INVESTMENT ADVISORY BOARD _ Correspondence & Written
cL . Material Item 1

. Meeting Date: May 8, 2013 = .
TITLE:

Month End Cash Report for April 2013 and
Pooled Money Investment Board Rep_ort for March 2013

BACKGROUND:

- The April 30, 2013 Month End Cash Report is hereby submitted for your review.
This cash report is not a complete Treasury Report and excludes petty cash,
deferred compensation and fiscal agent balances. Selected cash balances are
reported to provide current cash balances to the Board.

~In addition, the Pooled.Money Envestment Board report for March 2013 is mcluded in
the agenda packet :

"RECOMMENDATION:

Information item only.

. Robbeyr¥Bird, Finance Director




City of La Qeenta

- Month End Cash Report See Fuotnote

The followmg reporl isa speclal purpose report which has been
. end before the 2nd Wednesday,

The report is prepared on a monthly basis from the Da|l

.. ofthe RDA and Financing Authoraty

Spemflcally excluded from this repnrt are the Petty Cash and F|scal | Agent accounts: These accounts are included in the Treasurers Report

In addltron the percentage numbers in this report are for information onl
mves1ments and has nat ber—:n reconclled to the General Ledger

. Bank of New York lnveslmenls are al face value’ ancl do not mclude amortlzed dlscounl or premium,

Aprit 30, 2013
Wells Fargo Wells Fargo Wells Fargo Wells Fargo City Cerificates | Bank of New York
Bescription Checking Sweep Housing SR Resort LAIF RaboBank of Deposit ‘Investments Total
Beginning Balance - 4/30/13 {1,079,371.50)( 1,151,387.15 84,097.17 0.00 38,471,689.23 | 39,928,378.74 1,200,000.00 20,000,000.00 99,756,180.79
Daily Deposit - 4/30/13 25,808.77 20,652.16 46,458.93
Interest - 29,442.79 29,442.79
ACH Credit 187.60 #87.60
P/R Warrants - 0.00
{P/R Direct Deposit - 0.00
IP/R Taxes 0.00
AP Emergency Warrants - 0.00
Citations - 0.00
" JACH Debit . e 0.00
- |HUTA Appointment 72,928.42 72,928.42
Wire Transfer ) (906.85) (806.85)
CVAG - Adams Street Bridge - 0.00
C|LAJF Transfer {(1,000,000.00) 1,000,000.00 0.00
Housing Checks 0.00
SilverRock Resort 20,652.16 | {20,652.16) 0.00
Debt Service Payments : - 0.00
Transfer - Sweep 904,740.07 | (904,740.07) . 0.00
Ending Balance per books {1,055,963.33) 246,647.08 84,097.17 0.00 39,501,132.02 | 39,928,378.74 | 1,200,000.00 20,000,000.00 $9,904,791.68
Add back: A/P Warrants 1,103,445.11 1,103,445.11
Adjusted Balance 47,481.78 246,647.08 84,097.17 0.00 38,501,132.02 | 39,928,378.74 | 1,200,000.00 20,000,000.00 | 101,007,736.79
Estimated Interest Accruals
| duty - 122,76 13,197.50 13,320.28
-JAugust 192,48 12,877.76 13,070.24
. |September: 217.50 12,500.10 12,717.60
October 22475 12,816.77 13,141.52
November 225.68 12,500.10 12,725.78
December 867.69 12,916.77 13,784.46
January 86769 12,916.77 13,784,486
February 994.55 11,666.76 12,661.32
March 1,101.12 12,9168.77 14,017.89
Agpril 1,101.12 12,916.77 14,017.89
May 0.00
June : } Q.00
Sublotal accruals 0.00 0.00 0.00 0.00 0.00 0.00 5,915.35 127,326.07 133,241.42
- |Adjusted Balances after accruals 47,481.78 246,647.08 84,097.17 0.00 39,501,132.02 | 39,928,378.74 | .1,205915.35 20,127,326.07 | 101,140,978.21
Investment Class 378,228.03 39,501,132.02 | 39,928,378.74 | 1,20591535 20,127,326,07 101 ,140,978T|
Percentages 0.3740% 38.0555% 39.4779% 1.1923% 19.9003% 100.00%
Footnotes:

