City of Corona

Investment Portfolio Report
Month Ending June 30, 2012

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 June 30, 2012 has been
prepared by Chandler Asset Management. 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 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

Kerry D. Eden
Finance Director

REVIEWED BY:

Signed copy on file with the Finance Department

Barbara Thierjung
Assistant Finance Director

Beginning balance May 31, 2012

Acquisitions / Additions:
Agency Note
US Corporate Notes
LAIF
Money Market Fund

Dispositions / Withdrawals:
US Corporate Notes
LAIF
Money Market Fund

Gain/(Loss) on Dispositions

Ending balance, June 30, 2012

$

7,006,938
12,686,666
17,300,000
16,423,664

15,935,000
10,550,000
19,704,850

$ 255,341,805

53,417,268

46,189,850

(291,220)

$ 262,278,003

Prepared By: Chandler Asset Management



City of Corona Consolidated Portfolio Summary
A Account #10003 As of 6/30/2012

PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS

Average Duration 187 Beg. Values End Values Issuer % Portfolio
9 ' as of 5/31/12 as of 6/30/12 Local Agency Investment Fund 24.6 %
Average COUpOn 1.70% Market Value 257,333,734 264,416,470 Government of United States 12.8 %
Average Purchase YTM 1.28% Accrued Interest 1,150,737 1,054,138 Federal National Mortgage Assoc 9.9%
Average Market YTM 0.57 % Total Market Value 258,484,470 265,470,609 Federal Home Loan Bank 8.3 %
Average S&P/Moody Rating AA/Aal Income Earned 413,703 380,820 Federal Farm Credit Bank 7.1%
Average Final Maturity 1.96 yrs Cont/WD Federal Home Loan Mortgage Corp 6.9 %
Average Life 1.93 yrs Par 250,845,227 258’074’041 Tennessee VaIIey AUthOfity 2.8%
Book Value 255,341,805 262,278,003 Bank of Nova Scotia 1.6 %
Cost Value 255,341,805 262,278,003 T
74.0 %
SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY (S&P)
Money 30%
LAIF Market 27.0% ﬁ (60.0 %)
(24.6 %) Fi
25%
(0.1 %)
FDIC . 195 %
Insured Negotiable 20%
us CD
Corporate (1.4 %) 15% 140% 1368 9% 14.1 %
(3.0 %)
Commercial us 10% 8.6 %
Paper Corporate
(5.5 %) (17.6 %) - 1o "
(4.6 %)
Agency us %
Treasury 0-25 25-5 - -
(35.0 %) NR A
° (12.8 %) Maturity (Yrs) (24.6 %) (10.9 %)
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J City of Corona Consolidated Holdings Report
‘ Account #10003 As of 6/30/12

