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FINANCIAL SUMMARY 

 NOT APPLICABLE  OPERATING EXPENSE  REVENUE   CIP 

 
FISCAL YEAR: 

 
2011-2012 

Prior Year 
(CIP Only) 

Current 
Year 

Future 
Years 

 
TOTALS 

Budget 0 0 0 0

Encumbered/Expended Amount 0 0 0 0

This Item 0 0 0 0

BALANCE    0    0    0    0

FUND(S):       

COMMENTS: This item has no fiscal impact.  STRATEGIC PLAN GOAL:  Investment Portfolio Summary Reviews 
relate to the City's Goal of Financially Strong City with Service Excellence. 

SUMMARY OF ITEM 

Quarterly Investment report ending June 30, 2012. 

 

 

List of Supporting Documents: Other Departments, Boards, Commissions or Agencies 

Investment Portfolio Summary       

      
 
 
 



A Resolution of the City Council of the City of Plano, Texas, approving the Investment 

Portfolio Summary for the quarter ending June 30, 2012 and providing an effective date. 

 

WHEREAS, the City Council has been presented the City of Plano’s Investment 

Portfolio Summary for the Quarter Ending June 30, 2012, a substantial copy of which is attached 

hereto as Exhibit “A” and incorporated herein by reference (hereinafter called “Investment 

Portfolio Summary”); and 

 

 WHEREAS, the Public Funds Investment Act at Texas Government Code, Section 

2256.005, requires the governing body of an investing entity to review its investment policy and 

investment strategies not less than annually; and 

 

WHEREAS, upon full review and consideration of the Investment Portfolio Summary, 

and all matters attendant and related thereto, the City Council is of the opinion that the same 

should be approved. 

 

NOW, THEREFORE, BE IT RESOLVED BY THE CITY COUNCIL OF THE 

CITY OF PLANO, TEXAS, THAT: 
 

Section I. The City of Plano’s Investment Portfolio Summary for the Quarter Ending 

June 30, 2012, having been reviewed by the City Council of the City of Plano and found to be 

acceptable and in the best interests of the City of Plano and its citizens, is hereby in all things 

approved. 

 

Section II. This Resolution shall become effective immediately upon its passage. 

 

DULY PASSED AND APPROVED this the 13
th

 day of August, 2012. 

 

 

________________________________ 

Phil Dyer, MAYOR 

 

ATTEST: 

 

 

_________________________________ 

Diane Zucco, CITY SECRETARY 

 

APPROVED AS TO FORM: 

 

 

_________________________________ 

Diane C. Wetherbee, CITY ATTORNEY 





Federal Reserve Press Release, June 20, 2012  

June 30, 2012 March 31, 2012

Asset Type Ave. Yield End Book Value End Market Value End Book Value End Market Value

Pools/NOW Accounts 0.14% 78,022,234.00    78,022,234.00        92,942,137.93      92,942,137.93      

Certificates of Deposit 0.80% 60,546,941.59    60,546,941.59        62,548,716.93      62,548,716.93      

FHLB Bonds 1.03% 102,403,816.68  103,348,449.30      102,503,305.69    103,454,442.40    

FHLMC Bonds 1.23% 84,242,857.05    85,883,478.00        84,534,480.30      86,095,946.00      

FNMA Bonds 0.78% 95,388,811.31    96,204,862.36        112,821,591.47    113,513,330.76    

Municipal Bonds 0.74% 9,121,528.74      9,116,679.15          -                        -                        

                        Totals 429,726,189.37  433,122,644.40      455,350,232.32    458,554,574.02    

Average Yield (1): Fiscal Year-to-Date Average Yield (2):

                                   Total Portfolio 0.81% Total Portfolio 0.81%

This Quarter: Last 12 Months:

     Rolling Six Month Treasury Yield 0.14%      Rolling Six Month Treasury Yield 0.09%

          Rolling Two Year Treasury Yield 0.29%           Rolling Two Year Treasury Yield 0.28%

               TexPool Yield 0.13%                TexPool Yield 0.10%

                            Investment Earnings (3): Quarter 1,040,647$           

Fiscal Year To Date 2,495,390$           

(1) Average Yield calculated using quarter end report yields and adjusted book values does not reflect a total return analysis or account for 

advisory fees.

(2) Fiscal Year-to-Date Average Yields calculated using quarter end report yields and adjusted book values and does not reflect a total return

analysis or account for advisory fees.

(3) Interest earnings are obtained from the general ledger - Interest plus/minus Gain or Loss on Investments plus/minus Unrealized Gain or Loss. 

Information received since the Federal Open Market Committee met in April suggests that the economy has been expanding moderately this year. 
However, growth in employment has slowed in recent months, and the unemployment rate remains elevated. Business fixed investment has 
continued to advance. Household spending appears to be rising at a somewhat slower pace than earlier in the year. Despite some signs of 
improvement, the housing sector remains depressed. Inflation has declined, mainly reflecting lower prices of crude oil and gasoline, and longer-term 
inflation expectations have remained stable.  
Consistent with its statutory mandate, the Committee seeks to foster maximum employment and price stability. The Committee expects economic 
growth to remain moderate over coming quarters and then to pick up very gradually. Consequently, the Committee anticipates that the 
unemployment rate will decline only slowly toward levels that it judges to be consistent with its dual mandate. Furthermore, strains in global 
financial markets continue to pose significant downside risks to the economic outlook. The Committee anticipates that inflation over the medium 
term will run at or below the rate that it judges most consistent with its dual mandate.  
To support a stronger economic recovery and to help ensure that inflation, over time, is at the rate most consistent with its dual mandate, the 
Committee expects to maintain a highly accommodative stance for monetary policy. In particular, the Committee decided today to keep the target 
range for the federal funds rate at 0 to 1/4 percent and currently anticipates that economic conditions--including low rates of resource utilization 
and a subdued outlook for inflation over the medium run--are likely to warrant exceptionally low levels for the federal funds rate at least through 
late 2014.  
The Committee also decided to continue through the end of the year its program to extend the average maturity of its holdings of securities. 
Specifically, the Committee intends to purchase Treasury securities with remaining maturities of 6 years to 30 years at the current pace and to sell or 
redeem an equal amount of Treasury securities with remaining maturities of approximately 3 years or less. This continuation of the maturity 
extension program should put downward pressure on longer-term interest rates and help to make broader financial conditions more 
accommodative. The Committee is maintaining its existing policy of reinvesting principal payments from its holdings of agency debt and agency 
mortgage-backed securities in agency mortgage-backed securities. The Committee is prepared to take further action as appropriate to promote a 
stronger economic recovery and sustained improvement in labor market conditions in a context of price stability.  
Voting for the FOMC monetary policy action were: Ben S. Bernanke, Chairman; William C. Dudley, Vice Chairman; Elizabeth A. Duke; Dennis P. 
Lockhart; Sandra Pianalto; Jerome H. Powell; Sarah Bloom Raskin; Jeremy C. Stein; Daniel K. Tarullo; John C. Williams; and Janet L. Yellen. Voting 
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Detail of Security Holdings By Sector
June 30, 2012