preparéd at the request of the Investment Advisory Board, This report was created because the Finance Department cannot prepare the Treasurers report far the month

y Cash Report. - The purpose uf this report is for staff to project daily cash needs and invest excess cash. This report does not include all investments of the City, Successor Agency

y. These percenlages should not be used to compare the maximum allowable percentages allowed in the Investment pDIlcy because this report does not include all



' Bill Lockyer, State Treasurer

lns_ide the State Treasurer’s Officé

Local Agency Investment Fund (LAIF)

PMIA Performance Report : LAIF Performance Report
. | B T hieane | _ Quarter ending 03/31/2013
[ Date | Yield' = Date Yield | (in days) Apportionment Rate:  0.28%
4/15/2013 0.27 0.27 214 ' Earnings Ratio:  .00000773831888202
4/16/2013 . 0.28 0.27 219 -Fair Value Factor:  1.0010186 '
4/117/2013 0.26 0.27 218 , Daily: 0.27%
4/18/2013 0.26 0.27 217 Quarter To Date:  0.29%
4/19/2013 0.26 0.27 215 ' Average Life: 213
4/20/2013 0.26 0.27] . 215
4/21/2013 0.26 0.27 215
4/22/2013 0.26 0.27 212
4/23/2013 0.26 0.27 218 PMIA Average Monthly Effective Yields
4/24/2013 0.26 0.27 217
4/25/2013 - 0.26 0.27 215 MARCH 2013 0.285%
4/26/2013 0.26 0.27 214 FEBRUARY 2013 0.286%
4/27/2013 0.26 0.27 214 JANUARY 2013  0.300%
4/28/2013 0.26 0.27 214

*Daily yield does not reflect capital gains or losses

Pooled Money Investment Account
- Portfolio Composition
$58.7 Billion
03/31/13

lLoans -

1.21%
Commercial Paper '

5.70%
Time Deposits
7.38%

CDs/BNs
10.31% -

Treasuries
- 81.11%

Agencies '
13.90%

Mortgages
0.38%
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Recent Bill Auction Results

