		465		485.1



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'09
$1.852		Aug'09
$1.950		Sep'09
$1.943		Oct'09
$1.926		Nov'09
$2.174		Dec'09
$1.331		Jan '10
$1.631		Feb'10
$1.683		Mar'10
$1.317		Apr'10
$1.388		May'10
$1.506		Jun'10
$1.712		FY 10

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.685

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		1.11		0.97		0.96		0.89		0.66		1.14		0.81		0.81		1.02		0.96		0.77		0.60		0.892

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.18		0.13		0.11		0.04		0.05		0.05		0.07		0.11		0.15		0.16		0.16		0.17		0.115

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report		1.04		0.93		0.75		0.65		0.61		0.57		0.56		0.58		0.55		0.59		0.56		0.53		0.658

		Qtrly LAIF Rate		0.90		0.90		0.90		0.60		0.60		0.60		0.56		0.56		0.56		0.56		0.56		0.56		0.655

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.19		0.18		0.14		0.08		0.06		0.12		0.13		0.13		0.13		0.15		0.17		0.16		0.135

		5-Year USTN		2.51		2.39		2.31		2.31		2.00		2.68		2.32		2.30		2.55		2.42		2.09		1.78		2.305

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		799		846		912		917		898		893		867		875		919		875		911		842		879.5

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		495		537		607		618		598		605		592		589		627		606		639		608		593.4



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'10
$1.825		Aug'10
$1.803		Sep'10
$1.731		Oct'10
$1.782		Nov'10
$1.335		Dec'10
$0.686		Jan'11
$0.656		Feb'11
$0.357		Mar'11
$0.265		Apr'11
$1.072		May'11
$1.596		Jun'11
$1.262		FY 11

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		2.011

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.55		0.47		0.42		0.34		0.46		0.59		0.56		0.68		0.82		0.60		0.47		0.46		0.535

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.15		0.13		0.15		0.11		0.16		0.13		0.15		0.13		0.09		0.04		0.05		0.01		0.108

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.53		0.51		0.50		0.48		0.46		0.45		0.52		0.45		0.53		0.59		0.41		0.45		0.490

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.51		0.51		0.51		0.46		0.46		0.46		0.51		0.51		0.51		0.48		0.48		0.48		0.490

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.17		0.16		0.14		0.13		0.13		0.15		0.15		0.15		0.13		0.13		0.13		0.13		0.138

		5-Year USTN		1.60		1.33		1.26		1.17		1.48		2.01		1.94		2.14		2.28		1.97		1.70		1.76		1.720

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		922		972		925		864		891		1000		916		1041		1044		996		999		1047		968.1

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		673		724		682		621		656		778		708		831		830		798		801		853		746.3



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'11
$1.793		Aug'11
$2.002		Sep'11
$1.678		Oct'11
$1.694		Nov'11
$1.531		Dec'11
$1.621		Jan'12
$1.792		Feb'12
$1.601		Mar'12
$1.507		Apr'12
$1.658		May'12
$1.546		Jun'12
$1.463		FY 12

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.647

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.36		0.20		0.24		0.24		0.25		0.24		0.22		0.30		0.33		0.27		0.27		0.33		0.271

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.09		0.02		0.01		0.00		0.00		0.01		0.06		0.08		0.07		0.10		0.07		0.09		0.050

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.38		0.41		0.38		0.39		0.40		0.38		0.39		0.39		0.38		0.37		0.36		0.36		0.382

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.375

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.125

		5-Year USTN		1.36		0.96		0.95		0.96		0.95		0.83		0.71		0.87		1.04		0.82		0.67		0.72		0.903

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1098		979		1046		1048		1074		990		942		1002		1043		1004		974		924		1010.3

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		892		771		838		849		871		788		748		805		845		814		783		735		811.6



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'12
$1.627		Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		FY 13

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		1.436		1.460		1.457		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.364

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.248

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.079

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.36		0.38		0.35		0.34		0.32		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.309

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24		0.298

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.15		0.20		0.20		0.20		0.20		0.20		0.20		0.20		0.17		0.10		n/a		n/a		0.182

		5-Year USTN		0.60		0.59		0.62		0.72		0.61		0.72		0.88		0.77		0.77		0.68		1.05		1.41		0.785

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		918		1009		1020		980		1011		1072		996		1080		1086		970		906		959		1000.6

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		723		819		829		792		818		876		824		902		894		786		719		774		813.0



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176		Oct'13
		Nov'13
		Dec'13
		Jan'14
		Feb'14
		Mar'14
		Apr'14
		May'14
		Jun'14
		FY 14

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.265		1.234		1.255																				1.251

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.31		0.39		0.33																				0.343

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.04		0.03		0.02																				0.030

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.27

jprioreschi: jprioreschi:
Actual = 0.267
		0.27		0.26																				0.265

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.26		0.26		0.26																				0.260

		5-Year USTN		1.38		1.62		1.39																				1.463

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1051		993		1024																				1022.7

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
C - LAIF Performance Report		

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		868		815		846																				843.0
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Table is for historical reference only; possible source for some CAFR language... 

Table is for historical reference only; possible source for some CAFR language... 



Graph with LAIF 

				Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176

		City Portfolio		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		0.38		0.36		0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

						 

		For printout		 		 
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INVESTMENT YIELDS

City Portfolio	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Graph is updated monthly, although it is only presented quarterly to Council (graph in CAR report and page 5 of Attachment #1)



INV Ylds

				Jun '10		Jun '11		Jun '12		Jun'13				CPI

		City Portfolio		2.138		1.750		1.457		1.255

		2 - year USTN		0.42		0.24		0.23		0.33

		90-Day T-Bill		0.15		0.01		0.10		0.02

		LAIF Rate		0.50		0.38		0.35		0.26







INVESTMENT YIELDS

City Portfolio	

Jun '10	Jun '11	Jun '12	Jun'13	2.1379999999999999	1.75	1.4570000000000001	1.2549999999999999	2 - year USTN	





Jun '10	Jun '11	Jun '12	Jun'13	0.42	0.24	0.23	0.33	LAIF Rate	



Jun '10	Jun '11	Jun '12	Jun'13	0.5	0.378	0.34799999999999998	0.25700000000000001	90-Day T-Bill	

Jun '10	Jun '11	Jun '12	Jun'13	0.15	0.01	0.1	0.02	

YIELD%







Graph with LAIF (2)

				Jun'08
		Jul'08
		Aug'08
		Sep'08
		Oct'08
		Nov'08
		Dec'08
		Jan'09
		Feb'09
		Mar'09
		Apr'09
		May'09
		Jun'09
		Jul'09
		Aug'09
		Sep'09
		Oct'09
		Nov'09
		Dec'09
		Jan '10
		Feb'10
		Mar'10
		Apr'10
		May'10
		Jun'10
		Jul'10
		Aug'10
		Sep'10
		Oct'10
		Nov'10
		Dec'10
		Jan'11
		Feb'11
		Mar'11
		Apr'11
		May'11
		Jun'11
		Jul'11
		Aug'11
		Sep'11
		Oct'11
		Nov'11
		Dec'11
		Jan'12
		Feb'12
		Mar'12
		Apr'12
		May'12
		Jun'12
		July'12
		Aug'12
		Sep'12
		Oct'12
		Nov'12
		Dec'12
		Jan'13
		Feb'12
		Mar'13
		Apr'13
		May'13
		Jun'13
		Jul'13
		Aug'13
		Sep'13


		City Portfolio		4.387		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.436		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		2.620		2.52		2.37		1.960		1.56		0.98		0.760		0.95		0.97		0.800		0.90		0.91		1.110		1.11		0.97		0.960		0.89		0.66		1.140		0.81		0.81		1.020		0.96		0.77		0.600		0.55		0.47		0.420		0.34		0.46		0.590		0.56		0.68		0.820		0.60		0.47		0.46		0.36		0.20		0.24		0.24		0.25		0.240		0.22		0.30		0.33		0.27		0.27		0.33		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		1.870		1.66		1.71		0.900		0.38		0.04		0.080		0.23		0.25		0.210		0.12		0.13		0.190		0.18		0.13		0.110		0.04		0.05		0.050		0.07		0.11		0.150		0.16		0.16		0.170		0.15		0.13		0.150		0.11		0.16		0.130		0.15		0.13		0.090		0.04		0.05		0.01		0.09		0.02		0.01		0.00		0.00		0.010		0.06		0.08		0.07		0.10		0.07		0.09		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		2.900		2.79		2.78		2.770		2.71		2.57		2.353		2.05		1.87		1.822		1.61		1.53		1.396		1.04		0.93		0.750		0.65		0.61		0.569		0.56		0.53		0.570		0.59

jprioreschi: jprioreschi:
Actual LAIF Rate		0.58

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		0.490

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		0.52

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531		0.51		0.503

jprioreschi: jprioreschi:
0.503 was estimated on 9/6/10

Actual July LAIF Rate = _____		0.48		0.46		0.448		0.52		0.45		0.530		0.56

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.45

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.38

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.38

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.39		0.39		0.385		0.39		0.39

jprioreschi: jprioreschi:
Actual		0.38

jprioreschi: jprioreschi:
Actual		0.37		0.36		0.36		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.363
		0.38		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.348
		

jprioreschi: jprioreschi:
Actual LAIF Rate		

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531																																																						0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		3.110		2.77		2.77		2.770		2.54		2.54		2.540		1.91		1.91		1.910		1.51		1.51		1.510		0.90		0.90		0.900		0.60		0.60		0.600		0.56		0.56		0.560		0.56		0.56		0.560		0.51		0.51		0.510		0.46		0.46		0.460		0.51		0.51		0.510		0.48		0.48		0.48		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

				-0.210		0.017		0.009		0.000		0.169		0.028		-0.187		0.136		-0.041		-0.088		0.100		0.020		-0.114		0.140		0.025		-0.150		0.050		0.011		-0.031		-0.002		-0.030		0.010		0.028		0.020		-0.070		0.010		0.003		-0.007		0.020		0.000		-0.012		0.010		-0.060		0.020		0.080		-0.067		-0.028		0.000		0.028		0.004		0.005		0.005		0.005		0.005		0.009		0.003		0.007		0.003		-0.002		0.010		0.027		0.010		0.020		0.013		0.006		0.020		0.006		0.005		0.024		0.005		0.004		0.266		0.271		0.257





		For printout
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INVESTMENT YIELDS

City Portfolio	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	2.1379999999999999	2.0339999999999998	2.02	2.0750000000000002	1.873	1.889	1.9219999999999999	1.867	1.83	1.7729999999999999	1.833	1.722	1.75	1.73	1.762	1.6679999999999999	1.585	1.6240000000000001	1.6359999999999999	1.5269999999999999	1.506	1.421	1.4359999999999999	1.46	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.42	0.34	0.46	0.59	0.56000000000000005	0.68	0.82	0.6	0.47	0.46	0.36	0.2	0.24	0.24	0.25	0.24	0.22	0.3	0.33	0.27	0.27	0.33	0.23	0.22	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.15	0.11	0.16	0.13	0.15	0.13	0.09	0.04	0.05	0.01	0.09	0.02	0.01	0	0	0.01	0.06	0.08	7.0000000000000007E-2	0.1	7.0000000000000007E-2	0.09	0.11	0.09	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.503	0.48	0.46	0.44800000000000001	0.52	0.45	0.53	0.56000000000000005	0.41299999999999998	0.45200000000000001	0.38	0.40799999999999997	0.38400000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38900000000000001	0.38300000000000001	0.36699999999999999	0.36299999999999999	0.35799999999999998	0.36	0.377	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Print and give to Treasury Manager 
Report Summary is used as display for discussion purposes.



Mkt Loss - K&Q sort



						9/1 - 9/30/2013														K-Sort





						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

		94-897C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		02/05/18		-$37,300		-1.87%

		93-893C				FEDERAL NATL MORTGAGE ASSN		$4,000,000		12/26/17		-$73,120		-1.83%

		17-896C				FEDERAL NATL MORTGAGE ASSN		$3,000,000		01/30/18		-$53,400		-1.78%

		36-894C				FEDERAL HOME LOAN BANK		$4,000,000		01/16/18		-$70,120		-1.75%

		36-892C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		12/12/17		-$33,840		-1.69%

						 		 		 								 



						K Sort - Report only Top Five negative or Less market losses



						Reflects only last month of the quarter ending 













																				Q-Sort



						Issuer		Face Amount		Maturity		Aug-Sep Mkt Change ($)		Aug-Sep Mkt Change (%)		% Mkt Gain/(Loss) at 9.30.13



						Nothing to report for September 2013











						(reformatted table for CAR)



						Reflects only last month of the quarter ending 						 

						Q Sort = Anything greater than 1.0% Market to Market decline 

																		 

								 









						Example



						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

						N/A for December 2012

						 		 		 



Copy & paste columns B-G into Quarterly CAR

Copy & paste columns B-H into Quarterly CAR Only if there are Gains or Losses for end of Qtr

On a quarterly basis, staff reports the five securities with the largest percentage of unrealized losses when comparing book value to market value. There were only three securities trading below purchase price at the end of the quarter. Market losses occur when current market yields rise above the yields on securities held in the portfolio. Since yields were higher at the end of the quarter, some recently purchased securities have unrealized losses. However, since securities in the portfolio are held to maturity, no market losses will be realized. Moreover, as discussed previously, although several securities had unrealized market losses at the end of the quarter, the portfolio had an overall market gain of $1.463 million.

On a quarterly basis, staff also reports all securities with monthly market declines of greater than 1 percent compared to the prior month. There were no securities in the portfolio with a market decline of greater than 1 percent compared to the prior month.



Quality Ratings

						QUALITY RATINGS



						 		PURCHASE		MATURITY		QUALITY RATING at PURCHASE						QUALITY RATING AS OF 4/30/12						QUALITY RATING AS OF 5/16/12						QUALITY RATING AS OF 06/30/13

						ISSUER		DATE		DATE		MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				No change since 09/30/13

		94-820		084664BN0		BERKSHIRE HATHAWAY FIN		12/15/10		12/15/15		Aa2		AA+				Aa2		AA+				Aa2		AA				Aa2		AA

		94-814		36962G4T8		GENERAL ELECTRIC CAPITAL CORP		11/10/10		11/09/15		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+

		94-826		36962G4X9		GENERAL ELECTRIC CAPITAL CORP		01/07/11		01/07/14		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+				Update if there is a change		 

		17-853		742718DS5		PROCTOR & GAMBLE		09/20/11		11/15/15		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-

		94-855		89233P5E2		TOYOTA MOTOR CREDIT		09/26/11		09/15/16		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-



																				``
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FF Rates



				Fed Funds Rate				Discount Rate												Historical Changes of the Target Federal Funds and Discount Rates ...

		Date		Change		New Level		Change		New Level

jprioreschi: jprioreschi:
Primary										Source: http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

		12/11/07		-0.25		4.25		-0.25		4.75

		01/22/08		-0.75		3.50		-0.75		4.00

		01/30/08		-0.50		3.00		-0.50		3.50

		03/16/08						-0.25		3.25

		03/18/08		-0.75		2.25		-0.75		2.50

		04/30/08		-0.25		2.00		-0.25		2.25										Checked on May 17th, 2010 - No change since Feb 19th, 2010

		10/08/08		-0.50		1.50		-0.50		1.75										Checked on June 18th, 2010 - No change since Feb 19th, 2010

		10/29/08		-0.50		1.00		-0.50		1.25				 						Checked on July 7th, 2010 - No change since Feb 19th, 2010

		12/16/08		-1.00 to -0.75		0.00-0.25		-0.75		0.50										Checked on September 13th, 2010 - No change since Feb 19th, 2010

		02/19/10						0.25		0.75										Checked on October 11th, 2010 - No change since Feb 19th, 2010

																				Checked on November 11th, 2010 - No change since Feb 19th, 2010

																				Checked on December 5th, 2010 - No change since Feb 19th, 2010

																				Checked on January 12th, 2011 - No change since Feb 19th, 2010

																				Checked on April 7th, 2011 - No change since Feb 19th, 2010

		Fed Funds Rate: Interest rate charged by banks with excess reserves at a Federal Reserve District bank to banks needing overnight loans to meet reserve requirements. The FFR is the most sensitive indicator of the direction of interest rates, since it is set daily by the market, unlike the Prime Rate and Discount Rate, which are periodically changed by banks and by the Federal Reserve Board, respectively.																		Checked on Jun 20th, 2011 - No change since Feb 19th, 2010

																				Checked on Jul 06th, 2011 - No change since Feb 19th, 2010

																				Checked on Sep 28th, 2011 - No change since Feb 19th, 2010

																				Checked on Dec 13th, 2011 - No change since Feb 19th, 2010

																				Checked on Jan 10th, 2012 - No change since Feb 19th, 2010

																				Checked on Apr 16th, 2012 - No change since Feb 19th, 2010

																				Checked on June 20th, 2012 - No change since Feb 19th, 2010

		Discount Rate: 																		Checked on July 12th, 2012 - No change since Feb 19th, 2010

		1. Interest rate that the Federal Reserve charges member banks for loans, using gov't securities or Eligible Paper as collateral. This provides a floor on interest rates, since banks set their loan rates a notch above the discount rate.																		Checked on September 16th, 2012 - No change since Feb 19th, 2010

																				Checked on November 29th, 2012 - No change since Feb 19th, 2010

																				Checked on January 14th, 2013 - No change since Feb 19th, 2010

																				Checked on April 15th, 2013 - No change since Feb 19th, 2010

		2. interest rate used in determining the Present Value of future Cash Flows (Capitalization Rate).																		Checked on July 11th, 2013 - No change since Feb 19th, 2010

																				Checked on Oct 8th, 2013 - No change since Feb 19th, 2010

		Capitalization Rate: Rate of interest used to convert a series of future payments into a single  Present Value.





