136785

SUBMITTAL TO THE FLOOD CONTROL AND
WATER CONSERVATION DISTRICT BOARD
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA

FROM: General Manager-Chief Engineer SUBMITTAL DATE:
April 26, 2011

SUBJECT: Quarterly Disclosure Report on Investment Portfolio
(January thru March 2011)

RECOMMENDED MOTION:

That the Board of Supervisors receive the attached Quarterly Disclosure Report on Investment Portfolio as
:lof March 2011 and file with the Clerk of the Board.

" BACKGROUND:

On September 12, 1995 the Riverside County Board of Supervisors approved an Investment Policy for all
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BACKGROUND: Continued

On March 18, 1996, the Board approved Policy B-19, Land Secured Investment Policy which, in
accordance with Government Code Section 53646, proved for quarterly disclosure reports on the
Investment Portfolio to be brought before the Board in public session and to be filed with the Clerk
of the Board.
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Riverside County Flood Control and Water Conservation District
Disclosure Report on Investment Portfolio

Purpose: the Riverside County Flood Control District will provide the following report monthly to
members of its Board of Supervisors, County Executive Officer and the County Investment Oversight

Committee. The report is placed on the District's Board Agenda quarterly and is available to any member
of the public interested in the information.

The report will consider three essential areas involving District management of the portfolio; namely (1)
the preservation of principal in the funds invested, the cost (i.e., book value) vs. the current market value

of the securities in the portfolio, (2) the liquidity position of the portfolio, and (3) the current yield on the
portfolio as of the report date.

Portfolio: The following is the composition of the portfolio ranked in accordance with the perceived
market risk of the securities within the portfolio reported by the District's representative fiscal agent (US
Bank Corporate Trust) as of March 31, 2011.

1.0 US Treasury Bond $ 915,092.86 $ 976,534.85 49.36%
1.2 US Bank Term CD $ 897,500.00 $ 897,500.00 45.36%
12 US Bank Moeney Market $ 104,226.01 $ 104,226.01 5.28%
Totals $1.916,818.87 $ 1,978,260.86 100.00%

Paper (Loss)/Gain* $ 61,441.99

e  Fiscal Year to Date Interest Earnings is $ 316.77.

Footnotes:

Generally, the level of risk takes into account two major components; the default or credit risk and the market risk associated
with the probability that the security will be affected by market changes in short-term interest rates. Risk ranking has been
assigned with 1.0 being the lowest level of risk and 2.0 being the highest.

1.0 U.S. and Federal Agency Securities directly backed by the United States Treasury are considered the safest.

1.1 Next in order of safety are those Federal Agency securities that have an implied guarantee of the United States
Treasury.

1.2 The third category is those securities that have some form of government collateral backing (i.e. Investment
Agreements, Repurchase Agreements and Money Market Funds).

1.3 The fourth category evaluates the credit worthiness, capitalization and the time duration of the investment.

1.4 The fifth category constitutes those that have state and local government collateral backing.

As of March 31, 2011 the liquidity position of the portfolio was:

Maturities less than 1 Year § 104,226.01 527%
Maturities more than 1 Year $1.874,034.85 94.73%

I certify the above information is true and correct as of the date of this report.

Soampans  4\4\201

IVAN M. CHAND, Finance Director




Jueg s n

juega s n

Aeg sn

queg s N

Aueg sn

jueg s n

queg s N

jueg g N

jueg s N

queg g

juegq S N

jueg s N

Jueg s N

jueg s N

jueg s n

193e ABUO Yueg SN

1By Asuopy ueg SN

19%1e I AaUol yueqd SN

1% ASUop Jueg SN

puog Ansess] SN

puog Ainseal] SN

Juwd Ju| paddiyg puog Ainseai SN

JeqIeN ABUO Hueg SN

191 ASUo yueg SN

puog Ainseal] §n

puog Ainseal] sn

Q0 wla] yueg sn

Q0 wual jueg SN

do wia} yueyg sn

ao wial yueg sn

00°0%

S¥'5eFs

ze'ezL'6es

19622913

6.680'29%

St'¥88'ZLre

oe’2%

¥6'600°F7.$

88'0Y8'Z.$

AN o) A FAY

00°005'802$

00°000°L12$

00°000'62Z$

00°000°c¥2S

{ jo | abeg

pun4 redisuug

pun4 1sa19)u]

pun4 sBujwes

pun4 asuadx3a SAREASIUIWPY

pung aalesey

pun4 salesay

pung anasay

pun4 anlasay

pun4 JUoWSSassy

pun4 JLBLISSISSY

pun-{ JUSWSSassy

pUN4 JUSLUSSOSSY

pun4 JUSLWSSasSsY

pun juswIssessy

pun4 jUsLISSassy

IrS * LLOZHiP XSIX L LEOAUNSLUISBAURUNOIDE O

£ 9UOZ ‘JOUSI(] JUBLISSasSY
jysuag As|eA aiouis|3

€ auo7 ‘JouIsI] JusWssessy
yauag As|iEA SJouis|y

€ aUOoZ '1oUISI(] JUBLUSSSSSY
Jyouag £As|ep souws|d

€ Uo7 ‘1914SI(] JUSWISSassY
Weuag La|ieA cl0usi]

