
May 15, 2007

HONORABLE MAYOR AND CITY COUNCIL
City of Long Beach
California

RECOMMENDATION:

Receive and file Investment Report for Quarter Ending March 31, 2007 . (Citywide)

DISCUSSION

The Department of Financial Management, City Treasurer's Office, invests City funds in
compliance with the California Government Code, Section 53600 et seq ., and the City's
Investment Policy. As of March 31, 2007, these funds had a market value of approximately
$1 .61 billion, with approximately $534 .0 million, or approximately 33 .0 percent of funds,
maturing within six months, ensuring that sufficient funds are available to meet the City's
budgeted expenditure requirements during this time period .

Compliance

All investment transactions have been executed in conformance with the City's Investment
Policy and the California Government Code. According to the California Government Code,
the maturity term of all investments is limited to a maximum of five years unless the local
agency legislative body gives prior approval to exceed this limitation . The City's Investment
Policy currently requires that all funds invested in the City's investment pool not exceed an
average weighted maturity of three years. In addition, the Investment Advisory Committee,
composed of a representative from the City Manager's office, Assistant City Auditor, Assistant
City Attorney, Director of Financial Management, City Treasurer, City Controller, Budget
Manager and the Financial Officers of the Harbor, Water and Community Development
Departments, meets quarterly, or as needed, to review investment policies, strategies and
performance .

Rating Section

As of the date of this report, the City's investment holdings carry the highest credit rating of
AAA and the lowest volatility rating of S1 by Standard & Poor's .

CITY OF LONG BEACH C-13
DEPARTMENT OF FINANCIAL MANAGEMENT

333 West Ocean Boulevard 6"' Floor • Long Beach, CA 90802 • (562) 570-6169 • Fax(562)570-5836
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Investment Performance

The City Treasurer's Office invests in a variety of fixed-income securities that vary in maturity
from one day to five years (excluding the Health SAVRS loan) as authorized by the City's
Investment Policy and the California Government Code . The City's adopted 2007 Investment
Policy divides the City's investment portfolio into a short-term and a long-term portfolio whose
benchmarks are the 3-Month Treasury Bill and the Merrill Lynch One-to-Three Year Treasury/
Agency Index, respectively. Both of these indices are market indices that change daily .
Actual returns can vary depending on book yields and security sales or calls before the final
maturity date .

At March 31, 2007, the City's investment pool market yield was 4 .50 percent compared to
4.26 percent at December 31, 2006 . The following table summarizes Investment Pool market
yield performance for the quarter ending March 31, 2007 :

"Weighted Average Maturity assumes securities are not called or sold prior to the actual maturity date. ** Market Yield of
Portfolio

The following table summarizes the purchase yield of the new investments vs. the average
Benchmark Yield in the short-term portfolio by month for the quarter ending March 31, 2007 :

SHORT-TERM PORTFOLIO

* 91-Day T-Bill and other returns listed are weighted averages for the period . Excludes overnight and short-term
investments under 30 days . **Book Yields stated to maturity assume the securities are not called or sold prior to the
maturity date .

Month Amount of Funds
Invested

Benchmark vs. Purchase Yield Analysis
Benchmark
Return*

Purchase
Yield**

Over/(Under)
Benchmark

January 2007 $ 71,238,000 5 .09 percent 5.39 percent 0 .30 percent
February 2007 $ 75,838,000 5 .15 percent 5.48 percent 0 .33 percent
March 2007 $ 15,000,000 5 .06 percent 5.48 percent 0 .42 percent
Total Invested Funds * $ 162,076,000 5.12 percent 5.44 percent 0.32 percent

Quarter End Values

Portfolio Funds Amount of Funds Benchmark
Return

Weighted
Avg

Maturity*

Month end
Yield**

Short-Term Investment Pool $ 589,534,000 5.10 percent 1 .16 years 4.97 percent
Long-Term Investment Pool $ 1,016,800,000 4.85 percent 1 .90 years 4.22 percent
Total Investment Pool $ 1,606,334,000 4.84 percent 1 .63 years 4.50 percent
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The following table summarizes the purchase yield of the City's new investments vs . the
weighted average Benchmark Yield in the long-term portfolio by month for the quarter ending
March 31, 2007 :

LONG-TERM PORTFOLIO

* Merrill Lynch One-to-Three Year Treasury/Agency Index and other returns listed are weighted averages for the period .
**Yields are stated to maturity and assume the securities are not called or sold prior to the maturity date .

A complete listing of investment balances, portfolio distribution and performance values can
be found in Attachment A .

The City's investment pool consists of all City funds except Subsidence, certain bond
proceeds, and special assessment district proceeds . The non-pooled investments are
invested separately in accordance with bond indenture provisions or other legal requirements .

Short-Term Investment Strategy

The City has adopted an investment strategy for the short-term portfolio that maintains
sufficient liquidity within a rolling 12-month period to continue to satisfy the City's cash needs .

Long-Term Investment Strategy

The City will continue to weigh new instruments at the 18-month to 30-month part of the yield
curve in order to meet or exceed the benchmark yield and duration .

Treasury Bureau staff continues to monitor market conditions and market spreads daily in
order to take advantage of opportunities to enhance earnings, while at the same time
maintaining safety of principal and adequate liquidity .

Cash Management Goals

The City's cash management goals are to maintain and preserve the safety of funds in
custody and provide liquidity for anticipated expenditure needs .

This matter was reviewed by Assistant City Attorney Heather A . Mahood, and Budget and
Performance Management Bureau Manager David Wodynski and the City's Investment
Advisory Committee on May 7, 2007 .

Mon h

January 2007

Amount of

	

Benchm
Funds Invested

	

Benchmark
Return*

$ 76,465,000

	

4.94 percent

rk vs . Purchase
Purchase
Yield'*,

5.16 percent

Yield Analysis
Over/(Under
Benchmark
0.22 percent

February 2007 $ 19,860,000

	

4.92 percent 5.40 percent 0.48 percent
March 2007 $ 56,594,000

	

4.70 percent 5.22 percent 0.52 percent
Total Invested Funds $ 154,939,000

	

4.78 percent 5.15 percent 0.37 percent
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TIMING CONSIDERATIONS

This item is not time critical .

FISCAL IMPACT

There is no fiscal impact associated with this action .

SUGGESTED ACTION :

Approve recommendation .

