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This report is prepared for the San Diego County Regional Airport Authority (the 

"Authority") in accordance with California Government Code Section 53646, which 

states that “the treasurer or chief  fiscal officer may render a quarterly report to the 

chief  executive officer, the internal auditor, and the legislative body of  the local agency 

within 30 days following the end of  the quarter covered by the report."

The investment report and investment portfolio are in compliance with California 

Government Code Section 53646 and the Authority's approved Investment Policy.  All 

investment transactions made in the Authority's portfolio during this period were 

made on behalf  of  the Authority.  Sufficient liquidity and anticipated revenue are 

available to meet expenditure requirements for the next six months.
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Total Portfolio Summary

Curre nt Period Prior Period Cha nge From 
November :W, 2010 Octobe r 31, 2010 Prior 

Book Value S249,283,000 S251,814,000 (S2 531 000 ) 

Mari<et Value S249,2 16,000 S251,732,000 (S2 516.000 ) 
• 

Mari<et Value % 100_06% 100_10% (0 04'", ) 

Unrealiz ed Gain / (Loss ) ($67 .000 ) ($82 .000 ) S15,000 

Weight ed A""rage Maturity (Oays ) 230 days 233 days PI 
Weight ed A""rage Yield as of Peri od End 0_91% 0_96% (0 05'", ) 

Cas h Int eres t Received - Current Month $140,000 $208 ,000 ($68 000 ) 

Cas h Int eres t Received -Year-to-Date $1,027,000 $887,000 $ 140,000 

Acc ru ed Int e rest $44 1,000 $403,000 $38,000 
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Portfolio Composition by Security Type

November lO, lillO Octobe r 31, lill O 

Market Value j 
Perce nt 01 

Ma rket Value j 
Perce nt 01 

Ag ency Sec urit ies , 50, Wl ,000 

CDARS-Cert ikates of Depos it 16,065,000 

Comm erc ial Paper 4 , 9~ 1 , 000 

CO'1"'rate Bonds 4,On,000 

Bank Demand Depos its 60,337,000 

Governm ent Sec urit ies 11,608,000 

Highm ari< Money Mari<et 5, 11 8,000 

"', 47,073,000 

San Di"9" County Pool 49,920,000 

T,,'~ I : , 24~, 21 6,000 

20 .1" 

18 .9" -

Port/olio 

20_1% , 49,242,000 

6.4 % 16,058,000 

2_0% 3,491,000 

L6% 4,010,000 

24.2% 62,915,000 

4.7% 17,627,000 

2_1% 1,420,000 

18_9% 47,035,000 

20_0% 49,934 ,000 

100.0"4 , 251,132,000 

( DAl!S--U rHfn t e. 
of De p<»it r . 

,.~ 

1.ti" 

De p<»it. 

24 .2" 

_ _ ", ',m •• ' _~, -". 2. 1" 

1) nre SW milliml limit {)(I U IF i3 ~ OOfI-M~rufoty UIF inrem~lIimff. It <1oe3 001: ~ppIy to bood ptOCOO<k; 

2) nre San Die<;}<) County In~nl Pool mirron; tM U IF inlem~llimit ~nd <1oe3 001: ~ppIy to bood ptOCOO<k; 

AIRPORTS FUEL 
REGIONAl ECONOMIES 

Port/olio 

19_6% 

6.4 % 

1.4% 

L6% 

24_9% 

7_0% 

0_6% 

18.7% 

19_8% 

100.0"4 

Pe rmitte d by 
Poli 

100% 

;0% 

'" '" 
100% 

100% 

' 0% 
$50 milli on (I) 

$50 milli on (2) 
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Portfolio Composition by Rating

"'" A·1t/P·1 

"'" CoIIl1 eralized CDs 

Colla1 eralized Depous 

Total: 

48 .5" 

FUEL 
ECONOMIES 

, 

• 

November 30, 2010 

l.Ia fllet Va lue I Percent 01 
Portfolio 

120,750,000 485% 

4,991,000 2.0% 

47,073,000 "'" 16,065,000 ... 
60,337,000 ,,,. 

249,216,000 100.0'IC. 

A·h/ P·1 

, 

• 

October 31 

Market Value 

122,232,000 

3,491,000 

47,035,000 

16,OSB,OOO 

62,916,000 

251,132.000 

, 
6 ,4" 

"'" Percent 01 
Portfolio 

486% , .. 
187% ... 
24 9% 

100.0'IC. 