Sacurity Issue Matarity Biscount Investment Price cusip
Tern Bate Late Rate % Bata 3o for 5108
13-WEEK 05-02-2013 0B-01-2013 0.650 0.051 99.987361 91279603
26-WEFK 05-02-2013 10-31-2013 0.080 0.081 99.950556 9127388H1
4-WEEK 04-25-2013 05-23-2013 0.045 0.046 99.956500 B1279GAH2
13-WEEK 04-25-2013 07-25-2013 4,050 0,051 92987361 Di27957A3
26-WEEK 04-25-2013 10-24-2013 0.685 0.088 99,957028 912796663
4-WEEK 04-18-3013 05-16-2012 0.050 0.05% 99.996111 S12796AGS
13-WEEK 04-18-3013 (7-168-2013 Q.055 0.056 95986097 Q12796ATE
26-WEEK 04-18-2013 10-17-2013 0.090 0.097 99,9545 QI2795487
4-WEEK 04-11-2013 05-05-2013 . a.050 0.061 96.995333 G12795AF6
LAZ-WEEK . 04-11-2013 . 07-31-2013 . 0065 . .. 0066 . 99983569 .  512796ASE
2G6-WEEK - - 04-11-2013 10-10-2013 0.095 . . 0.096 889951972 9127950F5
4-WEEK 04-04-2013 05-02-2013 0070 . 0.071 95.594556 Q12765610
13-WEEK 04-04-2013 07-05-2013 0.075 3] 99.280833 S12796ANS
26-WERK 04-04-2013 10-03-2013 9.105 - ¢.107 .. 99.946917 Q12796800
S2-WEEK Q4-04-2013 04-02-2024 0.240 0.142 499,858444 B12796BAG
4-WECEK G3-28-2013 04-25-2013 0.075 0.076 99.934167 Q12796ABS .
13-WEEK 03-28-2013 06-27-2013 0.075 0.076 99.981042 91270SEWE
26-WEEK 03-28-2013 0%-26-2013 G105 0.107 - 59846917 912756BC2
4-WEEK 03-21-2013 04-18-2013 2.080 f.081 99993778 912756AA7
13-WEEK 03-21-2013 06-20-2013 0.085 0.086 99.978514 ‘912796AM1
26-WEEK Q3-21-2013 - 09-19-2013 . s 0.112 99.944389 9127857K1
| 4-WEEK 03-14-2013 4-11-2013 0.100 0.101 99,992332 912795295
13-WEEK 03-14-2013 Q06-13-2013 0.085 0.096 99975586 912796ALS
26-WEEK 03-14-2013 08-12-2013 0.115 4117 99.941861 212796884
4-WEEK . 03-07-2013 C4-04-2013 - D.085 2086 - 99.993389 8127956F3
13-WEEK ~ 03-07-2013 05-06-2013 0.110 - 0112 99.9721%4 S127I6ATE
26-WEEK 03-07-2013 09-05-2013 0.120 0.122 59.939333 D12706AZ2
S2-WEEK 03-07-2013 03-06-2014 Q.150 0.152 99.845333 D12786AWY |
AQ-DAY 03-05-2013 04-15-2013 0.105 0.106 §9.988333 912795EHE
A-WEEK 02-28-2013 03-28-2013 0.110 0.11% 99.991444 912755261
13-WEEK 02-28-2013 05-3G-2013 0.125 0.127. . 99.068403 S127956R7 7
26-WEEK 02-28-2013 ‘08-29-2013 Q.135 0.137 59.931750 S1Z796AYS
4-WEEK 02-21-2013 03-21-2013 0.115 0117 ° $9.991056 SRIFEEIMT
fO13-WEEK G2-21-2013 05-23-2013 0115 0.117 99.970931 212796AH2
- 26-WEEK 02-21-2013 98-22-2013 0.130 0.132 99.934278 9127957E5
64-DAY 02-20-2013 04-25-2013 0,130 2,132 92.976883 912796A05
4-WEEK 02-14-2013 | 02-14-2013 0.080 0.081 96993778 912765719
"£3-WEEK 02-14-2013 ° 05-16-2013 0.085 0.086 95.078514 912796AGY
26-WEEK 02-14-2013 . 08-15-2013 0.120 o2 99.039333 912756AX7
64-DAY 02-13-2013 04-18-2033 0.100 .10 95982222 O12798ANT

Effective with the 11/2/98 auction, all bills are auctienéd using the single-priced method.

Freedom of Information Acti Law & Guidance| Prvacy & Leaaf Natlcas | Website Terms & Conditlons | Accassibiity | Daka Quality

.5, Denactment of the Tressy

‘hitp://www.treasurydirect.gov/RI/OFBills = ol T L . 4/30/2013 -
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Recent Note, Bond, and TIPS Auction Results

5> Suction Data » Recent Mote, Bond, and TIPS Avction Results

- Issue 4 (; i
Seauity  Term  Type Data MY e YoM pu‘:r;eoe st
2-YEAR NOYE  04-30-2013  04-30-2015 0,125 0,233 95,784628 912828Uv4
5-YEAR TIPS  ©04-30-2013  04-15-2018 0,125 ~-1,311 1G7.820710 S12828UX6
5-YEAR . NOTE - 04-36-2013 ' 04-30-2018 0,625 D710 99.583182 §12828UZ1
F-YEAR NOTE  04-30-2013 (4-30-2020 1.125 1.155 99.758822 S1282BVAS
3-YEAR HOTE 04-15-2013 . 04-15-2016 0.250 0.342 99.725644 912828UW8

