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Honorable Mayor, City Council and Investment Advisory Committee:

Introduction

Attached please find the City’s investment report for the quarter ending September 30, 2010. This report conforms to the
requirements of the investment policy approved by the San Clemente City Council effective on December 1, 2009. The next quarterly
meeting of the Investment Advisory Committee will be held at 6:00 p.m. on October 25, 2010 (Monday) at City Hall (Council
Chambers). The Investment Advisory Committee will meet again at City Hall; Oceanview Conference Room the following dates:

= January 24, 2011
= April 25, 2011
s July 25, 2011

Please feel free to call me at 361-8341 (e-mail Gudgeirssonp@San-Clemente.org) if you have any questions, comments or suggestions

concerning this report.
}Qﬂf CQW /0/ e°/

Respectfully submitted,

Reviewed by:
Tom Rendma Municipal Services ate
‘ ! ) gﬁ_ ﬂ Manager
Q Q o o T (R AN B s,
J’u Prepared by: 3 R /,’44 di (J//Ef /0
~Sandee Chiswick, Sr Accountant "Date

Pall Gudgeirsson
City Treasurer
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CITY OF SAN CLEMENTE — INVESTMENT REPORT

Total Investment Portfolio
As of the first quarter ending September 30, 2010 the 200
total investment portfolio, including cash, amounts to

$170 million (book value) with a current yield of 5, $29M
1.85% as compared to $152 million and 2.05% for $141M
the fourth quarter ending June 30, 2010. Pension 100
funds total approximately $29 million.

50

0

April June July August September

Total Investment Portfolio $170 Million

m City Funds  mPension Funds

Interest Earnings
Total interest earnings amount to $0.7 million as Millions Interest Earninas
compared to prior year first quarter ending September 45 9
30, 2009 interest earnings of $0.9 million. Year-to-

. ; - $7 -
date (Fiscal Year 2011) interest income totals $0.7
million for all City funds as compared to $0.9 million % 1
at the same time last year. %5 1
$4 4

Interest earnings are distributed to all City funds,ona  $3 -
monthly basis, in proportion to actual cash balances ¢, |

maintained in each fund. 51 $929,887 $929,887 $726,455 $726,455
o I .
September 2009 September 2010

m Interest = Cumulative
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Cash with Fiscal Agent

Cash with Fiscal Agent for the City includes:

e Assessment District 95-1 (Street Improvement Program) to
finance the rehabilitation of streets within the City of San
Clemente.

e Negocio Certificates of Participation (Negocio Building) to
finance purchase of a commercial building for use by the
City’s Public Works and Community Development
departments.

e Assessment District 98-1 (Laing Forster Ranch) to finance
public improvements within the Forster Ranch
development.

o Assessment 99-1 (Underground Utility Assessment District)
to finance the construction and acquisition of underground
electrical and communication facilities within the district.

(Reference Official Statements and City’s Debt Policy)

Investment Portfolio Diversification

The portfolio is well diversified and is in compliance with
the City’s diversification guidelines contained in the
City’s Investment Policy. The pie chart outlines the
current percentage distribution of the investment portfolio
and the maximum allowable percentage is shown in
parenthesis.

Cash with Fiscal Agent September 30, 2010

Millions
$5 -

$2,507,420
$0
m08-1 m95-1 = Negocio m99-1
Investment Portfolio Diversification
Federal Agency/
Securities (75%) Treasury
48% Securities (100%)
/ 23%

Medium Term____ — ————
Notes (15%)
1%

LAIF (40 Mil)
28%

$92,573

$ 439,937
$ 673,600
$1,301,310
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Investment Portfolio Comparison
The Investment Portfolio bar chart outlines changes
from the prior quarter, by investment type:

Investment Portfolio Comparision

e Certificates of Deposit: None outstanding. Millions
e LAIF: Increase from $31.3 million to $38.6 $100 -
million. Interest rate 0.47% (down from 0.51%). $90 - 5792
e Money Market Mutual Funds: None outstanding. %67 '
e Commercial Paper: None outstanding. zgg
e Medium Term Note: No Change. $50
e Banker’s Acceptances: None outstanding. $40 -
e TIPS**: No Change. $30 -
e Federal Agency Securities: Purchase of $3.0 $20 -
million. Maturity/Sale/Call of $16.1 million to 30 ] $0.0 $0.0 $36 $36 S$11 $11  $0.0 $00 $0.0 $0.0
$66'1 million. 0 LAIF (40 Mutual Funds TIPS(SO%)I Medium ICertificateofl Commerciall Federal Treasury
e Treasury Securities: Purchase of $0.0 million. mil) (15%) Term Notes ~ Deposit ~ Paper (15%) Agency  Securities
Maturity/Sale/Call of $3.1 million to $31.3 ) G0 ey,
million.

m June 2010 m September 2010

** The Rolling Repurchase Agreement in Sympro represents a TIPS
investment. This is the only way Sympro can account for TIPS.
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Treasury Yield Curve for September 30, 2010 and

June 30, 2010:

3 Month
6 Month
2 Year
5 Year
10 Year
30 Year

June 30, 2010 September 30,

2010
0.18 0.16
0.22 0.19
0.61 0.42
1.79 1.27
2.97 2.53
3.91 3.69

The Yield Comparison chart provides a comparison
of the City’s current yield to the 3 and 6 month
Treasury Bills, LAIF, BA’s (60-day), Commercial
Paper (60 day), and average Money Market rate.

Monthly yield 1.85%.

6.00% -
5.00% -
4.00% -
3.00% -
2.00% -

1.00% -

0.00%

3.00% -

2.00% -

1.00% -

Yield Curve

3.69%

0.00% -

0.16% 0.19% 1.27%
| - } 0.42% i i
3 Month 6 Month 2 Year 5 Year 10 Year 30 Year

e 30-JUN-10 === 30-Sep-10

Yield Comparisons

1.85%

0.47%

0.47%

0.16% 0.19%

3 Month 6 Month LAIF Banker's Commercial Money Market City of SC
T-Bill T-Bill Acceptance Paper
(60 day) (60 Day)
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Total Return

The City also monitors the portfolio’s total return
which is the sum of all investment income plus all
changes in the capital value of the portfolio for
twelve months. The City uses the Barclays Capital
US Agency and Treasury indexes as benchmarks for
measuring relative risk and return with full
recognition that returns can and will vary from those
of the index due to the portfolio’s priorities of
providing sufficient liquidity and matching maturing
investments with known liabilities to meet cash flow
projections. This will result in differences from the
index. At September 30, 2010, the Barclays Capital
US Agency index was 5.79% and Treasury index was
8.61%. Total twelve month trailing annualized return
for the City’s portfolio was 2.29%, which includes an
interest component and a market value component.

The San Clemente Yield chart outlines the City’s
yield history for the past 6 months. Current yield
equals 1.85%.

10.00% -
9.00% -
8.00% -
7.00% -
6.00% -
5.00% -
4.00% -
3.00% -
2.00% -
1.00% -
0.00% -

2.40% -

2.00% -

1.60% -

1.20% -

Total Return

BC Treasury Index,
8.61%

BC US Agency Index,

5.79% City of San
City of San Clemente,
Clemente, 36 month,
12 month, 3.47%

2.29%

The City’s 12 month trailing return is presented for comparison to Barclays Capital’s indices. The 36
month trailing return is presented for historical performance measurement purposes.

San Clemente Yield

2.13%

2.06% 2.05%

2.05%

April May June July August September
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Investment Policy Compliance

Authorized Investments: The Investment Portfolio
Details - Investments report, lists each type of
investment that currently makes up the City’s
portfolio. These investments are in compliance with
section 4.7 of the City’s Investment Policy. The
following investment types also have certain
restrictions or requirements:

e Commercial Paper - Commercial Paper must be
rated A1l/P1 and the issuing U.S. corporation
must have an A rating or better

e Money Market Mutual Funds - Must be rated
AAA by major rating agencies. All investments
are in securities authorized in Section 4.7.1 of the
Investment Policy.

Commercial Paper

Issuing Corporation

Short Term Rating
S&P/Moody’s

None Outstanding

Money Market Funds

Money Market Fund Agency Rating
AIM AAA/AAA
Federated AAA/AAA
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e Medium Term Notes — Medium Term Notes meet Medium Term Notes
the criteria as established in Section 4.7 of the Issuer Agency Rating
City’s Investment Policy. (Moody’s/S&P)
GE Capital Corp AA2/AA+

Market Value: Section 4.11 of the Investment Policy

requires that the portfolio be “marked-to-market”. Market Value

Market values are obtained from Union Bank of Book Value Market Value (including
California Trust Department and FT Interactive and accrued interest)

do not include LAIF. $141 Million $146 Million

Maturity Diversification

Maturity Diversification: The primary consideration Maturity Dates Actual Authorized Percentage
in obtaining maturity diversification is to match Percentage (Investment Policy)
investment maturities to cash flow dates to reduce the

need to sell securities prior to maturity, thus reducing 2 Years 68% 100%
market risk. A cash flow schedule is included as an 2-5 Years 32% 50%
attachment to this report. ot Years 0% 0%
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The Maturity Distribution of Securities Held chart

shows the percentage of maturities that will occur 6106 -

within the specified time frames. ’ 53.31%
51% -

Maturity Distribution of Securities Held

The Maturing Investments report outlines all A% 1

maturing investments September 30, 2010 through 3196 |  2248%
May 19, 2015; however, this report does not include
LAIF, Mutual Funds or cash since these are available
immediately. The average days to maturity at 10% -
September 30, 2010 equals 397 days or 13.2 months.

20% -
12.86%

1.42%

0% - r .
0 days 1- 30 days 31-180days 181 -365days 366 days & after

Current Yield: The annual rate of return that an Effective Duration — September 30, 2010
investor purchasing a security at market value would i
realize based on the interest payments received. current | Effective
Investment Type Book Value Yield Duration
Effective Duration: The consideration in obtaining (Years)
the investment’s duration is to disclose interest rate k/li!j'i:um Tor NoTeS ?18666023(73;3251; (132122 (1)82
risk when an Investment Is ?qused to fair value Federal Agency Issues — Coupon $66z050:141.69 0.86% 1.30
changes arising from changing interest rates based U.S. Treasury — Coupon $28.595.620.04 042% 178
upon the present value of cash flows, weighted for U.S. Treasury - Discount $2,716,130.00 0.74% 3.11
those cash flows as a percentage of the investment’s Rolling Repurchase Agreements $3,587,031.14 3.16% 0.00
full price. The average maturity and/or call based on Total $140,615,368.67 0.72% 1.05
changing interest rates on the City’s portfolio is 1.05
years.

10



City of San Clemente

i 100 Presidio
Clty Of. San Clemente San Clemente, CA 92672
Portfolio Management (949)361-8341

Portfolio Summary
September 30, 2010

Par Market Book % of Days to YTMIC YTM/C

Investments Value Value Value Portfolio Term Maturity 360 Equiv. 365 Equiv.
Local Agency Investment Fund (LAIF) 38,603,672.59 38,603,672.59 38,603,672.59 27.45 1 1 0.464 0.470
Medium Term Notes 1,000,000.00 1,076,650.00 1,062,773.21 0.76 875 749 2.336 2.368
Federal Agency Issues - Coupon 64,925,000.00 67,567,546.50 66,050,141.69 46.97 1,307 489 2.557 2.592
Treasury Securities - Coupon 28,000,000.00 29,286,953.61 28,595,620.04 20.34 1,213 666 1.728 1.752
Treasury Securities - Discount 3,000,000.00 2,930,915.00 2,716,130.00 1.93 1,552 1,141 2.352 2.385
Rolling Repurchase Agreements 3,587,031.14 4,407,135.73 3,587,031.14 2,55 755 133 3.118 3.162

139,1156,703.73 143,872,873.43 140,615,368.67 100.00% 917 397 1.822 1.848
Investments
Cash
Passbook/ChgckjnP . 730,866.39 730,866.39 730,866.39 1 1 0.000 0.000
(not included in yield calculations)
Total Cash and Investments - 139,846,570.12 144,603,739.82 141,346,235.06 917 397 1.822 1.848
Total Earnings September 30 Month Ending Fiscal Year To Date
Current Year 223,209.01 726,454.53
Average Daily Balance 143,064,433.43 147,016,712.79
Effective Rate of Return 1.90% 1.96%

| certify that this report accurately reflects all pooled investments and is in conformity with the investment policy approved by the San Clemente City Council on December 01, 2008. A copy of this
policy is available at the office of the City Treasurer. The investment program herein shown provides sufficient cash flow liquidity to meet expenditure requirements for the next six months.

Pall Gudgeirsson, City Treasurer

Reporting period 09/01/2010-09/30/2010 Portfolio SCIP
Data Updated: SET_RD: 10/14/2010 16:42 NLIAC
Run Date: 10/14/2010 - 16:43 PM (PRF_PM1)7.2.5

Report Ver. 7.3.1
11
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City of San Clemente
Portfolio Management
Portfolio Details - Investments
September 30, 2010

Page 1

Average Purchase Stated YTM/C Daysto Maturity
cusip Investment # Issuer Balance Date Par Value Market Value Book Value Rate S&P 365 Maturity Date
Local Agency Investment Fund (LAIF)

SYS105 106 Local Agency Investment Fund 38,603,672.59 38,603,672.59 38,603,672.59 0.470 0.470 1

Subtotal and Average 38,050,339.26 38,603,672.59 38,603,672.59 38,603,672.59 0.470 1
Mutual Fund/Market Rate Account
SYS529 529 Fund Management Company 0.00 0.00 0.00 0.020 0.020 1
SYS147 147 Federated Investors 0.00 0.00 0.00 0.030 0.030 1
SYS81345 1345 Union Bank, LA 0.00 0.00 0.00 0.050 0.050 1

Subtotal and Average 1,089,394.41 0.00 0.00 0.00 0.000 0
Medium Term Notes
36962G3K3 1971 GE Capital Corp 05/28/2010 1,000,000.00 1,076,650.00 1,062,773.21 5.250 AA 2368 749 10/19/2012

Subtotal and Average 1,063,894.82 1,000,000.00 1,076,650.00 1,062,773.21 2,368 749
Federal Agency Issues - Coupon
31331XC75 1805 Federal Farm Credit Bank 06/26/2007 1,000,000.00 1,032,812.50 999,309.86 6.125 5.238 248 06/06/2011
31331YNJS 1841 Federal Farm Credit Bank 01/31/2008 1,000,000.00 1,009,687.50 1,001,381.87 3.500 3.010 109 01/18/2011
31331XF49 1845 Federal Farm Credit Bank 03/18/2008 1,000,000.00 1,048,437.50 1,024,382.08 5.350 2.690 353 09/19/2011
31331X6M9 1869 Federal Farm Credit Bank 04/30/2008 2,000,000.00 2,000,625.00 2,000,253.94 4.500 2.910 3 10/04/2010
31331YQ45 1876 Federal Farm Credit Bank 05/29/2008 2,000,000.00 2,036,250.00 1,996,535.25 3.150 3.440 230 05/19/2011
31331YZ86 1881 Federal Farm Credit Bank 06/25/2008 1,000,000.00 1,031,875.00 999,968.74 3.875 3.880 328 08/25/2011
31331YZ86 1883 Federal Farm Credit Bank 07/09/2008 1,000,000.00 1,031,875.00 1,003,775.20 3.875 3.430 328 08/25/2011
31331Y3P3 1884 Federal Farm Credit Bank 07/15/2008 1,000,000.00 1,031,562.50 999,418.55 3.500 3.563 367 10/03/2011
31331GND7 1910 Federal Farm Credit Bank 02/17/2009 1,000,000.00 1,023,437.50 1,001,460.44 2.250 2.140 504 02/17/2012
31331GPN3 1914 Federal Farm Credit Bank 03/09/2009 1,000,000.00 1,045,000.00 1,001,606.08 2.600 2.530 885 03/04/2013
31331Y3N8 1918 Federal Farm Credit Bank 03/31/2009 1,000,000.00 1,025,937.50 1,015,433.88 3.625 1.623 287 07/15/2011
31331GG37 1945 Federal Farm Credit Bank 08/04/2009 1,000,000.00 1,033,437.50 1,001,672.26 2.150 2.080 857 02/04/2013
31331JAB9 1961 Federal Farm Credit Bank 12/24/2009 2,000,000.00 2,041,875.00 2,001,948.02 1.625 1.680 815 12/24/2012
313314JT1 1968 Federal Farm Credit Bank 04/29/2010 2,000,000.00 2,024,375.00 2,005,426.78 2.750 2.877 180 09/30/2014
31331JFL2 1974 Federal Farm Credit Bank 07/16/2010 2,000,000.00 2,018,750.00 2,020,737.57 2.490 2173 163 03/03/2014
3133MRPX4 1865 Federal Home Loan Bank 04/25/2008 2,675,000.00 2,878,968.75 2,723,039.89 4.625 3.580 684 08/15/2012
3133XPWWO 1872 Federal Home Loan Bank 05/19/2008 2,000,000.00 2,026,875.00 2,000,151.78 3.250 3.232 161 03/11/2011
3133MGYHS3 1899 Federal Home Loan Bank 01/23/2009 1,000,000.00 1,045,837.50 1,032,711.17 5.750 1.890 318 08/15/2011
3133XHPH9 1934 Federal Home Loan Bank 07/16/2009 1,000,000.00 1,050,312.50 1,039,810.59 4.875 1.288 413 11/18/2011
3133MTZL5 1935 Federal Home Loan Bank 07/16/2009 1,000,000.00 1,082,187.50 1,052,982.99 4.500 1.911 776 11/15/2012
3133XR5T3 1937 Federal Home Loan Bank 07/20/2009 1,000,000.00 1,053,125.00 1,029,344.18 3.625 1.830 616 06/08/2012

Portfolio SCIP
Data Updated: SET_RD: 10/14/2010 16:42 NLLAC

Run Date: 10/14/2010 - 16:43
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City of San Clemente
Portfolio Management
Portfolio Details - Investments
September 30, 2010

Page 2

Purchase Stated YTM/C Daysto Maturity
CUSIP Investment # Issuer Date Par Value Market Value Book Value Rate S&pP 365 Maturity Date
Federal Agency Issues - Coupon
3133XUPU1 1950 Federal Home Loan Bank 09/16/2009 2,000,000.00 2,040,625.00 2,003,697.92 2.700 2.571 350 09/16/2013
3133XUNF6 1951 Federal Home Loan Bank 09/08/2009 2,000,000.00 2,053,125.00 2,026,717.00 3.250 2.350 329 08/26/2014
3133XVNK3 1960 Federal Home Loan Bank 11/25/2008 1,500,000.00 1,502,812.50 1,508,044.69 1.875 1.117 49 11/19/2012
3133XX4L8 1963 Federal Home Loan Bank 02/22/2010 1,000,000.00 1,007,812.50 1,000,000.00 1.000 1.000 509 02/22/2012
3133XYBV6 1973 Federal Home Loan Bank 06/11/2010 1,000,000.00 1,035,937.50 1,012,754.27 2.050 1.718 1,186 12/30/2013
3134A4JT2 1817 Federal Home Loan Mortg. Corp. 09/27/2007 2,000,000.00 2,135,000.00 2,026,904.81 5.750 4.586 471 01/15/2012
3137EAAF6 1864 Federal Home Loan Mortg. Corp. 04/25/2008 1,000,000.00 1,039,687.50 1,014,090.75 5.250 3.368 290 07/18/2011
3137EAAF6 1867 Federal Home Loan Mortg. Corp. 04/29/2008 1,000,000.00 1,039,687.50 1,014,643.15 5.250 3.310 290 07/18/2011
3137EAAV1 1874 Federatl Home Loan Mortg. Corp. 05/23/2008 1,000,000.00 1,093,437.50 1,031,126.39 5.500 3.700 689 08/20/2012
3128X8YR7 1921 Federal Home Loan Mortg. Corp. 04/29/2009 2,000,000.00 2,002,994.00 2,000,000.00 2.250 2.250 28 10/29/2012
3128X73U6 1924 Federal Home Loan Mortg. Corp. 05/08/2009 1,000,000.00 1,066,151.00 1,037,2156.02 3.875 1.936 730 08/30/2012
3137EACCH 1928 Federal Home Loan Mortg. Corp. 06/25/2009 1,000,000.00 1,021,562.50 995,874.15 1.750 2.000 623 06/15/2012
3128X1KG1 1929 Federa! Home Loan Mortg. Corp. 07/02/2009 1,750,000.00 1,895,468.75 1,818,400.80 4.000 2.470 985 06/12/2013
3137EABS7 1944 Federal Home Loan Mortg. Corp. 08/03/2009 1,000,000.00 1,096,875.00 1,050,855.15 4.125 2326 1,092 09/27/2013
3137EACCH 1949 Federal Home Loan Mortg. Corp. 09/01/2009 1,000,000.00 1,021,562.50 1,001,911.11 1.750 1.634 623 06/15/2012
3128X2TM7 1964 Federal Home Loan Mortg. Corp. 02/16/2010 2,000,000.00 2,258,125.00 2,187,124.83 5.000 2060 1,217 01/30/2014
3134G1CX0 1967 Federal Home Loan Mortg. Corp. 05/19/2010 1,000,000.00 1,003,328.00 1,000,000.00 3.100 3.100 49 05/19/2015
31359MZF3 1871 Federal National Mortg. Assoc. 05/16/2008 2,000,000.00 2,060,625.00 2,016,591.31 4.680 3.430 257 06/15/2011
3136F9CB7 1919 Federal National Mortg. Assoc. 04/03/2009 1,000,000.00 1,079,687.50 1,038,278.14 4.000 2.351 892 03/11/2013
31359MSL80 1931 Federal National Mortg. Assoc. 07/10/2009 2,000,000.00 2,196,260.00 2,109,220.87 4.375 2.317 1,020 07/17/2013
31359MQV8 1939 Federal National Mortg. Assoc. 07/23/2009 2,000,000.00 2,190,000.00 2,123,271.12 4.750 2.060 874 02/21/2013
31398AHZ8 1940 Federal National Mortg. Assoc. 07/23/2009 1,000,000.00 1,087,812.50 1,059,892.44 4.750 1.842 780 11/19/2012
31398AZS4 1959 Federal National Mortg. Assoc. 10/29/2009 2,000,000.00 2,008,750.00 1,998,368.89 3.000 3.102 28 10/29/2014
31398AVD1 1968 Federal Nationa! Mortg. Assoc. 04/29/2010 4,000,000.00 1,058,125.00 1,019,161.00 2.750 2.150 1,223 02/05/2014
3136FMQY3 1970 Federal National Mortg. Assoc. 04/30/2010 1,000,000.00 1,001,875.00 1,004,746.76 3.000 2.892 27 04/28/2015
3136FPEZS 1975 Federal National Mortg. Assoc. 08/30/2010 1,000,000.00 1,001,875.00 1,000,000.00 1.150 AAA 1150 150 02/28/2014

Subtotal and Average 67,946,690.91 64,925,000.00 67,567,546.50 66,050,141.69 2.592 439
Treasury Securitiés - Coupon
912828FU9 1848 U.S. Treasury 03/31/2008 2,000,000.00 2,083,672.14 2,047,618.35 4.500 2.014 364 09/30/2011
912828FWS 1849 U.S. Treasury 03/31/2008 3,000,000.00 3,139,806.48 3,080,069.92 4.625 2.051 395 10/31/2011
912828GZ7 1863 U.8. Treasury 04/25/2008 1,000,000.00 1,077,930.13 1,028,179.16 4.625 2.975 669 07/31/2012
912828FS4 1870 U.S. Treasury 05/15/2008 2,000,000.00 2,079,376.18 2,032,188.80 4.625 2.770 334 08/31/2011
912828KBS 1900 U.S. Treasury 01/23/2009 1,000,000.00 1,010,312.18 1,000,389.30 1.125 1.094 471 01/15/2012
912828GM86 1908 U.S. Treasury 02/06/2009 2,000,000.00 2,125,078.40 2,091,754.31 4.500 1.360 547 03/31/2012
Portfolio SCIP
Data Updated: SET_RD: 10/14/2010 16:42 NL! AC

Run Date: 10/14/2010 - 16:43
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City of San Clemente
Portfolio Management

Portfolio Details - Investments

September 30, 2010

Page 3

Average Purchase Stated YTM/C Daysto Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate S&P 365 Maturity Date
Treasury Securities - Coupon
912828HV5 1925 U.S. Treasury 05/22/2009 2,000,000.00 2,099,532.14 2,041,162.17 2.500 1.646 912 03/31/2013
912828JUS 1933 U.S. Treasury 07/16/2009 1,000,000.00 1,016,016.07 1,006,522.80 1.750 1.159 410 11/15/2011
912828LF5 1936 U.S. Treasury 07/20/2008 1,000,000.00 1,006,562.18 1,001,032.57 1.126 0.985 272 06/30/2011
912828JK7 1947 U.S. Treasury 08/07/2009 2,000,000.00 2,145,000.28 2,047,295.68 3.125 2271 1,065 08/31/2013
912828HE3 1948 U.S. Treasury 09/01/2009 2,000,000.00 2,152,656.22 2,108,283.33 4.250 1.468 730 09/30/2012
912828JQ4 1952 U.S. Treasury 09/15/2008 2,000,000.00 2,126,876.18 2,048,099.70 2.750 1.934 1,126 10/31/2013
912828403 1953 U.S. Treasury 09/23/2009 1,000,000.00 1,076,875.14 1,040,318.63 3.375 1.848 1,003 06/30/2013
912828KJ8 1954 U.S. Treasury 09/23/2009 1,000,000.00 1,032,500.14 984,279.36 1.750 2,225 1,277 03/31/2014
912828KA7 1957 U.S. Treasury 09/29/2009 1,000,000.00 1,009,648.12 1,000,553.75 1.125 1.078 440 12/15/2011
912828HY9 1968 U.S. Treasury 09/29/2009 1,000,000.00 1,066,953.11 1,035,756.78 3.125 1.691 942 04/30/2013
912828MU1 1965 U.S. Treasury 03/31/2010 2,000,000.00 2,019,760.40 1,999,064.64 1.000 0.828 547 03/31/2012
912828LMO 1966 U.S. Treasury 04/23/2010 1,000,000.00 1,018,398.12 1,003,060.79 1.375 1.216 715 08/15/2012
Subtotal and Average 28,610,952.90 28,000,000.00 29,286,953.61 28,595,620.04 1.752 666
Treasury Securities - Discount
912833KB5 1942 U.S. Treasury STRIPS 07/28/2009 1,000,000.00 977,749.00 899,840.00 2.295 2.504 1,141 11/15/2013
912833DE7 1943 U.S. Treasury STRIPS 07/28/2009 1,000,000.00 981,168.00 912,280.00 2.135 2.312 1,049 08/15/2013
912833DF4 1956 U.S. Treasury 09/23/2009 1,000,000.00 971,998.00 $804,010.00 2.162 2.338 1,233 02/15/2014
Subtotal and Average 2,716,130.00 3,000,000.00 2,930,915.00 2,716,130.00 2,385 1,141
Rolling Repurchase Agreements
SYS1897 1897 TSY Infl IX N/B 12/23/2008 2,509,730.44 3,196,181.87 2,509,730.44 3.500 3.500 106 01/15/2011
SYS1916 1916 TSY Infl IXN/B 03/16/2009 1,077,300.70 1,210,953.86 1,077,300.70 2.375 2.375 196 04/15/2011
Subtotal and Average 3,587,031.14 3,587,031.14 4,407,135.73 3,5687,031.14 3.162 133
Total and Average 143,064,433.43 ‘i39,1 15,703.73 143,872,873.43 140,615,368.67 1.848 397
Portfolioc SCIP
Data Updated: SET_RD: 10/14/2010 16:42 NL! AC
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City of San Clemente

Portfolio Management Page 4
Portfolio Details - Cash
September 30, 2010
Average Purchase Stated YTM/C Days to
cusIp investment # Issuer Balance Date Par Value Market Value Book Value Rate S&P 365 Maturity
Mutual Fund/Market Rate Account
SYS100 100 Union Bank, LA 07/01/2010 730,866.39 730,866.39 730,866.39 0.000 1
Average Balance 0.00 1
Total Cash and Investments 143,064,433.43 139,846,570.12 144,603,739.82 141,346,235.06 1.848 397
Portfolio SCIP
NL! AC

Data Updated: SET_RD: 10/14/2010 16:42
Run Date: 10/14/2010 - 16:43
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. City of San Clemente
City of San Clemente v 100 Presidio

|nvestments by lssuer San Clemente, CA 92672
949)361-8341
Active Investments (
Grouped by Fund - Sorted by Issuer
September 30, 2010

Investment Current Market YTM/C Redemption Days To Call
cusiP Investment # Security Type Class Book Value Rate Market Value Date 365 Date Maturity Date Collateral
Fund: Treasurer Fund
Fund Management Company
SYS529 529 Mutual Fund/Market Rate Account Held 0.00 0.020 0.00 0.020 1
Subtotal and Average 0.00 0.00
Federated Investors
SYS147 147 Mutual Fund/Market Rate Account Held 0.00 0.030 0.00 0.030 1
Subtotal and Average 0.00 0.00
Federal Farm Credit Bank
31331XC75 1805 Federal Agency Issues - Coupon Tradi 999,309.86 5.125 1,032,812.50 09/30/2010 5.238 06/06/2011 248
31331YNJ5 1841 Federal Agency Issues - Coupon Tradi 1,001,381.87 3.500 1,009,687.50 09/30/2010 3.010 01/18/2011 109
31331XF49 1845 Federal Agency Issues - Coupon Tradi 1,024,382.08 5.350 1,048,437.50 08/30/2010 2.690 09/19/2011 353
31331X6M9 1869 Federal Agency Issues - Coupon Tradi 2,000,253.94 4.500 2,000,625.00 09/30/2010 2.910 10/04/2010 3
31331YQ45 1876 Federal Agency Issues - Coupon Tradi 1,996,535.25 3.150 . 2,036,250.00 09/30/2010 3.440 05/19/2011 230
31331YZ86 1881 Federal Agency Issues - Coupon Tradi 999,968.74 3.875 1,031,875.00 09/30/2010 3.880 08/25/2011 328
31331Y4Z86 1883 Federal Agency issues - Coupon Tradi 1,003,775.20 3.875 1,031,875.00 08/30/2010 3.430 08/25/2011 328
31331Y3P3 1884 Federal Agency Issues - Coupon Tradi 999,418.55 3.500 1,031,562.50 09/30/2010 3.563  10/03/2011 367
31331GND7 1910 Federal Agency Issues - Coupon Tradi 1,001,460.44 2.250 1,023,437.50 09/30/2010 2.140 02/17/2012 504
31331GPN3 1914 Federal Agency Issues - Coupon Tradi 1,001,606.08 2.600 1,045,000.00 09/30/2010 2.530 03/04/2013 885
31331Y3N8 1918 Federal Agency Issues - Coupon Tradi 1,015,433.88 3.625 1,025,937.50 08/30/2010 1.623 07/15/2011 287
31331GG37 1945 Federal Agency Issues - Coupon Tradi 1,001,572.26 2.150 1,033,437.50 09/30/2010 2.080 02/04/2013 857
31331JABS 1961 Federal Agency Issues - Coupon Tradi 2,001,948.02 1.625 2,041,875.00 09/30/2010 1.5680 12/24/2012 815
31331JJT1 1969 Federal Agency Issues - Coupon Tradi 2,005,426.78 2.750 2,024,375.00 09/30/2010 2.677 09/30/2014 1,460  03/30/2011
31331JFL2 1974 . Federal Agency Issues - Caupon Tradi . 2,020,737.57 2.490 2,018,750.00 09/30/2010 2173  03/03/2014 1,249 03/03/2011
Subtotal and Average 20,073,210.52 20,435,937.50 2.785 589
Federal Home Loan Bank
3133MRPX4 1865 Federal Agency Issues - Coupon Tradi 2,723,039.89 4.625 2,878,968.75 09/30/2010 3.580 08/15/2012 684
3133XPWWO 1872 Federal Agency Issues - Coupon Tradi 2,000,151.78 3.250 2,026,875.00 09/30/2010 3.232 03/11/2011 161
Portfolio SCIP
Data Updated: SET_RD: 10/14/2010 16:42 NL! AC
Run Date: 10/14/2010 - 16:43 DI (PRF_DI)7.1.1
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City of San Clemente
Investments by Issuer
Grouped by Fund - Sorted by Issuer

Page 2

Investment Current Market YTM/IC Redemption Days To Call
cusIP Investment # Security Type Class Book Value  Rate Market Value Date 365 Date Maturity Date Collateral
3133MGYH3 1899 Federal Agency Issues - Coupon Tradi 1,032,711.17 5.750 1,045,937.50 08/30/2010 1.890 08/15/2011 318
3133XHPHS 1934 Federal Agency Issues - Coupon Tradi 1,039,810.59 4.875 1,050,312.50 08/30/2010 1.288 11/18/2011 413
3133MTZLS 1935 Federal Agency Issues - Coupon Tradi 1,052,982.98 4.500 1,082,187.50 09/30/2010 1.911  11/15/2012 776
3133XR5T3 1937 Federal Agency Issues - Coupon Tradi 1,029,344.18 3.625 1,053,125.00 09/30/2010 1.830 06/08/2012 616
3133XUPU1 1950 Federal Agency Issues - Coupon Tradi 2,003,697.92 2.700 2,040,625.00 09/30/2010 2.571  09/16/2013 1,081  09/16/2011
3133XUNF86 1951 Federal Agency Issues - Coupon Tradi 2,026,717.00 3.250 2,053,125.00 09/30/2010 2.350 08/26/2014 1,425 08/26/2011
3133XVNK3 1960 Federal Agency Issues - Coupon Tradi 1,508,044.69 1.875 1,502,812.50 09/30/2010 1.117  11/19/2012 780  11/19/2010
3133XX4L8 1963 Federal Agency Issues - Coupon Tradi 1,000,000.00 1.000 1,007,812.50 08/30/2010 1.000 02/22/2012 509
3133XYBV6 1973 Federal Agency Issues - Coupon Tradi 1,012,754.27 2.050 1,035,937.50 09/30/2010 1.718  12/30/2013 1,186
Subtotal and Average 16,429,254.48 16,777,718.75 2.297 750

Federal Home Loan Mortg. Corp.

3134A4JT2 1817 Federal Agency Issues - Coupon Tradi 2,026,904.81 5.750 2,135,000.00 09/30/2010 4,586 01/15/2012 471

3137EAAF6 1864 Federal Agency Issues - Coupon Tradi 1,014,090.75 5.250 1,039,687.50 09/30/2010 3.368 07/18/2011 290

3137EAAF6 1867 Federal Agency Issues - Coupon Tradi 1,014,543.15 5.250 1,039,687.50 08/30/2010 3.310  07/18/2011 290

3137EAAV1 1874 Federal Agency Issues - Coupon Tradi 1,031,126.39 5.500 1,093,437.50 09/30/2010 3.700 08/20/2012 689

3128X8YR7 1921 Federal Agency Issues - Coupon Tradi 2,000,000.00 2.250 2,002,994.00 09/30/2010 2.250 10/29/2012 759  10/29/2010

3128X73U6 1924 Federal Agency Issues - Coupon Tradi 1,037,215.02 3.875 1,066,151.00 09/30/2010 1.936 09/30/2012 730

3137EACCH1 1928 Federal Agency Issues - Coupon Tradi 995,874.15 1.750 1,021,562.560 09/30/2010 2.000 06/15/2012 623

3128X1KG1 1929 Federal Agency Issues - Coupon Tradi 1,818,400.80 4.000 1,895,468.75 09/30/2010 2.470 06/12/2013 985

3137EABS7 1944 Federal Agency Issues - Coupon Tradi 1,050,955.15 4.125 1,096,875.00 09/30/2010 2.326 09/27/2013 1,002

3137EACCH 1949 Federal Agency Issues - Coupon Tradi 1,001,911.11 1.750 1,021,562.50 09/30/2010 1.634 06/15/2012 623

3128X2TM7 1964 Federal Agency Issues - Coupon Tradi 2,187,124.83 5.000 2,258,125.00 09/30/2010 2.060 01/30/2014 1,217

3134G1CX0 1967 Federal Agency Issues - Coupon Tradi 1,000,000.00 3.100 1,003,329.00 09/30/2010 3.100 05/19/2015 1,691  11/19/2010
Subtotal and Average 16,178,146.16 16,673,880.25 2,755 807

Federal National Mortg. Assoc.