Respectfully submitted,

MICHAEL A. KILLEBREW
DIRECTOR OF FINANCIAL MANAGEMENT

ATTACHMENT

APPROVED:

GERALD R. MILLER
CITY MANAGER



City of Long Beach Asset Holdings

	

Month End :

Quality Security

	

PAR

	

Book

	

Market

	

Accrued

	

Maturity Market Effective
Security Name	Rating (CUSIP)	Value	Value	Value	Income	Date Yield Duration

CASH & EQUIVALENTS

Bank Deposits NA Total 18,214,428 18,214,428 18,214,428 24,415 1 .0 5.14% 0.00

Money Market Funds NA Total 81,882 81,882 81,882 32 1 .0 1 .50% 0.00

L.A.I.F .

	

NA

	

Total

	

2,596,210

	

2,596,210

	

2,596,210

	

3,521

	

1 .0

	

5.20%

	

0.00

ATTACHMENT A

3/31/07

CASH & EQUIVALENTS

	

TOTAL

	

20,892,520

	

20,892,520

	

20,892,520

	

27,967

	

1 .0

	

5.14%

	

0.00

POOLED INVESTMENTS (SHORT)

Bankers Acceptances - Discount

	

Total

	

0.00%

BEAR STEARNS COS INC 0.00 13JUL2007 A-1 07389BUD1 20,000,000.00 19,471,927.77 19,462,292 .89 231,661 .11 7/13/07 5.32% 0.28
RABOBANK USA FINL CO 0.00 02APR2007 A-1+ 74977LR25 80,000,000.00 79,947,495.84 79,922,700 .78 40,627 .22 4/2/07 5.35% 0.01
RABOBANK USA FINL COR 0.0 03APR2007 A-1+ 74977LR33 10,000,000.00 9,982,466.67 9,979,343.89 14,611 .11 4/3/07 5.27% 0.01
RABOBANK USA FINL COR 0.0 04APR2007 A-1+ 74977LR41 55,000,000 .00 54,943,372.91 54,926,358.63 32,358 .37 4/4/07 5.30% 0.01
RABOBANK USA FINL COR 0.0 05APR2007 A-1+ 74977LR58 10,000,000.00 9,981,005.56 9,976,787.17 14,245.83 4/5/07 5.71% 0.01
TOYOTA MTR CR CORP D 0.00 04MAY2007 A-1+ 89233HS47

	

10,000,000 .00

	

9,878,316.67

	

9,874,748.84

	

73,879.16

	

5/4/07

	

5.28%

	

0.09
UBS FIN DEL LLC DISC 0 .00 03APR2007

	

A-1+ 90262DR31

	

15,000,000 .00

	

14,984,556.25

	

14,979,901 .25

	

11,031 .25

	

4/3/07

	

5.30%

	

0.01
UBS FIN DEL LLC DISC 0 .0 04APR2007 A-1+ 90262DR49 15,000,000.00 14,969,316.67 14,964,632 .67 24,108 .33 4/4/07 5.27% 0.01
Commercial Paper - Discount

	

Total

	

215,000,000

	

214,158,458

	

214,086,766

	

442,522.38

	

13.7

	

5.33%

	

0.04

Certificates of Deposits Total 0.00%

Reverse Repurchase Agreements Total 0.00%

Repurchase Agreements Total 0.00%

FEDERAL FARM CR BKS 5.5 250CT2007

	

GOVT 31331VS23

	

5,000,000 .00

	

5,000,000.00

	

5,007,812.50

	

119,166.65

	

10/25/07

	

5.49%

	

0.54

FEDERAL HOME LN MTG CORP M/T/N STEI GOVT 3128X2Z40 5,000,000.00 5,001,500.00 4,998,437.50 76,388 .89 4/5/07 2.63% 0.01
FEDERAL HOME LN MTG 3.250 NOV 02 07 GOVT 3128X3H55 1,000,000.00 971,779.00 988,770.00 13,451 .38 11/2/07 3.29% 0.56
FEDERAL HOME LN MTG 5.25 16MAY2007 GOVT 3128X47K1 5,000,000.00 4,995,150.00 4,999,450 .00 98,437 .50 5/16/07 5.25% 0.12
FEDERAL HOME LN MTG 5.25 060CT2011 GOVT 3128X5LP1

	

5,000,000 .00

	

4,992,700 .00

	

4,991,300 .00

	

127,604.15

	

10/6/11

	

5.26%

	

2.15
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City of Long Beach Asset Holdings

Quality Security
Security Name	Rating (CUSIP)

FEDERAL HOME LN MTG 0.00 03APR2007 GOVT 313396DWO
FEDERAL HOME LN MTG C 3.5 15SEP2007 GOVT 3134A4RH9
FEDERAL HOME LN MTG C 4.0 17AUG2007 GOVT 3134A4VD3

FEDERAL HOME LN MTG C 5.0 17SEP2007 GOVT 3128X4T43

FEDERAL HOME LN MTG C 3.5 01APR2008 GOVT 3128X03N7
FEDERAL HOME LN MTG C 5.0 23JUL2008 GOVT 3128X4YE5

FEDERAL HOME LN MTG 5.65 14FEB2012 GOVT 3128X5C22

FEDERAL HOME LN MTG C 5.516FEB2010 GOVT 3128X5F78
FEDERAL HOME LN MTG C 5.5 05MAR2009 GOVT 3128X5J90

FEDERAL HOME LN BKS DEB GOVT 31339XF41
FEDERAL HOME LN BKS 5.250 OCT 03 07 GOVT 3133XF2C9
FEDERAL HOME LN BK GOVT 3133XBNF8
FEDERAL HOME LN BKS 4.9 21NOV2007 GOVT 3133XDTW1
FEDERAL HOME LN BKS 5.125 15MAY2007 GOVT 3133XFM94

FEDERAL HOME LN BKS 3.5 15NOV2007 GOVT 3133MTQB7
FEDERAL HOME LN BKS 4.5 120CT2007 GOVT 3133XDGC9
FEDERAL HOME LN BKS 4.625 240CT2007 GOVT 3133XDL82

FEDERAL HOME LN BKS 3.0 190CT2007 GOVT 3133X5JS8
FEDERAL HOME LN BKS 6.0 29JUN2011 GOVT 3133XG4N1
FEDERAL HOME LN BKS 5.7 OCT 04 10 GOVT 3133XH3Z3