9-YEAR 10-MONTH NOTE' 04-15-2013  D2-15-2023 2.000 1765 101.839163 '9128280N8
29-YEAR  I0-MONTH BOND - 04-15-72013  D2-15-2043 3,525 2.998 102487803 912810024 -

2-YEAR . NOTE  04-01-2013  '03-31-2015 0.250 0255 99.550045 Q12528075
5-YEAR © NOTE . 04-01-2013 - 03-31-2018 ~ (.750 G760 99,951048 912828102
. 7-¥YEAR NOTE, - 04-01-2013  03-31-2020 . -~ 1125 . L.248  99.178276 . . 912528UvD

GYEAR . 10-MONTH TIPS © 03-28-2013 ~ 01-85-2023 - 0.125 -1602 107.058044  912828UHL
© 3-YEAR " NOTE  03-15-2013 03-15-2016 G.37% C.411  99.802773 912828U57
I-YEAR 11-MONTH NOTE 03-15-2013 02-15-2023 2,000 2029  99.739223 B128ZEUNB
v 2%-YEAR . 11-MONTH BOHND 03-15-2013 02-15-2043 . 3125 3.248 97553846 S12810Q24

2-YEAR NOTE 02-28-2013  02-28-2015 0.250 0.257  99,986045 912828UP3
5-YEAR KGTE 02-28-2013  02-28-2018 0.750 0777 99867840 912820URT
7-YEAR HOTE  02-28-2013  02-29-2020 1.250 1.280 99933199 912828UQ1

: -+30-YEAR TIPS 02-28-2013  02-15-2043 0.625 0.639 = 9949480 S12810RAS
3-YEAR NOTE {2-15-2013 02-15-2016 0.375 0411 99.892773 G12828UM0
10-¥EAR NOTE  (2-15-2013  02-15-2023 2.000 2046  99.585512 012828UNS
-30-YEAR. BOKDD  02-15-2013  -02-15-2043 3.125 3.180  0B.943680 912810Q74
2-YEAR .- MNOTE (3-31-2013  01-31-2015 0.250 0.288 59.934273 912828UK4
5-YEAR NOTE  01-31-2013  01-31-2018 0.875 0.889 59931681 §12828U17
7-YEAR - © NOTE  03-31-2013  061-31-2020 . 1.375 1416 99.727681 912828UL2
‘10-YEAR TIPS 01-31-2013 ' 01-15-2023 0125 -0.630 107505825  912828UH1
T 3-YEAR NOTE 0%i-15-2013 01-15-2016 0.375 0.385  ©9.970201 G12828UG3

9-YEAR ~ 10-MONTH' NOTE 0i-15-2013  11-15-2022 1.625 1862  G7.869127 012828TYS
29-YERR  10-MONTH BOND  0f-15-2013  11-15-2042° 2750 3070 93.772210 912810Qv7

Z-YEAR .. NOTE 12-31-2012  12-31-2014 0.125 0,245 99.760%33 212828000
4-YEAR 4-MONTH TIPS 12-31-2012 (4-15-2017 0,135 -1.495  106,183507  9128285Q4
5-YEAR NOTE 12-31-2012 12-31-2017 0.750 0.769  99.005978 912828UF8
7-YEAR © NOTE - 12-31-2012  12-31-2019 1.125 1.233  99.277836 912B828UF5
3-YEAR NOTE  12-17-2012  12-15-2015 0.250 0.327 99770732 912828UC2

9-YEAR 11-MONTH NOTE  12-17-2012  11-15-2022 1625 1.652 99.733105 9128287TY6
25-YEAR  13-MONTH BOND 12-17-2012 11-15-2032 2750 28917 96679626 Q12810QY7

2-YEAR NOTE  11-30-2012 | 11-30-2014 0.250 0.270 99.960135 912828743
5-YEAR . NOTE  11-30-2042  11-30-2007 0.625 0641 99921392 912828UNG
7-YEAR NOTE  11-30-3012  11-30-2019 1,000 1045 99.697008 912828UB4