31359MZF3 1871 Federal Agency Issues - Coupon Tradi 2,016,591.31 4.680 2,060,625.00 09/30/2010 3430 06/15/2011 257

3136F9CB7 1919 Federal Agency Issues - Coupon Tradi 1,038,278.14 4.000 1,079,687.50 09/30/2010 2.351 03/11/2013 892

31359MSL80 1931 Federal Agency Issues - Coupon Tradi 2,109,220.87 4.375 2,196,260.00 09/30/2010 2.317 07/17/2013 1,020

31359MQV8 1938 Federal Agency Issues - Coupon Tradi 2,123,271.12 4.750 . 2,190,000.00 09/30/2010 2.060 02/21/2013 874,

31398AHZ8 1940 Federal Agency Issues - Coupon Tradi 1,059,892.44 4.750 1,087,812.50 09/30/2010 1.842 11/19/2012 780

31398AZS4 1959 Federal Agency Issues - Coupon Tradi 1,998,368.89 3.000 2,003,750.00 09/30/2010 3.102 10/29/2014 1,489  10/29/2010

31398AVD1 1968 Federal Agency Issues - Coupon Tradi 1,019,161.00 2.750 1,058,125.00 09/30/2010 2.150 02/05/2014 1,223

3136FMQY3 1970 Federal Agency Issues - Coupon Tradi 1,004,746.76 3.000 1,001,875.00 09/30/2010 2.892 04/28/2015 1,670  10/28/2010

3136FPEZ6 1975 Federal Agency Issues - Coupon Tradi 1,000,000.00 1.150 1,001,875.00 09/30/2010 1.150 02/28/2014 1,246 02/28/2011

Portfolio SCIP

Data Updated: SET_RD: 10/14/2010 16:42

Run Date: 10/14/2010 - 16:43
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City of San Clemente
Investments by Issuer

Page 3
Grouped by Fund - Sorted by Issuer
Investment Current Market YTM/C Redemption Days To Call
CusipP Investment # Security Type Class Book Value Rate Market Value Date 365 Date Maturity Date Collateral
Subtotal and Average 13,369,530.53 13,680,010.00 2.470 1,004
GE Capital Corp
36962G3K8 1971 Medium Term Notes Tradi 1,062,773.21 5.250 1,076,650.00 09/30/2010 2.368  10/19/2012 749
Subtotal and Average 1,062,773.21 1,076,650.00 2.368 749
Local Agency Investment Fund
SYS105 105 Local Agency Investment Fund (LAIF) Held 38,603,672.59 0.470 38,603,672.59 09/30/2010 0.470 1
Subtotal and Average 38,603,672.59 38,603,672.53 0.470 1
U.S. Treasury STRIPS
912833KB5 1942 Treasury Securities - Discount Tradi 898,840.00 2.295 977,749.00 09/30/2010 2.504 11/15/2013 1,141
912833DE7 1943 Treasury Securities - Discount Tradi 912,280.00 2.135 981,168.00 09/30/2010 2312 08/15/2013 1,049
Subtotal and Average 1,812,120.00 1,958,917.00 2.408 1,094
TSY Infl IXN/B
SYS1897 1897 Rolling Repurchase Agreements Held 2,509,730.44 3.500 3,196,181.87 09/30/2010 3.500 01/15/2011 106
SYS1916 1916 Rolling Repurchase Agreements Held 1,077,300.70 2.375 1,210,953.86 09/30/2010 2375 04/15/2011 196
Subtotal and Average 3,587,031.14 4,407,135.73 3.162 133
Union Bank, LA
§YS100 100 Mutual Fund/Market Rate Account Held 730,866.39 730,866.39 09/30/2010 1
SYS1345 1345 Mutual Fund/Market Rate Account Held 0.00 0.050 0.00 0.050 1
Subtotal and Average 730,866.39 730,866.39 1
U.S. Treasury
812828FU9 1848 Treasury Securities - Coupon Tradi 2,047,618.35 4.500 2,083,672.14 09/30/2010 2.014 09/30/2011 364
912828FW5 1849 Treasury Securities - Coupon Tradi 3,080,069.92 4.625 3,139,806.48 09/30/2010 2.051  10/31/2011 395
912828GZ7 1863 Treasury Securities - Coupon Tradi 1,028,179.16 4.625 1,077,930.13 09/30/2010 2.975 07/31/2012 669
912828FS4 1870 Treasury Securities - Coupon Tradi 2,032,188.80 4.625 2,079,376.18 09/30/2010 2770 08/31/2011 334
912828KB5 1800° Treasury Securities :Coupon Tradi 1,000,389.30 1.125 1,010,312.18 09/30/2010 T 1.094  01/15/2012 471
912828GM6 1808 Treasury Securities - Coupon Tradi 2,091,754.31 4.500 2,125,078.40 09/30/2010 1.360 03/31/2012 547
912828HV5 1925 Treasury Securities - Coupon Tradi 2,041,162.17 2.500 2,099,532.14 09/30/2010 1.646 03/31/2013 912
912828JU5 1933 Treasury Securities - Coupon Tradi 1,006,522.80 1.750 1,016,016.07 09/30/2010 1.159  11/15/2011 410
912828LF5 1936 Treasury Securities - Coupon Tradi 1,001,032.57 1.125 1,006,562.18 09/30/2010 0.985 06/30/2011 272
912828JK7 1947 Treasury Securities - Coupon Tradi 2,047,295.68 3.126 2,145,000.28 08/30/2010 2.271 08/31/2013 1,065

Data Updated: SET_RD: 10/14/2010 16:42

Run Date: 10/14/2010 - 16:43
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Grouped by Fund - Sorted by Issuer

City of San Clemente
Investments by Issuer

Page 4

Investment Current Market YTM/C Redemption Days To Call
cusiP Investment # Security Type Class Book Value Rate Market Value Date 365 Date Maturity Date Collateral
912828HE3 1948 Treasury Securities - Coupon Tradi 2,108,283.33 4.250 2,152,656.22 09/30/2010 1.468 09/30/2012 730
912828JQ4 1952 Treasury Securities - Coupon Tradi 2,048,099.70 2.750 2,126,876.18 09/30/2010 1.934 10/31/2013 1,126
912828J03 1953 Treasury Securities - Coupon Tradi 1,040,318.63 3.375 1,076,875.14 09/30/2010 1.848 06/30/2013 1,003
912828KJ8 1954 Treasury Securities - Coupon Tradi 984,279.36 1.750 1,032,500.14 09/30/2010 2.225 03/31/2014 1,277
912828KA7 1957 Treasury Securities - Coupon Tradi 1,000,553.75 1.125 1,009,648.12 09/30/2010 1.078  12/15/2011 440
912828HY9 1958 Treasury Securities - Coupon Tradi 1,035,756.78 3.125 1,066,953.11 09/30/2010 1.691 04/30/2013 942
912828MU1 1965 Treasury Securities - Coupon Tradi 1,999,064.64 1.000 2,019,760.40 09/30/2010 0.828 03/31/2012 547
912828LMO 1966 Treasury Securities - Coupon Tradi 1,003,060.79 1.375 1,018,398.12 09/30/2010 1.215 09/15/2012 715
912833DF4 1956 Treasury Securities - Discount Tradi 904,010.00 2.152 971,998.00 09/30/2010 2.338 02/15/2014 1,233

Subtotal and Average 29,499,630.04 30,258,951.61 1.770 683
Total and Average 141,346,235.06 144,603,739.82 1.838 524

Data Updated: SET_RD: 10/14/2010 16:42

Run Date: 10/14/2010 - 16:43
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Sec.

City of San Clemente
Purchases Report

Sorted by Purchase Date - Issuer
July 1, 2010 - September 30, 2010

City of San Clemente

100 Presidio

San Clemente, CA 92672

(949)361-8341

Original  Purchase Principal Accrued Interest  Rate at Maturity/ Ending
cuslIp investment # Fund Type Issuer Par Value Date Payment Periods Purchased at Purchase Purchase Call Date YTM Book Value
31331JFL2 1874 000 FAC FFCB 2,000,000.00 07/16/201009/03 - 03/03 2,022,000.00 Received 2.490 03/03/2011 2,020,737.57
SYS100 100 000 PA1 UNION 2,366,000.95 07/01/201007/01 - Monthly 2,366,000.95 730,866.39
3136FPEZ6 1975 000 FAC FNMA 4,000,000.00 08/30/201002/28 - 08/31 1,000,000.00 1.150 02/28/2011 1.180 4,000,000.00

Total Purchases 5,366,000.95 5,388,000.95 0.00 3,751,603.96
Received = Accrued Interest at Purchase was received by report ending date.
Portfolio SCIP
AC

Run Date: 10/14/2010 - 16:46
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City of San Clemente
Maturity Report

Sorted by Maturity Date
Amounts due during July 1, 2010 - September 30, 2010

City of San Clemente

100 Presidio

San Clemente, CA 92672

(949)361-8341

Sec. Maturity Purchase Rate Book Value Maturity Net
cusIP Investment # Fund Type Issuer Par Value Date Date at Maturity at Maturity Interest Proceeds Income
912828JF8 1886 000 TRC US 2,000,000.00 07/31/2010 07/31/2008 2.750 2,000,000.00 27,500.00 2,027,500.00 27,500.00
3136F7GP6 1868 000 FAC FNMA 1,000,000.00 08/02/2010 04/30/2008 4.750 1,000,000.00 23,750.00 1,023,750.00 23,750.00
3128X4FK2 1729 000 FAC FHLMC 1,000,000.00 08/09/2010 10/28/2005 4.750 1,000,000.00 23,750.00 1,023,750.00 23,750.00
912828ED8 1859 000 TRC US 1,000,000.00 08/15/2010 04/18/2008 4.125 1,000,000.00 20,625.00 1,020,625.00 20,625.00
3136F7JW8 1728 000 FAC FNMA 2,000,000.00 08/24/2010 10/28/2005 5.000 2,000,000.00 50,000.00 2,050,000.00 50,000.00
3133XRT83 1892 000 FAC FHLB 2,000,000.00 09/10/2010 10/21/2008 3.375 2,000,000.00 33,750.00 2,033,750.00 33,750.00
31331X3NO 1844 000 FAC FFCB 2,000,000.00 09/13/2010 02/15/2008 4.500 2,000,000.00 45,000.00 2,045,000.00 45,000.00
31398AGUC 1856 000 FAC FNMA 1,000,000.00 09/13/2010 04/08/2008 4.375 1,000,000.00 21,875.00 1,021,875.00 21,875.00 .

Total Maturities 12,000,000.00 12,000,000.00 246,250.00 12,246,250.00 246,250.00
Portfolio SCIP
AC

Run Date: 10/14/2010 - 16:46

21

MA (PRF_MA)7.1.1
Report Ver. 7.3.1


chiswicks

chiswicks

chiswicks

chiswicks

chiswicks

chiswicks

chiswicks

chiswicks


City of San Clemente

Sales/Call Report

Sorted by Redemption Date - Issuer
July 1, 2010 - September 30, 2010

City of San Clemente

100 Presidio

San Clemente, CA 92672

(949)361-8341

Issuer Purchase Redem. Date Par Rateat Book Value Redemption Redemption Total
cusip investment # Fund Sec. Type Date Matur. Date Value Redem. at Redem. Principal Interest Amount Net Income
3136FJU82 1962 000 FNMA 01/27/2010 07/26/2010 2,000,000.00 1.550 2,004,891.45 2,000,000.00 156,500.00 2,016,500.00 10,608.55
FAC 07/26/2012 Call
3136F94M2 1903 000 FNMA 01/28/2009 07/27/2010 1,000,000.00 2.000 998,747.68 1,000,000.00 10,000.00 1,010,000.00 11,252.32
FAC 01/27/2012 Call
3128X84Q2 1941 000 FHLMC 07/30/2009 07/30/2010 2,000,000.00 2.250 1,997,857.14 2,000,000.00 22,500.00 2,022,500.00 24,642.86
FAC 01/30/2013 Call
3133XUKAC 1946 000 FHLB 08/26/2009 08/26/2010 1,000,000.00 2.580 1,000,000.00 1,000,000.00 12,900.00 1,012,800.00 12,800.00
FAC 02/26/2013 Call
31331JQQ9 1972 000 FFCB 06/03/2010 09/03/2010 1,000,000.00 2.000 1,000,000.00 1,000,000.00 5,000.00 1,005,000.00 5,000.00
FAC 09/03/2013 Call
Total Sales 7,000,000.00 7,001,496.27 7,000,000.00 65,900.00 7,065,900.00 64,403.73
Portfolio SCIP
AC
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City of San Clemente

City of San Clemente 100 Presidio
. San Cl te, CA 92672
Maturing Investments A e 040)361.8341

Sorted by Fund
September 30, 2010 - December 31, 9999

Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
10/04/2010 31331X6M9 1869 000 FAC Federal Farm Credit Bank ROTH 2,000,000.00 4.500
October 2010 Subtotal 2,000,000.00
11/12/2010 912795W72 1976 000 TRD  U.S. Treasury ROTH 6,751,000.00 0.118
11/12/2010 912795W72 1977 000 TRD U.S. Treasury ROTH 6,751,000.00 0.120
November 2010 Subtotal 13,502,000.00
01/15/2011 SYS1897 1897 000 RRP  TSYInflIXN/B ROTH 2,509,730.44 3.500 9128276R8
01/18/2011 31331YNJ5 1841 000 FAC  Federal Farm Credit Bank ROTH 1,000,000.00 3.500
January 2011 Subtotal 3,509,730.44
03/11/2011 3133XPWWO 1872 000 FAC Federal Home Loan Bank ROTH 2,000,000.00 3.250
March 2011 Subtotal 2,000,000.00
04/15/2011 SYS1916 1916 000 RRP  TSY Infl IXN/B ROTH 1,077,300.70 2.375 912828FB1
April 2011 Subtotal 1,077,300.70
05/19/2011 31331YQ45 1876 000 FAC  Federal Farm Credit Bank ROTH 2,000,000.00 3.150
May 2011 Subtotal 2,000,000.00
06/06/2011 31331XC75 1805 000 FAC Federal Farm Credit Bank ROTH 1,000,000.00 5.125
06/15/2011 31359MZF3 1871 000 FAC Federal National Mortg. Assoc. CITI 2,000,000.00 4.680 Buliet
06/30/2011 912828LF5 1936 000 TRC U.S. Treasury WELLS (800)677-3729 1,000,000.00 1.125
June 2011 Subtotal 4,000,000.00
07/15/2011 31331Y3N8 1918 000 FAC  Federal Farm Credit Bank KEEGAN 1,000,000.00 3.625
07/18/2011 3137EAAF6 1864 000 FAC  Federal Home Loan Morig. Corp. WELLS (800)677-3729 1,000,000.00 5.250
07/18/2011 3137EAAFE 1867 000 FAC Federal Home Loan Mortg. Corp. CITIGR 1,000,000.00 5.250
July 2011 Subtotal 3,000,000.00
08/15/2011 3133MGYH3 1899 000 FAC Federal Home Loan Bank WELLS (800)677-3728 1,000,000.00 5750
08/25/2011 31331YZ286 1881 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.875
08/25/2011 31331YZ86 1883 000 FAC  Federal Farm Credit Bank KEEGAN 1,000,000.00 3.875
08/31/2011 912828FS4 1870 000 TRC U.S. Treasury ROTH 2,000,000.00 4.625
Portfolio SCIP
AC
Run Date: 10/14/2010 - 16:45 MI(PRF_MI} 7.1.1
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City of San Clemente
Maturing Investments

Sorted by Fund Page 2
Maturity Security Dealer's Phone Maturity Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
August 2011 Subtotal 5,000,000.00
09/19/2011 31331XF49 1845 000 FAC Federal Farm Credit Bank ROTH 1,000,000.00 5.350
09/30/2011 912828FUQ 1848 000 TRC U.S. Treasury ROTH 2,000,000.00 4.500
September 2011 Subtotal 3,000,000.00
10/03/2011 31331Y3P3 1884 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.500
10/31/2011 912828FW5S 1849 000 TRC U.S. Treasury ROTH 3,000,000.00 4.625
October 2011 Subtotal 4,000,000.00
11/15/2011 912828JU8 1933 000 TRC U.S. Treasury WELLS (800)677-3729 1,000,000.00 1.760
11/18/2011 3133XHPH9 1934 000 FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 4,875
November 2011 Subtotal 2,000,000.00
12/15/2011 912828KA7 1957 000 TRC U.S. Treasury ROTH 1,000,000.00 1.125
December 2011 Subtotal 1,000,000.00
01/15/2012 3134A4JT2 1817 000 FAC  Federai Home Loan Mortg. Corp. ROTH 2,000,000.00 5.750
01/15/2012 912828KBS 1900 000 TRC U.S. Treasury ROTH 1,000,000.00 1.125
January 2012 Subtotal 3,000,000.00
02/17/2012 31331GND7 1910 000 FAC Federal Farm Credit Bank ROTH 1,000,000.00 2.250
02/22/2012 3133XX4L8 1963 000 FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 1.000
February 2012 Subtotal 2,000,000.00
03/31/2012 912828GM6 1908 000 TRC U.S. Treasury ROTH 2,000,000.00 4.500
03/31/2012 912828MU1 1965 000 TRC U.S. Treasury ROTH 2,000,000.00 1.000
March 2012 Subtotal 4,000,000.00
06/08/2012 3133XR5T3 1937 000 FAC  Federal Home Loan Bank KEEGAN 1,000,000.00 3.625
06/15/2012 3137EACC1 1928 000 FAC Federal Home Loan Mortg. Corp. KEEGAN 1,000,000.00 1.750
06/15/2012 3137EACC1 1949 000 FAC Federal Home Loan Mortg. Corp. ROTH 1,000,000.00 1.750
June 2012 Subtotal 3,000,000.00
07/31/2012 912828GZ7 1863 000 TRC  US. Treasury WELLS (800)677-3728 1,000,000.00  4.625
July 2012 Subtotal 1,000,000.00
08/15/2012 3133MRPX4 1865 000 FAC Federal Home Loan Bank ROTH 2,675,000.00 4.625
08/20/2012 3137EAAV1 1874 000 FAC  Federal Home Loan Mortg. Corp. CITI 1,000,000.00 5.500
August 2012 Subtotal 3,675,000.00
Portfolio SCIP
AC

Run Date: 10/14/2010 - 16:45
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City of San Clemente
Maturing Investments

Sorted by Fund Page 3
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
09/15/2012 912828LM0 1966 000 TRC U.S. Treasury WELLS (800)677-3729 1,000,000.00 1.375
09/30/2012 3128X73U6 1924 000 FAC Federal Home Loan Mortg. Corp. KEEGAN 1,000,000.00 3.875
09/30/2012 912828HE3 1948 000 TRC U.S. Treasury ROTH 2,000,000.00 4,250
September 2012 Subtotal 4,000,000.00
10/19/2012 36962G3K8 1971 000 MTN  GE Capital Corp ROTH 1,000,000.00 5.250
10/29/2012 3128X8YR7 1821 000 FAC  Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 2.250 Discrete Call 10/29/2010
October 2012 Subtotal 3,000,000.00
11/15/2012 3133MTZLS 1935 000 FAC  Federal Home Loan Bank KEEGAN 1,000,000.00 4.500
11/19/2012 3133XVNK3 1960 000 FAC  Federal Home Loan Bank ROTH 1,500,000.00 1.875 Discrete Call 11/19/2010
11/19/2012 31398AHZ8 1940 000 FAC Federal National Mortg. Assoc. CiTi 1,000,000.00 4.750
November 2012 Subtotal 3,500,000.00
12/24/2012 31331JAB9 1961 000 FAC Federal Farm Credit Bank ROTH 2,000,000.00 1.625
December 2012 Subtotal 2,000,000.00
02/04/2013 31331GG37 1945 000 FAC Federal Farm Credit Bank cim 1,000,000.00 2.150
02/21/2013 31359MQV8 1939 000 FAC Federal National Mortg. Assoc. KEEGAN 2,000,000.00 4,750
February 2013 Subtotal 3,000,000.00
03/04/2013 31331GPN3 1914 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 2.600
03/11/2013 3136FSCB7 1919 000 FAC Federal National Mortg. Assoc. KEEGAN 1,000,000.00 4.000
03/31/2013 912828HV5 1925 000 TRC U.S. Treasury ROTH 2,000,000.00 2.500
March 2013 Subtotal 4,000,000.00
04/30/2013 912828HY9 19568 000 TRC U.S. Treasury ROTH 1,000,000.00 3.128
April 2013 Subtotal 1,000,000.00
06/12/2013 3128X1KG1 1829 000 FAC  Federal Home Loan Mortg. Corp. ROTH ‘ 1,750,000.00 4.000
06/30/2013 912828JD3 1953 000 TRC U.S. Treasury WELLS (800)677-3729 1,000,000.00 3.375
June 2013 Subtotal 2,750,000.00
07/17/2013 31359MSL80 1931 . 000 FAC Federal National Mortg. Assoc. WELLS (800)677-3729 2,000,000.00 .4.375
July 2013 Subtotal 2,000,000.00
08/15/2013 912833DE7 1943 000 TRD U.S. Treasury STRIPS ROTH 1,000,000.00 2.135
08/31/2013 912828JK7 1947 000 TRC U.8. Treasury CITI 2,000,000.00 3.125
August 2013 Subtotal 3,000,000.00
Portfolio SCIP
AC
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City of San Clemente
Maturing Investments

Sorted by Fund Page 4
Maturity Security Dealer's Phone Maturity Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
09/16/2013 3133XUPU1 1950 000 FAC  Federal Home Loan Bank ROTH 2,000,000.00 2.700 Next Calt 9/16/2011
09/27/2013 3137EABS7 1944 000 FAC  Federal Home Loan Mortg. Corp. KEEGAN 1,000,000.00 4,125
September 2013 Subtotal 3,000,000.00
10/31/2013 912828JQ4 1952 000 TRC U.S. Treasury ROTH 2,000,000.00 2.750
October 2013 Subtotal 2,000,000.00
11/16/2013 912833KBS 1942 000 TRD U.S. Treasury STRIPS ROTH 1,000,000.00 2.295
November 2013 Subtotal 1,000,000.00
12/30/2013 3133XYBV6 1973 000 FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 2.050
December 2013 Subtotal 1,000,000.00
01/30/2014 3128X2TM7 1964 000 FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 5.000
January 2014 Subtotal 2,000,000.00
02/05/2014 31398AVD1 1968 000 FAC Federal National Mortg. Assoc. KEEGAN 1,000,000.00 2.750
02/15/2014 912833DF4 1956 000 TRD U.S. Treasury ROTH 4,000,000.00 2.152
02/28/2014 3136FPEZ6 1975 000 FAC Federal National Mortg. Assoc. ROTH 1,000,000.00 1.150 Discrete Call 2/28/2011
February 2014 Subtotal 3,000,000.00
03/03/2014 31331JFL2 1974 000 FAC Federal Farm Credit Bank ROTH 2,000,000.00 2.490 Next Call 3/3/2011
03/31/2014 912828KJ8 1954 000 TRC  U.S. Treasury ROTH 1,000,000.00 1.750
March 2014 Subtotal 3,000,000.00
08/26/2014 3133XUNF6 1951 000 FAC Federal Home Loan Bank ROTH 2,000,000.00 3.250 Next Call 8/26/2011
August 2014 Subtotal 2,000,000.00
09/30/2014 31331JJT1 1969 000 FAC Federal Fanm Credit Bank ROTH 2,000,000.00 2.750 Anytime Call 3/30/2011
September 2014 Subtotal 2,000,000.00
10/29/2014 31398AZS4 1959 000 FAC Federal National Mortg. Assoc. ROTH 2,000,000.00 3.000 Discrete Call 10/29/2010
October 2014 Subtotal 2,000,000.00
04/28/2015 3'1 36FMQY3 1870 000 FAC Federal National Mortg. Assoc. ROTH 1,000,000.00 ’ 3.000 Discrete Call 10/28/10
April 2015 Subtotal 1,000,000.00
05/19/2015 3134G1CX0 1967 000 FAC Federal Home Loan Mortg. Corp. ROTH 1,000,000.00 3.100 Quarterly Call 11/19/2010
May 2015 Subtotal 1,000,000.00
Portfolio SCIP
AC
Run Date: 10/14/2010 - 16:45 M (PRF_MI)7.1.1
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City of San Clemente
Maturing Investments

Sorted by Fund Page 5
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP investment # Fund Type Issuer Dealer Number Par Value Rate Comments
Total 114,014,031.14
Portfolio SCIP
AC

Run Date: 10/14/2010 - 16:45
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City of San Clemente
City Wide Cash Flow
FY 2011

Investment and Checking Account

Totals - August 31, 2010 h) 144,629,962

Add: Receipts 4,946,635

Subtract: Disbursements (6.905,971)
(1,959,336)

Investment and Checking Account
Totals - September 30, 2010 $ 142,670,626
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City of San Clemente
Monthly Cash Flow - Receipts and Disbursements
FY 2011
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——Receipts == Disbursements

Summary of Monthly Activity

The net cash outflow for the month of September is $1.9 million. The City has $38.6 million invested in LAIF which is available to address any signiticant cash outflow |

requirements during the month.

Receiprs:

Property taxes are received in December, January, April and May and are the high receipt months. Other than these months, receipts have relatively small fluctuations.
The only month with a strong deviation is February which is a shorter month and a slower time for tax revenues including Property, Transient Occupancy Taxes, and
Franchise fees. September's projected receipts were $5.3 million and actual receipts were $4.9 million for a difference of $0.4 million. This was due to mainly to lower
Utility receipts during the month.

Disbursements:

Cash outtlow for September was $6.9 million. The amount of disbursements vary based on the number of pay periods in a month, the number of accounts payable dates
in a month and the activity submitted from other departments which includes capital project activity. September's projected disbursements were $9.4 million, actual
disbursements were $6.9 million, which was $2.4 million lower than anticipated. This discrepency is due to lower payments for Salaries and Benefits, Purchased Water
and Capital Outlay during the month.
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CITY OF SAN CLEMENTE
CITY WIDE CASH FLOW

T T “‘*'——-——“ﬁwmn——————““——ﬁ
Aug-10 Sep-10 Olr Nov=10) Dec-10 Jans11 Mar=11 Ap-11 Miy=11 Jun-11

RECEIPTS:

Tax receipts 753,804 1,140,869 1,428,251 756,348 3,022,282 7,755,955 5,808,658 982,040 1,736,963 §,324,824 3,932,684 903,238
Utility receipts 2,080,436 2,271,475 1,714,789 2,386,180 2,128,755 1,978,261 2,200,739 1,795,997 1,796,961 1,725,524 LE11,062 2,003,313
Other receipts 2,136,002 2,292,106 1,710,113 1,913,853 1,514,854 2,040,515 1,731,264 1,644,159 2,051,437 2,627,282 2081710 1,661,775
Operating receipts 4,970,242 5,704,450 4,853,153 5,056,381 6,665,891 11,774,731 9,740,661 4,422,196 5,585,361 12,677,630 7,825,456 4,568,326
Speetal item receipts 130,370 96,979 93,483 69,809 219,903 307,916 154,288 162,083 266,161 279,836 421,221 383,608
Receipts 5,100,612 5,801,429 4,946,636 5,126,190 6,885,794 12,082,647 9,894,949 4,584,279 5,851,522 12,957,466 8,246,677 4,951,934

DISBURSEMENTS:

Salaries and benelits 2,542 848 1,808,205 1,697,865 1,824,766 1,824,766 2,737,149 1,824,766 1,824,766 1,824,766 1,824,766 1,824,706 1,824,766
Public safety contracts 976,635 2,579,493 976,635 1,008,747 2,654,001 1,016,239 1,102,359 2,675,005 823,956 935,102 2,680.427 1,062,025
Purchased water 1,280,816 672,039 669,105 857,916 532,763 256916 869,584 468,782 608,326 461,301 605,901 731,826
Other disbursements 3,583,771 3,665,922 2,169,892 2,370,004 1,732,061 3,309,986 1,998,954 1,601,445 3,240,924 2.4?2,!{85 1,828,535 2,685,507
Operating disbursements 8,384,070 8,725,659 5,513,497 6,061,433 6,743,591 7,320,290 5,795,663 6,569,999 6,497,972 5,694,055 6,939,629 6,304,124
Capital activity 1,849,835 1,534,753 1,392,474 2,106,587 1,564,683 1,691,521 1,779,752 1,629,504 1,948,755 1,710,448 1,604,134 1,620,725
Disbursements 10,233,905 10,260,412 6,905,971 8,168,020 8,308,274 9.011,811 7,575,415 8,199,503 8,446,727 7,404,503 8,543,763 7,924,849
Operating Cash Flow (3,413,828) (3,021,209) (660, 344) (1,005,052) (77,700) 4,454,441 3,944,998 (2,147,803) (912,611) 6,983,575 883,827 (1,735, 798)
Ner Cash Flow (5,133,293) (4.458,983) (1,959,336) (3,041,830) (1,422,450) 3,070,836 2,319.533 (3,615223) (2,595,205) 5,552,964 (297,086) (2,972,9135)
Muturing/Calluble
Invesauents - - - 7000000 16,092,000 - 3,509,730 1000000 6,000,000 L077,301 2,000,000 4,000,000
T ] © . FISCALYEAR2012 . R 1
Sulall Aug-l1 Se; Octel1 Deg-11 Jan=12 Mar-12 May-12 Jun-12
RECEIPTS:
Tax receipts 1,170,866 1,130,076 1,512,065 768,451 3,070,644 7,880,051 3,901,600 997,756 1,764,756 8,458,032 3,995,611 917,692
Utility receipts 2,475,947 2,605,424 2,408,980 2,672,527 2,384,210 2,215,657 2,464,832 2,011,521 2,012,601 1,932,591 2,028,393 2243715
Other receipts 2,336,614 2,655.470 1,565,785 1,944,476 1,539,093 2,073,164 1,758,966 1,670,467 2,084,261 2,669,321 2,115,019 1,688,364
Operating receipts 5,983,427 6,390,970 5,486,830 5,385,454 6,993,947 12,168,872 10,125,398 4,679,744 5,801,618 13,059,944 8,139,023 4,849,771
Special item reeeipts 428,628 996,335 217,736 183,622 578,425 809,928 405,832 426,337 700,099 736,069 1,107,961 1,009,027
Receipts 6,412,055 7,387,305 5,704,566 5,569,076 7,572,372 12,978,800 10,531,230 5,106,081 6,561,717 13,796,013 9,246,984 5,858,798

DISBURSEMENTS:

Salaries and benefits 2,677,944 1,785,296 1,785,296 1,785,296 1,785,296 2,677,944 1,785,290 1,785,296 1,785,296 1,785,296 1,785,296 2,677,944
Public safety contracts 1,008,526 2,760,280 1,016,508 1,049,103 2,760,185 1,056,895 1,146,460 2,782,030 856,919 972,512 2,787,668 1,104,512
Purchased water 821,686 709,870 1,095,651 917,977 570,061 274,902 930,462 501,601 650,914 493,596 648,319 783,060
Other disbursements 3,513,050 3,965,204 3,875,333 2,406,830 1,758,747 3,342,913 2,029,347 1,616,503 3,271,057 2,496,298 1,842,538 2,714,282
Operating disbursements 8,021,206 9,220,650 7,772,788 6,159,207 6,874,289 7,352,654 5,891,565 6,085,430 6,564,187 5,747,702 7,063,821 7,279,798
Capital activity 1,775,002 1,531,263 1,955,285 2,386,774 1,772,794 1,916,502 2,016,468 1,846,236 2,207,949 1,937,946 1,817,492 1,836,290
Disbursements 9,796,208 10,751,913 9,728,073 8,545,981 8,647,083 9,269,156 7,908,033 8,531,666 8,772,136 7,685,648 8,881,313 9,116,088
Operating Cash Flow (2,037,779) (2.829,680) (2,285,958) (773,753) 119,658 4816218 4,233,833 (2,005,6856) (702,569) 7,312,242 1,075,202 (2,430,027)
Ner Cash Flow (3.384,153) (3,364,608) (4,023,507) (2,976,905) (1,074,711) 3,709,644 2,623,197 (3,425,585) (2,210,419) 6,110,363 363,671 (3,257,290)

Muaturing/Callable
Tnvesuments 3,000,000 7,000,000 5000000 4,000,000 2,000,000 1,000,000 3,000,000 2,000,000 4,000,000 - - 3,000,000
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Fund
#

City of San Clemente

Investment Allocation

For the Month Ended
September 2010

Fund Description

Investment
Allocation

001 General Fund

002 Police Grants Fund

012 Gas Tax 2106 Fund

013 Gas Tax 2107 Fund

014 Reserve Fund

017 CDBG Grants Fund

019 Air Quality Improvement Fund
020 RCFPP Administration Fund
030 Public Facility Const Fund
031 Parks Acquisition & Dev. Fund
033 Local Drainage Facilities Fund
037 Developers Impr. Fund

042 Street Improvement Fund
043 99-1 AD Improvement Fund
052 Water Fund

054 Sewer Fund

056 Golf Course Fund

057 Clean Ocean Fund

058 Solid Waste Management
059 Storm Drain Utility Fund

062 Central Services Fund

063 Data Processing Fund

065 Fleet Maintenance Fund

066 Employee Medical Self Ins Fund

067 Worker's Comp. Self Ins. Fund

068 Gen. Liab. Self Insurance Fund

073 Street Improv - Redemption
085 RDA Low & Mod. Inc. Hsg. Fd
086 RDA Project Fund

087 RDA Debt Service Fund

173 99-1 AD Debt Service Fund
178 99-1 CFD Debt Service Fund

181 RAD 98-1 Revenue Bonds Debt Service Fund

Total

31

16,641,904.99
19,082.08
4,653,610.35
(1,377.89)
3,178,410.99
(139,869.05)
302,952.46
3,940,166.00
15,667,799.59
19,389,621.81
3,828,306.92
9,165,525.16
3,251,837.66
255,303.87
22,318,476.44
18,494,764.56
1,707,677.04
2,476,084.77
738,460.56
5,321,059.63
35,781.19
335,357.68
3,795,912.05
208,330.60
1,956,665.39
431,980.03
863,733.12
1,271,257 .62
349,586.44
829,581.33
(4,974.64)
186,862.55
(143,636.25)

141,346,235.06
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CITY OF SAN CLEMENTE — INVESTMENT REPORT Bt Renr st mciti (Tl s loes s de s 201b

Honorable Mayor, City Council and Investment Advisory Committee:

Introduction

Attached please find the City’s investment report for the quarter ending December 31, 2010. This report conforms to the requirements
of the investment policy approved by the San Clemente City Council effective on November 16, 2010. The next quarterly meeting of
the Investment Advisory Committee will be held at 6:00 p.m. on January 24, 2011 (Monday) at City Hall (Council Chambers). The
Investment Advisory Committee will meet again at City Hall; Oceanview Conference Room the following dates:

»  April 25, 2011
 July 25, 2011
= QOctober 24. 2011

Please feel free to call me at 361-8341 (e-mail Gudgeirssonp@San-Clemente.org) if you have any questions, comments or suggestions

concerning this report.

- o

E - } i |
i < r,‘ i W
Respectfully submitted, s 52 | L_//’L/
Reviewed by: s (4 -~ ,n/f 3 /2t

.f\v.) 9& —_— Prepared by:

Pall Gudgeirsson
City Treasurer

Jake Rahn, Financial Services "Date
Manager

- A //'“
i T % SR Y Py

Sandee Chiswick, Sr Accountant " Date
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City of San Clemente
Investment Advisory Committee

Pall Gudgeirsson, City Treasurer, Chair
Bob Baker, Councilmember
Art Carter, Citizen Representative
Mark Taylor, Citizen Representative
Les Wells, Industry Specialist
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CITY OF SAN CLEMENTE - INVESTMENT REPORT

Second Quarter Ending December 31, 2010

Total Investment Portfolio

As of the second quarter ending December 31, 2010
the total investment portfolio, including cash,
amounts to $182 million (book value) with a current
yield of 1.70% as compared to $170 million and
1.85% for the first quarter ending September 30,
2010. Pension funds total approximately $31 million.

Interest Earnings

Total interest earnings amount to $0.6 million as
compared to prior year second quarter ending
December 31, 2009 interest earnings of $0.8 million.
Year-to-date (Fiscal Year 2011) interest income
totals $1.3 million for all City funds as compared to
$1.8 million at the same time last year.

Interest earnings are distributed to all City funds, on a
monthly basis, in proportion to actual cash balances
maintained in each fund.

Total Investment Portfolio

$182 Million
200
150 $31M
$151 M

100

50

0

July August September October November December
m City Funds  mPension Funds

Millions Interest Earnings
$8
$7 -
$6 -
$5 -
$4 4
$3

$1,757,1097
$2 - $1,346,408
41 $836,672 - $619,791 -
$0 -
December 2009 December 2010

m Interest = Cumulative
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Cash with Fiscal Agent

Cash with Fiscal Agent for the City include the following

(Except for the Negocio debt, these are not direct

obligations of the City of San Clemente):

e  Assessment District 95-1 (Street Improvement Program) to
finance the rehabilitation of streets within the City of San
Clemente.

e Negocio Certificates of Participation (Negocio Building) to
finance purchase of a commercial building for use by the
City’s Public Works and Community Development
departments. A portion of the building is also leased.

e Assessment District 98-1 (Laing Forster Ranch) to finance
public improvements within the Forster Ranch
development.

e Assessment 99-1 (Underground Utility Assessment District)
to finance the construction and acquisition of underground
electrical and communication facilities within the district.

(Reference Official Statements and City’s Debt Policy)

Investment Portfolio Diversification

The portfolio is well diversified and is in compliance with
the City’s diversification guidelines contained in the
City’s Investment Policy. The pie chart outlines the
current percentage distribution of the investment portfolio
and the maximum allowable percentage is shown in
parenthesis.

Cash with Fiscal Agent December 31, 2010

Millions
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$0
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Federal Agency _—
Securities (75%)
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Medium Term
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CITY OF SAN CLEMENTE - INVESTMENT REPORT

Second Quarter Ending December 31, 2010

Investment Portfolio Comparison
The Investment Portfolio bar chart outlines changes
from the prior quarter, by investment type:

e Certificates of Deposit: None outstanding.

LAIF: Increase from $38.6 million to $42.2

million. Interest rate 0.46% (down from 0.47%).

Money Market Mutual Funds: None outstanding.

Commercial Paper: None outstanding.

Medium Term Note: No Change.

Banker’s Acceptances: None outstanding.

TIPS**: No Change.

Federal Agency Securities: Purchase of $13.9

million. Maturity/Sale/Call of $9.6 million to

$70.4 million.

e Treasury Securities: Purchase of $28.0 million.
Maturity/Sale/Call of $28.1 million to $31.2
million.

** The Rolling Repurchase Agreement in Sympro represents a TIPS
investment. This is the only way Sympro can account for TIPS.

Millions
$100 -
$90 -
$80 -
$70 -
$60 -
$50 -
$40 -
$30 -
$20 -
$10 -
$0 -

Investment Portfolio Comparision

$70.4

$31.3 $31.2

$0.0 $0.0 936 $36 $11 $1.1  $0.0 $00 $0.0 $0.0

LAIF (40 Mutual Funds TIPS (30%) Medium Certificate of Commercial  Federal

Treasury
mil) (15%) Term Notes  Deposit  Paper (15%)  Agency Securities
(15%) (30%) Securities (100%)
(75%)
m September 2010
m December 2010
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Treasury Yield Curve for December 31, 2010 and
September 30, 2010:

September 30, December 31,

2010 2010

3 Month 0.16 0.12
6 Month 0.19 0.19
2 Year 0.42 0.61

5 Year 1.27 2.01

10 Year 2.53 3.30
30 Year 3.69 4.34

The Yield Comparison chart provides a comparison
of the City’s current yield to the 3 and 6 month
Treasury Bills, LAIF, BA’s (60-day), Commercial
Paper (60 day), and average Money Market rate.
Monthly yield 1.70%.

6.00% -
5.00% -
4.00% -
3.00% -
2.00% -

1.00% -

0.00%

3.00% -

2.00% -

1.00% -

0.00% -

Yield Curve

4.34%

0.12%

P

3 Month 6 Month 2 Year 5 Year 10 Year 30 Year

=== 30-Sep-10 ==@==31-Dec-10

Yield Comparisons

1.70%

3 Month 6 Month LAIF Banker's Commercial Money Market City of SC
T-Bill T-Bill Acceptance Paper
(60 day) (60 Day)




CITY OF SAN CLEMENTE - INVESTMENT REPORT

Second Quarter Ending December 31, 2010

Total Return

The City also monitors the portfolio’s total return
which is the sum of all investment income plus all
changes in the capital value of the portfolio for
twelve months. The City uses the Barclays Capital
US Agency and Treasury indexes as benchmarks for
measuring relative risk and return with full
recognition that returns can and will vary from those
of the index due to the portfolio’s priorities of
providing sufficient liquidity and matching maturing
investments with known liabilities to meet cash flow
projections. This will result in differences from the
index. At December 31, 2010, the Barclays Capital
US Agency index was 1.54% and Treasury index was
2.04%. Total twelve month trailing annualized return
for the City’s portfolio was 2.09%, which includes an
interest component and a market value component.