Portfolio Composition by Maturity Distribution(1)
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0·3 Months 

3·6 Month 

6·9 Months 

9· 12 Months 

1 ·2Ye¥s 

2·3Ye¥s 

o.er l Ye¥s 

Tota l: 

"" 
'" 
'" 
'" 
'" • 0 

~ '" • " 
" 
" 
" 

-

Nove mbet XI. 2010 

I Petcenl of 
Matkel Value Portfolio , 111,080Jl00 11 I'll. 

12,669,000 '" 
1.001 .000 28. ... 

10,054 ,000 ... 
26.383 ,000 106'11. 

16,029 ,000 ... , 249.216.000 100.0'10 

0 · 3 Months 3 - 6 Months 6 - 9 Monfl. 9· 12 "_. 

Octobet 31, 2010 

I Percent of 
Matkel Value Portfolio , ' 16,898,000 10 3'11. 

14,555,000 ". 
8,681,000 , .. ... 

10,065 ,000 ... 
26,4(\4 ,000 105'11. 

15,129,000 GO' , ~1 ,1l2,000 100.0% 

f.J n.. 0-3 I.IotIItt o;a!8gClty includes inve __ In ",. UlIF 1M ",. Sail Doe{:o COI.HI(y III'INIttIeIII Pool. 
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Benchmark Comparison (1)
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""" I.) Benchmark data for LA IF i3 the al'<'f "ll<' monthly effoctil'<' yield 

2.) CUT stand>; for Comtanl Ma turily Trea,ury. T1ri3 data i3 publiMed in Fedef a! ResetV<' Statistlea! Rele ase H. I ' and 
represents an al'<'f "ll<' 01 all actively Iraded Trea,ury. securin"" havin<;} that Nme remainin<;} unm maturily. T1ri3 i3 a 
standard induM!y benchmark for Trea,ury. securin"" 

3.) The CUT benchmark' are ""'vin<;} al'<'f"ll"' . The 3-month CUT i3 the daily al'<'f "ll<' for the prel'iom; 3 month" the 
6-month CUT i3 the daily al'<'f "ll<' for the prel'ioU3 6 month3, and the I -year CUT i3 the daily al'<'f "ll<' for the 
prel'iou~ 12-moolh:. 
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San Diego County Regional Airport Authority
DETAIL OF SECURITY HOLDINGS

As of November 30, 2010

12111101 ~ Ch ... Tl"" 1'[£) ,..", 12',"" 2,000,000.00 m~ 2.00',320.00 m~ 2,000,000.00 2.'" 

04/23/(' '" C .... ~ Tl"" 1'[£) 1.,'" 01107111 2,000,000.00 OJ' " 2,012,(00.60 OJ", 2,002,"0.00 " 1.238 , CO<p"" " Bond, T"'~ ' ,COl,COl.OO ',,,",,"".'" ' ,,,,"," 0.00 " U" , 
"'2,m "CAA Owno< T"" CP 0.'" (14127/11 3,"",,000.00 ","" 3,''',"".00 ""37 3,''',2'''.00 '" 0.'" 

1110' _ "CAA Owno< T"" CP 0.'" 0IlI02I11 \ "",,000.00 ","" \4","".'" "" " \"',,,".00 '" 0.'" 

C"""""~~P'f!'T"'~ ' ,COl,COl.OO ',,",,,;0'''' ""(44' .00 '" 0.'" 

o'127m U.S. T" .. "" , ~ 12/3"'1 ',033.' ''''' "'.840 ',033."'3.72 """ ',028,,,,".00 " 0.330 

'"11101 U.S. T" .. "" . ~ '"" "1 \ " 3,000.00 ""'''' \''',93'44 OJ." \ ' '''..,1." " 2.'" 

~- U.S. T" .. "" 0.'" 03m11 2,000,000.00 "'.313 2,,,",,,,".00 OJ'" 2,004,300.00 '" 0.'" 
~m U.S. T" .. "" 0.'" 12/3"'1 ',028,"".'" OJ723 ',028,"".24 ",,,, ',024,840.00 " 0.332 