FEDERAL HOME LN BKS 5.25 160CT2008 GOVT 3133XH6X5

FEDERAL HOME LN BKS 3.375 05OCT2007 GOVT 3133X8X56
FEDERAL HOME LN BKS 4.125 260CT2007 GOVT 3133XCE25

FEDERAL HOME LN BKS 5.5 30NOV2010 GOVT 3133XHUWO

FEDERAL HOME LN BKS 5.5 26JAN2010 GOVT 3133XJHL5

FEDERAL HOME LN BKS 5.6 09JAN2012 GOVT 3133XJKW7
FEDERAL HOME LN BKS 4.9 24JUL2008 GOVT 3133XEEH8

FEDERAL HOME LN BKS 5.6 15FEB2012 GOVT 3133XJQ84

FEDERAL HOME LN BKS 5.5 18FEB2009 GOVT 3133XJRJ9
FEDERAL HOME LN BKS 5.75 07FEB2012 GOVT 3133XJTX6

FEDERAL NATL MTG ASS 5.16 24FEB2011 GOVT 3136F7UX3
FEDERAL NATL MTG ASSN 5.1 22FEB2008 GOVT 31359MH71

FEDERAL NATL MTG ASSN 6.0 25MAY2011 GOVT 31359MN58
FEDERAL NATL MTG ASSN 5.3 22FEB2011 GOVT 31359MH48
FEDERAL NATL MTG AS 3 .375 15MAY2007 GOVT 31359MWT6
FEDERAL NATL MTG AS 3 .875 15MAY2007 GOVT 31359MB44
FEDERAL NATL MTG ASS 4.125 04AUG200£ GOVT 3136F6WK1

FEDERAL NATL MTG ASSN 5.2 08NOV2010 GOVT 31359MZJ5

519/2007 8:33 AM

Month End :

PAR
Value

8,000,000.00

14,505,000.00
8,000,000.00

15,000,000.00

5,000,000.00

5,000,000.00
8,000,000.00

10,000,000.00

5,000,000.00

3,500,000.00

5,000,000.00
5,000,000.00

5,000,000.00
5,000,000.00

2,500,000.00

3,665,000.00
5,000,000.00

3,725,000.00

5,000,000.00
5,000,000.00

5,000,000.00

11,595,000.00

5,000,000.00
5,000,000.00

7,000,000.00

3,970,000.00
6,000,000.00
10,000,000.00

10,000,000.00

10,000,000.00

5,000,000.00
5,000,000.00

5,000,000.00
5,000,000.00
7,950,000.00

10,000,000.00
5,000,000.00

5,000,000.00

ATTACHMENT A

3/31/07
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Book
Value

7,856,920 .00

14,350,029.07
7,932,504 .00

14,973,300.00

4,900,800 .00

4,988,750 .00
7,998,750 .00

10,000,000.00

5,000,000 .00

3,500,000 .00

4,997,500 .00
4,942,700 .00

4,960,300 .00
4,983,700 .00

2,435,950 .00

3,632,601 .40
4,962,250 .00

3,628,895 .00

5,028,500 .00
5,003,500 .00

4,994,140 .63

11,420,456.15

4,957,075 .00
5,000,000 .00

7,000,000 .00

3,959,082 .50

5,978,040 .00
9,996,875 .00

10,000,000.00

10,000,000.00

4,939,800 .00

4,984,375 .00
5,000,000 .00

4,932,500 .00
7,817,712 .00

9,891,150 .00
4,907,350 .00

4,983,593 .75

Market

	

Accrued

	

Maturity Market Effective
Value

	

Income

	

Date Yield Duration

7,999,200.00 140,808.89 4/3/07 0.00% 0.01
14,396,212.50 22,563 .25 9/15/07 3.53% 0.44

7,962,500.00 39,111 .04 8/17/07 4.02% 0.37
14,982,750.00 29,166 .60 9/17/07 5.01% 0.45

4,923,437.50 87,500 .00 4/1/08 3.55% 0.96

5,002,700 .00 47,222 .20 7/23/08 5.00% 1.24
7,988,400.00 59,011 .04 2/14/12 5.66% 1.17
9,991,500.00 68,750 .00 2/26/10 5.50% 0.70

4,999,000.00

	

19,861 .10

	

3/5/09

	

5.50%

	

0.58

3,481,406 .25 27,270 .81 6/19/07 2.76% 0.21
5,000,000.00 129,791 .65 10/3/07 5.25% 0.48
4,995,312.50 86,666 .65 4/25/07 4.00% 0.06
4,990,625.00 88,472 .20 11/21/07 4.91% 0.61
4,998,437.50 96,805 .55 5/15/07 5.13% 0.12
2,474,218.75 33,055 .55 11/15/07 3.54% 0.60
3,651,256.25 77,423 .13 10/12/07 4.52% 0.50
4,982,812.50 100,850.65 10/24/07 4.64% 0.54
3,680,765.63 50,287 .50 10/19/07 3.04% 0.53
5,007,812.50 76,666 .65 6/29/11 5.99% 0.34
5,000,000.00 140,125.00 10/4/10 5.70% 0.28
4,995,312.50 120,312.50 10/16/08 5.25% 0.08
11,486,296.88 188,056 .41 10/5/07 3.41% 0.49

4,968,750.00 37,239.55 10/26/07 4.15% 0.55
4,992,187.50 92,430.55 11/30/10 5.51% 0.76
6,995,625.00 69,513.85 1/26/10 5.50% 0.58
3,966,278.13 50,639.53 1/9/12 5.61% 0.69
5,994,375.00 54,716.64 7/24/08 4.90% 1 .24
9,987,500.00 71,555.50 2/15/12 5.61% 1 .06
10,000,000.00 70,277.70 2/18/09 5.50% 0.50
10,000,000.00

	

95,833.30

	

2/7/12

	

5.75%

	

0.70

5,004,687.50 26,516.65

5,000,000.00 27,625.00
5,003,125.00 105,000.00

4,987,500 .00 28,708.30
7,932,609.38 101,362.50

9,984,375.00 146,388.80
4,945,312.50 32,656.25
4,990,625 .00

	

103,277.75

2/24/11 5.16%
2/22/08 5.10%

5/25/11 6.00%
2/22/11 5.31%

5/15/07 3.38%
5/15/07 3.88%

8/4/08 4.17%
11/8/10

	

5.21%

Attachment A -CLB Asset Report-0331-2007.xis : Asset Report-3-31-2007
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0.59
1 .61

0.12
0.12

1 .04
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City of Long Beach Asset Holdings

	

Month End :

Quality Security

	

PAR
Security Name

	

Rating (CUSIP)

	

Value

ATTACHMENT A

3/31/07

Book
Value

Market

	

Accrued

	

Maturity Market Effective
Value

	

Income

	