Adjusted

Security Coupon/ Maturity Settlement Call Purchased Book Market Market Life Accrued 

Description Ratings YTM Date Date Date Par Value Value Value Price Value (mo) Yield Interest

Frost NOW Account 0.00% 07/01/2012 06/30/2012 26,161,375.10      26,161,375.10      26,161,375.10      1.00    26,161,375.10      0.03   0.00% -                   

Legacy NOW Account 0.24% 07/01/2012 06/30/2012 34,726,157.61      34,726,157.61      34,726,157.61      1.00    34,726,157.61      0.03   0.24% -                   

TexPool AAAm 0.14% 07/01/2012 06/30/2012 8,609,752.72        8,609,752.72        8,609,752.72        1.00    8,609,752.72        0.03   0.14% -                   

Texas Daily AAAm 0.13% 07/01/2012 06/30/2012 8,524,948.57        8,524,948.57        8,524,948.57        1.00    8,524,948.57        0.03   0.13% -                   

Certificate of Deposit 0.45% 07/26/2012 07/28/2011 2,000,000.00        2,000,000.00        2,000,000.00        1.00    2,000,000.00        0.85   0.45% 8,450.00          

Certificate of Deposit 0.45% 07/26/2012 07/28/2011 4,000,000.00        4,000,000.00        4,000,000.00        1.00    4,000,000.00        0.85   0.45% 16,900.00         

Certificate of Deposit 1.05% 08/10/2012 03/11/2011 97,575.75            97,575.75            97,575.75            1.00    97,575.75            1.34   1.05% 1,338.93          

Certificate of Deposit 1.06% 08/23/2012 08/26/2010 5,000,000.00        5,000,000.00        5,000,000.00        1.00    5,000,000.00        1.77   1.06% 21,780.82         

Certificate of Deposit 1.45% 08/23/2012 08/25/2011 3,500,000.00        3,500,000.00        3,500,000.00        1.00    3,500,000.00        1.77   1.45% 43,102.74         

Certificate of Deposit 1.10% 09/09/2012 08/09/2011 245,000.00          245,000.00          245,000.00          1.00    245,000.00          2.33   1.10% 2,407.04          

Certificate of Deposit 0.35% 09/13/2012 09/15/2011 5,000,000.00        5,000,000.00        5,000,000.00        1.00    5,000,000.00        2.46   0.35% 14,048.61         

Certificate of Deposit 1.00% 10/13/2012 05/13/2011 151,804.10          151,804.10          151,804.10          1.00    151,804.10          3.44   1.00% 1,745.75          

Certificate of Deposit 0.45% 12/15/2012 01/16/2012 246,000.00          246,000.00          246,000.00          1.00    246,000.00          5.51   0.45% 503.46             

Certificate of Deposit 1.00% 01/13/2013 01/13/2011 5,047,593.52        5,047,593.52        5,047,593.52        1.00    5,047,593.52        6.46   1.00% 73,846.98         

Certificate of Deposit 1.45% 08/22/2013 08/26/2010 1,500,000.00        1,500,000.00        1,500,000.00        1.00    1,500,000.00        13.70 1.45% 8,938.36          

Certificate of Deposit 0.64% 11/29/2013 11/29/2011 244,000.00          244,000.00          244,000.00          1.00    244,000.00          16.95 0.64% 928.28             

Certificate of Deposit 0.40% 12/01/2013 06/01/2012 245,000.00          245,000.00          245,000.00          1.00    245,000.00          17.02 0.40% 78.94               

Certificate of Deposit 1.00% 01/30/2014 01/30/2012 10,000,000.00      10,000,000.00      10,000,000.00      1.00    10,000,000.00      18.98 1.00% 42,004.81         

Certificate of Deposit 0.68% 02/27/2014 02/27/2012 20,000,000.00      20,000,000.00      20,000,000.00      1.00    20,000,000.00      19.90 0.68% 46,202.74         

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit AAA 1.24% 05/31/2014 05/31/2012 245,000.00          245,000.00          245,000.00          1.00    245,000.00          22.95 1.24% 250.10             



Detail of Security Holdings By Sector
June 30, 2012

Adjusted

Security Coupon/ Maturity Settlement Call Purchased Book Market Market Life Accrued 

Description Ratings YTM Date Date Date Par Value Value Value Price Value (mo) Yield Interest

FHLB Bonds AAA 1.25% 07/26/2012 03/12/2010 8,725,000.00        8,734,565.45        8,725,286.85        1.00    8,731,683.35        0.85   1.25% 48,520.69         

FHLB Bonds AAA 1.39% 09/14/2012 03/11/2010 17,000,000.00      17,256,428.00      17,021,229.33      1.00    17,062,849.00      2.49   1.39% 100,111.11       

FHLB Bonds AAA 0.21% 02/25/2013 02/24/2012 10,000,000.00      9,998,700.00        9,999,149.86        1.00    9,996,120.00        7.87   0.21% 7,000.00          

FHLB Bonds AAA 0.39% 04/19/2013 10/03/2011 11,000,000.00      11,069,740.00      11,036,230.18      1.00    11,048,400.00      9.61   0.39% 15,644.44         

FHLB Bonds AAA 0.36% 09/13/2013 12/30/2011 10,000,000.00      10,107,852.96      10,076,172.24      1.01    10,083,700.00      14.43 0.36% 29,722.22         

FHLB Bonds AAA 1.63% 03/14/2014 02/15/2011 15,000,000.00      15,335,700.00      15,185,935.35      1.03    15,510,540.00      20.39 1.63% 104,895.83       

FHLB Bonds AAA 1.23% 09/12/2014 09/30/2010 10,000,000.00      10,054,542.50      10,030,389.58      1.02    10,205,580.00      26.36 1.23% 41,250.00         

FHLB Bonds AAA 2.09% 03/13/2015 02/07/2011 7,565,000.00        7,761,622.75        7,694,678.95        1.06    8,018,680.62        32.33 2.09% 61,833.37         

FHLB Bonds AAA 0.57% 05/15/2015 02/23/2012 4,000,000.00        3,997,880.00        3,998,108.23        1.00    4,001,992.00        34.39 0.57% 2,750.00          

FHLB Bonds AAA 0.60% 05/27/2015 02/21/2012 1,000,000.00        1,045,160.00        1,040,180.53        1.04    1,042,078.00        34.79 0.60% 1,833.33          

