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SUBMITTAL TO THE BOARD OF SUPERVISORS
COUNTY OF RIVERSIDE, STATE OF CALIFORNIA

FROM: Don Kent, Treasurer-Tax Collector SUBMITTAL DATE:
May 7, 2015

SUBJECT: Treasurer's Monthly Disclosure Report on Investments

RECOMMENDED MOTION: That the Board of Supervisors receives and files the Treasurer’s
“Monthly Disclosure Report on Investments” dated April 2015.

BACKGROUND:

Summary
The County Treasurer and Tax Collector is submitting the above noted report to the County

Board of Supervisors in keeping with Section 53607 of the California Government Code, which
requires a quarterly report on the status of investments. The practice has been to provide the
Board with a monthly report. The report gives the various statistics on the portfolio as to overall
composition, liquidity structure, credit quality on the various securities, and provides several
trends on earning performance, average weighted maturity, and the portfolio’s “paper loss or

gain’.
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County of Riverside
Treasurer’s Pooled Investment Fund

Capital Markets Team

Don Kent
Treasurer-Tax Collector
Jon Christensen
Asst. Treasurer-Tax Collector
Giovane Pizano
Investment Manager
Isela Licea

Asst. Investment Manager

Investment Objectives

The primary objective of the treasurer
shall be to safeguard the principal of

the funds under the

treasurer's control, meet the liguidity
needs of the depositor, and achieve a
return on the funds under his or her

control.

COUNTY OF RIVERSIDE TREASURER’S POOLED INVESTMENT FUND IS CURRENTLY
RATED: Aaa-bf BY MOODY’S INVESTOR'’S SERVICE AND AAA/V1 BY FITCH RATINGS

Month End Market Month End Book Paper G or Japer Gain Book Yrs lo Modified

Value (5)* Value (5) .085 (S s Loss (%) Yield (%) Maturity  Duralion

April 6,834,465,478.09 6,833,283,754.08 1,181,724.01 0.02 0.40 1.04 1.02
March 5,730,402,540.40 5,728,600,174.74 1,802,365.66 0.03 046 1.25 122
February 5,517,030,770.65 5,517,608,884.48 (578,113.83) 0.01) 048 135 132
January 5,536,152,467.50 5,532,205,553.13 3,946,914.37 0.07 0.44 126 123
December 5,895,845,894.96 5,899,853,397.68 (4,007,502.72) (0.07) 0.43 124 1.21
November 4,813,034,831.17 4,811,717,725.40 1,317,105.77 0.03 046 142 1.39

The Treasurer's Pooled Investment Fund is comprised of the

County, Schools, Special Districts, and other Discretionary Depositors.



Current Market Data

Economic Indicators

Release Date  Indicator Consensus —— Actual
04/03/2015 Non-Farm Payrolls M/M change: Counts the number of paid employees working part- 245,000 126,000
time or full-time in the nation's business and government establishments.
04/03/2016 Employment Situation: Measures the number of unemployed as a percentage of the 5.5% 5.5%
labor force.
04/24/2015 Durable Goods Orders - M/M change: Reflecls the new orders placed with domestic 0.5% 4.0%
‘manufacturers for immediate and future delivery of factory hard goods. -
04/29/2015 Real Gross Domestic Product - Q/Q change: The broadest measure of aggregate 1.0% 0.2%
economic activity and encompasses every sector of the economy. GDP is the country's
most comprehensive economic scorecard.
04/28/2015 Consumer Confidence: Measures consumer attitudes on present economic conditions 103.0 95.2
and expectations of future conditions.
04/02/2015 Factory Orders M/M change: Represents the dollar level of new orders for both 0.0% 0.2%
durable and nondurable goods.
04/17 /2015 Consumer Price Index - M/M change: The Consumer Price Index is a measure of the 0.2% 0.2%
average price level of a fixed basket of goods and services purchased by consumers.
Fed Funds Target Rate
= " = inds Ra o
Stock Indices Probabilily for
Value Change Sodnptert: LiE 28 :
Decrease to 0.00% 42.0% 36.9%
Dow Jones (DJIA) $ 17,84052 $ 64.40
Increase to 0.25% 58.0% 56.1%
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NASDAQ (NDX) $ 441425 $§  so5y |nereaseto0.0% 22 i
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TIMMI

The Treasurer’s Institutional Money Market Index (TIMMI) is compiled and reported by the Riverside County Treasurer’s Capital
Markets division. It is a composite index derived from four AAA rated prime institutional money market funds. Similar to the
Treasurer’s Office, prime money market funds invest in a diversified portfolio of U.S. dollar denominated money market instruments
including U.S. Treasuries, government agencies, commercial paper, certificates of deposits, repurchase agreements, etc. TIMMI is
currently comprised of the five multi billion dollar funds listed below.

AAA Rated Prime Institutional M

Fidelity Prime Institutional MMF M 0.11%
Federated Prime Obligations Fund 0.06%
Wells Fargo Advantage Heritage 0.11%
Morgan Stanley Institutional Prime Liquidity Fund 0.08%
JP Morgan 0.08%
1.00% 1 et D01 Yield
el TIMMI

9 0.48%
050% o 0.37% 040% 042% 041% 0.42% 0'4:% 0.44% 0-‘5% 0.43% 0.4A4% ol 0.4‘6% S
¢ & 4 — | a X 5 4 Te—

0.05% 0.05% 0.05% 0.05% 0.05% 0.04% 0.05% 0.05% 0.06% 0.06% 0.07% 0.08% 0.09%

S—— P—
0.00% el e il

Apr-14 Jun-14 Aug-14 Oct-14 Dec-14 Feb-15 Apr-15
Cash Flows
Required Actual Available
Monthly Monthly Matured Investments to Invest >
Month  Receipts Disbursements Difference Investments Balance Maturing 1 Year
05/2015 250.78
05/2015 520.00 1,185.89 (665.89) 415.11 - 1,955.63
06/2015 750.00 1,220.61 (470.61) 470.61 - 493.37
07/2015 1,100.00 1,050.00 50.00 50.00 222.06
08/2015 725.00 850.00 (125.00) 75.00 - 347.34
09/2015 800.00 1,000.00 (200.00) 200.00 - 295.00
10/2015 975.00 1,150.00 (175.00) 175.00 - 330.51
11/2015 1,150.00 900.00 250.00 250.00 50.00
12/2015 1,900.00 975.00 925.00 1,175.00 100.00
01/2016 901.94 1,593.66 (691.72) 483.28 490.07
02/2016 875.00 1,000.00 (125.00) 358.28 351.05
03/2016 1,100.00 970.00 130.00 488.28 80.00
04/2016 1,611.36 970.00 641.36 1,129.64 10.00

TOTALS 12,408.30 12,865.16 (456.80) 335. 4,185.26 4,725.03 5497.56

69.15% 80.45%

* All values reported in millions ($).