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

AGENCY
3133XVEM9 FHLB Note 2,865,000.00 12/22/2010 2,913,126.27 100.57 2,881,304.72 1.09 % Aaa 0.39
1.625% Due 11/21/2012 0.73 % 2,913,126.27 0.17 % 5,172.92 (31,821.55) AA+ 0.39
880591CWO0 Tennessee Valley Authority Note 2,600,000.00 Various 2,826,993.00 104.06 2,705,466.40 1.04 % Aaa 0.71
6% Due 3/15/2013 3.88% 2,826,993.00 0.26 % 45,933.34 (121,526.60) AA+ 0.69
880591DW9 Tennessee Valley Authority Note 4,335,000.00 Various 4,567,435.50 104.84 4,545,022.08 1.74 % Aaa 1.09
4.75% Due 8/1/2013 3.26 % 4,567,435.50 0.28 % 85,796.88 (22,413.42) AA+ 1.05
31331KET3 FFCB Note 2,130,000.00 03/28/2011 2,123,759.10 100.80 2,147,048.52 0.81 % Aaa 1.23
0.98% Due 9/23/2013 1.10 % 2,123,759.10 0.33% 5,682.37 23,289.42 AA+ 122
31331GCS6 FFCB Note 2,000,000.00 Various 2,163,045.00 104.47 2,089,460.00 0.79 % Aaa 1.27
3.875% Due 10/7/2013 1.02 % 2,163,045.00 0.34 % 18,083.33 (73,585.00) AA+ 1.24
3133XSAES8 FHLB Note 2,000,000.00 11/10/2009 2,114,118.00 104.25 2,084,980.00 0.79 % Aaa 1.30
3.625% Due 10/18/2013 2.10 % 2,114,118.00 0.35% 14,701.39 (29,138.00) AA+ 1.27
31331GTJ8 FFCB Note 2,500,000.00 10/05/2010 2,639,150.00 104.05 2,601,307.50 0.98 % Aaa 1.80
2.625% Due 4/17/2014 1.02 % 2,639,150.00 0.36 % 13,489.58 (37,842.50) AA+ 1.76
31331JQA4 FFCB Note 4,900,000.00 06/08/2010 4,888,093.00 102.93 5,043,619.00 1.90 % Aaa 1.92
1.9% Due 6/2/2014 1.96 % 4,888,093.00 0.37 % 7,499.72 155,526.00 AA+ 1.89
31331GL80 FFCB Note 4,325,000.00 Various 4,422,638.70 105.80 4,575,867.30 1.74% Aaa 2.23
3% Due 9/22/2014 2.49 % 4,422,638.70 0.38 % 35,681.25 153,228.60 AA+ 2.15
3136FPLV7 FNMA Callable Note 1X 3/24/2011 2,200,000.00 09/26/2011 2,259,950.00 102.55 2,256,141.80 0.85 % Aaa 2.24
1.57% Due 9/24/2014 0.65 % 2,259,950.00 0.42 % 9,306.61 (3,808.20) AA+ 2.19
3134G3CMO0 FHLMC Callable Note 1X 12/12/12 1,295,000.00 12/15/2011 1,296,165.50 100.16 1,297,082.36 0.49 % Aaa 245
0.92% Due 12/12/2014 0.89 % 1,296,165.50 0.56 % 628.79 916.86 AA+ 0.76
3135G0OLC5 FNMA Callable Note Qtrly 11/29/12 2,220,000.00 05/09/2012 2,220,000.00 99.99 2,219,826.84 0.84 % Aaa 291
0.7% Due 5/29/2015 0.70 % 2,220,000.00 0.70 % 1,381.33 (173.16) AA+ 1.74
313370JB5 FHLB Note 3,825,000.00 08/04/2011 3,916,188.00 103.34 3,952,747.35 1.50 % Aaa 3.20
1.75% Due 9/11/2015 1.15% 3,916,188.00 0.69 % 20,453.13 36,559.35 AA+ 3.10
31331J6C2 FFCB Note 2,190,000.00 03/28/2011 2,197,927.80 106.80 2,338,992.27 0.88 % Aaa 3.48
2.35% Due 12/22/2015 227% 2,197,927.80 0.38 % 1,286.63 141,064.47 AA+ 3.36
3136FPDC8 FNMA Callable Note 1X 3/8/2011 1,900,000.00 08/24/2011 1,965,284.00 104.67 1,988,807.90 0.75 % Aaa 3.69
2% Due 3/8/2016 1.22% 1,965,284.00 0.71 % 11,927.78 23,523.90 AA+ 3.54
3133XXP43 FHLB Note 950,000.00 11/21/2011 1,028,443.40 108.86 1,034,178.55 0.39 % Aaa 3.70
3.125% Due 3/11/2016 1.15% 1,028,443.40 0.69 % 9,071.18 5,735.15 AA+ 3.49
3135G0AL7 FNMA Note 3,850,000.00 07/25/2011 3,946,442.50 105.52 4,062,489.20 1.54 % Aaa 3.71
2.25% Due 3/15/2016 1.69 % 3,946,442.50 0.74 % 25,506.25 116,046.70 AA+ 3.55
313372YS7 FHLB Note 2,350,000.00 07/07/2011 2,411,899.00 106.30 2,498,106.40 0.95 % Aaa 3.75
2.45% Due 3/30/2016 1.87 % 2,411,899.00 0.74 % 14,553.68 86,207.40 AA+ 3.58
3135G0BAO FNMA Note 3,750,000.00 05/19/2011 3,804,558.75 106.22 3,983,238.75 151 % Aaa 3.78
2.375% Due 4/11/2016 2.06 % 3,804,558.75 0.70 % 19,791.67 178,680.00 AA+ 3.61
3137EACT4 FHLMC Note 3,775,000.00 06/14/2011 3,888,227.35 106.69 4,027,358.75 1.52 % Aaa 3.91
2.5% Due 5/27/2016 1.86 % 3,888,227.35 0.76 % 8,913.19 139,131.40 AA+ 3.73
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(e City of Corona Consolidated
L ‘ Account #10003