The San Clemente Yield chart outlines the City’s
yield history for the past 6 months. Current yield
equals 1.70%.

4.00% -

3.00% -

2.00% -

1.00% -

0.00% -

2.40% -

2.00% -

1.60% -

1.20% -

Total Return

City of San
Clemente,
City of San 36 month,
Clemente, 2.88%
BC Treasury Index, 12 month,
2.04% 2.09%

BC US Agency Index,
1.54%

The City’s 12 month trailing return is presented for comparison to Barclays Capital’s indices. The 36
month trailing return is presented for historical performance measurement purposes.

San Clemente Yield

2.05%

October

July

August September November December




CITY OF SAN CLEMENTE - INVESTMENT REPORT

Investment Policy Compliance

Authorized Investments: The Investment Portfolio
Details - Investments report, lists each type of
investment that currently makes up the City’s
portfolio. These investments are in compliance with
section 4.7 of the City’s Investment Policy. The
following investment types also have certain
restrictions or requirements:

Commercial Paper

Issuing Corporation Short Term Rating
S&P/Moody’s

e Commercial Paper - Commercial Paper must be

rated A1/P1 and the issuing U.S. corporation

. None Outstandin
must have an A rating or better J

e Money Market Mutual Funds - Must be rated Money Market Funds _
AAA by major rating agencies. All investments Money Market Fund Agency Rating
are in securities authorized in Section 4.7.1 of the AIM AAA/AAA
Investment Policy. Federated AAA/AAA




CITY OF SAN CLEMENTE — INVESTMENT REPORT

e Medium Term Notes — Medium Term Notes meet Medium Term Notes
the criteria as established in Section 4.7 of the Issuer Agency Rating
City’s Investment Policy. (Moody’s/S&P)
GE Capital Corp AA2/AA+

Market Value: Section 4.11 of the Investment Policy

requires that the portfolio be “marked-to-market”. Market Value

Market values are obtained from Union Bank of Book Value Market Value (including
California Trust Department and FT Interactive and accrued interest)

do not include LAIF. $151 Million $154 Million

Maturity Diversification

Maturity Diversification: The primary consideration Maturity Dates Actual Authorized Percentage
in obtaining maturity diversification is to match Percentage (Investment Policy)
investment maturities to cash flow dates to reduce the

need to sell securities prior to maturity, thus reducing 2 Years 67% 100%
market risk. A cash flow schedule is included as an 2-5 Years 33% 50%
attachment to this report. ot Years 0% 0%




SOOI A= [Tl o gex 0l CITY OF SAN CLEMENTE - INVESTMENT REPORT

The Maturity Distribution of Securities Held chart
shows the percentage of maturities that will occur
within the specified time frames.

Maturity Distribution of Securities Held
61% -

50.40%

51% A

41% -

The Maturing Investments report outlines all
maturing investments December 31, 2010 through 31% -
October 28, 2014; however, this report does not
include LAIF, Mutual Funds or cash since these are

28.88%

20% -
12.87%

available immediately. The average days to maturity 10% -
at December 31, 2010 equals 349 days or 11.6
months. SR ) ) ]
ays 1- 30 days 31-180days 181 -365days 366 days & after

Current Yield: The annual rate of return that an Effective Duration — December 31, 2010
investor purchasing a security at market value would i
realize based on the interest payments received. current | Effective

Investment Type Book Value Yield Duration
Effective Duration: The consideration in obtaining (Years)
the investment’s duration is to disclose interest rate k/li!j'i:um Tor NoTeS $gié§g?gggg (133%2 (1)(7)2
risk when an Investment Is ?qused to fair value Federal Agency Issues — Coupon $70:388:406.48 1.11% 120
changes arising from changing interest rates based U.S. Treasury — Coupon $28.502.650.38 052% 153
upon the present value of cash flows, weighted for U.S. Treasury - Discount $2,716,130.00 1.03% 2.86
those cash flows as a percentage of the investment’s Rolling Repurchase Agreements $3,587,031.14 3.16% 0.00
full price. The average maturity and/or call based on Total $148,393,273.00 0.86% 0.93
changing interest rates on the City’s portfolio is 0.93
years.

10



City of San Clemente
Portfolio Management
Portfolio Summary
December 31, 2010

City of San Clemente

100 Presidio

San Clemente, CA 92672

(949)361-8341

Par Market Book % of Days to YTMIC YTMmIC

Investments Value Value value Portfolio - Term Maturity 360 Equiv. 365 Equiv.
Local Agency Investment Fund (LAIF) 42,148,930.96 42,148,930.96 42,148,930.96 28.40 1 1 0.454 0.460
Medium Term Notes 1,000,000.00 1,068,783.00 1,050,124.04 0.71 875 657 2.336 2.368
Federal Agency Issues - Coupon 69,425,000.00 71,410,975.32 70,388,406.48 47.43 1,274 450 2.287 2.318
Treasury Securities - Coupon 28,000,000.00 29,034,622.19 28,502,650.38 19.21 1,213 574 1.728 1.752
Treasury Securities - Discount 3,000,000.00 2,912,398.00 2,716,130.00 1.83 1,552 1,049 2.352 2.385
Rolling Repurchase Agreements 3,587,031.14 4,355,586.86 3,587,031.14 2.42 755 41 3.119 3.162

147,160,962.10 150,931,296.33 148,393,273.00 100.00% 890 349 1.680 1.704
Investments
Cash
Passbook/Checkjn? ] 2,155,737.08 2,155,737.08 2,155,737.08 1 1 0.000 0.000
(not included in yield calculations)
Total Cash and Investments 149,316,699.18 153,087,033.41 150,549,010.08 890 349 1.680 1.704

Total Earnings December 31 Month Ending

Fiscal Year To Date

209,275.78
Average Daily Balance 145,961,186.58
Effective Rate of Return 1.69%

Current Year

1,346,408.43
147,716,180.43
1.81%

| certify that this report accurately reflects all pooled investments and is in conformity with the investment policy approved by the San Clemente City Council on November 16, 2010. A copy of this
policy is available at the office of the City Treasurer. The investment program herein shown provides sufficient cash flow liquidity to meet expenditure requirements for the next six months.

Pall Gudgeirsson, City Treasurer

Reporting period 12/01/2010-12/31/2010

Data Updated: SET_RD: 01/11/2011 14:21
Run Date: 01/11/2011 - 14:21

11

Portfolio SCIP
NLYAC

PM (PRF_PM1) 7.2.5

Report Ver. 7.3.1


chiswicks

chiswicks

chiswicks

chiswicks

chiswicks

chiswicks

chiswicks

chiswicks

chiswicks


City of San Clemente
Portfolio Management
Portfolio Details - Investments
December 31, 2010

Page 1

Average Purchase Stated YTM/C Daysto Maturity
cusiP Investment # Issuer Balance Date Par Value Market Value Book Value  Rate S&P 365 Maturity Date
Local Agency Investment Fund (LAIF)

SYS105 105 tocal Agency Investment Fund 42,148,930.96 42,148,930.96 42,148,930.96 0.460 0.460 1
Subtotal and Average 40,752,156.77 42,148,930.96 42,148,930.96 42,148,930.96 0.460 1
Mutual Fund/Market Rate Account
SYS529 529 Fund Management Company 0.00 0.00 0.00 0.020 0.020 1
SYS147 147 Federated investors 0.00 0.00 0.00 0.010 0.010 1
SYS1345 1345 Union Bank, LA 0.00 0.00 0.00 0.050 0.050 1
Subtotal and Average 1,183,098.75 0.00 0.00 0.00 0.000 0
Medium Term Notes
36962G3K8 1971 GE Capital Corp 05/28/2010 1,000,000.00 1,068,783.00 1,050,124.04 §.250 AA 2368 657 10/19/2012
Subtotal and Average 1,760,855.83 1,000,000.00 1,068,783.00 1,050,124.04 2.368 657
Federal Agency Issues - Coupon
31331XC75 1805 Federal Farm Credit Bank 06/26/2007 1,000,000.00 1,020,937.50 999,563.38 5.125 5,238 156 06/06/2011
31331YNJ5S 1841 Federal Farm Credit Bank 01/31/2008 1,000,000.00 1,001,250.00 1,000,219.55 3.500 3.010 17 01/18/2011
31331XF49 1845 Federal Farm Credit Bank . 03/18/2008 1,000,000.00 1,035,312.50 1,018,076.37 5.350 2.680 261 09/19/2011
31331YQ45 1876 Federal Farm Credit Bank 05/29/2008 2,000,000.00 2,022,500.00 1,997,802.92 3.150 3.440 138 05/19/2011
31331YZ86 1881 Federal Farm Credit Bank 06/25/2008 1,000,000.00 1,022,500.00 999,977.42 3.875 3.880 236 08/25/2011
31331YZ86 1883 Federal Farm Credit Bank 07/09/2008 1,000,000.00 1,022,500.00 1,002,726.54 3.875 3.430 236 08/25/2011
31331Y3P3 1884 Federal Farm Credit Bank 07/15/2008 1,000,000.00 1,023,125.00 999,663.11 3.500 3.563 275 10/03/2011
31331GND7 1910 Federal Farm Credit Bank 02/17/2008 1,000,000.00 1,019,062.50 1,001,195.44 2.250 2.140 412 02/17/2012
31331GPN3 1914 Federal Farm Credit Bank 03/09/2008 1,000,000.00 1,039,062.50 1,001,440.50 2.600 2.530 793 03/04/2013
31331Y3N8 1918 Federal Farm Credit Bank 03/31/2009 1,000,000.00 1,017,812.50 1,010,542.86 3.625 1.623 195 07/15/2011
31331GG37 1945 Federal Farm Credit Bank 08/04/2009 1,000,000.00 1,029,062.50 1,001,404.40 2.150 2.080 765 02/04/2013
31331JAB9Y 1961 Federal Farm Credit Bank 12/24/2009 2,000,000.00 2,036,875.00 2,001,729.69 1.625 1.580 723 12/24/2012
31331JJT1 1969 Federal Farm Credit Bank 04/29/2010 2,000,000.00 2,013,125.00 2,005,087.37 2750 2.677 88 09/30/2014
31331JFL2 1974 Federal Farm Credit Bank 07/16/2010 2,000,000.00 2,007,500.00 2,019,222 65 2.490 2173 61 03/03/2014
31331JY64 1978 Federal Farm Credit Bank 11/04/2010 1,000,000.00 989,375.00 1,000,000.00 0.700 0.700 1,038 11/04/2013
3133MRPX4 1865 Federal Home Loan Bank 04/25/2008 2,675,000.00 2,848,710.94 2,716,625.07 4.625 3.580 592 08/15/2012
3133XPWWOQO 1872 Federal Home Loan Bank 05/19/2008 2,000,000.00 2,011,250.00 2,000,066.40 3.250 3.232 69 03/11/2011
3133MGYH3 1899 Federal Home Loan Bank 01/23/2009 1,000,000.00 1,032,187.50 1,023,335.36 §.750 1.880 226 08/15/2011
3133XHPH9 1934 Federal Home Loan Bank 07/16/2008 1,000,000.00 1,038,750.00 1,031,007.27 4.875 1.288 321 11/18/2011
3133MTZLS 1935 Federal Home Loan Bank 07/16/2008 1,000,000.00 1,071,250.00 1,046,741.53 4,500 1.911 684 11/15/2012
3133XR5T3 1937 Federal Home Loan Bank 07/20/2009 1,000,000.00 1,044,687.50 1,024,993.31 3.6256 1.830 524 06/08/2012
Portfolio SCIP
Data Updated: SET_RD: 01/11/2011 14:21 NL! AC

Run Date: 01/11/2011 - 14:21
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City of San Clemente
Portfolio Management
Portfolio Details - Investments
December 31, 2010

Page 2

Purchase Stated YTMIC Daysto Maturity
cusip Investment # Issuer Date Par Value Market Value Book Value Rate S&P 365 Maturity Date
Federal Agency Issues - Coupon
3133XUPU1 1950 Federal Home Loan Bank 09/16/2009 2,000,000.00 2,029,375.00 2,003,385.42 2.700 2,571 258 09/16/2013
3133XUNF6 1951 Federal Home Loan Bank 09/08/2009 2,000,000.00 2,041,250.00 2,025,005.59 3.250 2.350 237 08/26/2014
3133XX4L8 1963 Federal Home Loan Bank 02/22/2010 1,000,000.00 1,006,250.00 1,000,000.00 1.000 1.000 417 02/22/2012
3133XYBV6 1973 Federal Home Loan Bank 06/11/2010 1,000,000.00 1,025,937.50 1,009,617.36 2.050 1718 1,094 12/30/2013
313370LB2 1981 Federal Home Loan Bank 11/18/2010 1,000,000.00 999,062.50 1,008,342.59 1.000 0.790 986 09/13/2013
313371V78 1982 Federal Home Loan Bank 11/29/2010 2,000,000.00 1,878,750.00 2,000,000.00 1.125 1.125 332 05/29/2014
3134A4JT2 1817 Federal Home Loan Mortg. Corp. 09/27/2007 2,000,000.00 2,108,125.00 2,021,686.20 5.750 4.586 379 01/15/2012
3137EAAF6 1864 Federal Home Loan Mortg. Corp. 04/25/2008 1,000,000.00 1,026,875.00 1,009,672.05 5.250 3.368 198 07/18/2011
3137EAAF6 1867 Federal Home Loan Mortg. Corp. 04/29/2008 1,000,000.00 1,026,875.00 1,009,082.58 5.250 3.310 198 07/18/2011
3137EAAV1 1874 Federal Home Loan Mortg. Corp. 05/23/2008 1,000,000.00 1,079,375.00 1,027,000.65 5.500 3.700 597 08/20/2012
3128X73U6 1924 Federal Home Loan Mortg. Corp. 05/08/2009 1,000,000.00 1,056,027.00 1,032,556.67 3.875 1.936 638 09/30/2012
3137EACCH 1928 Federal Home Loan Mortg. Corp. " 06252009 1,000,000.00 1,017,500.00 996,478.92 1.750 2.000 531 06/15/2012
3128X1KG1 1929 Federal Home Loan Mortg. Corp. 07/02/2009 1,750,000.00 1,879,609.38 1,812,060.87 4.000 2.470 893 06/12/2013
3137EABS7 1944 Federal Home Loan Mortg. Corp. 08/03/2009 1,000,000.00 1,083,750.00 1,046,693.11 4.125 2.326 1,000 09/27/2013
3137EACCH 1949 Federal Home Loan Mortg. Corp. 09/01/2009 1,000,000.00 1,017,500.00 1,001,630.98 1.750 1.634 531 06/15/2012
3128X2TM7 1964 Federal Home Loan Mortg. Corp. 02/16/2010 2,000,000.00 2,225,000.00 2,173,078.76 5.000 2.060 1,125 01/30/2014
3134G1TX2 1988 Federal Home Loan Mortg. Corp. 12/16/2010 2,000,000.00 1,981,332.00 2,002,964.03 1.500 1.559 81 06/23/2014
3134G1VH4 1989 Federal Home Loan Mortg. Corp. 12/23/2010 2,000,000.00 1,994,676.00 2,003,506.40 1.150 1.175 279 10/07/2013
31359MZF3 1871 Federal National Mortg. Assoc. 05/16/2008 2,000,000.00 2,039,375.00 2,010,712.50 4.680 3.430 165 06/15/2011
3136F9CB7 1919 Federal National Mortg. Assoc. 04/03/2009 1,000,000.00 1,069,375.00 1,034,363.33 4.000 2.351 800 03/11/2013
31359MSL80 1931 Federal National Mortg. Assoc. 07/10/2009 2,000,000.00 2,167,120.00 2,099,449.62 4,375 2.317 928 07/17/2013
31358MQV8 1939 Federal National Mortg. Assoc. 07/23/2009 2,000,000.00 2,166,250.00 2,110,370.65 4.750 2.060 782 02/21/2013
31398AHZ8 1940 Federal National Mortg. Assoc. 07/23/2009 1,000,000.00 1,075,937.50 1,052,873.80 4.750 1.842 688 11/19/2012
31398AVD1 1968 Federal National Mortg. Assoc. 04/29/2010 1,000,000.00 1.045,000.00 1,017,728.70 2.750 2.150 1,131 02/05/2014
3136FPEZ6 1975 Federal National Mortg. Assoc. 08/30/2010 1,000,000.00 995,937.50 1,000,000.00 1.150 AAA 1150 58 02/28/2014
3136FPSTS 1978 Federal National Mortg. Assoc. 10/27/2010 2,000,000.00 1,980,000.00 2,000,083.33 0.750 0.750 297 10/25/2013
31398A6A5 1983 Federal National Mortg. Assoc. 11/19/2010 1,000,000.00 984,375.00 997,183.57 1.000 1.088 135 05/16/2014
31398A5F5 1986 Federal National Mortg. Assoc. 12/10/2010 2,000,000.00 1,961,250.00 1,980,557.66 1.250 1.552 300 10/28/2014
3136FPR82 1987 Federal National Mortg. Assoc. 12/30/2010 1,000,000.00 1,001,250.00 1,000,000.00 1.625 1.625 180 06/30/2014

Subtotal and Average 66,508,760.25 69,425,000.00 71,410,975.32 70,388,406.48 2.318 450
Treasury Securities - Coupon
912828FU9 1848 U.S. Treasury 03/31/2008 2,000,000.00 2,062,266.20 2,035,582.94 4.500 2.014 272 09/30/2011
912828FW5 1849 U.S. Treasury 03/31/2008 3,000,000.00 3,106,524.30 3,061,413.05 4.625 2.051 303 10/31/2011
912828GZ7 1863 U.S. Treasury 04/2512008 1.000,000.00 1,065,703.11 1,024,304.00 4625 2,975 577 07/31/2012
Portfolio SCIP
Data Updated: SET_RD: 01/11/2011 14:21 NL! AC

Run Date: 01/11/2011 - 14:21
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City of San Clemente
Portfolio Management

Portfolio Details - Investments

December 31, 2010

Page 3

Average Purchase Stated YTM/C Daysto Maturity
cusiP Investment # Issuer Balance Date Par Value Market Value Book Value Rate S&P 365 Maturity Date
Treasury Securities - Coupon
912828FS4 1870 U.S. Treasury 05/15/2008 2,000,000.00 2,057,344.32 2,023,322.42 4.625 2770 242 08/31/2011
912828KBS 1900 U.S. Treasury 01/23/2009 1,000,000.00 1,008,008.10 1,000,313.26 1.126 1.094 379 01/15/2012
912828GM6 1908 U.S. Treasury 02/06/2009 2,000,000.00 2,102,968.42 2,076,322.14 4.500 1.360 455 03/31/2012
912828HVS 1925 U.S. Treasury 05/22/2009 2,000,000.00 2,081,876.18 2,037,009.85 2.500 1.646 820 03/31/2013
912828JU5 1933 U.S. Treasury 07/16/2009 1,000,000.00 1,012,422.16 1,005,059.14 1.750 1.159 318 11/15/2011
912828LF5 1936 U.S. Treasury 07/20/2009 1,000,000.00 1,004,609.21 1,000,683.32 1.125 0.985 180 06/30/2011
912828JK7 1947 U.S. Treasury 08/07/2009 2,000,000.00 2,121,718.42 2,043,210.05 3.125 2271 973 08/31/2013
912828HES 1948 U.S. Treasury 09/01/2009 2,000,000.00 2,130,704.32 2,094,636.67 4.250 1.468 638 09/30/2012
912828JQ4 1952 U.8. Treasury . 09/15/2009 2,000,000.00 2,102,344.32 2,044,169.71 2,750 1.934 1,034 10/31/2013
912828403 1953 U.S. Treasury 09/23/2009 1,000,000.00 1,064,766.07 1,036,620.41 3.375 1.848 911 06/30/2013
912828KJ8 1954 U.S. Treasury 09/23/2009 1,000,000.00 1,019,609.21 985,411.93 1.750 2225 1,185 03/31/2014
912828KA7 1957 U.S. Treasury 09/29/2009 1,000,000.00 1,007,539.20 1,000,437.97 1.125 1.078 348 12/15/2011
912828HY9 1958 U.S. Treasury 09/29/2009 1,000,000.00 1,056,406.08 1,032,264.61 3.125 1.691 850 04/30/2013
912828MU1 1965 U.S. Treasury 03/31/2010 2,000,000.00 2,015,320.40 1,999,221.96 1.000 0.828 455 03/31/2012
912828L.MO 1966 U.S. Treasury 04/23/2010 1,000,000.00 1,014,492.17 1,002,666.95 1.375 1.216 623 09/15/2012

Subtotal and Average 28,517,808.48 28,000,000.00 29,034,622.19 28,502,650.38 1.752 574
Treasury Securities - Discount
912833KBS 1942 U.S. Treasury STRIPS 07/28/2009 1,000,000.00 971,588.00 899,840.00 2.285 2.504 1,049 11/15/2013
912833DE7 1943 U.S. Treasury STRIPS 07/28/2009 1,000,000.00 976,217.00 912,280.00 2.135 2.312 957 08/15/2013
912833DF4 1956 U.S. Treasury 09/23/2009 1,000,000.00 964,593.00 904,010.00 2.152 2.338 1,141 02/15/2014
Subtotal and Average 3,651,475.36 3,000,000.00 2,912,398.00 2,716,130.00 2.385 1,049
Rolling Repurchase Agreements
SYS1897 1897 TSY Infl iX N/B 12/23/2008 2,509,730.44 3,157,619.86 2,509,730.44 3.500 3.500 14 01/15/2011
SYS1916 1916 TSY Inft IX N/B 03/16/2009 1,077,300.70 1,197,967.00 1,077,300.70 2.375 2.375 104 04/15/2011
Subtotal and Average 3,587,031.14 3,587,031.14 4,355,586.86 3,587,031.14 3.162 41
Total and Average 145,961,186.58 147,160,962,10 150,931,296.33 148,393,273.00 1.704 349
Portfolio SCIP
Data Updated: SET_RD: 01/11/2011 14:21 NL! AC

Run Date: 01/11/2011 - 14:21
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City of San Clemente

Portfolio Management Page 4
Portfolio Details - Cash
December 31, 2010
Average Purchase Stated YTM/C Days to
CUSIP investment # issuer Balance Date Par Value Market Value Book Value Rate S&pP 365 Maturity
Mutual Fund/Market Rate Account
SYS100 100 Union Bank, LA 07/01/2010 2,155,737.08 2,155,737.08 2,155,737.08 0.000 1
Average Balance 0.00 1
Total Cash and Investments 145,961,186.58 149,316,699.18 153,087,033.41 150,549,010.08 1.704 349
Portfolio SCIP
NL! AC

Data Updated: SET_RD: 01/11/2011 14:21
Run Date: 01/11/2011 - 14:21
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. City of San Ci t
City of San Clemente 00 Presdio

San Clemente, CA 92672
Invesjcments by Issuer an eme(gj9)361_8341
Active Investments
Grouped by Fund - Sorted by Issuer
December 31, 2010

Investment Current Market YTM/C Redemption Days To Call
cuslip Investment # Security Type Class Book Value Rate Market Value Date 365 Date Maturity Date Collateral
Fund: Treasurer Fund
Fund Management Company
SYS529 529 Mutual Fund/Market Rate Account Held 0.00 0.020 0.00 0.020 1
Subtotal and Average 0.00 0.00
Federated Investors
SYS147 147 Mutual Fund/Market Rate Account Held 0.00 0.010 0.00 0.010 1
Subtotal and Average 0.00 0.00
Federal Farm Credit Bank
31331XC75 18056 Federal Agency issues - Coupon Tradi 999,563.38 5,125 1,020,837.50 12/31/2010 5,238 06/06/2011 156
31331YNJS 1841 Federal Agency Issues - Coupon Tradi 1,000,219.55 3.500 1.001,250.00 12/31/2010 3.010 01/18/2011 17
31331XF49 1845 Federal Agency Issues - Coupon Tradi 1,018,076.37 5.350 1,035,312.50 12/31/2010 2.690 09/19/2011 261
31331YQ45 1876 Federal Agency Issues - Coupon Tradi 1,997,802.92 3.180 2,022,500.00 12/31/2010 3.440 05/19/2011 138
31331YZ86 1881 Federal Agency issues - Coupon Tradi 999,977 .42 3.875 1,022,500.00 12/31/2010 3.880 08/25/2011 236
31331Y286 1883 federal Agency Issues - Coupon Tradi 1,002,726.54 3.875 1,022,500.00 12/31/2010 3.430 08/25/2011 236
31331Y3P3 1884 Federal Agency Issues - Coupon Tradi 999,663.11 3.500 1,023,125.00 12/31/2010 3.563 10/03/2011 275
31331GND7 1910 Federal Agency Issues - Coupon Tradi 1.001,185.44 2.250 1,019,062.50 12/31/2010 2.140 0217/2012 412
31331GPN3 1914 Federal Agency Issues - Coupon Tradi 1,001,440.50 2.600 1,039,062.50 12/31/2010 2.530 03/04/2013 793
31331Y3N8 1918 Federal Agency Issues - Coupon Tradi 1,010,542.86 3.625 1,017,812.50 12/31/2010 1.623 07/15/2011 195
31331GG37 1945 Federal Agency Issues - Coupon Tradi 1,001,404.40 2.150 1,029,062.50 12/31/2010 2.080 02/04/2013 765
31331JAB9 1961 Federal Agency Issues - Coupon Tradi 2,001,729.69 1.625 2,036,875.00 12/31/2010 1.580 12/24/2012 723
31331JJT1 1969 Federal Agency Issues - Coupon Tradi 2,005,087.37 2.750 2,013,125.00 12/31/2010 2.677 09/30/2014 1,368  03/30/2011
31331JFL2 1974 Federal Agency Issues - Coupon Tradi 2,019,222.65 2.490 2,007,500.00 12/31/2010 2.173 03/03/2014 1,157 03/03/2011
31331JY64 1979 Federal Agency Issues - Coupon Tradi 1,000,000.00 0.700 989,375.00 12/31/2010 0.700 11/04/2013 1,038
Subtotal and Average 19,068,652.20 19,300,000.00 2.663 587
Federal Home Loan Bank
3133MRPX4 1865 Federal Agency Issues - Coupon Tradi 2,716,625.07 4.625 2,849,710.94 12/31/2010 3.580 08/15/2012 592
3133XPWWO 1872 Federal Agency Issues - Coupon Tradi 2,000,066.40 3.250 2,011,250.00 12/31/2010 3.232  03/11/2011 69
Portfotio SCIP
Data Updated: SET_RD: 01/11/2011 14:21 NL! AC
Run Date: 01/11/2011 - 14:21 DI (PRF_DI) 7.1.1
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City of San Clemente
Investments by Issuer

Grouped by Fund - Sorted by Issuer Page 2
Investment Current Market YTM/C Redemption Days To Calt
CUsSIP Investment # Security Type Class Book Value Rate Market Value Date 365 Date Maturity Date Collateral
3133MGYH3 1899 Federal Agency Issues - Coupon Tradi 1,023,335.36 5.750 1,032,187.50 12/31/2010 1.890 08/15/2011 226
3133XHPH9 1934 Federal Agency Issues - Coupon Tradi 1,031,007.27 4.875 1,038,750.00 12/31/2010 1.288  11/18/2011 321
3133MTZLS 1935 Federal Agency issues - Coupon ~ Tradi 1,046,741.53 4.500 1,071,250.00 12/31/2010 1911 11/15/2012 684
3133XR5T3 1937 Federal Agency issues - Coupon Tradi 1,024,993.31 3.625 1,044,687.50 12/31/2010 1.830 06/08/2012 524
3133XUPU1 1850 Federal Agency issues - Coupon Tradi 2,003,385.42 2.700 2,029,375.00 12/31/2010 2,571 09/16/2013 989  09/16/2011
3133XUNF6 1951 Federal Agency issues - Coupon Tradi 2,025,005.59 3.250 2,041,250.00 12/31/2010 2.350 08/26/2014 1,333 08/26/2011
3133XX4L8 1963 Federal Agency Issues - Coupon Tradi 1,000,000.00 1.000 1,006,250.00 12/31/2010 1.000 02/22/2012 417
3133XYBV6 1973 Federal Agency Issues - Coupon Tradi 1,009,617.36 2.050 1,025,937.50 12/31/2010 1.718  12/30/2013 1,094
313370LB2 1981 Federal Agency Issues - Coupon Tradi 1,008,342.59 1.000 999,062.50 12/31/2010 0.790 09/13/2013 986
313371Vv78 1982 Federal Agency issues - Coupon Tradi 2,000,000.00 1.125 1,978,750.00 12/31/2010 1.125 05/29/2014 1,244 11/29/2011
Subtotal and Average 17,889,119.90 18,128,460.94 2,181 740
Federal Home L.oan Mortg. Corp.
3134A4JT2 1817 Federal Agency issues - Coupon Tradi 2,021,686.20 5,750 2,108,125.00 12/31/2010 4.586 01/15/2012 379
3137EAAF6 1864 Federal Agency Issues - Coupon Tradi 1,009,672.05 5.250 1,026,875.00 12/31/2010 3.368 07/18/2011 198
3137EAAF6 1867 Federal Agency Issues - Coupon Tradi 1,009,982.58 5.250 1,026,875.00 12/31/2010 3.310 07/18/2011 198
3137EAAV1 1874 Federal Agency Issues - Coupon Tradi 1,027,000.65 §.500 1,079,376.00 12/31/2010 3.700 08/20/2012 597
3128X73U6 1924 Federal Agency Issues - Coupon Tradi 1,032,556.67 3.875 1,066,027.00 12/31/2010 1.936 09/30/2012 638
3137EACCH 1928 Federal Agency Issues - Coupon Tradi 996,478.92 1.750 1,017,500.00 12/31/2010 2.000 06/15/2012 531
3128X1KG1 1929 Federal Agency Issues - Coupon Tradi 1,812,060.87 4.000 1,879,609.38 12/31/2010 2.470 06/12/2013 893
3137EABS7 1944 Federal Agency Issues - Coupon Tradi 1,046,693.11 4.125 1,083,750.00 12/31/2010 2.326  09/27/2013 1,000
3137EACCH 1949 Federal Agency Issues - Coupon Tradi 1,001,630.98 1.750 1,017,500.00 12/31/2010 1.634 06/15/2012 531
3128X2TM7 1964 Federal Agency Issues - Coupon Tradi 2,173,078.76 §.000 2,225,000.00 12/31/2010 2.060 01/30/2014 1,125
3134G1TX2 1988 Federal Agency Issues - Coupon Tradi 2,002,964.03 1.500 1,981,332.00 12/31/2010 1.659 06/23/2014 1,269  03/23/2011
3134G1VH4 1989 Federal Agency issues - Coupon Tradi 2,003,506.40 1.150 1,994,676.00 12/31/2010 1.176  10/07/2013 1,010 10/07/2011
Subtotal and Average 17,137,311.22 17,496,644.38 2.469 768
Federat National Mortg. Assoc.
31359MZF3 1871 Federal Agency Issues - Coupon Tradi 2,010,712.50 4.680 2,038,375.00 12/31/2010 3.430 06/15/2011 165
3136F9CB7 1919 Federal Agency issues - Coupon Tradi 1,034,363.33 4.000 1,069,375.00 12/31/2010 2.3517  03/11/2013 800
31359MSL80 1931 Federal Agency Issues - Coupon Tradi 2,099,449.62 4375 2,167,120.00 12/31/2010 2.317 07/17/2013 928
31359MQV38 1939 Federal Agency Issues - Coupon Tradi 2,110,370.65 4,750 2,166,250.00 12/31/2010 2.060 02/21/2013 782
31398AHZ8 1940 Federal Agency Issues - Coupon Tradi 1,052,873.80 4.750 1,075,937.50 12/31/2010 1.842  11/19/2012 688
31398AVD1 1968 Federal Agency Issues - Coupon Tradi 1,017,728.70 2.750 1,045,000.00 12/31/2010 2.150 02/05/2014 1,131
3136FPEZ6E 1975 Federal Agency Issues - Coupon Tradi 1,000,000.00 1.150 995,937.50 12/31/2010 1.150 02/28/2014 1,154  02/28/2011
3136FPSTS 1978 Federal Agency Issues - Coupon Tradi 2,000,083.33 0.750 1,980,000.00 12/31/2010 0.750 10/25/2013 1,028  10/25/2011
Portfolio SCIP

Data Updated: SET_RD: 01/11/2011 14:21
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City of San Clemente

Investments by Issuer
Page 3
Grouped by Fund - Sorted by Issuer
Investment Current Market YTM/C Redemption Days To Call
cusip fnvestment # Security Type . Class Book Vaiue Rate Market Value Date 365 Date Maturity Date Collateral
31398A6A5 1983 Federai Agency Issues - Coupon Tradi 997,183.57 1.000 984,375.00 12/31/2010 1.088 05/16/2014 1,231 05/16/2011
31398ASF5 1986 Federal Agency Issues - Coupon Tradi 1,980,557.66 1.250 1,861,250.00 12/31/2010 1.552  10/28/2014 1,396  10/28/2011
3136FPR82 1987 Federal Agency Issues - Coupon Tradi 1,000,000.00 1.625 1,001,250.00 12/31/2010 1.625 06/30/2014 1,276  06/30/2011
Subtotal and Average 16,303,323.16 16,485,870.00 1.908 926
GE Capital Corp
36962G3K8 1971 Medium Term Notes Tradi 1,050,124.04 5.250 1,068,783.00 12/31/2010 2.368 10/19/2012 657
Subtotal and Average 1,050,124.04 1,068,783.00 2.368 657
L.ocal Agency Investment Fund
SYS105 106 Local Agency Investment Fund (LAIF) Held 42,148,930.96 0.460 42,148,930.96 12/31/2010 0.460 1
Subtotal and Average 42,148,930.96 42,148,930.96 0.460 1
U.S. Treasury STRIPS
912833KB5S 1942 Treasury Securities - Discount Tradi 899,840.00 2.295 971,588.00 12/31/2010 2.504 11/15/2013 1,048
912833DE7 1943 Treasury Securities - Discount Tradi 912,280.00 2.135 976,217.00 12/31/2010 2.312 08/15/2013 957
Subtotal and Average 1,812,120.00 1,947,805.00 2.408 1,002
TSY Infl IXN/B
SYS1897 1897 Rolling Repurchase Agreements Held 2,509,730.44 3.500 3,157,619.86 12/31/2010 3.500 01/15/2011 14
SYS1916 1916 Rolling Repurchase Agreements Held 1,077,300.70 2.375 1,197,967.00 12/31/2010 2.375 04/15/2011 104
Subtotal and Average 3,587,031.14 4,355,586.86 3.162 41
Union Bank, LA
SYS100 100 Mutual Fund/Market Rate Account Held 2,155,737.08 2,155,737.08 12/31/2010 1
SYS1345 1345 Mutual Fund/Market Rate Account Held 0.00 0.050 0.00 0.050 1
Subtotal and Average 2,155,737.08 2,155,737.08 1
U.S. Treasury
912828FU9 1848 Treasury Securities - Coupon Tradi 2,035,582.94 4,500 -2,062,266.20 12/31/2010 2.014  09/30/2011 272
912828FW5 1849 Treasury Securities - Coupon Tradi 3,061,413.05 4625 3,106,524.30 12/31/2010 2.051  10/31/2011 303
912828G27 1863 Treasury Securities - Coupon Tradi 1,024,304.00 4.625 1,065,703.11 12/31/2010 2975 07/31/2012 577
912828FS4 1870 Treasury Securities - Coupon Tradi 2,023,322.42 4625 2,057,344.32 12/31/2010 2770 08/31/2011 242
912828KB5 1900 Treasury Securities - Coupon Tradi 1,000,313.26 1.125 1,008,008.10 12/31/2010 1.094 01/15/2012 379
912828GM6 1908 Treasury Securities - Coupon Tradi 2,076,322.14 4.500 2,102,968.42 12/31/2010 1.360 03/31/2012 455
912828HVS 1925 Treasury Securities - Coupon Tradi 2,037,009.85 2.500 2,081,876.18 12/31/2010 1.646 03/31/2013 820
Portfolio SCIP
Data Updated: SET_RD: 01/11/2011 14:21 NL! AC
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City of San Clemente
Investments by Issuer

Page 4
Grouped by Fund - Sorted by Issuer
Investment Current Market YTM/C Redemption Days To Call

CUSIP Investment # Security Type Class Book Value Rate Market Value Date 365 Date Maturity Date Collateral
912828JU5 1933 Treasury Securities - Coupon Tradi 1,005,059.14 1.750 1,012,422.16 12/31/2010 1.159  11/15/2011 318
912828LF5 1936 Treasury Securities - Coupon Tradi 1,000,683.32 1.125 1,004,609.21 12/31/2010 0.985 06/30/2011 180
912828JK7 1947 Treasury Securities - Coupon Tradi 2,043,210.05 3.125 2,121,718.42 12/31/2010 2271 08/31/2013 973
912828HES 1948 Treasury Securities - Coupon Tradi 2,094,636.67 4.250 2,130,704.32 12/31/2010 1.468 09/30/2012 638
912828JQ4 1952 Treasury Securities - Coupon Tradi 2,044,169.71 2.750 2,102,344.32 12/31/2010 1.934  10/31/2013 1,034
912828JD3 1953 Treasury Securities - Coupon Tradi 1,036,620.41 3.375 1,064,766.07 12/31/2010 1.848 06/30/2013 911
912828KJ8 1954 Treasury Securities - Coupon Tradi 985,411.93 1.750 1,019,609.21 12/31/2010 2.225 03/31/2014 1,185
912828KA7 1957 Treasury Securities - Coupon Tradi 1,000,437.97 1.125 1,007,539.20 12/31/2010 1.078  12/15/2011 348
912828HY9 1958 Treasury Securities - Coupon Tradi 1,032,264.61 3.125 1,056,406.08 12/31/2010 1.691 04/30/2013 850
912828MU1 1965 Treasury Securities - Coupon Tradi 1,999,221.96 1.000 2,015,320.40 12/31/2010 0.828 03/31/2012 455
912828LMO 1966 Treasury Securities - Coupon Tradi 1,002,666.95 1.375 1,014,492.17 12/31/2010 1.215 09/15/2012 623
912833DF4 1956 Treasury Securities - Discount Tradi 904,010.00 2.152 964,593.00 12/31/2010 2.338 02/15/2014 1,141
Subtotal and Average 29,406,660.38 29,999,215.19 1.770 591
Total and Average 150,549,010.08 153,087,033.41 1.679 483

