




CITY OF SUNNYVALE
Portfolio Management

May 22, 2016 through June 30, 2016

City of Sunnyvale
650 West Olive Ave.

Sunnyvale, CA  94086
(408)730-7604

Portfolio Summary

% of
Portfolio

Book
ValueInvestments

Market
Value

Par
Value

Days to
MaturityTerm

YTM
360 Equiv.

YTM
365 Equiv.

Managed Pool Accounts 64,565,115.24 118.08 0.542164,565,115.2464,565,115.24 0.550
Medium Term Notes 45,036,871.65 94212.61 1.11760345,162,037.4544,244,000.00 1.133
Federal Agency Issues - Coupon 179,781,708.01 1,09450.36 1.015521180,730,455.85178,294,000.00 1.029
Treasury Securities - Coupon 61,182,304.36 1,09417.14 0.78039161,350,483.0061,000,000.00 0.791
Supranational - Coupon 3,023,466.70 8990.85 0.9158473,032,430.003,000,000.00 0.928
Municipal Bonds 3,426,729.26 7860.96 0.9867003,440,188.003,400,000.00 1.000

357,016,195.22 100.00%
Investments

358,280,709.54354,503,115.24 873 419 0.901 0.914

Cash and Accrued Interest

357,115,248.00Total Cash and Investments
99,052.78Subtotal
99,052.78

358,379,762.32354,503,115.24

99,052.78

99,052.78

873 419 0.901 0.914

Accrued Interest at Purchase

Current Year
June 30

340,912.06
Fiscal Year To Date

2,816,910.85 2,816,910.85
Fiscal Year EndingTotal Earnings Period Ending

Allowable  Policy Limits:
----------------------------------------------------------------
Managed Pool -LAIF                                 20%
Supranationals                                          30%
Medium Term Notes                                 30%
Federal Agencies                                    100%
Treasuries                                               100%
Municipal Bonds                                      100%

__________________________________________________     ____________________
.,

Portfolio CITY
AP

Reporting period 05/22/2016-06/30/2016

Run Date: 07/14/2016 - 14:24 PM (PRF_PM1) 7.3.0
Report Ver. 7.3.3
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Par Value Book Value
Maturity

Date
Stated

RateMarket Value

June 30, 2016
Portfolio Details - Investments

Issuer

Portfolio Management
CITY OF SUNNYVALE

Days to
MaturityS&PCUSIP Investment #

Purchase
Date

Managed Pool Accounts

0.550STATEPOOL90-119 64,565,115.24 64,565,115.24 0.55064,565,115.24SYS90-119 1

64,565,115.2464,565,115.2464,565,115.24Subtotal and Average 0.550 1

Medium Term Notes

1.211Apple Inc16-024 3,000,000.00 3,037,971.58 02/22/20191.70006/09/2016 3,050,787.00037833BQ2 966
1.109GENERAL ELECTRIC15-008 4,000,000.00 4,232,580.00 12/06/20175.25001/26/2015 4,237,764.00369604BC6 523
0.760GENERAL ELECTRIC15-011 4,000,000.00 4,030,260.21 10/17/20163.35003/17/2015 4,030,908.0036962G5H3 108
0.750IBM13-007 3,000,000.00 3,002,067.57 07/22/20161.95012/17/2012 3,001,761.00459200GX3 21
1.306IBM16-014 3,000,000.00 2,997,345.80 02/08/20181.25001/08/2016 3,018,585.00459200HK0 587
0.993IBM16-029 1,620,000.00 1,659,896.43 02/12/20191.95006/16/2016 1,659,832.56459200HT1 956
0.940Johnson and Johnson15-012 2,750,000.00 2,756,947.37 11/21/20171.12504/01/2015 2,764,839.00478160BL7 508
1.400Johnson and Johnson16-005 4,000,000.00 4,298,553.29 07/15/20185.15008/04/2015 4,343,020.00478160AU8 744
0.888Microsoft Corp16-020 4,000,000.00 4,038,012.44 11/03/20181.30005/09/2016 4,036,328.00594918BF0 855
1.090TOYOTA15-013 3,000,000.00 3,005,951.22 10/05/20171.25004/01/2015 3,012,213.0089233P6S0 461
1.379TOYOTA16-012 2,194,000.00 2,201,436.13 07/13/20181.55010/16/2015 2,215,088.7389236TCP8 742
1.038TOYOTA16-021 2,680,000.00 2,707,499.67 07/13/20181.55005/09/2016 2,705,760.1689236TCP8 742
1.521Wells Fargo Corp15-017 4,000,000.00 4,014,125.13 01/16/20181.50006/03/2015 4,022,400.0094974BFG0 564
1.422Wells Fargo Corp16-025 3,000,000.00 3,054,224.81 01/15/20192.15006/09/2016 3,062,751.0094974BFQ8 928