http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

Sum of Inv Port



				CITY OF SANTA BARBARA

				Summary of Investment Portfolio Cash and Investments

				September 30, 2013



														 Yield to				Percent				Average

										Book				Maturity				of				Days to

				Description				 		Value		 		(365 days)				Portfolio				Maturity

								 				 

				State of California LAIF						$   29,000,000				0.257%				18.77%				1

				Certificates of Deposit						8,000,000				1.267%				5.18%				902

				Treasury Securities - Coupon						10,326,459				0.458%				6.68%				913

				Federal Agency Issues - Coupon						91,526,484				1.404%				59.24%				1,117

				Corporate/Medium Term Notes						10,037,533				1.950%				6.50%				706

										148,890,476				1.144%				96.37%				846



				SB Airport Promissory Note						5,603,520				4.195%				3.63%				5,751

						Totals and Averages				$   154,493,996				1.255%				100.00%				1,024



				SBB&T Money Market Account						5,628,806

				Total Cash and Investments						$   160,122,802
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Qtrly Int Rev





				INVESTMENT REVENUE

				For the Quarter Ended September 30, 2013



				POOLED INVESTMENTS

				INTEREST INCOME				Jul				Aug				Sep				Total

				Interest Earned on Investments				$   173,740				$   175,700				$   182,939				$   532,379

				Amortization				(24,348)				(24,297)				(21,576)				(70,222)

				TOTAL INVESTMENT INCOME				$   149,392				$   151,403				$   161,362				$   462,157				462,157.10











														Sep		462,157				1st Qtr Earnings

														Dec						2nd Qtr Earnings

														Mar						3rd Qtr Earnings

														June						4th Qtr Earnings

														FY14		$   462,157				Fiscal Year to Date







				This table could be included in a new section called INVESTMENT INCOME right after the Investment Activity section.
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Port Inc Comp

		City of Santa Barbara

		Portfolio Income Comparison



						FY 2012																FY 2011																FY 2010																FY 2009

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield								Interest				Portfolio				Yield										Interest				Portfolio				Yield

		Sep Qtr				$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%								$   1,210,695				$   161,157,340				2.92%						Sep Qtr				$   1,830,805				$   158,398,511				4.47%

		Dec Qtr				$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%								$   1,101,518				$   166,313,697				2.73%						Dec Qtr				$   1,729,824				$   170,967,292				4.04%

		Mar Qtr				$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%								$   1,056,318				$   162,714,272				2.54%						Mar Qtr				$   1,563,206				$   165,358,925				3.58%

		Jun Qtr				$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%								$   989,603				$   166,713,591				2.32%						Jun Qtr				$   1,372,872				$   174,344,622				3.10%						FY 2010 Interest

		TOTAL				$   2,700,034				$   169,276,389				1.65%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   3,225,986				$   168,052,070				2.01%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   4,358,134				$   164,224,725				2.69%

jprioreschi: jprioreschi:
Average for the whole fiscal year										$   6,496,706				$   167,267,338				3.90%

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table						1st Q				2nd Q				3rd Q				4th Q

		$ Chg				$   (525,952)																$   (1,132,148)																$   (2,138,573)																																Interest				Interest				Interest				Interest

		% Chg				-16.30%																-25.98%																-32.92%																														Jul		417,065		Oct		375,207		Jan		367,509		Apr		332,614

																																																																				Aug		403,912		Nov		363,909		Feb		353,519		May		332,744

																																																																				Sep		389,718		Dec		362,402		Mar		335,290		Jun		324,245

																																																																						1,210,695				1,101,518				1,056,318				989,603

																																																																																		4,358,134

						FY 2013																FY 2012																FY 2011																		FY 2010														FY 2009 Interest

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield										Interest				Portfolio				Yield						1st Q				2nd Q				3rd Q				4th Q

		Sep Qtr				$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%						Sep Qtr				$   1,210,695				$   161,157,340				2.92%						Interest				Interest				Interest				Interest

		Dec Qtr				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%						Dec Qtr				$   1,101,518				$   166,313,697				2.73%				Jul		630,399		Oct		590,303		Jan		553,190		Apr		464,337

		Mar Qtr				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%						Mar Qtr				$   1,056,318				$   162,714,272				2.54%				Aug		612,243		Nov		577,467		Feb		515,777		May		467,557

		Jun Qtr				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%						Jun Qtr				$   989,603				$   166,713,591				2.32%				Sep		588,162		Dec		562,053		Mar		494,239		Jun		440,978

		TOTAL				$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%								$   3,225,986				$   168,052,070				1.98%										$   4,358,134				$   164,224,725				2.63%						1,830,805				1,729,824				1,563,206				1,372,872

		$ Chg				$   (531,572)																$   (525,952)																$   (1,132,148)																		$   (2,138,573)																										6,496,706

		% Chg				-19.69%																-16.30%																-25.98%																		-32.92%









						FY 2014																FY 2013																FY 2012

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																																																						

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table		Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab		

jprioreschi: jprioreschi:
City Yield at Qtr end												Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
Average for the whole fiscal year																								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab																																								Yield

jprioreschi: jprioreschi:
City Yield at Qtr end

										

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end								

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end		Sep Qtr				$   462,157				$   160,122,802				1.26%								$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%

		Dec Qtr																				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%

		Mar Qtr																				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%

		Jun Qtr																				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%

		TOTAL				$   462,157				$   160,122,802				1.26%								$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%

		$ Chg				$   (1,706,305)																$   (531,572)																$   (525,952)

		% Chg				-78.69%																-19.69%																-16.30%





LAIF Bal

		CITY OF SANTA BARBARA

		LAIF Balances

		LAIF
Account		Jul 31, 2013		Aug 31, 2013		Sep 30, 2013		This week		 = 9/08/2013

		City		27,000,000		33,000,000		29,000,000		25,000,000

		RDAS		0		0		0		0

		Total		27,000,000		33,000,000		29,000,000		25,000,000



				City LAIF		RDAS LAIF

		12/31/11		42,000,000.00

		1/31/12		50,000,000.00

		2/28/12		23,000,000.00		18,000,000.00

		3/31/12		28,000,000.00		9,000,000.00

		4/30/12		36,000,000.00		9,000,000.00

		5/31/12		37,000,000.00		9,000,000.00

		6/30/12		45,000,000.00		9,000,000.00

		7/31/12		44,000,000.00		6,700,000.00

		8/31/12		36,000,000.00		6,700,000.00

		9/30/12		34,500,000.00		6,700,000.00

		10/31/12		40,000,000.00		6,700,000.00

		11/30/12		34,000,000.00		6,700,000.00

		12/31/12		24,000,000.00		6,700,000.00

		1/31/13		39,000,000.00		6,700,000.00

		2/28/13		24,000,000.00		6,700,000.00

		3/31/13		26,000,000.00

		4/30/13		41,000,000.00

		5/31/13		46,000,000.00

		6/30/13		38,000,000.00

		7/31/13		27,000,000.00

		8/31/13		33,000,000.00

		9/30/13		29,000,000.00

		10/31/13

		11/30/13

		12/31/13

		1/31/14

		2/28/14

		3/31/14

		4/30/14

		5/31/14

		6/30/14
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Meas & Comp

		City of Santa Barbara
Investment Portfolio Measures												Formatted to print on two separate pages as presented to Fin Comm. (-Jill T.)

		Portfolio Measures		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		Total Portfolio Value

Jill Prioreschi: Jill Prioreschi:
Book Value		$   155,564,411		$   161,732,095		$   159,706,002		$   154,493,996

		Investment Income		$   278,057		$   231,751		$   193,798		$   161,362

		PortfolioYield		2.138%		1.750%		1.452%		1.255%

		Base Portfolio WAM (Days)		682		838		829		846

		Total Portfolio WAM (Days)		925		1,046		1,020		1,024



		City of Santa Barbara
Investment Portfolio Composition



		Portfolio Composition		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		LAIF		28.61%		22.57%		25.80%		18.77%

		Certificates of Deposit		2.57%		1.24%		5.01%		5.18%

		Treasuries		0.00%		0.00%		0.00%		6.68%

		Agencies		62.31%		64.93%		59.27%		59.24%

		Corporates		2.57%		7.57%		6.30%		6.50%

		Airport Note		3.94%		3.69%		3.62%		3.63%				100.00%

														100.00%

		Investment Portfolio Composition at March 31, 2013												100.00%				-------------		Change all Dates!!!

														100.00%



																						           































Portfolio Composition	LAIF	Certificates of Deposit	Treasuries	Agencies	Corporates	Airport Note	0	0.18770000000000001	5.1799999999999999E-2	6.6799999999999998E-2	0.59240000000000004	6.5000000000000002E-2	3.6299999999999999E-2	Print and give to Treasury Manager 
Report Summary is used as display for discussion purposes.
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INVESTMENT YIELDS

City Portfolio	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	









Q1 FY12 Purch_Mat

																				This Column is not copied to Investment report

		Qtrly (Jul, Aug, Sep 2013)



								Face		Purchase 		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:																				WAY-C				WAY-M		AVG

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		1.700%		1.700%		Callable 07/10/14, then qtrly				0.486%				0.262%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		1.750%		1.750%		Callable 10/17/13, then qtrly				0.500%				0.269%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		1.300%						n/a				0.200%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once				0.514%				0.277%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		1.000%		1.896%		SU 1%-2% Callable 01/30/14, once				0.143%				0.146%

		17-911				Federal Home Loan Bank (FHLB)		2,000,000		09/13/13		09/14/18		-		-		1.910%						n/a				0.294%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%						n/a				0.238%

								$   13,000,000																1.643%				1.686%		1.701%

jprioreschi: jprioreschi:
Rounding Difference


				Calls:																				WAY-C		AVG-C		WAY		AVG-M

						N/A		$   -																0.000%		0.000%		0.000%

								$   -																0.000%		0.000%		0.000%		ERROR:#DIV/0!				 

				Maturities:										 														WAY		AVG

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		3.810%										1.270%

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%										1.515%

								$   3,000,000																				2.785%

Jill Prioreschi: Jill Prioreschi:
Do Not Include the Airport Note WAY %		3.041%

Jill Prioreschi: Jill Prioreschi:
Do not include the Airport Note YTM



																								 				2.785%

Jill Prioreschi: Jill Prioreschi:
Calls & Maturities
Excluding the Airport Note Partial Paydown
		

jprioreschi: jprioreschi:
= Settlement Date																				Calls&Mat

																														Excluding Airport

						Airport Promissory Note - Semiannual Principal 		0

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation



								Total All				Purchased Calls only																-1.0988%		Difference

								10,000,000				7,000,000																		Purch & Calls/Mat





						Test		3,000,000.00																		Test		2.785%



										Purch		Calls		Mat

								FAC Callables		7,000,000		0		0						1.686%		All Purchases WAY-Maturity

								FAC Bullets		6,000,000		0		3,000,000						2.785%		Redeemed Calls and Maturities

								TRS Bullets		0		0		0						-1.099		BPS diff.

								CORP		0		0		0

								CD		0		0		0

								Airport Redemption		0		0		0		Total		Variance

										13,000,000		0		3,000,000		10,000,000		0

								SymproActivity Report		13,000,000

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		0

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		3,000,000

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		10,000,000		0

										0		0		0		0





						=(C17/(C17+(C24-C20))*L17)+((C24-C20)/((C24-C20)+C17)*L24)

						=(D24/(D24+D32)*M24)+(D32/(D32+D24)*M32)

						=(D25/(D25+(D30-D29))*M25)+((D30-D29)/((D30-D29)+D25)*M30)

																								ERROR:#DIV/0!		 		ERROR:#DIV/0!







		Jul-13		Information from previous months…

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		170.000%		170.000%		Callable 07/10/14, then qtrly								170.000%		170.000%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		175.000%		175.000%		Callable 10/17/13, then qtrly								175.000%		175.000%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		130.000%										-		130.000%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once								1.800%		1.800%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		100.000%		189.570%		SU 1%-2% Callable 01/30/14, once								100.000%		189.570%

								$   9,000,000

				Calls:

						N/A		$   -

								$   -

				Maturities:

						N/A		$   -

								$   -



		Aug-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date																				

jprioreschi: jprioreschi:
Rounding Difference
		

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation				Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

						n/a		$   -

								$   -



				Calls:

						N/A		$   -

								$   -



				Maturities:

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		3.810%												3.810%

								$   1,000,000









		Sep-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		17-911				Federal Home Loan Bank (FHLB)		$   2,000,000		09/13/13		09/14/18		-		-		1.910%												191.009%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%												155.000%

								$   4,000,000

				Calls:

						N/A		$   -

		94-775						$   -



				Maturities:										 

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%												227.207%

								$   2,000,000



								$   13,000,000		Purchases

								$   -		Calls

								$   3,000,000		Maturities

								$   10,000,000



Copy & paste columns C-I into Quarterly CAR



WAM purch v matcalls

														WAY-M

				WAM

				Purchases		Calls/Mats		bps diff.										Information temporarily

		Mar 2009		2.527		4.514		-198.7										used in Qtrly CAR

		Jun 2009		2.253		4.692		-243.9

		Sep 2009		2.610		4.078		-146.8

		Dec 2009		2.574		3.902		-132.8

		Mar 2010		2.301		4.091		-179.0

		Jun 2010		2.301		3.849		-154.8

		Sep 2010		2.016		3.946		-193.0

		Dec 2010		1.969		2.643		-67.4

		Mar 2011		1.966		3.825		-185.9

		Jun 2011		2.205		2.837		-63.2

		Sep 2011		1.379		2.191		-81.2

		Dec 2011		1.538		1.854		-31.6

		Mar 2012		1.277		1.955		-67.8

		Jun 2012		1.119		1.856		-73.7

		Sep 2012		1.175		1.490		-31.5

		Dec 2012		0.820		1.722		-90.2

		Mar 2013		0.863		1.427		-56.4

		Jun 2013		1.286		1.534		-24.8		Avg		Past 2 years

		Sep 2013		1.686		2.785		-109.9		-63.0		Sep11-Sep13







Days to Mat

		Mo. Ended		Yield		Days to Maturity		Table 1												Mo. Ended		Yield w/o Airport		DTM w/o Airport		Table 2

		06/30/2010		2.323%		842														06/30/2010		2.143%		608

		07/31/2010		2.385%		922														07/31/2010		2.193%		673

		08/31/2010		2.329%		972														08/31/2010		2.133%		724

		09/30/2010		2.138%		925														09/30/2010		1.939%		682

		10/31/2010		2.034%		864														10/31/2010		1.832%		621

		11/30/2010		2.020%		891														11/30/2010		1.821%		656

		12/31/2010		2.075%		1000														12/31/2010		1.884%		778

		1/31/11		1.873%		916														1/31/11		1.689%		708

		2/28/11		1.889%		1041														2/28/11		1.698%		831

		3/31/11		1.922%		1044														3/31/11		1.728%		830

		4/30/11		1.867%		996														4/30/11		1.685%		798

		5/31/11		1.830%		999														5/31/11		1.648%		801

		6/30/11		1.773%		1047														6/30/11		1.590%		853

		7/31/11		1.833%		1098														7/31/11		1.637%		889

		8/31/11		1.722%		979														8/31/11		1.523%		771

		9/30/11		1.750%		1046														9/30/11		1.549%		838

		10/31/11		1.730%		1048														10/31/11		1.536%		849

		11/30/11		1.762%		1074														11/30/11		1.564%		871

		12/31/11		1.668%		990														12/31/11		1.468%		788

		1/31/12		1.585%		942														1/31/12		1.391%		748

		2/29/12		1.624%		1002														2/29/12		1.425%		805

		3/31/12		1.636%		1043														3/31/12		1.435%		845		Info only

		4/30/12		1.527%		1004														4/30/12		1.330%		814

		5/31/12		1.506%		974														5/31/12		1.307%		783

		6/30/12		1.421%		924														6/30/12		1.221%		735

		7/31/12		1.436%		918														7/31/12		1.231%		723

		8/31/12		1.460%		1009														8/31/12		1.254%		819

		9/30/12		1.452%		1020														9/30/12		1.243%		829

		10/31/12		1.383%		980														10/31/12		1.176%		792

		11/30/12		1.390%		1011														11/30/12		1.175%		818

		12/31/12		1.434%		1072														12/31/12		1.213%		876

		1/31/13		1.307%		996														1/31/13		1.111%		824

		2/28/13		1.366%		1080														2/28/13		1.161%		902

		3/31/13		1.387%		1086														3/31/13		1.165%		894

		4/30/13		1.253%		970														4/30/13		1.039%		786

		5/31/13		1.228%		906														5/31/13		1.011%		719

		6/30/13		1.267%		959														6/30/13		1.050%		774

		7/30/13		1.265%		1051														7/30/13		1.153%		868

		8/30/13		1.234%		993														8/30/13		1.123%		815

		9/30/13		1.255%		1024														9/30/13		1.144%		846



		Portfolio Yield & Days to Maturity/ Summary of Cash Investments - City's Book Rate of Return

		increase/decrease in basis points per qtr

		FY 2012		Basis points		Days

		1st Qtr		-2.30%		-1

		2nd Qtr		-8.20%		-56

		3rd Qtr		-3.20%		53

		4th Qtr		-21.50%		-119

		FY 2013		Basis points		Days

		1st Qtr		3.10%		96

		2nd Qtr		-1.80%		52

		3rd Qtr		-4.70%		14

		4th Qtr		-12.00%		-127

		FY 2013		Basis points		Days

		1st Qtr		-1.20%		65



Info pulled from Tab: Page 2 of each months Investment Report 
TABLE 2 IS INFORMATIONAL ONLY

Copy & paste columns A-C into Quarterly CAR on  Table 1 only. Table 2 is for reference only. 