Data Updated: SET_RD: 01/11/2011 14:21

Run Date: 01/11/2011 - 14:21
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City of San Clemente
Purchases Report

Sorted by Purchase Date - Issuer
October 1, 2010 - December 31, 2010

City of San Clemente

100 Presidio
San Clemente, CA 92672
(949)361-8341

Sec. Original  Purchase Principal Accrued Interest  Rate at Maturity/ Ending
CUstP investment # Fund Type lssuer Par Value Date Payment Periods Purchased at Purchase Purchase Call Date YTM Book Value
3136FPSTS 1978 000 FAC FNMA 2,000,000.00 10/27/201004/25 - 10/25 2,000,000.00 83.33 0.750 10/25/2011 2,000,083.33
912795W72 1976 000 TRD US 6,751,000.00 10/08/201011/12 - At Maturity 6,750,225.51 0.118  11/12/2010 0.120 0.00
912795W72 1977 000 TRD US 6,751,000.00 10/12/201011/12 - At Maturity 6,750,302.40 0.120 11/12/2010 0.122 0.00
31331JY64 1979 000 FAC FFCB 1,000,000.00 11/04/201005/04 - 11/04 1,000,000.00 0.700  11/04/2013 0.700 1,000,000.00
313370182 1981 000 FAC FHLB 1,000,000.00 11/18/201003/13 - 09/13 1,005,840.00 2,750.00 1.000 09/13/2013 0.790 1,008,342.59
313371V78 1982 000 FAC FHLB 2,000,000.00 11/29/201005/29 - 11/29 2,000,000.00 1.125  11/29/2011 2,000,000.00
31398A6A5 1983 000 FAC FNMA 1,000,000.00 11/19/201005/16 - 11/16 997,000.00 83.33 1.000 05/16/2011 997,183.57
36959JMP5 1985 000 MTN GE 1,000,000.00 11/19/201012/23 - Final Pmt. 999,858.33 0.150 12/23/2010 0.300 0.00
912795UJ8 1980 000 TRD US 13,602,000.00 11/12/201011/18 - At Maturity 13,501,817.72 0.081 11/18/2010 0.082 0.00
912795X55 1984 000 TRD US 1,000,000.00 11/19/201012/30 - At Maturity 999,851.94 0.130  12/30/2010 0.132 0.00
3134G1TX2 1888 000 FAC FHLMC 2,000,000.00 12/16/201003/23 - 09/23 1,996,000.00 6,916.67 1.600 03/23/2011 2,002,964.03
3134G1VH4 1989 000 FAC FHLMC 2,000,000.00 12/23/201004/07 - 10/07 1,8998,640.00 4,855 56 1.150 10/07/2011 2,003,506.40
31398A5F5 1986 000 FAC FNMA 2,000,000.00 12/10/201004/28 - 10/28 1,977,300.00 2,916.67 1.250 10/28/2011 1,880,557.66
3136FPR82 1987 000 FAC FNMA 1,000,000.00 12/30/201005/31 - 11/30 1,000,000.00 1.625 06/30/2011 1.628 1,000,000.00

Total Purchases 43,004,000.00 42,976,835.90 17,605.56 13,992,637.58

Run Date: 01/11/2011 - 14:24
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. City of San Clemente
City of San Clemente 100 Presidio

. San Clemente, CA 92672
Maturity Report (949)361-8341
Sorted by Maturity Date
Amounts due during October 1, 2010 - December 31, 2010

Sec. Maturity Purchase Rate Book Value Maturity Net
cusip Investment # Fund Type Issuer Par Value Date Date at Maturity at Maturity {nterest Proceeds Income
31331X6M9 1869 000 FAC FFCB 2,000,000.00 10/04/2010 04/30/2008 4.500 2,000,000.00 45,000.00 2,045,000.00 45,000.00
912795W72 1976 000 TRD US 6,751,000.00 11/12/2010 10/08/2010 0.118 6,750,225.51 774.49 6,751,000.00 774.49
912795W72 1977 000 TRD US 6,751,000.00 11/12/2010 10/12/2010 0.120 6,750,302.40 697.60 6,751,000.00 697.60
912795048 1980 000 TRD US 13,502,000.00 11/18/2010 11/12/2010 0.081 13,501,817.72 182.28 13,502,000.00 182.28
36959JMP5 1985 000 MTN GE 1,000,000.00 12/23/2010 11/18/2010 0.150 1,000,000.00 141.69 1,000,141.69 141.69
912795X55 1984 000 TRD US 1,000,000.00 12/30/2010 11/19/2010 0.130 999,851.94 148.06 1,000,000.00 148.06

Total Maturities 31,004,000.00 31,002,197.57 46,944.12 31,049,141.69 46,944.12

Portfolio SCIP

AC

Run Date: 01/11/2011 - 14:25 MA (PRF_MA) 7.1.1

Report Ver. 7.3.1

21


chiswicks

chiswicks

chiswicks

chiswicks

chiswicks

chiswicks


City of San Clemente

Sales/Call Report

Sorted by Redemption Date - Issuer
October 1, 2010 - December 31, 2010

City of San Clemente

100 Presidio

San Clemente, CA 92672

(949)361-8341

Issuer Purchase Redem. Date Par Rate at Book Value Redemption Redemption Total
cusip Investment # Fund Sec. Type Date Matur. Date Value Redem. at Redem. Principal Interest Amount Net Income
3136FMQY3 1970 000 FNMA 04/30/2010 10/28/2010 1,000,000.00 3.000 1,004,671.68 1,000,000.00 15,000.00 1,015,000.00 10,328.32
FAC 04/28/2015 Call
3128X8YR7 1921 000 FHLMC 04/29/2009 10/29/2010 2,000,000.00 2.250 2,000,000.00 2,000,000.00 22,500.00 2,022,500.00 22,500.00
FAC 10/28/2012 Call
31398AZ54 1959 000 FNMA 10/29/2009 10/29/2010 2,000,000.00 3.000 1,998,400.00 2,000,000.00 30,000.00 2,030,000.00 31,600.00
FAC 10/29/2014 Call
3133XVNK3 1960 000 FHLB 11/25/2009  11/19/2010 1,500,000.00 1.875 1,507,541.90 1,500,000.00 14,062.50 1,514,062.50 6,520.60
FAC 11/19/2012 Call
3134G1CX0 1967 000 FHLMC 05/19/2010 11/18/2010 1,000,000.00 3.100 1,000,000.00 1,000,000.00 15,500.00 1,015,500.00 16,500.00
FAC 05/19/2015 Call
Total Sales 7,500,000.00 7,610,613.58 7,500,000.00 97,062.50 7,697,062.50 86,448.92
Portfolio SCIP
AC

Run Date: 01/11/2011 - 14:26
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City of San Clemente

City of San Clemente 100 Presidio
. San Cli te, CA 92672
Maturing Investments e 040)361-8341

Sorted by Fund
December 31, 2010 - December 31, 9999

Maturity Security Dealer's Phone Maturity Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
01/15/2011 SYS1897 1897 000 RRP TSY Infl IX N/B ROTH 2,509,730.44 3.500 9128276R8
01/18/2011 31331YNJS 1841 000 FAC Federal Farm Credit Bank ROTH 1,000,000.00 3.500
January 2011 Subtotal 3,509,730.44
03/11/2011 3133XPWWO 1872 000 FAC Federal Home Loan Bank ROTH 2,000,000.00 3.250
March 2011 Subtotai 2,000,000.00
04/15/2011 SYS19186 1916 000 RRP TSY Infl IX N/B ROTH 1,077,300.70 2.375 912828FB1
April 2011 Subtotal 1,077,300.70
05/19/2011 31331YQ45 1876 000 FAC Federal Farm Credit Bank ROTH 2,000,000.00 3.150
May 2011 Subtotal 2,000,000.00
06/06/2011 31331XC75 1805 000 FAC Federal Farm Credit Bank ROTH 1,000,000.00 5.125
06/15/2011 3135SMZF3 1871 000 FAC Federal National Mortg. Assoc. CITI 2,000,000.00 4.680 Bullet
06/30/2011 912828LF5 1936 000 TRC U.S. Treasury WELLS (800)677-3729 1,000,000.00 1.125
June 2011 Subtotal 4,000,000.00
07/15/2011 31331Y3N8 1918 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.625
07/18/2011 3137EAAF6 1864 000 FAC Federal Home Loan Mortg. Corp. WELLS (800)677-3729 1,000,000.00 5.250
07/18/2011 3137EAAF6 1867 000 FAC Federal Home Loan Mortg. Corp. CITIGR 1,000,000.00 5.250
July 2011 Subtotal 3,000,000.00
08/15/2011 3133MGYH3 1899 000 FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 5.750
08/25/2011 31331YZ86 1881 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.875
08/25/2011 31331YZ86 1883 000 FAC federal Farm Credit Bank KEEGAN 1,000,000.00 3.875
08/31/2011 912828FS4 1870 000 TRC  U.S. Treasury ROTH 2,000,000.00 4.625
August 2011 Subtotal 5,000,000.00
09/19/2011 31331XF49 1845 000 FAC Federal Farm Credit Bank ROTH 1,000,000.00 5.350
09/30/2011 912828FU9 1848 Q00 TRC U.S. Treasury ROTH - 2,000,000.00 4.500
September 2011 Subtotal 3,000,000.00
Portfolio SCIP
AC
Run Date: 01/11/2011 - 14:35 MI (PRF_MI) 7.1.1
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City of San Clemente
Maturing Investments

Sorted by Fund Page 2
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type issuer Dealer Number Par Value Rate Comments
10/03/2011 31331Y3P3 1884 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.500
10/31/2011 912828FW5 1849 000 TRC  U.S. Treasury ROTH 3,000,000.00 4.625
October 2011 Subtotal 4,000,000.00
11/15/2011 912828JU5 1933 000 TRC U.S. Treasury WELLS (800)677-3729 1,000,000.00 1.750
11/18/2011 3133XHPH9 1934 000 FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 4.875
November 2011 Subtotal 2,000,000.00
12/15/2011 912828KA7 1957 000 TRC U.S. Treasury ROTH 1,000,000.00 1.125
December 2011 Subtotal 1,000,000.00
01/15/2012 3134A4J72 1817 000 FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 5.750
01/15/2012 912828KB5 1900 000 TRC U.S. Treasury ROTH 1,000,000.00 1.125
January 2012 Subtotal 3,000,000.00
02/17/2012 31331GND7 1910 000 FAC Federal Farm Credit Bank ROTH 1,000,000.00 2.250
02/22/2012 3133XX4L8 1963 000 FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 1.000
February 2012 Subtotal 2,000,000.00
03/31/2012 912828GM86 1908 000 TRC  U.S. Treasury ROTH 2,000,000.00 4.500
03/31/2012 912828MU1 1965 000 TRC U.S. Treasury ROTH 2,000,000.00 1.000
March 2012 Subtotal 4,000,000.00
06/08/2012 3133XR5T3 1937 000 FAC Federal Home Loan Bank KEEGAN 1,000,000.00 3.625
06/15/2012 3137EACC1 1928 000 FAC Federal Home Loan Mortg. Corp. KEEGAN 1,000,000.00 1.760
06/15/2012 3137EACC1 1949 000 FAC Federal Home Loan Mortg. Corp. ROTH 1,000,000.00 1.750
June 20412 Subtotal 3,000,000.00
07131/2012 912828GZ7 1863 000 TRC U.S. Treasury WELLS (800)677-3729 1,000,000.00 4.625
July 2012 Subtotal 1,000,000.00
08/15/2012 3133MRPX4 1865 000 FAC Federal Home Loan Bank ROTH 2,675,000.00 4.625
08/20/2012 3137EAAV1 1874 000 FAC Federal Home Loan Mortg. Corp. CIiTI 1,000,000.00 5.500
August 2012 Subtotal 3,675,000.00
09/15/2012 912828LM0O 1966 000 TRC U.S. Treasury WELLS (800)677-3729 1,000,000.00 1.375
09/30/2012 3128X73U6 1924 000 . FAC Federal Home Loan Mortg. Corp. KEEGAN 1,000,000.00 3.875
09/30/2012 912828HE3 1948 000 TRC U.S. Treasury ROTH 2,000,000.00 4.250
September 2012 Subtotal 4,000,000.00
Portfolio SCIP
AC

Run Date: 01/11/2011 - 14:35

24

MI(PRF_MI) 7.1.1
Report Ver. 7.3.1


chiswicks

chiswicks

chiswicks

chiswicks

chiswicks


City of San Clemente
Maturing Investments

Sorted by Fund Page 3
Maturity Security Dealer's Phone Maturity Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
10/19/2012 36962G3K8 1971 000 MTN GE Capital Corp ROTH 1,000,000.00 5.250
October 2012 Subtotal 1,000,600.00
11/15/2012 3133MTZLS 1935 000 FAC Federal Home Loan Bank KEEGAN 1,000,000.00 4.500
11/19/2012 31398AHZ8 1940 000 FAC Federal National Mortg. Assoc. CITi 1,000,000.00 4.750
November 2012 Subtotal 2,000,000.00
12/24/2012 31331JABSY 1961 000 FAC Federal Farm Credit Bank ROTH 2,000,000.00 1.625
December 2012 Subtotal 2,000,000.00
02/04/2013 31331GG37 1945 000 FAC Federal Farm Credit Bank CiTI 1,000,000.00 2.150
02/21/2013 31359MQV8 1939 000 FAC Federal National Mortg. Assoc. KEEGAN 2,000,000.00 4.750
February 2013 Subtotal 3,000,000.00
03/04/2013 31331GPN3 1914 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 2.600
03/11/2013 3136F9CB7 1919 000 FAC Federal National Mortg. Assoc. KEEGAN 1,000,000.00 4.000
03/31/2013 912828HVS 1925 000 TRC U.S. Treasury ROTH 2,000,000.00 2.500
March 2013 Subtotal 4,000,000.00
04/30/2013 912828HY9 1958 000 TRC U.S. Treasury ROTH 1,000,000.00 3.125
Aprii 2013 Subtotal 1,000,000.00
06/12/2013 3128X1KG1 1929 000 FAC Federal Home Loan Mortg. Corp. ROTH 1,760,000.00 4.000
06/30/2013 912828JD3 1953 000 TRC U.S. Treasury WELLS (800)677-3729 1,000,000.00 3.375
June 2013 Subtotal 2,750,000.00
07/17/2013 31359MSL80 1931 000 FAC Federal National Mortg. Assoc. WELLS (800)677-3729 2,000,000.00 4.375
July 2013 Subtotal 2,000,000.00
08/15/2013 912833DE7 1943 000 TRD U.8. Treasury STRIPS ROTH 1,000,000.00 2,135
08/31/2013 912828JK7 1947 000 TRC U.S. Treasury CITl 2,000,000.00 3.125
August 2013 Subtotal 3,000,000.00
09/13/2013 313370LB2 1981 000 FAC Federal Home Loan Bank CITIGR 1,000,000.00 1.000
09/16/2013 3133XUPU1 1950 000 FAC Federal Home Loan Bank ROTH 2,000,000.00 2.700 Next Call 9/16/2011
09/27/2013 3137EABS7 1944 000 FAC Federal Home Loan Mortg. Corp. KEEGAN 1.000,000.00 4.125
September 2013 Subtotal 4,000,000.00
10/07/2013 3134G1VH4 1989 000 FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 1.150
10/25/2013 3136FPST5 1978 000 FAC Federal National Mortg. Assoc. ROTH 2,000,000.00 0.750 Discrete Call 10/25/11
Portfolio SCIP
AC
Run Date: 01/11/2011 - 14:35 MI(PRF_MI) 7.1.1
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City of San Clemente
Maturing Investments

Sorted by Fund Page 4
Maturity Security Dealer's Phone Maturity Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
10/31/2013 912828JQ4 1952 000 TRC  U.S. Treasury ROTH 2,000,000.00 2.750
October 2013 Subtotal 6,000,000.00
11/04/2013 31331JY64 1979 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 0.700
11/15/2013 912833KB5S 1942 000 TRD U.S. Treasury STRIPS ROTH 1,000,000.00 2.295
November 2013 Subtotal 2,000,000.00
12/30/2013 3133XYBVS 1973 000 FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 2.050
December 2013 Subtotal 1,000,000.00
01/30/2014 3128X2TM7 1964 000 FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 5.000
January 2014 Subtotal 2,000,000.00
02/05/2014 31398AVD1 1968 000 FAC Federal National Mortg. Assoc. KEEGAN 1,000,000.00 2.750
02/15/2014 912833DF4 1956 000 TRD U.S. Treasury ROTH 1,000,000.00 2.152
02/28/2014 3136FPEZ6 1975 000 FAC Federal National Mortg. Assoc. ROTH 1,000,000.00 1.150 Discrete Call 2/28/2011
February 2014 Subtotal 3,000,000.00
03/03/2014 31331JFL2 1974 000 FAC Federal Farm Credit Bank ROTH 2,000,000.00 2.490 Next Call 3/3/2011
03/31/2014 912828KJ8 1954 000 TRC U.S. Treasury ROTH 1,000,000.00 1.750
March 2014 Subtotal 3,000,000.00
05/16/2014 31398A6A5 1983 000 FAC Federal National Mortg. Assoc. ROTH 1,000,000.00 1.000 Discrete Call 5/16/2011
05/29/2014 313371V78 1982 000 FAC Federal Home Loan Bank ROTH 2,000,000.00 1.125 Discrete Call 11/29/2011
May 2014 Subtotai 3,000,000.00
06/23/2014 3134G1TX2 1988 000 FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 1.500
06/30/2014 3136FPR82 1987 000 FAC Federal National Mortg. Assoc. CITIGR 1,000,000.00 1.626 Discrete Call 6/30/2011
June 2014 Subtotal 3,000,000.00
08/26/2014 3133XUNF6& 1951 000 FAC Federal Home Loan Bank ROTH 2,000,000.00 3.250 Next Call 8/26/2011
August 2014 Subtotal 2,000,000.00
09/30/2014 31331JJT1 1969 000 FAC Federal Farm Credit Bank ROTH ‘ 2,000,000.00 2.750 Anytime Call 3/30/2011
September 2014 Subtotal 2,000,000.00
10/28/2014 31398AS5F5 1986 000 FAC Federal National Mortg. Assoc. ROTH 2,000,000.00 1.250 Discrete Call 10/28/11
October 2014 Subtotal 2,000,000.00
Total 106,012,031.14
Portfolio SCIP
AC
Run Date: 01/11/2011 - 14:35 MIE(PRF_MI) 7.1.1

Report Ver. 7.3.1
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City of San Clemente
City Wide Cash Flow
FY 2011

Investment and Checking Account
Totals - November 30, 2010

Add: Receipts
Subtract: Disbursements

Investment and Checking Account
Totals - December 31, 2010
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143,535,530

15,265,408
(8,327,455)

6,937,954

150,473,484




City of San Clemente
Monthly Cash Flow - Receipts and Disbursements
FY 2011
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Summary of Monthly Activity

The net cash inflow for the month of December is $6.9 million. The City has $42.0 million invested in LAIF which is available to address any significant cash outflow
requirements during the month.

Receipts:

Property taxes are received in December, January, April and May and are the high receipt months. Other than these months, receipts have relatively small tfluctuations.
October's receipts include $13.4 million from the sale of property to Target. December's projected receipts were $12.1 million and actual receipts were $15.3 million fora |
difference of $3.2 million. This difference is due mostly to timing differences on property tax and sales tax. November property tax receipts were down from projected by
$1.0 million due to the timing of payments by individual homeowners. Sales tax receipts were up from projected by $0.5 million. In addition to these timing issues, grant
monies in the amount of $0.5 million in were received in December.

Disbursements:

Cash outflow for December was $8.3 million. The amount of disbursements vary based on the number of pay periods in a month, the number of accounts payable dates in
a month and the activity submitted from other departments which includes capital project activity. December's projected disbursements were $9.0 million, actual
disbursements were $8.3 million, which was $0.7 million less than anticipated, due mostly to timing of a water payment which was made in January.
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CITY OF SAN CLEMENTE
CITY WIDE CASH FLOW

FISCAL YEAR 2011

Jul-10 Aug-10 Sep-10 Qct-10 Nov-10 Dec-10) Jan-11 eh- Mar-11 May-11 Jun-11

RECEIPTS:
Tax receipts 753,804 1,140,869 1,428,251 511,210 2,006,714 10,076,300 5,808,658 982,040 1,736,963 8,324,824 3,932,684 903,238
Utility receipts 2,080,436 2,271,475 1,714,789 2,130,228 1,942,287 1,745,668 2,200,739 1,795,997 1,796,961 1,725,524 1,811,062 2,003,313
Other receipts 2,136,002 2,292,106 1,710,113 997,750 1,468,885 2,080,593 1,731,264 1,644,159 2,051,437 2,627,282 2,081,710 1,661,775

Operating receipts 4,970,242 5,704,450 4,853,153 3,639,188 5,417,886 13,902,561 9,740,661 4,422,196 5,585,361 12,677,630 7,825,456 4,568,326
Special item receipts 130,370 96,979 93,483 13,944,522 359,723 1,362,848 154,288 162,083 266,161 279,836 421,221 383,608

Receipts 5,100,612 5,801,429 4,946,636 17,583,710 5,777,609 15,265,409 9,894,949 4,584,279 5,851,522 12,957,466 8,246,677 4,951,934
DISBURSEMENTS:
Salaries and benefits 2,542,848 1,808,205 1,697,865 1,687,153 1,663,304 2,661,211 1,824,766 1,824,766 1,824,766 1,824,766 1,824,766 1,824,766
Public safety contracts 976,635 2,579,493 976,635 976,635 2,579,493 973,953 1,102,359 2,675,005 823,956 935,102 2,680,427 1,062,025
Purchased water 1,280,816 672,039 669,105 829,622 426,564 130 869,584 468,782 608,326 461,301 605,901 731,826
Other disbursements 3,583,771 3,665,922 2,169,892 3,227,895 5,588,320 1,604,704 1,998,954 1,601,445 3,240,924 2,472,885 1,828,535 2,685,507

Operating disbursements 8,384,070 8,725,659 5,513,497 6,721,305 10,257,681 5,239,997 5,795,663 6,569,999 6,497,972 5,694,055 6,939,629 6,304,124
Capital activity 1,849,835 1,534,753 1,392 474 2,396,581 3,120,848 3,087,457 1,779,752 1,629,504 1,948,755 1,710,448 1,604,134 1,620,725

Disbursements 10,233,905 10,260,412 6,905,971 9,117,886 13,378,529 8,327,454 7,575,415 8,199,503 8,446,727 7,404,503 8,543,763 7,924,849
Operating Cash Flow (3,413,828) (3,021,209) (660,344) (3,082,117) (4,839,795) 8,662,564 3,944,998 (2,147,803) (912,611) 6,983,575 885,827 (1,735,798)
Net Cash Flow (5,133,293) (4,458,983) (1,959,336) 8,465,823 (7,600,920) 6,937,954 2,319,533 (3,615,223) (2,595,205) 5,552,964 (297,086) (2,972,915)
Muturing/Calluble

Tivestments - - - - - - 3,509,730 1,000,000 6,000,000 1,077,301 3,000,000 5,000,000

FISCAL VE s
Jul-11 Aug-11 Oct-11 Dec-11 Jan-12 Mar-12 May-12 Jun-12

RECEIPTS:
Tax receipts 1,170,866 1,130,076 1,512,065 768,451 3,070,644 7,880,051 5,901,600 997,756 1,764,756 8,458,032 3,995,611 917,692
Utility receipts 2,475947 2,605,424 2,408,980 2,672,527 2,384,210 2,215,657 2,464,832 2,011,521 2,012,601 1,932,591 2,028,393 2,243,715
Other receipts 2,336,614 2,655,470 1,565,785 1,944,476 1,539,093 2,073,164 1,758,966 1,670,467 2,084,261 2,669,321 2,115,019 1,688,364

Operating receipts 5,983,427 6,390,970 5,486,830 5,385,454 6,993,947 12,168,872 10,125,398 4,679,744 5,861,618 13,059,944 8,139,023 4,849,771
Special item receipts 428,628 996,335 217,736 183,622 578,425 809,928 405,832 426,337 700,099 736,069 1,107,961 1,009,027

Receipts 6,412,055 7,387,305 5,704,566 5,569,076 1,572,372 12,978,800 10,531,230 5,106,081 6,561,717 13,796,013 9,246,984 5,858,798
DISBURSEMENTS:
Salaries and benefits 2,677,944 1,785,296 1,785,296 1,785,296 1,785,296 2,677,944 1,785,296 1,785,296 1,785,296 1,785,296 1,785,296 2,677,944
Public safety contracts 1,008,526 2,760,280 1,016,508 1,049,103 2,760,185 1,056,895 1,146,460 2,782,030 856,919 972,512 2,787,668 1,104,512
Purchased water 821,686 709,870 1,095,651 917,977 570,061 274,902 930,462 501,601 650,914 493,596 648,319 783,060
Other disbursements 3,513,050 3,965,204 3,875,333 2,406,830 1,758,747 3,342,913 2,029,347 1,616,503 3,271,057 2,496,298 1,842,538 2,714,282

Operating disbursements 8,021,206 9,220,650 1,772,788 6,159,207 6,874,289 7,352,654 5,891,565 6,685,430 6,564,187 5,747,702 7,063,821 7,279,798
Capital activity 1,775,002 1,531,263 1,955,285 2,386,774 1,772,794 1,916,502 2,016,468 1,846,236 2,207,949 1,937,946 1,817,492 1,836,290

Disbursements 9,796,208 10,751,913 9,728,073 8,545,981 8,647,083 9,269,156 7,908,033 8,531,666 8,772,136 7,685,648 8,881,313 9,116,088
Operating Cash Flow (2,037,779) (2,829,680) (2,255,958) (773,753) 119,658 4,816,218 4,233,833 (2,005,686) (702,569) 7,312,242 1,075,202 (2,430,027)
Net Cash Flow (3,384,153) (3,364,608) (4,023,507) (2,976,905) (1,074,711) 3,709,644 2,623,197 (3,425,585) (2,210,419) 6,110,365 365,671 (3,257,290)

Muaruring/Callable
Tnvestments 3,000,000 7,000,000 5,000,000 6,000,000 4,000,000 1,000,000 3,000,000 2,000,000 4,000,000 - - 3,000,000
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City of San Clemente
Investment Allocation
For the Month Ended

December 2010
Fund Investment

# Fund Description Allocation
001 General Fund 23,672,837.71
002 Police Grants Fund 3,294.05
012 Gas Tax 2106 Fund 4,870,954.13
013 Gas Tax 2107 Fund 29,647 41
014 Reserve Fund 3,285,157.94
017 CDBG Grants Fund (64,726.16)
019 Air Quality Improvement Fund 327,455.96
020 RCFPP Administration Fund 3,401,157.29
030 Public Facility Const Fund 15,265,684.32
031 Parks Acquisition & Dev. Fund 19,229,593.04
033 Local Drainage Facilities Fund 3,897,190.44
037 Developers Impr. Fund 9,009,663.06
042 Street Improvement Fund 4,037,127 61
043 99-1 AD Improvement Fund 257,851.91
052 Water Fund 21,970,668.29
054 Sewer Fund 18,944,510.02
056 Golf Course Fund 1,728,322.85
057 Clean Ocean Fund 2,548,789.20
058 Solid Waste Management 661,536.54
059 Starm Drain Utility Fund 5,391,950.50
062 Central Services Fund 66,822.58
063 Data Processing Fund 409,401.58
065 Fleet Maintenance Fund 3,738,153.71
066 Employee Medical Self Ins Fund 16,578.92
067 Worker's Comp. Self Ins. Fund 2,006,634.03
068 Gen. Liab. Self Insurance Fund 608,692.19
073 Street Improv - Redemption 893,348.56
085 RDA Low & Mod. Inc. Hsg. Fd 1,295,574 44
086 RDA Project Fund 408,757.88
087 RDA Debt Service Fund 1,792,462 .50
173 99-1 AD Debt Service Fund 56,839.12
178 99-1 CFD Debt Service Fund 397,326.48
181 RAD 98-1 Revenue Bonds Debt Service Fund 389,752.01

Total 150,549,010.08
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CITY OF SAN CLEMENTE - INVESTMENT REPORT

Honorable Mayor, City Council and Investment Advisory Committee:

Introduction

Attached please find the City’s investment report for the quarter ending March 31, 2011. This report conforms to the requirements of
the investment policy approved by the San Clemente City Council effective on November 16, 2010. The next quarterly meeting of the
Investment Advisory Committee will be held at 6:00 p.m. on April 25, 2011 (Monday) at City Hall (Council Chambers). The
Investment Advisory Committee will meet again at City Hall; Oceanview Conference Room the following dates:

 July 25, 2011
*  QOctober 24. 2011
*»  January 23, 2012

Please feel free to call me at 361-8341 (e-mail Gudgeirssonp@San-Clemente.org) if you have any questions, comments or suggestions

concerning this report.
Pf/ L / 174

Respectfully submitted,

Reviewed by:
,fake Rahn, Financial Services Date
) Manager
"/_\Ej;,/ Prepared by: / / fz/Q /%f///
X L= ’S/andee Chiswick, Sr Accountant Date
Pall Gudgeirsson

City Treasurer
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City of San Clemente
Investment Advisory Committee

Pall Gudgeirsson, City Treasurer, Chair
Bob Baker, Councilmember
Art Carter, Citizen Representative
Mark Taylor, Citizen Representative
Les Wells, Industry Specialist
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CITY OF SAN CLEMENTE — INVESTMENT REPORT

Total Investment Portfolio
As of the third quarter ending March 31, 2011 the
total investment portfolio, including cash, amounts to

Total Investment Portfolio $163 Million
200

$150 million (book value) with a current yield of o, $33M
1.63% as compared to $182 million and 1.70% for $150M
the second quarter ending December 31, 2010. 100
Pension funds total approximately $33 million.
50
0
October November December January February March
m City Funds  m Pension Funds
Millions
Interest Earnings 8 -
Total interest earnings amount to $0.6 million as Interest Earnings
compared to prior year third quarter ending March ST
31, 2010 interest earnings of $0.8 million. Year-to- % |
date (Fiscal Year 2011) interest income totals $1.9  $5 1
million for all City funds as compared to $2.5 million  $4 -
at the same time last year. $3 - $2,544,170
. $1,939,846
Interest earnings are distributed to all City funds, on s1 $792,903 $593,872
a monthly basis, in proportion to actual cash balances R

maintained in each fund.

March 2010 March 2011

® Interest = Cumulative




ALTORONERCA=NGR VEC RN CITY OF SAN CLEMENTE - INVESTMENT REPORT

Cash with Fiscal Agent

Cash with Fiscal Agent for the City include the following

(Except for the Negocio debt, these are not direct

obligations of the City of San Clemente):

e  Assessment District 95-1 (Street Improvement Program) to
finance the rehabilitation of streets within the City of San
Clemente.

e Negocio Certificates of Participation (Negocio Building) to
finance purchase of a commercial building for use by the
City’s Public Works and Community Development
departments. A portion of the building is also leased.

e Assessment District 98-1 (Laing Forster Ranch) to finance
public improvements within the Forster Ranch
development.

e Assessment 99-1 (Underground Utility Assessment District)
to finance the construction and acquisition of underground
electrical and communication facilities within the district.

(Reference Official Statements and City’s Debt Policy)

Investment Portfolio Diversification

The portfolio is well diversified and is in compliance with
the City’s diversification guidelines contained in the
City’s Investment Policy. The pie chart outlines the
current percentage distribution of the investment portfolio
and the maximum allowable percentage is shown in
parenthesis.

Millions Cash with Fiscal Agent March 31, 2011
$5 1

$2,731,156

$92,573

$ 557,579
$ 673,600
$1,407,404

$0 -
&
& <@

m98-1 m05-1 = Negocio m99-1

Investment Portfolio Diversification

Federal Agency _—
Securities (75%)
49% Treasury
Securities (100%)

T 3%

Medium Term
Notes (15%)
1%

LAIF (40 Mil)
27%




CITY OF SAN CLEMENTE — INVESTMENT REPORT

Investment Portfolio Comparison
The Investment Portfolio bar chart outlines changes

from the prior quarter, by investment type: i ..
briord Y yP Investment Portfolio Comparision

Millions
e Certificates of Deposit: None outstanding. $100 -
e LAIF: Decrease from $42.2 million to $40.4  $90 -
million. Interest rate 0.45% (down from 0.46%). $80 1 $70.4 $72.2
e Money Market Mutual Funds: None outstanding. Zg
e Commercial Paper: None outstanding. $50
e Medium Term Note: Decrease from $1.1million g |
to $1.0 million. $30 $31.2 $32.1
e Banker’s Acceptances: None outstanding. $20 -
e TIPS**: Decrease from $3.6 million to $1.1 %101 $00 00 $36 11 $11$10  $0.0 $00  $0.0 $00
million. 50 LAIF (40 IMutuaI Fundsl TIPS(3O%)I Medium ICertificateofl Commerciall Federal Treasury
e Federal Agency Securities: Purchase of $9.0 mil) (15%) Term Notes  Deposit  Paper (15%) Agency  Securities
million. Maturity/Sale/Call of $7.2 million to (as%) G0 ey, o
$72.2 million. m December 2010
e Treasury Securities: Purchase of $1.0 million. to = March 2011
$32.1 million.

** The Rolling Repurchase Agreement in Sympro represents a TIPS
investment. This is the only way Sympro can account for TIPS.




ALTORONERCA=NGR VEC RN CITY OF SAN CLEMENTE - INVESTMENT REPORT

Treasury Yield Curve for March 31, 2011 and
December 31, 2010:

December 31, March 31, 2011 6.00% -
2010 5 00% Yield Curve A51%
3 Month 0.12 0.09
4.00% -
6 Month 0.19 0.17
3.00% -
2 Year 0.61 0.80
2.00% -
5 Year 2.01 2.24
1.00% -
10 Year 3.30 3.47
0.00% - . . . .
30 Year 4.34 451 3 Month 6 Month 2 Year 5 Year 10 Year 30 Year

e 31-DeC-10 ==lll== 31-Mar-11

3.00% 1 Yield Comparisons

The Yield Comparison chart provides a comparison oo -
of the City’s current yield to the 3 and 6 month 1.63%
Treasury Bills, LAIF, BA’s (60-day), Commercial
Paper (60 day), and average Money Market rate. | 5, -
Monthly yield 1.63%.

0.00% -

3 Month 6 Month LAIF Banker's Commercial Money Market City of SC
T-Bill T-Bill Acceptance Paper
(60 day) (60 Day)




CITY OF SAN CLEMENTE — INVESTMENT REPORT

Total Return

The City also monitors the portfolio’s total return
which is the sum of all investment income plus all
changes in the capital value of the portfolio for
twelve months. The City uses the Barclays Capital
US Agency and Treasury indexes as benchmarks for
measuring relative risk and return with full
recognition that returns can and will vary from those
of the index due to the portfolio’s priorities of
providing sufficient liquidity and matching maturing
investments with known liabilities to meet cash flow
projections. This will result in differences from the
index. At March 31, 2011, the Barclays Capital US
Agency index was 0.26% and Treasury index was
-0.74%. Total twelve month trailing annualized
return for the City’s portfolio was 1.51%, which
includes an interest component and a market value
component.

The San Clemente Yield chart outlines the City’s
yield history for the past 6 months. Current yield
equals 1.63%.

4.00% -

3.00% -

2.00% -

1.00% -

0.00% -

-1.00% -

2.40% -

2.00% -

1.60% -

1.20% -

0.26%

BC US Agency Index,

BC Treasury Index,
-0.74%

Total Return

City of San
Clemente,
12 month,
1.51%

City of San

Clemente,

36 month,
2.38%

The City’s 12 month trailing return is presented for comparison to Barclays Capital’s indices. The 36
month trailing return is presented for historical performance measurement purposes.

1.63%

October

1.70%

November

San Clemente Yield

1.70%

December

1.62%

January

1.64%

February

1.63%

March




ALTORONERCA=NGR VEC RN CITY OF SAN CLEMENTE - INVESTMENT REPORT

Investment Policy Compliance

Authorized Investments: The Investment Portfolio
Details - Investments report, lists each type of
investment that currently makes up the City’s
portfolio. These investments are in compliance with
section 4.7 of the City’s Investment Policy. The
following investment types also have certain
restrictions or requirements:

e Commercial Paper - Commercial Paper must be
rated A1/P1 and the issuing U.S. corporation
must have an A rating or better

e Money Market Mutual Funds - Must be rated
AAA by major rating agencies. All investments
are in securities authorized in Section 4.7.1 of the
Investment Policy.

Commercial Paper

Issuing Corporation

Short Term Rating
S&P/Moody’s

None Outstanding

Money Market Funds

Money Market Fund

Agency Rating

AIM

AAA/AAA

Federated

AAA/AAA




CITY OF SAN CLEMENTE — INVESTMENT REPORT

e« Medium Term Notes — Medium Term Notes Medium Term Notes
meet the criteria as established in Section 4.7 of Issuer Agency Rating
the City’s Investment Policy. (Moody’s/S&P)
GE Capital Corp AA2/AA+

Market Value: Section 4.11 of the Investment Policy

requires that the portfolio be “marked-to-market”. Market Value

Market values are obtained from Union Bank of Book Value Market Value (including
California Trust Department and FT Interactive and accrued interest)

do not include LAIF. $150 Million $152 Million

Maturity Diversification

Maturity Diversification: The primary consideration Maturity Dates Actual Authorized Percentage
in obtaining maturity diversification is to match Percentage (Investment Policy)
investment maturities to cash flow dates to reduce

the need to sell securities prior to maturity, thus 2 Years 67% 100%
reducing market risk. A cash flow schedule is 2 -5 Years 33% 50%
included as an attachment to this report. 5+ Years 0% 0%




ALTORONERCA=NGR VEC RN CITY OF SAN CLEMENTE - INVESTMENT REPORT

The Maturity Distribution of Securities Held chart
shows the percentage of maturities that will occur
within the specified time frames.

The Maturing Investments report outlines all
maturing investments March 31, 2011 through
January 5, 2015; however, this report does not
include LAIF, Mutual Funds or cash since these are
available immediately. The average days to maturity
at March 31, 2011 equals 329 days or 10.97 months.

Current Yield: The annual rate of return that an
investor purchasing a security at market value would
realize based on the interest payments received.