45,036,871.6545,162,037.4544,244,000.00Subtotal and Average 1.133 603

Federal Agency Issues - Coupon

1.220FEDERAL FARM CREDIT BANK14-016 4,000,000.00 3,996,923.26 10/23/20171.16001/23/2014 4,028,132.003133EDDV1 479
1.250FEDERAL FARM CREDIT BANK14-018 4,000,000.00 4,000,000.00 04/03/20181.25003/03/2014 4,039,252.003133EDG89 641
1.084FEDERAL FARM CREDIT BANK14-023 4,000,000.00 3,999,384.00 09/01/20171.07005/01/2014 4,018,992.003133EDKP6 427
0.895FEDERAL FARM CREDIT BANK14-025 4,000,000.00 4,003,288.60 04/17/20171.00005/06/2014 4,013,080.003133EDDK5 290
0.990FEDERAL FARM CREDIT BANK14-029 4,000,000.00 4,003,674.10 09/01/20171.07006/05/2014 4,018,992.003133EDKP6 427
0.999FEDERAL FARM CREDIT BANK14-030 1,000,000.00 1,006,562.02 09/18/20171.55006/05/2014 1,011,165.003133ED2D3 444
0.942FEDERAL FARM CREDIT BANK15-014 4,000,000.00 4,012,256.05 03/12/20181.12505/15/2015 4,031,044.003133EETE0 619
0.969FEDERAL FARM CREDIT BANK15-015 4,000,000.00 4,009,076.20 02/20/20181.11005/21/2015 4,029,284.003133EEQM5 599
1.180FEDERAL FARM CREDIT BANK15-018 4,000,000.00 3,993,980.99 06/01/20181.10006/08/2015 4,026,380.003133EEP95 700
1.108FEDERAL FARM CREDIT BANK16-006 4,000,000.00 4,008,725.90 06/25/20181.22008/14/2015 4,038,852.003133EE2F6 724
1.068FEDERAL FARM CREDIT BANK16-009 4,000,000.00 4,006,736.48 08/06/20181.15008/28/2015 4,034,684.003133EE6G0 766
0.710FEDERAL HOME LOAN BANK14-001 4,000,000.00 4,000,074.61 07/18/20160.75007/18/2013 4,000,812.00313383R78 17
0.751FEDERAL HOME LOAN BANK14-010 4,000,000.00 3,997,554.43 12/28/20160.62512/23/2013 4,003,116.003130A0C65 180
0.842FEDERAL HOME LOAN BANK14-017 4,000,000.00 4,006,043.59 06/21/20171.00002/28/2014 4,015,588.00313379DD8 355

Portfolio CITY
AP

Run Date: 07/14/2016 - 14:24 PM (PRF_PM2) 7.3.0

Report Ver. 7.3.3
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Par Value Book Value
Maturity
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Stated

