City of Corona

Investment Portfolio Report
Month Ending December 31, 2011

In accordance with the City Investment Policy, a monthly investment report shall be filed with the City Council which
provides a clear picture of the status of the current investments. The report for the month ending December 31, 2011 has
We hereby certify that this report accurately reflects all pooled
investments and is in compliance with the City’s Investment Policy. Combined with anticipated revenues, the portfolio

been prepared by Chandler Asset Management.

contains sufficient investment liquidity to meet budgeted expenditures for the next six months.

SUBMITTED BY:

Signed copy on file with the Finance Department

Richard O. Haley
City Treasurer

Signed copy on file with the Finance Department

Barbara Thierjung
Acting Finance Director

REVIEWED BY:

Signed copy on file with the Finance Department

Patricia Song
Finance Manager

Beginning balance November 30, 2011

Acquisitions / Additions:
Agency Note $ 5,243,864
LAIF 12,000,000
Money Market Fund 1,149,785
Dispositions / Withdrawals:
Agency Note $ 3,856,216
US Corporate Notes 614,280
LAIF 12,900,000
Money Market Fund 1,323,138

Gain/(Loss) on Dispositions

Ending balance, December 31, 2011

$ 229,927,715

18,393,649

18,693,634

62,426

$ 229,690,156

Prepared By: Chandler Asset Management



City of Corona Consolidated
Account #10003

CA\

Portfolio Summary

As of 12/31/2011

PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS

Average Duration 2.01
Average Coupon 245%
Average Purchase YTM 1.85%
Average Market YTM 0.76 %
Average S&P/Moody Rating AA/Aal
Average Final Maturity 2.16 yrs
Average Life 212 yrs

Beg. Values End Values Issuer % Portfolio

as of 11/30/11  as of 12/31/11 Local Agency Investment Fund 15.0 %

Market Value 232,008,697 231,856,825 Government of United States 14.6 %
Accrued Interest 1,347,727 1,215,959 Federal National Mortgage Assoc 9.9%
Total Market Value 233,356,424 233,072,784 Federal Farm Credit Bank 9.8 %
Income Earned 470,741 468,247 Federal Home Loan Bank 8.3%
Cont/WD Federal Home Loan Mortgage Corp 8.1%
Par 224,850,911 224,664,558 Tennessee Valley Authority 3.6%
Book Value 229,927,715 229,690,156 PNCFunding FDIC Insured 220
Cost Value 229,927,715 229,690,156 714 %

SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY

Money
Market 20% ., 18.3% 7129
17.0% 170% TT% 1. °)ﬂ
us AAA
Corporate 15% 136 % (0.1 %)
(20.3 %) R
LAIF
(15.0 %) 10.1 % BBB
10% (0.8 %)
FDIC
6.3 % A
Insured
us 5% (12.9 %)
Corporate
0 us
(104 %) Treasury
(14.6 %) o
%
Agency 0-.25 25-5 - 3-4
(39.7 %) NR
Maturity (Yrs) (15.0 %)
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City of Corona Consolidated Holdings Report
Account #10003 As of 12/31/11

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody  Term (yrs)
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss S&P Duration