Effective Duration: The consideration in obtaining
the investment’s duration is to disclose interest rate
risk when an investment is exposed to fair value
changes arising from changing interest rates based
upon the present value of cash flows, weighted for
those cash flows as a percentage of the investment’s
full price. The average maturity and/or call based on
changing interest rates on the City’s portfolio is 0.88
years.

Maturity Distribution of Securities Held

61% 1

51% -

41% -

29.02%

31% -

20% -

10% -

0.72%

10.09% 9.42%

0% -

0 days 1 - 30 days

50.75%

31-180days 181-365days 366 days & after

Effective Duration — March 31, 2011

C ¢ Effective
Investment Type Book Value urren Duration
Yield
(Years)

LAIF $40,345,198.34 0.45% 0.00
Medium Term Notes $1,043,162.37 1.30% 1.47
Federal Agency Issues — Coupon $72,231,651.15 1.57% 1.12
U.S. Treasury — Coupon $29,424,106.74 0.60% 1.32
U.S. Treasury - Discount $2,716,130.00 1.14% 2.61
Rolling Repurchase Agreements $1,077,300.70 2.38% 0.00
Total $146,837,549.30 1.06% 0.88

10




City of San Clemente
Portfolio Management
Portfolio Summary

March 31, 2011

City of San Clemente

100 Presidio

San Clemente, CA 92672

(949)361-8341

Par Market Book % of Days fo YTWIC YTMIC

Investments Value Value Value  Portfolio Term Maturity 360 Equiv. 365 Equiv.
Local Agency lnvestiment Fund (LAIF) 40,345,198.34 40,345,198.34 40,345,198.34 27.48 1 1 0.444 0.450
Medium Term Notes 1,000,000.00 1,060,497.00 1,043,162,37 0.71 875 567 2.336 2,368
Federal Agency Issues - Coupon 71,425,000.00 72,918,646.25 72,231,651.15 4919 1,270 423 2175 2.205
‘Treasury Securities - Coupon 29,000,000.00 20,841,901.57 20,424,106.74 20.04 1,199 494 1.700 1.723
Treasury Securilies - Discount 3,000,000.00 2,.911,458.00 2,716,130.00 1.85 1,552 959 2.352 2.385
Roliing Repurchase Agreements 1,077,300.70 1,199,571.10 1,077,300,70 073 760 14 2.342 2.375

145,847,499.04 148,277,362.26 146,837,549.30 100.00% 906 329 1.610 1.632
Investments
Cash
PassboDkICheck_inP ) 2,787,037.88 2,787,037.88 2,787,037.88 1 1 0.000 0.000
{not included in yield calculations}
Total Cash and Investments 148,634,536.92 151,064,400.14 149,624,587.18 906 329 4.610 1.632

Total Earnings

March 31 Month Ending

Fiscal Year To Date

Current Year
Average Daily Balance
Effective Rate of Return

182,667.14
150,511,171.06
1.43%

1,839,846.33
149,329,839.39
1.73%

I certify that this report accurately refiects all pooled investments and is in conformity with the investment policy approved by the San Clemente City Cauncil on November 16, 2010. A copy of this
policy is available at the office of the City Treasurer. The investment program herain shown provides sufficient cash flow liquidity to meet expenditure requirements for the next six manths.

Pall Gudgeirsson, City Treasurer

Repaorting period 03/01/2011-03/31/2011
Data Updated: SET_RD: 04/13/2011 14:02

Run Date: 04/13/2011 - 14:02

Portfolic SCIP

NLIAC

P¥ (PRF_PM1)7.25
Report Ver. 7.3.1




City of San Clemente
Portfolio Management Page 1
Portfolio Details - Investments
March 31, 2011

Average Purchase Stated YTM/C Daysto Maturity

cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate S&P 365 Maturity Date
Local Agency Investment Fund (LAIF}
5YS5105 105 Locat Agency Investment Fund 40,345,198.34 40,345,798.34 40,345,198.34 0.450 0.450 1

Subtotal and Average 43,591,972.53 40,345,198.34 40,345,198.34 40,345,198.34 0.450 1
Mutual Fund/Market Rate Account
5Y5529 529 Fund Management Company 0.00 0.00 0.00 0.020 0.020 1
SYS8147 147 Federated Invesiors 0.00 0.00 0.00 0.010 0.010 1
SYS1345 1345 Union Bank, LA 0.00 0,00 0.00 0.050 0.050 1

Subtotal and Average 1,291,345.87 0.00 .00 0.00 0.009 0
Medium Term Notes
36982G3K8 1971 GE Capital Carp 05/28/2010 1,000,000.00 1,060,487.00 1,043,162.37 5.260 AA 2368 587 10/19/2012

Subtotal and Average 1,044,247.79 ) 1,000,000.00 1,060,497.00 1,043,162.37 2,368 567
Federal Agency issues - Coupon
31331XC75 1805 Federal Farm Credit Bank 06/26/2007 1,000,000.00 1.009,068,00 990,816.90 5125 5.238 66 06/06/2011
31331XF49 1845 Federal Farm Credit Bank 03/18/2008 1,000,000,00 1,024,239.00 1,011,770.66 5.350 2.690 171 091912011
31331YQ45 1876 Federal Farm Credit Bank 05/29/2008 2,000,000.00 2,008,130.00 1,999,270.58 3.150 3.440 48 05M19/2011
31331Y7286 1881 Federal Farm Credit Bank 08/25/2008 1,00€,000,00 1,015,002.00 998,986.11 3.875 3.880 146 08/25/2011
31331YZ86 1883 Federal Farm Credit Bank 07/39/2008 1,00¢,000.00 1,015,082.00 1,001,677.87 3.875 3.430 146 08/25/2011
31331Y3P3 1684 Federal Farm Credit Bank 07/15/2008 1,00¢,000,00 1,016,610.00 999 707 .67 3.500 3,563 185 10/03/2011
31331GND7 1910 Federal Farm Credit Bank 02/17/2009 1,000,000.00 1,015,818.00 1,000,930,44 2.250 2.140 322 02117/2012
31331GPN3 1914 Federal Farm Credit Bank 0:3/09/2009 1,000,000.00 1,033,766.00 1,001,274.93 2.600 2.530 703 03/04/2013
31331Y3N8 1918 Federal Farm Credit Bank 03/31/2009 1,000,600,00 1,010,178.00 1,005,651.84 3.625 1.623 105 071572011
3M331GG37 1945 Federal Farm Credit Bank 08/04/2009 1,000,600.00 1,024,732.00 1,001,236.55 2,160 2.080 675 02/04/2013
31331JABY 1961 Federal Farm Credit Bank 12/24/2009 2,0060,000.00 2,030,242.00 2.001,511.35 1,625 1.580 633 1272412012
31331JY64 1979 Federal Farm Credit Bank 11/0412010 1,000,000.00 986,394.00 1,000,000.00 0.700 0.7¢0 548 11/04/2013
31331KAH3 1990 Federal Farm Credit Bank Q1/18/2011 1,000,000.00 §991,874.00 98,156.87 1.125 1.185 1,063 0272772014
31331J6X6 1996 Federal Farm Credit Bank 03/26/2011 2,000,000.00 1,988,942.00 2,011672.23 2,400 2.074 279 01/05/2015
3133MRPX4 18G5 Federal Home Loan Bank 04/25/2008 2,675,000.00 2,822.900.75 2,710,210.25 4625 3.580 502 08/15/2012
3133MGYH3 1899 Federal Home Loan Bank 01/23/2009 1,000,000,00 4,020,523.00 1,013,959.54 5.750 1.890 136 08115/2011 ;
3133XHPHY 1934 Federal Home Loan Bank 07/16/2009 1,000,000.00 4,028,650.00 1,022,203.94 4 875 1.288 231 1111812011 :
3133MTZLS 1938 Federal Home Loan Bank 07M6/2009 1,000,000.00 1,059,897,00 1,040,500.08 4.500 1.811 594 11M15/2012
3133XR5T3 1937 Federal Home Loan Bank 07/20/2009 1,000,000.00 1,037,595.00 1,020,642.45 3.625 1.830 434 06/08/2012 z
3133XUPUT 1950 Faderal Home Loan Bank 09/16/2009 2,000,000.00 2,019,818.00 2,003,072.92 2700 2571 168 D9/16/2613 i
3133XUNF6 1951 Federal Home Loan Bank 09/08/2009 2,000,000.00 2,024,290.00 2,023,294.18 3.250 2.350 147  08/26/2014

Portfolio SCIP
Data Updated: SET_RD: 04/13/2011 14:02 NL! AC

Run Date: 04/13/2011 - 14:02 PM (PRF_PM2) 7.2.5

12 Report Ver, 7.3.1




City of San Clemente
Portfolio Management

Portfolio Details - Investments

March 31, 2011

Page 2

Purchase Stated YTN/C Daysto Maturity
cusip Investment # Issuer Date Par Vaiue Market Value Book Value Rate S&P 365 Maturity Date
Federal Agency Issues - Coupon
3133XX4L8 1963 Federal Home 1.oanr Bank 0272212010 1,000,600.00 1,005,821.00 1,000,000.00 1.000 1.000 327 02/22/2012
3133XYBVE 1973 Federal Home Loan 8ank 06/11/2010 1,000,000,00 1,018,794.00 1,008,815.17 2.050 1.718 1,004 12/30/2013
313370LB2 1981 Federal Home Loan 8ank 11/18/2010 1,000,000.00 995,905.00 1,005,074.76 1.000 0.790 896 09/13/2013
31337178 1882 Federal Home Loan Bank 11/29/2010 2,000,000.00 1,866,480.00 2,000,000.00 1.125 1.125 242 05/29/2014
313372NX8 1993 Federal Home Loan Bank 02/28/2011 1,060,000.00 1,003,491.00 1,000,000.00 2,000 2000 1,337 11/28/2014
3134A4JT2 1817 Federal Home Loan Martg. Corp. 0972712007 2,000,000.00 2,086,294.00 2,016,467.60 5.750 4 586 289 0171512012
3137EAAFE 1864 Federal Home Loan Mortg. Corp. 04/25/2008 1,000,000.00 1,015,421.00 1,005,253.35 5.250 3.363 108 07/18/2011
3137EAAFG 1867 Federal Home Loan Mortg. Corp. 04/29/2008 1,060,000.00 1,015,421.00 1,005,422,01 5.250 3.310 108 07M8/2011
3137EAAVT 1874 Federal Home Loan Morfg. Corp. 05/23/2008 1,000,000.00 1,067,9168.00 1,022,874.92 5.500 3.700 507 0B/20/2012
3128X73U6 1924 Federal Home 1o0an Mortg. Corp. 05/08/2009 1,000,000.00 1,048,261.00 1,027 898.32 3.875 1.936 548 09/30/2012
3137EACCH 1928 Federal Home Loan Mortg. Corp, 06/25/2009 1,000,000.00 1,015,457.00 997, 083.68 1.750 2.000 441 06/15/2012
3128X1KG1 1929 Federal Home Loan Martg. Corp. 07/02/2009 1,750,000.00 1,865,027.50 1,805,720.94 4.000 2470 803 06/12/2013
3137EABS7 19044 Federal Home Loan Morig. Corp. 08/03/2009 1,000,000.00 1,073,138.00 1,042,431.06 4.125 2.326 910 09/27/2013
3137EACCH 1949 Federal Home Loan Morig. Corp. 09/01/2009 1,0090,000.00 1,015,497.00 1,001,350.85 1.750 1.634 441 06/15/2012
3128X2TM7 1964 Federal Home Loan Mortg. Corp. G2/46/2010 2,600,000.00 2,202,120.00 2,159,032.70 5,000 2.0680 1,035 01/30/2014
3134G1TX2 1988 Federal Home Loan Morig. Corp. 12/16/2010 2,000,000.00 1,975,370.00 1,996,331.49 1.500 1.762 83 06/23/2014
3134G1ivVH4 1989 Federal Home Loan Mortg. Corp. 12/23/2010 2,600,000.00 1,992,844.00 2,003,628.31 1.150 1175 189 10/07/2013
3134G1Y99 1991 Federal Home Loan Martg. Corp. 02/08/2011 1,000,000.00 996,035.00 1,000,000.00 1.650 1.650 313 08/08/2014
3134G16Y5 1995 Federat Home Loan Mortg. Corp. 03/28/2011 2,000,000.00 1,996,672.00 2,000,000.00 1.500 1.500 180 03/28/2014
31359MZF3 1871 Federal National Mortg. Asscc. 05/46/2008 2,000,00G.00 2,018,482.00 2,004, 833.69 4.680 3.430 75 08/15/2011
3136FOCB7 1919 Federal Naticnal Mortg. Assoc. 04/03/2002 1,000,000.00 1,060,884.00 1,030,448.52 4.000 2.351 710 03/11/2013
31359MSLB0D 1931 Federal Nalicnal Morig. Assoc. 07/10/2009 2,000,000,00 2,139,760.00 2,089,678.37 4,375 2,397 838 @7/17/2013
31359MQVE 1939 Federat Naticnal Mortg. Assoc. 07/23/200% 2,000,000.00 2,145644.00 2,087 470.19 4.750 2.060 692 02212013
3139BAHZS 1940 Federal National Mortg. Assoc. 07/23/200%8 1,000,000.00 1,065,624,00 1,045,855.15 4.750 1.842 598 11/19/2012
3139BAVD1 1968 Federal National Mortg. Assoc. 04/29/2010 4,000,000.00 1,038,997.00 1,016,296.40 2,750 2150 1,041 02/05/2014
3136FPEZE 1975 Federal Naticnal Mortg. Assoc. 08/30/2010 4,000,000.00 991,387.00 1,000,000.00 1.150 AAA  0.987 1,084 02/28/2014
3136FPSTH 1978 Federal Nalicnal Mortg. Assoc. 10/27/2010 2,000,000.00 1,975,332.00 2,000,083.33 0.750 0,750 207 10/25/2013
3139BAGAS 1983 Federa! National Mortg. Assoc. 111192010 1,000,020.00 986,877.00 097,398,37 1.000 1.088 45 (05/16/2014
3138BA5F5 1986 Federal Naticnal Mortg. Assoc. 12/10/2010 2,000,000,00 §,852,966.00 1,882,019.03 1.250 1.552 210 1072872014
3136FPR82 1987 Federai National Mortg. Assoc. 1213042010 1,000,000.00 996,552.00 1,000,000,00 1,625 1.625 90 06/30/2014
3135G0ABY 1992 Federal Naticnal Mortg. Assoc. 01/27/2011 2,000,000,00 2,006,186.00 2,003,635.58 1.750 1713 104 071472014

Subtotal and Average 71,350,733.20 71,425,000.00 72,918,646.25 72,231,651.15 2.205 423
’ Portfolio SCIP
Data Updated: SET__RDZ 04/13/2011 14:02 NLI AC

Run Dale; 04/13/2011 - 14:02
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City of San Clemente
Portfolio Management

Portfolio Details - Investments

March 31, 2011

Page 3

Average Purchase Stated YTM/IC Daysto Maturity
CusIP Investment &# Issuer Balance Date Par Value Market Value Book Value Rate S&P 365 Maturity Date
Treasury Securities - Coupon
912828FUo 1848 U.5. Treasury 03/31/2008 2,000,000.00 2,042,812.00 2,023,809,17 4.500 2.014 182 0Q8/30/2011
012828FW5 1849 U.S. Treasury 03731/2008 3,000,600.00 3,076,757.81 3,043,171.55 4625 2.051 213 10312011
912828GZ7 1863 U.8. Treasury 04/25/2008 1,000,000,00 1,055,195.00 1,020,513.08 4.625 2.975 487 07/31/2012
912828F 54 1870 U.5. Treasury 05/15/2008 2,000,000.00 2,036,718.00 2,014,648.79 4.625 2.770 152 08/31/2011
912828KB5 1900 U.5. Treasury 04/23/2009 1.000,000.00 1,008,719.00 1,000,238.87 1.125 1.094 289 01/15/2012
912828GM8B 1908 U.S. Treasury 02/06/2009 2,000,000.00 2,082,656,00 2,061,22546  4.500 1360 365 03/3/2012
912828HVS 1925 U.S. Treasury 05/22/2009 2,000,000.00 2,068,750.00 2,032,947.79 2.500 1.646 730 03/31/2013
912828JU5 1933 U.S. Treasury 0771612009 1,000,000,00 1,009,531.00 1,003,627.31 1.750 1.159 228 1115/2011
912828LF5 1938 U.S. Treasury 07/20/2009 1,000,000.00 1,002,460.84 1,000,341.66 1.125 0.985 80 06/30/2011
912828JK7 1947 U.5. Treasury 08/07/2009 2,000,020.00 2,103,124.00 2,039,213.23 3125 2,271 883 08/31/2013
912828HE3 1948 U.5. Treasury 09/01/2009 2,000,000.00 2,110,156.00 2,081,286.67 4,250 1.468 548 (09/30/2012
912828JQ4 1952 LS. Treasury 08M15/2009 2,000,000,00 2,086,718.00 2,040,325.15 2.750 1.934 944 10/31/2013
912828403 1953 U.S. Teeasury 05/23/2009 1,000,000.00 1,0565,234,00 1,033,002.59 3.375 1.848 821 06/30/2013
912628KJ8 1954 U.S. Treasury 05/23/2G09 1,000,000.00 1,014,375.00 986,519.89 1.750 2225 1,085 0331/2014
912828KA7 1957 U.8. Treasury 08/29/2009 1,000,000.00 1,006,2910,84 1,000,324.70 1.125 1.078 258 12/15/2011
912828HY9 1958 U.5. Treasury 09/29/2009 1,000,000.00 1.048,046.88 1,028,848.36 3.125 1.691 760 04/30/2013
912828MU1 1965 U.S. Treasury 03/31/2010 2,000,000,0¢ 2,013,360.00 1,999,375.85 1.000 0.828 365 CI31/2012
§12828LMO 1966 U.S. Treasury 04/23/2010 1,000,000.0¢ 1,012,227.00 1,002,281,68 1.375 1.215 533 Q9152012
212828NCO 1994 U.5. Treasury 02/10/2011 1,000,000.00 1,070,940.00 1,012,404.94 1.375 0.941 775 05/15/2013
Subtotal and Average 29,438,440.97 29,000,000.00 29,841,981.57 29,424,106.74 1.723 494
Treasury Securities - Discount
912833KB5 1942 U.S. Treasury STRIPS 07/28/2009 1.000,000.00 970,808.00 899,840.00 2.295 2.504 959 11/15/2013
912833DET 1943 U.S. Treasury STRIPS 07128/2000 1,000,000.00 975,532.00 912,280.00 2135 2312 867 08/15/2013
912833DF4 1956 U.8. Treasury 09/23/2009 1,000,000.00 965,117.00 904,010.00 2152 2338 1,051 02/15/2014
Subtotal and Average 2,716,130.,00 3,000,000.00 2,911,458.00 2,716,130.00 2,385 959
Rolling Repurchase Agreements
SYS1916 1916 TSY Infl X N/B 03/16/2009 1,077,300.70 1,199.5671.10 1,077,300.70 2375 2375 14 04/15/2011
Subtotal and Average 1,077,300.70 1,077,300.70 1,192,571.10 1,077,300.70 2.375 14
Portfolio SCIP
Data Updated: SET_RD: 04/13/2011 14:02 NLI AC

Run Dale: 04/13/2011 - 14:02
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City of San Clemente
Portfolio Management Page 4
Portfolio Details - Investments
March 31, 2011

Average Purchase Stated YTMIC Days-to
CustpP investment # Issuer Balance Date Par Value Market Value Book Value  Rate 8&p 365 Maturity
Total and Average 150,511,171.06 145,847 ,499.04 148,277,362.26 146,837,549.30 1,632 329
Portfolio SCIP
Data Updated: SET_RD: 04/13/2011 14:02 NL! AC
Run Date: 0411372011 - 14:02 PM (PFRF_FM2) 7.2.5
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City of San Clemente

Portfolio Management

Portfolio Details - Cash
March 31, 2011

Page 5

Average Purchase Stated YTMIC Days to
cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate S&P 365 Maturity
Mutual Fund/Market Rate Account
5YS100 100 Union Bank, LA 07/01/2010G 2,787 ,037.88 2,787,037.88 2,787,037.88 0.00C 1
Average Bafance 0.00 1
Total Cash and Investments 150,511,171.06 148,634,53§.92 151,064,400.14 149,624,587.18 1.632 329
Portfolic SCIP

Data Updated: SET_RD: 04/13/2011 14:02
Run Date: 041372011 - 14:02
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. City of San Clemente
City of San Clemente 7500 Presidio

San Clemente, CA 92672
InvesFments by Issuer an eme(';j%m& "
Active Investments
Grouped by Fund - Sorted by Issuer
March 31, 2011

Investment Current Market YTM/C Redemption Days To call
CUSIP Investment # Security Type Class Book Value  Rate Market Value Date 365 Date Maturity Date Collateral
Fund: Treasurer Fund
Fund Management Company
SY8529 529 Mutual Fund/Market Rate Account Held 0.00 ¢.020 0.00 0.020 1
Subtotal and Average D00 0.00
Federated Investors
S5YS147 147 Mutual FundMarket Rate Account Held 0.00 0.010 0.00 0.010 1
Subtotal and Average 0.00 0.00
Federal Farm Credit Bank
31331XCT5 1805 Federal Agency |ssues - Coupon Tradi 999,816.20 5125 1,000,068.0¢ 03/31/2011 5.238 06/06/2011 66
31331XF49 1845 Federal Agency Issues - Coupon Tradi 1,011,770.66 5.350 1,024,238.00 03/31/2011 2.680 09/19/2011 171
31331YQ45 1876 Federal Agency Issues - Coupon Tradi 1,999,270.58 3.150 2,008,130.00 03/31/2011 3.440 051972011 48
31331YZ86 1881 Federal Agency lssues - Coupon Tradi 989,986.11 3.875 4,015,092.00 03/31/2011 3.880 08/25/2011 146
31331YZ86 1883 Federal Agency Issues - Goupon Tradi 1,001,677.87 3,875 1,015,092.00 03/31/2011 3430 G8/25/2011 146
31331Y3P3 1884 Federal Agency lssues - Coupon Tradi 999,707.67 3.500 1,016,610.00 03/31/2011 3,563 10/03/2011 185
31331GNDY 1910 Federal Agency lssues - Coupon Tradi 1,000,930.44 2.250 1,015,818.00 03/31/2011 2.140 02/17/2012 322
31331GPN3 1914 Federal Agency ssues - Goupon Tradi 1,001,274.93 2.600 1,033,766.00 03/31/2011 2.530 03/04/2013 703
31331Y3N8 1918 Federal Agency Issues - Coupon Tradi 1,005,651.84 3.625 1,010,178.00 03/3%/2011 §.623 071512011 105
31331GG37 1945 Federal Agency Issues - Coupon Tradi 1,001,236.55 2,150 1,024,732.00 03/31/2011 2.080 02/04/2013 675
31331JABS 18961 Federal Agency lssues - Coupon Tradi 2,001,511.35 1.625 2,030,242,00 03/31/2011 1.580 1202412012 633
31331JY64 1979 Federal Agency Issues - Goupon Tragi 1,000,000.,00 0.700 086,304.00 03/31/2011 0.700 41/04/2013 948
31331KAH3 1990 Federal Agency [ssues - Coupon Tradi 598,156.87 1.125 991,874.00 03/31/2011 1,185 02/27/2014 1,063
31331J6X6 1996 Federal Agency [ssues - Coupon Tradi 2,011,672.23 2,100 1,988,842.00 03/31/2011 2.074 01/05/2015 1,375 01/05/2012
Subtotal and Average 17,032,664.00 17,170,177.00 2.543 508
Federal Home Loan Bank
3133MRPX4 1865 Federal Agency [ssues - Coupon Tradi 2,710,210.25 4.625 2,822.900.75 03/31/2011 3.68C 08M5/2012 502
3133IMGYH3 1899 Federal Agency Issues - Coupon Tradi 1,013,959 54 5.750 1,020,523.00 03/31/2011 1.890 08/15/2011 136
3133XHPH9 1934 Federal Agency |ssues - Coupon Tradi 1,022,203,84 4.875 1,028,650.00 03/31/2011 1.288 1118/2011 231
Portfolic SCIP
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City of San Clemente
Investments by Issuer
Grouped by Fund - Sorted by Issuer

Page 2

Investment Current Market YTM/C Redemption Days To Call

CUSIP Investment # Security Type Class Book Value  Rate Market Value Date 365 Date Maturity Date Collateral
3133MTZLS 1935 Federal Agency Issues - Coupon Tradi 1,040,500.08 4.500 1,059,857.00 03/31/2011 1941  1115/2012 504
3133XR5T3 1937 Federal Agency Issues - Coupon Tradi 1,020,642.45 3.625 1,037,565.00 03/31/2011 1.830 06/08/2012 434
3133XUPWIN 1950 Federal Agency lssues - Coupon Tradi 2,003,072.92 2.700 2,019,818.00 03/31/2011 2.571 09162013 899  09/16/2011
3133XUNF8 1951 Federal Agency Issues - Coupon Tradi 2,023,294.18 3.250 2,024,290,00 03/31/2011 2,350 08/26/2014 1,243  08/26/2011
3133XX4L8 1963 Federal Agency Issues - Coupon Tradi 4,000,000.00 1.000 1,005,821,00 033172011 1.000 022272012 327
3133XYBVE 1973 Federal Agency lssues - Coupon Tradi 1,008,815.17 2.050 1,018,794.00 03/31/2041 1.718  12/30/2013 1,004
313370LB2 1981 Federal Agency {ssues - Goupon Tradi 1,005,074.76 1.000 9956,905.00 03/31/2011 0.790 091372013 896
33I3ITIVE8 1982 Federal Agency Issues - Coupon Tradi 2,000,000.00 1.125 1,966,480.00 03/31/2011 1.125 05/23/2014 1,184 1172972011
313372NX8 1993 Federal Agency Issuas - Coupon Tradi 1,000,000.00 2.000 1,003,491.00 03/31/2011 2.000 11/28/2014 1,337

Subtotal and Average 16,847,773.29 17,004,164.75 2.046 771
Federal Home Loan Mortg. Corp.
3134A4JT2 1817 Federal Agency tssues - Coupon Tradi 2,016,467.60 5.750 2,085,294.00 03/31/2011 4.586 01/M5/2012 289
J13TEAAFG 1864 Federal Agency Issues - Coupon Tradi 1,005,253.35 5.250 1,015,421.00 03/31/2011 3.368 O7M82011 108
JI137EAAFS 1867 Federal Agency Issues - Coupon Tradi 1,005,422.01 5.250 1,015,421.00 03/31/2011 3.310  O07M8/2011 108
3137EAAV] 1874 Federal Agency issues - Caoupon Tradi 1,022,874.92 §.500 1,067,916.00 03/31/2011 3.700 081202012 507
3128X73U6 1924 Federal Agency Issues - Coupon Tradi 1,027,888.32 3,875 1,048,261.00 03/31/2011 1.936  09/30/2012 548
3137EACCH 1928 Federal Agency lssuas - Coupan Tradi 997,083.68 1.750 1,015,497.00 03/31/20H1 2.000 06/15/2012 441
3128X1KG1 1929 Federal Agency 1ssues - Coupon Tradi 1,805,720.94 4.000 1,865,027.50 03/31/2011 2470 06/12/2013 803
3137EABS7 1944 Federal Agency Issues - Coupon Tradi 1,042,431.06 4.125 4,073,138.00 03/31/20%1 2326 092712013 910
3137EACCH 1949 Federal Agency issues - Coupon Tradi 1,001,350.85 1.750 1,015,497.060 03/31/2011 1.634 06M5/2012 441
3128X2TM7 1964 Federal Agency 1ssues - Coupon Tradi 2,159,032.70 5,000 2,202,120.00 03/31/2011 2.080 01/30/2014 1,035
3134G1TX2 1988 Federal Agency Issues - Coupon Tradi 1,996,331.49 1.500 1,976,370.00 03/31/2011 1.762  06/23/2014 1,179 06/23/2011
3134G1VH4 1989 Federal Agency issues - Cougpon Tradi 2,003,628,31 1,150 1,892,944.00 03/31/2011 1.175  10/07/2013 820  10/07/2011
3134G1Yg9 1991 Federal Agency Issues - Coupon Tradi 1,000,000.00 1.650 895,035.00 03/31/2011 1.650 08/08/2014 1,225 02/08/2012
3134G16Y5 1995 Federal Agency Issues - Coupan Tradi 2,000,000.00 1.500 1,996,672.00 03/31/2011 1.500 03/28/2014 1,002  09/28/2011

Subtotal and Average 20,083,495.23 20,365,613.50 2.351 746
Federal National Mortg. Assoc.
31359MZF3 1871 Federal Agency Issues - Coupon Tradi 2,004,833.69 4680 2,018,482,00 03/31/2011 3.430 06152011 75
3136F9CB7 1919 Federal Agency Issues « Caupon Tradi 1,030,448.52 4.000 1,060,864.00 03/31/2011 2351  03/11/2013 710
31350M5L80 1931 Federal Agency Issues - Coupon Tradi 2,089,678.37 4.375 2.139,760.00 03/31/2011 2.317 0711712013 838
31359MQvVe 1939 Federal Agency Issues - Coupon Tradi 2,0097.470.19 4.750 2,145,644.00 03/31/2011 2.060 0221/2013 692
31398AHZB 1940 Federal Agency Issues - Coupon Tradi 1,045,855.156 4750 1,085,624.00 03/31/2011 1,842 111972012 598
3139BAVD1 1868 Federal Agency Issues - Coupon Tradi 1,016,296.40 2.780 1,038,997,00 03/31/2011 2.150 02/05/2014 1,041
3136FPEZG 1875 Federal Agency Issuas - Coupan Tradi 1,000,000.00 1.150 991,387.00 03/31/2011 0.987 02/28/2014 1,064

Portfolio SCIP
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City of 3an Clemente
Investments by Issuer
Grouped by Fund - Sorted by lssuer

Page 3

Investment Current Market YTM/C Redemption Days To Call

CUSIP Investment # Security Type Class Book Value Rate Market Value Date 365 Date Maturity Date Collateral
3136FPSTS 1978 Federal Agency Issues - Coupon Tradi 2,000,083.33 0.750 1,975,332.00 03/31/2011 0750 10/25/2013 938  10/25/2011
31398A6AS5 1983 Federal Ageney Issues - Coupon Tradi 997,398.37 1.000 G86,877.00 03/31/2011 1.088 05/16/2014 1,141 05H6/2011
31398A5F5 1986 Federal Agency Issues - Coupon Tradi 1,882,019.03 1.250 1,652,966.0¢ 03/31/2011 1.552 10/28/2014 1,306 1072812011
3136FPR82 1987 Federal Agency Issues - Coupon Tradi 1,000,000.00 1.625 ©996,552.00 03/31/2011 1.625 Q6/30/2014 1,186  06/30/2011
3135G0ABY 1992 Federal Agency Issues - Coupon Tradi 2,003,635.58 1.750 2,006,186.00 03/31/2011 1713 071412014 1,200 0711412011

Subtotal and Average 18,267,718.63 18,378,691.00 1.876 877
GE Capital Corp
I6962G3KD 1971 Medium Term Notes Tradi 1,043,162.37 5.250 1,060,497.00 03/31/2011 2.368 10M9/2012 567

Subtotal and Average 1,043,162.37 1,060,497.00 2.368 567
Local Agency Investment Fund
SYS105 105 Local Agency Investment Fund (LAIF) Heid 40,345,198.34 0.450 40,345,198.34 D3/31/2011 0.450 1

Subtotal and Average 40,345,198.24 40,345,198.34 0.450 1
U.S. Treasury STRIPS
912833K85 1942 Treasury Securities - Discount Tradi 899,840.00 2.295 970,809.00 03/31/2011 2504 1152013 959
912833DE7 1943 Treasury Securities - Discount Tradi 912 280.00 2.135 975,532.00 03/31/2011 2312 08/15/2013 867

Subtotal and Average 1,812,120.00 1,946,341.00 2.408 912
TSY Infi IXN/B
5Y51918 1916 Rolling Repurchase Agreemenis Held 1,077,300.70 2375 1,199,574.10 03/31/2011 2375 04/115/2011 14

Subtotal and Average 1,077,300.70 1,199,571.10 2.375 14
Union Bank, LA
SYS100 100 Mutual Fundiarket Rate Account Heid 2,787,037.88 2,787,037.88 03/3i/2011 1
5YS513458 1345 Mutual FundiMarket Rate Account Held 0.00 0.050 0.00 0.050 1

Subtotal and Average 2,787,037.88 2,787,037.88 1
U.S. Treasury
912828rU9 1848 Treasury Securities - Coupon Tradi 2,023,809.17 4.500 2,042,812.00 03/31/2011 2.014 09/30/2011 182
912828FW5 1849 Treasury Securities - Coupon Tradi 3,043,171.55 4.625 3,076,757.81 03312011 2.051 1013172011 213
912828G2Z7 1863 Treasury Securities - Coupon Tradi 1,020,513.08 4.625 1,055,195.00 03/31/2011 2,975 07/31/2012 487
912828F54 1870 Treasury Securities - Coupon Tradi 2,014,648,79 4,625 2,036,718.00 03/31/2011 2770 0813172011 152
912828KBS 1900 Treasury Securities - Coupon Tradi 1,000,238.87 1.125 1,006,719.00 03/31/2011 1,094 01/15/2012 289
912828GM6 1908 Treasury Securities - Coupon Tradi 2,061,225 .46 4.500 2,082,6566.00 03312011 1.360 03/31/2012 365
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Grouped by Fund - Sorted by Issuer

City of San Clemente
Investments by Issuer

Page 4

Investment Current Market YTMIC Redemption Days To Call

CUSIP Investment # Security Type Class Book Value  Rate Market Value Date 365 Date Maturity Date Collateral
912828HVS 1925 Treasury Securities - Coupon Teadi 2,032,947.79 2.500 2,068,750.00 03/31/2011 1.646 0373172013 730
912828JU5 1933 Treasury Securities - Coupon Tradi 1,003,627.31 1.750 1,009,531.00 03/31/2011 11589  1415/2011 228
912828LF5 1936 Treasury Securities - Coupon Tradi 1,000,341.68 1.125 1,002,460.94 03/31/2011 0.985 06/30/2011 90
912828JK7 1947 Treasury Securities - Goupon Tradi 2,038,213.23 3.125 2,103,124.00 03/34/2011 2.271 08/31/2013 aB3
012828HE3 1948 Treasury Securities - Coupon Tradi 2,081,286.67 4,250 2,110,156.00 03/31/2011 1.468 09/30/2012 548
912828J04 1952 Treasury Securities - Coupon Tradi 2,040,325.15 2,750 2,086,718.00 03/31/2011 1934  10/31/2013 944
912828403 1953 Treasury Securities - Goupon Tradi 1,033,002.59 3.375 1,0565,234.00 03/31/2011 1.848  0B/30/2013 821
912828KJ8 1954 Treasury Securities - Coupon Tradi 986,519.8% 1.760 1,014,375.00 03/31/2011 2225 03/31/2014 1,095
912828KA7 1967 Treasury Securities - Coupon Tradi 1,000,324.70 1.125 1,008,210.94 03/31/2011 1.078 121512011 258
912828HY9 1958 Treasury Securities - Gotrpon Tradi 1,028,848.36 3.125 1,048,046.88 03/31/2011 1.691 04/30/2013 760
912828MU1 1965 Treasury Securities - Coupon Tradi 1,989,375.85 1.000 2.013,360,00 03/31/2011 0.828 03/31/2012 365
912828LMO 1966 Treasury Securities - Cozpon Tradi 1,002,261.68 1.375 1,042,227.00 03/31/2011 1.215 09M5/2012 533
912828NCO 1994 Treasury Securities - Coupon Tradi 1,012,404.94 1.375 1,010,940.00 03/31/2011 0.841  05/15/2013 775
9128330F4 1956 Treasuty Securities - Discount Tradi 904,010.00 2.152 965,117.00  03/31/2011 2.338 02/15/2014 1,081
Subtotal and Average 30,328,116.74 30,807,108.57 1.742 511
Total and Average 149,624,587.18 151,064,400.14 1.602 471

Data Updated: SET_RD: 04/13/2011 14:02

Run Date: 04/13/2011 - 14:02
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City of San Clemente
Purchases Report

Sorted by Purchase Date - Issuer
January 1, 2011 - March 31, 2011

City of San Clemente
100 Presidio

San Clemente, CA 92672
(949)361-8341

Sec. Original  Purchase Principal Accrued interest Rate at Maturity/ Ending
cusip Investment # Fund Type Issuer Par Value Date Payment Pericds Purchased at Purchase Purchase Call Date YTM Book Value
31331KAH3 1990 000 FAC FFCB 1,000,000.00 01/19/201102/27 - 08/27 998,030.00 1125 02/27/12014 1.185 998,156.87
3135G0ABS 1992 0oG FAC FNMA 2,000,000.00 01/27/201107/14 - 01/14 2,002,500.00 1,263.89 1.750 071472011 2,003,635.58
313372NX8 1993 000 FAC FHLB 1,000,000,00 02/28/201108/28 - 02/28 1,000,000.00 2.000 11/28/2014 1,000,000.00
3134G1Y89 1991 000 FAC FHLMC 1,000,000.00 02/08/201108/08 - 02/08 1,000,000.00 1.650 02/08/2012 1,000,000.00
912828NC0O 1994 000 TRC US 1,000,000.00 02/10/201105M15 - 11/15 1,009,687.50 3,304.56 1.375 05/152013 0.941 1,012,404.94
31331J6X6 1996 000 FAC FFCB 2,000,000.00 03/28/201107/05 - 01/05 2,001,875.00 9,800.00 2100 01/05/2012 2,011,672.23
3134G16Y5 1995 000 FAC FRLMC 2,000,000.00 03_1'28!201 109/28 - 03/28 2,000,000.00 1.500 09/28/2011 1.500 2,000,000.00

Total Purchases 10,000,000.00 10,012,092.50 14,368.45 10,025,869.62
Portfalio SCIP
AC
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City of San Clemente
Maturity Report