Holdings Report
As of 6/30/12

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody Maturity
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss S&P Duration
AGENCY
313373SZ6 FHLB Note 3,925,000.00 Various 4,064,291.00 105.17 4,127,875.40 1.56 % Aaa 3.95
2.125% Due 6/10/2016 1.33% 4,064,291.00 0.79 % 4,865.37 63,584.40 AA+ 3.79
3137EACW7 FHLMC Note 4,800,000.00 Various 4,985,462.00 105.08 5,043,662.40 191 % Aaa 4.16
2% Due 8/25/2016 1.19% 4,985,462.00 0.76 % 33,600.00 58,200.40 AA+ 3.97
3135G0CM3 FNMA Note 4,000,000.00 10/13/2011 3,978,088.00 101.75 4,069,848.00 1.54% Aaa 4.25
1.25% Due 9/28/2016 1.36 % 3,978,088.00 0.83 % 12,916.67 91,760.00 AA+ 4.12
3135G0OESS8 FNMA Note 3,600,000.00 01/30/2012 3,667,165.20 102.35 3,684,618.00 1.39 % Aaa 4.38
1.375% Due 11/15/2016 0.98 % 3,667,165.20 0.83 % 6,325.00 17,452.80 AA+ 4.24
3135G0GY3 FNMA Note 3,950,000.00 02/09/2012 3,978,104.25 101.58 4,012,263.85 1.52 % Aaa 4.59
1.25% Due 1/30/2017 1.10 % 3,978,104.25 0.90 % 20,710.07 34,159.60 AA+ 4.43
3133787M7 FHLB Note 1,950,000.00 02/27/2012 1,951,794.00 100.67 1,963,026.00 0.74 % Aaa 4.67
1.05% Due 2/27/2017 1.03 % 1,951,794.00 0.90 % 7,393.75 11,232.00 AA+ 4,52
3137EADCO FHLMC Note 4,035,000.00 03/14/2012 3,978,711.75 100.54 4,056,825.32 1.53 % Aaa 4.69
1% Due 3/8/2017 1.29% 3,978,711.75 0.88 % 12,665.42 78,113.57 AA+ 4.56
313378WF4 FHLB Note 3,500,000.00 04/24/2012 3,512,460.00 100.98 3,534,468.00 1.34% Aaa 4.70
1.125% Due 3/10/2017 1.05 % 3,512,460.00 0.91 % 9,625.00 22,008.00 AA+ 4.55
3137EADF3 FHLMC Note 3,650,000.00 05/29/2012 3,683,846.45 101.32 3,698,238.40 1.40 % Aaa 4.87
1.25% Due 5/12/2017 1.06 % 3,683,846.45 0.97 % 6,210.07 14,391.95 AA+ 4,71
91,393,367.52 92,523,871.06 35.03 % Aaa 3.18
Total Agency 89,370,000.00 1.57 % 91,393,367.52 0.63 % 469,172.37 1,130,503.54 AA+ 3.02
COMMERCIAL PAPER
02665JGR5 American Honda Corp Discount CP 1,000,000.00 06/28/2012 999,902.50 99.99 999,902.50 0.38 % P-1 0.07
0.13% Due 7/25/2012 0.13% 999,902.50 0.13% 10.83 0.00 A-1 0.07
69372AGS5 Paccar Financial Discount CP 3,000,000.00 06/28/2012 2,999,720.00 99.99 2,999,720.00 1.13% P-1 0.07
0.12% Due 7/26/2012 0.12 % 2,999,720.00 0.12 % 30.00 0.00 A-1 0.07
40427RJQ5 HSBC USA Inc Discount CP 2,250,000.00 06/26/2012 2,248,368.75 99.93 2,248,368.75 0.85 % P-1 0.24
0.29% Due 9/24/2012 0.29 % 2,248,368.75 0.29 % 90.63 0.00 A-1 0.24
06416JK93 Bank of Nova Scotia Discount CP 2,250,000.00 06/26/2012 2,248,667.50 99.94 2,248,667.50 0.85 % P-1 0.28
0.205% Due 10/9/2012 0.21 % 2,248,667.50 0.21 % 51.25 0.00 A-1+ 0.28
06416JL84 Bank of Nova Scotia Discount CP 2,000,000.00 05/04/2012 1,997,075.56 99.85 1,997,075.56 0.75 % P-1 0.36
0.28% Due 11/8/2012 0.28 % 1,997,075.56 0.28 % 902.22 0.00 A-1+ 0.36
89233GMA1 Toyota Motor Credit Discount CP 4,000,000.00 06/25/2012 3,995,175.56 99.88 3,995,175.56 1.50 % P-1 0.45
0.26% Due 12/10/2012 0.26 % 3,995,175.56 0.26 % 144.44 0.00 A-1+ 0.45
14,488,909.87 14,488,909.87 5.46 % P1 0.27
Total Commercial Paper 14,500,000.00 0.22 % 14,488,909.87 0.22 % 1,229.37 0.00 A-1 0.27
FDIC INSURED US CORPORATE
36967HAV9 GE Capital Corp FDIC Guaranteed Note 4,050,000.00 06/03/2009 4,053,847.50 100.86 4,084,911.00 1.54 % Aaa 0.48
2.125% Due 12/21/2012 2.10 % 4,053,847.50 0.31% 2,390.63 31,063.50 AA+ 0.47
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Holdings Report
As of 6/30/12