§-YEAR ~ B-MONTH TIPS  11-30-2012 07-15-2022 - 0125 -0,720 109101800  9128287E0 . o R
3-YEAR . HOTE 11-15-2012  11-15-2015 0.375 0.392 99.049348 012828TX8 - . : -

_* Denotes TIPS bond; all other TIPS without asterisks are notes

Fragdom of Information Act| Lo & Guigance | Privacy & {eqal Naticss | 'Website Terms & Conditlons] Accessibli &!IM

* http://www.treasurydirect. gov/RI/OFNtebnd = . S 4302013
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Selected Interest Rates (Daily) - H.15

Current Release Release Dates Daily Update Historical Data  Ahout  Announcements

Daily Update

 Release Date: April 26, 2013

" The weekly release is posted dn'Mdn'd'a.y'. Dail.y'upda.t.te.s.df the weekfy release are pbsted Tﬁesday through Friday on this site.
- If Monday is a holiday, the weekly release will be posted on Tuesday after the holiday and the daily update will not be posted

on that Tuesday.

April 26, 2013
Selected Interest Rates

Yields in percent per annum

2013

| .http.://www. federa]rééervé.gOv/relea‘ses/H1 5/update/

- , 2013 2013 2013
Instruments Apr Apr Apr Apr
22 23 24 25
Federal funds (effective) 222 - 0.15 0.14 0.13 0.13
Commiercial Paper 2256
Nonfinancial _
1-manth 0.07 0.04 0.06 1007
' 2-month 0.09 0.06 | . 0.09 0.08 |
3-month 0.12 0.11 0.11.| - 0.12
Financial
1-mionth 0.10 0.10 0.05 0.10°
2-month 0.13 0.13 0.11 - 0.13
‘3-month _ 0.16° 0.16 06| 012 |
CDs (s'e-condary_mé.r'ket) az ._ _ _ h
1-month 1 0.17 0.17 0.17 1017
3-month - 020 | 020f - 0.20 0.20 | -
6-month 0.26 0.26 | 0.26 0,26}
Eurodollar deposits (London) 2 & _ _
1 - 1-month ' 023 | .. 023 023
| 3-month 028 |- 028| 028 028 -
_6-month _ 0.42 0.42 042 | 042 e
Bank prime loan222 © 3.25 _3.25 "3.25 _ 3.25 :

43012013 -
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Discount window primary credit £ ¢ .0.75 0.75 0.75 0.75

U.S. government securities

Treasury bills (secondary market) 22

4-week _ 0.04 0.04 0.05 |. 0.04
3-month _ _ 0.05 0.05 0.06 0.05
6-month - 0.09 |  0.09 0.09 | *  0.08

tyear | o o em2| oarl

Treasury constant maturities

Nominal 1%

1-month 0.04 0.04 0.05 0.04
3-month | o 005 ] 005 0.06 | - 0.5
. 6-month ' 0.09 0.09 0.09 | - 0.08
1-year o o . 012 0.12 0.13 012 N
2-year : | 0.24 023 ] . 023 0.23 b
3-year | o 035) 035| 034|035
5-year 0.70 0.71 070 |- 071
7-year 1.13 1.14 1.13 | 115
10-year _ - S 1.72- 174 {173 1.74
_20-year ' _ 2.50 2.52 250 | 252
30-year S 288 2.0 2.89 |- 2.91°]"

Inflation indexed 12

5-year _ ' - -1.34 -1.33 -1.37 -1.41

7-year ' -0.91 -0.92 -0.96 -0.98
10-year -0.63 - -0.64 -0.65 -0.66
20-year T | -~ .005| . 004| 003] . 003
30-year S R 047 | 047 045 045 .
Inflation-indexed long-term average 12 | 0020 -002| -0.03| -0.04
-1 Interest rate swa[:»‘s“Ei : | _ _ B _ _
t-year L et 03 03t | 031
2-year e 0.36 |  0.36 0.36 037 |
3-year o R 047 | 047| 047 0a8|
‘4-year . . e B 064 | 0641 . 064 S 065~
5-year R 086 | 08| 087 | . 087
 7-year o o L ) 1.32 133 133 134
10-year . B R 1.86 1.87 188 | | 1.89
http://www.federalreserve.gov/releases/H15/update/ - ' S 45302013