FHLB Bonds AAA 0.68% 02/02/2016 02/13/2012 7,590,000.00        7,597,134.60        7,596,455.58        1.01    7,646,826.33        43.02 0.68% 21,842.33         

FHLMC Bonds AAA 0.39% 11/30/2012 07/29/2011 5,000,000.00        4,999,265.00        4,999,770.50        1.00    5,005,780.00        5.02   0.39% 1,562.50          

FHLMC Bonds AAA 0.54% 04/11/2013 10/27/2010 3,000,000.00        3,086,610.00        3,027,518.23        1.01    3,033,885.00        9.34   0.54% 11,323.33         

FHLMC Bonds AAA 0.52% 07/15/2013 07/27/2011 7,000,000.00        7,545,050.44        7,288,065.60        1.04    7,308,756.00        12.46 0.52% 144,375.00       

FHLMC Bonds AAA 1.30% 09/27/2013 07/12/2010 15,000,000.00      16,329,150.00      15,514,436.57      1.05    15,711,240.00      14.89 1.30% 159,843.75       

FHLMC Bonds AAA 0.40% 03/21/2014 02/23/2012 5,000,000.00        4,990,100.00        4,991,773.98        1.00    4,997,685.00        20.62 0.40% 4,125.00          

FHLMC Bonds AAA 0.97% 07/28/2014 10/28/2010 11,000,000.00      11,820,710.00      11,454,417.96      1.05    11,577,302.00      24.85 0.97% 139,333.33       

FHLMC Bonds AAA 1.64% 09/10/2015 09/27/2010 17,000,000.00      17,088,555.17      17,057,127.63      1.04    17,635,375.00      38.26 1.64% 90,902.78         

FHLMC Bonds AAA 2.20% 09/10/2015 02/03/2011 13,000,000.00      12,744,589.10      12,822,580.64      1.04    13,485,875.00      38.26 2.20% 69,513.89         

FHLMC Bonds AAA 0.93% 07/18/2016 02/21/2012 6,000,000.00        7,182,724.81        7,087,165.94        1.19    7,127,580.00        48.49 0.93% 148,500.00       

FNMA Bonds AAA 0.33% 09/15/2012 07/27/2011 15,000,000.00      15,686,250.00      15,127,022.24      1.01    15,128,415.00      2.52   0.33% 191,406.25       

FNMA Bonds AAA 0.38% 10/30/2012 07/28/2011 13,000,000.00      13,019,890.00      13,005,275.17      1.00    13,014,898.00      4.00   0.38% 10,833.33         

FNMA Bonds AAA 0.66% 08/20/2013 10/27/2010 10,000,000.00      10,164,100.00      10,066,406.23      1.01    10,105,460.00      13.64 0.66% 45,138.89         

FNMA Bonds AAA 0.40% 05/15/2014 02/23/2012 6,000,000.00        6,279,430.18        6,235,382.07        1.04    6,238,140.00        22.43 0.40% 18,750.00         

FNMA Bonds AAA 0.65% 08/28/2014 12/30/2011 08/28/2012 9,085,000.00        9,085,000.00        9,085,000.00        1.00    9,090,387.40        25.87 0.65% 20,012.24         

FNMA Bonds AAA 0.62% 09/16/2014 01/03/2012 15,000,000.00      15,955,350.00      15,782,089.97      1.06    15,871,035.00      26.49 0.62% 130,000.00       

FNMA Bonds AAA 1.93% 04/15/2015 03/29/2011 15,000,000.00      16,786,500.00      16,231,693.84      1.12    16,862,115.00      33.41 1.93% 156,250.00       

FNMA Bonds AAA 0.72% 02/25/2016 02/13/2012 3,410,000.00        3,583,773.60        3,567,493.38        1.05    3,568,755.96        43.77 0.72% 23,680.56         

FNMA Bonds AAA 0.89% 03/24/2016 02/21/2012 6,000,000.00        6,315,960.00        6,288,448.41        1.05    6,325,656.00        44.69 0.89% 35,200.00         

Municipal Bonds AA2 0.59% 11/01/2013 06/07/2012 80,000.00            80,000.00            80,000.00            1.00    79,957.60            16.03 0.59% 30.16               

Municipal Bonds AA1 0.40% 12/01/2013 06/07/2012 900,000.00          947,862.00          945,830.96          1.05    946,278.00          17.02 0.40% 2,300.00          

Municipal Bonds AA2 0.74% 11/01/2014 06/07/2012 550,000.00          550,000.00          550,000.00          1.00    549,367.50          28.00 0.74% 260.03             

Municipal Bonds AA1 0.56% 12/01/2014 06/07/2012 2,750,000.00        2,915,220.00        2,911,030.30        1.06    2,911,452.50        28.98 0.56% 5,270.83          

Municipal Bonds AA2 1.04% 11/01/2015 06/07/2012 615,000.00          615,000.00          615,000.00          1.00    613,997.55          39.97 1.04% 408.63             

Municipal Bonds AA1 0.76% 12/01/2015 06/07/2012 1,000,000.00        1,111,160.00        1,109,150.03        1.11    1,108,360.00        40.95 0.76% 2,555.56          

Municipal Bonds AA2 1.25% 11/01/2016 06/07/2012 500,000.00          500,000.00          500,000.00          1.00    499,165.00          51.97 1.25% 399.31             

Municipal Bonds AA3 0.96% 11/01/2016 05/17/2012 500,000.00          587,895.00          585,520.92          1.17    583,005.00          51.97 0.96% 2,986.11          

Municipal Bonds AA1 0.91% 12/01/2016 06/07/2012 1,610,000.00        1,828,058.40        1,824,996.53        1.13    1,825,096.00        52.95 0.91% 4,114.44          

TOTAL 423,449,175.59    433,326,705.55    429,726,189.37    433,122,644.40    16.16 0.81% 2,142,625.86    

(1) (2)

(1) Weighted average life - For purposes of calculating weighted average life bank, pool, and money market investments are assumed to mature the next business day.

(2) Weighted average yield to maturity - The weighted average yield to maturity is based on adjusted book value, realized and unrealized gains/losses and investment advisory 

fees are not considered.  The yield is for this month only.