frp— City of Corona Consolidated
0 ‘ Account #10003

Security Description
FDIC INSURED US CORPORATE

Mkt Price
Mkt YTM

Market Value
Accrued Int.

Cost Value
Book Value

Purchase Date
Book Yield

% of Port. Moody

Maturity
Duration

Par Value/Units Gain/Loss S&P

481247AM6 JP Morgan Chase FDIC Guaranteed 3,800,000.00 04/22/2009 3,811,780.00 100.92 3,834,990.40 1.45% Aaa 0.49
Note 2.04 % 3,811,780.00 0.24 % 1,121.53 23,210.40 AA+ 0.49
2.125% Due 12/26/2012
7,865,627.50 7,919,901.40 2.98 % Aaa 0.48
Total FDIC Insured US Corporate 7,850,000.00 2.07 % 7,865,627.50 0.27 % 3,512.16 54,273.90 AA+ 0.48
LAIF
90LAIF$00 Local Agency Investment Fund State 65,181,275.17 Various 65,181,275.17 1.00 65,181,275.17 24.57 % NR 0.00
Pool 0.35% 65,181,275.17 0.35% 47,310.13 0.00 NR 0.00
65,181,275.17 65,181,275.17 24.57 % NR 0.00
Total LAIF 65,181,275.17 0.35% 65,181,275.17 0.35 % 47,310.13 0.00 NR 0.00
MONEY MARKET FUND FlI
60934N807 Federated Govt Oblig Fund Inst. 157,765.73 Various 157,765.73 1.00 157,765.73 0.06 % Aaa 0.00
0.01 % 157,765.73 0.01 % 0.00 0.00 AAA 0.00
157,765.73 157,765.73 0.06 % Aaa 0.00
Total Money Market Fund FI 157,765.73 0.01 % 157,765.73 0.01 % 0.00 0.00 AAA 0.00
NEGOTIABLE CD
89112XUW3 Toronto Dominion Bank Yankee CD 3,825,000.00 04/30/2012 3,825,000.00 100.00 3,825,000.00 1.44 % P-1 0.33
0.26% Due 10/29/2012 0.26 % 3,825,000.00 0.26 % 1,712.75 0.00 A-1+ 0.34
3,825,000.00 3,825,000.00 1.44 % Aaa 0.33
Total Negotiable CD 3,825,000.00 0.26 % 3,825,000.00 0.26 % 1,712.75 0.00 AAA 0.34
US CORPORATE
931142CL5 Wal-Mart Stores Note 3,565,000.00 Various 3,818,012.85 102.99 3,671,575.69 1.40 % Aa2 0.79
4.25% Due 4/15/2013 1.54 % 3,818,012.85 0.46 % 31,985.98 (146,437.16) AA 0.78
459200GR6 IBM Corp Note 1,865,000.00 01/27/2010 1,877,420.90 101.33 1,889,767.20 0.71 % Aa3 0.85
2.1% Due 5/6/2013 1.89 % 1,877,420.90 0.53 % 5,983.54 12,346.30 AA- 0.84
91159HGYO0 US Bancorp Callable Note Cont 8/13/13 2,885,000.00 Various 2,889,278.35 100.85 2,909,516.73 1.10 % Aa3 1.21
1.375% Due 9/13/2013 1.32% 2,889,278.35 0.61 % 11,900.64 20,238.38 A 1.11
254687AW6 Walt Disney Corp Note 1,875,000.00 Various 2,042,757.75 105.88 1,985,158.13 0.75 % A2 1.46
4.5% Due 12/15/2013 1.23% 2,042,757.75 0.45 % 3,750.00 (57,599.62) A 1.42
717081AR4 Pfizer Inc. Note 1,770,000.00 Various 1,863,150.50 106.35 1,882,395.00 0.72% Al 1.63
4.5% Due 2/15/2014 3.18% 1,863,150.50 0.57 % 30,090.00 19,244.50 AA 1.56
166751AH0 ChevronTexaco Corp Note 2,665,000.00 Various 2,801,437.00 105.50 2,811,596.32 1.07 % Aal 1.67
3.95% Due 3/3/2014 2.64 % 2,801,437.00 0.64 % 34,504.34 10,159.32 AA 1.61
24422ERA9 John Deere Capital Corp Note 470,000.00 02/28/2011 469,534.70 101.57 477,394.98 0.18 % A2 1.67
1.6% Due 3/3/2014 1.63 % 469,534.70 0.65 % 2,464.89 7,860.28 A 1.65
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City of Corona Consolidated