SE—
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30-year ‘ 2.79 2.81 2.83 2.85

Corporate bonds

Moody's seasoned

Aaa % 3.70 3.70 370 | . 372
‘Baa : 4.54 4.54 4.53 4.55
‘State & local bonds - is _ | 3.90

.. i Conventional mortgages——__ L

Footnotes
1. The daily effective federal funds rate is 2 weighted average of rates on brokered trades.

2. Weekly figures are dverages of 7 calendar days ending on Wednesday of the current week; monthly ﬁgures include each calendar
day in the month.

' 3'.'Annualized using a 360-day year or bank interest,
4. On a discount basis.
5. Interest rates interpolated from data on cértain commercial paper trades settled by The Depository Trust Company. Thé trades
represent sales of commercial paper by dealers or direct issuers to investors (that s, the offer side). The 1-, 2, and 3-month ratés are

equivalent to the 30-, 60-, and 90-day dates reported on the Board's Commercial Paper Web page
(www.feder alre\erve gov/releases/cp/). :

- 6. Financial paper that is insured by the FDIC's Temporary Liquidity Guarantee Program is not excluded from relevant indexes, noris
any financial or nonfinancial commercial paper that may be directly or indirectly affected by one or more of the Federal Reserve's .
liquidity facilities. Thus the rates published after September 19, 2008, likely refiect the direct or indirect effects of the new temporary '

' programs and, accordingly, llkely are not comparable for some purposes to rates publlshed prior to that penod :

7. An average of dealer bid rates on nationally traded certificates of deposit.
" 8. Source: Bloomberg and CTRB ICAP Fixed Income & Money Market Products.
" 9. Rate posted by a majority of top 25 (by assets in domestic offices) insuted U.S.-_c;hartered commercial banks. Prime is ongé Uf_'sévéral. ' L S
- base rates used by banks to price short-term business loans. - . - S o

. 10. The rate charged for discounts made and advances extended under the Federal Reserve's pnmary credit dis-cou'nt window prograni, .
. which became effective January 9, 2003. This rate replaces that for adjustment credit, which was discontinued after J anuvary 8, 2003. :
" For further information, see www.federalreserve. gov/boarddocs/press/berep/2002/2002103 12/default, hfm Thic rate reported is that for . .-

: _'.the Federal Reserve Bank of New York. Historical series for the rate on adjustment credit as welI as the rate on prlmary credlt are. '

avaﬂable at WWW. tedcra[reservc govfrcleascefhl S/data.him.

~ 11. Yields on actively tra_cled non-inflation-indexed issues adjusted to constant maturities. The 30-year Treasury constant niaturity
series was discontinued on February 18, 2002, and reintroduced on February 9, 2006. From February 18, 2002, to February 9, 2006,

hitp://www.federalreserve. govireleases/H15/update/ - 0 4pono3

= 1
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the U.S. Treasury published a factor for adjusting the daily nominal 20-year constant maturity in order to estirate a 30-year nominal

rate. The historical adjustment factor can be found at www.treasury.gov/resource-center/data-chart-center/interest-rates/. Source: U.S.

. Treasiry,

12. Yields on Treasury inflation protected securities (TIPS) adjusted to constant maturities. Source: U.S. Treasury. Additional

information on both nominal and inflation-indexed yields may be found at www treasury.gov/resoutce-center/data-chart-
center/interest-rafes/,

13. Based on the unweighted average bid yields for all TIPS with remaining terms to maturity of more than 10 years.
14, International Swaps and Derivatives Association (ISDA®) mid-market par swap rates. Rates are for a Fixed Rate Payer in return
for receiving three month LIBOR, and are based on rates collected at 11:00 a.m. Eastern time by Garban Intercapital plc and published. . -

ont Reuters Page ISDAFEX®1. ISDAFIX is a registered service mark of ISDA. Source: Reuters Limited.