AGENCY
3137EAARO FHLMC Note 2,700,000.00 03/06/2008 2,848,016.70 100.80 2,721,659.40 1.19% Aaa 0.18
4.75% Due 3/5/2012 3.27% 2,848,016.70 0.23 % 41,325.00 (126,357.30) AA+ 0.18
31398ABX9 FNMA Note 1,525,000.00 03/06/2008 1,616,718.08 101.84 1,553,113.38 0.67 % Aaa 0.38
4.875% Due 5/18/2012 3.33% 1,616,718.08 0.03 % 8,879.95 (63,604.70) AA+ 0.38
880591DT6 Tennessee Valley Authority Note 800,000.00 06/12/2008 869,864.00 102.58 820,641.60 0.35% Aaa 0.39
6.79% Due 5/23/2012 4.35% 869,864.00 0.24 % 5,733.78 (49,222.40) AA+ 0.39
31398A4T6 FNMA Note 3,700,000.00 12/22/2010 3,684,585.80 100.24 3,708,831.90 1.59 % Aaa 0.83
0.5% Due 10/30/2012 0.73% 3,684,585.80 0.21% 3,134.72 24,246.10 AA+ 0.83
3133XVEM9 FHLB Note 2,865,000.00 12/22/2010 2,913,126.27 101.21 2,899,546.17 1.25% Aaa 0.89
1.625% Due 11/21/2012 0.73 % 2,913,126.27 0.27 % 5,172.92 (13,580.10) AA+ 0.88
880591CWO0 Tennessee Valley Authority Note 2,600,000.00 Various 2,826,993.00 106.86 2,778,464.00 1.21% Aaa 121
6% Due 3/15/2013 3.88% 2,826,993.00 0.29 % 45,933.34 (48,529.00) AA+ 1.16
3133XQU34 FHLB Note 2,600,000.00 06/04/2008 2,564,211.00 104.60 2,719,493.40 1.17 % Aaa 141
3.625% Due 5/29/2013 3.93% 2,564,211.00 0.36 % 8,377.78 155,282.40 AA+ 1.38
3134A4TZ7 FHLMC Note 1,700,000.00 11/05/2008 1,759,721.00 106.36 1,808,086.00 0.79 % Aaa 154
4.5% Due 7/15/2013 3.68 % 1,759,721.00 0.35% 35,275.00 48,365.00 AA+ 1.47
880591DW9 Tennessee Valley Authority Note 4,335,000.00 Various 4,567,435.50 106.80 4,629,979.41 2.02% Aaa 1.59
4.75% Due 8/1/2013 3.26 % 4,567,435.50 0.43 % 85,796.88 62,543.91 AA+ 151
31331KET3 FFCB Note 2,130,000.00 03/28/2011 2,123,759.10 101.02 2,151,647.19 0.93 % Aaa 1.73
0.98% Due 9/23/2013 1.10 % 2,123,759.10 0.39 % 5,682.37 27,888.09 AA+ 171
31331GCS6 FFCB Note 2,000,000.00 Various 2,163,045.00 106.10 2,122,076.00 0.92 % Aaa 1.77
3.875% Due 10/7/2013 1.02 % 2,163,045.00 0.40 % 18,083.33 (40,969.00) AA+ 171
3133XSAES8 FHLB Note 2,000,000.00 11/10/2009 2,114,118.00 105.69 2,113,758.00 0.91 % Aaa 1.80
3.625% Due 10/18/2013 2.10 % 2,114,118.00 0.44 % 14,701.39 (360.00) AA+ 1.74
3137EABX6 FHLMC Note 1,475,000.00 02/25/2009 1,458,500.65 104.11 1,535,616.60 0.67 % Aaa 2.02
2.5% Due 1/7/2014 2.75% 1,458,500.65 0.45 % 17,822.92 77,115.95 AA+ 1.95
31331GTJ8 FFCB Note 2,500,000.00 10/05/2010 2,639,150.00 104.79 2,619,625.00 1.13% Aaa 2.30
2.625% Due 4/17/2014 1.02 % 2,639,150.00 0.52 % 13,489.58 (19,525.00) AA+ 2.23
31331KHFO FFCB Callable Note Cont 4/25/12 3,825,000.00 04/13/2011 3,824,617.50 100.37 3,839,202.23 1.65 % Aaa 2.32
1.62% Due 4/25/2014 1.62 % 3,824,617.50 1.46 % 11,360.25 14,584.73 AA+ 0.32
31331JQA4 FFCB Note 4,900,000.00 06/08/2010 4,888,093.00 103.22 5,057,574.20 217 % Aaa 242
1.9% Due 6/2/2014 1.96 % 4,888,093.00 0.56 % 7,499.72 169,481.20 AA+ 2.37
31331GL80 FFCB Note 4,325,000.00 Various 4,422,638.70 106.38 4,600,857.15 1.99 % Aaa 2.73
3% Due 9/22/2014 2.49 % 4,422,638.70 0.64 % 35,681.25 178,218.45 AA+ 2.61
3136FPLV7 FNMA Callable Note 1X 3/24/2011 2,200,000.00 09/26/2011 2,259,950.00 102.61 2,257,446.40 0.97 % Aaa 2.73
1.57% Due 9/24/2014 0.65 % 2,259,950.00 0.60 % 9,306.61 (2,503.60) AA+ 2.67
3134G3CMO0 FHLMC Callable Note 1X 12/12/12 1,295,000.00 12/15/2011 1,296,165.50 100.05 1,295,585.34 0.56 % Aaa 0.95
0.92% Due 12/12/2014 0.89 % 1,296,165.50 0.87 % 628.79 (580.16) AA+ 243
3134G2EF5 FHLMC Callable Note 1X 1/26/12 2,275,000.00 04/04/2011 2,275,227.50 100.09 2,277,147.60 0.99 % Aaa 0.07
2.1% Due 1/26/2015 2.10 % 2,275,227.50 0.73% 20,569.79 1,920.10 AA+ 0.07
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City of Corona Consolidated
Account #10003