USTN

		U.S. Treasury Market

				6/30/13		7/31/13		8/31/13		9/30/13		Cumulative Change

		3 Month		0.04%		0.04%		0.03%		0.02%		-0.02%

		6 Month		0.10%		0.08%		0.05%		0.04%		-0.06%

		1 Year		0.15%		0.11%		0.13%		0.10%		-0.05%

		2 Year		0.36%		0.31%		0.39%		0.33%		-0.03%

		3 Year		0.66%		0.61%		0.79%		0.63%		-0.03%

		4 Year		1.02%		0.98%		1.21%		1.00%		-0.02%

		5 Year		1.41%		1.38%		1.62%		1.39%		-0.02%

		10 Year		2.52%		2.60%		2.78%		2.64%		0.12%

		30 Year		3.52%		3.64%		3.70%		3.69%		0.17%

		LAIF										0.00%

		

jprioreschi: jprioreschi:
LAIF Qtrly Rate carried across 3 months

		Sources: Robinson Capital (http://www.robinsoncapital.com/fi_main.htm),

		Dept of Treasury (http://www.treas.gov/offices/domestic-finance/debt-management/interest-rate/yield_historical.shtml)

		http://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/TextView.aspx?data=yieldYear&year=2012































Copy & paste columns A-F into Quarterly CAR



Investment Yields Table

		INVESTMENT YIELDS TABLE																										Fiscal Year Average 



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '95
(489)		Aug '95
(404)		Sep '95
(332)		Oct '95
123		Nov '95
358		Dec '95
564		Jan '96
741		Feb '96
204		Mar '96
(231)		Apr '96
(597)		May '96
(919)		Jun '96
(718)		FY 96

		City Portfolio		6.094		6.042		6.060		6.080		6.055		6.044		6.004		6.023		5.998		6.019		5.996		6.033		6.037

		2-Year USTN		5.96		6.08		5.80		5.61		5.36		5.15		4.93		5.41		5.75		6.01		6.21		6.09		5.697

		90-Day T-Bill						5.37		5.45		5.46		5.08		5.01		5.01		5.12		5.11		5.17		5.15		5.193

		LAIF Rate						5.89						5.77						5.62						5.52		5.700

		Qtrly LAIF Rate		5.89		5.89		5.89		5.76		5.76		5.76		5.62		5.62		5.62		5.52		5.52		5.52		5.698



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '96
(773)		Aug '96
(906)		Sep '96
(510)		Oct '96
(18)		Nov'96
187		Dec '96
(199)		Jan '97
(250)		Feb '97
(338)		Mar '97
(831)		Apr '97
(554)		May '97
(443)		Jun '97
(268)		FY 97

		City Portfolio		5.997		5.995		6.027		6.037		6.010		6.010		6.046		6.078		6.124		6.107		6.086		6.083		6.050

		2-Year USTN		6.26		6.20		6.07		5.73		5.58		5.93		5.92		6.07		6.41		6.25		6.20		6.07		6.058

		90-Day T-Bill		5.20		5.21		5.02		5.14		5.10		5.31		5.14		5.20		5.31		5.23		4.91		5.17		5.162

		LAIF Rate						5.58						5.58						5.56						5.63		5.588

		Qtrly LAIF Rate		5.57		5.57		5.57		5.58		5.58		5.58		5.56		5.56		5.56		5.63		5.63		5.63		5.585



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '97
218		Aug '97
(80)		Sep '97
270		Oct '97
281		Nov '97
100		Dec '97
195		Jan '98
578		Feb '98
354		Mar'98
341		Apr'98
321		May'98
349		Jun'98
362		FY 98

		City Portfolio		6.092		6.095		6.107		6.082		6.078		6.065		6.044		6.023		6.008		6.000		5.993		5.987		6.048

		2-Year USTN		5.71		5.95		5.78		5.59		5.76		5.65		5.32		5.55		5.57		5.57		5.56		5.49		5.625

		90-Day T-Bill		5.23		5.22		5.02		5.19		5.20		5.27		5.17		5.18		5.17		5.00		5.00		4.98		5.136

		LAIF Rate						5.69						5.71						5.70						5.67		5.693

		Qtrly LAIF Rate		5.68		5.68		5.68		5.71		5.71		5.71		5.70		5.70		5.70		5.66		5.66		5.66		5.688



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'98
336		Aug'98
714		Sep'98
1145		Oct'98
1049		Nov'98
835		Dec'98
668		Jan'99
692		Feb'99
163		Mar'99
257		Apr'99
141		May'99
(331)		Jun'99
(839)		FY 99

		City Portfolio		5.970		5.979		5.982		5.945		5.906		5.832		5.718		5.742		5.731		5.642		5.671		5.693		5.818

		2-Year USTN		5.49		4.95		4.34		4.20		4.53		4.58		4.62		5.14		4.98		5.07		5.42		5.54		4.905

		90-Day T-Bill		5.08		4.86		4.36		4.30		4.51		4.54		4.47		4.65		4.43		4.49		4.61		4.78		4.590

		LAIF Rate		5.65		5.65		5.65		5.56		5.53		5.47		5.27		5.24		5.21		5.12		5.10		5.10		5.378

		Qtrly LAIF Rate		5.64		5.64		5.64		5.46		5.46		5.46		5.19		5.19		5.19		5.08		5.08		5.08		5.343



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'99
(887)		Aug'99
(1062)		Sep'99
(861)		Oct'99
(1003)		Nov'99
(1156)		Dec'99
(1717)		Jan'00
(1961)		Feb'00
(1858)		Mar'00
(1821)		Apr'00
(2015)		May'00
(2218)		Jun'00
(1586)		FY 00

		City Portfolio		5.720		5.762		5.769		5.800		5.830		5.858		5.933		6.014		6.057		6.096		6.181		6.193		5.934

		2-Year USTN		5.61		5.76		5.61		5.79		5.98		6.21		6.61		6.5		6.49		6.67		6.67		6.36		6.188

		90-Day T-Bill		4.73		4.87		4.82		5.07		5.24		5.31		5.7		5.76		5.89		5.82		5.61		5.85		5.389

		LAIF Rate		5.18		5.20		5.22		5.39		5.44		5.50		5.77		5.81		5.81		6.00		6.11		6.19		5.635

		Qtrly LAIF Rate		5.21		5.21		5.21		5.49		5.49		5.49		5.8		5.8		5.8		6.18		6.18		6.18		5.670



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'00
(1425)		Aug'00
(1006)		Sep'00
(677)		Oct'00
(650)		Nov'00
(158)		Dec'00
997		Jan'01
1559		Feb'01
1837		Mar'01
2163		Apr'01
1859		May'01
1969		Jun'01
1824		FY 01

		City Portfolio		6.246		6.256		6.267		6.307		6.309		6.354		6.282		6.233		6.215		6.105		5.986		5.962		6.210

		2-Year USTN		6.28		6.12		5.97		5.92		5.61		5.10		4.57		4.39		4.18		4.26		4.18		4.24		5.068

		90-Day T-Bill		6.25		6.13		6.21		6.38		6.20		5.88		4.99		4.85		4.28		3.87		3.62		3.65		5.193

		LAIF Rate		6.44		6.47		6.48		6.51		6.52		6.53		6.37		6.17		6.17		5.76		5.52		5.32		6.188

		Qtrly LAIF Rate		6.47		6.47		6.47		6.52		6.52		6.52		6.16		6.16		6.16		5.32		5.32		5.32		6.118



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'01
$2.464		Aug'01
$1.824		Sep'01
$3.724		Oct'01
$4.056		Nov'01
$3.370		Dec'01
$2.818		Jan'02
$2.957		Feb'02
$2.759		Mar'02
$1.700		Apr'02
$2.343		May'02
$2.331		Jun'02
$2.743		FY 02

		City Portfolio		5.749		5.706		5.61		5.394		5.249		5.131		4.966		4.922		4.908		4.719		4.627		4.703		5.140

		2-Year USTN		3.80		3.62		2.85		2.42		2.84		3.02		3.15		3.06		3.71		3.23		3.19		2.88		3.148

		90-Day T-Bill		3.53		3.36		2.37		2.01		1.77		1.72		1.75		1.75		1.77		1.76		1.72		1.68		2.099

		LAIF Rate		4.63		4.57		4.49		3.78		3.65		3.53		3.06		3.01		2.97		2.85		2.79		2.75		3.507

		Qtrly LAIF Rate		4.47		4.47		4.47		3.52		3.52		3.52		2.96		2.96		2.96		2.75		2.75		2.75		3.425



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'02
$3.071		Aug'02
$3.133		Sep'02
$3.275		Oct'02
$3.145		Nov'02
$2.609		Dec'02
$2.932		Jan'03
$2.681		Feb'03
$2.797		Mar'03
$2.544		Apr'03
$2.442		May'03
$2.459		Jun'03
$2.314		FY 03

		City Portfolio		4.543		4.568		4.487		4.435		4.352		4.175		3.862		3.870		3.661		3.468		3.416		3.519		4.030

		2-Year USTN		2.23		2.12		1.68		1.67		2.06		1.58		1.69		1.51		1.49		1.49		1.31		1.30		1.678

		90-Day T-Bill		1.69		1.67		1.55		1.44		1.21		1.19		1.17		1.19		1.11		1.12		1.10		0.85		1.274

		LAIF Rate		2.71		2.65		2.63		2.49		2.39		2.32		2.10		2.03		1.99		1.86		1.81		1.77		2.229

		Qtrly LAIF Rate		2.63		2.63		2.63		2.31		2.31		2.31		1.98		1.98		1.98		1.77		1.77		1.77		2.173

		5-Year USTN		3.53		3.22		2.63		2.81		3.28		2.78		3.02		2.69		2.78		2.85		2.3		2.46		2.863



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'03
$1.486		Aug'03
$1.060		Sep'03
$1.688		Oct'03
$1.083		Nov'03
$.828		Dec'03
$1.064		Jan'04
$1.067		Feb'04
$1.290		Mar'04
$1.242		Apr'04
$.192		May'04
$(.251)		Jun'04
$(.464)		FY 04

		City Portfolio		3.477		3.335		3.176		3.016		2.974		2.840		2.880		2.846		2.906		2.780		2.773		2.739		2.979

		2-Year USTN		1.74		1.97		1.47		1.82		2.04		1.82		1.82		1.64		1.57		2.31		2.53		2.68		1.951

		90-Day T-Bill		0.94		0.97		0.94		0.95		0.93		0.92		0.91		0.94		0.94		0.97		1.08		1.26		0.979

		LAIF Rate		1.65		1.64		1.63		1.60		1.58		1.57		1.53		1.49		1.47		1.45		1.44		1.44		1.541

		Qtrly LAIF Rate		1.63		1.63		1.63		1.56		1.56		1.56		1.47		1.47		1.47		1.44		1.44		1.44		1.525

		Sweep Int. Rate																								1.05		1.050

		5-Year USTN		3.38		3.46		2.85		3.27		3.38		3.25		3.17		3.01		2.8		3.63		3.81		3.81		3.318



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'04
$(.334)		Aug'04
$.123		Sep'04
$(.153)		Oct'04
$(.151)		Nov'04
$(.726)		Dec'04
$(.770)		Jan'05
$(.969)		Feb'05
$(1.443)		Mar'05
$(1.736)		Apr'05
$(1.457)		May'05
$(1.208)		Jun'05
$(1.223)		FY 05

		City Portfolio		2.835		2.706		2.715		2.787		2.726		2.610		2.723		2.758		2.814		2.837		2.896		2.914		2.777

		2-Year USTN		2.68		2.39		2.61		2.55		3.00		3.07		3.27		3.60		3.78		3.65		3.57		3.63		3.150

		90-Day T-Bill		1.43		1.58		1.70		1.89		2.22		2.22		2.47		2.75		2.78		2.89		2.93		3.12		2.332

		LAIF Rate		1.60		1.64		1.67		1.89		1.94		2.00		2.26		2.31		2.38		2.72		2.79		2.86		2.172

		Qtrly LAIF Rate		1.67		1.67		1.67		2.00		2.00		2.00		2.38		2.38		2.38		2.85		2.85		2.85		2.225

		Sweep Int. Rate		1.36		1.43		1.58		1.71		1.86		2.20		2.23		2.48		2.72		2.78		2.88		2.94		2.178

		5-Year USTN		3.71		3.33		3.38		3.30		3.72		3.63		3.71		4.00		4.18		3.90		3.76		3.72		3.695



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'05
$(1.696)		Aug'05
$(1.348)		Sep'05
$(1.693)		Oct'05
$(1.898)		Nov'05
$(1.832)		Dec'05
$(1.750)		Jan'06
$(1.691)		Feb'06
$(1.731)		Mar'06
$(1.767)		Apr'06
$(1.696)		May'06
$(1.722)		Jun'06
$(1.721)		FY 06

		City Portfolio		2.984		3.006		3.013		3.072		3.151		3.215		3.352		3.433		3.460		3.526		3.613		3.754		3.298

		2-Year USTN		4.01		3.82		4.16		4.38		4.41		4.40		4.51		4.68		4.82		4.86		5.04		5.15		4.520

		90-Day T-Bill		3.40		3.50		3.54		3.88		3.95		4.07		4.46		4.62		4.60		4.76		4.84		4.98		4.217

		LAIF Rate		3.08		3.13		3.19		3.46		3.55		3.63		3.96		4.00		4.05		4.30		4.44		4.53		3.777				 

		Qtrly LAIF Rate		3.18		3.18		3.18		3.63		3.63		3.63		4.03		4.03		4.03		4.53		4.53		4.53		3.843

		Sweep Int. Rate		3.08		3.35		3.50		3.44		3.89		3.90		3.98		4.47		4.61		4.60		4.74		4.82		4.031

		5-Year USTN		4.12		3.87		4.18		4.45		4.42		4.35		4.47		4.61		4.82		4.92		5.04		5.10		4.529



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'06
$(1.304)		Aug'06
$(.920)		Sep'06
$(.674)		Oct'06
$(.513)		Nov'06
$(.189)		Dec'06
$(.445)		Jan'07
$(.547)		Feb'07
$.007		Mar'07
$.008		Apr'07
$.074		May'07
$(.483)		Jun'07
$(.499)		FY 07

		City Portfolio		3.850		3.939		4.045		4.109		4.313		4.392		4.578		4.668		4.667		4.763		4.897		4.904		4.427

		2-Year USTN		4.96		4.78		4.68		4.69		4.61		4.81		4.92		4.64		4.58		4.59		4.92		4.87		4.754

		90-Day T-Bill		5.07		5.04		4.88		5.07		5.02		5.01		5.11		5.13		5.03		4.85		4.73		4.80		4.978

		LAIF Rate		4.85		4.90		4.94		5.10		5.11		5.12		5.15		5.17		5.18		5.22		5.23		5.24		5.101

		Qtrly LAIF Rate		4.93		4.93		4.93		5.11		5.11		5.11		5.17		5.17		5.17		5.23		5.23		5.23		5.110

		Sweep Int. Rate		5.07		5.10		5.00		4.89		5.03		5.08		5.05		5.12		5.22		5.04		4.91		4.91		5.035

		5-Year USTN		4.91		4.70		4.59		4.57		4.45		4.70		4.82		4.52		4.54		4.51		4.86		4.92		4.674

		Avg Days to Mat		380		412		430		448		521		507		526		515		508		495		597		594		494.4		1.6273972603



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'07
$(.045)		Aug'07
$.450		Sep'07
$.899		Oct'07
$.967		Nov'07
$1.887		Dec'07
$1.854		Jan'08
$3.177		Feb'08
$3.485		Mar'08
$3.442		Apr'08
$2.669		May'08
$1.830		Jun'08
$1.695		FY 08

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.930		5.013		5.028		5.019		5.068		5.032		4.901		4.842		4.776		4.453		4.384		4.387		4.819

		2-Year USTN		4.52		4.15		3.98		3.94		2.99		3.05		2.10		1.62		1.59		2.26		2.64		2.62		2.955

		90-Day T-Bill		4.94		4.12		3.80		3.92		3.14		3.24		1.95		1.84		1.32		1.38		1.88		1.87		2.783

		LAIF Rate		5.25		5.25		5.25		5.14		5.05		4.97		4.62		4.39		4.18		3.40		3.07		2.90		4.456

		Qtrly LAIF Rate		5.24		5.24		5.24		4.96		4.96		4.96		4.18		4.18		4.18		3.11		3.11		3.11		4.373

		Sweep Int. Rate		4.91		4.91		4.05		3.84		3.55		3.03		3.31		2.23		1.79		1.45		1.61		1.82		3.042

		5-Year USTN		4.60		4.25		4.23		4.16		3.41		3.45		2.82		2.50		2.46		3.03		3.41		3.34		3.472

		Avg Days to Mat		614		590		568		569		547		487		479		519		542		564		574		637		557.5		1.7452054795

				 				 

		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'08
$1.600		Aug'08
$1.500		Sep'08
$1.025		Oct'08
$0.910		Nov'08
$1.983		Dec'08
$2.765		Jan'09
$2.350		Feb'09
$2.047		Mar'09
$1.948		Apr'09
$2.121		May'09
$2.143		Jun'09
$1.989		FY 09

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.902

		2-Year USTN		2.52		2.37		1.96		1.56		0.98		0.76		0.95		0.97		0.80		0.90		0.91		1.11		1.316

		90-Day T-Bill		1.66		1.71		0.90		0.38		0.04		0.08		0.23		0.25		0.21		0.12		0.13		0.19		0.492

		LAIF Rate		2.79		2.78		2.77		2.71		2.57		2.35		2.05		1.87		1.82		1.61		1.53		1.40		2.187

		Qtrly LAIF Rate		2.77		2.77		2.77		2.54		2.54		2.54		1.91		1.91		1.91		1.51		1.51		1.51		2.183

		Sweep Int. Rate		1.87		1.71		1.69		0.46		0.53		0.05		0.15		0.27		0.28		0.20		0.20		0.15		0.629