Detail of Security Holdings By Maturity
June 30, 2012

Adjusted

Security Coupon/ Maturity Settlement Call Purchased Book Market Market Life Accrued 

Description Ratings YTM Date Date Date Par Value Value Value Price Value (mo) Yield Interest

Frost NOW Account 0.00% 07/01/2012 06/30/2012 26,161,375.10      26,161,375.10      26,161,375.10      1.00    26,161,375.10      0.03   0.00% -                   

Legacy NOW Account 0.24% 07/01/2012 06/30/2012 34,726,157.61      34,726,157.61      34,726,157.61      1.00    34,726,157.61      0.03   0.24% -                   

TexPool AAAm 0.14% 07/01/2012 06/30/2012 8,609,752.72        8,609,752.72        8,609,752.72        1.00    8,609,752.72        0.03   0.14% -                   

Texas Daily AAAm 0.13% 07/01/2012 06/30/2012 8,524,948.57        8,524,948.57        8,524,948.57        1.00    8,524,948.57        0.03   0.13% -                   

Certificate of Deposit 0.45% 07/26/2012 07/28/2011 2,000,000.00        2,000,000.00        2,000,000.00        1.00    2,000,000.00        0.85   0.45% 8,450.00          

Certificate of Deposit 0.45% 07/26/2012 07/28/2011 4,000,000.00        4,000,000.00        4,000,000.00        1.00    4,000,000.00        0.85   0.45% 16,900.00         

FHLB Bonds AAA 1.25% 07/26/2012 03/12/2010 8,725,000.00        8,734,565.45        8,725,286.85        1.00    8,731,683.35        0.85   1.25% 48,520.69         

Certificate of Deposit 1.05% 08/10/2012 03/11/2011 97,575.75            97,575.75            97,575.75            1.00    97,575.75            1.34   1.05% 1,338.93          

Certificate of Deposit 1.06% 08/23/2012 08/26/2010 5,000,000.00        5,000,000.00        5,000,000.00        1.00    5,000,000.00        1.77   1.06% 21,780.82         

Certificate of Deposit 1.45% 08/23/2012 08/25/2011 3,500,000.00        3,500,000.00        3,500,000.00        1.00    3,500,000.00        1.77   1.45% 43,102.74         

Certificate of Deposit 1.10% 09/09/2012 08/09/2011 245,000.00          245,000.00          245,000.00          1.00    245,000.00          2.33   1.10% 2,407.04          

Certificate of Deposit 0.35% 09/13/2012 09/15/2011 5,000,000.00        5,000,000.00        5,000,000.00        1.00    5,000,000.00        2.46   0.35% 14,048.61         

FHLB Bonds AAA 1.39% 09/14/2012 03/11/2010 17,000,000.00      17,256,428.00      17,021,229.33      1.00    17,062,849.00      2.49   1.39% 100,111.11       

FNMA Bonds AAA 0.33% 09/15/2012 07/27/2011 15,000,000.00      15,686,250.00      15,127,022.24      1.01    15,128,415.00      2.52   0.33% 191,406.25       

Certificate of Deposit 1.00% 10/13/2012 05/13/2011 151,804.10          151,804.10          151,804.10          1.00    151,804.10          3.44   1.00% 1,745.75          

FNMA Bonds AAA 0.38% 10/30/2012 07/28/2011 13,000,000.00      13,019,890.00      13,005,275.17      1.00    13,014,898.00      4.00   0.38% 10,833.33         

FHLMC Bonds AAA 0.39% 11/30/2012 07/29/2011 5,000,000.00        4,999,265.00        4,999,770.50        1.00    5,005,780.00        5.02   0.39% 1,562.50          

Certificate of Deposit 0.45% 12/15/2012 01/16/2012 246,000.00          246,000.00          246,000.00          1.00    246,000.00          5.51   0.45% 503.46             

Certificate of Deposit 1.00% 01/13/2013 01/13/2011 5,047,593.52        5,047,593.52        5,047,593.52        1.00    5,047,593.52        6.46   1.00% 73,846.98         

FHLB Bonds AAA 0.21% 02/25/2013 02/24/2012 10,000,000.00      9,998,700.00        9,999,149.86        1.00    9,996,120.00        7.87   0.21% 7,000.00          

FHLMC Bonds AAA 0.54% 04/11/2013 10/27/2010 3,000,000.00        3,086,610.00        3,027,518.23        1.01    3,033,885.00        9.34   0.54% 11,323.33         

FHLB Bonds AAA 0.39% 04/19/2013 10/03/2011 11,000,000.00      11,069,740.00      11,036,230.18      1.00    11,048,400.00      9.61   0.39% 15,644.44         

FHLMC Bonds AAA 0.52% 07/15/2013 07/27/2011 7,000,000.00        7,545,050.44        7,288,065.60        1.04    7,308,756.00        12.46 0.52% 144,375.00       

FNMA Bonds AAA 0.66% 08/20/2013 10/27/2010 10,000,000.00      10,164,100.00      10,066,406.23      1.01    10,105,460.00      13.64 0.66% 45,138.89         

Certificate of Deposit 1.45% 08/22/2013 08/26/2010 1,500,000.00        1,500,000.00        1,500,000.00        1.00    1,500,000.00        13.70 1.45% 8,938.36          

FHLB Bonds AAA 0.36% 09/13/2013 12/30/2011 10,000,000.00      10,107,852.96      10,076,172.24      1.01    10,083,700.00      14.43 0.36% 29,722.22         

FHLMC Bonds AAA 1.30% 09/27/2013 07/12/2010 15,000,000.00      16,329,150.00      15,514,436.57      1.05    15,711,240.00      14.89 1.30% 159,843.75       

Municipal Bonds AA2 0.59% 11/01/2013 06/07/2012 80,000.00            80,000.00            80,000.00            1.00    79,957.60            16.03 0.59% 30.16               

Certificate of Deposit 0.64% 11/29/2013 11/29/2011 244,000.00          244,000.00          244,000.00          1.00    244,000.00          16.95 0.64% 928.28             

Certificate of Deposit 0.40% 12/01/2013 06/01/2012 245,000.00          245,000.00          245,000.00          1.00    245,000.00          17.02 0.40% 78.94               

Municipal Bonds AA1 0.40% 12/01/2013 06/07/2012 900,000.00          947,862.00          945,830.96          1.05    946,278.00          17.02 0.40% 2,300.00          

Certificate of Deposit 1.00% 01/30/2014 01/30/2012 10,000,000.00      10,000,000.00      10,000,000.00      1.00    10,000,000.00      18.98 1.00% 42,004.81         

Certificate of Deposit 0.68% 02/27/2014 02/27/2012 20,000,000.00      20,000,000.00      20,000,000.00      1.00    20,000,000.00      19.90 0.68% 46,202.74         

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             



Detail of Security Holdings By Maturity
June 30, 2012

Adjusted

Security Coupon/ Maturity Settlement Call Purchased Book Market Market Life Accrued 

Description Ratings YTM Date Date Date Par Value Value Value Price Value (mo) Yield Interest

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

Certificate of Deposit 0.60% 03/09/2014 03/09/2012 97,579.62            97,579.62            97,579.62            1.00    97,579.62            20.23 0.60% 181.26             

FHLB Bonds AAA 1.63% 03/14/2014 02/15/2011 15,000,000.00      15,335,700.00      15,185,935.35      1.03    15,510,540.00      20.39 1.63% 104,895.83       