RateMarket Value

June 30, 2016
Portfolio Details - Investments

Issuer

Portfolio Management
CITY OF SUNNYVALE

Days to
MaturityS&PCUSIP Investment #

Purchase
Date

Federal Agency Issues - Coupon

0.936FEDERAL HOME LOAN BANK14-021 4,000,000.00 3,997,837.03 05/24/20170.87504/17/2014 4,010,848.003130A1NN4 327
0.819FEDERAL HOME LOAN BANK14-027 4,000,000.00 4,001,520.31 03/10/20170.87505/08/2014 4,011,444.003133782N0 252
1.114FEDERAL HOME LOAN BANK15-019 4,000,000.00 4,017,301.31 03/09/20181.37506/08/2015 4,046,648.00313378A43 616
1.088FEDERAL HOME LOAN BANK16-004 4,000,000.00 3,997,024.93 05/30/20181.05007/31/2015 4,024,264.003130A5UU1 698
1.192FEDERAL HOME LOAN BANK16-010 4,000,000.00 3,994,195.79 09/14/20181.12509/01/2015 4,035,720.003130A6AE7 805
1.160FEDERAL HOME LOAN BANK16-023 2,900,000.00 2,900,697.03 12/28/20181.17005/25/2016 2,905,759.403130A7HA6 910
0.865FEDERAL HOME LOAN BANK16-027 4,000,000.00 4,000,792.13 06/29/20180.87506/09/2016 4,016,012.003130A8BD4 728
0.834FEDERAL HOME LOAN MORT CORP14-011 4,000,000.00 4,102,574.58 02/16/20175.00012/23/2013 4,112,620.003137EAAM1 230
0.965FEDERAL HOME LOAN MORT CORP14-012 4,000,000.00 4,099,137.10 02/16/20175.00001/10/2014 4,112,620.003137EAAM1 230
0.922FEDERAL HOME LOAN MORT CORP14-022 4,000,000.00 4,011,145.34 05/12/20171.25004/17/2014 4,023,004.003137EADF3 315
0.979FEDERAL HOME LOAN MORT CORP15-002 4,000,000.00 4,000,873.15 07/28/20171.00009/02/2014 4,017,116.003137EADJ5 392
1.174FEDERAL HOME LOAN MORT CORP15-003 4,000,000.00 4,213,082.29 11/17/20175.12509/03/2014 4,248,896.003137EABA6 504
1.109FEDERAL HOME LOAN MORT CORP15-006 4,000,000.00 3,978,452.84 01/12/20180.75012/04/2014 4,006,856.003137EADN6 560
0.787FEDERAL HOME LOAN MORT CORP15-010 4,000,000.00 4,008,388.64 06/29/20171.00002/24/2015 4,016,272.003137EADH9 363
1.312FEDERAL HOME LOAN MORT CORP16-015 4,000,000.00 4,003,605.68 11/26/20181.35004/06/2016 4,003,636.003134G83X5 878
1.146FEDERAL HOME LOAN MORT CORP16-018 3,000,000.00 3,007,644.89 12/28/20181.25004/20/2016 3,008,712.003134G8S26 910
0.698FEDERAL HOME LOAN MORT CORP16-028 7,250,000.00 7,271,670.11 06/29/20171.00006/09/2016 7,279,493.003137EADH9 363
0.817FEDERAL NATL MORTGAGE ASSN14-009 4,000,000.00 4,101,653.66 02/13/20175.00012/20/2013 4,111,120.0031359M4D2 227
0.856FEDERAL NATL MORTGAGE ASSN14-024 4,000,000.00 3,996,644.57 04/20/20170.75005/02/2014 4,008,080.003135G0ZB2 293
1.053FEDERAL NATL MORTGAGE ASSN15-001 4,000,000.00 3,991,907.11 08/28/20170.87508/28/2014 4,011,048.003135G0MZ3 423
1.181FEDERAL NATL MORTGAGE ASSN15-004 4,000,000.00 3,984,181.00 10/26/20170.87510/01/2014 4,013,928.003135G0PQ0 482
0.878FEDERAL NATL MORTGAGE ASSN15-009 4,000,000.00 3,999,853.04 08/28/20170.87502/20/2015 4,011,048.003135G0MZ3 423
0.929FEDERAL NATL MORTGAGE ASSN15-016 4,000,000.00 3,996,574.62 02/08/20180.87505/21/2015 4,020,396.003135G0TG8 587
0.978FEDERAL NATL MORTGAGE ASSN16-003 4,000,000.00 3,992,349.18 05/21/20180.87507/10/2015 4,015,832.003135G0WJ8 689
0.882FEDERAL NATL MORTGAGE ASSN16-019 4,000,000.00 4,070,556.01 11/27/20181.62505/04/2016 4,085,148.003135G0YT4 879
1.685TENNESSEE VALLEY AUTHORITY14-015 4,000,000.00 4,005,671.29 10/15/20181.75001/21/2014 4,082,940.00880591EQ1 836
1.578TENNESSEE VALLEY AUTHORITY14-019 3,966,000.00 3,981,010.27 10/15/20181.75003/06/2014 4,048,235.01880591EQ1 836
1.429TENNESSEE VALLEY AUTHORITY14-020 4,000,000.00 4,208,098.77 04/01/20184.50003/13/2014 4,263,800.00880591EC2 639
0.978TENNESSEE VALLEY AUTHORITY14-028 4,000,000.00 4,186,052.63 07/18/20175.50005/15/2014 4,202,108.00880591EA6 382
1.194TENNESSEE VALLEY AUTHORITY15-005 4,000,000.00 4,287,970.66 12/15/20176.25010/08/2014 4,314,968.00880591CU4 532
1.182TENNESSEE VALLEY AUTHORITY16-001 2,663,000.00 2,696,856.16 10/15/20181.75007/08/2015 2,718,217.31880591EQ1 836
0.871TENNESSEE VALLEY AUTHORITY16-002 1,515,000.00 1,632,105.66 12/15/20176.25007/08/2015 1,634,294.13880591CU4 532