		5-Year USTN		3.24		3.09		2.98		2.83		1.91		1.55		1.88		1.98		1.65		2.01		2.34		2.55		2.334

		Avg Days to Mat		611		601		578		547		511		471		388		401		446		386		416		465		485.1



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'09
$1.852		Aug'09
$1.950		Sep'09
$1.943		Oct'09
$1.926		Nov'09
$2.174		Dec'09
$1.331		Jan '10
$1.631		Feb'10
$1.683		Mar'10
$1.317		Apr'10
$1.388		May'10
$1.506		Jun'10
$1.712		FY 10

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.685

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		1.11		0.97		0.96		0.89		0.66		1.14		0.81		0.81		1.02		0.96		0.77		0.60		0.892

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.18		0.13		0.11		0.04		0.05		0.05		0.07		0.11		0.15		0.16		0.16		0.17		0.115

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report		1.04		0.93		0.75		0.65		0.61		0.57		0.56		0.58		0.55		0.59		0.56		0.53		0.658

		Qtrly LAIF Rate		0.90		0.90		0.90		0.60		0.60		0.60		0.56		0.56		0.56		0.56		0.56		0.56		0.655

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.19		0.18		0.14		0.08		0.06		0.12		0.13		0.13		0.13		0.15		0.17		0.16		0.135

		5-Year USTN		2.51		2.39		2.31		2.31		2.00		2.68		2.32		2.30		2.55		2.42		2.09		1.78		2.305

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		799		846		912		917		898		893		867		875		919		875		911		842		879.5

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		495		537		607		618		598		605		592		589		627		606		639		608		593.4



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'10
$1.825		Aug'10
$1.803		Sep'10
$1.731		Oct'10
$1.782		Nov'10
$1.335		Dec'10
$0.686		Jan'11
$0.656		Feb'11
$0.357		Mar'11
$0.265		Apr'11
$1.072		May'11
$1.596		Jun'11
$1.262		FY 11

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		2.011

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.55		0.47		0.42		0.34		0.46		0.59		0.56		0.68		0.82		0.60		0.47		0.46		0.535

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.15		0.13		0.15		0.11		0.16		0.13		0.15		0.13		0.09		0.04		0.05		0.01		0.108

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.53		0.51		0.50		0.48		0.46		0.45		0.52		0.45		0.53		0.59		0.41		0.45		0.490

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.51		0.51		0.51		0.46		0.46		0.46		0.51		0.51		0.51		0.48		0.48		0.48		0.490

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.17		0.16		0.14		0.13		0.13		0.15		0.15		0.15		0.13		0.13		0.13		0.13		0.138

		5-Year USTN		1.60		1.33		1.26		1.17		1.48		2.01		1.94		2.14		2.28		1.97		1.70		1.76		1.720

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		922		972		925		864		891		1000		916		1041		1044		996		999		1047		968.1

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		673		724		682		621		656		778		708		831		830		798		801		853		746.3



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'11
$1.793		Aug'11
$2.002		Sep'11
$1.678		Oct'11
$1.694		Nov'11
$1.531		Dec'11
$1.621		Jan'12
$1.792		Feb'12
$1.601		Mar'12
$1.507		Apr'12
$1.658		May'12
$1.546		Jun'12
$1.463		FY 12

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.647

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.36		0.20		0.24		0.24		0.25		0.24		0.22		0.30		0.33		0.27		0.27		0.33		0.271

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.09		0.02		0.01		0.00		0.00		0.01		0.06		0.08		0.07		0.10		0.07		0.09		0.050

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.38		0.41		0.38		0.39		0.40		0.38		0.39		0.39		0.38		0.37		0.36		0.36		0.382

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.375

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.125

		5-Year USTN		1.36		0.96		0.95		0.96		0.95		0.83		0.71		0.87		1.04		0.82		0.67		0.72		0.903

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1098		979		1046		1048		1074		990		942		1002		1043		1004		974		924		1010.3

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		892		771		838		849		871		788		748		805		845		814		783		735		811.6



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'12
$1.627		Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		FY 13

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		1.436		1.460		1.457		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.364

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.248

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.079

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.36		0.38		0.35		0.34		0.32		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.309

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24		0.298

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.15		0.20		0.20		0.20		0.20		0.20		0.20		0.20		0.17		0.10		n/a		n/a		0.182

		5-Year USTN		0.60		0.59		0.62		0.72		0.61		0.72		0.88		0.77		0.77		0.68		1.05		1.41		0.785

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		918		1009		1020		980		1011		1072		996		1080		1086		970		906		959		1000.6

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		723		819		829		792		818		876		824		902		894		786		719		774		813.0



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176		Oct'13
		Nov'13
		Dec'13
		Jan'14
		Feb'14
		Mar'14
		Apr'14
		May'14
		Jun'14
		FY 14

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.265		1.234		1.255																				1.251

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.31		0.39		0.33																				0.343

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.04		0.03		0.02																				0.030

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.27

jprioreschi: jprioreschi:
Actual = 0.267
		0.27		0.26																				0.265

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA																										ERROR:#DIV/0!

		5-Year USTN		1.38		1.62		1.39																				1.463

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1051		993		1024																				1022.7

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
C - LAIF Performance Report		

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		868		815		846																				843.0
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Table is for historical reference only; possible source for some CAFR language... 

Table is for historical reference only; possible source for some CAFR language... 



Graph with LAIF 

				Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176

		City Portfolio		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		0.38		0.36		0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

						 

		For printout		 		 
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INVESTMENT YIELDS

City Portfolio	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Graph is updated monthly, although it is only presented quarterly to Council (graph in CAR report and page 5 of Attachment #1)



INV Ylds

				Jun '10		Jun '11		Jun '12		Jun'13				CPI

		City Portfolio		2.138		1.750		1.457		1.255

		2 - year USTN		0.42		0.24		0.23		0.33

		90-Day T-Bill		0.15		0.01		0.10		0.02

		LAIF Rate		0.50		0.38		0.35		0.26







INVESTMENT YIELDS

City Portfolio	

Jun '10	Jun '11	Jun '12	Jun'13	2.1379999999999999	1.75	1.4570000000000001	1.2549999999999999	2 - year USTN	





Jun '10	Jun '11	Jun '12	Jun'13	0.42	0.24	0.23	0.33	LAIF Rate	



Jun '10	Jun '11	Jun '12	Jun'13	0.5	0.378	0.34799999999999998	0.25700000000000001	90-Day T-Bill	

Jun '10	Jun '11	Jun '12	Jun'13	0.15	0.01	0.1	0.02	

YIELD%







Graph with LAIF (2)

				Jun'08
		Jul'08
		Aug'08
		Sep'08
		Oct'08
		Nov'08
		Dec'08
		Jan'09
		Feb'09
		Mar'09
		Apr'09
		May'09
		Jun'09
		Jul'09
		Aug'09
		Sep'09
		Oct'09
		Nov'09
		Dec'09
		Jan '10
		Feb'10
		Mar'10
		Apr'10
		May'10
		Jun'10
		Jul'10
		Aug'10
		Sep'10
		Oct'10
		Nov'10
		Dec'10
		Jan'11
		Feb'11
		Mar'11
		Apr'11
		May'11
		Jun'11
		Jul'11
		Aug'11
		Sep'11
		Oct'11
		Nov'11
		Dec'11
		Jan'12
		Feb'12
		Mar'12
		Apr'12
		May'12
		Jun'12
		July'12
		Aug'12
		Sep'12
		Oct'12
		Nov'12
		Dec'12
		Jan'13
		Feb'12
		Mar'13
		Apr'13
		May'13
		Jun'13
		Jul'13
		Aug'13
		Sep'13


		City Portfolio		4.387		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.436		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		2.620		2.52		2.37		1.960		1.56		0.98		0.760		0.95		0.97		0.800		0.90		0.91		1.110		1.11		0.97		0.960		0.89		0.66		1.140		0.81		0.81		1.020		0.96		0.77		0.600		0.55		0.47		0.420		0.34		0.46		0.590		0.56		0.68		0.820		0.60		0.47		0.46		0.36		0.20		0.24		0.24		0.25		0.240		0.22		0.30		0.33		0.27		0.27		0.33		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		1.870		1.66		1.71		0.900		0.38		0.04		0.080		0.23		0.25		0.210		0.12		0.13		0.190		0.18		0.13		0.110		0.04		0.05		0.050		0.07		0.11		0.150		0.16		0.16		0.170		0.15		0.13		0.150		0.11		0.16		0.130		0.15		0.13		0.090		0.04		0.05		0.01		0.09		0.02		0.01		0.00		0.00		0.010		0.06		0.08		0.07		0.10		0.07		0.09		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		2.900		2.79		2.78		2.770		2.71		2.57		2.353		2.05		1.87		1.822		1.61		1.53		1.396		1.04		0.93		0.750		0.65		0.61		0.569		0.56		0.53		0.570		0.59

jprioreschi: jprioreschi:
Actual LAIF Rate		0.58

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		0.490

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		0.52

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531		0.51		0.503

jprioreschi: jprioreschi:
0.503 was estimated on 9/6/10

Actual July LAIF Rate = _____		0.48		0.46		0.448		0.52		0.45		0.530		0.56

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.45

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.38

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.38

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.39		0.39		0.385		0.39		0.39

jprioreschi: jprioreschi:
Actual		0.38

jprioreschi: jprioreschi:
Actual		0.37		0.36		0.36		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.363
		0.38		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.348
		

jprioreschi: jprioreschi:
Actual LAIF Rate		

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531																																																						0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		3.110		2.77		2.77		2.770		2.54		2.54		2.540		1.91		1.91		1.910		1.51		1.51		1.510		0.90		0.90		0.900		0.60		0.60		0.600		0.56		0.56		0.560		0.56		0.56		0.560		0.51		0.51		0.510		0.46		0.46		0.460		0.51		0.51		0.510		0.48		0.48		0.48		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

				-0.210		0.017		0.009		0.000		0.169		0.028		-0.187		0.136		-0.041		-0.088		0.100		0.020		-0.114		0.140		0.025		-0.150		0.050		0.011		-0.031		-0.002		-0.030		0.010		0.028		0.020		-0.070		0.010		0.003		-0.007		0.020		0.000		-0.012		0.010		-0.060		0.020		0.080		-0.067		-0.028		0.000		0.028		0.004		0.005		0.005		0.005		0.005		0.009		0.003		0.007		0.003		-0.002		0.010		0.027		0.010		0.020		0.013		0.006		0.020		0.006		0.005		0.024		0.005		0.004		0.266		0.271		0.257





		For printout
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INVESTMENT YIELDS

City Portfolio	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	2.1379999999999999	2.0339999999999998	2.02	2.0750000000000002	1.873	1.889	1.9219999999999999	1.867	1.83	1.7729999999999999	1.833	1.722	1.75	1.73	1.762	1.6679999999999999	1.585	1.6240000000000001	1.6359999999999999	1.5269999999999999	1.506	1.421	1.4359999999999999	1.46	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13	
	Aug'13
	Sep'13
	0.42	0.34	0.46	0.59	0.56000000000000005	0.68	0.82	0.6	0.47	0.46	0.36	0.2	0.24	0.24	0.25	0.24	0.22	0.3	0.33	0.27	0.27	0.33	0.23	0.22	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.15	0.11	0.16	0.13	0.15	0.13	0.09	0.04	0.05	0.01	0.09	0.02	0.01	0	0	0.01	0.06	0.08	7.0000000000000007E-2	0.1	7.0000000000000007E-2	0.09	0.11	0.09	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.503	0.48	0.46	0.44800000000000001	0.52	0.45	0.53	0.56000000000000005	0.41299999999999998	0.45200000000000001	0.38	0.40799999999999997	0.38400000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38900000000000001	0.38300000000000001	0.36699999999999999	0.36299999999999999	0.35799999999999998	0.36	0.377	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Print and give to Treasury Manager 
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Mkt Loss - K&Q sort



						9/1 - 9/30/2013														K-Sort





						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

		94-897C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		02/05/18		-$37,300		-1.87%

		93-893C				FEDERAL NATL MORTGAGE ASSN		$4,000,000		12/26/17		-$73,120		-1.83%

		17-896C				FEDERAL NATL MORTGAGE ASSN		$3,000,000		01/30/18		-$53,400		-1.78%

		36-894C				FEDERAL HOME LOAN BANK		$4,000,000		01/16/18		-$70,120		-1.75%

		36-892C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		12/12/17		-$33,840		-1.69%

						 		 		 								 



						K Sort - Report only Top Five negative or Less market losses



						Reflects only last month of the quarter ending 













																				Q-Sort



						Issuer		Face Amount		Maturity		Aug-Sep Mkt Change ($)		Aug-Sep Mkt Change (%)		% Mkt Gain/(Loss) at 9.30.13



						Nothing to report for September 2013











						(reformatted table for CAR)



						Reflects only last month of the quarter ending 						 

						Q Sort = Anything greater than 1.0% Market to Market decline 

																		 

								 









						Example



						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

						N/A for December 2012

						 		 		 



Copy & paste columns B-G into Quarterly CAR

Copy & paste columns B-H into Quarterly CAR Only if there are Gains or Losses for end of Qtr

On a quarterly basis, staff reports the five securities with the largest percentage of unrealized losses when comparing book value to market value. There were only three securities trading below purchase price at the end of the quarter. Market losses occur when current market yields rise above the yields on securities held in the portfolio. Since yields were higher at the end of the quarter, some recently purchased securities have unrealized losses. However, since securities in the portfolio are held to maturity, no market losses will be realized. Moreover, as discussed previously, although several securities had unrealized market losses at the end of the quarter, the portfolio had an overall market gain of $1.463 million.

On a quarterly basis, staff also reports all securities with monthly market declines of greater than 1 percent compared to the prior month. There were no securities in the portfolio with a market decline of greater than 1 percent compared to the prior month.



Quality Ratings

						QUALITY RATINGS



						 		PURCHASE		MATURITY		QUALITY RATING at PURCHASE						QUALITY RATING AS OF 4/30/12						QUALITY RATING AS OF 5/16/12						QUALITY RATING AS OF 06/30/13

						ISSUER		DATE		DATE		MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				No change since 09/30/13

		94-820		084664BN0		BERKSHIRE HATHAWAY FIN		12/15/10		12/15/15		Aa2		AA+				Aa2		AA+				Aa2		AA				Aa2		AA

		94-814		36962G4T8		GENERAL ELECTRIC CAPITAL CORP		11/10/10		11/09/15		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+

		94-826		36962G4X9		GENERAL ELECTRIC CAPITAL CORP		01/07/11		01/07/14		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+				Update if there is a change		 

		17-853		742718DS5		PROCTOR & GAMBLE		09/20/11		11/15/15		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-

		94-855		89233P5E2		TOYOTA MOTOR CREDIT		09/26/11		09/15/16		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-



																				``

																																				 























































































&8&Z&F		&6&D


For Informational purposes only/Not needed in CAR unless requested



FF Rates



				Fed Funds Rate				Discount Rate												Historical Changes of the Target Federal Funds and Discount Rates ...

		Date		Change		New Level		Change		New Level

jprioreschi: jprioreschi:
Primary										Source: http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

		12/11/07		-0.25		4.25		-0.25		4.75

		01/22/08		-0.75		3.50		-0.75		4.00

		01/30/08		-0.50		3.00		-0.50		3.50

		03/16/08						-0.25		3.25

		03/18/08		-0.75		2.25		-0.75		2.50

		04/30/08		-0.25		2.00		-0.25		2.25										Checked on May 17th, 2010 - No change since Feb 19th, 2010

		10/08/08		-0.50		1.50		-0.50		1.75										Checked on June 18th, 2010 - No change since Feb 19th, 2010

		10/29/08		-0.50		1.00		-0.50		1.25				 						Checked on July 7th, 2010 - No change since Feb 19th, 2010

		12/16/08		-1.00 to -0.75		0.00-0.25		-0.75		0.50										Checked on September 13th, 2010 - No change since Feb 19th, 2010

		02/19/10						0.25		0.75										Checked on October 11th, 2010 - No change since Feb 19th, 2010

																				Checked on November 11th, 2010 - No change since Feb 19th, 2010

																				Checked on December 5th, 2010 - No change since Feb 19th, 2010

																				Checked on January 12th, 2011 - No change since Feb 19th, 2010

																				Checked on April 7th, 2011 - No change since Feb 19th, 2010

		Fed Funds Rate: Interest rate charged by banks with excess reserves at a Federal Reserve District bank to banks needing overnight loans to meet reserve requirements. The FFR is the most sensitive indicator of the direction of interest rates, since it is set daily by the market, unlike the Prime Rate and Discount Rate, which are periodically changed by banks and by the Federal Reserve Board, respectively.																		Checked on Jun 20th, 2011 - No change since Feb 19th, 2010

																				Checked on Jul 06th, 2011 - No change since Feb 19th, 2010

																				Checked on Sep 28th, 2011 - No change since Feb 19th, 2010

																				Checked on Dec 13th, 2011 - No change since Feb 19th, 2010

																				Checked on Jan 10th, 2012 - No change since Feb 19th, 2010

																				Checked on Apr 16th, 2012 - No change since Feb 19th, 2010

																				Checked on June 20th, 2012 - No change since Feb 19th, 2010

		Discount Rate: 																		Checked on July 12th, 2012 - No change since Feb 19th, 2010

		1. Interest rate that the Federal Reserve charges member banks for loans, using gov't securities or Eligible Paper as collateral. This provides a floor on interest rates, since banks set their loan rates a notch above the discount rate.																		Checked on September 16th, 2012 - No change since Feb 19th, 2010