Sorted by Maturity Date
Amounts due during January 1, 2011 - March 31, 2011

City of San Clemente
100 Presidio

San Clemente, CA 92672
(949)361-8341

Sec. Maturity  Purchase Rate Book Value Maturity Net

CUsIP Investment # Fund Type Issuer Par Value Date Date at Maturity at Maturity interest Proceeds Income
SYS51897 1897 000 RRP Ti 2,509,730.44 01M5/2011  12/23/2008 3.500 2,509,730.44 Q.00 2,509,730.44 0.00
31331YNJ5 1841 coo FAC FFCB 1,000,000.00 01/18/2011 01/31/2008 3.500 1,000,000.00 17,500.00 1,017,500.00 17,500.00
3133XPWWO0 1872 coo FAC FHLB 2,000,000.00 03/11/2011 05/19/2008 3.250 2,000,000.00 0.01 2,000,000.01 0.01
Total Maturities 5,509,730.44 5,509,730.44 17,500.01 5,527,230.45 17,500.01
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City of San Clemente
Sales/Call Report

Sorted by Redemption Date - Issuer
January 1, 2011 - March 31, 2011

City of San Clemente
100 Presidio

San Clemente, CA 92672
(949)261-8341

lssuer  purchase Redem. Date Par Rate at Book Value Redemption Redemption Total

CUsIP Investment # Fund Sec. Type Date Matur. Date Value Redem. at Redem. Principal Interest Amount Net Income

31331JFL2 1974 0oDo FFCB 07/16/2010 03/03/2011 2,000,000.00 2,490 2,018,179.04 2,000,000.00 24,900.00 2,(:24,900.00 5,720.96
FAC 03/63/2014 Call

31331J4JT1 1969 000 FFCB Q4/20/2010 0373072011 2,000,000.00 2.750 2,004,751.73 2,000,000.00 27,500.00 2,027,500.00 22,748.27
FAC 08/30/2014 Call

Total Sales 4,000,000.00 4,022,930.77 4,000,000.00 52,400.00 4,052,400.00 29,469.23

Run Date: 041132011 - 14:058
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City of San Clemente

City of San Clemente 100 Presidio
. San Clemente, CA 92672
Maturing Investments (949)361-8341

Sorted by Fund
March 31, 2011 - December 31, 9899

Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
04/15/2011 SYS1916 19186 ogo RRP  TSY Infl X N/B ROTH 1,077,300.70 2.375 912828FB1
Agril 2011 Subtotal 1,077,300.70
0519/2011 31331YQ45 1876 0o EAG Federal Farm Credit Bank ROTH 2,000,000.00 3.150
May 2011 Subtotal 2,000,000.00
06/06/2011 31331XC75 1805 0co FAC Federal Farm Credit Bank ROTH 1,000,000.00 5.125
06/15/2011 31359MZF3 1871 000 FAC Federal National Mortg. Assoc. CITl 2,000,000.00 4,680 Bullet
0612072011 912828LF5 1936 0co TRC LS. Treasury WELLS {800)877-3729 1,000,000.00 1.125
June 2011 Subtotal 4,000,000.00
07H5/2011 31331Y3N8 1918 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.625
07/18/2011 3137EAAFB 1864 000 FAC Federal Home Loan Mortg. Corp. WELLS (BO0)YST7-3728 1,000,300.00 5.2560
07/18/2011 3137EAAF6 1867 000 FAC Federal Home Loan Mortg. Corp. CITIGR 1,000,000.00 5.250
July 2011 Subtotal 3,000,000.00
08/15/2041 3133MGYH3 1899 000 FAC Federal Home Loan Bank WELLS (BOOAGYT-3729 1,000,000.00 5.750
08/25/2011 31331Y.Z86 1881 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.875
08/25/2011 31331YZ86 1883 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.0¢ 3.875
08/31/2011 912828F54 1870 0aqo TRGC U.S. Treasury , ROTH 2,000,000.00 4.625
August 2011 Subtotal 5,000,000.00
09/19/2011 31331XF49 1845 000 FAC Federal Farm Credit Bank ROTH 1,000,000.00 5.350
09/30/2011 912828FUg 1848 000 TRC U.S8. Treasury ROTH 2,000,000.00 4.500
September 2011 Subtotal 3,000,000.00
10/03/2011 31331Y3P3 1884 Q00 FAC Federal Farm Credit Bank KEEGAN . 1,000,000.00 3.500
10/31/2011 912828FW5 1849 000 TRC 1.5, Treasury ROTH 3,000,000.00 4.625
Qctober 2011 Subtotal 4,000,000.00
§1/15/2011 912828JU5 1933 000 TRC LS, Treasury WELLS {BO0)577-3729 1,000,000.00 1.750-
11/18/2011 3133XHPH? 1934 oo FAC Federal Home Loan Bank WELLS {B00)677-3729 1,000,000.00 4875
November 2011 Subtotal 2,000,000.00
Portfolio SCIP
AC
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City of San Clemente
Maturing [nvestments

Sorted by Fund Page 2
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
1271512011 912828KA7 1957 000 TRC  U.8. Treasury ROTH 1,000,000.00 1.125
) December 2011 Subtotal 1,000,000.00
01/15/2012 3134A4JT2 1817 ooo FAC Federal Home Loan Mortg. Cormp. ROTH 2.000,000.00 5750
01/15/2012 912828KB5 1900 © 000 TRC U.S. Treasury ROTH 1,000,000.00 1.125
January 2012 Subtotal 3,000,000.00
0211712012 31331GND7 1910 0co FAC Federal Farm Credit Bank ROTH 1,000,000.00 2.250
02/22/2012 3133X44L8 1963 0go FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000,00 1.000
February 2012 Subtotal 2,000,000.00
03/31/2012 812828GM6 1908 oco TRC .S, Treasury RGOTH 2,000,000.00 4,500
03/31/2012 912828MU1 1965 0co TRC U.S. Treasury ROTH 2,000,000.00 1.000
March 2012 Subtotal 4,000,000.00
06/08/2012 3133XR5T3 1937 000 FAC Federal Home Loan Bank KEEGAN 1,000,000,00 3.625
06/15/2012 3137EACCH 1928 000 FAC Federal Home Loan Mortg. Corp. KEEGAN 1,000,000.00 1.750
061512012 3137EACC 1949 oo FAC Federal Home Loan Mortg. Corp. ROTH 1,000,000.00 1.750
June 2012 Subfotal 3,000,000.00
07/31/2012 912828GZ7 1863 000 TRC U.S. Treasury WELLS (BOOYBTT-372% 1,000,000.00 4.625
July 2012 Subtotal 1,000,000.00
08/15/20112 3133MRPX4 1865 0Q0 FAC Federal Home Loan Bank ROTH 2,675,000.00 4.625
08/20/2012 3137EAAVI 1874 000 FAC Federal Home Loan Mortg. Corp. CITI 1,000,000.00 5.500
’ August 2012 Subtotal 3,675,000.00
09/15/2012 912828LM0 1966 000 TRC U.5. Treasury WELLS (B00Y677-3729 1,000,000.00 1,375
09/30/2012 3128X73U6 1924 000 FAC Federal Home Loan Morlg. Corp. KEEGAN 4,000,000.00 3.875
09/30/2012 912828HE3 1948 000 TRC U.5. Treasury ROTH 2,000,000.00 4,250
September 2012 Subtotal 4,000,000.00
101972012 35962G3Ka 1971 0ono MTN GE Capital Corp RGTH 1,000,000.00 5.250
Qctober 2012 Subtotal 1,000,000.00
11/15/2012 3133MTZLS 1935 000 FAC Federal Home Loan Bank KEEGAN 1,000,000.00 4,500
11/19/2012 31398AHZB 1940 00c FAC Federal National Morig. Assoc. CITI 1,000,000.00 4750
November 2012 Subiotal 2,000,000.00
Portfolio SCIP
AC
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City of San Clemente
Maturing [nvestments

Sorted by Fund Page 3
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
12/24/2012 31331JABS 1961 ] FAC Federal Farm Credif Bank ROTH 2,000,000.00 1.625
December 2012 Subtotal 2,000,000.00
02/04/2013 31331GG37 1945 Q00 FAC Federal Farm Credit Bank CITl 1,000,000.00 2.150
02/21/2013 31359MQVE 1939 000 FAGC Federal National Morg. Assoc. KEEGAN 2,000,000,00 4.750
February 2013 Subtotal 3,000,000.00
03/04/2013 31331GPN3 1914 000 FAC Federal Farm Cradii Bank KEEGAN 1,000,000.00 2.600
03/11/2013 3136F9CRB7 1919 000 FAC Federal National Mortg. Assoc. KEEGAN 1,000,000.00 4.000
03/31/2013 912828HVS 1925 Qoo TRC U.8. Treasury ROTH 2,000,000.00 2.500
March 2013 Subtotal 4,000,000.00
043072013 912828HY9 1958 000 TRC U.5. Treasury ROTH 1,000,000.00 3.125
April 2013 Subtotal 1,000,000.00
05/15/2013 912828NCO 1994 000 TRC LS. Treasury ROTH 1,000,000.00 1.375
May 2013 Subtotal 1,000,000.00
06/12/2013 3128X1KG1 1929 000 FAC Federal Home Loan Mortg. Cotp. ROTH 1,750,000.00 4.000
06/30/2013 912828103 1953 000 TRG U.S. Treasury WELLS (800)677-3729 1,000,000.00 3.375
June 2013 Subtotal 2,750,000.00
07/17/2013 31359MSL.80 1931 000 FAC Federal National Martg. Asscc. WELLS (800)677-3729 2,000,000.00 4.375
July 2013 Subtotal 2,000,000.00
08/15/2013 912833DE7 1943 000 TRD U.5. Treasury STRIPS ROTH 1,000,000.00 2.135
08/31/2013 912828JK7 1947 000 TRC U.S. Treasury CITI 2.,000,000,00 3.125
August 2013 Subtotal 3,000,000.00
09/13/2013 313370LB2 1981 000 FAC Federal Home Loan Bank CITIGR 1,000,000.00 1.000
091672013 3133XUPU1 1950 000 FAC Federal Home Loan Bank ROTH 2,000,000,00 2700 Next Call 9/16/2041
09/27/2013 3137EABST 1944 000 FAC Federal Home Loan Moztg. Corp. KEEGAN 1,000,000.00 4125
September 2013 Subtotal 4,000,000.00
10/07/2013 3134G1VH4 1989 000 FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 1.1560
1012572013 3136FPSTS 1978 000 FAC Federal National Marlg. Assoc. ROTH 2,000,000.00 0.750 Discrete Gall 10/25/11
10/31/2013 912828JQ4 1952 000 TRC U.S. Treasury ROTH 2,000,000.00 2,750
October 2013 Subtotal 6,000,000.00
Partfalio SCIP
AC

Run Date: 0411372011 - 14:06
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City of San Clemente
Maturing investments

Sorted by Fund Page 4
Maturity Security Deaier's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealsr Number Par Value Rate Comments
11/04/2013 31331J¥64 1979 0oo FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 0.700
11/15/2013 912833KB5 1942 000 TRD 11§, Treasury STRIPS ROTH 1,000,000.00 2.295
November 2013 Subtotal 2,000,000.00
12/30/2013 3133XYBVE 1973 000 FAG Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 2.050
December 2013 Subtotal 1,000,000.00
01/30/2014 3128X2TM7 1964 Q00 FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 5,000
January 2014 Subtotal 2,000,000.00
02/05/2014 31398AVD1 1968 000 FAC Federal Naticnal Morig. Assoc. KEEGAN 1,000,000,00 2,750
021152014 912833DF4 1956 000 TRD U.S. Treasury ROTH 1,000,000.00 2.152
02/27/2014 31331KAH3 1890 oi]¢] FAC Federai Farm Credit Bank KEEGAN 1,000,000.00 1.125
02/28/2014 3136FPEZ6 1975 00 FAC Federat Nafignal Morlg. Assoc. ROTH 1,000,000,00 1.150 Discrete Cali 2/28/2011
February 2014 Subtotal 4,000,000.00
03/28/2014 3134G16Y56 1995 oG FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 1.500 Discrele Call 9/28/2011
03/31/2014 912828KJ8 1954 0aG TRGC U.S. Treasury ROTH 1,000,000.00 1.750
March 2014 Subtotal 3,000,000.00
05/16/2014 31398A6A5 1883 000 FAG Federal National Morlg. Assoc. ROTH 1,000,000.00 1.000 Discrete Call 5/16/2041
05/29/2014 31337178 1882 000 FAG Federal Home Loan Bank ROTH 2,000,000.00 1.125 Discrete Call 11/29/2011
May 2014 Subtotal 3,000,000.00
06/23/2014 3134G1TX2 1988 aoo FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 1.500
06/30/2014 3136FPRA2 1957 000 FAC Federai National Mortg. Assoc. CITIGR 1,000,000.00 1.625 Discrete Call 6/30/2011
June 2014 Subtotal 3,000,000.00
071412014 3135G0AB9 1992 a0 FAC Federai National Merig. Assac. ROTH 2,000,000.00 1.750 Discrefe Call 7114111
July 2014 Subtotal 2,000,000.00
08/08/2014 3134G1Y99 1981 000 FAC Federal Home Loan Mortg. Carp. KEEGAN 1,000,000.00 1.650 Discrete Call 2/8/2012
08/26/2014 3133XUNF6 1951 000 FAC Federal Home Loan Bank ROTH 2,000,000.00 3.250 Next Call 8/26/2011
August 2014 Subtotal 3,000,000.00
10/28/2014 31398A5F5 1986 000 FAC Federal National Mortg, Assoc. ROTH 2,000,000.00 1.250 Discrete Call 10/28/11
QOctober 2014 Subtotal 2,000,000.00
11/28/2014 313372NX38 1993 000 FAC Federal Home Loan Bank ROTH 1,000,000.00 2.000 Discrete Call 2/28/12
November 2014 Subtotal 1,000,000,00
Partfolia SCIP
AC
Run Date: 0431201 1 - 14:06 MI (PRF_MI) 7.1.1

Report Ver, 7.3.1
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City of San Clemente
Maturing Investments

Sorted by Fund Page 5
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
01/05/2015 31331J6X86 1996 000 FAC Federal Farm Credit Bank ROTH 2,000,000.00 2.100 Callable 1/5/2012

January 2015 Subtotal 2,000,000.00
Total 105,502,300.70

Porifolio SCIP

AC

Run Date: 04/13/2011 - 14:06
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City of San Clemente
City Wide Cash Flow
FY 2011

Investment and Checking Account

Totals - February 28, 2011 $ 153,724,296

Add: Receipts 5,490,340

Subtract: Disbursements (9,374,155)
(3,883,815)

Investment and Checking Account
Totals - March 31, 2011 $ 149,840,481 ~*

* Amount is different from investment report book total due to minor
timing differences on items in transit and amortization of premiums
and discounts.
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City of San Clemente
Monthly Cash Flow - Receipts and Disbursements
FY 2011
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== Receipts == Disbursements

Summary of Monthly Activity
The net cash outflow for the month of March is $3.9 million. The City has $40.3 million invested in LAIF which is available to address any significant cash outflow
requirements during the month.

Receipts:
Property taxes are received in December, January, April and May and are the high receipt months. Other than these months, re ceipts have relatively small fluctuations.

October's receipts include $13.4 million from the sale of property to Target. March's projected receipts were $5.9 million and actual receipts were $5.5 million for a
difference of $0.4 million. This difference is due to lower sales tax receipts ($0.1 million) for the month and other miscell aneous receipts.

Disbursements:

Cash outflow for March was $9.4 million. The amount of disbursements vary based on the number of pay periods in a month, the number of accounts payable dates in a
month and the activity submitted from other departments which includes capital project activity. March's projected disbursements were $8.4 million, actual
disbursements were $9.4 million, which was $1.0 million higher than anticipated. This was mainly due to the timing of the $1.5 million fire contract services payment
which was paid in March instead of in February when the disbursement was anticipated to be made.




CITY OF SAN CLEMENTE
CITY WIDE CASH FLOW

FISCAL YEAR 2011

Nov-10 Dec-10 Jan-11
RECEIPTS:
Tax receipts 753,804 1,140,869 1,428,251 511,210 2,006,714 10,076,300 5,009,748 1,006,404 1,684,362 8,324,824 3,932,684 903,238
Utility receipts 2,080,436 2,271,475 1,714,789 2,130,228 1,942,287 1,745,668 1,996,008 1,456,045 1,774,453 1,725,524 1,811,062 2,003,313
Other receipts 2,136,002 2,292,106 1,710,113 997,750 1,468,885 2,080,593 1,786,759 3,167,084 1,437,847 2,627,282 2,081,710 1,661,775
Operating receipts 4,970,242 5,704,450 4,853,153 3,639,188 5,417,886 13,902,561 8,792,515 5,629,533 4,896,662 12,677,630 7,825,456 4,568,326
Special item receipts 130,370 96,979 93,483 13,944,522 359,723 1,362,848 293,549 1,189,785 593,679 279,836 421,221 383,608
Receipts 5,100,612 5,801,429 4,946,636 17,583,710 5,777,609 15,265,409 9,086,064 6,819,318 5,490,341 12,957,466 8,246,677 4,951,934

DISBURSEMENTS:

Salaries and benefits 2,542,848 1,808,205 1,697,865 1,687,153 1,663,304 2,661,211 1,738,528 1,716,264 1,703,102 1,824,766 1,824,766 1,824,766
Public safety contracts 976,635 2,579,493 976,635 976,635 2,579,493 973,953 883,283 976,635 2,218,918 935,102 2,680,427 1,062,025
Purchased water 1,280,816 672,039 669,105 829,622 426,564 130 816,738 405,926 380,466 461,301 605,901 731,826
Other disbursements 3,583,771 3,665,922 2,169,892 3,227,895 5,588,320 1,604,704 1,861,981 404,039 2,494,666 2,472,885 1,828,535 2,685,507

Operating disbursements 8,384,070 8,725,659 5,513,497 6,721,305 10,257,681 5,239,997 5,300,530 3,502,863 6,797,152 5,694,055 6,939,629 6,304,124
Capital activity 1,849,835 1,534,753 1,392,474 2,396,581 3,120,848 3,087,457 961,692 2,889,484 2,577,003 1,710,448 1,604,134 1,620,725

Disbursements 10,233,905 10,260,412 6,905,971 9,117,886 13,378,529 8,327,454 6,262,222 6,392,347 9,374,155 7,404,503 8,543,763 7,924,849
Operating Cash Flow (3,413,828) (3,021,209) (660,344) (3,082,117) (4,839,795) 8,662,564 3,491,985 2,126,670 (1,900,490) 6,983,575 885,827 (1,735,798)
Net Cash Flow (5,133,293) (4,458,983) (1,959,336) 8,465,823 (7,600,920) 6,937,954 2,823,842 426,971 (3,883,814) 5,552,964 (297,086) (2,972,915)

Maturing/Callable
Investments - - - - - - - - - 1,077,301 3,000,000 5,000,000

FISCAL YEAR 2012

Dec-11 Jan-12
RECEIPTS:
Tax receipts 1,170,866 1,130,076 1,512,065 768,451 3,070,644 7,880,051 5,901,600 997,756 1,764,756 8,458,032 3,995,611 917,692
Utility receipts 2,475,947 2,605,424 2,408,980 2,672,527 2,384,210 2,215,657 2,464,832 2,011,521 2,012,601 1,932,591 2,028,393 2,243,715
Other receipts 2,336,614 2,655,470 1,565,785 1,944,476 1,539,093 2,073,164 1,758,966 1,670,467 2,084,261 2,669,321 2,115,019 1,688,364
Operating receipts 5,983,427 6,390,970 5,486,830 5,385,454 6,993,947 12,168,872 10,125,398 4,679,744 5,861,618 13,059,944 8,139,023 4,849,771
Special item receipts 428,628 996,335 217,736 183,622 578,425 809,928 405,832 426,337 700,099 736,069 1,107,961 1,009,027
Receipts 6,412,055 7,387,305 5,704,566 5,569,076 7,572,372 12,978,800 10,531,230 5,106,081 6,561,717 13,796,013 9,246,984 5,858,798

DISBURSEMENTS:

Salaries and benefits 2,677,944 1,785,296 1,785,296 1,785,296 1,785,296 2,677,944 1,785,296 1,785,296 1,785,296 1,785,296 1,785,296 2,677,944
Public safety contracts 1,008,526 2,760,280 1,016,508 1,049,103 2,760,185 1,056,895 1,146,460 2,782,030 856,919 972,512 2,787,668 1,104,512
Purchased water 821,686 709,870 1,095,651 917,977 570,061 274,902 930,462 501,601 650,914 493,596 648,319 783,060
Other disbursements 3,513,050 3,965,204 3,875,333 2,406,830 1,758,747 3,342,913 2,029,347 1,616,503 3,271,057 2,496,298 1,842,538 2,714,282

Operating disbursements 8,021,206 9,220,650 7,772,788 6,159,207 6,874,289 7,352,654 5,891,565 6,685,430 6,564,187 5,747,702 7,063,821 7,279,798
Capital activity 1,775,002 1,531,263 1,955,285 2,386,774 1,772,794 1,916,502 2,016,468 1,846,236 2,207,949 1,937,946 1,817,492 1,836,290

Disbursements 9,796,208 10,751,013 9,728,073 8,545,981 8,647,083 9,269,156 7,908,033 8,531,666 8,772,136 7,685,648 8,881,313 9,116,088
Operating Cash Flow (2,037,779)  (2,829,680)  (2,285,958) (773,753) 119658 4816218 4233833  (2,005,686) (702,569) 7,312,242 1075202 (2,430,027)
Net Cash Flow (3,384,153)  (3,364,608)  (4,023507) (2976905  (L074,711) 3,709,644 2623197  (3425585)  (2,210419) 6,110,365 365,671  (3,257,290)

Maturing/Callable
Investments 5,000,000 7,000,000 7,000,000 8,000,000 4,000,000 1,000,000 5,000,000 4,000,000 4,000,000 - - 3,000,000

31



City of San Clemente
Investment Allocation
For the Month Ended

March 2011
Fund investment

# Fund Description Allocation
001 General Fund 23,937 ,499.50
002 Police Grants Fund 33,107.78
012 Gas Tax 2106 Fund 5,052,397.85
013 Gas Tax 2107 Fund 58,802.57
014 Resesve Fund 3,354,686.98
017 CDBG Grants Fund {82,172.67)
019 Air Quality [mprovement Fund 340,581.16
020 RCFPP Administration Fund 4,096,972.65
030 Public Facility Const Fund 14,964,350.09
031 Parks Acquisition & Dev. Fund 16,186,121.20
033 Local Drainage Facilifies Fund 3,905,366.14
037 Developers Impr. Fund 8,840,946.46
042 Straet Improvement Fund 3,874,721.31
043 99-1 AD Improvement Fund 257,464.82
052 Water Fund 21,707,175.21
054 Sewer Fund 19,838,699.62
056 Golf Course Fund 1,916,027.94
057 Clean Ocean Fuad 2,620,607.86
058 Solid Waste Management 655,533.91
059 Sterm Drain Utility Fund 5,371.450.8%
062 Centrat Services Fund 143,406.62
063 Data Processing Fund 430,676.56
065 Fleet Maintenance Fund 3,769,293.03
066 Emgployee Medical Self Ins Fund 146,620.05
067 Worker's Comp. Self Ins. Fund 2,033,567 47
068 Gen. Liab. Self Insurance Fung 1,756,505.13
073 Street Improv - Redemption 915,411.01
085 RDA Lew & Mod. Inc. Hsg. Fd 1,438,685.49
086 RDA Project Fund 210,765.85
087 RDA Debt Service Fund 1,572,057.02
173 99-1 AD Debt Service Fund 45,024 .24
178 99-1 CFD Debt Service Fund 133,523.23
181 RAD 98-1 Revenue Bonds Debt Service Fund 108,570.22

Total 149,624 587,18
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CITY OF SAN CLEMENTE - INVESTMENT REPORT

Honorable Mayor, City Council and Investment Advisory Committee:

Introduction

Attached please find the City’s investment report for the quarter ending June 30, 2011. This report conforms to the requirements of
the investment policy approved by the San Clemente City Council effective on November 16, 2010. The next quarterly meeting of the
Investment Advisory Committee will be held at 6:00 p.m. on July 25, 2011 (Monday) at City Hall (Council Chambers). The
Investment Advisory Committee will meet again at City Hall; Oceanview Conference Room the following dates:

= QOctober 24, 2011
=  January 23, 2012
= April 23, 2012

Please feel free to call me at 361-8341 (e-mail Gudgeirssonp@San-Clemente.org) if you have any questions, comments or suggestions
concerning this report.

Respectfully submitted,
Rev1ewedb z_// 'J(J/ U‘Q@,&jﬂ, 7//5?//!

/ Jake - Rahn, Financial Services Date
Manager

( o _
J« _Z_%————_-:m———-— Prepared by: g e — WISl

_~&andee Chiswick, Sr Accountant ate

Pall Gudgeirsson
City Treasurer
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City of San Clemente
Investment Advisory Committee

Pall Gudgeirsson, City Treasurer, Chair
Bob Baker, Councilmember
Art Carter, Citizen Representative
Mark Taylor, Citizen Representative
Les Wells, Industry Specialist
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CITY OF SAN CLEMENTE — INVESTMENT REPORT

Total Investment Portfolio
As of the third quarter ending June 30, 2011 the total - . . 5 _ B el
investment portfolio, including cash, amounts to 3 4 el S v e

= G

$151 million (book value) with a current yield of 5, _ $33M
1.45% as compared to $150 million and 1.63% for ol
the third quarter ending March 31, 2011. Pension 100
funds total approximately $33 million.

50

0

Januvary February March April May June
w City Funds W Pension Funds
Millions

Interest Earnings 48
Total interest earnings amount to $0.59 million as % Interest Earnings
compared to prior year fourth quarter ending June
30, 2010 interest earnings of $0.76 million. Year-to- $6 -
date (Fiscal Year 2011) interest income totals $2.54 %5 -
million for all City funds as compared to $3.33 $4 $3,330,229
million at the same time last year. §3 - $2,537,450

3
Interest earnings are distributed to all City funds, on z; | $758,153 $589,398
a monthly basis, in proportion to actual cash balances ;

maintained in each fund.

June 2010 June 2011

mInterest ® Cumulative




Fourth Quarter Ending June 30, 2011

CITY OF SAN CLEMENTE - INVESTMENT REPORT

Cash with Fiscal Agent

Cash with Fiscal Agent for the City include the following

(Excepr for the Negocio debt, these are not direct

obligations of the City of Sun Clemente):

o Assessment District 95-1 (Street Improvement Program) to
finance the rehabilitation of streets within the City of San
Clemente.

e Negocio Certificates of Participation (Negocio Building) to
finance purchase of a commercial building for use by the
City’s Public Works and Community Development
departments. A portion of the building is also leased.

o Assessment District 98-1 (Laing Forster Ranch) to finance
public improvements within the Forster Ranch
development.

s Assessment 99-1 (Underground Utility Assessment District)
to finance the construction and acquisition of underground
electrical and communication facilities within the district.

(Reference Qfficial Statements and City’s Debt Policy)

Investment Portfolio Diversification

The portfolio is well diversified and is in compliance with
the City’s diversification guidelines contained in the
City’s Investment Policy. The pie chart outlines the
current percentage distribution of the investment portfolio
and the maximum allowable percentage is shown in
parenthesis.

Millions Cash with Fiscal Agent June 30, 2011
35
30—
& 8 > S ) &
\fo“\‘? ‘;;c‘P&b o o + ¥
w981 mO3.] w Negocio 99|

Investment Portfolio Diversification

Federal Agency
Securities {75%)
44%

{100%)
21%

Medium Term
Notes {15%)
1%

LAIF (S50 Mil)
34%

( } Indicates maximum amount allowed

$ 405,691
$ 673,600
$1,407,404




CITY OF SAN CLEMENTE — INVESTMENT REPORT

Investment Portfolio Comparison
The Investment Portfolio bar chart outlines changes

from the prior quarter, by investment type: . ..
Investment Portfolio Comparision

Millions
s Certificates of Deposit: None outstanding. $100 -
e LAIF: Increase from $40.4 million to $50.0 $%
million. Interest rate 0.37% (down from 0.45%). 20 $72.2
o Money Market Mutual Funds: None outstanding, izg ] Sse.]
o  Commercial Paper: None outstanding. 550 | $50.0
o Medium Term Note: No Change. a0 | 3404 _
e Banker’s Acceptances: None outstanding. $30 R
e TIPS**: Decrease from $1.1 million to $0.0. $20
o Federal Agency Securities: Purchase of $2.0 %19 $00 $00 SIt gop 510 SLO  $0.0 $00  $0.0 $0.0
million. Maturityfsale'lcall of $8.1 million to i LAIF (40 IMutuaI Fundsl TIPS (3()%)I Medium I_Cu_:rlii'u_:mc oi" Cnmmurcmil Federal Treasury
$661 million. mil) (15%) Term Notes Deposit Paper (15%)  Agency Sceuritics
e Treasury Securities: Maturity of $1.1 million. to wece) 2% S?E,-L;EE)LS G

$31.0 million.

| March 2001 mJunc 201

& The Rolling Repurchase Agreement in Sympro represents a TIPS
investment. This is the only way Sympro can account for TIPS,




[ ReIER e gt el CITY OF SAN CLEMENTE - INVESTMENT REPORT

Treasury Yield Curve for June 30, 2011 and March

31,2011:
March 31, 2011 June 30, 2011 6.00%
3 Month 0.09 0.03 S0% | Yield Curve 4.38%
& Month 0.17 0.10 4.00% -
2 Year 0.80 0.45 3.00% A | 76%
5 Year 2.24 1.76 2.00%
10 Year 3.47 3.18 1.00% -I 0.03% 0.10%
30 Year 4.51 438 0.00%

3 Month 6 Month 2 Year 3 Year 10 Year 30 Year

i 3 | -1 | | smmffpmen 3{)-Jun- 11

300% 3 Yield Comparisons
The Yield Comparison chart provides a comparison
of the City’s current yield to the 3 and 6 month  2.00%
Treasury Bills, LAIF, BA’s (60-day), Commercial
Paper (60 day), and average Money Market rate.

1.45%

Monthly yield 1.45%, 1.00% -
0.37% 55
0.03% .10% 0.00%
0.00%, e —iE . °
3 Month & Momh LAIF Banker's  Commercial Money Market  City of 8C
T-Bill T-Bill Acceplance Paper

{60 day) (60 Day)




CITY OF SAN CLEMENTE — INVESTMENT REPORT

Total Return
The City also monitors the portfolio’s total return
which is the sum of all investment income plus all

Total Return

4.00% -

changes in the capital value of the portfolio for City of San
twelve months. The City uses the Barclays Capital Clemente,
US Agency and Treasury indexes as benchmarks for 3.00% | 36 month,
measuring relative risk and return with full %26%
recognition that returns can and will vary from those BC US Agency index, City of San

of the index due to the portfolio’s priorities of 2.00% ey BC Treasury Index, Clemente,

1.38% 12 month,

1.09%

providing sufficient liquidity and matching maturing
investments with known liabilities to meet cash flow
projections. This will result in differences from the
index. At June 30, 2011, the Barclays Capital US
Agency index was 1.82% and Treasury index was 0.00% - —
1.38%. Total twelve month trailing annualized retumn

for the City’s portfolio was 1.09%, which includes an The City's 12 menth trailing return is presented for comparison to Barclays Capital's indices. The 36
iI'ltCI'ESt Component and a market value component. month trailing return is presented for historical performance measurement purposes.

1.00% 4

San Clemente Yield
2.40% A

The San Clemente Yield chart outlines the City’s

yield history for the past 6 months. Current yield 0, |
equals 1.45%.

1.62% 1.64% 1.63% — ; 53%

1.60% - 1.45%

January Fcbmaty March Aprll June

1.20% 4=




Rt RenEa ekl CITY OF SAN CLEMENTE - INVESTMENT REPORT

Investment Policy Compliance

Authorized Investments: The Investment Portfolio
Details - Investments report, lists each type of
investment that currently makes up the City’s
portfolio. These investments are in compliance with
section 4,7 of the City’s Investment Policy. The
following investment types also have certain
restrictions or requirements;

Commercial Paper

Issuing Corporation Short Term Rating
S&P/Moody’s
e Commercial Paper - Commercial Paper must be

rated A1/P1 and the issuing U.S. corporation

. None Outstanding
must have an A rating or better £

e Money Market Mutual Funds - Must be rated Money Market Funds
AAA by major rating agencies. All investments Money Market Fund Agency Rating
are in securities authorized in Section 4.7.1 of the AIM AAA/AAA
Investment Policy. Federated AAATAAA




CITY OF SAN CLEMENTE — INVESTMENT REPORT

« Medium Term Notes — Medium Term Notes Medium Term Notes
meet the criteria as established in Section 4.7 of Issuer Agency Rating
the City’s Investment Policy. fMoody’s/S&P)
GE Capital Corp C AA2/AA+

Market Value: Section 4.11 of the Investment Policy

requires that the portfolio be “marked-to-market”. Market Value

Market values are obtained from Union Bank of Book Value Market Value (including
California Trust Department and FT Interactive and accrued interest

do not include LAIF. ~ $151 Million $153 Million

Maturity Diversification

Maturity Diversification: The primary consideration Maturity Dates Actual Authorized Percentage
in obtaining maturity diversification 1s to match Percentage (Investment Policy)
investment maturities to cash flow dates to reduce

the need to sell seccurities prior to maturity, thus 2 Years 2% 100%
reducing market risk, A cash flow schedule is 2-5 Years 28% 50%
included as an attachment to this report. 5+ Years 0% 0%




CITY OF SAN CLEMENTE - INVESTMENT REPORT

The Maturity Distribution of Securities Held chart
shows the percentage of maturities that will occur
within the specified time frames.

The Maturing Investments report outlines all
maturing investments June 30, 2011 through January
5, 2015; however, this report does not include LAIF,
Mutual Funds or cash since these are available
immediately. The average days to maturity at June
30, 2011 equals 272 days or 9.06 months.

Current Yield: The annual rate of return that an
investor purchasing a security at market value would
realize based on the interest payments received.

Effective Duration: The consideration in obtaining
the investment’s duration is to disclose interest rate
risk when an investment is exposed to fair value
changes arising from changing interest rates based
upon the present value of cash flows, weighted for
those cash flows as a percentage of the investment’s
full price. The average maturity and/or call based on
changing interest rates on the City’s portfolio is 0.73
years.

Maturity Distribution of Securities Held

51%

41% -

3561%

3[%) 7

20% A

10% -

0% -
0 days 1 - 30 days

10,02% 8.01%

44 36%

2,00% - -

31- 180 days 181 - 365 days 366 days & alter

Effective Duration — June 30, 2011

Effective
Current ;

Investment Type Book Value . Duration

Yield
(Years)
LAIF $£49.952,093.08 0.37% 0.00
' Medium Term Notes $1,036,200.70 1.04% 1.26
Federal Agency Issues — Coupon $66,091,329.42 1.08% 103

U.S. Treasury — Coupon $28,327,778.28 0.82% 1.12
U.8. Treasury - Discount $2,716,130.00 0.64% 2.37
- Total $148,123,531.48 0.79% 0.73
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City of San Clemente
Portfolio Management
Portfolio Summary

June 30, 2011

City of San Clemente
100 Presidio

San Clemente, CA 92872
{949)361-8341

Par Market Book % of Days to YTMIC YTMIC

Investments Value Value Value Portfolio Term Maturity 360 Equiv. - 385 Equiv.
Local Agency Investment Fund (LAIF) 49,8952,083.08 49,952,093.08 45,952,093.08 33.72 1 1 0.365 0.370
Medium Term Notes 1,000,000.00 1,054,225.00 1,038,200.70 0.70 875 476 2.336 2.368
Federal Agency lssues - Coupon 65,425,000.00 §6,954,230,00 66,091,320.42 44,62 1,271 387 2,045 2.073
Treasury Securities - Coupon 28,000,000.00 28,772,668.00 28,327 778.28 19.12 1,217 418 1.725 1.749
Treasury Securities - Discount 3,000,000.00 2,954,760.00 2,716,130.00 1.83 1,552 368 2.352 2.385

147,377,093.08 149,727,996.08 148,14 23,531 48 100.00% 835 272 1.425 1.445
Investments
Cash
F’assbooleheckjnF ‘ 2,541,727.37 2 641,727.37 2.541,727.37 : 1 1 0.060 0.000
(not included in yleld calcuiations)
Total Cash and Investments 149,918,820.45 152,269,723.45 150,665,258.85 835 272 1.425 1.445

Fiscal Year To Date Fiscal Year Ending

2,637,449.97

Total Earnings June 30 Month Ending
Current Year 188,689.59 2,537,449.97
Average Daily Balance 151,347,081.75 149,879,521.56
Effective Rate of Return 1.52% 1.69%

! certify that this report accurately reflects all pooled investments and is in conformity with the investment palicy approved by the San Clemente City Council on November 16, 2010. A copy of this
policy is available at the office of the City Treasurer, The investment program herein shown provides sufficient cash flow liquidity to meet expenditure requirements for the next six months.