179,781,708.01180,730,455.85178,294,000.00Subtotal and Average 1.029 521

Portfolio CITY
AP

Run Date: 07/14/2016 - 14:24 PM (PRF_PM2) 7.3.0
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Treasury Securities - Coupon

1.064FEDERAL FARM CREDIT BANK16-030 3,000,000.00 3,006,679.76 02/22/20191.15006/21/2016 3,006,771.003133EFYS0 966
0.568UNITED STATE TREASURY13-023 4,000,000.00 4,002,849.71 08/31/20161.00006/04/2013 4,004,632.00912828RF9 61
0.831UNITED STATE TREASURY13-024 4,000,000.00 4,001,659.45 09/30/20161.00006/27/2013 4,006,452.00912828RJ1 91
0.660UNITED STATE TREASURY14-002 4,000,000.00 4,003,344.86 09/30/20161.00008/05/2013 4,006,452.00912828RJ1 91
0.756UNITED STATE TREASURY14-003 4,000,000.00 4,001,607.58 08/31/20161.00008/19/2013 4,004,632.00912828RF9 61
0.600UNITED STATE TREASURY14-005 4,000,000.00 4,005,282.59 10/31/20161.00010/30/2013 4,008,752.00912828RM4 122
0.567UNITED STATE TREASURY14-006 4,000,000.00 4,005,076.99 11/30/20160.87511/22/2013 4,008,200.00912828RU6 152
0.648UNITED STATE TREASURY14-007 4,000,000.00 4,004,489.30 12/31/20160.87512/06/2013 4,009,232.00912828RX0 183
0.701UNITED STATE TREASURY14-008 4,000,000.00 4,004,015.99 01/31/20170.87512/09/2013 4,009,964.00912828SC5 214
0.900UNITED STATE TREASURY14-013 4,000,000.00 3,999,422.03 01/31/20170.87501/10/2014 4,009,964.00912828SC5 214
0.829UNITED STATE TREASURY14-026 4,000,000.00 4,005,039.73 03/31/20171.00005/08/2014 4,014,848.00912828SM3 273
1.048UNITED STATE TREASURY16-007 4,000,000.00 4,026,682.92 07/31/20181.37508/19/2015 4,062,812.00912828VQ0 760
1.017UNITED STATE TREASURY16-008 4,000,000.00 4,041,051.90 08/31/20181.50008/21/2015 4,075,468.00912828RE2 791
0.821UNITED STATE TREASURY16-011 3,000,000.00 3,011,695.88 09/15/20181.00010/15/2015 3,024,375.00912828L40 806
0.863UNITED STATE TREASURY16-017 3,000,000.00 3,037,800.29 12/31/20181.37504/20/2016 3,053,085.00912828RY8 913
0.869UNITED STATE TREASURY16-026 4,000,000.00 4,025,605.38 01/15/20191.12506/08/2016 4,044,844.00912828N63 928