The Pooled Investment Fund cash flow requirements are based upon a 12 month historical cash flow model. Based upon projected
cash receipts and maturing investments, there are sufficient funds to meet future cash flow disbursements over the next 12 months.

COUNTY OF RIVERSIDE TREASURER-TAX COLLECTOR 3



Asset Allocation

Assets (000's) Scheduled Par Scheduled Book Scheduled Market Mki/ Sch Yield WAL (Yr) Mat (Yr)
Book
REPOS 250,000.00 250,000.00 250,000.00 100.00% 0.11% .003 .003
MMKT 845,000.00 845,000.00 845,000.00 100.00% 0.09% .003 .003
CALTRUST FND 54,000.00 54,000.00 54,000.00 100.00% 0.44% .003 .003
DDA/PASSBK 260,000.00 260,000.00 260,000.00 100.00% 0.08% .003 .003
LOCAL AGCY OBLIG 395.00 395.00 395.00 100.00% 0.96% 5.132 5.132
US TREAS BONDS 435,000.00 435,092.58 435,390.95 100.07 % 0.36% 1.046 1.046
FHIMC DISC NOTES 463,571.00 463,117.07 463,313.81 100.04% 0.15% 434 434
FHLMC BONDS 700,673.00 700,777.60 701,014.53 100.03% 1.08% 1.557 2.922
FNMA DISC NOTES 311,000.00 310,735.36 310,850.86 100.04% 0.14% 384 384
FNMA BONDS 503,674.00 503,813.28 503,583.45 99.95% 0.75% 2.012 2.198
FHLB DISC NOTES 228,652.00 228,421.46 228,523.76 100.04% 0.16% 433 433
FHLB BONDS 699,070.71 699,010.21 699,139.72  100.02% 0.70% 1.358 1.921
FFCB DISC NOTES 200,061.00 199,954.42 200,029.34 100.04% 0.09% 406 406
FFCB BONDS 741,766.00 741,810.77 741,722.32 99.99% 0.28% .902 902
FMAC DISC NOTES 75,000.00 74,853.48 74,942.75 100.12% 0.22% 461 461
FARMER MAC 268,850.00 268,837.00 268,922.65 100.03% 1.16% 383 3.111
MUNI ZER0 CPNS 82,480.00 82,440.06 82,477.77 100.05% 0.15% 021 .021
MUNI BONDS 44,855.00 44,845.77 44,845.77  100.00% 0.31% 475 475
COMM PAPER 670,500.00 670,179.71 670,312.80 100.02% 0.15% 152 152
Totals (000's): 6,834,547.71 6,833,283.75 6,834,465.48  100.02% 0.40% 724 1.042
1,000,000.00
-~
.
-4 500,000.00
g
& i : 'I :
l il | il 1
0.00 CRR R R R RR RN
THIHNTHITHINE
ez Cngz F 4 2T aza
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SCHEDULED PAR %
I Scheduled Book [ Market
SERN. S MBRMRNOT ™
== 5O/ PASSEK 4 S5 ERCBBONDS 2 1i%6
mm LOCAL AGCY OBLIG - 0% @m FMACDISCNOTES - 1
= VACRED Yjwe B MUNI ZERO CoNS - 19
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Maturity Distribution

REPO 250,000.00 = . - - - 250,000.00

MMKT 845,000.00 = ) ‘- - « 845,000.00
CALTRUST FND 54,000.00 : . - . . 54,000.00
DDA/PASSBK 260,000.00 % . . . - 260,000.00
LOCAL AGCY . s - . - 395.00 395.00
US TREAS BONDS - 2 175,000.00  225,00000  35,000.00 = 435,000.00
FHLMC DISC - 101,571.00  362,000.00 . . . 463,571.00
FHLMC BONDS - - 80,000.00 24049600  44,500.00 335,677.00 700,673.00
FNMA DISC NOTES 50,000.00 - 261,000.00 - - : 311,000.00
FNMA BONDS 65,000.00 - 15,00000  111,887.00  240,062.00  71,725.00 503,674.00
FHLB DISC NOTES - " 228,652.00 g = - 228,652.00
FHLB BONDS 5,000.00 - 374,500.00 53,785.71  20,000.00 245,785.00 699,070.71
FFCB DISC NOTES 65,000.00  65,061.00 20,000.00 50,000.00 = . 200,061.00
FFCB BONDS 68,150.00 105,000.00  329,320.00  184,296.00 5,000.00  50,000.00 741,766.00
FMAC DISC NOTES 25,000.00 . 50,000.00 - - . 75,000.00
FARMER MAC . 35,000.00 50,000.00 15,000.00 8,850.00  160,000.00 268,850.00
MUNI ZERO CPNS 82,480.00 - - - . = 82,480.00
MUNI BONDS - 11,295.00 21,490.00 12,070.00 - - 44,855.00

COMM PAPER 186,000.00 315,500.00 169,000.00 - - - 670,500.00

100600000

20900

SCHEDULED PAR {000's)

100000000 —

05—
0-1 Mos 1-3 Mos 312 Mo 12Yr 23 >3¥r

YEAR IN MATURITY
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Credit Quality

—td

100.02% 0.44%

5,114,932.71

5,114,25543
Aa 30,000.00 2997517 29,992.95 100.06% 0.29%
Aal 8,335.00 8,327.92 8,327.92 100.00% 0.23%
Aa2 520,845.00 520,608.05 520,746.24 100.03 % 0.15%
Aa3 306,190.00 306,031.71 306,089.77 100.02% 0.16%

NR 854,245.00 854,085.48 854,260.40 100.02% 0.44%

MOODY’S S&P

BOOK % BOOK %

A U% B AN 4%

W es-75% EENL-0% [EEAI-% B M -6% R 12%

WMe-ow Es-m ER-12% A%
AAA 946,465.00 946,446.06 946,491.10 100.00% 0.12%
AA+ 4,383,097.71 4,382,323.90 4,383,133.01 100.02% 0.49%
AA 344,550.00 344,396.60 344,491.19 100.03% 0.14%
AA- 306,190.00 306,031.71 306,089.77 100.02% 016%