Holdings Report
As of 12/31/11

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody  Term (yrs)
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss S&P Duration
AGENCY
31398AU34 FNMA Note 1,425,000.00 08/27/2010 1,467,949.50 105.51 1,503,476.17 0.65 % Aaa 3.58
2.375% Due 7/28/2015 1.73% 1,467,949.50 0.81% 14,383.59 35,526.67 AA+ 3.41
313370JB5 FHLB Note 3,825,000.00 08/04/2011 3,916,188.00 103.31 3,951,477.45 1.70 % Aaa 3.70
1.75% Due 9/11/2015 1.15% 3,916,188.00 0.84 % 20,453.13 35,289.45 AA+ 3.56
31331J6C2 FFCB Note 2,190,000.00 03/28/2011 2,197,927.80 105.42 2,308,702.38 0.99 % Aaa 3.98
2.35% Due 12/22/2015 227 % 2,197,927.80 0.96 % 1,286.63 110,774.58 AA+ 3.80
3136FPDC8 FNMA Callable Note 1X 3/8/2011 1,900,000.00 08/24/2011 1,965,284.00 104.23 1,980,284.50 0.85% Aaa 4.19
2% Due 3/8/2016 1.22% 1,965,284.00 0.97 % 11,927.78 15,000.50 AA+ 4.00
3133XXP43 FHLB Note 950,000.00 11/21/2011 1,028,443.40 108.07 1,026,701.10 0.44 % Aaa 4.20
3.125% Due 3/11/2016 1.15% 1,028,443.40 1.15% 9,071.18 (1,742.30) AA+ 3.92
3135G0AL7 FNMA Note 3,850,000.00 07/25/2011 3,946,442.50 104.82 4,035,608.50 1.74 % Aaa 4.21
2.25% Due 3/15/2016 1.69 % 3,946,442.50 1.07 % 25,506.25 89,166.00 AA+ 4.00
313372YS7 FHLB Note 2,350,000.00 07/07/2011 2,411,899.00 105.92 2,489,159.95 1.07 % Aaa 4.25
2.45% Due 3/30/2016 1.87 % 2,411,899.00 1.02 % 14,553.68 77,260.95 AA+ 4.03
3135G0BAO FNMA Note 3,750,000.00 05/19/2011 3,804,558.75 105.66 3,962,073.75 1.71% Aaa 4.28
2.375% Due 4/11/2016 2.06 % 3,804,558.75 1.02 % 19,791.67 157,515.00 AA+ 4.06
3137EACT4 FHLMC Note 3,775,000.00 06/14/2011 3,888,227.35 105.91 3,998,008.13 1.72% Aaa 4.41
2.5% Due 5/27/2016 1.86 % 3,888,227.35 1.12% 8,913.19 109,780.78 AA+ 417
313373SZ6 FHLB Note 3,925,000.00 Various 4,064,291.00 104.27 4,092,640.68 1.76 % Aaa 4.45
2.125% Due 6/10/2016 1.33% 4,064,291.00 1.14% 4,865.37 28,349.68 AA+ 4.24
3137EACW7 FHLMC Note 4,800,000.00 Various 4,985,462.00 103.99 4,991,356.80 2.16 % Aaa 4.65
2% Due 8/25/2016 1.19% 4,985,462.00 1.12% 33,600.00 5,894.80 AA+ 4.41
3135G0CM3 FNMA Note 4,000,000.00 10/13/2011 3,978,088.00 100.41 4,016,232.00 1.73% Aaa 4.75
1.25% Due 9/28/2016 1.36 % 3,978,088.00 1.16 % 12,916.67 38,144.00 AA+ 4.58
90,770,697.60 91,866,072.38 39.66 % Aaa 2.72
Total Agency 88,490,000.00 1.92 % 90,770,697.60 0.73% 571,724.51 1,095,374.78 AA+ 2.55
FDIC INSURED US CORPORATE
38146FAA9 Goldman Sachs FDIC Guaranteed Note 4,075,000.00 Various 4,164,459.25 101.42 4,132,954.65 1.78 % Aaa 0.46
3.25% Due 6/15/2012 2.53 % 4,164,459.25 0.13% 5,886.12 (31,504.60) AA+ 0.46
949744AC0 Wells Fargo & Company FDIC 3,860,000.00 Various 3,876,433.30 100.90 3,894,840.36 1.67 % Aaa 0.46
Guaranteed Note 1.98 % 3,876,433.30 0.14 % 3,645.56 18,407.06 AA+ 0.46
2.125% Due 6/15/2012
06050BAA9 Bank of America Corp FDIC Guaranteed 2,875,000.00 Various 2,980,531.25 101.34 2,913,657.25 1.25% Aaa 0.46
Note 1.93 % 2,980,531.25 0.17 % 3,993.06 (66,874.00) AA+ 0.46
3.125% Due 6/15/2012
69351CAC7 PNC Funding Corp FDIC Guaranteed 5,125,000.00 08/31/2009 5,204,796.25 101.00 5,176,070.63 2.22% Aaa 0.48
Note 1.73% 5,204,796.25 0.20 % 2,946.88 (28,725.62) AA+ 0.47
2.3% Due 6/22/2012
36967HAV9 GE Capital Corp FDIC Guaranteed Note 4,050,000.00 06/03/2009 4,053,847.50 101.86 4,125,342.15 1.77 % Aaa 0.98
2.125% Due 12/21/2012 2.10% 4,053,847.50 0.21% 2,390.63 71,494.65 AA+ 0.97
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C— City of Corona Consolidated Holdings Report
: T_‘ Account #10003 As of 12/31/11
Security Description
FDIC INSURED US CORPORATE