- 15. Moody's Aaa rates through December 6, 2001, are averages of Aaa utility and Aaa industrial bond rates. As of December 7, 2001,
these rates are averages of Aaa industrial bonds only,

16. Bond Buyer Index, general obligation, 20 years to maturity, mixed quaﬁty; Thursday quotations.

17. Contract interest rates on commitments for fixed-rate {irst mortgages. Source: Primary Mortgage Market Sutvey® datd provrded by
Freddie Mac.

Note: Weekly and monthly figures on this release, as well as annual figures available on the Board's historical H.15 web site
(see below), are averages of business days unless otherwise noted.

Current and historical H.15 data are available on the Federal Reserve Board's web site (www.federalreserve.gcov/). For
information about individual copies or subscriptions, contact Publications Services at the Federal Reserve Board (phone 202—
452-3244 fax 202-728-5886). :

Description of the Treasury Nominal and Inflation-Indexed Constant Maturity Series,
: Ylelds on Treasury nominal securities at “constant maturity” are interpolated by the U.S. Treasury from the daily yleld curve
for non-inflation-indexed Treasury securities. This curve, which relates the yield on a security to its time to maturity, is based . .
on the closing market bid yields on actively traded Treasury securities in the over-the-counter market. These market yields are 3
calculated from composites of quotations obtained by the Federal Reserve Bank of New York. The constant maturity yield .
values are read from the yield curve at fixed maturities, currently 1, 3, and 6 months and 1, 2, 3, 5, 7, 10, 20, and 30 years.
- This methed provides a-yield for a 10-year maturity, for example, even if no outstanding security has exactly 10 years
_femaining to maturity. Similarly, yields on inflation-indexed securities at “constant maturity” are interpolated from the daily.. .-
- yield curve for Treasury inflation protected securities in the over-the-counter market. The inflation-indexed constant matunty -
" ‘yields are read from this yield curve at fixed maturltles currently 5, 7, 10, and 20 years.

) Irftp://www.federelreSe'rve.gov/releases/H1S/update/- o _ R 4/30/2013
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Commercial Paper

Summary Rates Volume Siatislics Ouistanding Yearend Maturity Distribution About Amnouncements Technical
- Q&As

* Dataas of April 20,2013 | - Posted April 30,2013

The commercial paper release will usually be posted daily at 9:45 a.m. However, the Federal Reserve Board makes no
guarantee regarding the timing of the daily posting. This policy is subject to change at any time without notice.

Rates

. _ Al nonfinancial _ _ Az/P2 nonfiﬁancial
Perfod | 4 | 7. | 15 | 30- | 60- | 9b- i- | 7 | i5- | 38- | 60- | 90-
day day day day day day day day day day day day

26 | nal 004] o011| o0.04| 006 0.11 0.25| 0.26| 0.24| 0.29] 0.33] 0.36
‘£ Apr. : : . . _

24 0.02; 0.086 0.06 0.06 0.09 0.11 0.25 0.28 - 0.30 0.30 n.a. n.a.
- jApr. o _ o . . . - : :
125 0.09 0.06_ 0.07 0.07 O.OIS 0.12 0.25 0.27 0.27 0.31 0.32 in.a.
't Apr. : : - '

26 0.10| 0.05, 0.0/ 009 010/ na. 026 020| 028 031j na| na.
- | Apr. . ' ' -
129 0.03 0.08 0.07 0.06 0.09 0.13 | 0.26 0.29 0.31 0.'31 0.31_. n.a.