NR 854,245.00 854,085.48 854,260.40 100.02% 0.44%

COUNTY OF RIVERSIDE TREASURER-TAX COLLECTOR



Month End Pertfolio Heldings

Duration

Fund:1 POOL FUND

REPOS
REPO REPO - \WEF 05/01/2015 110 110 250,000,000.00 250,000,000,00 100000000 250,000,000.00 0.00 003 003
10 310 250,000,000,00 250,000,000.00 100,000000 250,000,000.00 0.00 003 003
MMKT
WEJXX CALTRUST HERITAGE ~ 03/01/2015 106 106 270,000,000.00 270,000,000, 00 100.000000 270,000,000.00 000 03 003
FIPXX FIDELITY PRIME 05/01/2015 104 10 175,00,000.00 175,0000,000.00 100000000 175,000,000.00 0.00 o0 03
POIXX FEDERATED PRIME 03/01/2015 056 056 90,000,000.00 90,000,000,00 100,000000 90,000,000.00 0.00 003 o3
MPFXX MORGAN STANLEY PRIME 05/01/2015 073 075 50,0100,000.00 50,000,000,00 100.000000 50,000,000.00 0.00 003 003
CJPXX JP MORGAN PRIME 05/01/2015 081 081 260,000,000.00 260,000,000,00 100,000000 260,000,000.00 0.00 003 003
1091 ~091 845,000,000.00 845,000,000,00 T00,000000 845,000,000.00 0.00 2003 003
CALTRUST END
CLTR CALTRUST SHT TERM 05/01/2015 410 440 51,000,000.00 54,000,000.00 100.000000 51,000,000,00 0.00 003 003
420 340 54,000,000.00 54,000,000.00 700,000000 54,000,000,00 0.00 003 003
DDA/PASSBK
CASH UB MANAGED RATE 05/01/2015 080 080 260,000,000.00 260,000,000,00 100,000000 260,000,000.00 0.4 003 003
7080 080 260,000,000.00 260,000,000.00 100.000000 260,000,000.00 0.00 003 003
LOCAL AGCY OBLIG
LAO US DIST COURTHOUSE  06/15/2020 964 964 395,000.00 395,000.00 100.000000 395,000.00 0.00 2,187 5132
96 964 395,000.00 355,000.00 100.000000 395,000.00 0.00 2467 5132
US TREAS BONDS
912828TM2  U.S, TREASURY BOND 08/31/2017 625 1.013 5,000,000.00 1,937,109.38 99,781000 1,989,050.00 51,910.62 2306 2240
912828TB6 .S TREASURY BOND 06/30/2017 750 932 5,000,000.00 1,971,875.00 100,188000 5,009,400.00 37,525.00 2138 2170
912828UG3  US, TREASURY BOND 01/15/2016 375 25 25,000,000.00 25,047,85156 100,133000 25,033,250.00 14,601,56 707 712
912628UG3  US, TREASURY BOND 01/15/2016 375 237 25,000,000.00 25,043,945.31 100133000 25,033,250.00 -10,695.31 707 2
912828UG3  U.S, TREASURY BOND 01/15/2016 375 181 25,000,000.00 25,057,617.19 100133000 25,033,250.00 21,367.19 707 712
912828VC1 U, TREASURY BOND 05/15/2016 250 3 25,000,000.00 24,971,679.69 99,953000 24,988,250.00 16,57031 1.038 1004
912626WH9  U.S. TREASURY BOND 05/15/2017 875 752 25,000,000.00 25,077,148.44 100523000 25,130,750.00 53,601,356 2012 20
912828VC1 U5, TREASURY BOND 0571572016 250 335 25,000,000.00 24,967,773.44 99,953000 24,988,250.00 2047656 1.0%8 1004
012628VC1 U5, TREASURY BOND 05/15/2016 250 335 25,000,000.00 21,967,734 99,953000 24,988,250.00 2047656 1.038 1.0
912828VC1  U.S, TREASURY BOND 05/15/2016 250 e 25,000,000.00 24,971,679.69 99,953000 21,988,250.00 16,570.31 1.03% 1,044
9128285C5 U5, TREASURY BOND 01/31/2m7 875 641 25,000,000.00 25,129,882.61 100,602000 25,150,500,00 20,617.19 1731 1739
12528882 US, TREASURY BOND 02/29/2016 250 08 25,000,000.00 25,00%,906,25 100023000 25,005,750.00 1,81475 831 836
912828VC1  U.S. TREASURY BOND 05/15/2016 250 292 25,000,000.00 24,981,375.00 99.953000 21,988,250.00 3,875,00 1.038 104
912828841  U.S, TREASURY BOND 01/31/2016 375 278 25,000,000.00 25,027,343.75 100133000 25,0%3,250.00 5,906.25 718 756
9128280G3  U.S, TREASURY BOND 01/15/2016 375 267 25,000,000,00 25,029,296.88 100.133000 25,0%,250.00 3,953.12 706 712
912838VC1 U, TREASURY BOND 05/15/2016 250 118 25,000,000,00 24,911,406,25 99.953000 21,988,230.00 1681375 1098 1,01
912828UC3  U.S, TREASURY BOND 01/15/2016 a7 320 25,000,000.00 25,014,648.14 100.133000 25,033,250.00 18,601 56 706 712
912828VC1  U.S. TREASURY BOND 05/15/2016 230 329 50,000,000.00 19,947,265.63 99953000 19,976,500.00 29,21137 1.038 1004
375 357 135,000,000.00 435,092,578.15 700.089874 335,390,950.00 298,371.85 1038 1,047
FHLMC DISC NOTES
313396HY2  FHLMC-DISC NOTE 07/10/2015 150 150 15,000,000.00 14,977,687.50 99,988000 14,998,200.00 20,51250 191 195
313396KP7  FHLMC-DISC NOTE 08/18/2015 170 a7 20,000,000.00 19,966,377.78 99.980000 19,99,000.00 29,62222 an 301
313396GZ0  FHLMC-DISC NOTE 06/17/2015 105 105 25,000,000,00 24,984,687.50 94,991000 21,998,500.00 13,1250 am 132
33396GZ0  FHLMC DISC NOTE 06/17/2015 105 105 25,000,000,00 24,985,052.08 99,991000 21,998,500.00 13,447.92 131 132
33396GZ0  FHLMC-DISC NOTE 06/17/2015 105 105 25,000,000.00 24,985,052.08 99,991000 21,998,500.00 13,447.92 3 132
313396GX5  FHLMC-DISC NOTE 06/15/2015 175 a7 11,571,000.00 11,560,987.87 99.991000 11,570,305.74 9,317.87 % 126
313396)V6  FHLMC-DISC NOTE 07/31/2015 118 18 32,000,000,00 31,981,513.33 99,985000 31,995,200.00 13,686.67 252 23
313396ND1  FHLMC DISC NOTE 10/19/2015 150 150 25,000,000.00 24,976,666.67 99,962000 24,990,500.00 13,833.33 170 471
313396NE9  FHLMC-DISC NOTE 10/20/2015 150 150 25,000,K10,00 24,977,395.83 99.962000 24,990,500.00 13,300.17 73 A7
31339%6LP6  FHLMC-DISC NOTE 09/11/2015 152 150 25,000,000,00 21,981,458.33 99,971000 24,992,750.00 11,201 67 266 367
313396LP6  FHLMC DISC NOTE 0971172015 170 170 25,000,000,00 24,979,104.17 99971000 24,992,750.00 13,645.83 366 367
31339%6NEY  FHLMC DISC NOTE 1072072015 150 150 25,000,000,00 24,978,957.50 99,962000 21,990,500.00 11,542:50 173 471