Pall Gudgeirsson, City Treasurer

Reporting period 06/01/2011-06/30/2011 Portfolio SCIP

Data Updated: SET_RD: 07/13/2C11 15:21 NL! AC

Run Date; 07112/2011 - 15:21 PM (PRF_PM1) 7.2.5
Report Ver. 7.3.1
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City of San Clemente
Portfolio Management
Portfolic Details - Investments

June 30, 2011

Page 1

Average Purchase Stated YTMIC Daysto Maturity
cusIP Investment # Issuer Balance Date Par Value Market Value Baok Value  Rate S&P 365 Maturity Date
Local Agency Investment Fund (LAIF)
5YS105 105 Local Agency investrmeant Fund 49,852,083.08 49,852,093.08 49,852,093.08 0.370 0.370 1

Subtotal and Average 48,993,759.75 49,952,093.08 49,852,093.08 4%,952,093.03 0.370 1
Mutual Fund/Market Rate Account
8YS8529 520 Fund Management Company 0.00 0.00 0.00 0.020 0.020 1
5YS5147 147 Federated Investors 0.00 0.00 0.00 0.010 0.010 1
SYS1345 1345 Unien Bank, LA 0.00 0.00 0.00 0.050 0.050 1
Subtotal and Average 1,580,315.80 0.00 0.00 0.00 0.000 1]
Medium Term Notes
36958253K8E 1971 GE Capital Corp 05/28/2010 1,000,000,00 1,054,225,00 1,036,200.70 5,250 AA 2368 476 10/M19/2012
Subtotal and Average 1,037,322.30 1,000,000.00 1,054,225.00 1,036,200.70 2.368 476
Federal Agency Issues - Coupcn
31331XF48 1845 Federal Farm Credit Bank 03/18/2008 1,000,000.00 1,011,368.00 1,005,464 .95 5,350 2.680 80 08/19/2011
31331YZ86 1881 Federal Farm Credit Bank 06/25/2008 1,000,000.00 1,005,660.00 959,994.79 3.875 3.880 55 08/25/2011
31331YZ86 1883 Federal Farm Credit Bank Q7/09/2008 1,000,000.00 1,005,6680.00 1,0060,629.20 3.875 3.430 55 08/25/2011
31331Y3P3 1884 Federal Farm Credit Bank 07/15/2008 1,000,000.00 1,008,633,00 9899 852.23 3.500 3.563 94 10/03/2011
31331GND7 1910 Federal Farm Credit Bank 02/17/2009 1,000,000,00 1,011,673.00 1,000,665.44 2.250 2.140 231 02M7/2012
31331GPN3 1914 Federal Farm Credit Bank 03/09/2009 1,000,000.00 4,035,786.00 1,001,108.35 2.600 2.530 612 03/04/2013
31331Y3NE 1918 Federal Farm Credit Bank 03/31/2009 1,000,000.00 1,001,370.00 1,000,760.83 3.625 1.623 14 07/15/2011
31331GG37 1945 Federal Farm Credit Bank 08/04/2009 1,000,000,00 1,027,181.00 1,001,068.69 2,150 2,080 584 02/04/2013
31331JABS 1861 Federal Farm Credit Bank 12/24/2009 2,000,00C.00 2,035,896.00 2,001,293.02 1.625 1.580 542 12/24/2012
31331JY64 1979 Federal Farm Credit Bank 11/04/2010 1,000,000.00 1,000,541.00 1,000,000.00 0.700 0.700 B57 11/04/2013
31331KAH3 1990 Federal Farm Credit Bank 01/15/2011 1,000,000.00 1,008,114.00 998 315.46 1.125 1.185 972 02/27/2014
31331J6X6 1696 Federal Farm Credit Bank 03/29/2011 2,000,000C.00 2,014,740.00 2.011,547.79 2.100 2074 188 01/05/2015
3133MRPX4 1865 Federal Home Loan Bank 04/25/2008 2,675,000.00 2,802,945,25 2,703,795.43 4.625 3.580 411 08/15/2012
3133MGYH3 1899 Federal Home Loan Bank 01/23/2009 1,000,000.0C 1,006,732.00 1,004,583.73 5,750 1.890 45 08/15/2011
3133XHPHY 1934 Federal Home Loan Bank 07/16/2009 1,000,000.00 1,018,046.00 1,013,400.62 4875 1.288 140 111872011
313IMTZLS 1935 Federal Home Loan Bank 07/18/2009 1,000,000.00 1,055,042.00 1,034,258.63 4.500 1,911 503 11M5/2012
3133XRET3 1937 Federa! Home Loan Bank Q7/20/2009 1,000,000.00 1,031,124.00 1,016,291.58 3.625 1.830 343 06/08/2012
3133XUPU1 1950 Federal Home Lean Bank 09/16/2009 2,000,000.00 2,009,828.00 2,002,760.42 2,700 2.571 77 09/M16/2013
3133XUNFg& 1951 Federal Home Loan Bank 09/08/2009 2,000,000.00 2,009,424.00 2,021,582.77 3.250 2.350 56 08/26/2014
3133XX4L8 1963 Federal Home Loan Bank 02/22/2010 1,000,000.00 1,004,561.00 1,000,000.00 1.000 1.000 235 02/2212012
3133XYBVE 1973 Federal Home Loan Bank 08/1142010 1,000,000.00 1,032,578.00 1,008,012.98 2.050 1.718 913 12/30/2013
Portfolio SCIP
Data Updated: SET_RD: 07/13/2011 15:21 NL! AC

Run Date: 0711372011 - 15:21
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City of San Clemente
Portfolio Management
Portfolio Details - Investments
June 30, 2011

Page 2

Average Purchase Stated YTMW/C Daysto Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate S&P 365 Maturity Date

Federal Agency Issues - Coupon
313370LB2 1981 Federal Home Loan Bank 11/18/2010 1,000,000.00 1,008,578.00 1,004,556.93 1.000 0.790 805 09/13/2013
31337178 1982 Federal Home Loan Bank 11/28/2010 2,000,000.00 2,005,126.00 2,000,000.00 1.125 1.125 151 05/29/2014
313372NX8 1983 Federal Home Loan Bank 02/28/2011 1,000,000,00 1,011,087.00 1,000,000.C00 2.000 2000 1,246 11/28/2014
3134A4JT2 1817 Federal Home Lean Mortg. Carp. 09/27/2007 2,000,000.00 2,059,984.00 2,011,248.99 5.750 4,586 198 01/15/2012
3137EAAFG 1864 Federal Home Lean Mortg. Corp. 04/25/2008 1,000,000.00 1,002,450.00 1,000,834.64 5.250 3.368 17 Q7/18/2011
3137EAAFE 1667 Federa} Home Loan Mertg, Corp, 04/29/2008 1,000,600.00 1,002,450.00 1,000,861.44 5,250 3.210 17 07/18/2011
J137EAAVH 1874 Federal Home Loan Merig. Corp. 05/23/2008 1,000,000.00 1,058,340.00 1,018,749.18 5.500 3.700 416 08/20/2012
3128X73U8 1924 Federal Home Loan Morlg. Corp. 05/08/2009 1,000,000.00 1,043,627.00 1,023,239,98 3.875 1.936 457 09/30/2012
3137EACCT 1928 Federal Home Loan Morig. Corp. 06/25/2009 1,000,000.00 1,013,677.00 997,688.45 1.750 2.000 350 06/15/2012
3128X1KG1 1928 Federal Home Loan Morlg. Corp. Q7/02/2000 1,750,000.00 1,857,997.75 1,799,381.01 4.000 2.470 712 06/12/2013
3137EABS7 1944 Federal Home Loan Morig. Corp. 08/03/2008 1,00C,000.00 1.077,977.00 1,038,169.01 4125 2326 812 09/27/2013
3137EACCH 1949 Federal Home Loan Mortg. Corp. 08/01/2008 1,000,0600.00 1,013,677.00 1,001,070.72 1.750 1.634 350 06/15/2012
3128X2TM7 19684 Federal Home Loan Mertg. Corp. 02/16/2010 2,000,000.00 2,213,720.00 2,144 986.63 5.000 2.050 944 01/30/2014
3134G1VH4 1989 Federal Home Loan Mortg. Corp, 12/23f2010 2,000,000.00 2,004,864.00 1,998,894.66 1.150 1.175 98 10072013
3134G1YS8 1991 Federal Home Loan Mortg. Corp. 02/08/2011 1,000,000.00 1,006,698.00 1,000,000.00 1.650 1.650 222 08/08/2014
3134G15Y8 1885 Federal Home Loan Mortg. Corp, 03/28/2011 2,000,000.00 2,005,614.00 2,000,000.00 1.500 1.500 B89 03/28/2014
3136F9CB7Y 1819 Federal Naticnal Mortg. Asscc. 04/03/2009 1,000,000.00 1,059,867.0C 1,026,533.71 4.000 2.351 61% 03/11/2013
31359MSL80 1931 Federal Naticnal Mortg, Assecc. 07/10/2008 2,000,000.00 2,154,360.00 2,079,907.12 4.375 2.317 747 07/17/2013
31358MQVE 1638 Federal National Mortg. Assec. 07/23/2009 2,000,000,00 2,139,486.00 2,084,569.72 4.750 2,060 601 02/214/2013
31398AHZS 1540 Federal Natignal Mortg, Assoc. 07/23/2009 1,000,000.00 1,060,164.00 1,038,836.51 4.750 1.842 507 11/19/2012
31398AVD1 1968 Federal National Mortg. Assoc., 04/29/2010 1,000,000.00 1,051,504.00 1,014 864,10 2,754 2.150 950 02/05/2014
3136FPEZS 1975 Faderal Nationa! Mortg. Assoc. 08/30/2010 1,000,000.00 1,007,267.00 1,000,000.00 1.150 AAA 0987 973 02/28/2014
3136FPSTS 1978 Federal Nationa! Mortg. Assoc. 10/27/2010 2,000,000.00 2,002,512.00 2,000,000.00 0.750 0.750 116 10/25/2013
31398A6A5 1983 Federal National Mortg. Assoc, 11/18/2010 1,000,000.00 1,004,285.00 997,529.83 1.000 1.088 1,050 05/16/2014
31398A8F5 1986 Federal National Mortg. Assoc. 12110/2010 2,000,000.00 1,892,784.00 1,980,563.73 1.250 1.552 119 10/28/2014
3135G0ABS 1982 Federal National Mortg. Assoc, 01/27/2011 2,000,000.00 2,001,086.00 2,003,455.15 1.750 1713 13 07/114/2014
3136FRTW3 1987 Federal National Morlg. Assoc. 08/30/2011 2,000,000.00 1,988,016.00 2,000,000.00 1.100 1.100 182 06/30/2014

Subtotal and Average 67,710,289.53 65,425,000.00 €6,994,230.00 56,091,329.42 2.073 387
Treasury Securities - Coupon

812828FU9 1848 U.8. Treasury 03/31/2008 2,000,000.00 2,022,188.00 2,011,904.59 4.500 2.014 81 09/30/2011
912828FWS 1849 U.8. Treasury 03/31/2008 3,000,000.00 3,045,234.00 3,024,727.37 4625 2.051 122 10/31/2011
912828GZ7 1863 U.8. Treasury 04/25/2008 1,000,000.00 1,047,227.00 1,016,680.04 4 625 2.875 386 07/31/2012
912828F 54 1870 U.S. Treasury 05/15/2008 2,000,000.00 2,015,078.00 2,005,878.79 4625 2.770 61 08/31/2011
912828KB5 1900 U.S. Treasury 01/23/2009 1,000,000.00 1,004,381,00 1,000,163.65 1.125 1.084 198 01/15/2012
Portfolio SCIP
Data Updated: SET_RD: 07/13/2011 15:21 NLI AC

Run Date: 07/13/2011 - 15:21
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City of San Clemente
Portfolio Management
Portfolio Details - Investments
June 30, 2011

Page 3

Average Purchase Stated YTMIC Daysto Maturity
cusip Investment # Issuer Balance Date Par Value Market Value Book Value  Rate S&P 365 Maturity Date
Treasury Securities - Coupon
912828GME 1908 U.S. Treasury 02/06/2009 2,000,200.00 Z,064,532.00 2,045,961.03 4.500 1.380 274 03/31/2012
912828HVS 1925 U.S. Treasury 05/22/2009 2,000,000.00 2,075,046.00 2,028,840.60 2.500 1,646 639 03/31/2013
912828JU5 1933 U.5. Treasury 07/16/2009 1,000,000.00 1,005,133.00 1,002,179.57 1.750 1.159 137 111152011
912328JK7 1947 U.S. Treasury 08/07/2009 2,000,000.0C 2,112,656.00 2,035,172.00 3.125 2.271 792 08/31/2013
912828HER 1948 U.8. Treasury 09/01/2009 2,000,000,00 2,008,750.00 2,067,788.33 4.250 1.468 457 09/30/2012
912828JQ4 1852 U.S. Treasury 08/15/2009 2,000,000.00 2,100,000.0C 2,036,437.87 2,750 1.934 853 10/31/2013
91232803 1953 U.8. Treasury 09/23/2000 1,000,000.00 1,058,125.0C 1,029,344 .57 3.375 1.848 730 D6/30/2013
G12828KJ8 1954 U.S. Treasury 09/23/2009 1,000,000.00 1,027,812.00 987,640,15 1.750 2225 1,004 03/31/2014
91282BKA7 1957 U.B. Treasury 09/29/2009 1,000,000.00 1,004,609.00 1,000,210.17 1.125 1.078 167 12/45/2011
912828HY9 1958 U.S. Treasury 09/29/2009 1,000,000,00 1,049,102.00 1,025,394,15 3.125 1.691 669 04/30/2013
912828MU1 1965 U.B. Treasury 03/31/2010 2,000,000,00 2,012,260.00 1,999,531.46 1.000 0.828 274 03/31/2012
912828LMO 1968 U.S. Treasury 04/23/2010 1,000,000.00 1,013,125.00 1,001,892.12 1,375 1.215 442 09/15/2012
G12828NCO 1094 U.8. Treasury 02/10/2011 1,000,000,00 1,017,420.00 1,008,031.82 1.375 0.941 684 05/15/2013

Subtotal and Average 29,309,264.37 28,000,000.00 28,772,688.00 28,327,778.28 1.749 418
Treasury Securities - Discount
912833KBS 1942 U.8. Treasury STRIPS 07/28/2008 1,000,000.00 985,399.00 999,840.00 2.295 2,504 8658 11/15/2013
912833DE7 1843 U.S. Treasury STRIPS 07/28/2009 1,000,000.00 988,055.00 912,280.00 2.135 2.312 776 08/15/2013
9128330F 4 1956 U.S. Treasury 09/23/2008 1,000,000.00 981,305.00 904,010.00 2.152 2,338 960 02/15/2014
Subtotat and Average 2,716,130.00 3,000,000.00 2,954,760.00 2,716,130.00 2385 868
Total and Average 151,347,081.75 147,377,093.08 149,727,996.08 148,123,531.48 1.445 272
Portfolio SCIP
Data Updated: SET_RD: 07/13/2011 15:21 NLI AC

Run Date; 07/1372011 - 15:21
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City of San Clemente

Portfolio Management Page 4
Portfolio Details - Cash
June 30, 2011
Average Purchase Stated YTMIC Days to
cusiep Investment # Issuer Balance Date Par Value Market Value Book Valug  Rate S&P 365 Maturity
Mutual Fund/Market Rate Account
SYS100 100 Union Bank, LA 07/01/2010 2,541,727.37 2,641,727.37 2.541,727.37 Q.000 1
Average Balance 0.00 1
Total Cash and Investments 151,347,081.75 149,918 820.45 152,269,723.45 150,665,258.85 1.445 272
Portfolio SCIP
NL! AC

Data Updated: SET_RD: 07/13/2011 15:21
Run Date; 07/18/2011 - 15:21

15

PM (PRF_PM2) 7.2.5



City of San Clemente

City of San Clemente 100 Presidio
San Clemente, CA 92672
Investments by Issuer (949)361-8341

Active Investments
Grouped by Fund - Sorted by Issuer
June 30, 2011

Investment Current Market YTM/IC Redemption Days To Call
CUSIP Investment # Security Type Class Book Value Rate Market Value Date 365 Date Maturity Date Coilateral
Fund: Treasurer Fund
Fund Management Company
SYS529 £28 Mutual Fund/Market Rate Account Held 0.00 0.020 0.00 0.020 1
Subtotal and Average 0.00 0.00
Federated Investors
SYS5147 147 Mutual Fund/Market Rate Account Held 0.00 0.010 0.00 0.0t0 1
Subtotal and Average 0.00 0.00
Federal Farm Credit Bank
31331XF48 1845 Federa! Agency Issues - Coupon Tradi 1,005,454 .95 5.350 1,011,369.00 06/30/2011 2.690 09/15/2011 80
31331YZ86 1881 Federal Agency lssues - Coupon Tradi 998,984 78 3.875 1,605,660.00 C&/30/2011 3.880 08/25/2011 55
31331YZ886 1883 Federal Agency Issues - Coupon Tradi 1,000,629.20 3.875 1,005,660.00 ©&/30/2011 3.430 08/25/2011 55
31331Y3P3 1884 Federal Agency lssues - Coupon Tradi 999 852.23 3.500 1,008,633.00 06/30/2011 3.963  10/03/2011 94
31331GND7? 1910 Federal Agency Issues - Coupon Tradi 1,000,665.44 2.250 1,011,673.00 06/30/2011 2140 021772012 231
31331GPN3 1914 Federal Agency Issues - Coupon Tradi 1,001,108.35 2.600 1,035,766.00 06/30/2011 2.530 03/04/2013 612
31331Y3N8 1918 Federal Agency Issues - Coupon Tradi 1,000,760.83 3,625 1,001,370.00 06/30/2011 1.623 07M5/2011 14
31331GG37 1945 Federal Agency Issues - Coupon Tradi 1,001,068.69 2.150 1,027,181.00 06/30/2011 2,080 02/04/2013 584
31331JAB9 1961 Federal Agency Issues « Coupon Tradi 2,001,283.02 1.625 2,035,886.00 06/30/2011 1.580 12/24/2012 542
31331JY64 1879 Federal Agency lssues - Coupon Tradt 1,000,000.00 0.700 1,000,541.00 06/30/2011 0.700 11/04/2013 857
I133TKAHS 1980 Federal Agency [ssues - Coupon Tradi 998,315.46 1.125 1,008,114.00 06/30/2011 1.185 02/27/2014 972
31331J6X6 1996 Federal Agency [ssues - Coupon Tradi 2,011,547.78 2.100 2,014,740,00 06/30/2011 2.074 01/05/2015 1,284 01/05/2012
Subtotal and Average 14,020,701.75 14,165,623.00 2.224 515
Federal Home Loan Bank
J133IMRPX4 1865 Federal Agency lssugs « Coupen Tradi 2,703,795.43 4625 2,802,945.25 0B6/30/2011 3.580 08/15/2012 411
3133MGYH3 1898 Federzl Agency Issues - Coupen Tradi 1,004,583.73 5.750 1,008,739.00 06/30/2011 1.89C  08/15/2011 45
3133XHPH2 1934 Federa! Agency Issues - Coupon Tradi 1,013,400.62 4.875 1,018,046,00 06/30/2011 1.288 11/18/2011 140
3133MTZLE 1935 Federa!l Agency Issues « Coupon Tradi 1,034,258.63 4.500 1,055,042.00 06/30/2011 1.911  11/15/2012 503
3133XR5T3 1937 Federal Agency Issues - Coupon Tradi 1,016,291.58 3.626 $,031,124,.00 06/30/2011 1.830 06/08/2012 343
Portiolic SCIP
Data Updated: SET_RD: 07/13/2011 15:21 NL! AC
Run Date: C7/13/2011 - 15:21 DI{PRF_DI) 7.1.1

Report Ver. 7.3.1
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City of San Clemente
Investments by Issuer

Grouped by Fund - Sorted by lssuer Page 2
Investment Current Market YTMIC Redemption Days To Call
cusip Investment # Security Type Class Book Value Rate Market Value Date 365 Date Maturity Date Collateral
3133XUPU1 1850 Federal Agency !ssues - Coupon Tradi 2,002,760.42 2700 2,008,828.00 08/30/2011 2571 09/16/2013 808  05/16/2011
3133XUNF8 1851 Federal Agency Issues - Coupon Tradi 2,021,582.77 3.250 2,008,424.00 08/30/2011 2,350 08/26/2014 1,152  08/26/2011
3133XX4L8 1863 Federal Agency [ssues - Coupon Tradi 1,000,000.00 1.000 1,004,561.00 06/30/2011 1.000 02/22/2012 236
3133XYBVE 1873 Federal Agency Issues - Coupon Tradi 1,008,012.98 2.050 1,032,575.00 05/30/2011 1.718  12/30/2013 913
313374LB2 16981 Federal Agency Issues ~ Coupon Tradi 1,004,556.93 1.000 1,008,578.00 06/30/2011 0.790 09/13/2013 805
313371V78 1882 Federal Agency Issues - Coupon Tradi 2,000,000.00 1.125 2 005,126.00 06/30/2011 1.125 05/29/2014 1,083  11/29/2011
313372NX8 1993 Federal Agency Issues - Coupon Tradi 1,000,000.00 2.000 1,011,087.00 06/30/2011 2.000 11/28/2014 1,246
Subtotal and Average 16,809,243.09 16,995,089.25 2.046 681
Federal Home Loan Mortg. Corp.
3134A4JT2 1817 Federal Agency Issues - Coupon Tradi 2,011,248.99 5,750 2,059,984.00 06/30/2011 4.586 01/15/2012 198
31 STAEAAFS 1864 Federal Agency Issues - Coupon Tradi 1,000,834.64 5.250 1,002,450.00 06/30/2011 3.368 07/18/2011 17
3137EAAFS 1867 Federal Agency lssues - Coupen Tradi 1,000,861.44 5,250 1,002,450.00 06/30/2011 3.310  07M8/20M11 17
31ITEAAVY 1874 Federal Agency Issues - Coupon Tradi 1,018,748.18 5.500 1,058,340.00 ©6/30/2011 3.700 08/20/2012 418
3128X73UB 1924 Federal Agency Issues - Coupon Tradi 1,023,238.98 3.875 1,043,627.00 06/30/2011 1.936  09/30/2012 457
3137EACC 1928 Federal Agency Issues - Coupon Trad! 997 688.46 1.760 1,013,677.00 06/30/2011 2.000 08/15/2012 350
3128X1KG1 1928 Federal Agency Issues - Caupon Tradi 1,794,381.01 4,000 1,8567,997.75 08/30/2011 2470 06/12/2013 712
3137EABS7 1944 Federal Agency lssues - Coupon Trad 1,038,168.01 4.125 1,077,977.00 06/30/2011 2326 09/27/2013 819
3137EACCH 1949 Federal Agency [ssues - Coupon Tradi 1,001,070.72 1.750 1,013,6Y7.00 086/30/2011 1.634 06/15/2012 350
3128X2TM7 1964 Federal Agency Issues - Coupan Tradi 2,144,986,63 5,000 2,213,720.00 06/30/2011 2.060 01/30/2014 944
3134G1VH4 1989 Federal Agency lssues - Coupon Tradi 1,898,854.66 1.150 2,004, 864.00 06/30/2011 175  10/07/2013 829 10/G7/2011
3134G1Y99 1991 Federal Agency Issues - Coupon Tradi 1,000,000.00 1.650 1,006,659.00 06/30/2011 1.650 08/08/2014 1,134 Q2/08/2012
3134G16YS 1985 Federal Agency Issues - Coupon Tradi 2,000,000,00 1.500 2,005,614,00 D6/30/2011 1,500 03/28/2014 1,061 09/28/2011
Subtotal and Average 18,035,124.71 18,361,076.75 2416 08
Federal National Mortg. Assoc.
3135FGGET 1919 Federal Agency Issues - Coupon Tradi 102653371  4.000 1,059,967.00 06/30/20611 2351 08/11/2013 619
31359MSL80 1931 Federal Agency Issues - Coupon Tradi 2,079,907.12 4375 2,154,360.00 06/30/2011 2317 O7/17/2013 T47
31356MQVE 1838 Federal Agency Issues - Coupon Tradi 2,084,565.72 4750 2,139,486.00 06/30/2011 2080 02/21/2013 601
31398AHZB 1940 Federal Agency Issues - Caupon Tradi 1,038,836,51 4750 1,060,164,00 08/30/2011 1.842  11/19/2012 507
31398AVD1 1968 Federal Agency Issues - Coupon Tradi 1,014,864.10 2.750 1,051,504.00 0&/30/2011 2150 02/05/2014 95¢
3136FPEZS 1975 Federal Agercy Issues - Coupon Tradi 1,000,000.00 1.150 1,007,267.00 08/30/2011 0.987 02/28/2014 a73
3136FPSTS 1978 Federal Agency Issues - Coupon Tradi 2,000,000.0C 0.750 2,002,512.00 06/30/2011 0.750 10/25/2013 B47  10/25/2011
31398ABAS 1983 Federal Agency Issues - Coupon Tradi 9497,529.83 1.000 1,004,285.00 06/30/2011 1.088 05/M16/2014 1,050
31398A5F5 1986 Federal Agency Issues - Coupen Tradi 1,980,563.73 1.250 1,992,784.00 06/30/2011 1.552 10/28/2014 1,215  10/28/2011
3135GABY 1992 Federai Agency Issues - Coupon Tradi 2,003,455.15 1.750 2.001,096.00 06/30/2011 1.713  07/14/2014 1,108 07/14/2011

Data Updated: SET_RD: 07/13/2011 15:21

Run Date: 07/13/2011 - 15:21

17

Portfolio SCIP

NL! AC
DI (PRF_DI) 7.1.1
Report Ver, 7.3.1



City of San Clemente
Investments by Issuer

Page 3
Grouped by Fund - Sorted by Issuer 9
Investment Current Market YTM/C Redemption Days To Call
CUSIP Investment & Security Type Class Book Value  Rate Market Valye Date 365 DateMaturity Date Collaterat
3136FRTW3 1997 Federal Agency Issues - Coupon Tradi 2,000,000.00 1.100 4,998,016.00 06/30/2011 1.100 08/30/2014 1,085 12/30/2011
Subtotal and Average 17,226,259.87 17,471,441.00 1.620 897
GE Capital Corp
36962G3K8 1871 Medium Term Notes - Tradi 1,086,200.70 5.250 1,054,225.00 06/30/2011 2368 10/19/2012 476
Subtotal and Average 1,036,200.70 1,054,225.00 2.368 476
Local Agency Investment Fund
SYS106 105 Local Agency Investment Fund {LAIF) Held 49,952,092.08 0.370 49,952 093.08 06/30/2011 0.370 1
Subtotal and Average 49,952,093.08 49,952,093.08 4370 1
U.S. Treasury STRIPS
512833KB5 1942 Treasury Securities - Discount Tradi 8949,840.00 2,285 985,399.00 06/30/2011 2,504 11/18/2013 868
912833DE7 1943 Treasury Securities - Discount Tradi 912,280.00 2.138 988,056.00 06/30/2011 2.312 08/15/2013 776
Subtotal and Average 1,812,120.00 1,973,455.00 2.408 821
Union Bank, LA
8YS5100 100 Mutual Fund/Market Rate Account Held 2,641,727.37 2,541,727.57 08/30/2011 1
SYS1345 1345 Mutual Fund/Market Rate Account Held 0.00 0.050 0.00 0.050 1
Subtotal and Average 2,541,727.37 2,541,727.37 1
U.S. Treasury
912628FU9 1848 Treasury Securities - Coupon Tradi 2,011,804,59 4.500 2,022,188.00 06/30/2011 2.014 09/30/2011 a1
912B28FWE 1848 Treasury Securities - Coupon Tradi 3,024,727.37 4825 3,045,234.00 06/30/2011 2.051  10/31/2011 122
912828GZ7 1863 Treasury Securities - Coupon Tradi 1,016,680.04 4,625 4,047,227,00 06/30/2011 2.975 07/31/2012 396
912828F54 1870 Treasury Securities « Coupon Tradi 2,005,878.79 4.625 2,015,078.00 06/30/2011 2770  08/31/2011 61
912828KB5 1900 Treasury Securities - Coupon Tradi 1,000,163.65 1.125 1,005,391.00 06/30/2011 1.094 01/t6/2012 198
912828GM8S 1908 Treasury Securities - Coupon Tradi 2,045,961.03 4.500 2,064,532.00 "06/30/2011 1.360 03312012 274
912828HVS 1925 Treasury Securities - Coupon Tradi 2,028,840.60 2.500 2,073,046.00 05/30/2011 1,646 03/31/2013 639
512828JU5 1933 Treasury Securities - Coupon Tradi 1,002,179.57 1.750 1,006,133.00 06/30/2011 1.159 11/15/2011 137
912328JK7 1947 Treasury Securities - Goupon Tradi 2,035,172.00 3.125 2,112,656.00 06/30/2011 2271  08/31/2013 792
912828HE3 1948 Treasury Securities - Caupon Tradi 2,067,788.33 4.250 2,058,750.00 06/30/2071 1,468 09/30/2012 457
912828JQ4 1952 Treasury Securities - Coupon Tradi 2,036,437.87 2.750 2.100,000.00 06/30/2011 1.934  10/31/2013 B33
912828JD3 1563 Treasury Securities « Coupon Tradi 1,029,344.57 3.375 1,058,125.00 06/30/2011 1.848 06/30/2013 730
912828KJ8 1954 Treasury Securities - Coupon Tradi §57,540.15 1.750 1,027,812.00 06/30/2011 2225 03/31/2014 1,004
912828KA7 1957 Treasury Securities - Coupen Tradi 1,000,210.17 1.125 1,004,609.00 06/30/2011 1.078  12/15/2011 167

Data Updated: SET_RD: 07/13/2011 15:21

Run Date: 07/13/2011 - 15:21
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City of San Clemente
Investments by Issuer

Page 4
Grouped hy Fund - Sorted by Issuer 9
Investment Current Market YTM/C Redemption Days To Call

CUSIP Investment # Security Type Class Book Value  Rate Market Value Date 365 Date Maturity Date Collateral,
912828HY9 1968 Treasury Securities - Coupon Tradi 1,025,394.15 3.126 1,049,102,00 06/30/2011 1.691 04/30/2013 669
912528MUN 1965 Treasury Securities - Coupon Tradi 1,999,531.46 1.000 2,012,260,00 05/30/2011 0.828 03/31/2012 274
912823LM0 1966 Treasury Securities - Coupon Tradi 1,001,882.12 1.375 1,013,125.00 06/30/2011 1.215 09/15/2012 442
912828NCO 1984 Treasury Securities - Coupon Tradi 1,008,031.82 1.375 1,017,420.00 06/30/2011 0.941 05/15/2013 684
9128330F4 1956 Treasury Securities - Discount Tradi 204,010.00 2182 981,305.00 06/30/2011 2.338 02/15/2014 960
Subtotal and Average 29,231,783.28 29,753,993.00 1.767 434
150,665,258.85 152,269,723.45 1.420 397

Total and Average

Data Updated: SET_RD: 07/13/2011 15:21

Run Date: 07/13/2011 -~ 15:21
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City of San Clemente
Purchases Report
Sorted by Purchase Date - Issuer
April 1, 2011 - June 30, 2011

City of San Clemente

100 Presidio

San Clemente, CA 92672

(949)361-8341

Sec. Original  Purchase Principal Accrued Interest  Rate at Maturity/ Ending

CUSIP Investment # Fund Type lssuer Par Value Date Payment Periods Purchased at Purchase Purchase  Call Date YTM Book Value

3136FRTW3 1997 000 FAC FNMA 2,000,000.00 06/30/201112/30 - 06/30 2,000,000.00 1.100 12/30/2011 2,000,000.C0
Total Purchases 2,000,000.00 2,000,000.00 0.00

Run Date: 07/13/2011 - 15:23
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City of San Clemente

City of San Clemente 100 Presidio
« San Clemente, CA 92672
Maturity Report (949)361-8341

Sorted by Maturity Date
Amounts due during April 1, 2011 - June 30, 2011

Sec. Maturity  Purchase Rate Book Value ' Maturity Net
cusIP investmeant # Fund Type Issuer Par Value Date Date at Maturity at Maturity Interest Proceeds Income
SY81918 1916 sial] RRP TII 1,077 300,70 04/15/2011 D3/16/2009 2.375 1,077,300.70 0.0¢ 1,077,300.70 0.00
31331YQ45 1876 jelalv} FAC FFCB 2,000,000.00 05/19/2011 05/28/2008 3.150 2,000,000.00 31,500.00 2,031,500.00 31,500.00
31331XC75 18058 000 FAC FFCB 1,000,000.00 06/08/2011 06/28/2007 5125 1,000,000.00 25,625.00 1,025,625.00 25,625.00
31359MZF3 1871 000 FAC FNMA 2,000,000.00 08/15/2011 0Q5/16/2008 4.680 2,000,000.00 46,800.00 2,046,800.00 46,800.00
912828LF5 1938 noo TRC US 1,000000.00 08/30/2011 07/20/2008 1.125 1,000,000.00 5,625.00 1,005,625.00 5,625.00

Total Maturities 7,077,300.70 7,077,300.70 109,550.00 7,186,850.70 109,550.00

Portfolio SCIP
AC

MA (PRF_MA) 7.1.1

Run Date: 07/13/2011 - 15:23
Report Ver, 7.3.1
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City of San Clemente
Sales/Call Report
Sorted by Redemption Date - Issuer
April 1, 2011 « June 30, 2011

City of San Clemente

100 Presidio

San Clemente, CA 92672
(949)361-8341

|$5UEF Purchase Redem. Date Par Rate at Book Value Redemption Redemption TFotal
cusip Investment # Fund Sec. Type Date Mat! ate Value Redem. at Redem. Principal Interest Amount Net income
3134C1TAZ 1988 alel] FHLMC 12M16/2010 06/23/2011 2,000,000.00 1.800 1,896 590,37 2,000,000.00 7,500.00 2,007,500,00 10,909.563
FAC 08/23/2014 Call
3136FPRS2 1987 oco FNMA 12/30/2010 08/30/2011 1,000,000.00 1.625 4,000,000.00 1,000,000.00 8,125.00 1,008,125.00 8,125.00
FAC 05/30/2014 GCall
Total Sales 3,000,000.00 2,996,550.37 3,000,000.00 15,625.00 3,015,625.00 19,034.63
Portfolio SCIP
AC

Run Date: 07/13/2011 - 15:24
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City of San Clamente

City of San Clemente 100 Presidio
. San Clemente, CA 92672
Maturing Investments (949)361-8341
Sorted by Fund
June 30, 2011 - December 31, 9999
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
06/30/2011 9128258LF5 1936 aco TRC U.S. Treasury WELLS [BOD)BT7-3729 1,000,000.00 1.125
June 2011 Subtotal 4,000,000.00
07/15/2011 31331Y3NG 1918 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.625
07/18/2011 3137EAAFE 1864 noo FAC Federal Home Loan Mortg. Corp. WELLS {BDQ)B77-3725 1,000,000.00 5.250
07/18/2011 3137EAAFG 1867 jslu]] FAC Federal Home Loan Merlg. Corp. CITIGR 1,000,000.0¢ 5.250
July 2011 Subtotal 3,000,000.00
08/15/2011 3133MGYH3 1899 000 FAC Federal Home Loan Bank WELLS {BOQ)B77-3729 1,000,000.00 5,750
08/25/2011 31331YZ86 1881 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000,0C¢ 3.875
08/25/2011 31331Y2386 1883 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.875
08/31/2011 912828F54 1870 falale] TRC U.S. Treasury ROTH 2,000,000.00 4.625
August 2011 Subtotal 5,000,000.00
09/19/2011 31331XF49 1848 coo FAC Federal Farm Credit Bank ROTH 1,000,000.00 5.350
0e/30/2011 912828FU9 1848 coo TRC U.S. Treasury ROTH 2,000,000.00 4.500
September 2011 Subtotal 3,000,000.00
10/03/2011 31331Y3P3 1884 000 FAC Federal Farm Credit Bank KEEGAN 1,000,000.00 3.500
10/31/2011 912828F\WS 1849 ola]a] TRC U.8. Treasury ROTH 3,000,000.00 4.625
October 2011 Subtotal 4,000,000.00
11/15/2011 912828JU5 1833 Qoo TRC U.8. Treasury WELLS (800)677-3729 1,000,000.00 1.750
11/18/2011 3135XHPHS 1834 coo FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 4.875
November 2011 Subtotal 2,0:00,000.00
12/15/2011 912828KA7 1957 000 TRGC U.S. Treasury ROTH 1,000,000.00 1.125
December 2011 Subtotal 1,000,000.00
D1/15/2012 3134A4JT2 1817 goo FAG Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 5.750
01/15/2012 912828KB5 1800 ooo TRC U.S. Treasury ROTH 1,000,000.00 1.125
January 2012 Subtotal 3,000,000,00
Portfalioc SCIP
AC

Run Date: 07/13/2011 - 15:25
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City of San Clemente
Maturing investmenis

Sorted by Fund Page 2
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type lssuer Dealer Number Par Value Rate Comments
02/17/2012 31331GND7 1910 Qc0 FAC Federal Farm Credit Bank ROTH 1,000,000.00 2.250
02/22/2012 3133XX4L8 1863 000 FAC Federal Home Loan Bank WELLS (BO0)&T7-3728 1,000,000.00 1.000
February 2012 Subtotal 2,000,000.00
03/31/2012 912828GM8 1908 00 TRC LS. Treasury ROTH 2,000,000.00 4.500
03/31/2012 812828MU1 1965 000 TRC U.S. Treasury ROTH 2,000,000.00 1.000
March 2012 Subtotal 4,000,000.00
06/08/2012 3133XRET3 1937 ofe]] FAC Federal Home Loan Bank KEEGAN . 1,000,000.00 3.625
06/15/2012 3137EACCH 1928 jalely] FAC Federal Home Loan Mortg. Corp. KEEGAN 1,000,000.00 1.750
06/15/2012 3137EACCH 1949 000 FAC  Federal Home Loan Mortg. Corp. ROTH 1,000,000.00 1.750
June 2012 Subtotal 3,000,000.00
07/31/2012 812828GZ7 1863 0oo TRC U.5. Treasury WELLS (800)577-3729 £,000,000.00 4,625
July 2012 Subtotal 1,000,000.00
08/15/2012 3133MRPX4 1865 0Q0 FAC Federal Home Loan Bank ROTH 2,675,000.00 4.625
08/20/2012 3137EAAV1 1874 000 FAC Federal Home Loan Mortg. Corp. CITI 1,000,000.00 5.500
August 2012 Subtotal 3,675,000.00
09/15/2012 912828LMC 1968 js[oal TRC U.S. Treasury WELLS (BOO)YS77-3729 1,000,000.00 1.875
08/30/2012 3128X73U8 1924 oog FAC Federal Home Loan Mortg. Corp. KEEGAN 1,000,000.00 3.875
09/30/2012 912828HE3 1948 000 TRC U.S. Treasury ROTH 2,000,000.00  4.250
September 2012 Subtotal 4,000,000.00
10/19/2012 36962G3KE 1971 Qoo MTN  GE Capital Corp ROTH 1,000,000.00 5.250
October 2012 Subtotal 1,000,000.00
11M15/2012 3133MTZLS 1935 000 FAC Federal Home Loan Bank KEEGAN 1,000,000.00 4.500
11/19/2012 31398AHZB 1940 0oo FAC Federal National Mortg. Assoc. CITI 1,000,000.00 4.750
November 2012 Subtotal 2,000,000.00
12/24/2012 31331JAB9 1961 000 FAC Federal Farm Credit Bank ROTH 2,000,000.00 1.625
December 2012 Subtotal 2,000,000.00
02/04/2013 31331GG37 1945 oo FAC Federal Farm Credit Bank CITI 1,000,000.00 2.150
02/21/2013 31359MQVE 1939 000 FAC Federal National Morig. Assoc. KEEGAN 2,000,000.00 4750
February 2013 Subtotal 3,000,000.00
Portfolic SCIP
AC

MI (PRF_MI) 7.1.1

Run Date: 07/13/2011 - 15:25
Report Ver. 7.3.1
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City of San Clemente
Mzturing Invesiments