61,182,304.3661,350,483.0061,000,000.00Subtotal and Average 0.791 391

Supranational - Coupon

0.928International Bank Recon & Dev16-022 3,000,000.00 3,023,466.70 10/26/20181.27005/10/2016 3,032,430.0045905UUN2 847

3,023,466.703,032,430.003,000,000.00Subtotal and Average 0.928 847

Municipal Bonds

1.000San Mateo County Transit Dist16-016 3,400,000.00 3,426,729.26 06/01/20181.41604/06/2016 3,440,188.00799054GP0 700

3,426,729.263,440,188.003,400,000.00Subtotal and Average 1.000 700

Total and Average 354,503,115.24 0.914 419358,280,709.54 357,016,195.22

Portfolio CITY
AP

Run Date: 07/14/2016 - 14:24 PM (PRF_PM2) 7.3.0
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Stated
Rate

Transaction
Date

May 22, 2016 through June 30, 2016
Activity By Type

Balance

Portfolio Management
CITY OF SUNNYVALE

CUSIP Investment # Issuer
Purchases

or Deposits
Redemptions

or Withdrawals

Managed Pool Accounts  (Monthly Summary)

STATEPOOL90-119 4,618,000.000.550 5,000,000.00SYS90-119

5,000,000.00 64,565,115.24Subtotal 4,618,000.00

Medium Term Notes

Apple Inc16-024 3,038,850.001.700 06/09/2016 0.00037833BQ2
IBM16-029 1,660,532.401.950 06/16/2016 0.00459200HT1
Wells Fargo Corp16-025 3,055,530.002.150 06/09/2016 0.0094974BFQ8

0.00 45,036,871.65Subtotal 7,754,912.40

Federal Agency Issues - Coupon

FEDERAL HOME LOAN BANK13-022 0.000.375 06/24/2016 4,000,000.003133834R9
FEDERAL HOME LOAN BANK16-013 0.001.100 06/29/2016 2,999,431.983130A6UA3
FEDERAL HOME LOAN BANK16-023 2,900,725.001.170 05/25/2016 0.003130A7HA6
FEDERAL HOME LOAN BANK16-027 4,000,816.400.875 06/09/2016 0.003130A8BD4
FEDERAL HOME LOAN MORT CORP14-004 0.002.500 05/27/2016 4,000,000.003137EACT4
FEDERAL HOME LOAN MORT CORP16-028 7,273,001.791.000 06/09/2016 0.003137EADH9

10,999,431.98 179,781,708.01Subtotal 14,174,543.19

Treasury Securities - Coupon

FEDERAL FARM CREDIT BANK16-030 3,006,750.001.150 06/21/2016 0.003133EFYS0
UNITED STATE TREASURY16-026 4,026,240.001.125 06/08/2016 0.00912828N63

0.00 61,182,304.36Subtotal 7,032,990.00

Supranational - Coupon

3,023,466.70Subtotal

Municipal Bonds

3,426,729.26Subtotal

357,016,195.22Total 15,999,431.9833,580,445.59

Portfolio CITY
AP

Run Date: 07/21/2016 - 11:23 PM (PRF_PM3) 7.3.0
Report Ver. 7.3.3
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1 YR TREASURY STATE POOL CITY OF SUNNYVALE TREASURY with same avg life as Portfolio (incep 7/1/02)
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