313396NE9  FHLMC DISC NOTE 10/20/2015 150 150 25,000,000,00 24,978,958.33 99,962000 24,990,500.00 11,511.67 173 A7
33396NF6  FHLMC DISC NOTE 10/21/2015 5 5 25,000,000.00 24,979,639.72 49962000 24,990,500 00 10,810.28 176 477
3133965V6  FHLMC DISC NOTE 02/08/2016 20 220 25,000,000.00 24,951,472.22 99.830000 24,957,500.00 3,027.78 776 778
313396NE?  FHLMC DISC NOTE 10/20/2015 135 15 25,000,000,00 24,982,937 30 99,962000 24,990,500.00 7,562.50 473 a7
313396TG8  FHLMC DISC NOTE 02/19/2016 190 19 25,000,000,00 21,960,680.50 99,824000 21,956,000.00 1,680,50 806 308
313396542 FHLMC DISC NOTE 01/20/2016 170 a7 25,000,000.00 24,968,597.22 99.861000 21,965,250.00 721 7%
313396542 FHLMC DISC NOTE 01/20/2016 170 170 25,000,000,00 21,968,597.22 99,861000 21,965,250.00 : 721 726
313396542 FHLMC DISC NOTE 01/20/2016 160 160 10,000,000,00 9,988,222.22 99,561000 9,986,100.00 212222 721 7%
150 150 363,571,000.00 563,117,065.57 95944515 263,313,805.74 196,74017 32 a3
FHLMC BONDS
3134G3550  FHLMC 4¥r 11/01/2016 625 617 10,000,000,00 9,991,200 00 100,079000 10,007,900,00 16,700,00 1.489 1510
MAIGIIRY  FHLMC 3YrNeIYIE 01/15/2016 450 150 5,000,000.00 5,000,000.00 100,122000 5,006,100.00 6,100,00 706 mn
M3IGISH0  FHLMC $Yr 11/01/2016 625 600 1,625,000.00 14,629301.25 100.079000 1,628,653,75 617,50 1189 1510
3134G36)4  FHLMC 35YrNc3MoB 09/14/2M6 630 630 5,000,000,00 5,000,000.00 99.822000 1,991,100.00 -8,900.00 1363 1.378
A134GI6H  FHLMC 3YsNcIMoB 09/14/2016 630 636 5,000,000.00 1,999,000.00 99.822000 1,991,100.00 7,900,00 1.363 1,378
314GIGH FHLMC 35YriNc3MoB 09/11/2016 650 630 5,000,000,00 5,000,000.00 99822000 1,991,10000 -8,900,00 1.363 1,378
313GIMBT - FHLAMC 5YrNc6MoB 12/18/2018 1500 1500 5,000,000,00 5,000,000.00 100179000 5,008,950.00 8,950.00 350 3,638
313GIMBS FHLAMC 5YrNc6MoB 12/18/2018 175 1375 10,000,000.00 10,000,000,00 100127000 10,012,700.00 12,700.00 3515 3,638
313GSE75  FHLMC 5YNc3MoB 08/21/2019 1,500 1500 5,000,000.00 5,000,000,00 100078000 5,003,900,00 3,900,00 1146 1312
313GSE6B  FHLMC 5YrNcaMoB 08/20/2019 1750 1.750 10,000,000,00 10,000,000.00 100077000 10,007,700,00 7,700.00 7 1310
33UG5F75  FHLMC 5YrNc6MoB 08/21/2019 1500 1500 9,150,000.00 9,150,000.00 100.078000 9,157,137,00 7,137.00 1146 1312
313G5GM1 FHLMC 5YtNc6MoB 08/28/2019 1.700 1.700 10,000,000.00 10,000,000,00 100.093000 10,009,500.00 9,500.00 1044
3134G3GM1 FHLMC 5YrNc6MoB 08/28/2019 1,700 1700 10,000,000,00 10,000,000,00 100095000 10,009,500,00 9,500.00 111 1332
3134G3GX7  FHLMC 5YrNe6MoB 09/16/2019 1625 1625 10,000,000,00 10,000,000,00 100166000 10,016,600,00 16,600.00 1201 1384
313G5GU3  FHLMC 3YrNe3MoB 09/04/2019 1500 1,500 3,200,000.00 3,200,000.00 100118000 3,203,776.00 3,776.00 1181 14331
33IG5LWS  FHLMC 5YrNe3MoB 11/20/2019 1500 1500 5,863,000,00 5,863,000.00 100068000 5,866,956.84 3,986.84 1359 1562
3134G5NG6  FHLMC 5YrNe3MoB 11/26/2019 1750 1750 10,000,000,00 10,000,000,00 100.106000 10,010,600,00 10,600.00 1313 1578
31MGSPL3  FHLMC 1YrNc6MoB 12/09/2015 270 270 25,000,000.00 25,000,000.00 99.950000 21,987,500,00 12,500.00 607 611
3134G5P66  FHLMC 5YrNc3MoB 11/26/2019 1625 1625 15,000,000,00 15,000,000.00 100098000 15,014,700.00 14,700.00 1359 1578
3131G5P33  FHLMC 5YrNG3MoB 11/26/2019 1750 1750 10,000,000,00 10,000,000.00 100110000 10,011,000,00 11,000.00 1313 1578
3134G5NY7  FHLMC 225YrNc6MoE 02/28/2017 750 750 15,000,000,00 15,000,000.00 100.047000 15,007,050,00 7,050,00 1815 1.836
3134G5PL3  FHLMC 1YNceMoF 12/09/2015 270 270 50,000,000.00 50,000,000.00 99.950000 19,975,000,00 25,000,00 607 611
3137EADQ9  FHLMC 1Vr 05/13/2016 500 350 25,000,000,00 25,055,500.00 100115000 25,028,750,00 -26,750.00 1.031 1,038
MMGING6  FHLMC 5YrNc3MoB 11/26/2019 1.730 1.750 13,080,000,00 13,080,000.00 100.106000 13,093,864.80 13,861 80 1383 1578
3I3IG5NB7  FHLMC 5YrNc3MoB 11/20/2019 1625 1.625 10,000,000,00 10,000,000.00 100.080000 10,008,000,00 8,000.00 1313 1562
313G5NG6  FHLMC 5YrNc3MoB 11/26/2019 1750 1.730 5,000,000,00 5,000,000.00 100.106000 5,005,300.00 5,300.00 1313 1578
3134G5P33  FHLMC 5YrNc3MoB 11/26/2019 1750 1,760 10,000,000.00 9,995,000.00 100.110000 10,011,000,00 16,000.00 1313 1578
3131G35R7  FHLMC 5YrNc6MoB 12/24/2019 1.600 1.600 20,000,000,00 20,000,000.00 100211000 20,042,200.00 12,200,00 1440 1655
313GIWCS  FHLMC 3YrNc2MoB 05/27/2016 500 527 15,000,000.00 14,991,000.00 100,024000 15,003,600.00 9,600.00 1.068 1077
313465582 FHLMC 2YrNeiMoB 12/19/2016 750 7% 15,000,000,00 11,988,000.00 99,919000 14,992,350.00 1,350.00 1619 1641
IIMGSSEA  FHLMC 225YrNc3MoB 03/24/2017 850 909 5,505,000,00 5,497,313.50 100105000 5,510,780.25 12,936.75 1879 1.901
3134G55U0  FHLMC 2 5YrNedMoB 06/30/2017 1.000 1,049 9,500,000,00 9,185,600.00 100,066000 9,506,270.00 17,670.00 2111 2.170
3131G5WAY  FHLMC 2YrNelYrE 12/30/2016 750 750 25,000,000.00 25,000,000.00 100110000 25,007,500,00 27,500.00 1.619 1671
MAGIUXT  FHLMC 5YrNcIMoB 12/30/2019 1.800 1.800 10,000,000.00 10,000,000.00 99,366000 9,986,600.00 13,400.00 113 1671
3131G6AA1  FHLMC 2YrNc6MoE 01/30/2017 700 700 10,000,000.00 10,000,000.00 100006000 10,000,600,00 600.00 1.739 1.756
3131G6AQ6  FHLMC 5YsNc3MaB 02/19/2020 1,600 1.600 10,000,000.00 10,000,000.00 99,553000 9,985,300.00 -14,700.00 1591 181