FHLMC Bonds AAA 0.40% 03/21/2014 02/23/2012 5,000,000.00        4,990,100.00        4,991,773.98        1.00    4,997,685.00        20.62 0.40% 4,125.00          

FNMA Bonds AAA 0.40% 05/15/2014 02/23/2012 6,000,000.00        6,279,430.18        6,235,382.07        1.04    6,238,140.00        22.43 0.40% 18,750.00         

Certificate of Deposit AAA 1.24% 05/31/2014 05/31/2012 245,000.00          245,000.00          245,000.00          1.00    245,000.00          22.95 1.24% 250.10             

FHLMC Bonds AAA 0.97% 07/28/2014 10/28/2010 11,000,000.00      11,820,710.00      11,454,417.96      1.05    11,577,302.00      24.85 0.97% 139,333.33       

FNMA Bonds AAA 0.65% 08/28/2014 12/30/2011 08/28/2012 9,085,000.00        9,085,000.00        9,085,000.00        1.00    9,090,387.40        25.87 0.65% 20,012.24         

FHLB Bonds AAA 1.23% 09/12/2014 09/30/2010 10,000,000.00      10,054,542.50      10,030,389.58      1.02    10,205,580.00      26.36 1.23% 41,250.00         

FNMA Bonds AAA 0.62% 09/16/2014 01/03/2012 15,000,000.00      15,955,350.00      15,782,089.97      1.06    15,871,035.00      26.49 0.62% 130,000.00       

Municipal Bonds AA2 0.74% 11/01/2014 06/07/2012 550,000.00          550,000.00          550,000.00          1.00    549,367.50          28.00 0.74% 260.03             

Municipal Bonds AA1 0.56% 12/01/2014 06/07/2012 2,750,000.00        2,915,220.00        2,911,030.30        1.06    2,911,452.50        28.98 0.56% 5,270.83          

FHLB Bonds AAA 2.09% 03/13/2015 02/07/2011 7,565,000.00        7,761,622.75        7,694,678.95        1.06    8,018,680.62        32.33 2.09% 61,833.37         

FNMA Bonds AAA 1.93% 04/15/2015 03/29/2011 15,000,000.00      16,786,500.00      16,231,693.84      1.12    16,862,115.00      33.41 1.93% 156,250.00       

FHLB Bonds AAA 0.57% 05/15/2015 02/23/2012 4,000,000.00        3,997,880.00        3,998,108.23        1.00    4,001,992.00        34.39 0.57% 2,750.00          

FHLB Bonds AAA 0.60% 05/27/2015 02/21/2012 1,000,000.00        1,045,160.00        1,040,180.53        1.04    1,042,078.00        34.79 0.60% 1,833.33          

FHLMC Bonds AAA 1.64% 09/10/2015 09/27/2010 17,000,000.00      17,088,555.17      17,057,127.63      1.04    17,635,375.00      38.26 1.64% 90,902.78         

FHLMC Bonds AAA 2.20% 09/10/2015 02/03/2011 13,000,000.00      12,744,589.10      12,822,580.64      1.04    13,485,875.00      38.26 2.20% 69,513.89         

Municipal Bonds AA2 1.04% 11/01/2015 06/07/2012 615,000.00          615,000.00          615,000.00          1.00    613,997.55          39.97 1.04% 408.63             

Municipal Bonds AA1 0.76% 12/01/2015 06/07/2012 1,000,000.00        1,111,160.00        1,109,150.03        1.11    1,108,360.00        40.95 0.76% 2,555.56          

FHLB Bonds AAA 0.68% 02/02/2016 02/13/2012 7,590,000.00        7,597,134.60        7,596,455.58        1.01    7,646,826.33        43.02 0.68% 21,842.33         

FNMA Bonds AAA 0.72% 02/25/2016 02/13/2012 3,410,000.00        3,583,773.60        3,567,493.38        1.05    3,568,755.96        43.77 0.72% 23,680.56         

FNMA Bonds AAA 0.89% 03/24/2016 02/21/2012 6,000,000.00        6,315,960.00        6,288,448.41        1.05    6,325,656.00        44.69 0.89% 35,200.00         

FHLMC Bonds AAA 0.93% 07/18/2016 02/21/2012 6,000,000.00        7,182,724.81        7,087,165.94        1.19    7,127,580.00        48.49 0.93% 148,500.00       

Municipal Bonds AA2 1.25% 11/01/2016 06/07/2012 500,000.00          500,000.00          500,000.00          1.00    499,165.00          51.97 1.25% 399.31             

Municipal Bonds AA3 0.96% 11/01/2016 05/17/2012 500,000.00          587,895.00          585,520.92          1.17    583,005.00          51.97 0.96% 2,986.11          

Municipal Bonds AA1 0.91% 12/01/2016 06/07/2012 1,610,000.00        1,828,058.40        1,824,996.53        1.13    1,825,096.00        52.95 0.91% 4,114.44          

TOTAL 423,449,175.59    433,326,705.55    429,726,189.37    433,122,644.40    16.16 0.81% 2,142,625.86    

(1) (2)

(1) Weighted average life - For purposes of calculating weighted average life bank, pool, and money market investments are assumed to mature the next business day.

(2) Weighted average yield to maturity - The weighted average yield to maturity is based on adjusted book value, realized and unrealized gains/losses and investment advisory 

fees are not considered.  The yield is for this month only.
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Adjusted Book Value Comparison

Security Coupon/ Maturity Adjusted Book Purchase/ Maturity/Call/ Adjusted Book

Description Yield Date Par Value Value Adjustment Adjustment Par Value Value

Frost NOW Account 0.00% 07/01/12 25,212,004.41      25,212,004.41      949,370.69          -                        26,161,375.10      26,161,375.10      

Legacy NOW Account 0.24% 07/01/12 34,605,083.14      34,605,083.14      121,074.47          -                        34,726,157.61      34,726,157.61      

TexPool 0.14% 07/01/12 16,604,681.90      16,604,681.90      -                       (7,994,929.18)       8,609,752.72        8,609,752.72        

Texas Daily 0.13% 07/01/12 16,520,368.48      16,520,368.48      -                       (7,995,419.91)       8,524,948.57        8,524,948.57        

Certificate of Deposit 0.40% 05/04/12 2,000,000.00        2,000,000.00        -                       (2,000,000.00)       -                       -                       

Certificate of Deposit 0.70% 05/27/12 246,775.34          246,775.34          -                       (246,775.34)          -                       -                       

Certificate of Deposit 0.45% 07/26/12 2,000,000.00        2,000,000.00        -                       -                        2,000,000.00        2,000,000.00        

Certificate of Deposit 0.45% 07/26/12 4,000,000.00        4,000,000.00        -                       -                        4,000,000.00        4,000,000.00        