£ 2UOZ 1IISH(] JUSWISSISSY
Wouag AsjieA swouisig

£ DUOZ 1915SI] JUBWISSIssY
yauag Aajea aloulsig

£ BU07 JoUISI] JUBLISSBSSY
Jysusg Aa|leA alous|g

€ BUOZ “JOUISK(] UBLISSASSYy
Jyauag AQjleA sJoulsa

£ 8UOZ "JOISI(T JUBLLISSESSY
1yeuag Aajep aious|3

£ 2UOZ 'JoUISI(] JUoWSSassy
Jysuag AsjeA aious|3

£ 8U07 JoLSI(] JUBLLSSESSY
1ysuag Aajjea alous|y

£ BUOZ PUISH] JUaLISSesSyY
1ysuag AsjjeA elous|g

£ 8UQ7 JOLISI] WUBLUSSaSSY
Jjauag AajeA elous|3

£ SUOZ 2L)SI(] JUSLISSSSSY
jauag Asjie alous|g

£ BUDZ “JOUISI{] JUBLISSasSSY
Jyausg AsjeA aiouIs|g

Jea ) aup
uey| sseT

iB9p 8uD
uey) ssa

Jeaj auQ
uey} ssan

JEBA BUQO

uey] ssa

L102/51L/C

9L0Z/5L/8

210Z/51/8

JEDA BUQ
uey) ssa

IB3A BUQ
uey) ssa

oLoc/eL8

gLoz/al/8

102726

£Loz/oe/8

Zioz/Lese

LLOT/L/6

LIOZ ‘1€ yiei

Arewwng Ajanjep ofouod JuUdWisaau]
JOUISIC] UOHBAIESUOY) JSIEA PUE |013U0S) PoO|d A3UN0D SPISISALY




“siape
1eeyy fauop yueg g

swaeainbg ysen
1opep Asuop yueg gN

sjuaeainbg ysen
e Asuow Hueg sn

1918y £Buoly yueg sn

T sasu) paddiag

PR WYYV - d¥S

JUBWAR JU] 2UsUSD
PIlEY VYV - d9S

E..uExmu Wi ...._._mnmw
paleyd vvy - 498

" guejeanby ysey

Yrnep Aauoiy yueg SN

PIABY VYV - J9S

“pa AinseasL s g peyoeg

PRIEY WYYV - d8S

T gusieainb3 yse
ey Asuop yueg SN

" sueennba yses

ad uiaj yueg sn

T Suseanb3 yses

Qo0 wua] yueg sn

bausay

Tl

T

2l

al

oL

oL

zt

Z'l

98°09Z'8L6'LS

. TETELEZS

zeezs'ees

SYSars

St GeFg

SPyeR'ZirS

19'6TZ'9LS

6.'880'29%

0e'Lg

88'0¥8'TLTS

CTLLEF'TIZS

P6'600'v.8

00°006°80Z$

...

00°000'£12%

00°000'6223

00 000°s¥CS

29'818°916°18

28'e2'628

2e'6eL 628 %051 0

st'sebs

Gt'G8vs %051°0

oong -

00'0$ %000°0

00'cs %002 0
... Jw00T I5ks

GZ'660'ERES %0000

08'951'61% %0L1'E

§1'4£2'8S% %0000

0g'/$ %Q¥'0
LOrOWeTyls

08'¥5e'95es %0000

0E'SHS' LOTS %0000

¥56'600' L% %050

00°005'802% %OLLT

00000°2+2% %0¥12

00°000°622% %005}

00°000'€ZS

Org ' LLOZ/PiP "%SPC | LE0AUNBUISSAUNIUNCIDRY O

&)1 puel
e, EGIANS teeilyss |
s e Asuo yueg Sn zeegl'se 18€L1¥GE
1ejclang L9EL1PS6
19EWN ABUC Hueg SN sh'ser L9CLLPSE
00 RIS -
O3B ASUOW Yueg SN 00'0 £/ 1#56
A o SNCLHYRS,
13ep Asuo Jueg sn 000 ZBELIPGE
it S, ¢t
puog AinseasL sn 00°000's6Y 98ELL¥EE6
puog Ainseal) §N 00'000'64 9BELLPEE
puog Ainseas) SN 00°000'1L 98ELL$56
yaiep Asuop yueg Sn oe'L 98ELI¥S6
S viat oseLvse.
g | ssuas puog Ainseal) SN 00000°CIE 082156

00°000°282 08ELIPSB

SZ'926'LY

0BELLPE6

usodag Jo ajeayiua) 00°005'802 0BELLPSE
usodeq Jo sjesumuen 00°000'L}Z 08ELLPGE
ysodeq jo eoypel 00'000'822 08€.L¥S6
usodaq jo aedymen 00'000'EYZ 08ELL¥S6

€ 3U0Z 1911)SI] JUAWSSISSY JYaudg Aa|eA atouls|g
LH/LE/E JO S SUBWISIAU| JO JUSWISIENS
19113510 UOBEAIISUOD) 18)EM PUR [04U0D poold AJUno) apisisnly