																				Checked on November 29th, 2012 - No change since Feb 19th, 2010

																				Checked on January 14th, 2013 - No change since Feb 19th, 2010

																				Checked on April 15th, 2013 - No change since Feb 19th, 2010

		2. interest rate used in determining the Present Value of future Cash Flows (Capitalization Rate).																		Checked on July 11th, 2013 - No change since Feb 19th, 2010

																				Checked on Oct 8th, 2013 - No change since Feb 19th, 2010

		Capitalization Rate: Rate of interest used to convert a series of future payments into a single  Present Value.





http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

Sum of Inv Port



				CITY OF SANTA BARBARA

				Summary of Investment Portfolio Cash and Investments

				September 30, 2013



														 Yield to				Percent				Average

										Book				Maturity				of				Days to

				Description				 		Value		 		(365 days)				Portfolio				Maturity

								 				 

				State of California LAIF						$   29,000,000				0.257%				18.77%				1

				Certificates of Deposit						8,000,000				1.267%				5.18%				902

				Treasury Securities - Coupon						10,326,459				0.458%				6.68%				913

				Federal Agency Issues - Coupon						91,526,484				1.404%				59.24%				1,117

				Corporate/Medium Term Notes						10,037,533				1.950%				6.50%				706

										148,890,476				1.144%				96.37%				846



				SB Airport Promissory Note						5,603,520				4.195%				3.63%				5,751

						Totals and Averages				$   154,493,996				1.255%				100.00%				1,024



				SBB&T Money Market Account						5,628,806

				Total Cash and Investments						$   160,122,802

														 		 















































































Copy and paste Values from Qtr end Investment report page 2
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Qtrly Int Rev





				INVESTMENT REVENUE

				For the Quarter Ended September 30, 2013



				POOLED INVESTMENTS

				INTEREST INCOME				Jul				Aug				Sep				Total

				Interest Earned on Investments				$   173,740				$   175,700				$   182,939				$   532,379

				Amortization				(24,348)				(24,297)				(21,576)				(70,222)

				TOTAL INVESTMENT INCOME				$   149,392				$   151,403				$   161,362				$   462,157				462,157.10











														Sep		462,157				1st Qtr Earnings

														Dec						2nd Qtr Earnings

														Mar						3rd Qtr Earnings

														June						4th Qtr Earnings

														FY14		$   462,157				Fiscal Year to Date







				This table could be included in a new section called INVESTMENT INCOME right after the Investment Activity section.
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Port Inc Comp

		City of Santa Barbara

		Portfolio Income Comparison



						FY 2012																FY 2011																FY 2010																FY 2009

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield								Interest				Portfolio				Yield										Interest				Portfolio				Yield

		Sep Qtr				$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%								$   1,210,695				$   161,157,340				2.92%						Sep Qtr				$   1,830,805				$   158,398,511				4.47%

		Dec Qtr				$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%								$   1,101,518				$   166,313,697				2.73%						Dec Qtr				$   1,729,824				$   170,967,292				4.04%

		Mar Qtr				$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%								$   1,056,318				$   162,714,272				2.54%						Mar Qtr				$   1,563,206				$   165,358,925				3.58%

		Jun Qtr				$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%								$   989,603				$   166,713,591				2.32%						Jun Qtr				$   1,372,872				$   174,344,622				3.10%						FY 2010 Interest

		TOTAL				$   2,700,034				$   169,276,389				1.65%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   3,225,986				$   168,052,070				2.01%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   4,358,134				$   164,224,725				2.69%

jprioreschi: jprioreschi:
Average for the whole fiscal year										$   6,496,706				$   167,267,338				3.90%

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table						1st Q				2nd Q				3rd Q				4th Q

		$ Chg				$   (525,952)																$   (1,132,148)																$   (2,138,573)																																Interest				Interest				Interest				Interest

		% Chg				-16.30%																-25.98%																-32.92%																														Jul		417,065		Oct		375,207		Jan		367,509		Apr		332,614

																																																																				Aug		403,912		Nov		363,909		Feb		353,519		May		332,744

																																																																				Sep		389,718		Dec		362,402		Mar		335,290		Jun		324,245

																																																																						1,210,695				1,101,518				1,056,318				989,603

																																																																																		4,358,134

						FY 2013																FY 2012																FY 2011																		FY 2010														FY 2009 Interest

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield										Interest				Portfolio				Yield						1st Q				2nd Q				3rd Q				4th Q

		Sep Qtr				$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%						Sep Qtr				$   1,210,695				$   161,157,340				2.92%						Interest				Interest				Interest				Interest

		Dec Qtr				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%						Dec Qtr				$   1,101,518				$   166,313,697				2.73%				Jul		630,399		Oct		590,303		Jan		553,190		Apr		464,337

		Mar Qtr				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%						Mar Qtr				$   1,056,318				$   162,714,272				2.54%				Aug		612,243		Nov		577,467		Feb		515,777		May		467,557

		Jun Qtr				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%						Jun Qtr				$   989,603				$   166,713,591				2.32%				Sep		588,162		Dec		562,053		Mar		494,239		Jun		440,978

		TOTAL				$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%								$   3,225,986				$   168,052,070				1.98%										$   4,358,134				$   164,224,725				2.63%						1,830,805				1,729,824				1,563,206				1,372,872

		$ Chg				$   (531,572)																$   (525,952)																$   (1,132,148)																		$   (2,138,573)																										6,496,706

		% Chg				-19.69%																-16.30%																-25.98%																		-32.92%









						FY 2014																FY 2013																FY 2012

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																																																						

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table		Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab		

jprioreschi: jprioreschi:
City Yield at Qtr end												Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
Average for the whole fiscal year																								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab																																								Yield

jprioreschi: jprioreschi:
City Yield at Qtr end

										

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end								

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end		Sep Qtr				$   462,157				$   160,122,802				1.26%								$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%

		Dec Qtr																				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%

		Mar Qtr																				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%

		Jun Qtr																				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%

		TOTAL				$   462,157				$   160,122,802				1.26%								$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%

		$ Chg				$   (1,706,305)																$   (531,572)																$   (525,952)

		% Chg				-78.69%																-19.69%																-16.30%





LAIF Bal

		CITY OF SANTA BARBARA

		LAIF Balances

		LAIF
Account		Jul 31, 2013		Aug 31, 2013		Sep 30, 2013		This week		 = 9/08/2013

		City		27,000,000		33,000,000		29,000,000		25,000,000

		RDAS		0		0		0		0

		Total		27,000,000		33,000,000		29,000,000		25,000,000



				City LAIF		RDAS LAIF

		12/31/11		42,000,000.00

		1/31/12		50,000,000.00

		2/28/12		23,000,000.00		18,000,000.00

		3/31/12		28,000,000.00		9,000,000.00

		4/30/12		36,000,000.00		9,000,000.00

		5/31/12		37,000,000.00		9,000,000.00

		6/30/12		45,000,000.00		9,000,000.00

		7/31/12		44,000,000.00		6,700,000.00

		8/31/12		36,000,000.00		6,700,000.00

		9/30/12		34,500,000.00		6,700,000.00

		10/31/12		40,000,000.00		6,700,000.00

		11/30/12		34,000,000.00		6,700,000.00

		12/31/12		24,000,000.00		6,700,000.00

		1/31/13		39,000,000.00		6,700,000.00

		2/28/13		24,000,000.00		6,700,000.00

		3/31/13		26,000,000.00

		4/30/13		41,000,000.00

		5/31/13		46,000,000.00

		6/30/13		38,000,000.00

		7/31/13		27,000,000.00

		8/31/13		33,000,000.00

		9/30/13		29,000,000.00

		10/31/13

		11/30/13

		12/31/13

		1/31/14

		2/28/14

		3/31/14

		4/30/14

		5/31/14

		6/30/14
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Meas & Comp

		City of Santa Barbara
Investment Portfolio Measures												Formatted to print on two separate pages as presented to Fin Comm. (-Jill T.)

		Portfolio Measures		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		Total Portfolio Value

Jill Prioreschi: Jill Prioreschi:
Book Value		$   155,564,411		$   161,732,095		$   159,706,002		$   154,493,996

		Investment Income		$   278,057		$   231,751		$   193,798		$   161,362

		PortfolioYield		2.138%		1.750%		1.452%		1.255%

		Base Portfolio WAM (Days)		682		838		829		846

		Total Portfolio WAM (Days)		925		1,046		1,020		1,024



		City of Santa Barbara
Investment Portfolio Composition



		Portfolio Composition		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		LAIF		28.61%		22.57%		25.80%		18.77%

		Certificates of Deposit		2.57%		1.24%		5.01%		5.18%

		Treasuries		0.00%		0.00%		0.00%		6.68%

		Agencies		62.31%		64.93%		59.27%		59.24%

		Corporates		2.57%		7.57%		6.30%		6.50%

		Airport Note		3.94%		3.69%		3.62%		3.63%				100.00%

														100.00%

		Investment Portfolio Composition at March 31, 2013												100.00%				-------------		Change all Dates!!!

														100.00%
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Q1 FY12 Purch_Mat

																				This Column is not copied to Investment report

		Qtrly (Jul, Aug, Sep 2013)



								Face		Purchase 		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:																				WAY-C				WAY-M		AVG

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		1.700%		1.700%		Callable 07/10/14, then qtrly				0.486%				0.262%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		1.750%		1.750%		Callable 10/17/13, then qtrly				0.500%				0.269%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		1.300%						n/a				0.200%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once				0.514%				0.277%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		1.000%		1.896%		SU 1%-2% Callable 01/30/14, once				0.143%				0.146%

		17-911				Federal Home Loan Bank (FHLB)		2,000,000		09/13/13		09/14/18		-		-		1.910%						n/a				0.294%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%						n/a				0.238%

								$   13,000,000																1.643%				1.686%		1.701%

jprioreschi: jprioreschi:
Rounding Difference


				Calls:																				WAY-C		AVG-C		WAY		AVG-M

						N/A		$   -																0.000%		0.000%		0.000%

								$   -																0.000%		0.000%		0.000%		ERROR:#DIV/0!				 

				Maturities:										 														WAY		AVG

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		3.810%										1.270%

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%										1.515%

								$   3,000,000																				2.785%

Jill Prioreschi: Jill Prioreschi:
Do Not Include the Airport Note WAY %		3.041%

Jill Prioreschi: Jill Prioreschi:
Do not include the Airport Note YTM



																								 				2.785%

Jill Prioreschi: Jill Prioreschi:
Calls & Maturities
Excluding the Airport Note Partial Paydown
		

jprioreschi: jprioreschi:
= Settlement Date																				Calls&Mat

																														Excluding Airport

						Airport Promissory Note - Semiannual Principal 		0

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation



								Total All				Purchased Calls only																-1.0988%		Difference

								10,000,000				7,000,000																		Purch & Calls/Mat





						Test		3,000,000.00																		Test		2.785%



										Purch		Calls		Mat

								FAC Callables		7,000,000		0		0						1.686%		All Purchases WAY-Maturity

								FAC Bullets		6,000,000		0		3,000,000						2.785%		Redeemed Calls and Maturities

								TRS Bullets		0		0		0						-1.099		BPS diff.

								CORP		0		0		0

								CD		0		0		0

								Airport Redemption		0		0		0		Total		Variance

										13,000,000		0		3,000,000		10,000,000		0

								SymproActivity Report		13,000,000

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		0

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		3,000,000

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		10,000,000		0

										0		0		0		0





						=(C17/(C17+(C24-C20))*L17)+((C24-C20)/((C24-C20)+C17)*L24)

						=(D24/(D24+D32)*M24)+(D32/(D32+D24)*M32)

						=(D25/(D25+(D30-D29))*M25)+((D30-D29)/((D30-D29)+D25)*M30)

																								ERROR:#DIV/0!		 		ERROR:#DIV/0!







		Jul-13		Information from previous months…

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		93-906C				Federal National Mortgage Association (FNMA)		$   2,000,000		07/10/13		07/10/18		07/10/14		170.000%		170.000%		Callable 07/10/14, then qtrly								170.000%		170.000%

		36-905C				Federal Home Loan Bank (FHLB)		2,000,000		07/17/13		07/17/18		10/17/13		175.000%		175.000%		Callable 10/17/13, then qtrly								175.000%		175.000%

		94-908				Federal Farm Credit Bank (FFCB)		2,000,000		07/17/13		07/17/17		-		-		130.000%										-		130.000%

		17-907C				Federal Home Loan Mortgage Corp (FHLMC)		2,000,000		07/25/13		07/25/18		07/25/14		1.800%		1.800%		Callable 07/25/14, once								1.800%		1.800%

		36-909C				Federal National Mortgage Association (FNMA)		1,000,000		07/30/13		07/30/18		01/30/14		100.000%		189.570%		SU 1%-2% Callable 01/30/14, once								100.000%		189.570%

								$   9,000,000

				Calls:

						N/A		$   -

								$   -

				Maturities:

						N/A		$   -

								$   -



		Aug-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date																				

jprioreschi: jprioreschi:
Rounding Difference
		

Jill Prioreschi: Jill Prioreschi:
Insert Total of Airport Note Partial Payment to reduce Maturity Total for WAY % calculation. If no redemption, then enter .0001

Clear WAY % for Airport Note Row for true WAY calculation				Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

						n/a		$   -

								$   -



				Calls:

						N/A		$   -

								$   -



				Maturities:

		93-857				Federal Home Loan Bank (FHLB)		$   1,000,000		09/22/11		08/28/13		-		-		3.810%												3.810%

								$   1,000,000









		Sep-13

								Face		Purchase 

jprioreschi: jprioreschi:
= Settlement Date		

jprioreschi: jprioreschi:
Qtrly Purchases Par Value
		

jprioreschi: jprioreschi:
Qtrly Sale/Call Par less Airport Note		

jprioreschi: jprioreschi:
Qtrly Maturity pluss Airport Note Principal Redeemed		Final		Call		Yield		Yield		Call 

						Issuer		 Amount		Date		Maturity		Date		To Call		To Maturity		Structure

				Purchases:

		17-911				Federal Home Loan Bank (FHLB)		$   2,000,000		09/13/13		09/14/18		-		-		1.910%												191.009%

		93-910				Federal Farm Credit Bank (FFCB)		2,000,000		09/18/13		09/18/17		-		-		1.550%												155.000%

								$   4,000,000

				Calls:

						N/A		$   -

		94-775						$   -



				Maturities:										 

		94-775				Federal Home Loan Bank (FHLB)		2,000,000		09/17/09		09/13/13		-		-		2.272%												227.207%

								$   2,000,000



								$   13,000,000		Purchases

								$   -		Calls

								$   3,000,000		Maturities

								$   10,000,000



Copy & paste columns C-I into Quarterly CAR



WAM purch v matcalls

														WAY-M

				WAM

				Purchases		Calls/Mats		bps diff.										Information temporarily

		Mar 2009		2.527		4.514		-198.7										used in Qtrly CAR

		Jun 2009		2.253		4.692		-243.9

		Sep 2009		2.610		4.078		-146.8

		Dec 2009		2.574		3.902		-132.8

		Mar 2010		2.301		4.091		-179.0

		Jun 2010		2.301		3.849		-154.8

		Sep 2010		2.016		3.946		-193.0

		Dec 2010		1.969		2.643		-67.4

		Mar 2011		1.966		3.825		-185.9

		Jun 2011		2.205		2.837		-63.2

		Sep 2011		1.379		2.191		-81.2

		Dec 2011		1.538		1.854		-31.6

		Mar 2012		1.277		1.955		-67.8

		Jun 2012		1.119		1.856		-73.7

		Sep 2012		1.175		1.490		-31.5

		Dec 2012		0.820		1.722		-90.2

		Mar 2013		0.863		1.427		-56.4

		Jun 2013		1.286		1.534		-24.8		Avg		Past 2 years

		Sep 2013		1.686		2.785		-109.9		-63.0		Sep11-Sep13







Days to Mat

		Mo. Ended		Yield		Days to Maturity		Table 1												Mo. Ended		Yield w/o Airport		DTM w/o Airport		Table 2

		06/30/2010		2.323%		842														06/30/2010		2.143%		608

		07/31/2010		2.385%		922														07/31/2010		2.193%		673

		08/31/2010		2.329%		972														08/31/2010		2.133%		724

		09/30/2010		2.138%		925														09/30/2010		1.939%		682

		10/31/2010		2.034%		864														10/31/2010		1.832%		621

		11/30/2010		2.020%		891														11/30/2010		1.821%		656

		12/31/2010		2.075%		1000														12/31/2010		1.884%		778

		1/31/11		1.873%		916														1/31/11		1.689%		708

		2/28/11		1.889%		1041														2/28/11		1.698%		831

		3/31/11		1.922%		1044														3/31/11		1.728%		830

		4/30/11		1.867%		996														4/30/11		1.685%		798

		5/31/11		1.830%		999														5/31/11		1.648%		801

		6/30/11		1.773%		1047														6/30/11		1.590%		853

		7/31/11		1.833%		1098														7/31/11		1.637%		889

		8/31/11		1.722%		979														8/31/11		1.523%		771

		9/30/11		1.750%		1046														9/30/11		1.549%		838

		10/31/11		1.730%		1048														10/31/11		1.536%		849

		11/30/11		1.762%		1074														11/30/11		1.564%		871

		12/31/11		1.668%		990														12/31/11		1.468%		788

		1/31/12		1.585%		942														1/31/12		1.391%		748

		2/29/12		1.624%		1002														2/29/12		1.425%		805

		3/31/12		1.636%		1043														3/31/12		1.435%		845		Info only

		4/30/12		1.527%		1004														4/30/12		1.330%		814

		5/31/12		1.506%		974														5/31/12		1.307%		783

		6/30/12		1.421%		924														6/30/12		1.221%		735

		7/31/12		1.436%		918														7/31/12		1.231%		723

		8/31/12		1.460%		1009														8/31/12		1.254%		819

		9/30/12		1.452%		1020														9/30/12		1.243%		829

		10/31/12		1.383%		980														10/31/12		1.176%		792

		11/30/12		1.390%		1011														11/30/12		1.175%		818

		12/31/12		1.434%		1072														12/31/12		1.213%		876

		1/31/13		1.307%		996														1/31/13		1.111%		824

		2/28/13		1.366%		1080														2/28/13		1.161%		902

		3/31/13		1.387%		1086														3/31/13		1.165%		894

		4/30/13		1.253%		970														4/30/13		1.039%		786

		5/31/13		1.228%		906														5/31/13		1.011%		719

		6/30/13		1.267%		959														6/30/13		1.050%		774

		7/30/13		1.265%		1051														7/30/13		1.153%		868

		8/30/13		1.234%		993														8/30/13		1.123%		815

		9/30/13		1.255%		1024														9/30/13		1.144%		846



		Portfolio Yield & Days to Maturity/ Summary of Cash Investments - City's Book Rate of Return

		increase/decrease in basis points per qtr

		FY 2012		Basis points		Days

		1st Qtr		-2.30%		-1

		2nd Qtr		-8.20%		-56

		3rd Qtr		-3.20%		53

		4th Qtr		-21.50%		-119

		FY 2013		Basis points		Days

		1st Qtr		3.10%		96

		2nd Qtr		-1.80%		52

		3rd Qtr		-4.70%		14

		4th Qtr		-12.00%		-127

		FY 2013		Basis points		Days

		1st Qtr		-1.20%		65



Info pulled from Tab: Page 2 of each months Investment Report 
TABLE 2 IS INFORMATIONAL ONLY

Copy & paste columns A-C into Quarterly CAR on  Table 1 only. Table 2 is for reference only. 