Mkt Price
Mkt YTM

% of Port.
Gain/Loss S&P

Market Value
Accrued Int.

Cost Value
Book Value

Purchase Date
Book Yield

Moody

Term (yrs)
Duration

Par Value/Units

481247AM6 JP Morgan Chase FDIC Guaranteed 3,800,000.00 04/22/2009 3,811,780.00 101.87 3,871,113.20 1.66 % Aaa 0.99
Note 2.04 % 3,811,780.00 0.22% 1,121.53 59,333.20 AA+ 0.98
2.125% Due 12/26/2012
24,091,847.55 24,113,978.24 10.35 % Aaa 0.64
Total FDIC Insured US Corporate 23,785,000.00 2.04 % 24,091,847.55 0.18 % 19,983.78 22,130.69 AA+ 0.63
LAIF
90LAIF$00 Local Agency Investment Fund State 34,849,508.06 Various 34,849,508.06 1.00 34,849,508.06 14.97 % NR 0.00
Pool 0.37% 34,849,508.06 0.37% 33,209.74 0.00 NR 0.00
34,849,508.06 34,849,508.06 14.97 % NR 0.00
Total LAIF 34,849,508.06 0.37 % 34,849,508.06 0.37 % 33,209.74 0.00 NR 0.00
MONEY MARKET FUND FI
431114701 Highmark Govt Money Market Fund 183,049.96 Various 183,049.96 1.00 183,049.96 0.08 % Aaa 0.00
0.00 % 183,049.96 0.00 % 0.00 0.00 AAA 0.00
183,049.96 183,049.96 0.08 % Aaa 0.00
Total Money Market Fund FI 183,049.96 N/A 183,049.96 0.00 % 0.00 0.00 AAA 0.00
US CORPORATE
931142CL5 Wal-Mart Stores Note 3,565,000.00 Various 3,818,012.85 104.86 3,738,187.70 1.62 % Aa2 1.29
4.25% Due 4/15/2013 1.54 % 3,818,012.85 0.46 % 31,985.98 (79,825.15) AA 1.26
459200GR6 IBM Corp Note 1,865,000.00 01/27/2010 1,877,420.90 102.06 1,903,478.68 0.82 % Aa3 1.35
2.1% Due 5/6/2013 1.89 % 1,877,420.90 0.56 % 5,983.54 26,057.78 A+ 1.33
91159HGYO0 US Bancorp Callable Note Cont 8/13/13 2,885,000.00 Various 2,889,278.35 100.61 2,902,558.11 1.25% Aa3 1.62
1.375% Due 9/13/2013 1.32% 2,889,278.35 0.99 % 11,900.64 13,279.76 A 1.59
254687AW6 Walt Disney Corp Note 1,875,000.00 Various 2,042,757.75 107.64 2,018,206.88 0.87 % A2 1.96
4.5% Due 12/15/2013 1.23 % 2,042,757.75 0.57 % 3,750.00 (24,550.87) A 1.89
717081AR4 Pfizer Inc. Note 1,770,000.00 Various 1,863,150.50 107.81 1,908,277.72 0.83% Al 2.13
4.5% Due 2/15/2014 3.18% 1,863,150.50 0.78 % 30,090.00 45,127.22 AA 2.01
166751AH0 ChevronTexaco Corp Note 2,665,000.00 Various 2,801,437.00 106.94 2,849,948.34 1.24 % Aal 2.17
3.95% Due 3/3/2014 2.64 % 2,801,437.00 0.72% 34,504.34 48,511.34 AA 2.07
24422ERA9 John Deere Capital Corp Note 470,000.00 02/28/2011 469,534.70 101.64 477,723.04 0.21% A2 2.17
1.6% Due 3/3/2014 1.63 % 469,534.70 0.83% 2,464.89 8,188.34 A 2.12
665859AK0 Northern Trust Company Note 2,030,000.00 Various 2,203,246.00 107.56 2,183,522.81 0.94 % Al 2.33
4.625% Due 5/1/2014 241 % 2,203,246.00 1.32 % 15,647.92 (19,723.19) A+ 2.21
61747YCFO Morgan Stanley Note 1,982,000.00 Various 2,125,567.10 100.97 2,001,255.13 0.87 % A2 2.37
6% Due 5/13/2014 3.89 % 2,125,567.10 5.55 % 15,856.00 (124,311.97) A- 2.17
36962G4C5 General Electric Capital Corp Note 3,490,000.00 Various 3,756,781.80 109.52 3,822,080.48 1.65 % Aa2 2.37
5.9% Due 5/13/2014 3.88 % 3,756,781.80 1.78 % 27,454.66 65,298.68 AA+ 2.22
428236AV5 Hewlett Packard Company Note 1,790,000.00 Various 1,938,160.60 105.61 1,890,342.04 0.81% A2 2.42
4.75% Due 6/2/2014 2.66 % 1,938,160.60 2.35% 6,849.23 (47,818.56) BBB+ 2.28
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Holdings Report
As of 12/31/11