Date Yield Duration

FEDERAL NATL MTG ASS 5.625 2000T2011 GOVT 3136F73W5 5,000,000 .00 5,000,000.00 4,993,750.00 125,781.25 10/20/11 5.63% 0.42
FEDERAL NATL MTG ASS 4.25 15SEP2007 GOVT 31359MYZO 13,000,000.00 12,992,192.78 12,943,125.00 24,555.44 9/15/07 4.27% 0.44
FEDERAL NATL MTG ASS 5.34 27NOV2009 GOVT 31359M2F9 5,000,000.00 5,000,000.00 4,996,875.00 91,966.65 11/27/09 5.34% 1.03
FEDERAL NATL MTG ASS 5.55 15NOV2011 GOVT 3136F75S2 5,000,000 .00 5,000,000.00 4,993,750.00 104,833.30 11/15/11 5.56% 1.34
FEDERAL NATL MTG ASS 5.05 28DEC2009 GOVT 31359M2U6 7,000,000 .00 6,984,740 .00 6,991,250.00 94,937.50 12/28/09 5.06% 1.17
FEDERAL NATL MTG ASS 5.5 15DEC2010 GOVT 3136F8BM6 7,000,000 .00 6,992,343.75 6,991,250.00 113,361.08 12/15/10 5.51% 0.89
FEDERAL NATL MTG ASS 5.55 29DEC2010 GOVT 3136F8BV6 7,000,000 .00 7,006,212 .50 6,995,625.00 99,283.31 12/29/10 5.55% 0.87
FEDERAL NATL MTG ASS 5.375 01 FEB2010 GOVT 31359M4Q3 7,000,000 .00 6,998,250 .00 6,997,812 .50 62,708.31 2/1/10 5.38% 1 .19
FEDERAL NATL MTG ASS 4.2 16JUN2008 GOVT 31359MD26 5,000,000 .00 4,932,800.00 4,950,000.00 61,250.00 6/16/08 4.24% 1 .15
FEDERAL NATL MTG ASS 5.4 29MAR2010 GOVT 3136F8JL0

	

10,000,000.00

	

10,000,000.00

	

9,987,500.00

	

3,000.00

	

3/29/10

	

5.41%

	

0.88

U.S. Agencies

	

Total

	

340,410,000

	

338,706,768

	

339,569,614

	

4,060,246

	

719.1

	

4.72%

	

0.68

U.S. Treasuries

	

Total

	

0.00%

GENERAL ELEC CAP CORP 5.0 15JUN2007 AAA 36962GYZ1

	

5,000,000 .00

	

4,987,950 .00

	

4,996,093 .75

	

73,611 .10

	

6/15/07

	

5.00%

	

0.20
TOYOTA MTR CR CORP M 5.35 01 FEB2008 AAA 89233PC20

	

10,000,000.00

	

10,000,000.00

	

9,989,000 .00

	

90,652.70

	

2/1/08

	

5.36%

	

0.80

Corporate Notes

	

Total

	

15,000,000

	

14,987,950

	

14,985,094

	

164,264

	

229.7

	

5.24%

	

0.60

POOLED INVESTMENTS (SHORT)

	

TOTAL

	

570,410,000

	

567,853,176

	

568,641,474

	

4,667,032

	

442.3

	

4.97%

	

0.44

SHORT TERM FUNDS

	

TOTAL

	

591,302,520

	

588,745,696

	

589,533,994

	

4,694,999

	

426.7

	

4.97%

	

0.42
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City of Long Beach Asset Holdings

	

Month End :

Quality Security

	

PAR

	

Book

	

Market

	

Accrued

	

Maturity Market Effective
Security Name	Rating (CUSIP)	Value	Value	Value	Income	Date Yield Duration

POOLED INVESTMENTS (LONG TERM)

FEDERAL FARM CR BKS 3.65 03DEC2007 GOVT 31331 QKV8

FEDERAL FARM CR BKS C 4.311AUG2008 GOVT 31331S2S1

FEDERAL FARM CR BKS C 4.2 28AUG2007 GOVT 31331S4K6
FEDERAL FARM CR BKS C 3.7 270CT2008 GOVT 31331SDZ3
FEDERAL FARM CR BKS C 3.3 05NOV2008 GOVT 31331SFP3

FEDERAL FARM CR BKS C 3.0 17DEC2007 GOVT 31331SGQO
FEDERAL FARM CR BKS C 3.7 29DEC2008 GOVT 31331SKS1
FEDERAL FARM CR BKS 3.75 15JAN2009 GOVT 31331SNF6

FEDERAL FARM CR BKS 4.04 25APR2007 GOVT 31331 SQ48
FEDERAL FARM CR BKS 4.125 17JUL2009 GOVT 31331 SQ89
FEDERAL FARM CR BKS 3.9 24FEB2009 GOVT 31331 SQN6
FEDERAL FARM CR BKS 3.93 02JUN2008 GOVT 31331 SYP2
FEDERAL FARM CR BKS 3.25 15JUN2007 GOVT 31331T5Q0
FEDERAL FARM CR BKS C 2.7 04SEP2007 GOVT 31331TVJ7
FEDERAL FARM CR BKS 2.625 17SEP2007 GOVT 31331TYF2
FEDERAL FARM CR BKS 4.5 28JAN2008 GOVT 31331 VEC6

FEDERAL FARM CR BKS 5.48 29JUN2009 GOVT 31331VG26
FEDERAL FARM CR BKS 5.25 22MAR2012 GOVT 31331XTG7

FEDERAL HOME LN BKS 3.375 FEB 15 08 GOVT 3133MVZA4

FEDERAL HOME LN BKS 4.625 AUG 9 07 GOVT 3133XDN98
FEDERAL HOME LN BKS 2.875 19APR2007 GOVT 3133X67D2
FEDERAL HOME LN BKS 3.375 050CT2007 GOVT 3133X8X56

FEDERAL HOME LN BKS 3.250 DEC 17 07 GOVT 3133X9M49

FEDERAL HOME LN BKS 4.125 APR 18 08 GOVT 3133XBJQ9
FEDERAL HOME LN BKS 3.875 08JUN2007 GOVT 3133XBSUO
FEDERAL HOME LN BKS 4.0 14DEC2007 GOVT 3133XBUFO