USTN

		U.S. Treasury Market

				6/30/13		7/31/13		8/31/13		9/30/13		Cumulative Change

		3 Month		0.04%		0.04%		0.03%		0.02%		-0.02%

		6 Month		0.10%		0.08%		0.05%		0.04%		-0.06%

		1 Year		0.15%		0.11%		0.13%		0.10%		-0.05%

		2 Year		0.36%		0.31%		0.39%		0.33%		-0.03%

		3 Year		0.66%		0.61%		0.79%		0.63%		-0.03%

		4 Year		1.02%		0.98%		1.21%		1.00%		-0.02%

		5 Year		1.41%		1.38%		1.62%		1.39%		-0.02%

		10 Year		2.52%		2.60%		2.78%		2.64%		0.12%

		30 Year		3.52%		3.64%		3.70%		3.69%		0.17%

		LAIF		0.24%		0.26%		0.26%		0.26%		0.02%

		

jprioreschi: jprioreschi:
LAIF Qtrly Rate carried across 3 months

		Sources: Robinson Capital (http://www.robinsoncapital.com/fi_main.htm),

		Dept of Treasury (http://www.treas.gov/offices/domestic-finance/debt-management/interest-rate/yield_historical.shtml)

		http://www.treasury.gov/resource-center/data-chart-center/interest-rates/Pages/TextView.aspx?data=yieldYear&year=2012































Copy & paste columns A-F into Quarterly CAR



Investment Yields Table

		INVESTMENT YIELDS TABLE																										Fiscal Year Average 



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '95
(489)		Aug '95
(404)		Sep '95
(332)		Oct '95
123		Nov '95
358		Dec '95
564		Jan '96
741		Feb '96
204		Mar '96
(231)		Apr '96
(597)		May '96
(919)		Jun '96
(718)		FY 96

		City Portfolio		6.094		6.042		6.060		6.080		6.055		6.044		6.004		6.023		5.998		6.019		5.996		6.033		6.037

		2-Year USTN		5.96		6.08		5.80		5.61		5.36		5.15		4.93		5.41		5.75		6.01		6.21		6.09		5.697

		90-Day T-Bill						5.37		5.45		5.46		5.08		5.01		5.01		5.12		5.11		5.17		5.15		5.193

		LAIF Rate						5.89						5.77						5.62						5.52		5.700

		Qtrly LAIF Rate		5.89		5.89		5.89		5.76		5.76		5.76		5.62		5.62		5.62		5.52		5.52		5.52		5.698



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '96
(773)		Aug '96
(906)		Sep '96
(510)		Oct '96
(18)		Nov'96
187		Dec '96
(199)		Jan '97
(250)		Feb '97
(338)		Mar '97
(831)		Apr '97
(554)		May '97
(443)		Jun '97
(268)		FY 97

		City Portfolio		5.997		5.995		6.027		6.037		6.010		6.010		6.046		6.078		6.124		6.107		6.086		6.083		6.050

		2-Year USTN		6.26		6.20		6.07		5.73		5.58		5.93		5.92		6.07		6.41		6.25		6.20		6.07		6.058

		90-Day T-Bill		5.20		5.21		5.02		5.14		5.10		5.31		5.14		5.20		5.31		5.23		4.91		5.17		5.162

		LAIF Rate						5.58						5.58						5.56						5.63		5.588

		Qtrly LAIF Rate		5.57		5.57		5.57		5.58		5.58		5.58		5.56		5.56		5.56		5.63		5.63		5.63		5.585



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul '97
218		Aug '97
(80)		Sep '97
270		Oct '97
281		Nov '97
100		Dec '97
195		Jan '98
578		Feb '98
354		Mar'98
341		Apr'98
321		May'98
349		Jun'98
362		FY 98

		City Portfolio		6.092		6.095		6.107		6.082		6.078		6.065		6.044		6.023		6.008		6.000		5.993		5.987		6.048

		2-Year USTN		5.71		5.95		5.78		5.59		5.76		5.65		5.32		5.55		5.57		5.57		5.56		5.49		5.625

		90-Day T-Bill		5.23		5.22		5.02		5.19		5.20		5.27		5.17		5.18		5.17		5.00		5.00		4.98		5.136

		LAIF Rate						5.69						5.71						5.70						5.67		5.693

		Qtrly LAIF Rate		5.68		5.68		5.68		5.71		5.71		5.71		5.70		5.70		5.70		5.66		5.66		5.66		5.688



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'98
336		Aug'98
714		Sep'98
1145		Oct'98
1049		Nov'98
835		Dec'98
668		Jan'99
692		Feb'99
163		Mar'99
257		Apr'99
141		May'99
(331)		Jun'99
(839)		FY 99

		City Portfolio		5.970		5.979		5.982		5.945		5.906		5.832		5.718		5.742		5.731		5.642		5.671		5.693		5.818

		2-Year USTN		5.49		4.95		4.34		4.20		4.53		4.58		4.62		5.14		4.98		5.07		5.42		5.54		4.905

		90-Day T-Bill		5.08		4.86		4.36		4.30		4.51		4.54		4.47		4.65		4.43		4.49		4.61		4.78		4.590

		LAIF Rate		5.65		5.65		5.65		5.56		5.53		5.47		5.27		5.24		5.21		5.12		5.10		5.10		5.378

		Qtrly LAIF Rate		5.64		5.64		5.64		5.46		5.46		5.46		5.19		5.19		5.19		5.08		5.08		5.08		5.343



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'99
(887)		Aug'99
(1062)		Sep'99
(861)		Oct'99
(1003)		Nov'99
(1156)		Dec'99
(1717)		Jan'00
(1961)		Feb'00
(1858)		Mar'00
(1821)		Apr'00
(2015)		May'00
(2218)		Jun'00
(1586)		FY 00

		City Portfolio		5.720		5.762		5.769		5.800		5.830		5.858		5.933		6.014		6.057		6.096		6.181		6.193		5.934

		2-Year USTN		5.61		5.76		5.61		5.79		5.98		6.21		6.61		6.5		6.49		6.67		6.67		6.36		6.188

		90-Day T-Bill		4.73		4.87		4.82		5.07		5.24		5.31		5.7		5.76		5.89		5.82		5.61		5.85		5.389

		LAIF Rate		5.18		5.20		5.22		5.39		5.44		5.50		5.77		5.81		5.81		6.00		6.11		6.19		5.635

		Qtrly LAIF Rate		5.21		5.21		5.21		5.49		5.49		5.49		5.8		5.8		5.8		6.18		6.18		6.18		5.670



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'00
(1425)		Aug'00
(1006)		Sep'00
(677)		Oct'00
(650)		Nov'00
(158)		Dec'00
997		Jan'01
1559		Feb'01
1837		Mar'01
2163		Apr'01
1859		May'01
1969		Jun'01
1824		FY 01

		City Portfolio		6.246		6.256		6.267		6.307		6.309		6.354		6.282		6.233		6.215		6.105		5.986		5.962		6.210

		2-Year USTN		6.28		6.12		5.97		5.92		5.61		5.10		4.57		4.39		4.18		4.26		4.18		4.24		5.068

		90-Day T-Bill		6.25		6.13		6.21		6.38		6.20		5.88		4.99		4.85		4.28		3.87		3.62		3.65		5.193

		LAIF Rate		6.44		6.47		6.48		6.51		6.52		6.53		6.37		6.17		6.17		5.76		5.52		5.32		6.188

		Qtrly LAIF Rate		6.47		6.47		6.47		6.52		6.52		6.52		6.16		6.16		6.16		5.32		5.32		5.32		6.118



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'01
$2.464		Aug'01
$1.824		Sep'01
$3.724		Oct'01
$4.056		Nov'01
$3.370		Dec'01
$2.818		Jan'02
$2.957		Feb'02
$2.759		Mar'02
$1.700		Apr'02
$2.343		May'02
$2.331		Jun'02
$2.743		FY 02

		City Portfolio		5.749		5.706		5.61		5.394		5.249		5.131		4.966		4.922		4.908		4.719		4.627		4.703		5.140

		2-Year USTN		3.80		3.62		2.85		2.42		2.84		3.02		3.15		3.06		3.71		3.23		3.19		2.88		3.148

		90-Day T-Bill		3.53		3.36		2.37		2.01		1.77		1.72		1.75		1.75		1.77		1.76		1.72		1.68		2.099

		LAIF Rate		4.63		4.57		4.49		3.78		3.65		3.53		3.06		3.01		2.97		2.85		2.79		2.75		3.507

		Qtrly LAIF Rate		4.47		4.47		4.47		3.52		3.52		3.52		2.96		2.96		2.96		2.75		2.75		2.75		3.425



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'02
$3.071		Aug'02
$3.133		Sep'02
$3.275		Oct'02
$3.145		Nov'02
$2.609		Dec'02
$2.932		Jan'03
$2.681		Feb'03
$2.797		Mar'03
$2.544		Apr'03
$2.442		May'03
$2.459		Jun'03
$2.314		FY 03

		City Portfolio		4.543		4.568		4.487		4.435		4.352		4.175		3.862		3.870		3.661		3.468		3.416		3.519		4.030

		2-Year USTN		2.23		2.12		1.68		1.67		2.06		1.58		1.69		1.51		1.49		1.49		1.31		1.30		1.678

		90-Day T-Bill		1.69		1.67		1.55		1.44		1.21		1.19		1.17		1.19		1.11		1.12		1.10		0.85		1.274

		LAIF Rate		2.71		2.65		2.63		2.49		2.39		2.32		2.10		2.03		1.99		1.86		1.81		1.77		2.229

		Qtrly LAIF Rate		2.63		2.63		2.63		2.31		2.31		2.31		1.98		1.98		1.98		1.77		1.77		1.77		2.173

		5-Year USTN		3.53		3.22		2.63		2.81		3.28		2.78		3.02		2.69		2.78		2.85		2.3		2.46		2.863



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'03
$1.486		Aug'03
$1.060		Sep'03
$1.688		Oct'03
$1.083		Nov'03
$.828		Dec'03
$1.064		Jan'04
$1.067		Feb'04
$1.290		Mar'04
$1.242		Apr'04
$.192		May'04
$(.251)		Jun'04
$(.464)		FY 04

		City Portfolio		3.477		3.335		3.176		3.016		2.974		2.840		2.880		2.846		2.906		2.780		2.773		2.739		2.979

		2-Year USTN		1.74		1.97		1.47		1.82		2.04		1.82		1.82		1.64		1.57		2.31		2.53		2.68		1.951

		90-Day T-Bill		0.94		0.97		0.94		0.95		0.93		0.92		0.91		0.94		0.94		0.97		1.08		1.26		0.979

		LAIF Rate		1.65		1.64		1.63		1.60		1.58		1.57		1.53		1.49		1.47		1.45		1.44		1.44		1.541

		Qtrly LAIF Rate		1.63		1.63		1.63		1.56		1.56		1.56		1.47		1.47		1.47		1.44		1.44		1.44		1.525

		Sweep Int. Rate																								1.05		1.050

		5-Year USTN		3.38		3.46		2.85		3.27		3.38		3.25		3.17		3.01		2.8		3.63		3.81		3.81		3.318



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'04
$(.334)		Aug'04
$.123		Sep'04
$(.153)		Oct'04
$(.151)		Nov'04
$(.726)		Dec'04
$(.770)		Jan'05
$(.969)		Feb'05
$(1.443)		Mar'05
$(1.736)		Apr'05
$(1.457)		May'05
$(1.208)		Jun'05
$(1.223)		FY 05

		City Portfolio		2.835		2.706		2.715		2.787		2.726		2.610		2.723		2.758		2.814		2.837		2.896		2.914		2.777

		2-Year USTN		2.68		2.39		2.61		2.55		3.00		3.07		3.27		3.60		3.78		3.65		3.57		3.63		3.150

		90-Day T-Bill		1.43		1.58		1.70		1.89		2.22		2.22		2.47		2.75		2.78		2.89		2.93		3.12		2.332

		LAIF Rate		1.60		1.64		1.67		1.89		1.94		2.00		2.26		2.31		2.38		2.72		2.79		2.86		2.172

		Qtrly LAIF Rate		1.67		1.67		1.67		2.00		2.00		2.00		2.38		2.38		2.38		2.85		2.85		2.85		2.225

		Sweep Int. Rate		1.36		1.43		1.58		1.71		1.86		2.20		2.23		2.48		2.72		2.78		2.88		2.94		2.178

		5-Year USTN		3.71		3.33		3.38		3.30		3.72		3.63		3.71		4.00		4.18		3.90		3.76		3.72		3.695



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'05
$(1.696)		Aug'05
$(1.348)		Sep'05
$(1.693)		Oct'05
$(1.898)		Nov'05
$(1.832)		Dec'05
$(1.750)		Jan'06
$(1.691)		Feb'06
$(1.731)		Mar'06
$(1.767)		Apr'06
$(1.696)		May'06
$(1.722)		Jun'06
$(1.721)		FY 06

		City Portfolio		2.984		3.006		3.013		3.072		3.151		3.215		3.352		3.433		3.460		3.526		3.613		3.754		3.298

		2-Year USTN		4.01		3.82		4.16		4.38		4.41		4.40		4.51		4.68		4.82		4.86		5.04		5.15		4.520

		90-Day T-Bill		3.40		3.50		3.54		3.88		3.95		4.07		4.46		4.62		4.60		4.76		4.84		4.98		4.217

		LAIF Rate		3.08		3.13		3.19		3.46		3.55		3.63		3.96		4.00		4.05		4.30		4.44		4.53		3.777				 

		Qtrly LAIF Rate		3.18		3.18		3.18		3.63		3.63		3.63		4.03		4.03		4.03		4.53		4.53		4.53		3.843

		Sweep Int. Rate		3.08		3.35		3.50		3.44		3.89		3.90		3.98		4.47		4.61		4.60		4.74		4.82		4.031

		5-Year USTN		4.12		3.87		4.18		4.45		4.42		4.35		4.47		4.61		4.82		4.92		5.04		5.10		4.529



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'06
$(1.304)		Aug'06
$(.920)		Sep'06
$(.674)		Oct'06
$(.513)		Nov'06
$(.189)		Dec'06
$(.445)		Jan'07
$(.547)		Feb'07
$.007		Mar'07
$.008		Apr'07
$.074		May'07
$(.483)		Jun'07
$(.499)		FY 07

		City Portfolio		3.850		3.939		4.045		4.109		4.313		4.392		4.578		4.668		4.667		4.763		4.897		4.904		4.427

		2-Year USTN		4.96		4.78		4.68		4.69		4.61		4.81		4.92		4.64		4.58		4.59		4.92		4.87		4.754

		90-Day T-Bill		5.07		5.04		4.88		5.07		5.02		5.01		5.11		5.13		5.03		4.85		4.73		4.80		4.978

		LAIF Rate		4.85		4.90		4.94		5.10		5.11		5.12		5.15		5.17		5.18		5.22		5.23		5.24		5.101

		Qtrly LAIF Rate		4.93		4.93		4.93		5.11		5.11		5.11		5.17		5.17		5.17		5.23		5.23		5.23		5.110

		Sweep Int. Rate		5.07		5.10		5.00		4.89		5.03		5.08		5.05		5.12		5.22		5.04		4.91		4.91		5.035

		5-Year USTN		4.91		4.70		4.59		4.57		4.45		4.70		4.82		4.52		4.54		4.51		4.86		4.92		4.674

		Avg Days to Mat		380		412		430		448		521		507		526		515		508		495		597		594		494.4		1.6273972603



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'07
$(.045)		Aug'07
$.450		Sep'07
$.899		Oct'07
$.967		Nov'07
$1.887		Dec'07
$1.854		Jan'08
$3.177		Feb'08
$3.485		Mar'08
$3.442		Apr'08
$2.669		May'08
$1.830		Jun'08
$1.695		FY 08

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.930		5.013		5.028		5.019		5.068		5.032		4.901		4.842		4.776		4.453		4.384		4.387		4.819

		2-Year USTN		4.52		4.15		3.98		3.94		2.99		3.05		2.10		1.62		1.59		2.26		2.64		2.62		2.955