Account #10003

Security Description

Holdings Report
As of 6/30/12

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

Maturity
Duration

US CORPORATE

665859AK0 Northern Trust Company Note 2,030,000.00 Various 2,203,246.00 107.01 2,172,233.98 0.82 % Al 1.84
4.625% Due 5/1/2014 241 % 2,203,246.00 0.77 % 15,647.92 (31,012.02) A+ 1.77
36962G4C5 General Electric Capital Corp Note 3,490,000.00 Various 3,756,781.80 108.62 3,790,995.06 1.44 % Al 1.87
5.9% Due 5/13/2014 3.88 % 3,756,781.80 1.22% 27,454.66 34,213.26 AA+ 1.78
74005PAQ7 Praxair Note 925,000.00 09/24/2010 1,059,365.50 110.22 1,019,562.75 0.39 % A2 2.38
5.25% Due 11/15/2014 1.60 % 1,059,365.50 0.89 % 6,205.21 (39,802.75) A 2.25
09247XAD3 Blackrock Inc Note 1,830,000.00 Various 1,880,471.55 106.07 1,941,123.11 0.73 % Al 2.45
3.5% Due 12/10/2014 2.84% 1,880,471.55 0.98 % 3,736.26 60,651.56 A+ 2.35
713448BM9 Pepsico Inc. Note 2,760,000.00 Various 2,879,704.35 105.32 2,906,865.12 1.11% Aa3 2.55
3.1% Due 1/15/2015 2.06 % 2,879,704.35 0.98 % 39,452.66 27,160.77 A- 2.42
46625HHP8 JP Morgan Chase Note 2,805,000.00 Various 2,850,137.75 104.31 2,925,845.01 1.12% A2 2.56
3.7% Due 1/20/2015 3.30% 2,850,137.75 1.96 % 46,414.95 75,707.26 A 2.40
459200HB0 IBM Corp Note 800,000.00 02/01/2012 796,088.00 99.35 794,808.80 0.30 % Aa3 2.61
0.55% Due 2/6/2015 0.72% 796,088.00 0.80 % 1,772.22 (1,279.20) AA- 2.57
94980VAA6 Wells Fargo Bank Note 2,725,000.00 Various 2,853,542.00 107.17 2,920,366.15 1.12% Al 2.61
4.75% Due 2/9/2015 3.59 % 2,853,542.00 1.92% 51,055.90 66,824.15 A+ 2.42
084670AV0 Berkshire Hathaway Note 2,805,000.00 Various 2,813,413.25 106.18 2,978,315.34 1.14 % Aa2 2.62
3.2% Due 2/11/2015 3.13% 2,813,413.25 0.81 % 34,906.67 164,902.09 AA+ 2.49
191216AX8 Coca Cola Company Note 2,410,000.00 Various 2,406,131.95 100.20 2,414,868.20 0.91% Aa3 2.70
0.75% Due 3/13/2015 0.80 % 2,406,131.95 0.67 % 5,372.30 8,736.25 A+ 2.67
06406JHB4 Bank of New York Mellon Note 2,580,000.00 Various 2,892,652.50 108.48 2,798,861.40 1.07 % Al 2.71
4.95% Due 3/15/2015 211 % 2,892,652.50 1.73% 37,603.51 (93,791.10) A 2.52
74005PARS5 Praxair Note 835,000.00 Various 911,524.80 110.18 919,966.26 0.35% A2 2.75
4.625% Due 3/30/2015 2.57 % 911,524.80 0.87 % 9,761.96 8,441.46 A 2.58
278642AB9 Ebay Inc Note 2,920,000.00 10/22/2010 2,914,890.00 102.32 2,987,831.60 1.13% A2 3.29
1.625% Due 10/15/2015 1.66 % 2,914,890.00 0.91 % 10,017.22 72,941.60 A 3.19
913017BU2 United Tech Corp Note 195,000.00 05/24/2012 194,832.30 102.12 199,141.41 0.08 % A2 4.92
1.8% Due 6/1/2017 1.82% 194,832.30 1.35% 292.50 4,309.11 A 4.69
46,174,373.80 46,398,188.24 17.63 % Al 2.10
Total US Corporate 44,205,000.00 2.32% 46,174,373.80 0.97 % 410,373.33 223,814.44 A+ 2.01
US TREASURY
912828JQ4 US Treasury Note 2,370,000.00 05/10/2010 2,457,856.61 103.25 2,447,117.43 0.93 % Aaa 1.34
2.75% Due 10/31/2013 1.65 % 2,457,856.61 0.30 % 10,980.57 (10,739.18) AA+ 131
912828SU5 US Treasury Note 4,000,000.00 06/20/2012 3,983,607.15 99.56 3,982,500.00 1.50 % Aaa 2.87
0.25% Due 5/15/2015 0.39 % 3,983,607.15 0.40 % 1,277.17 (1,107.15) AA+ 2.86
912828NP1 US Treasury Note 3,810,000.00 Various 3,776,613.94 103.96 3,960,910.29 1.50 % Aaa 3.08
1.75% Due 7/31/2015 1.96 % 3,776,613.94 0.46 % 27,842.31 184,296.35 AA+ 2.99
912828PE4 US Treasury Note 4,375,000.00 06/07/2011 4,352,797.86 102.49 4,484,033.75 1.69 % Aaa 3.34
1.25% Due 10/31/2015 1.37% 4,352,797.86 0.50 % 9,213.65 131,235.89 AA+ 3.26
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J City of Corona Consolidated
‘ Account #10003