/ City of Corona Consolidated
‘ Account #10003

Security Description

Mkt Price
Mkt YTM

Cost Value
Book Value

Purchase Date

Par Value/Units Book Yield

Market Value
Accrued Int.

% of Port.
Gain/Loss

Moody
S&P

Term (yrs)
Duration

US CORPORATE

74005PAQ7 Praxair Note 925,000.00 09/24/2010 1,059,365.50 112.23 1,038,164.50 0.45% A2 2.88
5.25% Due 11/15/2014 1.60 % 1,059,365.50 0.92 % 6,205.21 (21,201.00) A 2.69
09247XAD3 Blackrock Inc Note 1,830,000.00 Various 1,880,471.55 106.78 1,954,121.58 0.84 % Al 2.95
3.5% Due 12/10/2014 2.84% 1,880,471.55 1.15% 3,736.26 73,650.03 A+ 2.80
713448BM9 Pepsico Inc. Note 2,760,000.00 Various 2,879,704.35 105.98 2,925,097.68 1.27% Aa3 3.04
3.1% Due 1/15/2015 2.06 % 2,879,704.35 1.09 % 39,452.66 45,393.33 A- 2.87
46625HHP8 JP Morgan Chase Note 2,805,000.00 Various 2,850,137.75 103.68 2,908,238.03 1.27 % Aa3 3.06
3.7% Due 1/20/2015 3.30% 2,850,137.75 2.44 % 46,414.95 58,100.28 A 2.84
94980VAA6 Wells Fargo Bank Note 2,725,000.00 Various 2,853,542.00 104.33 2,842,962.53 1.24 % Al 3.11
4.75% Due 2/9/2015 3.59 % 2,853,542.00 3.27% 51,055.90 (10,579.47) A+ 2.83
084670AV0 Berkshire Hathaway Note 2,805,000.00 Various 2,813,413.25 106.02 2,973,754.41 1.29% Aa2 3.12
3.2% Due 2/11/2015 3.13% 2,813,413.25 1.22% 34,906.67 160,341.16 AA+ 2.94
06406JHB4 Bank of New York Mellon Note 2,580,000.00 Various 2,892,652.50 107.90 2,783,871.60 1.21% Aa3 3.21
4.95% Due 3/15/2015 211 % 2,892,652.50 237 % 37,603.51 (108,780.90) A 2.94
74005PARS5 Praxair Note 835,000.00 Various 911,524.80 110.38 921,698.05 0.40 % A2 3.25
4.625% Due 3/30/2015 2.57 % 911,524.80 1.35% 9,761.96 10,173.25 A 3.02
278642AB9 Ebay Inc Note 2,920,000.00 10/22/2010 2,914,890.00 100.69 2,940,002.00 1.27% A2 3.79
1.625% Due 10/15/2015 1.66 % 2,914,890.00 1.44 % 10,017.22 25,112.00 A 3.65
46,841,049.25 46,983,491.31 20.34 % Al 2.52
Total US Corporate 44,572,000.00 2.52% 46,841,049.25 1.59 % 425,641.54 142,442.06 A+ 2.38
US TREASURY
912828GK0 US Treasury Note 1,800,000.00 10/04/2007 1,833,398.44 100.71 1,812,866.40 0.79 % Aaa 0.16
4.625% Due 2/29/2012 4.16 % 1,833,398.44 0.28 % 28,131.18 (20,532.04) AA+ 0.16
912828GQ7 US Treasury Note 2,000,000.00 05/30/2007 1,971,250.00 101.44 2,028,828.00 0.88 % Aaa 0.33