		90-Day T-Bill		4.94		4.12		3.80		3.92		3.14		3.24		1.95		1.84		1.32		1.38		1.88		1.87		2.783

		LAIF Rate		5.25		5.25		5.25		5.14		5.05		4.97		4.62		4.39		4.18		3.40		3.07		2.90		4.456

		Qtrly LAIF Rate		5.24		5.24		5.24		4.96		4.96		4.96		4.18		4.18		4.18		3.11		3.11		3.11		4.373

		Sweep Int. Rate		4.91		4.91		4.05		3.84		3.55		3.03		3.31		2.23		1.79		1.45		1.61		1.82		3.042

		5-Year USTN		4.60		4.25		4.23		4.16		3.41		3.45		2.82		2.50		2.46		3.03		3.41		3.34		3.472

		Avg Days to Mat		614		590		568		569		547		487		479		519		542		564		574		637		557.5		1.7452054795

				 				 

		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'08
$1.600		Aug'08
$1.500		Sep'08
$1.025		Oct'08
$0.910		Nov'08
$1.983		Dec'08
$2.765		Jan'09
$2.350		Feb'09
$2.047		Mar'09
$1.948		Apr'09
$2.121		May'09
$2.143		Jun'09
$1.989		FY 09

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.902

		2-Year USTN		2.52		2.37		1.96		1.56		0.98		0.76		0.95		0.97		0.80		0.90		0.91		1.11		1.316

		90-Day T-Bill		1.66		1.71		0.90		0.38		0.04		0.08		0.23		0.25		0.21		0.12		0.13		0.19		0.492

		LAIF Rate		2.79		2.78		2.77		2.71		2.57		2.35		2.05		1.87		1.82		1.61		1.53		1.40		2.187

		Qtrly LAIF Rate		2.77		2.77		2.77		2.54		2.54		2.54		1.91		1.91		1.91		1.51		1.51		1.51		2.183

		Sweep Int. Rate		1.87		1.71		1.69		0.46		0.53		0.05		0.15		0.27		0.28		0.20		0.20		0.15		0.629

		5-Year USTN		3.24		3.09		2.98		2.83		1.91		1.55		1.88		1.98		1.65		2.01		2.34		2.55		2.334

		Avg Days to Mat		611		601		578		547		511		471		388		401		446		386		416		465		485.1



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'09
$1.852		Aug'09
$1.950		Sep'09
$1.943		Oct'09
$1.926		Nov'09
$2.174		Dec'09
$1.331		Jan '10
$1.631		Feb'10
$1.683		Mar'10
$1.317		Apr'10
$1.388		May'10
$1.506		Jun'10
$1.712		FY 10

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.685

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		1.11		0.97		0.96		0.89		0.66		1.14		0.81		0.81		1.02		0.96		0.77		0.60		0.892

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.18		0.13		0.11		0.04		0.05		0.05		0.07		0.11		0.15		0.16		0.16		0.17		0.115

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report		1.04		0.93		0.75		0.65		0.61		0.57		0.56		0.58		0.55		0.59		0.56		0.53		0.658

		Qtrly LAIF Rate		0.90		0.90		0.90		0.60		0.60		0.60		0.56		0.56		0.56		0.56		0.56		0.56		0.655

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.19		0.18		0.14		0.08		0.06		0.12		0.13		0.13		0.13		0.15		0.17		0.16		0.135

		5-Year USTN		2.51		2.39		2.31		2.31		2.00		2.68		2.32		2.30		2.55		2.42		2.09		1.78		2.305

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		799		846		912		917		898		893		867		875		919		875		911		842		879.5

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		495		537		607		618		598		605		592		589		627		606		639		608		593.4



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'10
$1.825		Aug'10
$1.803		Sep'10
$1.731		Oct'10
$1.782		Nov'10
$1.335		Dec'10
$0.686		Jan'11
$0.656		Feb'11
$0.357		Mar'11
$0.265		Apr'11
$1.072		May'11
$1.596		Jun'11
$1.262		FY 11

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		2.011

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.55		0.47		0.42		0.34		0.46		0.59		0.56		0.68		0.82		0.60		0.47		0.46		0.535

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.15		0.13		0.15		0.11		0.16		0.13		0.15		0.13		0.09		0.04		0.05		0.01		0.108

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.53		0.51		0.50		0.48		0.46		0.45		0.52		0.45		0.53		0.59		0.41		0.45		0.490

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.51		0.51		0.51		0.46		0.46		0.46		0.51		0.51		0.51		0.48		0.48		0.48		0.490

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.17		0.16		0.14		0.13		0.13		0.15		0.15		0.15		0.13		0.13		0.13		0.13		0.138

		5-Year USTN		1.60		1.33		1.26		1.17		1.48		2.01		1.94		2.14		2.28		1.97		1.70		1.76		1.720

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		922		972		925		864		891		1000		916		1041		1044		996		999		1047		968.1

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		673		724		682		621		656		778		708		831		830		798		801		853		746.3



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'11
$1.793		Aug'11
$2.002		Sep'11
$1.678		Oct'11
$1.694		Nov'11
$1.531		Dec'11
$1.621		Jan'12
$1.792		Feb'12
$1.601		Mar'12
$1.507		Apr'12
$1.658		May'12
$1.546		Jun'12
$1.463		FY 12

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.647

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.36		0.20		0.24		0.24		0.25		0.24		0.22		0.30		0.33		0.27		0.27		0.33		0.271

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.09		0.02		0.01		0.00		0.00		0.01		0.06		0.08		0.07		0.10		0.07		0.09		0.050

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.38		0.41		0.38		0.39		0.40		0.38		0.39		0.39		0.38		0.37		0.36		0.36		0.382

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.375

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.13		0.125

		5-Year USTN		1.36		0.96		0.95		0.96		0.95		0.83		0.71		0.87		1.04		0.82		0.67		0.72		0.903

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1098		979		1046		1048		1074		990		942		1002		1043		1004		974		924		1010.3

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		892		771		838		849		871		788		748		805		845		814		783		735		811.6



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'12
$1.627		Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		FY 13

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		1.436		1.460		1.457		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.364

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.248

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.079

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		0.36		0.38		0.35		0.34		0.32		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.309

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24		0.298

		Sweep Int. Rate

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		0.15		0.20		0.20		0.20		0.20		0.20		0.20		0.20		0.17		0.10		n/a		n/a		0.182

		5-Year USTN		0.60		0.59		0.62		0.72		0.61		0.72		0.88		0.77		0.77		0.68		1.05		1.41		0.785

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		918		1009		1020		980		1011		1072		996		1080		1086		970		906		959		1000.6

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		723		819		829		792		818		876		824		902		894		786		719		774		813.0



		INVESTMENT
TYPE

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176		Oct'13
		Nov'13
		Dec'13
		Jan'14
		Feb'14
		Mar'14
		Apr'14
		May'14
		Jun'14
		FY 14

		City Portfolio

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		1.265		1.234		1.255																				1.251

		2-Year USTN

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.31		0.39		0.33																				0.343

		90-Day T-Bill

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		0.04		0.03		0.02																				0.030

		LAIF Rate

jprioreschi: jprioreschi:
C - LAIF Performance Report or Estimated Rate for Sympro		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		0.27

jprioreschi: jprioreschi:
Actual = 0.267
		0.27		0.26																				0.265

		Qtrly LAIF Rate

Jill Prioreschi: Jill Prioreschi:
Actual Qtrly LAIF Rate from PMIA		0.26		0.26		0.26																				0.260

		5-Year USTN		1.38		1.62		1.39																				1.463

		Avg Days to Mat

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		1051		993		1024																				1022.7

		WAM excl SBA note

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		

Tricy Dienst: YTM 365 Equivalent
A - PM YTM 365 Equiv total Investments
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
F - Bloomberg Last day of Month - Online printout
		

jprioreschi: jprioreschi:
C - LAIF Performance Report		

jprioreschi: jprioreschi:
G - SBB&T Bank Statement - last pages/ Annual Percentage Yield Earned		

jprioreschi: jprioreschi:
A - PM Summ - Days to Maturity		

jprioreschi: jprioreschi:
Calculated
on Tab: Page 2
Excludes the Airport Note		

jprioreschi: jprioreschi:
Investment Portfolio Tab- Percent Gain/(Loss) Current Month Book-Market Gain/(Loss)		868		815		846																				843.0

































&8&Z&F		


Table is for historical reference only; possible source for some CAFR language... 

Table is for historical reference only; possible source for some CAFR language... 



Graph with LAIF 

				Aug'12
$1.635		Sep'12
$1.535		Oct'12
$1.450		Nov'12
$1.430		Dec'12
$1.319		Jan'13
$1.133		Feb'12
$1.187		Mar'13
$1.123		Apr'13
$1.149		May'13
$0.688		Jun'13
($0.058)		Jul'13
$0.107		Aug'13
($0.302)		Sep'13
0.176

		City Portfolio		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		0.38		0.36		0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

						 

		For printout		 		 
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INVESTMENT YIELDS

City Portfolio	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	



Sep'12
$1.535	Oct'12
$1.450	Nov'12
$1.430	Dec'12
$1.319	Jan'13
$1.133	Feb'12
$1.187	Mar'13
$1.123	Apr'13
$1.149	May'13
$0.688	Jun'13
($0.058)	Jul'13
$0.107	Aug'13
($0.302)	Sep'13
0.176	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Graph is updated monthly, although it is only presented quarterly to Council (graph in CAR report and page 5 of Attachment #1)



INV Ylds

				Jun '10		Jun '11		Jun '12		Jun'13				CPI

		City Portfolio		2.138		1.750		1.457		1.255

		2 - year USTN		0.42		0.24		0.23		0.33

		90-Day T-Bill		0.15		0.01		0.10		0.02

		LAIF Rate		0.50		0.38		0.35		0.26







INVESTMENT YIELDS

City Portfolio	

Jun '10	Jun '11	Jun '12	Jun'13	2.1379999999999999	1.75	1.4570000000000001	1.2549999999999999	2 - year USTN	





Jun '10	Jun '11	Jun '12	Jun'13	0.42	0.24	0.23	0.33	LAIF Rate	



Jun '10	Jun '11	Jun '12	Jun'13	0.5	0.378	0.34799999999999998	0.25700000000000001	90-Day T-Bill	

Jun '10	Jun '11	Jun '12	Jun'13	0.15	0.01	0.1	0.02	

YIELD%







Graph with LAIF (2)

				Jun'08
		Jul'08
		Aug'08
		Sep'08
		Oct'08
		Nov'08
		Dec'08
		Jan'09
		Feb'09
		Mar'09
		Apr'09
		May'09
		Jun'09
		Jul'09
		Aug'09
		Sep'09
		Oct'09
		Nov'09
		Dec'09
		Jan '10
		Feb'10
		Mar'10
		Apr'10
		May'10
		Jun'10
		Jul'10
		Aug'10
		Sep'10
		Oct'10
		Nov'10
		Dec'10
		Jan'11
		Feb'11
		Mar'11
		Apr'11
		May'11
		Jun'11
		Jul'11
		Aug'11
		Sep'11
		Oct'11
		Nov'11
		Dec'11
		Jan'12
		Feb'12
		Mar'12
		Apr'12
		May'12
		Jun'12
		July'12
		Aug'12
		Sep'12
		Oct'12
		Nov'12
		Dec'12
		Jan'13
		Feb'12
		Mar'13
		Apr'13
		May'13
		Jun'13
		Jul'13
		Aug'13
		Sep'13


		City Portfolio		4.387		4.516		4.526		4.466		4.421		4.286		4.038		3.784		3.679		3.581		3.272		3.148		3.101		3.034		3.044		2.919		2.826		2.751		2.735		2.590		2.614		2.538		2.385		2.459		2.323		2.385		2.329		2.138		2.034		2.020		2.075		1.873		1.889		1.922		1.867		1.830		1.773		1.833		1.722		1.750		1.730		1.762		1.668		1.585		1.624		1.636		1.527		1.506		1.421		1.436		1.460		1.452		1.383		1.390		1.434		1.307		1.366		1.387		1.253		1.228		1.267		1.265		1.234		1.255

		2-Year USTN		2.620		2.52		2.37		1.960		1.56		0.98		0.760		0.95		0.97		0.800		0.90		0.91		1.110		1.11		0.97		0.960		0.89		0.66		1.140		0.81		0.81		1.020		0.96		0.77		0.600		0.55		0.47		0.420		0.34		0.46		0.590		0.56		0.68		0.820		0.60		0.47		0.46		0.36		0.20		0.24		0.24		0.25		0.240		0.22		0.30		0.33		0.27		0.27		0.33		0.23		0.22		0.23		0.30		0.25		0.25		0.27		0.25		0.25		0.22		0.14		0.36		0.31		0.39		0.33

		90-Day T-Bill		1.870		1.66		1.71		0.900		0.38		0.04		0.080		0.23		0.25		0.210		0.12		0.13		0.190		0.18		0.13		0.110		0.04		0.05		0.050		0.07		0.11		0.150		0.16		0.16		0.170		0.15		0.13		0.150		0.11		0.16		0.130		0.15		0.13		0.090		0.04		0.05		0.01		0.09		0.02		0.01		0.00		0.00		0.010		0.06		0.08		0.07		0.10		0.07		0.09		0.11		0.09		0.10		0.11		0.08		0.05		0.07		0.11		0.07		0.08		0.04		0.04		0.04		0.03		0.02

		LAIF Rate		2.900		2.79		2.78		2.770		2.71		2.57		2.353		2.05		1.87		1.822		1.61		1.53		1.396		1.04		0.93		0.750		0.65		0.61		0.569		0.56		0.53		0.570		0.59

jprioreschi: jprioreschi:
Actual LAIF Rate		0.58

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		0.490

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		0.52

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531		0.51		0.503

jprioreschi: jprioreschi:
0.503 was estimated on 9/6/10

Actual July LAIF Rate = _____		0.48		0.46		0.448		0.52		0.45		0.530		0.56

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.45

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.38

Jill Prioreschi: Jill Prioreschi:
0.56 estimated
0.588 Actual		0.41		0.38

Jill Prioreschi: Jill Prioreschi:
Estimated 0.452
Actual = 		0.39		0.39		0.385		0.39		0.39

jprioreschi: jprioreschi:
Actual		0.38

jprioreschi: jprioreschi:
Actual		0.37		0.36		0.36		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.363
		0.38		0.36

jprioreschi: jprioreschi:
Estimated = 0.360
Actual = 0.348
		

jprioreschi: jprioreschi:
Actual LAIF Rate		

jprioreschi: jprioreschi:
0.58 was estimated on 6/4/10

Actual posted on website 6/8/10 was 0.560%
		

jprioreschi: jprioreschi:
Estimated Laif Rate on 7/7/10 as 0.490% to make up for over estimate in May 10.

Actual to be posted early next week.		

jprioreschi: jprioreschi:
0.520 was estimated on 8/6

Actual July LAIF Rate = 0.531																																																						0.34		0.33		0.33		0.30		0.29		0.29		0.26		0.25		0.24		0.27		0.27		0.26

		LAIF Rate Qtrly		3.110		2.77		2.77		2.770		2.54		2.54		2.540		1.91		1.91		1.910		1.51		1.51		1.510		0.90		0.90		0.900		0.60		0.60		0.600		0.56		0.56		0.560		0.56		0.56		0.560		0.51		0.51		0.510		0.46		0.46		0.460		0.51		0.51		0.510		0.48		0.48		0.48		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.38		0.36		0.36		0.36		0.35		0.35		0.35		0.32		0.32		0.32		0.28		0.28		0.28		0.24		0.24		0.24

				-0.210		0.017		0.009		0.000		0.169		0.028		-0.187		0.136		-0.041		-0.088		0.100		0.020		-0.114		0.140		0.025		-0.150		0.050		0.011		-0.031		-0.002		-0.030		0.010		0.028		0.020		-0.070		0.010		0.003		-0.007		0.020		0.000		-0.012		0.010		-0.060		0.020		0.080		-0.067		-0.028		0.000		0.028		0.004		0.005		0.005		0.005		0.005		0.009		0.003		0.007		0.003		-0.002		0.010		0.027		0.010		0.020		0.013		0.006		0.020		0.006		0.005		0.024		0.005		0.004		0.266		0.271		0.257





		For printout



																																																				 						 																						 

																																																																 



																																																										 



&6&F	Page &P	


INVESTMENT YIELDS

City Portfolio	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	2.1379999999999999	2.0339999999999998	2.02	2.0750000000000002	1.873	1.889	1.9219999999999999	1.867	1.83	1.7729999999999999	1.833	1.722	1.75	1.73	1.762	1.6679999999999999	1.585	1.6240000000000001	1.6359999999999999	1.5269999999999999	1.506	1.421	1.4359999999999999	1.46	1.452	1.383	1.39	1.4339999999999999	1.3069999999999999	1.3660000000000001	1.387	1.2529999999999999	1.228	1.2669999999999999	1.2649999999999999	1.234	1.2549999999999999	2-Year USTN	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.42	0.34	0.46	0.59	0.56000000000000005	0.68	0.82	0.6	0.47	0.46	0.36	0.2	0.24	0.24	0.25	0.24	0.22	0.3	0.33	0.27	0.27	0.33	0.23	0.22	0.23	0.3	0.25	0.25	0.27	0.25	0.25	0.22	0.14000000000000001	0.36	0.31	0.39	0.33	90-Day T-Bill	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.15	0.11	0.16	0.13	0.15	0.13	0.09	0.04	0.05	0.01	0.09	0.02	0.01	0	0	0.01	0.06	0.08	7.0000000000000007E-2	0.1	7.0000000000000007E-2	0.09	0.11	0.09	0.1	0.11	0.08	0.05	7.0000000000000007E-2	0.11	7.0000000000000007E-2	7.4999999999999997E-2	0.04	0.04	0.04	0.03	0.02	LAIF Rate	Sep'10
	Oct'10
	Nov'10
	Dec'10
	Jan'11
	Feb'11
	Mar'11
	Apr'11
	May'11
	Jun'11
	Jul'11
	Aug'11
	Sep'11
	Oct'11
	Nov'11
	Dec'11
	Jan'12
	Feb'12
	Mar'12
	Apr'12
	May'12
	Jun'12
	July'12
	Aug'12
	Sep'12
	Oct'12
	Nov'12
	Dec'12
	Jan'13
	Feb'12
	Mar'13
	Apr'13
	May'13
	Jun'13
	Jul'13
	Aug'13
	Sep'13
	0.503	0.48	0.46	0.44800000000000001	0.52	0.45	0.53	0.56000000000000005	0.41299999999999998	0.45200000000000001	0.38	0.40799999999999997	0.38400000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38500000000000001	0.38900000000000001	0.38300000000000001	0.36699999999999999	0.36299999999999999	0.35799999999999998	0.36	0.377	0.36	0.34	0.33300000000000002	0.32600000000000001	0.3	0.28599999999999998	0.28499999999999998	0.26400000000000001	0.245	0.24399999999999999	0.26600000000000001	0.27100000000000002	0.25700000000000001	







Print and give to Treasury Manager 
Report Summary is used as display for discussion purposes.