COUNTY OF RIVERISIDE TREASURER-TAX COLLECTOR



Month Ind Poerlfolic 1loldings

Matugily

D Ceupon Aot

WHMGHAAT  FHLMC 2 MoE 01172007 700 700 TOLNKLINNL TR 10,000, 000,00 1000000 10,000,600.00 600,00
3134G6B51 FHL.MC 25YrNc6MoE 08/25/2017 1.000 1000 10,000,000.(0 TU,000,U00.00 100192000 10,019,200,00 19,200.00 3
VIMGHBT9 FHLMC 2.75YrNMoB 117277207 1125 1135 15,000,000.00 75,000,150 00 1063000 15,449, 450.4) 9435000 2526 2581
3134G6oDAS  FHLMC 5YrNc3MoB 02/27/2020 1.600 1.600 10,000,000.00 T0,000,000.00 100.097000 10,609,700.00 9,700.00 4613 1.833
MMG6CX5  FHLMC 5VrNe3MoB 03/12/2020 1.700 1.700 20,000,000.00 20,000,000.60 100.154000 20,030, 804105 30,8H).4K) 1612 1.87%
A3Ge))3 FITIMC 5YrNe3MoB 03/23/2020 1.750 1.730 J0,000, 000,00 [BALLIACYIRVE 100.207000 10,020, 700,00 700,00 1.666 4.501
MAUGOKVS  FHLMC 3YrNeAMoB 0372372020 1.623 1625 15,400,000.00 15,000,000.00 100.197000 15.,029,550.00 29,550.00 4.687 4,907
3130AIN2Y FHLMC 5YiNGMuB 03/230/2020 1.900 1.900 13,000,000.00 15,000,000.00 02500000 15,037,500.00 37,500 00 4.666 19
M3GOKVE  FHLMC 5YiNc3NoB 03/25/2020 1.625 1.625 7,900,000.00 7,900,000.00 100.197000 7,915,563,00 13,5363.00 4.687 1.907
312JGOKNMA FHLMC 3YrNcdMoB U4/30/ 2020 1.850 1.a50 13,000,0060.00 13,600,600.0G 00242000 13,036,560 20,300.00 4.672 4921
A34G6PB3 FHLMC 3YrNcoMeB 0472072020 1.500 1.500 7,000,000,00 7,000,000.00 100030000 7,002,100.00 2,100.00 4772 1,978
3134G3BNd FHLMC 225YrNcAvoB 09/30/2016 620 620 70,000,0H1.00 10,000,000.00 100.044000 10,004,400,00 +4,400.00 1408 1422
3134G6K]1 FHLMC 5YrN«3MoB 0372372020 1.625 1.646 10,000,000.00 9,990,000.00 100,192000 10,019,200.00 29,200.00 4.681 4.901
3137EADQ9  FHLMC 1¥r 03/13/2016 500 380 12,500,000.00 12,516,625.00 100115000 12,514,375.00 -2,250,00 1030 1,038
3134G5RFH FHLMC 1Yr 03/27/2016 400 380 9,500,000,00 9,502,185.00 T00.041000 9,503,895.00 1,710.00 1.072 1.077
J137EADQY  FHLMC DISC NOIE 0571372016 00 18> 29, (RHEKK).LR) 23,031,531k 100115000 25,028,750.00 3,730.00 1.030 1.008
3131GOTV5S  FHLMC 3YrNc3MoB 04/29/2020 1.550 1.550 15,000,000.00 15,000,000.00 99.324000 14,8Y8,600.00 101,400.00 4.791 5.003
3137EADQY  THLMC 1Yr 05/13/2016 300 315 6,059,000.00 6,069,239.71 100115000 £,003,967 85 -3,271.86 1.031 1,038
2134G6UD3  FHLMC 5YrNcaMoB 04/29/2020 1500 1.500 13,250,10.00 13,250,000.00 99.863000 13,231,847.50 -18,152.50 41797 3.003
3134G6TQ6  FHLMC 3YrNe3MoB 0472072018 1.250 1.250 10,000,000.00 10,000,000.00 49.851000 9,985,100.00 -14,900 00 2908 2975
3137EADQY9  FHLAC 1Yr 05/13/2016 ) M5 27,307,000.00 27,352,602.69 100.115000 27,338,10%.05 <14,199 64 1,00 1,038
3134GOTVS  FHLMC 5YrNc3MoB 04/29/2020 1550 1.550 6, ,000.00 6,234,000.00 99.321000 £,191,858,16 -12,141.81 4.791 5.003
1.]0_0 1.084 700,673,000,00 700,777,597.15 100.048743 77"1,_014528.20 236,931.05 2611 2922
FNMA DISC NOTES
M3IEREND FNAA DISC NOTE 03/13/2015 93 095 25,000 000.00 24,985,125.00 99.999000 24,999,750,08) 11,625.00 36 030
313588FV2 FNMA DISC NOTE 03/20/2015 100 100 25,000,000.00 24,987,777.78 99.998000 24,999,500.00 11,72, 055 035
313588KH7  FNMA DISC NOTE 08/12/2015 115 115 31,000,000.00 30,982,670-14 99.981000 30,994,110.00 11,439.86 284 285
313588LT0 FNMA DISC NOTE 09/153/2015 A 110 35,000,000.00 34,977,802.50 99.970000 34,989,500.00 11,637.50 A77 278
313588LU7 FNMA DISC NOTE 09/16/2015 170 170 25,000,000.00 24,978,621.94 99,970000 24,992,500.00 13,868.06 380 381
A13388LNA FNMA DISC NOTE 09/10/2015 130 130 25,000,000.00 24,984,743.06 99.971000 24,992,750.00 8,006.94 And Aed
313396LE1 FNMA DISC NOTE 09/02/2015 NEN AR 25,000,000.00 24,985,555.3h 99.973000 21,993,250.00 7,69044 32 A2
3588LEY FNMA DISC NOTE 09702/2015 BEID 130 25,000,000).00 24,985,643 83 49,97 3000 24,993,250.00 700417 M2 242
313588LEX FNMA DISC NOTE 09/02/2013 130 130 25,(NKL000.00 24,985,645.83 99973000 24,993,250.00 7,61.17 22 342