FEDERAL HOME LN BKS 4.375 14MAR2008 GOVT 3133XCUQ4

FEDERAL HOME LN BKS 4.125 OCT 19 07 GOVT 3133XDCQ2
FEDERAL HOME LN BKS 4.0 13JUL2007 GOVT 3133XCFDO

FEDERAL HOME LN BKS 5.5 24APR2009 GOVT 3133XFBPO
FEDERAL HOME LN BKS 5.5 20APR2009 GOVT 3133XFCW4

FEDERAL HOME LN BKS 5.78 20JUN2011 GOVT 3133XFPP5
FEDERAL HOME LN BKS 5.5 27JUN2008 GOVT 3133XFXD3
FEDERAL HOME LN BKS 4.375 030CT2008 GOVT 3133XDBY6

FEDERAL HOME LN BKS 5.75 03AUG2009 GOVT 3133XGCAO
FEDERAL HOME LN BKS 5.65 120CT2011 GOVT 3133XH6K3

5/9/2007 8:33 AM

ATTACHMENT A

3/31/07

10,000,000 10,000,000.00
5,000,000 5,000,000 .00
5,000,000 4,990,286 .10

5,000,000 4,959,375 .00

10,000,000 9,790,000 .00
10,000,000 9,778,338 .10
5,000,000 4,905,350 .00

10,000,000 9,900,025 .00
5,000,000 4,984,950 .00
5,000,000 4,993,100 .00

5,000,000 4,918,603 .36
1,015,000 1,006,321 .75

10,145,000 10,018,638.20
10,000,000 9,789,800.00
10,000,000 9,726,010.00

5,000,000 4,978,650.00
5,000,000 5,000,000.00
5,740,000

	

5,735,515.63

5,000,000 4,886,650 .00
13,715,000 13,638,196 .00

5,000,000 4,889,600 .00

5,000,000 4,883,500 .00

5,000,000 4,905,450 .00
5,000,000 4,937,415 .20

5,000,000 4,960,250 .00

5,000,000 4,974,200 .00
5,000,000 4,999,350 .00
5,000,000 4,949,950 .00

5,690,000 5,598,732 .40
5,000,000 4,999,000 .00
5,000,000 5,000,000 .00
5,000,000 5,000,000 .00
5,000,000 4,990,750 .00

7,000,000 6,892,830 .00
5,000,000 5,000,000 .00

5,000,000

	

5,000,000 .00

4 of 8

9,900,000.00 119,638.80 12/3/07 3.69% 0.64

4,956,250 .00 29,861 .10 8/11/08 4.34% 1.29

4,978,125 .00 19,250.00 8/28/07 4.22% 0.40
4,907,812 .50 79,138.85 10/27/08 3.77% 1.32

9,756,250.00 133,833.30 11/5/08 3.38% 1.51

9,850,000 .00 86,666.60 12/17/07 3.05% 0.68
4,900,000 .00 47,277.75 12/29/08 3.78% 1 .65
9,806,250 .00 79,166.60 1/15/09 3.44% 1 .69

4,995,312 .50 87,533.30 4/25/07 4.04% 0.06
4,921,875 .00 42,395.80 7/19/09 4.19% 2.14
4,910,937 .50 20,041 .65 2/24/09 3.97% 1 .79
1,002,629 .69 13,185.69 6/2/08 3.98% 1 .11

10,103,785.94 97,081 .97 6/15/07 3.26% 0.20
9,893,750 .00 20,250 .00 9/4/07 2.73% 0.41
9,884,375 .00 10,208 .30 9/17/07 2.66% 0.45
4,973,437 .50 39,375.00 1/28/08 4.52% 0.79

5,001,562 .50 70,022 .20 6/29/09 5.48% 0.60
5,720,268 .75

	

7,533.75

	

3/22/12

	

5.27%

	

2.27

4,925,000 .00 21,562 .50 2/15/08 3.43% 0.84
13,684,998.44 91,623 .74 8/9/07 4.64% 0.31
4,993,750 .00 64,687 .50 4/19/07 2.88% 0.05

4,953,125 .00 81,093 .75 10/5/07 3.41% 0.49

4,932,812 .50 46,944 .40 12/17/07 3.29% 0.68

4,953,125 .00 93,385 .40 4/18/08 4.16% 0.99
4,987,500 .00 60,815 .95 6/8/07 3.88% 0.18
4,959,375 .00 59,444 .40 12/14/07 4.03% 0.67

4,967,187 .50 10,329 .85 3/14/08 4.40% 0.92
4,970,312 .50 92,812 .50 10/19/07 4.15% 0.52
5,670,440 .63 49,313 .30 7/13/07 4.01% 0.27

4,996,875.00 119,930.55 4/24/09 5.50% 0.24
5,000,000.00 122,986.10 4/20/09 5.50% 0.54
5,009,375 .00 81,080 .55 6/20/11 5.77% 1 .20
5,004,687 .50 71,805 .55 6/27/08 5.49% 0.41
6,943,125.00 151,423.58 10/3/08 4.41% 1 .04
5,006,250 .00 46,319 .40 8/3/09 5.74% 0.56
4,996,875 .00

	

132,618 .05

	

10/12/11

	

5.65%

	

0.63
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City of Long Beach Asset Holdings

Quality Security
Security Name

	

Rating (CUSIP)

FEDERAL HOME LN BKS 5.33 03NOV2011 GOVT 3133XHPK2
FEDERAL HOME LN BKS 5.45 170CT2011 GOVT 3133XH4Q2

FEDERAL HOME LN BKS 5.45 21NOV2011 GOVT 3133XHV66
FEDERAL HOME LN BKS 5.5 21NOV2011 GOVT 3133XHP89
FEDERAL HOME LN BKS 5.075 30DEC2009 GOVT 3133XJD47

FEDERAL HOME LN BKS 5.125 16APR2008 GOVT 3133XH3B6
FEDERAL HOME LN BKS 5.25 03NOV2009 GOVT 3133XHNL2
FEDERAL HOME LN BKS 3.375 21JUL2008 GOVT 31339YW1

FEDERAL HOME LN BKS 4.0 10MAR2008 GOVT 3133XAT56

FEDERAL HOME LN BKS 4.25 16MAY2008 GOVT 3133XBSD8
FEDERAL HOME LN BKS 3.75 15AUG2008 GOVT 3133X0LJ6

FEDERAL HOME LN MTG 3 .755 18MAR2009 GOVT 3128X2P90
FEDERAL HOME LN MTG C 3.0 27APR2007 GOVT 3128X3BP7

FEDERAL HOME LN MTG CORP MEDIU 0.0( GOVT 3128X4F30
FEDERAL HOME LN MTG 5 .02 24AUG2007 GOVT 3128X4J44
FEDERAL HOME LN MTG C 3.5 15SEP2007 GOVT 3134A4RH9