Sorted by Fund Page 3
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
03/04/2013 31331GPN3 1914 000 FAC Federél Farm Credit Bank KEEGAN 1,000,000.00 2.600
03/11/2013 3136F9CBY 1819 Qo0 FAC Federal Nationzl Mortg. Assoc. KEEGAN 1,000,000.00 4,000
03/31/2013 912828HVS 1925 000 TRC U.8. Treasury ROTH 2,000,000.00 2,500
N March 2013 Subtotal 4,000,000.00
04/30/2013 912828HYS 1858 000 TRC U.S. Treasury ROTH 1,000,000.00 3.125
April 2013 Subtotal 1,000,000.00
05/15/2013 912828NC0O 1984 600 TRC U.S. Treasury ROTH 1,000,000.00 1.375
May 2013 Subtotal 1,00%,000.00
06/12/2013 3128X1KG1 1929 Qoo FAC Faderal Home Loan Morlg. Corp. ROTH 1,750,000.00 4,000
06/30/20135 912828JD3 1953 000 TRC U.S, Treasury WELLS (BOC)6T7-3729 . 1,000,000.00 3.375
June 2013 Subtotal 2,750,000.00
07/17/2013 31355MSLED 1931 ooo FAC Federal Nationa! Mortg. Assoc. WELLS (B00)GTT-3729 2,000,000.00 4.375
July 2013 Subtotal 2,000,000.00
08/15/2013 912833DET 1543 jolels; TRD  U.S. Treasury STRIPS ROTH 1,000,000.00 2.135
08/31/2013 912828JK7 1947 jalels) TRC U.5. Treasury cm 2,000,000.0C 3.125
August 2013 Subtotal 3,000,000.00
09/13/2013 313370LB2 1981 nao FAC Federal Home Loan Bank CITIGR 1,000,000.00 1.000
09/16/2013 3133XUPLA 1950 000 FAC Federal Home Loan Bank ROTH 2,000,000.00 2.700 Next Call 9/16/2011
09/27/2013 313TEABST 1944 000 FAC Federa! Home Loan Mortg. Corp. KEEGAN 1,000,000.00 4.125
September 2013 Subtotal 4,000,000.00
10/07/2013 3134G1VIH4 1989 oo FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 1.150 Discrete Call 10/7/11
10/25/2013 3136FPSTS 1978 oo FAC Federal National Mortg. Assoc, ROTH 2,000,000.00 0.750 Discrete Call 10/25/11
10/31/2013 912828J04 1952 000 TRC U.S. Treasury ROTH 2,000,000.00 2.750
October 2013 Subtotal 6,000,000.00
!
11/04/2013 31331JY64 1979 000 FAC Federal Farm Credit Bank KEEGAN 1,000,060.00 0.700 '
11/15/2018 912633KB5 1842 000 TRD U.8, Treasury STRIPS ROTH 1,000,000.00 2.295
November 2013 Subtotal 2,000,000.00 [
12/30/2013 3133XYBVE 1873 000 FAC Federal Home Loan Bank WELLS (800)677-3729 1,000,000.00 2.050
December 2013 Subtotal 4,000,000.00 .
;
|
Portfolio SCIP |
AC f
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City of San Clemente
Maturing Investments

Sorted by Fund Page 4
Maturity Security Dealer's Phone Maturity  Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments
01/30/2014 3128X2TM7 1964 alele] FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 5.000
January 2014 Subtotal 2,000,000.00
02/05/2014 31398AVDA1 1968 jalalo] FAC Federal National Mortg. Asscc. KEEGAN 1,000,000.00 2.750
02/15/2014 9128330F4 1956 jolalel TRD U.8. Treasury ROTH 1,000,000.00 21582
022712014 31331KAH3 1980 000 FAC Faderal Farm Credit Bank KEEGAN 1,000,000.00 1.12%
02/28/2014 3136FPEZE 1975 000 FAC Federal National Mortg. Asscc. ROTH 1,000,000.00 1,150
February 2014 Subtotal 4,000,000.00
03/28/2014 3134G16Y5 1995 00 FAC Federal Home Loan Mortg. Corp. ROTH 2,000,000.00 1,500 Discrete Call 9/28/2011
03/31/2014 912828KJ8 1854 ooo TRC  U.S. Treasury ROTH 1,0:00,000.00 1.750
March 2014 Subtotal 3,000,000.00
05/18/2014 31398A6A5 1983 000 FAC Federal Nationa! Mortg. Assoc. ROTH 1,000,000.00 1.000
05/29/2014 313371V78 18982 000 FAC Federal Home Loan Bank ROTH 2 (100,000.00 1.125 Discrete Call 11/29/2011
May 2014 Subtotal 3,000,000.00
06/30/2014 3136FRTW3 1997 000 FAC Federal National Mortg. Assoc. RGOTH 2,000,000.00 1.100 Quarterly Call 12/30/11
June 2014 Subtotal 2,000,000.00
07/11/2014 3135G0BTES 1998 000 FAC Federal National Mortg. Assoc, ROTH 2,00Q,000,00 1.125 Discrete Call 7/11/12
07/14/2014 3135GOABY 1992 oo FAC Federal National Marty. Assoc. ROTH 2,000,000.00 1,750 Discrete Call 7/14/11
July 2014 Subtotal 4,000,000.00
08/08/2014 3154G1Y99 1891 goo FAC Federal Home Loan Mortg. Corp. KEEGAN 1,000,000.00 1.650 Discrete Call 2/8/2012
08/25/2014 3133XUNF6 1851 [o]s]e] FAC Federal Home Loan Bank ROTH 2,000,000.00 3.250 Next Call 8/28/2011
August 2014 Subtotal 3,000,000.00
10/28/2014 31398A5F5 1986 000 FAC Federal National Morlg. Assoc. ROTH 2,000,000.00 1.250 Discrete Call 10/28/11
October 2014 Subtotal 2,000,000.00
11/28/2014 313372NX8 1983 ol le] FAC Federai Home Loan Bank ROTH 1,000,000.00 2.000 Discrete Call 2/28/12
November 2014 Subtotal 1,000,000.00
01/05/2015 31331.J6X6 1956 000 FAC Federal Farm Credit Bank ROTH 2,000,000.00 2.100 Callable 1/5/2012
January 2015 Subtotal 2,000,000.00
Total 100,425,000.00
Portfolio SCIP
AC
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City of San Clemente
Investment Allocation
For the Month Ended

June 2011
Fund invastment

# Fund Descripticn Allocation
001 General Fund 27,205,590.96
002 Polics Grants Fund 31,753.84
012 Gas Tax 2106 Fund 5,155,957.69
013 Gas Tax 2107 Fund 75,114.15
014 Reserve Fund 3,366,012.43
017 CDBG Grants Fund {6,809.71)
019 Air Quality improvement Fund 320,073.05
020 RCFPP Administration Fund 3,027,350.98
030 Pubiic Facility Sonst Fund 14,564, 424.71
031 Parks Acquisition & Dev, Fund 13,515,291.74
033 Local Drainage Fagilities Fund 3,884,196.3%
037 Developers Impr, Fund 9,170,927.84
042 Street Improvement Fund 4,567,233.23
043 §5-1 AD Imgrovement Fund 261,695.36
052 Water Fund 22,130,843.44
054 Sewer Fund 20,608,872.91
(056 Golf Course Fund 199191742
057 Clean Ocean Fund 2,794,502.19
058 Solid Waste Management 562,683.09
059 Storm Drain Utility Fund 5,297,666.24
062 Central Services Fund 189,205.37
063 Data Processing Fund 362,563.69
065 Fleet Maintenance Fund 3,747,335.64
066 Employee Medical Self ins Fund 164,297.14
087 Worker's Comp. Self Ins. Fund 1,923,616.38
068 Gen. Liab. Self Insurance Fund 458,880.84
073 Street Improv - Redemption 1,611,.367.77
085 RDA Low & Mod. Inc. Hsg. Fd 1,601,605.21
086 RDA Project Fund (210,872.51)
087 RDA Debt Service Fund 1,289,897 42
173 89-1 AD Debt Service Fund 66,658.81
178 99-1 CFD Debt Service Fund 315,367.60
181 RAD 98-1 Revenue Bonds Debt Service Fund 520,037.53

Total 150,665,258.85
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City of San Clemente
City Wide Cash Flow
FY 2011

Investment and Checking Account

Totals - May 31, 2011 $ 151,738,592

Add: Receipts 5,723,543

Subtract: Disbursements (6,608,120)
(884,578)

Investment and Checking Account
Totals - June 30, 2011 $ 150,854,015 *

¥ Amount is different from investment report beok total due to minor
timing differences on items in transit and amortization of premiums

and discounts,
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City of San Clemente
Monthly Cash Flow - Receipts and Disbursements
FY 2011
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——Receipts == isburscments

Summary of Monthly Activity
The net cash outflow for the month of June is $0.88 million. The City has $49.95 million invested in LAIF which is available to address any significant cash outflow
requirements during the month.

Receipis:

Property taxes are received in December, January, April and May and are the high receipt months. Other than these months, receipts have relatively small fluctuations.
October's receipts include $13.4 million from the sale of property to Target. June's projected receipts were $4.6 million and actual receipts were $5.7 million for a
difference of $1.1 million.

Dishursements:

Cash outflow for June was $6.6 million. The amount of disbursements vary based on the number of pay periods in a month, the number of accounts payable dates in a
month and the activity submitted from other departments which includes capitat project activity. June's projected disbursements were $7.9 million, actual disbursements
were $6.6 million, which was $1.3 million lower than anticipated.



CITY OF SAN CLEMENTE
CITY WIDE CASH FLOW

FISCAL YEAR Zall
Aug-10 Sep-10 Ocl-10 Mav-10 Mec-19 Jan-11 May-11 Jun-11

RECEIPTS: )
Tax receipts 753,804 1,140,869 1428251 511,210 2,006,714 10,076,300 5,009,748 1,006,404 1.684,362 8.217.008 4.586.381 932,012
Utility receipts 2,080,436 2,271,473 1,714,789 2,130,228 1,942,287 1,745,668 1.996.C0% 1.436.045 1,774,453 1,552,823 1,664,077 1,791,621
Other reecipls 2.136.002 2.292.106 1,710.113 997.750 i 468,883 2,080,593 1,786,759 3,167.084 1.437.847 2420038 1,768,264 2,168,483

Operating receipls 4,970,242 5,704,450 4,853,153 3,639,188 5.417,886 13,902 561 8,792,515 5,629,533 4,896,662 12,189,669 8,018,722 4902116
Special item receipts 30,370 96,979 93,483 13,944,522 359,723 1,362.848 193,549 1.189.785 593,679 188,756 505,177 821427

Receipts 5,100,612 5.801.429 4,946,636 17,583.710 3,777,609 15,265,409 9,086,064 6,819,318 5.490.341 12,378,623 8,523,899 5.723.543

DISBURSEMENTS:

Salaries und bencefits 2,542 848 1,808,205 1.697.865 1.687.153 1,663,304 2,661,211 1,738,523 1,716,264 1,703,102 1,707,260 1.729.120 2239617
Public salety contracls 976,635 2.579.493 976,635 976,635 3,579,493 973,953 883.283 976,635 2218918 976,635 2,504,340 976,635
Purchased water 1280816 672,039 669,105 829.622 426,564 130 B16.738 405,926 3804606 354407 434,238 1.312.739
Other disbursements 3,583.771 3,665,922 2,169,892 3,227,895 5,588,320 1.604.704 .56 951 404,039 2,494,666 4,797,708 1,845,290 (366,576}
Operating disbursements 8,384,070 8,725,659 5,513,497 6,721,305 11,257,051 5,239,997 5,300,530 3,502,863 6.797.152 7.836,010 6512988 ERTSRIE
Capital activity 1,549,835 1,534,753 1,392,474 2,396,531 3.120.848 3,087,457 961,692 2.889.484 2577001 1,487.718 A, 167,698 2.435.705
Dishursements 10,233.905 10,260,412 6,905,971 5117886 13,378,529 8327454 6,262,222 6,392,347 9.374,155 $,323,728 9.680.686 5,608,120
Operating Cash Flow (3,413,824; (3.021,209) (660, 344} (3.052,117) (4.83%.795) &,0662,504 3,491,985 2,126,670 (1,900,494 4,353,859 1,505,734 730701
Net Cash Flow (5,133.203) (4,458, 983) (1.959.336) 8465823 {7 600,92 6,937,954 2.823.842 426,97 (3.883.814) 3 (154,897 (1,156,787} (K84,577}

Muturing/Calluble
In vesfmenty - - - - - - - - - - - -

FISCAL YEAR 012

Aug-11 Sep-11 Oet-1] Dee-11 Jan-12. / Jun-12
RECEIPTS:
Fax reeeipts 1,170,866 1,130,0:76 1,512,065 768451 3,070,644 7.480,051 5.901,600 997,756 1,764,756 8,458.0032 3,995,611 917,692
Utility receipts 2475947 2,605,424 2,408,980 2.672.527 2,384,210 2215657 2464832 2,011,521 2,012,601 1,932,561 2,024,393 2243715
Other receipts 2.336.614 2655470 1565785 1,944,476 1.539.093 2.073,164 1,758,966 1,670,467 2,014,261 2,669,321 2.115.019 1,688,364
Operaling receipts 5,983,427 6,390,570 486,830 5.385.454 6993947 12,168,872 10,125,398 4,679.744 5861618 13,059,944 8,139,023 4,849,771
8pecial item receipts 428,628 996,335 217,736 183,622 578,425 809,978 405,832 426,337 700,099 736069 1.107.961 1.009.027
Receipts 6.412.055 71,387,305 5,704,566 5,569,076 1372372 12,578,800 10,331,230 5,106,081 6,561,717 13,796,013 9,246,984 5,858.798
DISBURSEMENTS:
Salaries and bencfits 2,677,944 1,785,296 1. 785,296 1,785,296 1,785,296 2,677,944 1,785,296 1,785,296 1,785,296 1,785,296 1,785,296 2677944
Public safcty contracts 1.008,526 2,760,280 1016508 1,049,103 2,760,185 1,056,895 1,146,360 2,782,030 856,919 972.512 2.787.668 1,104,512
Purchased water 821,686 709,870 1.095.651 917,977 570061 274902 930,462 501,601 650,914 493,596 648,319 783060
Other disbursements 3.513.050 3.965.204 3875.333 2.406.830 1.758.747 3342913 2029397 1.616.503 3.271.057 2,496,298 1.842.538 2.714.282
Operating disbursements 8,021,206 9,220,650 7772788 6,159.207 6,874,289 7.352.654 5,591,365 6,685,430 6,564,187 5,747,702 7.063,821 7,279,798
Capital acuvity 1,775,002 1,531.263 1,655,285 2,386,774 1,772,794 1.916,502 2,016,463 1,846,236 2,207,949 1,937.946 1,817,492 1.836.290
Disbursements 9,796,208 10,751,913 9,728,073 ¥,545.981 §.647,083 9,269,156 7.908.033 3.531.6066 8,772,136 7,685,648 8.881.313 9116088
Operating Cash Flow (2,037,779} (2,629.680) (2,245,958) (773,753) 119,658 4,816,218 4233433 (2,005,686} (702,569 7,312,242 1075202 (2.430.027)
Net Cash Flow (3,344,153} (3.364,008) (4,023,507 (2,976,903) (1074,711) 2,709,644 2,623,197 (3.425.545) (2,21041% 6, 110.365 365.671 (3.257.29)

Muaturing/Caltable
Tuvestments 2,000,000 700,000 7000006 10,000,000 £.000.000 3.000.000 6,000,000 4,000,000 4,000,000 - - 3,000,000

30
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Ciry of San Clemente
Cash Flow Reporting

Descrigtion Jun11 FY 2011
I ipts:
Property taxes 217 1% 26715737
Sales taxes 559,755 6904 789
Franchise fees 28,960 2238249
Transient ctcupancy taxes 126,118 1444288
Lidty charges 1791621 2 119.90%
Other receipts 2.168.463 23 433,924
Operating receipts. 4,902,116 82,916,896
Specia! items - Debt & Major Grants 821427 19 580 296
Total Projected Cash Receipts 5,723.543 102,497,193
Actual Reca pt 5,723,543
OveriUider Projected .
Pr b Disbursements,
Fayroll & benefits 2,239,517 22,894 477
Police contract services 976,625 11.338.162
F're contract services - 6,261,126
Furchased waler cost 1372739 7,582,791
Operating disbursements (750,044} 24,588,266
Debt 423 468 8,289,345
Qperating dishursements 4,162,415 78,954,165
Capital autlay 2 445705 26,911,248
Total Projected Cash Required 6,608,120 105,865,414
Actual Expenditure 6,608,120
Cver/Under Projected -
Opcrating Cash Flow TEM 3.962,730
Net Cash Flow (884,578) (E.BBB.ZEL
Maturing Investments .
Caiiablg Investments
Total Ca.liMature
31
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City of San Clemente
Cash Flow Reporting

TS0 16:39 AM

Deseiiplion Jul-11 Aug 11 Sep-11 Oct11 Kov-11 Dec-11 Jan-12 Feb-12 Mar-12 Apr12 May-12 Jun-12 FY 2012
Proje h Receipis:
Praperty taxes 635 18] nnors 750,207 197 635 2163,085 7712657 4,243182 177 520 1,189 563 6.945 540 2,683,391 207 422 21.105,5C0
Siles taxes 3650396 45k 286 477,476 435476 467 892 92 544 1.435 162 450,551 458 408 509 964 1.018,883 534.857 £.705 600
Franchise lees 24523 888 84,195 19,905 321 960 29643 88613 291,081 32735 Hroenz 209.238 51.004 2,354,400
Transienl oCcLpancy taxes 146 084 875 200,188 115375 17707 45,202 133,342 76,605 84,050 85511 84,097 124409 1,402,100
Util'ty charges 2475947 2605424 2,408,980 2672527 2.3684 210 2 2115557 2,464 832 201,521 201268 193250 2028393 2.243715 27.456.400
Cther tecels 2,336,614 2655470 1565785 _1.944.475 1,532.093 2,073 164 1,756 966 1,670,467 2,084 261 2,669 321 2115018 1,688,364 24,191 000
Operating receipts 5.983.427 8,390,970 5486831 5,385,455 6,993,947 12,168,373 10,125,392 4,679,744 5,861,618 13,059,944 £.139,023 4,849,771 89,125,000
Specia items - Det ! & Major Granty 428,628 GSB_]J_E 217,736 183,672 570425 809,928 405,832 426337 700.099 736.069 1,107,961 1.018.027 7.600000
Total Projected Cash Receipts 6,412,056 7,367,305 5704,567 5,563,077 7,572,312 12,978,801 10,531,230 5,106,081 6,561,717 13,796,012 9,246,984 5,558,79% $6,725,000
Actual Receipt
OverfUnder Projected
Proj b Di ul
Payicl & benefis 2677844 1,783 280 1./85,296 1785296 1785246 2677 944 1,785,296 1785,296 1.785,296 1,785,296 1,785 296 2,677,944 24,101,500
Police contract services 1008526 1.456.63C 1.016,508 1,049,1C3 1,056,536 1,056,685 1,146,460 1078,380 8564 9 972512 1,084,018 1,104,512 2487000
Fre contract services 1703650 - - 1703650 0 1703.650 - 1,703 630 B 6,514,600
Purchased waler cost 9216986 709,670 1,095,651 917 877 570061 274,802 830 462 301,601 650914 493,596 648 119 783,060 8,358,100
Cperatirg disbursements 3.487 961 3239184 2 BAC,784 2367,176 1.721 532 2620726 1.571 814 1235622 2488039 1513873 1292720 2202568 27,432,100
Dbt 25.089 726020 484,549 39 654 7215 22188 57§32 380880 783018 582,325 549818 511,714 §402,000
Operating disbursements 8,021,207 9.220650 772,789 6,153,207 5,874,239 7,352,654 5,891,566 6,685,430 6,564,187 5,747,702 7,063,822 1,279,799 84,633,300
Carilal outlay 1,775,002 1,531 263 1555285 = 386 774 1,772,794 1,916,502 2,016,468 1,845.236 2,207,949 1,937 946 1,817.492 1,836,290
Tota! Projected Cash Required 9,796,209 10,751,913 8728574 &545,581 8,647,062 9,769,157 7,908,034 8,531,665 8,772,136 7,685,648 8,501,314 9716,088
Actual Expenditure
OwerfUnder Projectod
Operating Cash Fiow _(2.037,779) [2.829.680) 122659581 (773753 119,658 4,816,218 §.232.833 12,005,685 (702.568) 7,412,242 1.075,201 (2,430,028} 4.491,700
Net Cash Flow (3 385 1_53;_ N 13,364,608) 14,023.5071 12,976,904 1,074 711) 3,703‘544 2_.623.197 13,425 584) (2,210.413) §,110,366 365,670 (3,757,290} {10.908 300:
Maturing Investments 1,000 GO0 5000000 3,000,000 4,000,000 2,000,000 1,000,000 3,000,060 2,000,000 4.000,000 B 3,000.000 39000.000
Callable ‘nvestmerts 2.000.000 2.000.000 4,000,000 4.000.000 __2:000,000 - 2.000.000 2,000.0%0 - - 18.000.000
Tatal CaliMature 5.000 060 T600,000 7.000,000 000,000 4,000,000 1,000,200 5,000,000 4,000,000 4,000,000 . 3,000,000 408,000,000
32 Cuieywide Cash Flow 261 Lalsx



Descriztion

Projected Cash Receipts:

Propetty taxes

Sales taxes

Franchise lees

Transienl eccupancy laxes

Ulilty charges

Other receipts
Cperating receipts

Special items - Debt 8 Major Grarts
Total Proected Cash Receipts

Actual Receipt
Overflndor Projected

Proj h Di nts:
Payrcl, & benefits
Police contracl serwces
Fire contracl servicis
Purchased water cost
Operatng disbursements
Debt

Operating d'shursements
Capital outiay

Tota. Projected Cash Required

Actuai Expenditure
Overil nder Projected

Operating Cash Flow

Net Cash Fow

Maturing Investments
Callable Investments
votal CaliMature

TUB 200 103 AN

City of San Clemente
Cash Flow Reporting

Jul-12 Aug12 Sep-12 Dct-12 Nov-12 Dec-12 Jan-13 Feb-13 Mar-13 Apr-13 May-13 Jun-13 FY 2013
647 868 204,077 765,214 201,850 2 206,354 7,866,936 4328 060 181671 1213,359 7.084,474 2,737,068 211,571 27,647,700
372403 467 458 487,032 444,191 477,256 §4.401 1,464 904 459 568 457,582 520,170 1,058,274 545 561 £.839.800

24013 289.869 £5.879 20,303 128,401 30,236 90,692 206,904 33,380 935,362 213,425 52,025 2,401,500
149,012 191,289 204,200 117,687 120,066 46,108 136015 80 180 85,734 872 85,782 126,902 1,430,200
2,773,064 298078 2658061 2993234 2,670,318 2481,539 2760615 2,252,805 2,254,115 2,164,504 2,271,803 2512,964 30,761,200
2,383,354 2108 588 1,597,106 1.883.372 _1.569:880 2114635 1,794,151 1,703.882 2,125,653 2722.716 2,157,326 1,722137 24,583,100
5,350,714 6,779.360 5837,491 5,760,437 13712215 12,633,854 10,574,437 4,974,510 6,160,133 13 514,451 8,504,679 5,171,159 93,653,500
_AmB678 96 335 117,736 183622 578425 809928 405 832 426,337 700.099 736,069 1.167.961 1,000.027 7,606,000
6,779,343 7,775,694 6,065,227 594,059 7,950,649 13,443,783 10,980,269 5,400,847 6,880 232 14,250,520 9,612,640 5,180,187 101,253,500
1.891038 1,891038 1,891,038 1,891,038 2 836,558 1,891,038 1891038 1891,038 1,661,036 1,891,038 2,836 558 1601,038 24,583 500
1043 869 1,088 BY7 1,057,170 1,091,069 1098,799 1,009,172 1192321 1121 517 831,198 1,011,414 1,127,381 1 148,694 12,986,500
. 1,771,600 . . 1771.800 0 . 1.771.800 z . 1,771,600 = 7,087 200
862780 745,372 1,450,448 963,88/ 598 670 288,651 976 595 526 686 583,467 513,281 680,742 822,222 4,815,100
3557728 3303974 2 948 606 2,414,525 1,755 966 2673,146 2011265 1.260.337 2537805 1,952,256 1,318,677 2246,624 27,980 800
25089 736020 984,549 39,654 37215 722186 57532 380 380 783,018 582,325 549,818 §11,714 5,400,000
7,385,504 9,537 101 3,031,810 5,400,173 3,008 907 5,674,134 6,120,142 6,452,260 £706,526 5,955,315 8,284,876 6,620,283 85,556,100
1775002 1,511.763 1955,285 2.586.774 1,772,794 1,916 502 2,016,468 1846235 2.207 949 1,937 946 1,812,492 1.836,290 23.000 009
9.160,506 11,068,354 9,987,095 8,786,947 9,671.701 8,590,656 8,145,510 §,798,495 8,994 475 7,893,263 10,102,368 8,456,583 109,856,100
{1,034 789} $2.757.741] (2 194.119) 639736 (726,632 5,959 860 4445 295 (1,977,750} 506 393! 7 559,136 219.803 11,449.134) 6.797.400
(2,361 163)  :3.292.669) 13,921.867) (2,842,688} (1,921,001 4,853,036 2,634,659 (3.397.648) (2,114,243 6 357.260 (488,728; £2,276.396) 18,602,500}
1,000,000 3,675,000 4,000,000 1,000,000 2.000,000 2,000,000 - 3,000,000 4,000,000 1,000,006 1,000,000 2,750.000 25,425,000
. . . 2000000 - a 5 . - 2,000,000
1,000,000 7675000 4,000,000 1,000,000 2,000,000 4,000,000 3,000,000 4,000,000 1,600 060 1,000 000 2,750,000 27,425,000
3 3 Citywide Cash Flow 207 Lxlsx



City of San Clemente
Cush Flow Reporting

Description Jui1l Al Sep-13 0ct-13 Now-13 Cec-13 Jan-14 Feb-14 Mar-14 Apr-14 May-14 Jun-14 FY 2014
Frojected Cash Reccipts:
Property “axes 60827 208159 180,519 205.683 2.250.484 8,024,288 4,414,628 184 631 1.237,628 7.226.175 2791814 215,803 28,200700
Sales taxes 375.851 46807 456,773 453,075 485.801 96,289 1,494,203 468,759 416934 5I0.574 1 060,060 556,472 6.976.600
Franchise kees 265514 295675 87536 H0.710 334979 30,842 92.508 302,850 34,058 954,096 217.700 53,067 2,449,600
Transknt GSCUPANcY taxes 152,007 195128 208,297 120,049 122,475 47,033 138,744 81,769 87,455 48975 87.504 125,449 1,458 900
Ut ity charges 1.105.837 1,266,253 3021833 3.352.427 2990 761 2719326 3,091,894 2,523,258 2,524,611 2,424 248 2,544.423 2814524 34,441,400
Qther receipts 2431028 2.762.754 1620051 2,021.043 1,601,280 2,156,031 1,830,037 1.737.962 2,168,476 2771175 2,200476 1,756,582 25.074 B0O
Opgrating rece'pts 6,755,056 7,206,786 6224.072 6,174,987 1,786.761 13,134,118 11,062,015 5,289,312 6,529,184 14,001,244 8,801,977 5,525,897 53,602,000
Specal tems - Cebt & Major Grants 428,528 496,335 ALK 163,622 576425 809,928 405,832 426,337 700,099 736,069 1,107,961 1,009,027 7,600 000
Total Prejected Cash Roceipts 7,181,684 8,203,121 6.441,808 6,558,608 §,365.205 13,944,638 11,467,847 5,725,649 7,229,282 14,737,313 10009,938 65,534,924 106,202,000
Actual Receipt
Over/Ynder Projected
Proj h D ments:
Payrol & berefts 1€26.674 148 854 1,428 854 1928,854 2,893,283 1,928,854 1,928,854 1,928,554 1,920,854 1,928,854 2833,281 1,928,854 25075100
Polce contract services 1.090,827 1,142 BhE 1,099,460 1,134,715 1,142,754 1,143,143 1,240,017 1,166,281 926,848 1,051,873 1372479 1,154,646 13,506 000
Fire contract senvices 1,642,875 4 1,842,675 o - 1,842,675 - - 1842675 - 7370700
Purchased water cosl 905 928 782848 1,207.961 1012.091 5§28.505 *03.086 1,025,856 553,026 717,547 544,201 714,787 863 342 9,259,100
Operating disbursements 3628 893 3300064 3,007 587 2462822 1,791,090 2,726,617 2,051,436 1,285,548 2 588,569 1,991,307 1,344,953 2,291,563 28,540 500
Debt 25089 726.020 984 549 39,654 37,215 722,186 57,632 380,880 783.018 562,325 549,618 511714 54004000
Oporating disbursements 7.57% 591 9,793,117 4,228,431 6 578,137 8,335,520 6,823,887 6,303,745 1,157,363 6,944,937 6,088,560 8.517,993 6,790,119 £9,151,400
Capita’ outay 1852176 1.597.839 2,040 297 2,490,547 1.849.872 1,989,648 2.104,14C 1926,507 2.303.947 2022,205 1896,514 1,916,129 24,000000
Tetal Projected Cash Required 8431767 11,390,556 10,268,726 9068,834 10,145,352 8,823,715 8,467,686 9,083,872 9,245,834 8,120,765 10,414,506 8,706,247 113,151.400
Agtual Expencitere
Ovenlinder Projecied
Cperating Cash Flow 1624.535) 2,566 331) 12,004,359 1403.150) 548.7.39) 6,310,624 4,758,269 (1,858,053} {415,773} 7,902,683 383,985 11,264 222} 9,450,600
Net Cash Flow (2,248,083} (3,187 835) 13.826,920) (2,710,075 (1.820,186; 5,120,924 3,059,961 (3.358422 (2.019,621) 6,616,545 (404.568) 52,171,323 (6,949, 400!
Matunng Investments 2,000,000 3.000.000 4,000,000 5,000,000 2,000,600 1000,000 2,000,000 4,000,000 3,000,000 3,000,000 2,000,000 32,000000
Callab'a Invesiments _ . . o - 2 J . 0 5 -
Total Call/Mature 2,000,000 3,000,000 4,000,000 £.000 000 2000000 1,000000 2,000,000 4.000,000 1000000 3,000,000 2,000,000 32,000.000
34 Cirywide Cash Flow 200 Exlsx

TORTOT 10 39 AN



City of San Clemente
Cash Flow Reporting

Dascription Jul-14 Aug-14 Scp-14 Oct-14 Nov-14 Dec-14 Jan-1§ Feb-15 Mar-15 Apr-15 Mai-15 Jun-1% FY 2015
Proj d h Receipts;
Praperty laxes 674045 212322 796,132 209797 2 695,501 8184798 4502534 188 387 1,062,384 73700 2.847.659 020118 28.764 800
Sales taxes 187 452 486,348 506.713 462,141 496,542 98 216 1524102 47873 486477 541,191 1,061,272 567,607 711,200
Franchse fees 76025 J01.5%0 89,351 21,124 541679 11438 94 359 308 908 34,740 973,181 222.055 54126 2436600
Trangsent ogcupsncy laxes 155 (45 199.033 212,466 122,452 124.926 47 974 141521 83426 89,205 40,756 85,255 132,040 1,488,100
Utlity charges 3478 740 3660446 1,384,456 3754722 3349655 3112850 1462924 2.826052 2 827,569 2,715,160 2,849,756 3,152,269 38,574,400
Other receipts 1479645 2,818 020 1,661,632 2,063,504 1633,306 2200069 1865.638 1772721 2 711.546 280N 2.244 486 1,761,714 25.5!6,300
Operating receipts 7.200.752 7877760 6.650,751 6,632,740 8241510 13,675.366 11,592 478 5,657.634 6912221 14,523,728 9,334,483 597,878 104,018,400
Spec al ttems - Debt & Major Graris 219664 Ly 111,733 94 227 206,823 415621 206 256 218778 159.261 377720 568,559 517,790 3.900.000
Total Projected Cash Receipts 1,420,706 8 189.037 6,762,484 6,727,967 8.538,433 14,080,987 11,800,734 5876412 7.271,482 14,501,447 9,903,042 6,435,668 107,918,400
Actua! Receipt
QveriUnder Projected
Prgjected Cpah Dishyrsoments
Fayrol & benefits 1,967,431 1,967 431 1,967,431 295,146 1,967,431 1,967,431 1,967,431 1,967,431 1,967,431 166744 2951146 1967,431 25,576,600
Pelice contract senices 1,134 465 1188575 1,143 444 1,180.109 ,188.469 1,188,873 1,286,623 1,213,042 963 926 1€93,953 1,219,334 1242437 14,046,300
Fire contracl services 1,916 400 - - ,916 400 0 - 1,916,400 - . 1640 - 7,565,600
Purchased waler cos. 951.229 821785 1,268 386 1.062,701 659,833 318,242 1,077,154 580,680 753533 571414 750,530 906,514 9,722,100
Operatng dish.rsements 3,701,487 3.437.476 3,067 148 2512087 826918 2781158 2,092,522 1,311,263 2.540 349 2031140 1,371,856 2337402 29111400
Cebt 25,088 726,020 984,549 19854 37.215 722186 - TAKH _gene=o 783.018 502,325 549.818 511,714 5,400,000
Operating disbursements 7779,696 10,057,688 8,431,557 7,745,897 7,596,366 5,977,891 6,484,263 7,369,696 7,108,257 6,246,262 5,759,133 §965497 91,522,000
Cipral outlay 1466,306 1,264.958 1618235 1.971 683 1.464,482 1,583,197 1,665,778 1523151 1,823,958 1600,9:2 1,501,407 1,516,335 18,000,000
Total Projected Cash Required € 245,002 11322642 10,045,793 3,717,379 9,060,548 4,561,088 8,150,040 8,894,847 8,932,215 1,847,174 10,260,540 8.482,432 110,522,009
Actual Expenditure
Oven Under Projected
Opereting Cash Flow (578 944) (2,179,926 (1,780,807 1111957 §45.244 6,697,475 5,108,216 1,712,062 {196,036} 8,277 466 575,149 §1.047,619) 12 456.400
Net Cash. Flow _11,625,296) 13,133,605 (3,284,309 12,959,412} (522,414} 5,529,099 3.650,694 (3.018,435; 11,660,733 7,054,274 357498 12046.763] (£,603,600)
Maturing Investments 2,000,000 3,000,000 2,000,000 1,000,000 - 2,000,000 . . . - = 10,000,000
Callable investrnents . - = - - o
Total CaliMature 2,000,000 3.000,000 2,000,000 1,600,000 - 2,000,000 - 40,000,006
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City of San Clemente
Cash Flow Reporting

Description Ju-15 Aug:1s Sep-15 Qct-15 Nov-1§ Dec-15 Jan-16 Feb-16 Mar-16 Apr-1§ May-16 Jun-1§ FY 2016
Projected Cash Recoipts:
Property taxes 687,576 216,569 812065 23993 2341 8,348,495 4592,993 192,185 1,287 632 7,518,136 7,904,612 224,522 29 340,190
Sales taxes 395,205 496,080 516 853 471,538 506,478 100,161 15654,600 487 707 495 212 552,020 1,102,909 578 266 7,258,600
Franchise fees 26 546 01625 1139 1,547 348,517 3z.089 96,247 315080 35435 952,656 226,498 §5211 2 548,600
Transient cccupancy taxes 158 150 203019 2167121 124,904 127 428 48,935 144,355 85097 90991 92,573 91,042 134684 1517900
Utilty charges 5,805 971 4099707 3,790 597 4,205 295 3751620 3.486,597 3878482 3.165.183 3,166,883 3040885 3191733 3,530 547 43 203,400
Qlher rece’pis 2,529 M6 2874785 1,694,663 2.104 780 1665477 2244 077 1903876 1,808 181 2,256 089 2 889.381 2,289,382 1,827 554 26 0B7.900
Qperating receipts 7692643 8.797,338 1122234 7141908 B.741,432 14,260,174 12,470,654 £,053,413 7,333,242 15,085,751 9,806,176 6,351,484 109,936,500
Specia items - Debl & Major Grants 219 954 511,277 111733 94 227 296 823 415 621 208 256 218.776 359,261 377720 568,559 517790 3.320_,000
Teta' Pre,ected Cash Receipts 7912,597 8,708 665 7,233,967 7238135 9,038.255 14,675,796 12318910 6,272,191 7,692,503 15463471 10,374,135 6,854,274 113 856,500
Actua’ Receipt
Ovar:Under Projected
Profecte h D n
Payrol & benefils 2,008,777 2006770 2006717 3010165 2006777 2,006,777 2,006,777 2,006,777 2,006,777 3,010 165 2006,777 2006777 26088106
Pclce contract serv.ces 1.179.847 1236122 1,189 135 12:7.07 1,236,012 1,256,452 1,341,213 1.261,567 1,002,487 1,137 115 168,163 1,292,138 14,608 260
Fire contract services - 1,993,075 - 1.993.075 0 E 1,993,075 - - 1993,075 - 7.972300
Purchased water cost $48.800 862,862 1,331817 1115646 852,976 334,187 1,131,022 609,720 9N.217 599 590 788,063 951,848 10,208 300
Cperating disbursements 3075521 3506.234 312901 2562.334 1 863,461 2,836,788 2,134,378 1337461 2693162 2,071,768 12399,266 2,384,158 26,693 700
Debi 25,083 720020 984,549 39,854 37275 721,186 57.532 380,580 783.0!8 562,325 549,818 511,714 5,400,000
Cperating dishursements 7,986,034 10331110 8641439 1,955,317 7829476 7,136,341 6,670,522 7.589,511 1,276,861 7.401.963 8,005,193 7,146,633 §3,970.600
Capilal ouLay 1,456,306 1,264 956 1615235 1.571. 663 1.464 487 1583197 1 665_.178 152 1.600.912 1501 407 1,516,935 18 000 000
Totai Projected Cash Required 9,452,340 11,596,066 10,256,675 6,927,000 9.253 954 £ 719,535 8,336,100 X 9,002,874 9506600 8,663,568 112,970,600
Actual Expenditure
Overindar Projected
Operating Cash Flow 1292.381) _f2830.721) 11519208 1§13.409} §11.956 7123823 5499 732 (1, 536.089) 56 581 7,663,789 1,800,983 {795,149) 15,985,900
Met Cash Flow 11,639.743) (2,887 400, (3,022,707) 12,690.865% [255 763 5,956,257 4,042 210 (2.842471) 11.408.116) 6,430,597 268,136 (1,794,294) BE5 900
Matuiing Investments . & g ¥
Callable 'nvestments
Total CaluMatcre . . . . - . . .
TIRH 10°39 AM 36 Citywide Cash Flow 201 1 xls
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