313588TK | FNMA DISC NOTE 02/22/2016 240 26 25,000,000,00 24,945,215.28 99.822000 24,955,500.00 10,284.72 S 816
373588TK1 FNMA DISC NOTE 02/22/2016 215 246 23,000,000.00 24,945,555.56 99822001 24,955,500.00 994444 814 816
3A13388NN1T  FNMA DISC NOTE 0 26/ W15 A0 120 20,000, (RL00 19,987,238, 99.960000 2 1.0 £ AY5 A%
12 182 11, 000,000.00 S10,735,36188 [T 150812 £ 7
FNMA BONDS
3136FP6X0 FNMA 5 02/04/2016 282 383 10,000,000.00 9,990,000.00 100,108000 10,000,8(K1.00 20,800.00 767
3136GOWI9  FNMA 5YrNclYrB 11/08/2017 800 800 10,000,000.00 10,000,000.00 100.013000 10,001,300.00 1,300.00 2,529
3135G0QB2  FNMA 3YrNcIYrE 10/22/2015 500 489 5,000,000.00 5,001,562,50 100, 160000 5,008,000.00 6,437.50 A79
3136G03B> FNMA 3YrNc6MoB 11/07/2017 800 800 5,230,000.00 5,250,000,00 100.009000 5,250,472.50 47250 2,526
3136G12F5 FNMA 5YrNc1YrB 12/18/2017 850 850 10,000,000.00 10,000,000.00 99.833000 9,983,300.00 -16,700.00 2,638
3136G1356 FNMA 5YrNcIYIB 12/13/2017 800 (o0 5,000,000.00 3,000,000.00 100066000 5,003,300.00 3,300,00 2625
3136G12F5 FNMA 5YrNc1YrB 1271872017 850 850 8,752,000.00 8,752,000.00 99.833000 8,737,384.16 -H,615.84 2.638
A136G14QY FNMA 5YrNc1YrR 12/26/20M7 750 750 10,000,000.00 10,000,000.00 99.790000 9,979,000.00 -21,000 00 2,660
3136G16)3 FNMA 3YTNcIYrB 12/27/2mM7 800 800 5,00H),000.00 3, 000,000.00 49.929000 4,996,450.00 -3,33000 2,603
3136G1356 TNMA 5YrNc1YrB 12/13/2017 800 800 3,000,000,00 5,000,000.00 100066010 53,003,300.00 3,300.00 2,625
3136GI7E3 FNMA 5YrNc1YrB 12/26/2017 700 700 8,750,000.00 8,750,000.00 99,971000 8,747,162.50 -2,537.50 2.660
3136G1A66  FNMA SYrNcIY1B 12/26/2017 700 700 10,000,000.00 10,000,000 00 100038000 10,003,800.00 5,800.00 2.660
3136G1AQ2  FNMA 5YrNc6MoB 01/30/2018 700 700 7,200,000.00 7,200,000.440 99967000 7,197,624.00 -2,376.00 2756
3136G1C36 FNMA 5YrNelYrB 01/29/2018 800 800 10,000,000.00 10,000,000 00 100002000 T0,00,200.00 200,00 2753
3136GIA)S FNMA 5YrNe1YrB 01/30/2018 Ly 800 10,000,000.00 10,000,000,00 49,701000 9,970,100.00 -29,900.00 756
3136G1AYS  FNMA 3YrNelYrB 0173072018 730 7350 4,500,000.00 4,300,000,00 100,097000 4,504,363.00 4,365.00 2,756
3136GID97  FNMA 5YrNc1YrB 02/28/2018 800 .800 15,000,000.00 15,000,000.00 T00.038{HH} 15,005,700.00 35,700.00 2.836
3136G1DAY FNMA 5YrNc1YrB 02/28/2018 1.000 1.000 10,000,000.00 10,000,000.00 100049000 10,004,900.00 1,900.00 2836
3A6GIDAS ENMA5YrNelYrB 02/28/2018 1000 1.006 5,000,000.00 4,998,500 00 100049000 35,002,450.00 3,950.00 2.836
3136GIDB2  FNMA 3YrNc6MoB 02/28/2018 1120 1.120 10,000,000.00 10,060,000.00 100.063000 10,006,300.00 6,300.00 2330
336GICWT7  FNMA 5YrNc1YrB 02/20/2018 L.oo0 1.042 5,000,000.00 4,993,750.00 100038000 5,001,900.00 8,150.00 23814
3136GIDB2  FNMA 3YriNcobhloB 02/28/3018 1120 1120 10,000,006.00 10,000,000.00 100.063000 10,006,200.00 £,300.00 283
3130GIET2 FNMA 3YrNc6MoB 03/06/2018 1000 1,000 10,000,000.00 10,000,0(0.00 100.067000 10,006,700.00 6,700 00 2.852
3136GIFWS - FNMA 5YrNcoMoB 03/19/208 1.120 1.128 5,000,000.00 4,998,750.00 100.108000 5,003,400.00 6,650.00 2888
SLGHWS ENMA 5YrNeoMoB 03/19/2018 1.120 1420 10,000,000.00 10,000,000, 100108000 10,010,800.00 10,800.00 2888
3136GIFWI  FNALA SYrNe6MoR 03/19/2018 1120 1om 5.000.000.00 5.000,000.00 100.108000 5,005,400,00 5400.00 2.888
3136GIGS2 FNMA SYINGGMGD 1.000 1000 3,000, 00 S 100 100 078000 5.003 900 0N A.ennna 2910
A136GIGN3  FNMA SYrNC1YEB 372742018 800 K00 3,000,000.00 5,000,000.00 99.715000 4,983,750.00 -14,230.00 2910
3136GIGRS  FNMA 3.5YrNc6MoB 09/27/2016 625 G 3,500,000.00 5,498,350.00 100.053000 5,502,915.00 4,565.00 1399 144
3136GIGRI  FNMA 3.5YrNcoMoB 09/27/2016 625 625 5,000,000.00 5,000,000 00 100.053000 5,002,650.00 2,650.00 1399 141
3136GIFW4  FNMA 5YrNc6MoB 03/19/2018 1120 1120 10,000,000.00 10,000,000.00 100.108000 10,010,800.00 0,800.00 2833 2.888