FEDERAL HOME LN MTG 5 .25 24FEB2011 GOVT 3128X4N56
FEDERAL HOME LN MTG C 6.0 27JUN2011 GOVT 3128X5EH7

FEDERAL HOME LN MTG C 6.0 18JUL2011 GOVT 3128X5ER5

FEDERAL HOME LN MTG 5 .75 20JUL2011 GOVT 3128X5EX2
FEDERAL HOME LN MTG 3 .75 03AUG2007 GOVT 3128X3SM6

FEDERAL HOME LN MTG 5 .75 23MAY2011 GOVT 3128X5AD0

FEDERAL HOME LN MTG 5 .75 1 IAUG2011 GOVT 3128X5FW3
FEDERAL HOME LN MTG 5 .41 28AUG2009 GOVT 3128X5HN1
FEDERAL HOME LN MTG 5 .45 02SEP2011 GOVT 3128X5JJ8

FEDERAL HOME LN MTG 5.125 24NOV2010 GOVT 3128X5PV4

FEDERAL HOME LN MTG 3.875 03MAR2008 GOVT 3128X34Z3

FEDERAL HOME LN MTG C 4.3 05MAY2008 GOVT 3128X4AS0
FEDERAL HOME LN MTG C 4.5 04AUG2008 GOVT 3128X4FF3

FEDERAL HOME LN MTG C 3.5 01APR2008 GOVT 3128X03N7

FEDERAL HOME LN MTG 5.5 15FEB2012 GOVT 3128X5YX0
FEDERAL HOME LN MTG 5.25 15MAR2012 GOVT 3128X5R75

FEDERAL HOME LN MTG 4.25 23JUN2008 GOVT 3128X4DA6

FEDERAL NATL MTG ASSN 3 .25 15JAN 200. GOVT 31359MQM8

FEDERAL NATL MTG ASSN GOVT 31359MSC8
FEDERAL NATL MTG AS 3 .375 15MAY2007 GOVT 31359MWT6

FEDERAL NATL MTG ASSN 5.0 13DEC2007 GOVT 31359MZN6
FEDERAL NATL MTG ASSN M/T/N

	

GOVT 3136F3Q58

5/9/2007 8:33 AM

Month End :

PAR
Value

12,000,000
2,415,000

16,350,000

5,000,000
5,000,000

7,000,000

6,000,000
5,000,000

6,900,000

8,510,000

1,925,000

5,000,000
10,000,000

10,000,000

2,000,000
10,000,000

5,000,000

10,000,000
10,000,000

5,000,000
2,502,000

5,000,000

10,000,000

5,000,000
22,000,000

13,000,000

4,040,000

8,000,000

2,135,000
8,000,000

5,000,000
7,000,000

4,700,000

36,333,000

15,000,000
5,000,000

30,000,000
10,000,000

ATTACHMENT A

3/31/07

5 of 8

Book
Value

12,024,850.00
2,423,452 .50
16,398,539.06

5,022,000 .00
5,000,000 .00

6,995,100 .00

5,997,600 .00
4,873,850 .00

6,808,359 .38

8,419,028 .10

1,885,479 .75

4,940,274 .00
10,000,000.00
9,972,300 .00

1,998,700 .00
9,965,500 .00

4,938,900 .00

9,990,185 .00
10,000,000.00

5,000,000 .00
2,454,261 .84
4,986,500 .00

10,021,745.00

5,000,000 .00
22,026,458 .61

12,998,437.50

3,933,626 .80

7,923,440 .00
2,115,315 .30
7,842,240 .00

5,000,000 .00
6,991,390 .00

4,640,357 .00

35,505,749 .61

14,970,000.00
4,980,750 .00

30,000,000 .00
10,000,000.00

Market

	

Accrued

	

Maturity Market Effective
Value

	

Income

	

Date Yield Duration

12,015,000.00 262,946.64 11/3/11 5.32% 2.15
2,421,037 .50 59,959 .06 10/17/11 5.44% 2.05

16,339,781 .25 321,776.99 11/21/1. 1 5.45% 1 .81

5,020,312 .50 99,305 .55 11/21/11 5.48% 2.12
4,985,937 .50 65,552 .05 12/30/09 5.09% 1 .63

7,004,375.00 164,427.06 4/16/08 5.12% 0.98

6,013,125.00 129,499.98 11/3/09 5.24% 1 .72
4,900,000 .00 32,812 .50 7/21/08 3.44% 1 .25
6,831,000.00 16,099.98 3/10/08 4.04% 0.91

8,438,196.88 135,628.13 5/16/08 4.29% 1 .06

1,894,921 .88

	

9,223.95

	

8/15/08

	

3.81%

	

1 .31

4,890,625 .00 6,779.85 3/18/09 3.84% 1 .86
9,984,375.00 128,333.30 4/27/07 3.00% 0.07
9,985,600 .00 64,527 .70 2/15/08 5.06% 0.25

1,997,860 .00 10,318 .88 8/24/07 5.03% 0.30
9,925,000.00 15,555.50 9/15/07 3.53% 0.44

5,011,300 .00 26,979 .15 2/24/11 5.24% 2.31

10,014,500.00 156,666.60 6/27/11 5.99% 0.38
10,085,600.00 121,666.60 7/18/11 5.95% 1 .61

5,082,550 .00 56,701 .35 7/20/11 5.66% 2.46

2,489,414 .94 15,116 .23 8/3/07 3.77% 0.33
5,021,300.00 102,222.20 5/23/11 5.73% 1 .49

10,066,400.00 79,861 .10 8/11/11 5.71% 1 .72

5,012,050 .00 24,795 .80 8/28/09 5.40% 1 .57
22,032,120 .00 96,585 .94 9/2/11 5.44% 1 .99
12,983,880.00 235,038.18 11/24/10 5.13% 2.07

3,996,852 .80 12,176 .08 3/3/08 3.92% 0.89

7,939,920.00 139,511 .04 5/5/08 4.33% 1 .03

2,122,787 .80 15,211 .88 8/4/08 4.53% 1 .27
7,877,500.00 140,000.00 4/1/08 3.55% 0.96
5,001,150 .00 35,138 .85 2/15/12 5.50% 2.06

6,982,640 .00 16,333 .31 3/15/12 5.26% 2.29
4,659,721 .00

	

54,376.37

	

6/23/08

	

4.29%

	

1 .16

35,810,713.13 249,284 .71 1/15/08 3.30% 0.76
14,704,687.50 158,437.50 6/14/08 3.32% 1 .12