Holdings Report
As of 6/30/12

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody Maturity
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss S&P Duration
US TREASURY
912828PJ3 US Treasury Note 3,925,000.00 05/16/2011 3,881,163.54 102.95 4,040,603.03 1.52 % Aaa 3.42
1.375% Due 11/30/2015 1.63 % 3,881,163.54 0.50 % 4,571.12 159,439.49 AA+ 3.34
912828PS3 US Treasury Note 3,830,000.00 05/16/2011 3,881,328.85 105.22 4,029,880.04 1.53 % Aaa 3.59
2% Due 1/31/2016 1.70 % 3,881,328.85 0.53 % 31,986.81 148,551.19 AA+ 3.44
912828QA1 US Treasury Note 3,725,000.00 Various 3,887,285.92 106.34 3,961,306.55 1.50 % Aaa 3.75
2.25% Due 3/31/2016 1.30 % 3,887,285.92 0.54 % 21,067.62 74,020.63 AA+ 3.60
912828RU6 US Treasury Note 3,950,000.00 12/22/2011 3,947,698.77 100.99 3,989,191.90 1.50 % Aaa 4.42
0.875% Due 11/30/2016 0.89 % 3,947,698.77 0.65 % 2,927.42 41,493.13 AA+ 4.33
912828SC5 US Treasury Note 3,000,000.00 06/20/2012 3,023,330.36 100.87 3,026,016.00 1.14% Aaa 4.59
0.875% Due 1/31/2017 0.70 % 3,023,330.36 0.68 % 10,961.54 2,685.64 AA+ 4.47
33,191,683.00 33,921,558.99 12.82 % Aaa 3.44
Total US Treasury 32,985,000.00 1.28 % 33,191,683.00 0.51 % 120,828.21 729,875.99 AA+ 3.35
262,278,002.59 264,416,470.46 100.00 % Aal 1.96
TOTAL PORTFOLIO 258,074,040.90 1.28 % 262,278,002.59 0.57 % 1,054,138.32 2,138,467.87 AA 1.87
TOTAL MARKET VALUE PLUS ACCRUED 265,470,608.78
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