Certificate of Deposit 1.05% 08/10/12 97,575.75            97,575.75            -                       -                        97,575.75            97,575.75            

Certificate of Deposit 1.06% 08/23/12 5,000,000.00        5,000,000.00        -                       -                        5,000,000.00        5,000,000.00        

Certificate of Deposit 1.45% 08/23/12 3,500,000.00        3,500,000.00        -                       -                        3,500,000.00        3,500,000.00        

Certificate of Deposit 1.10% 09/09/12 245,000.00          245,000.00          -                       -                        245,000.00          245,000.00          

Certificate of Deposit 0.35% 09/13/12 5,000,000.00        5,000,000.00        -                       -                        5,000,000.00        5,000,000.00        

Certificate of Deposit 1.00% 10/13/12 151,804.10          151,804.10          -                       -                        151,804.10          151,804.10          

Certificate of Deposit 0.45% 12/15/12 246,000.00          246,000.00          -                       -                        246,000.00          246,000.00          

Certificate of Deposit 1.00% 01/13/13 5,047,593.52        5,047,593.52        -                       -                        5,047,593.52        5,047,593.52        

Certificate of Deposit 1.45% 08/22/13 1,500,000.00        1,500,000.00        -                       -                        1,500,000.00        1,500,000.00        

Certificate of Deposit 0.64% 11/29/13 244,000.00          244,000.00          -                       -                        244,000.00          244,000.00          

Certificate of Deposit 0.40% 12/01/13 245,000.00          245,000.00          -                       -                        245,000.00          245,000.00          

Certificate of Deposit 1.00% 01/30/14 10,000,000.00      10,000,000.00      -                       -                        10,000,000.00      10,000,000.00      

Certificate of Deposit 0.68% 02/27/14 20,000,000.00      20,000,000.00      -                       -                        20,000,000.00      20,000,000.00      

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

March 31, 2012 June 30, 2012



Adjusted Book Value Comparison

Security Coupon/ Maturity Adjusted Book Purchase/ Maturity/Call/ Adjusted Book

Description Yield Date Par Value Value Adjustment Adjustment Par Value Value

March 31, 2012 June 30, 2012

Certificate of Deposit 0.60% 03/09/14 97,579.62            97,579.62            -                       -                        97,579.62            97,579.62            

Certificate of Deposit 1.24% 05/31/14 -                       -                       245,000.00          -                        245,000.00          245,000.00          

FHLB Bond 1.25% 07/26/12 8,725,000.00 8,726,290.84 -                       (1,003.99)              8,725,000.00 8,725,286.85

FHLB Bond 1.39% 09/14/12 17,000,000.00 17,046,648.67 -                       (25,419.34)            17,000,000.00 17,021,229.33

FHLB Bond 0.21% 02/25/13 10,000,000.00 9,998,827.52        322.34                 -                        10,000,000.00 9,999,149.86        

FHLB Bond 0.39% 04/19/13 11,000,000.00 11,047,482.55 -                       (11,252.37)            11,000,000.00 11,036,230.18

FHLB Bond 0.36% 09/13/13 10,000,000.00 10,091,926.04 -                       (15,753.80)            10,000,000.00 10,076,172.24

FHLB Bond 1.63% 03/14/14 15,000,000.00 15,213,138.11 -                       (27,202.76)            15,000,000.00 15,185,935.35

FHLB Bond 1.23% 09/12/14 10,000,000.00 10,033,829.20 -                       (3,439.62)              10,000,000.00 10,030,389.58

FHLB Bond 2.09% 03/13/15 7,565,000.00 7,706,647.29 -                       (11,968.34)            7,565,000.00 7,694,678.95

FHLB Bonds 0.57% 05/27/15 4,000,000.00 3,997,945.97 162.26                 -                        4,000,000.00 3,998,108.23

FHLB Bonds 0.60% 05/27/15 1,000,000.00 1,043,666.16 -                       (3,485.63)              1,000,000.00 1,040,180.53

FHLB Bonds 0.68% 02/02/16 7,590,000.00 7,596,903.34 -                       (447.76)                 7,590,000.00 7,596,455.58

FHLMC Bond 0.39% 11/30/12 5,000,000.00 4,999,634.00 136.50                 -                        5,000,000.00 4,999,770.50

FHLMC Bond 0.53% 04/11/13 3,000,000.00 3,036,304.75 -                       (8,786.52)              3,000,000.00 3,027,518.23

FHLMC Bond 0.52% 07/15/13 7,000,000.00 7,357,049.73 -                       (68,984.13)            7,000,000.00 7,288,065.60

FHLMC Bond 1.30% 09/27/13 15,000,000.00 15,617,550.51 -                       (103,113.94)          15,000,000.00 15,514,436.57

FHLMC Bond 0.40% 03/21/14 5,000,000.00 4,990,583.88 1,190.10              -                        5,000,000.00 4,991,773.98

FHLMC Bond 0.97% 07/28/14 11,000,000.00 11,508,972.09 -                       (54,554.13)            11,000,000.00 11,454,417.96

FHLMC Bond 1.64% 09/10/15 17,000,000.00 17,061,582.31 -                       (4,454.68)              17,000,000.00 17,057,127.63

FHLMC Bond 2.20% 09/10/15 13,000,000.00 12,808,745.88 13,834.76            -                        13,000,000.00 12,822,580.64

FHLMC Bond 0.93% 07/18/16 6,000,000.00 7,154,057.15        -                       (66,891.21)            6,000,000.00 7,087,165.94        

FNMA Bond 1.11% 04/04/12 6,000,000.00 5,999,926.96 -                       (5,999,926.96)       -                       -                       

FNMA Bond 0.38% 04/20/12 6,000,000.00 6,004,889.67 -                       (6,004,889.67)       -                       -                       

FNMA Bond 0.33% 09/15/12 15,000,000.00 15,277,139.42 -                       (150,117.18)          15,000,000.00 15,127,022.24

FNMA Bond 0.38% 10/30/12 13,000,000.00 13,009,209.93 -                       (3,934.76)              13,000,000.00 13,005,275.17

FNMA Bond 0.66% 08/20/13 10,000,000.00 10,080,932.59 -                       (14,526.36)            10,000,000.00 10,066,406.23

FNMA Bond Step 10/24/13 5,000,000.00 5,000,000.00 -                       (5,000,000.00)       -                       -                       

FNMA Bond 0.40% 05/15/14 6,000,000.00 6,266,697.52        -                       (31,315.45)            6,000,000.00 6,235,382.07

FNMA Bond 0.65% 08/28/14 9,085,000.00 9,085,000.00 -                       -                        9,085,000.00 9,085,000.00        

FNMA Bond 0.62% 09/16/14 15,000,000.00 15,870,171.88 -                       (88,081.91)            15,000,000.00 15,782,089.97