4,989,062.50 63,750 .00 5/15/07 3.38% 0.12
29,953,125.00 450,000.00 12/13/07 5.01% 0.46
9,762,500 .00

	

63,541 .60

	

7/16/08

	

3.12%

	

1 .24
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City of Long Beach Asset Holdings

Quality Security
Security Name

	

Rating (CUSIP)

FEDERAL NATL MTG ASS 3 .21 23JUL2008 GOVT 3136F3V86
FEDERAL NATL MTG ASSN MEDIUM GOVT 3136F6NZ8
FEDERAL NATL MTG ASSN MEDIUM GOVT 3136F6TC3
FEDERAL NATL MTG ASSN 5.3 22FEB2011 GOVT 31359MH48
FEDERAL NATL MTG ASS 5.25 17MAR2011 GOVT 31359MK77
FEDERAL NATL MTG ASS 5.67 26APR2011 GOVT 31359ML92
FEDERAL NATL MTG ASSN 5.712MAY2011 GOVT 31359MN41
FEDERAL NATL MTG AS 5 .625 19MAY2011 GOVT 3136F7B48
FEDERAL NATL MTG ASS 4.75 01 FEB2008 GOVT 31359MF65
FEDERAL NATL MTG ASS 5.25 29SEP2009 GOVT 3136F72R7
FEDERAL NATL MTG ASS 5.34 22FEB2011 GOVT 3136F7VJ3
FEDERAL NATL MTG ASS 5.625 19MAY201' GOVT 3136F7ZL4
FEDERAL NATL MTG ASS 4 .75 19APR2010 GOVT 31359MB28
FEDERAL NATL MTG ASS 5 .55 15NOV2011 GOVT 3136F75S2
FEDERAL NATL MTG ASS 5.55 28DEC2011 GOVT 3136F8CT0
FEDERAL NATL MTG ASSN 4 .5 04AUG2008 GOVT 31359MYM9
FEDERAL NATL MTG ASS 3 .75 15SEP2008 GOVT 31359MTFO
FEDERAL NATL MTG ASSN 5 .3 26FEB2010 GOVT 31359M5N9
FEDERAL NATL MTG ASS 5 .5 21 MAR2012 GOVT 3136F8HT5
FEDERAL NATL MTG ASS 5 .25 22JAN2010 GOVT 31359M4L4
U.S. Agencies

	

Total

UNITED STATES TREAS 3 .000 NOV 15 07 GOVT 912828ANO
UNITED STATES TREAS N 3 .0 15FEB2008 GOVT 912828AT7
UNITED STATES TREAS 2 .625 15MAY2008 GOVT 912828AZ3
UNITED STATES TREAS 3 .250 AUG 15 08 GOVT 912828BG4
UNITED STATES TREAS 3 .125 SEP 15 08 GOVT 912828BK5
UNITED STATES TREAS 3 .125 OCT 15 08 GOVT 912828BM1
UNITED STATES TREAS 3 .375 NOV 15 08 GOVT 912828BQ2
UNITED STATES TREAS 3 .25 15JAN2009 GOVT 912828BV1
UNITED STATES TREAS 3 .000 FEB 15 09 GOVT 912828BZ2
UNITED STATES TREAS 2 .625 15MAR2009 GOVT 912828CC2
UNITED STATES TREAS 3 .125 15APR2009 GOVT 912828CE8
UNITED STATES TREAS 3 .125 MAY 15 07 GOVT 912828CG3
UNITED STATES TREAS 3 .625 15JUL2009 GOVT 912828CN8
UNITED STATES TREAS 2 .75 15AUG2007 GOVT 912828CR9
UNITED STATES TREAS 3 .375 15FEB2008 GOVT 912828DK3
UNITED STATES TREAS NTS GOVT 912828DS6
UNITED STATES TREAS N 3 .5 31 MAY2007 GOVT 912828DW7

5/9/2007 8 :33 AM

Month End:

PAR
Value

5,000,000
20,000,000

565,000
7,000,000
7,000,000
5,000,000

20,000,000
8,000,000
5,000,000
5,000,000

10,000,000
5,000,000
9,615,000
5,000,000
5,000,000
7,000,000

10,000,000
20,000,000
7,000,000
7,000,000

727,295,000

20,000,000
5,000,000

20,000,000
5,000,000

15,000,000
10,000,000
10,000,000
5,000,000
5,000,000

15,000,000
15,000,000
10,000,000
5,000,000

15,000,000
15,000,000
5,000,000

10,000,000

ATTACHMENT A

3/31107

6 of 8

Book
Value

5,000,000 .00
19,972,000.00

563,474.50
6,941,200.00
6,989,062 .50
4,986,350.00
19,996,237.50
8,009,500.00
4,938,385.00
5,000,000.00
9,989,843.75
5,009,100.00
9,532,449.60
4,997,500.00
5,000,000.00
6,932,520.00
9,837,900.00

20,009,100.00
6,998,250.00
7,013,230.00
722,741,329

19,680,740.63
4,882,812 .50
19,307,150.14
4,868,750.00
14,637,890.63
9,742,578.13
9,832,812 .50
4,836,328.13
4,866,015.00
14,307,031 .26
14,640,234.38
9,901,562 .51
4,904,687.50
14,701,562 .50
14,892,968.76
5,000,000 .00
9,981,250 .00

Market

	

Accrued

	

Maturity Market Effective
Value

	

Income

	

Date Yield Duration

4,890,625 .00 30,316.65 7/23/08 3.28% 1 .22
19,712,500 .00 254,250.00 12/8/08 4.06% 1 .29

558,820.31 5,290.99 12/28/07 3.67% 0.71
6,982,500 .00 40,191.62 2/22/11 5.31% 1 .61
7,004,375.00 14,972.16 3/17/11 5.25% 1 .47
5,001,562 .50 122,062.50 4/26/11 5.67% 0.37

20,075,000 .00 440,166.60 5/12/11 5.68% 1.47
8,102,500 .00 165,000.00 5/19/11 5.55% 2.30
4,982,812 .50 39,583.30 2/1/08 4.77% 0.80
5,003,125 .00 1,458.30 9/29/09 5.25% 1.70
9,987,500 .00 57,850.00 2/22/11 5.35% 1.47
5,014,062 .50 103,125.00 5/19/11 5.61% 1.57
9,581,948 .44 205,520.63 4/19/10 4.77% 1.24
4,993,750 .00 104,833.30 11/15/11 5.56% 1.34
4,995,312.50 71,687.50 12/28/11 5.56% 1.48
6,958,437 .50 49,875.00 8/4/08 4.53% 1.27
9,837,500.00 16,666.60 9/15/08 3.81% 1.39
19,981,250 .00 103,055.40 2/26/10 5.30% 2.65
6,991,250.00 10,694.39 3/21/12 5.51% 1.76
7,000,000.00 70,437.50 1/22/10 5.25% 1.61
723,319,189