4.5% Due 4/30/2012 4.83 % 1,971,250.00 0.16 % 15,329.67 57,578.00 AA+ 0.33
912828GU8 US Treasury Note 3,000,000.00 07/12/2007 2,964,609.38 101.91 3,057,423.00 1.32% Aaa 0.42
4.75% Due 5/31/2012 5.02 % 2,964,609.38 0.13% 12,527.47 92,813.62 AA+ 0.42
912828JQ4 US Treasury Note 2,370,000.00 05/10/2010 2,457,856.61 104.53 2,477,297.01 1.07 % Aaa 1.84
2.75% Due 10/31/2013 1.65 % 2,457,856.61 0.27 % 11,101.24 19,440.40 AA+ 1.79
912828NP1 US Treasury Note 3,810,000.00 Various 3,776,613.94 104.38 3,976,687.50 1.72% Aaa 3.58
1.75% Due 7/31/2015 1.96 % 3,776,613.94 0.52 % 27,902.04 200,073.56 AA+ 3.46
912828PE4 US Treasury Note 4,375,000.00 06/07/2011 4,352,797.86 102.56 4,487,109.38 1.93% Aaa 3.84
1.25% Due 10/31/2015 1.37% 4,352,797.86 0.57 % 9,314.90 134,311.52 AA+ 3.74
912828PJ3 US Treasury Note 3,925,000.00 05/16/2011 3,881,163.54 103.05 4,044,590.83 1.74 % Aaa 3.92
1.375% Due 11/30/2015 1.63 % 3,881,163.54 0.59 % 4,718.58 163,427.29 AA+ 3.81
912828PS3 US Treasury Note 3,830,000.00 05/16/2011 3,881,328.85 105.50 4,040,650.00 1.75% Aaa 4.09
2% Due 1/31/2016 1.70 % 3,881,328.85 0.63 % 32,055.43 159,321.15 AA+ 3.90
912828QA1 US Treasury Note 3,725,000.00 Various 3,887,285.92 106.66 3,973,237.73 1.71% Aaa 4.25
2.25% Due 3/31/2016 1.30 % 3,887,285.92 0.66 % 21,296.62 85,951.81 AA+ 4.05
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"-" City of Corona Consolidated
‘ Account #10003

Holdings Report
As of 12/31/11

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody  Term (yrs)
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss S&P Duration
US TREASURY
912828RU6 US Treasury Note 3,950,000.00 12/22/2011 3,947,698.77 100.30 3,962,035.65 1.70 % Aaa 4.92
0.875% Due 11/30/2016 0.89 % 3,947,698.77 0.81 % 3,021.86 14,336.88 AA+ 4.80
32,954,003.31 33,860,725.50 14.60 % Aaa 3.16
Total US Treasury 32,785,000.00 2.15% 32,954,003.31 0.51 % 165,398.99 906,722.19 AA+ 3.05
229,690,155.73 231,856,825.45 100.00 % Aal 212
TOTAL PORTFOLIO 224,664,558.02 1.85 % 229,690,155.73 0.76 % 1,215,958.56 2,166,669.72 AA 2.01
TOTAL MARKET VALUE PLUS ACCRUED 233,072,784.01
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