FNMA Bond 1.92% 04/15/15 15,000,000.00 16,341,688.09 -                       (109,994.25)          15,000,000.00 16,231,693.84

FNMA Bond 0.72% 02/25/16 3,410,000.00        3,578,228.89        -                       (10,735.51)            3,410,000.00 3,567,493.38

FNMA Bond 0.89% 03/24/16 6,000,000.00        6,307,706.52        -                       (19,258.11)            6,000,000.00        6,288,448.41        

Municipal Bonds 0.59% 11/01/13 -                       -                       80,000.00            -                        80,000.00            80,000.00            

Municipal Bonds 0.40% 12/01/13 -                       -                       945,830.96          -                        900,000.00          945,830.96          

Municipal Bonds 0.74% 11/01/14 -                       -                       550,000.00          -                        550,000.00          550,000.00          

Municipal Bonds 0.56% 12/01/14 -                       -                       2,911,030.30        -                        2,750,000.00        2,911,030.30        

Municipal Bonds 1.04% 11/01/15 -                       -                       615,000.00          -                        615,000.00          615,000.00          

Municipal Bonds 0.76% 12/01/15 -                       -                       1,109,150.03        -                        1,000,000.00        1,109,150.03        

Municipal Bonds 1.25% 11/01/16 -                       -                       500,000.00          -                        500,000.00          500,000.00          

Municipal Bonds 0.96% 11/01/16 -                       -                       585,520.92          -                        500,000.00          585,520.92          

Municipal Bonds 0.91% 12/01/16 -                       -                       1,824,996.53        -                        1,610,000.00        1,824,996.53        

TOTAL 448,865,854.86$  455,350,232.32$  10,452,619.86$    (36,076,662.81)$    423,449,175.59$  429,726,189.37$  



Market Value Comparison

Security Coupon/ Maturity Qtr to Qtr

Description Yield Date Par Value Market Value Change (1) Par Value Market Value

Frost NOW Account 0.00% 04/01/12 25,212,004.41 25,212,004.41 949,370.69            26,161,375.10 26,161,375.10

Legacy NOW Account 0.23% 04/01/12 34,605,083.14 34,605,083.14 121,074.47            34,726,157.61 34,726,157.61

TexPool 0.11% 04/01/12 16,604,681.90 16,604,681.90 (7,994,929.18)        8,609,752.72 8,609,752.72

Texas Daily 0.10% 04/01/12 16,520,368.48 16,520,368.48 (7,995,419.91)        8,524,948.57 8,524,948.57

Certificate of Deposit 0.40% 05/04/12 2,000,000.00        2,000,000.00        (2,000,000.00)        -                        -                        

Certificate of Deposit 0.70% 05/27/12 246,775.34           246,775.34           (246,775.34)           -                        -                        

Certificate of Deposit 0.45% 07/26/12 2,000,000.00        2,000,000.00        -                         2,000,000.00        2,000,000.00        

Certificate of Deposit 0.45% 07/26/12 4,000,000.00        4,000,000.00        -                         4,000,000.00        4,000,000.00        

Certificate of Deposit 1.05% 08/10/12 97,575.75             97,575.75             -                         97,575.75             97,575.75             

Certificate of Deposit 1.06% 08/23/12 5,000,000.00        5,000,000.00        -                         5,000,000.00        5,000,000.00        

Certificate of Deposit 1.45% 08/23/12 3,500,000.00        3,500,000.00        -                         3,500,000.00        3,500,000.00        

Certificate of Deposit 1.10% 09/09/12 245,000.00           245,000.00           -                         245,000.00           245,000.00           

Certificate of Deposit 0.35% 09/13/12 5,000,000.00        5,000,000.00        -                         5,000,000.00        5,000,000.00        

Certificate of Deposit 1.00% 10/13/12 151,804.10           151,804.10           -                         151,804.10           151,804.10           

Certificate of Deposit 0.45% 12/15/12 246,000.00           246,000.00           -                         246,000.00           246,000.00           

Certificate of Deposit 1.00% 01/13/13 5,047,593.52        5,047,593.52        -                         5,047,593.52        5,047,593.52        

Certificate of Deposit 1.45% 08/22/13 1,500,000.00        1,500,000.00        -                         1,500,000.00        1,500,000.00        

Certificate of Deposit 0.64% 11/29/13 244,000.00           244,000.00           -                         244,000.00           244,000.00           

Certificate of Deposit 0.40% 12/01/13 245,000.00           245,000.00           -                         245,000.00           245,000.00           

Certificate of Deposit 1.00% 01/30/14 10,000,000.00      10,000,000.00      -                         10,000,000.00      10,000,000.00      

Certificate of Deposit 0.68% 02/27/14 20,000,000.00      20,000,000.00      -                         20,000,000.00      20,000,000.00      

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

March 31, 2012 June 30, 2012



Market Value Comparison

Security Coupon/ Maturity Qtr to Qtr

Description Yield Date Par Value Market Value Change (1) Par Value Market Value

March 31, 2012 June 30, 2012

Certificate of Deposit 0.60% 03/09/14 97,579.62             97,579.62             -                         97,579.62             97,579.62             

Certificate of Deposit 1.24% 05/31/14 -                        -                        245,000.00            245,000.00           245,000.00           

FHLB Bond 1.25% 07/26/12 8,725,000.00 8,756,750.28 (25,066.93)             8,725,000.00 8,731,683.35

FHLB Bond 1.39% 09/14/12 17,000,000.00 17,141,015.00 (78,166.00)             17,000,000.00 17,062,849.00

FHLB Bond 0.21% 02/25/13 10,000,000.00      9,997,390.00        (1,270.00)               10,000,000.00      9,996,120.00        

FHLB Bond 0.39% 04/19/13 11,000,000.00 11,063,855.00 (15,455.00)             11,000,000.00 11,048,400.00

FHLB Bond 0.36% 09/13/13 10,000,000.00 10,096,460.00 (12,760.00)             10,000,000.00 10,083,700.00

FHLB Bond 1.63% 03/14/14 15,000,000.00 15,573,750.00 (63,210.00)             15,000,000.00 15,510,540.00

FHLB Bond 1.23% 09/12/14 10,000,000.00 10,198,810.00 6,770.00                10,000,000.00 10,205,580.00

FHLB Bond 2.09% 03/13/15 7,565,000.00 8,027,705.66 (9,025.04)               7,565,000.00 8,018,680.62

FHLB Bond 0.57% 05/27/15 4,000,000.00        3,980,956.00        21,036.00              4,000,000.00        4,001,992.00        

FHLB Bond 0.60% 05/27/15 1,000,000.00        1,039,940.00        2,138.00                1,000,000.00        1,042,078.00        