~ Note: n.a. indicates that trade data was insufficient to support calculation of the particular rate. -

. . _ Ad ﬁn_a_n_ciai T D CAA assa_t—backe‘d; "
Period | 1. | 7. | 15- | 30- | s0- | 90~ | = 1~ | 7~ | 15 | 30- | 60- | g0
day day day day day day.  day day | day day day day
: 2'3”" | 0.09]0.09| 009| -0.10| 013|016} ~“015| 0.20] -0.18| 016] 0.19| 0.20
' ;4""' 0.10| 0.09| 0.08, ©005| 0.1 016 015 011} 013} 0.17| 021} 0.23| .
Apr. : ’ .7 . o ) i Co "
26 | 011] 0.09| na| 0.10f 013 0.12 0.16{ 0.16| 0.18] 0.19| 023 026/ -
88 " | 0.09| 008 na| 010/ 013 016  015| 015 0.16] 017] 0.20] 0.24]
| Apr. : . _ : o e
29 0.08/ n.a.| 0.08| 009 O0.11| 0.34|- 015| 0.30| 0.26{ 0.8} 0.16| 0.18] "
- http://www.federalreserve.gov/releases/cp/ e : o 43072013
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Note: n.a. indicates that trade data was insufficient to support célculation of the particuiar rate.
Outstanding Levels
Seasonally adjusted
Billions of dollars
Poriod rotal i\ﬂionf!nanaal . _ Financial . Asset- other |
_ Total | Domestic | Foreign | Total | Damestic | Foreign | PAcked | "7 4
Monthly-end levels _
2012-Nov. 984.5 | 190.0 140.7 49.4{ 500.8 284.7 216.0 293.1 .5
Dec. 1,009.7 1 207.8 158.8 48.9 | - 50'8._2 297.4 210.8 293.3 ' ._5
2013-Jan. | 1,080.9| 215.1 165.9 49.2| 555.0 312.6 242.4 309.8 1.0
Feb. 1,044.6 | 220.9 173.8 47.1] 523.3 310.5 212.8 299.6 9
Mar. ' 998.5| 201.6§ .  163.8 37.8( 503.2 289.2 214.0 292.3 1.3
Weekly (Wednesday) levels S _ “
Mar. 27 1,021.6 199.3 159.2 40.1| 528.0 304.8 223.2 292.9 1.4
Apr.3 1,002.2 | 184.5 147.4 37.1| 525.8 298.0 227.8 290.5 1.4
Apr. 10 1,021.7] 189.0 146.5 42.5| 538.4 301.6 236.8 293.0 1.4
Apr. 17 1,0155| 192.6 145.5 47.2| 530.4 298.1| 2324 . 291.0 1.4
Apr.24 | 1,009.9| 189.7 143.4 46.3} 529.9 291.4 238.4|  288.9 1.4
Not seasonélly adjusted .
- Billions of dollars
Period Total Nanfana:ftcza! - Fmanc:sai — ‘?:j;:; Other
Total _Domestic Foreign Total Domestic Foreign | ) N
Monthly-end levels _ _ _ _ _
2012-Nov. | " 953.3| 197.4 155.2 1 42,2] 458.3  265.7 1927 297.1 5|
Dec. . - 952.3| 170.8 ©130.3 L 40.4| 477.4 274.3 2031 303.7 51
2013-Jan. | 1,059.9| 207.5 163.5 44.0| 5457 3022 2435  3056| . 1.0
Feb. 1,051.7 | 214.8 1723 42.5| 537.3| 303.3 234.0| . 2987 .9
©IMar. | L001.2| 174.2 139.8] 344 S206| 2905|2301  296.0
Weekly (Wednesday) levels _' B
{Mar.27 | 1,037.7| 184.3 147.1 371 554.6( 302.3 2523} 2974 . 1.4
“lapn3 | 10191 179.3 " 143.8]  355| sa24|  2027| 249.8| 2960 14
lapr.10 | 1,026.6] 185.1 . 143.4 41.8| 544.9 290.1|  254.8 295.2
jApr-17 | 1,041.6| 193.2|  '145.0 48.2} 555.3 208.2| . 2571 2917
Apr. 24 1,055.0 | 190.4 141.8 48.6| 572.3 305.1 267.2 290.8 1.4
g http://www.federalreserve. gov/rel.eas.es/cp/-
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