3136GTHC6  FNMA 5YrNc1YrB 03/28/2018 850 830 5,000,(100.00 3,000,000.00 100.099000 5,004,950.00 4,950.00 2.867 2.912
3136G1HB8  FNMA SYrNc1YrB 03/28/2018 1000 1.000 3,000,000.00 5,000,000.00 100.199000 5,009,950.00 9,950.00 2867 2912
WIGGIHE?  FNMA 5YrNc6MoB 03/20/2018 1.000 1.022 3,000,000.00 4,996,250.00 T00.701000 3,003,030.00 8,800.00 2846 2B90
3136GTHP7  FNMA 5YrNelYeB 0372472018 1.000 1.000 5,000,000.00 3,000,000.00 99.611000 +4,980,550.00 -19,450.00 2,867 2912
3135G0VQ3  FNMA 3YrNceéMoB 09/26/2016 630 650 3,000,000,00 5,000,000.00 99.922000 4,996,100.00 -3,900.00 1.34% 1411
3136G1KI7 FNMA SYriNcoMoB 04/30/2018 880 880 10,000,000.00 10,000,000.00 99,979000 9,997,900.00 2,100.00 293y .00
3135GOWSR  FNMA 3.5YrNcOMoB 11715/2016 600 600 10,000,000.00 10,000,000.00 99 933000 9,993,300.00 -6,700.00 1528 1.548
3136G1TW0  FNMA SYrNc6MoB 04/18/2018 1120 1120 3,610,000.00 3,610,000.00 100.055000 5,613,083.50 3,085.50 2922 2970
3135GOWS8  FNMA 3.5YrNc1YrB 11/15/2016 600 600 10,000,000.00 10,000,000.00 99.933000 9,993,300.00 -6,700.00 1.528 1548
3136G1KW8  FNMA 5YrNc6MoB 03/08/2018 900 900 5,000,000.00 5,000,000.00 100088000 5,004,400.00 4,400.00 2.967 3.025
3136G14F3 FNMA 3.5YrNcoMoB 12/27/2016 680 665 12,000,000.00 12,000,600 00 99.953000 11,994,360.00 -12,240.00 1.643 1.663
3133GOWS8  FNMA 3.5YrN¢1YrE 11/15/2016 600 600 5,000,000.00 5,000,000.00 99.933000 4,996,650.00 -3,350.00 1.528 1548
3135GUWS8  FNMA 3.5YiNclYrE 11/15/2016 600 600 5,000,000.00 3,000,000.00 99.933000 4,996,630.00 -3,350.00 1528 1.548
3135G0WSS  FNNA 3.5YrNc1YrE 11/15/2016 600 600 5,000,000.00 3,000,000.00 99.933000 4,996,650.00 -3,350.00 1528 1548
3135GOWSE8  FNMA 35YrNc1YrE 11/15/2016 600 o 10,000,000.00 TOAKK,000.00 99.933000 9,993,300.00 -6,700.00 1.528 1518
3135GUWS8  FNMA 3.5YrNcelYrE 11/15/2016 600 600 35,000,000.00 5,000,000.00 99.933000 +4,996,650.00 3,350 00 1.528 1518
3136G1K])7 ENMA 5YrNc6MoB 0473072018 850 880 5,001, 00000 5,000,000.00 99.979000 4,998,950.00 -1,030.00 2959 34K
J36GIKWS  FNMA 5YriNc6MoB 05/08/2018 900 900 21,730,000.00 21,730,000.00 1000880800 21,769,140.00 19,140.00 2967 3.025
WIRGILTL ENMA 3 5YrNe1YrR 11/28/2016 300 512 10,000,000.00 9,996,000.00 99.845000 9,984,500.00 -11,500.00 1.566 1.584
3135GOWSS  FNMA 3.5YrNclYrB 11/15/2016 600 600 3,635,000.00 3,633,000.00 99.933000 3,632,564.55 -2,435.15 1528 1.548
3135GOWS8  FNMA 3.5YrNc1YrB 11/15/206 600 6 10,000,000.00 9,998,500.00 99.933000 9,993,300.00 -5,200,00 1.528 1548
3135G0WSS  FNMA35YiINVIYB 11/15/2016 600 600 10,000, X000 TOAKK1, 000400 YU.933000 9.993,300.00 0,70 1.028 1548
3136GILTY  FNMA 35YrNelYrB 11/28/2016 a0 1.009 752,000.00 739,216.00 9Y.845000 750,83440 11,618,340 1.562 1.584
3136GIMUO0  FNMA 5YrNc6MoB 06/12/2018 850 1.077 10,000,000.00 9,911,500.00 100.081000 10,008,100.00 96,600.00 3.038 3121
3135GOKM4 ENMA 1y U5/27/2045 500 182 20,000,000.00 20,078, 210100 TILUHROD 20,002,000.00 -76,200.00 074 074
3135GOKME  FNMA 1.25Yr 05/27/2015 300 157 20,000,000.00 20,084,102.60 100.010000 20,002,000.00 02 60 74 07
3135GOKM4  FNMA 1¥r 03/27/2015 300 119 25,000,000.00 25,100,000.00 100.010000 25,002,300.00 97,500.00 074 074
3136G2DQ7  FNATA 5YrNc6MoB 02/13/2020 1.500 1.300 10,000,000.00 10,000,000 00 99.745000 9,974,500.00 25,300.00 1387 1.795
3136G2DW4  FNMA 5YrNc6MoB 02/20/2020 1.500 1.500 9,975,000.00 9,975,000.00 99.631000 9,938,192.25 36,807.75 41.607 4814
792 755 503,674,000.00 503,613,281.10 99.982022 503,583,449.86 29831.24 2157 2198
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VISARIR AR 08/05/2015 50,000,000,00 19,992,000.00 :
VIMIPEL  FHLB DISC NOTE 11/13/2015 160 260 25,000,000.00 21,968,777.75 99.951000 24,957,750.00 18,97225 528
FHLE DISC NOTE 09/02/2015 135 5 25,000,000,00 21,982,093.75 99975889 24,993,97222 11,878.47 312
FHLB DISC NOTE 10/02/2015 160 160 25,000,000.00 24,980,111.11 99965778 24,991,144.44 11,3333 124