FHLB Bond 0.68% 02/02/16 7,590,000.00        7,577,810.46        69,015.87              7,590,000.00        7,646,826.33        

FHLMC Bond 0.39% 11/30/12 5,000,000.00 5,007,745.00 (1,965.00)               5,000,000.00 5,005,780.00

FHLMC Bond 0.53% 04/11/13 3,000,000.00 3,045,225.00 (11,340.00)             3,000,000.00 3,033,885.00

FHLMC Bond 0.52% 07/15/13 7,000,000.00 7,380,954.00 (72,198.00)             7,000,000.00 7,308,756.00

FHLMC Bond 1.30% 09/27/13 15,000,000.00 15,845,745.00 (134,505.00)           15,000,000.00 15,711,240.00

FHLMC Bond 0.40% 03/21/14 5,000,000.00        4,993,495.00        4,190.00                5,000,000.00        4,997,685.00        

FHLMC Bond 0.97% 07/28/14 11,000,000.00 11,684,508.00 (107,206.00)           11,000,000.00 11,577,302.00

FHLMC Bond 1.64% 09/10/15 17,000,000.00 17,564,383.00 70,992.00              17,000,000.00 17,635,375.00

FHLMC Bond 2.20% 09/10/15 13,000,000.00 13,431,587.00 54,288.00              13,000,000.00 13,485,875.00

FHLMC Bond 0.93% 07/18/16 6,000,000.00 7,142,304.00 (14,724.00)             6,000,000.00 7,127,580.00

FNMA Bond 1.11% 04/04/12 6,000,000.00 6,000,282.00 (6,000,282.00)        -                        -                        

FNMA Bond 0.38% 04/20/12 6,000,000.00 6,005,172.00 (6,005,172.00)        -                        -                        

FNMA Bond 0.33% 09/15/12 15,000,000.00 15,286,350.00 (157,935.00)           15,000,000.00 15,128,415.00

FNMA Bond 0.38% 10/30/12 13,000,000.00 13,023,231.00 (8,333.00)               13,000,000.00 13,014,898.00

FNMA Bond 0.66% 08/20/13 10,000,000.00 10,124,340.00 (18,880.00)             10,000,000.00 10,105,460.00

FNMA Bond Step 10/24/13 5,000,000.00 5,000,620.00 (5,000,620.00)        -                        -                        

FNMA Bond 0.40% 05/15/14 6,000,000.00 6,268,260.00 (30,120.00)             6,000,000.00 6,238,140.00

FNMA Bond 0.65% 08/28/14 9,085,000.00 9,089,751.46 635.94                    9,085,000.00 9,090,387.40

FNMA Bond 0.62% 09/16/14 15,000,000.00 15,924,900.00 (53,865.00)             15,000,000.00 15,871,035.00

FNMA Bond 1.92% 04/15/15 15,000,000.00 16,951,170.00 (89,055.00)             15,000,000.00 16,862,115.00

FNMA Bond 0.72% 02/25/16 3,410,000.00 3,548,548.30 20,207.66              3,410,000.00 3,568,755.96

FNMA Bond 0.89% 03/24/16 6,000,000.00 6,290,706.00 34,950.00              6,000,000.00 6,325,656.00

Municipal Bonds 0.59% 11/01/13 -                        -                        79,957.60              80,000.00 79,957.60

Municipal Bonds 0.40% 12/01/13 -                        -                        946,278.00            900,000.00 946,278.00

Municipal Bonds 0.74% 11/01/14 -                        -                        549,367.50            550,000.00 549,367.50

Municipal Bonds 0.56% 12/01/14 -                        -                        2,911,452.50         2,750,000.00 2,911,452.50

Municipal Bonds 1.04% 11/01/15 -                        -                        613,997.55            615,000.00 613,997.55

Municipal Bonds 0.76% 12/01/15 -                        -                        1,108,360.00         1,000,000.00 1,108,360.00

Municipal Bonds 1.25% 11/01/16 -                        -                        499,165.00            500,000.00 499,165.00

Municipal Bonds 0.96% 11/01/16 -                        -                        583,005.00            500,000.00 583,005.00

Municipal Bonds 0.91% 12/01/16 -                        -                        1,825,096.00         1,610,000.00 1,825,096.00

TOTAL 448,865,854.86$  458,554,574.02$  (25,431,929.62)$    423,449,175.59$  433,122,644.40$  



Book Value Allocation

March 31, 2012 June 30, 2012
Previous Quarter 

Comparison

% Equity in Book Value % Equity in Book Value Book Value

Treasury Pool Fund Allocation Treasury Pool Fund Allocation Change (%) Change ($)

General Fund 20.62% 93,891,673.76   17.67% 75,931,864.88   -2.95% (17,959,808.88)  

Debt Service Funds 7.57% 34,451,564.25   8.06% 34,656,698.47   0.50% 205,134.22        

Capital Projects Funds 32.15% 146,384,111.46 33.48% 143,881,405.10 1.33% (2,502,706.36)    

Enterprise Funds 13.46% 61,273,975.90   12.54% 53,877,014.64   -0.92% (7,396,961.26)    

Special Revenue Funds 7.56% 34,406,974.84   7.99% 34,334,765.66   0.43% (72,209.18)         

Internal Service Funds 13.92% 63,391,975.03   15.03% 64,585,683.06   1.11% 1,193,708.03     

Fiduciary Funds 4.73% 21,549,957.07   5.23% 22,458,757.55   0.49% 908,800.48        

Totals 100.00% 455,350,232.32 100.00% 429,726,189.37 -25,624,042.95

Market Value Allocation

March 31, 2012 June 30, 2012
Previous Quarter 

Comparison

% Equity in Market Value % Equity in Market Value Market Value

Treasury Pool Fund Allocation Treasury Pool Fund Allocation Change (%) Change ($)

General Fund 20.62% 94,552,398.16   17.67% 76,532,012.54   -2.95% (18,020,385.62)  

Debt Service Funds 7.57% 34,694,003.10   8.06% 34,930,616.89   0.50% 236,613.80        

Capital Projects Funds 32.15% 147,414,229.99 33.48% 145,018,609.99 1.33% (2,395,620.00)    

Enterprise Funds 13.46% 61,705,166.54   12.54% 54,302,845.93   -0.92% (7,402,320.61)    

Special Revenue Funds 7.56% 34,649,099.90   7.99% 34,606,139.60   0.43% (42,960.31)         

Internal Service Funds 13.92% 63,838,070.22   15.03% 65,096,153.15   1.11% 1,258,082.93     

Fiduciary Funds 4.73% 21,701,606.11   5.23% 22,636,266.30   0.49% 934,660.19        

Totals 100.00% 458,554,574.02 100.00% 433,122,644.40 -25,431,929.62

Allocations are based upon fund equity in the Treasury Pool at the end of the period.