Mkt Loss - K&Q sort



						9/1 - 9/30/2013														K-Sort





						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

		94-897C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		02/05/18		-$37,300		-1.87%

		93-893C				FEDERAL NATL MORTGAGE ASSN		$4,000,000		12/26/17		-$73,120		-1.83%

		17-896C				FEDERAL NATL MORTGAGE ASSN		$3,000,000		01/30/18		-$53,400		-1.78%

		36-894C				FEDERAL HOME LOAN BANK		$4,000,000		01/16/18		-$70,120		-1.75%

		36-892C				FEDERAL NATL MORTGAGE ASSN		$2,000,000		12/12/17		-$33,840		-1.69%

						 		 		 								 



						K Sort - Report only Top Five negative or Less market losses



						Reflects only last month of the quarter ending 













																				Q-Sort



						Issuer		Face Amount		Maturity		Aug-Sep Mkt Change ($)		Aug-Sep Mkt Change (%)		% Mkt Gain/(Loss) at 9.30.13



						Nothing to report for September 2013











						(reformatted table for CAR)



						Reflects only last month of the quarter ending 						 

						Q Sort = Anything greater than 1.0% Market to Market decline 

																		 

								 









						Example



						Issuer		Face Amount		Maturity		$ Mkt Change		% Mkt Change

				 								 

						N/A for December 2012

						 		 		 



Copy & paste columns B-G into Quarterly CAR

Copy & paste columns B-H into Quarterly CAR Only if there are Gains or Losses for end of Qtr

On a quarterly basis, staff reports the five securities with the largest percentage of unrealized losses when comparing book value to market value. There were only three securities trading below purchase price at the end of the quarter. Market losses occur when current market yields rise above the yields on securities held in the portfolio. Since yields were higher at the end of the quarter, some recently purchased securities have unrealized losses. However, since securities in the portfolio are held to maturity, no market losses will be realized. Moreover, as discussed previously, although several securities had unrealized market losses at the end of the quarter, the portfolio had an overall market gain of $1.463 million.

On a quarterly basis, staff also reports all securities with monthly market declines of greater than 1 percent compared to the prior month. There were no securities in the portfolio with a market decline of greater than 1 percent compared to the prior month.



Quality Ratings

						QUALITY RATINGS



						 		PURCHASE		MATURITY		QUALITY RATING at PURCHASE						QUALITY RATING AS OF 4/30/12						QUALITY RATING AS OF 5/16/12						QUALITY RATING AS OF 06/30/13

						ISSUER		DATE		DATE		MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				MOODY'S		S & P				No change since 09/30/13

		94-820		084664BN0		BERKSHIRE HATHAWAY FIN		12/15/10		12/15/15		Aa2		AA+				Aa2		AA+				Aa2		AA				Aa2		AA

		94-814		36962G4T8		GENERAL ELECTRIC CAPITAL CORP		11/10/10		11/09/15		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+

		94-826		36962G4X9		GENERAL ELECTRIC CAPITAL CORP		01/07/11		01/07/14		Aa2		AA+				A1		AA+				A1		AA+				A1		AA+				Update if there is a change		 

		17-853		742718DS5		PROCTOR & GAMBLE		09/20/11		11/15/15		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-

		94-855		89233P5E2		TOYOTA MOTOR CREDIT		09/26/11		09/15/16		Aa3		AA-				Aa3		AA-				Aa3		AA-				Aa3		AA-



																				``

																																				 























































































&8&Z&F		&6&D


For Informational purposes only/Not needed in CAR unless requested



FF Rates



				Fed Funds Rate				Discount Rate												Historical Changes of the Target Federal Funds and Discount Rates ...

		Date		Change		New Level		Change		New Level

jprioreschi: jprioreschi:
Primary										Source: http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

		12/11/07		-0.25		4.25		-0.25		4.75

		01/22/08		-0.75		3.50		-0.75		4.00

		01/30/08		-0.50		3.00		-0.50		3.50

		03/16/08						-0.25		3.25

		03/18/08		-0.75		2.25		-0.75		2.50

		04/30/08		-0.25		2.00		-0.25		2.25										Checked on May 17th, 2010 - No change since Feb 19th, 2010

		10/08/08		-0.50		1.50		-0.50		1.75										Checked on June 18th, 2010 - No change since Feb 19th, 2010

		10/29/08		-0.50		1.00		-0.50		1.25				 						Checked on July 7th, 2010 - No change since Feb 19th, 2010

		12/16/08		-1.00 to -0.75		0.00-0.25		-0.75		0.50										Checked on September 13th, 2010 - No change since Feb 19th, 2010

		02/19/10						0.25		0.75										Checked on October 11th, 2010 - No change since Feb 19th, 2010

																				Checked on November 11th, 2010 - No change since Feb 19th, 2010

																				Checked on December 5th, 2010 - No change since Feb 19th, 2010

																				Checked on January 12th, 2011 - No change since Feb 19th, 2010

																				Checked on April 7th, 2011 - No change since Feb 19th, 2010

		Fed Funds Rate: Interest rate charged by banks with excess reserves at a Federal Reserve District bank to banks needing overnight loans to meet reserve requirements. The FFR is the most sensitive indicator of the direction of interest rates, since it is set daily by the market, unlike the Prime Rate and Discount Rate, which are periodically changed by banks and by the Federal Reserve Board, respectively.																		Checked on Jun 20th, 2011 - No change since Feb 19th, 2010

																				Checked on Jul 06th, 2011 - No change since Feb 19th, 2010

																				Checked on Sep 28th, 2011 - No change since Feb 19th, 2010

																				Checked on Dec 13th, 2011 - No change since Feb 19th, 2010

																				Checked on Jan 10th, 2012 - No change since Feb 19th, 2010

																				Checked on Apr 16th, 2012 - No change since Feb 19th, 2010

																				Checked on June 20th, 2012 - No change since Feb 19th, 2010

		Discount Rate: 																		Checked on July 12th, 2012 - No change since Feb 19th, 2010

		1. Interest rate that the Federal Reserve charges member banks for loans, using gov't securities or Eligible Paper as collateral. This provides a floor on interest rates, since banks set their loan rates a notch above the discount rate.																		Checked on September 16th, 2012 - No change since Feb 19th, 2010

																				Checked on November 29th, 2012 - No change since Feb 19th, 2010

																				Checked on January 14th, 2013 - No change since Feb 19th, 2010

																				Checked on April 15th, 2013 - No change since Feb 19th, 2010

		2. interest rate used in determining the Present Value of future Cash Flows (Capitalization Rate).																		Checked on July 11th, 2013 - No change since Feb 19th, 2010

																				Checked on Oct 8th, 2013 - No change since Feb 19th, 2010

		Capitalization Rate: Rate of interest used to convert a series of future payments into a single  Present Value.





http://www.newyorkfed.org/markets/statistics/dlyrates/fedrate.html

Sum of Inv Port



				CITY OF SANTA BARBARA

				Summary of Investment Portfolio Cash and Investments

				September 30, 2013



														 Yield to				Percent				Average

										Book				Maturity				of				Days to

				Description				 		Value		 		(365 days)				Portfolio				Maturity

								 				 

				State of California LAIF						$   29,000,000				0.257%				18.77%				1

				Certificates of Deposit						8,000,000				1.267%				5.18%				902

				Treasury Securities - Coupon						10,326,459				0.458%				6.68%				913

				Federal Agency Issues - Coupon						91,526,484				1.404%				59.24%				1,117

				Corporate/Medium Term Notes						10,037,533				1.950%				6.50%				706

										148,890,476				1.144%				96.37%				846



				SB Airport Promissory Note						5,603,520				4.195%				3.63%				5,751

						Totals and Averages				$   154,493,996				1.255%				100.00%				1,024



				SBB&T Money Market Account						5,628,806

				Total Cash and Investments						$   160,122,802

														 		 















































































Copy and paste Values from Qtr end Investment report page 2

Print and give to Treasury Manager 
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Qtrly Int Rev





				INVESTMENT REVENUE

				For the Quarter Ended September 30, 2013



				POOLED INVESTMENTS

				INTEREST INCOME				Jul				Aug				Sep				Total

				Interest Earned on Investments				$   173,740				$   175,700				$   182,939				$   532,379

				Amortization				(24,348)				(24,297)				(21,576)				(70,222)

				TOTAL INVESTMENT INCOME				$   149,392				$   151,403				$   161,362				$   462,157				462,157.10











														Sep		462,157				1st Qtr Earnings

														Dec						2nd Qtr Earnings

														Mar						3rd Qtr Earnings

														June						4th Qtr Earnings

														FY14		$   462,157				Fiscal Year to Date







				This table could be included in a new section called INVESTMENT INCOME right after the Investment Activity section.
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Port Inc Comp

		City of Santa Barbara

		Portfolio Income Comparison



						FY 2012																FY 2011																FY 2010																FY 2009

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield								Interest				Portfolio				Yield										Interest				Portfolio				Yield

		Sep Qtr				$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%								$   1,210,695				$   161,157,340				2.92%						Sep Qtr				$   1,830,805				$   158,398,511				4.47%

		Dec Qtr				$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%								$   1,101,518				$   166,313,697				2.73%						Dec Qtr				$   1,729,824				$   170,967,292				4.04%

		Mar Qtr				$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%								$   1,056,318				$   162,714,272				2.54%						Mar Qtr				$   1,563,206				$   165,358,925				3.58%

		Jun Qtr				$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%								$   989,603				$   166,713,591				2.32%						Jun Qtr				$   1,372,872				$   174,344,622				3.10%						FY 2010 Interest

		TOTAL				$   2,700,034				$   169,276,389				1.65%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   3,225,986				$   168,052,070				2.01%

jprioreschi: jprioreschi:
Average for the whole fiscal year								$   4,358,134				$   164,224,725				2.69%

jprioreschi: jprioreschi:
Average for the whole fiscal year										$   6,496,706				$   167,267,338				3.90%

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table						1st Q				2nd Q				3rd Q				4th Q

		$ Chg				$   (525,952)																$   (1,132,148)																$   (2,138,573)																																Interest				Interest				Interest				Interest

		% Chg				-16.30%																-25.98%																-32.92%																														Jul		417,065		Oct		375,207		Jan		367,509		Apr		332,614

																																																																				Aug		403,912		Nov		363,909		Feb		353,519		May		332,744

																																																																				Sep		389,718		Dec		362,402		Mar		335,290		Jun		324,245

																																																																						1,210,695				1,101,518				1,056,318				989,603

																																																																																		4,358,134

						FY 2013																FY 2012																FY 2011																		FY 2010														FY 2009 Interest

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end								Interest				Portfolio				Yield										Interest				Portfolio				Yield						1st Q				2nd Q				3rd Q				4th Q

		Sep Qtr				$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%								$   880,999				$   157,482,783				2.14%						Sep Qtr				$   1,210,695				$   161,157,340				2.92%						Interest				Interest				Interest				Interest

		Dec Qtr				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%								$   783,820				$   166,420,887				2.07%						Dec Qtr				$   1,101,518				$   166,313,697				2.73%				Jul		630,399		Oct		590,303		Jan		553,190		Apr		464,337

		Mar Qtr				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%								$   792,257				$   169,228,238				1.92%						Mar Qtr				$   1,056,318				$   162,714,272				2.54%				Aug		612,243		Nov		577,467		Feb		515,777		May		467,557

		Jun Qtr				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%								$   768,911				$   179,076,373				1.77%						Jun Qtr				$   989,603				$   166,713,591				2.32%				Sep		588,162		Dec		562,053		Mar		494,239		Jun		440,978

		TOTAL				$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%								$   3,225,986				$   168,052,070				1.98%										$   4,358,134				$   164,224,725				2.63%						1,830,805				1,729,824				1,563,206				1,372,872

		$ Chg				$   (531,572)																$   (525,952)																$   (1,132,148)																		$   (2,138,573)																										6,496,706

		% Chg				-19.69%																-16.30%																-25.98%																		-32.92%









						FY 2014																FY 2013																FY 2012

						Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																																																						

jprioreschi: jprioreschi:
Average for the whole fiscal year from Inv Yields Table		Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab		

jprioreschi: jprioreschi:
City Yield at Qtr end												Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio				Yield

jprioreschi: jprioreschi:
City Yield at Qtr end		

jprioreschi: jprioreschi:
Average for the whole fiscal year																								Interest

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				Portfolio

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr		

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab																																								Yield

jprioreschi: jprioreschi:
City Yield at Qtr end

										

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr
Note : Include Money Market, entire portfolio																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end								

jprioreschi: jprioreschi:
From Qtrly Int Rev Tab				

jprioreschi: jprioreschi:
Portfolio book value at end of Qtr																				

jprioreschi: jprioreschi:
Average for the whole fiscal year		

jprioreschi: jprioreschi:
City Yield at Qtr end		Sep Qtr				$   462,157				$   160,122,802				1.26%								$   574,533				$   165,425,765				1.46%								$   717,148				$   167,478,869				1.75%

		Dec Qtr																				$   555,461				$   162,681,596				1.43%								$   697,458				$   171,042,551				1.67%

		Mar Qtr																				$   547,317				$   151,267,722				1.39%								$   662,701				$   166,620,715				1.64%

		Jun Qtr																				$   491,151				$   156,485,419				1.27%								$   622,727				$   171,963,421				1.42%

		TOTAL				$   462,157				$   160,122,802				1.26%								$   2,168,462				$   158,965,125				1.39%								$   2,700,034				$   169,276,389				1.62%

		$ Chg				$   (1,706,305)																$   (531,572)																$   (525,952)

		% Chg				-78.69%																-19.69%																-16.30%





LAIF Bal

		CITY OF SANTA BARBARA

		LAIF Balances

		LAIF
Account		Jul 31, 2013		Aug 31, 2013		Sep 30, 2013		This week		 = 9/08/2013

		City		27,000,000		33,000,000		29,000,000		25,000,000

		RDAS		0		0		0		0

		Total		27,000,000		33,000,000		29,000,000		25,000,000



				City LAIF		RDAS LAIF

		12/31/11		42,000,000.00

		1/31/12		50,000,000.00

		2/28/12		23,000,000.00		18,000,000.00

		3/31/12		28,000,000.00		9,000,000.00

		4/30/12		36,000,000.00		9,000,000.00

		5/31/12		37,000,000.00		9,000,000.00

		6/30/12		45,000,000.00		9,000,000.00

		7/31/12		44,000,000.00		6,700,000.00

		8/31/12		36,000,000.00		6,700,000.00

		9/30/12		34,500,000.00		6,700,000.00

		10/31/12		40,000,000.00		6,700,000.00

		11/30/12		34,000,000.00		6,700,000.00

		12/31/12		24,000,000.00		6,700,000.00

		1/31/13		39,000,000.00		6,700,000.00

		2/28/13		24,000,000.00		6,700,000.00

		3/31/13		26,000,000.00

		4/30/13		41,000,000.00

		5/31/13		46,000,000.00

		6/30/13		38,000,000.00

		7/31/13		27,000,000.00

		8/31/13		33,000,000.00

		9/30/13		29,000,000.00

		10/31/13

		11/30/13

		12/31/13

		1/31/14

		2/28/14

		3/31/14

		4/30/14

		5/31/14

		6/30/14
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Meas & Comp

		City of Santa Barbara
Investment Portfolio Measures												Formatted to print on two separate pages as presented to Fin Comm. (-Jill T.)

		Portfolio Measures		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		Total Portfolio Value

Jill Prioreschi: Jill Prioreschi:
Book Value		$   155,564,411		$   161,732,095		$   159,706,002		$   154,493,996

		Investment Income		$   278,057		$   231,751		$   193,798		$   161,362

		PortfolioYield		2.138%		1.750%		1.452%		1.255%

		Base Portfolio WAM (Days)		682		838		829		846

		Total Portfolio WAM (Days)		925		1,046		1,020		1,024



		City of Santa Barbara
Investment Portfolio Composition



		Portfolio Composition		Sep 2010		Sep 2011		Sep 2012		Sep 2013

		LAIF		28.61%		22.57%		25.80%		18.77%

		Certificates of Deposit		2.57%		1.24%		5.01%		5.18%

		Treasuries		0.00%		0.00%		0.00%		6.68%

		Agencies		62.31%		64.93%		59.27%		59.24%

		Corporates		2.57%		7.57%		6.30%		6.50%

		Airport Note		3.94%		3.69%		3.62%		3.63%				100.00%

														100.00%

		Investment Portfolio Composition at March 31, 2013												100.00%				-------------		Change all Dates!!!

														100.00%
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