Govo<""""'T"'~ 1\ ",","",.00 1\S7",38.40 1\ ,"",' 11." m 0.'," 

lJ'> ~ "".C"C Aoo' 0." m _ o." m _ o." . ~ 

USB ..... -..,~ Aoct 17,''','''.21 m~ 17,''',''".21 m~ 17,''','''.21 O ~ 

us B ..... Aooooo<, T"'~ 17,''','''.'' 17,''',,,".'' 17,''','''.'' O~ 

_"', us Goo.< MMF' ' ,"",371." m~ ',"", 71." m~ ' ,"",371." O ~ 

_"', us Goo.< MMF' 0 00 m~ 0 00 m~ 0 00 O ~ 

_ "', us Goo.< MMF' 0 00 m~ 0 00 m~ 0 00 O ~ 

_ "', us Goo.< MMF' 0 00 m~ 0 00 m~ 0 00 O ~ 

f¥<""" Moo!:! M",' " T"'~ ' ,1 ,",371.30 ' ,1 '";71.30 ' ,1,",371.30 O ~ 

lA' 
loc~ A= ro,","'", 47,073." 1.02 m _ " ," ",40.'" m _ 47,073." 1.02 0.'00 

m m 100.o" 0.'''' S"" ~ Cooo<, ro Poe< " ,"2,200.(14 " ,"2,"'".(14 " ,,,",738." 

B ..... " ,ho ... " 12,003,' '''.74 mm 12,003,"".74 mm 12,003,' '''.74 0. '00 

[ .. ' .... 'B ..... """,''''''' m~ " "",'"3.'" m~ """,''''''' O~ 

[ .. ' .... 'B ..... 14,803,823.11 m~ 14,803,3"'" m~ 14,803,823.11 O~ 

[ .. ' .... ' B ..... T"'~ 30,' ",447.''' 30 " ,.47 '" m~ 30,' ",447.''' O~ 

lhoo El. C .. h 1\072.83 m m 1\ " 2.83 m m 1\072.83 om 

Grand l ota1 , 249,060,150 100.11 , 249,1a 1,o51 100.06 , 249,115,145 ,. •. -
RIEL 
ECONOMIES 
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Consolidated Investments

INVESTMENT TRANSACTIONS

From 11-01-10 To 11-30-10



Bond Proceeds Summary
As of : November)(l, lOl O 

'""" !;erie . A Serie. 8 Serle. C ToUI Yield R.1tin 
Prolect fynd 

~. S 7,858,615 S S 10,053,570 S 17,912, 185 0.18'5 ~m 
w," 69,:105,000 59,925,000 129,2lO,OOO w. H/' 
SOCIP' 114,356,687 83,961.794 198,318,481 O.9~ ~, 

owu.cM Sank I lP Morlan 
fflIo t . , MM R ........ (VfVlOI) , n m ." O.O~ ~m 

191,520,713 153,940,501 145,4til,274 

tillilaliitli llll t[tlil 
~. 21,157,322 14,142,674 15,299,996 0.18'5 ~m 
Oeuts<M Sa nk / lP MO,." n 
fedot,., MM ~ ...... (VfVlOl) 1,237,473 1,136,809 2,374,282 O.O~ ~m 

22,394,795 15,279,484 37,674,278 

~11I ~or:l't Btlitor:t Eynd 
~. 28,636,176 3,976,732 18,320,973 50,933,881 0.18% ~m 
Oeyts< he e.a n' / lP Mo,." n 

IAI 
fedot,., MM ~e,erve IVfVlOll m '" "" 0.02% ~m 

28,636,498 3,976,732 18,321,153 5O,914,lSA 

CIW of IUih1rKt 

Oe<JIS<M e.ank / lP MO,,"n 
fedot,., MM RH*"""IVfVlOlI 24,968 3,536 16,()()4 " ."" O.O~ ~m 

S 242,Sn,014 S 3,980,268 S 187,S57,142 S 434,114,444 ,.-
eds lin! nOI indude d in de s it limits as a 

0lMP I'I«or os tJ/ U/lOflOl0 

WI' 0I.0Iru1fI0 I'I«or os Of 11/lO1lO10 

SIXJ' 0I0JI0 I'I«or os Of l1/19/lOJ) 
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San Diego County Regional Airport Authority
Bond Proceeds Investments

INVESTMENT TRANSACTIONS
From 11-01-10 To 11-30-10

-llf24{2010 JP ....... " , .... ,, ' Mon..,. .. , " " '''''" 

W; __ . I, 
11/4{2010 JP ....... " , .... ,, ' Mon..,. .. , " " '''''" 
11/"/2010 JP ....... " '_"m' Mon..,. .. , ,..., ''''''' 

AIRPORTS FUEL 
REGIONAl ECONOMIES 

,,~ 0 .0> 

,,~ 0 .0> 
,,~ 0 .0> 

~" ....... 

100.000 

100.000 

100.000 
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• 
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' '',''9 
''',''9 

H ,!I9'J 
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