CONTRA COSTA COUNTY
TREASURER’S QUARTERLY INVESTMENT REPORT

AS OF SEPTEMBER 30, 2009



EXECUTIVE SUMMARY

The Treasurer's investment portfolio is in compliance with Government
Code 53600 et. seq..

The Treasurer's investment portfolio is in compliance with the Treasurer's
current investment policy. :

The Treasurer's investment portfolio has no securities lending,
reverse repurchase agreements or derivatives.

The total cost of the investment portfolio was equal to $1,585,986,572 on
“September 30, 2009. The fair value was $1,590,864,265 which was
100.3% of cost.

The weighted average maturity of the total investment pool was 148.13
days. More than 85 percent of the portfolio or over $1.35 biliion will
mature in less than a year. Historical activities combined with future cash
flow projections indicate that the County is able to meet its cash flow

- needs for the next six months.



¥O'y92'¥98'086' LS S6'1L.5'986'585"LE

%0000} £Z /28'02F €86 1§ (5% ‘a ‘v HO4) V101 dNVHD
%08 LL'ESE'86e L. 1165686812 LLSS8'968 LY ysep "o
%8.'2¢ 12'606'9L2009 8L P1Z2'622 668 91" LBE'9r.L'86S Lol
%10°0L £1°9¥8'¥99'65L 6€'00.'E0E'651 £1'988'028'851 _ 121010Ng
%880 £6'0L/'925'6 ot 886'60Z'8 0V 826'602'6 18nJ L JuswseAu| Apug ojldnd skming ¥
%ELY 6G'6¥1'609'60 08'886'0V5'69 099'886'95'60 18nNdles @
%t 00'€8Y'259'8¢ 00°1£9009'98 00°304'CHP'88 (eonewny Jo yueq) dnolg uswalsury BlQWNE) P
%88°Z Z0'L¥L'ves'ck Zo'zze'coe'ey 00'8ZF'6L0'ch feezicl-pze) Wawebeusy 19ssy ofiiey sllap 0
%e00 1228085k vO' 08y LY .vo.omv. Ly . {ND400 'solueyasly ‘ANG) BUIO 4
%000 CL'628'62 I¥'SBE'6T 1¥°562'62 (vay) weibold juswsbeue jossy elulo)e]) e
, - B0 2
%yl LT 86°'090'21L9'0FF 6€°805°GZ6'6EY B2°80G'GZE'6EY pund slussaul AsusBy |ea0T |
s1010B.3U0Y 8pIsINg Aq pabeue|y sjusiIsaslu| g
04226 Z2'100'68L'6LB 80'#00'65E'GLE 06'9/0'04Z'E1L6 vLOL
1 9,/8°08 09°Z0FL08'9/G 00°90.'G88'0./S 06'0.0'096'0.45 [el010nS
%00°0 96'0/0C 96'920'¢C 96'9.0'€ ysodaq swil
%ZL'2 5Z°198'/€E'€E 69'968'089'¢E 00°000'285'¢8 ~ sajoN ejelodioD
%8e b S6°619'910'621L 00'000' L0682} 00°000°206'841 psodaq o sejesypieg sjqenobsn
% L¥'GE 88'898'0ZE'6PZ°  SO'EL0'}IE'SHE 00°000°FFE'CHe Jsded [gliawo)
%986 00°000'000'G8 00°000'000'68 00700000048 uswealby sseysinday
%bl'T 95'520'211'vE 00°002'846'CE 00'000'62L"FE seuuededny sisvueg
' BlusLnsuyy umx._mS__ >m:o_>_ %
%L1 6l GO'619vEC 208 LL'EL1'ZB6'E0E 00°000'7LE'LOE , [eogng
%00'0 '00°000°000°L 00°000'000'L 00°000°000°L ’ spuog [ediojunyy
%9t SP 0P Ore'e. 02'91£'809'cL - 00°000'€80'€.L uopesodiog sfieByop ueo swoH [eleped
%481 69'9£8'€81'6Z G6°GES'ZE6'YT 00'000'285'¥2 SyUeg JPaI) Wie. [elapa
9%G8'E 9Z2°059'896'L9 1L9'228'%60' 19 00°000'22L'1L9 uojjeIossy abefillol [euceN (Biepad
%098 Zrore'eoz'ecl 896'C66'E5£'98) 00'000'9Z8'¥EL . syueq UEOT swol |elapad
%0 £9°0L8'061"2 £A'96E'ZE0" L 00°000°162'9 uapeJtodion) afiebuop einynoliby jeiepad
sejpueby 'S ¢
Y AN A 16'846'251'S88 8Z'vaL L8y pes 00°000°986'VES (ss10N ‘sjiig 'SJIYLS) seunseal] ‘SN L
, 8210 s,Jainsead] Aq pafieuey slusulssall Y
ISOOTVIOL IMIVA divd IS0D ST IVA dvd IdAL
40 INIDH3d . . ,

600Z ‘0¢ 1equis)dasg jo sy
T00d LNIFWLSIANI ALNNOD V180D YHLINOD



NOTES TO INVESTMENT PORTFOLIO SUMMARY AS OF SEPTEMBER 30, 2002

1. All report information is unaudited but due diligence was utilized in its ﬁreparation.

2. There may be slight differences between the portfolioc summary page and the
attached exhibits and statements for investments managed by outside
contractors or trustees. The variance is due to the timing difference in recording
transactions associated with outside contracted parties during interim periods
and later transmitied to the appropriate county agency and/or the Treasurer's
Office. In general, the Treasurer’s records reflect booked costs at the beginning
of a period.



