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COMPOSITION OF NAPA COUNTY TREASURY

Effective: JANUARY 31, 2007

Investment

U.S. Treasuries and Agencies
Federal Ag Mortgage Corp
Federal Home Loan Mortg Corp
Federal Farm Credit Bank
Federal Home Loan Bank
Federal Nat'l. Mortg Assn
US Treasury Notes
Student Loan Market Assn
Overnight Sweep

Total, U.S. Treasuries and Agencies

Corporate Notes

Bankers Acceptances

Commercial Paper

LAIF

Teeter Notes

Time Deposits

Total of All Funds

MTLYINVREP2006-07 xis
21612007

Principal

% of Total

88.16%

$ -
$  43,300,000.00
$  100,000,000.00
$  172,300,000.00
$  56,200,000.00
$ -
$ -
$ .
s 371,800,000.00 |
3 )
3 -
$  6,200,000.00
$  38,050,000.00
$ 5,498,066.64
$ 200,000.00
$  421,748,066.64
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RELATIONSHIP TO POLICY

All investments are consistent with the County Investment Policy. T

to cover all anticipated cash flow needs for the pool participants for the next 6 months.

here is sufficient liquidity

11 RAES

1. Safety - There are NO at risk investments in the portfolio.

2. Liquidity - 32.1% of the portfolio matures within 90 days.
$38,050,000.00 are availabie on a daily basis and $373,613,448.52
could be liquidated at a profit.

3. Maximization - Interest maximization is consistent with safety, liquidity
and cashflow considerations.

Investment vehicles used during the month of January 2007 were :
Agencies of the Federal Government, Certificates of Deposit, LAIF, Teeter Notes
and Commercial Paper.

The weighted average days to maturity was 560 days.
There were no "when issued" trading nor were there any swaps of securities.
No reverse repo's and no securites lending.

MTLYINVREP2006-07 xis
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SUMMARY

A comparison of the Investment Portfolios of January 2006 with that of

I January 2006 ! l January 2007
Gov't. Securities & LAIF 363,726,469.44 414,182,881.19
Teeter Notes 3,984,038.44 5,498,066.64
Time Bank Deposits 200,000.00 200,000.00
TOTAL 367,910,507.88 419,880,947.83

A comparison of interest received during the month of January 2006 with that of
January 2007 is as follows:

[ January 2006 i I January 2007 !
interest on Gov't. Securities 796,278.83 1,526,204.75
Interest of LAIF 222,776.51 472.430.89
interest on Teeter Notes 0.00 0.00
interest on Time Deposits 0.00 0.00
Interest on Trust Account 0.00 0.00

TOTAL 1,019,055.34 1,998,635.64

A comparison of the cumulative interest received in the period of July 1, 2005 thru
J 2006 with that of July 1 2008 thru June 30, 2007,

AR 1R AR whe

[ 2005-06 | ; 2006-07
Interest on Gov't. Securities 5,068,351.49 8,398,745.82
Interest on LAIF 649,750.88 1,155,450.19
interest on Teeter Notes 104,524.53 153,564.53
Interest on Time Deposits 2,146 67 3,812.89
Interest on Trust Account 23,254 03 39,539.94
TOTAL 6,748,027 .60 9,751,113.37
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2/6/2007 2:03:52PM

Napa County

Investment Performance Report
01/01/07 - 01/31/07

Portfolioc Group: All Portfolios

[Period

Number of Purchases

Total Par Value of Purchases

Average Cost Per Purchase

Weighted Average Days to Maturity of Purchases
Weighted Average Yield to Maturity of Purchases

Average Daily Holdings

Total Par Value at End Of Period

Weighted Average Days to Maturity at End of Period
Weighted Average Yield to Maturity at End of Period
Minimum Par During Period

Maximum Par During Period
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20.00
$68,600,000.00
$3,412,530.55
166

5.16848

$442,981,453.74
$421,748,066.64
560

4751486
$378,198,066.64
$504,448,066.64




0o'ogt

“9E'Y

80 0L BOEIT1S

06°9Eh ChL e

89 82E'HHI'9/E4

ST Q0I¥dd STIHL 04 ISETYEINT qANYDOVaex

25 8BbbET978LC8

gL 12
6L°
6L
vl
I 24
Te gs

|t ofey

6174
0gg
0879
2l Y
21 %
£1°6

IIW-TTA

6o-
80°G92'2¢2"Y
0070496491
00°0496°L91

00 925816711
D0'SE5°816°11
007685940721

JWOINI NNV 1S3

0E0%HCOT

00’

LL B9B'G6S718
0o 000'000°S
00°000'000°S
1676598547162
16 655 8HL 162
167659 8HL7v62

LY

6T 0TT b6E 18
aoroos LLe 2
Q00087 L4672
£E 8887 1v2 682
££°8ERIvZ 682
EE BEE 6127262

ARIYA LTIETW

Lope ‘1g Admnuep
L0bY9L0 # yunosoy
dFANSYVIYL ALNNOD VYN

SIVi0L LNNOJIV
HSY
SINIWLSIANT WAIL-L1d0H
SNO3INYTIBZISIN
SANOY ¥IHLOD
SIIONIBY S N
SONDE INJWNAIA0O
SINIWLISIANT FWOONI Q3IXI

Q13H S13SSY 40 AYVWWN

'V'N ANVAINOD
LSN¥l

MUOA AIN

JO NV L