	

8,143,817

	

792.0

	

4.53%

	

1.17

19,754,600 .00 227,071 .80 11/15/07 3.04% 0.60
4,917,400.00 18,646.40 2/15/08 3.05% 0.84
19,519,600 .00 198,687.80 5/15/08 2.69% 1 .08
4,899,218.75 20,200.25 8/15/08 3.32% 1 .33
14,659,500.00 21,654.15 9/15/08 3.20% 1 .39
9,765,200 .00 144,230.70 10/15/08 3.20% 1 .45
9,793,000 .00 127,727.90 11/15/08 3.45% 1 .53
4,879,900 .00 34,116.00 1/15/09 3.33% 1 .70
4,853,700 .00 19,166.65 2/15/09 3.09% 1 .79
14,455,050 .00 18,189.45 3/15/09 2.72% 1 .87
14,571,750 .00 216,346.05 4/15/09 3.22% 1 .91
9,976,562 .50 118,266.50 5/15/07 3.13% 0.12
4,897,450 .00 38,052.45 7/15/09 3.70% 2.16
14,872,200 .00 51,277.50 8/15/07 2.77% 0.36
14,800,200 .00 62,931 .60 2/15/08 3.42% 0.84
4,994,150 .00 76,104.95 4/30/07 3.63% 0.08
9,975,000 .00

	

117,307.60

	

5/31/07

	

3.51%

	

0.16
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City of Long Beach Asset Holdings

Quality Security
Security Name	Rating (CUSIP)

UNITED STATES TREAS 3.875 31JUL2007 GOVT 912828EB2

U.S. Treasuries

	

Total

BANK OF AMERICA CORP 3.250 AUG 15 08
GENERAL ELEC CAP CORP M/T/N

GENERAL ELEC CAP CO 5.72 22AUG2011
TOYOTA MTR CR CORP D 0.00 06APR2007
TOYOTA MTR CR CORP D 0.00 20APR2007

Corporate Bonds

AA- 060505BC7
AAA 36962GD68

AAA 36962GX82

A-1+ 89233HR63
A-1+ 89233HRLO

Total

Commercial Paper - Discount

	

Total

Corporate Notes

	

Total

COLLATERAL ASSETS

	

31339XHJ6

Collateral

	

Total

POOLED INVESTMENTS (LONG TERM)

	

TOTAL

POOLED INVESTMENTS (TOTAL)

	

TOTAL

5/9/2007 8 :33 AM

Month End :

PAR
Value

15,000,000

200,000,000

5,000,000

13,730,000

12,500,000

10,000,000
15,000,000

56,230,000

5,000,000

5,000,000

988,525,000

1,558,935,000

ATTACHMENT A

3/31/07

7 of 8

Book
Value

14,972,656.26

195,957,031

4,985,100 .00
13,896,662.80

12,541,650.00

9,927,222 .22
14,860,266.67

56,210,902

4,999,918

4,999,918

979,909,180

1,547,762,356

Market

	

Accrued

	

Maturity Market Effective
Value

	

Income

	

Date Yield Duration

14,941,950.00

	

96,339.75

	

7/31/07

	

3.89%

	

0.32

196,526,431

	

1,606,318

	

393.8

	

3.18%

	

1 .02

4,879,900.00 20,763 .85 8/15/08 3.33% 1 .31
13,644,462.10 61,403 .58 8/15/07 3.52% 0.36

12,597,000.00 137,041 .63 8/22/11 5.68% 3.79

9,923,929 .30 65,642 .70 4/6/07 5.28% 0.02
14,854,785.80 98,888 .20 4/20/07 5.29% 0.05

55,900,077

	

383,740

	

446.7

	

4.77%

	

1 .08

0.00%

0.00%

4,903,819

	

1,711

	

3/26/08

	

3.14%

	

0.95

4,903,819

	

1,711

	

361 .0

	

3.14%

	

0.95
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980,649,517

	

10,135,585

	

690.6

	

4.27%

	

1 .14

1,549,290,990

	

14,802,617

	

599.6

	

4.52%

	

0.88



City of Long Beach Asset Holdings

	

Month End :

Quality Security

	

PAR

	

Book

	

Market

	

Accrued

	

Maturity Market Effective
Security Name	Rating (CUSIP)	Value	Value	Value	Income	Date Yield Duration

EXTERNAL INVESTMENTS (LONG TERM)

FEDERAL HOME LN BKS 3.375 21JUL2008 GOVT 31339YVV1

	

10,000,000

	

10,065,625

	

9,800,000

	

65,625

	

7/21/08

	

3.44%

	

1 .25

FEDERAL HOME LN MTG C 3.1 28NOV2007 GOVT 3128X1DK0

	

7,000,000

	

7,013,720

	

6,906,620

	

74,142

	

11/28/07

	

3.14%

	

0.63

FEDERAL HOME LN MTG 2 .65 30MAY2008 GOVT 3128X1 HM2

	

10,000,000

	

9,815,700

	

9,738,500

	

89,069

	

5/30/08

	

2.72%

	

1 .11

FEDERAL NATL MTG ASS 2.65 30JUN2008 GOVT 3136F3D29

	

10,000,000

	

9,818,750

	

9,715,625

	

66,986

	

6/30/08

	

2.73%

	

1 .19

U.S. Agencies

	

Total

	

37,000,000

	

36,713,795

	

36,160,745

	

295,822

	

413.2

	

3.00%

	

1 .08
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U.S. Treasuries Total

Corporate Bonds Total

Bankers Acceptances - Discount

	

Total
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EXTERNAL INVESTMENTS (LONG TERM) TOTAL

	

37,000,000

	

36,713,795

	

36,160,745

	

295,822

	

413.2

	

3.00%

	

1 .08

LONG TERM FUNDS

	

TOTAL

	

1,025,525,000

	

1,016,622,975

	

1,016,810,262

	

10,431,407

	

691 .9

	

4.22%

	

1 .13

TOTAL FUNDS

	

AAAf TOTAL

	

1,616,827,520

	

1,605,368,670

	

1,606,344,255

	

15,126,407

	

594.7

	

4.50%

	

0.87