VISP, FHLB DISC NOTE 02/02/2016 210 240 25,000,000,00 24,930,000,00 99.831000 24,938,500,00 5,500,00 759
AAMINMY2  FHLB DISC NOTE 10/14/2015 150 150 1,332,000.00 1,318,808.53 99.963111 1,350,394 60 1,586,07 457
MMETPS FHLB DISC NOTE 02/26/2016 25 215 14,300,000,00 14,273,610.51 99519000 14,274,117.00 506,46 825
313381SW0  FHLB DISC NOTE 02/09/2016 200 200 10,000,000.00 9,983,777.78 99.830000 9,983,000 00 777,78 779

158 158 228,652,000.00 226,421,457.24 59593916 236,523,761,59 102,304.35 232
FHLB BONDS
MATBACS  FHLB3Yr 05/22/2015 500 500 5,000,000.00 5,000,000,00 100.024000 5,001,200.00 1,200.00 060 060
313380557 FHLB 4YrNc3MoA 10/11/2016 700 700 1,285,714.00 1,285, 714.00 99.917000 1,282,156.86 3,557.1 1437 1452
33382Y31  FHLB 5YtNc6MoB 05/2172018 750 750 12,000,000.00 12,000,000.00 100034000 12,004,080.00 1,080.00 3.008 3,060
3133833M1  FHLB 5YrNCI3MoB 05/23/2018 730 750 10,000,000.00 10,000,000.00 99.876000 9,987,600.00 12,400.00 3011 3.066
31336338 FHLD 5YrNc6MaB 03/25/2018 750 750 10,000,000.00 10,000,000.00 100.042000 10,004,200.00 1,200,00 3.019 2071
313363IM0 FHLB 5YrNc6MaB 05/29/2018 750 750 5,000,000,00 3,000,000.00 100.047000 5,002,350.00 2,350.00 3030 3,082
3133836N6  FHLB 5YrNc1YrB 06/12/2018 300 300 10,000,000,00 10,000,000.00 100.079000 10,007,900.00 7,900,00 3063 3121
3133836N6  FHLB 5YiNcIYrB 06/12/2018 800 S0 10,000,000.00 10,000,000.00 100079000 10,007,900.00 7,900.00 3.063 312
313383CPL  FHLB 5YNc3MoB 06/19/2018 875 875 5,000,000.00 5,000,000.00 99.758000 1,987,900.00 112,100,00 3.077 3,140
313383CP)  FHLB 5YNc3MoB 06/19/2018 875 875 5,000,000.00 5,000,000.00 99,758000 1,987,900.00 £12,100,00 3.077 3140
313383CPL FHLB 5VeNcaMaB 06/19/2018 875 875 5,000,000,00 5,000,000.00 99,758000 1,987,900.00 “12,100,00 3.077 3140
3M3383CPd FHLB 5YrNeMoB 06/19/2018 875 475 10,000,000.00 10,000,000.00 99.758000 9,975,800.00 24,200,00 2077 3,140
313383EM9  FHLB 5YrNc6MoB 06/20/2018 900 %08 5,000,000,00 1,998,000.00 99,896000 1,991,800,.00 200,00 3,078 312
313383EN7  FHLB 5YNe3MoB 06/20/2018 1,000 1.000 13,000,000,00 13,000,000.00 100,107000 13,013,910.00 12,910,00 3.072 3102
MDA83EP2  FHLB 5YrNc3MoB 06/20/2018 1.250 1.250 10,000,000.00 10,000,000.00 99738000 9,973,800.00 26,200,00 3055 3142
3130A15)3  FHLB 3YtNc6MoB 03/24/2017 900 900 5,000,000,00 3,000,000,00 100.008000 5,000,00.00 100,00 1878 1901
330A17)1  FHLB 325YrNcMoB 06/27/2017 1050 1,058 10,000,000.00 9,997,500.00 100.001000 10,000,100.00 2,600.00 m 2162
3130A2377  FHLB 5YNcAMoB 06/18/2019 1,500 1.500 10,000,000,00 10,000,000.00 100.185000 10,018,500.00 18,500.00 3972 1137
313042327 FHLB 5YrNc3MoB 06/18/2019 1,500 1500 15,000,000.00 13,000,000,00 100185000 15,007,750.00 27,7500 3972 1137
330A2AH9  FHLB 5YrNc3MoB 06/26/2019 1500 1,500 8,000,000.00 8,000,000.00 99.906000 7,992,480.00 7,520,00 3.991 1159
3130A3ES9  FHLB 5YrNe3MoB 11/20/2019 1625 16% 15,000,000.00 15,000,000.00 100.081000 15,012,150.00 12,150,00 1313 1562
3120AIC6  FHLE 5YrNe3MoB 12/19/2019 1.800 1.800 5,000,000.00 5,000,000.00 100,198000 5,009,900.00 9,900,00 140 160
3130A3NS3  FHLBAYr 12/29/2017 1.050 1,050 10,000,000.00 10,000,000.00 100472000 10,041,200.00 11,20000 2611 2,668
3130A3MTS  FHLB 5YrNc6MoB 12/30/2019 1500 1.500 10,000,000,00 10,000,000.00 99.7.44000 9,97.,400.00 25,600,00 1469 1671
330A3P81 FHLB Ve 01/29/2016 250 250 15,000,000,00 15,000,000.00 99.982000 14,997,300.00 2,700.00 716 751
3130A3PE1  FHLB1Yr 01/29/2016 250 250 25,000,000,00 25,000,000.00 99,952000 24,993,300.00 1,500,00 716 751
3130A3QH0  FHLB 1YNc6MoE 01/06/2016 300 300 15,000,000.00 15,000,000.00 99.971000 14,995,630.00 -1,330.00 682 688
3130A3QP2  FHLB 1YrNc7MoB 01/06/2016 310 310 25,000,000,00 25,0000,000.00 100,004000 25,001,000.00 1,000.00 682 688
3130A3Q36  FHLB 1YrNc6MoE 12/30/2015 A00 300 25,000,000,00 25,000,000.00 100.000000 25,000,000.00 0.00 665 668
3130A3QU1  FHLB 2Y(Nc1Y/E 12/30/2016 750 750 7,000,000,00 7,000,000.00 100,260000 7,018,200.00 18,200.00 1619 1671
330A3LC6  FHLB 5YrNc6MoB 12/19/2019 1800 1.800 10,000,000.00 10,000,000.00 100198000 10,019,500.00 19,800.00 1401 1611
3130A3RMS  FHLB 2YrNc6MoE 12/30/2016 770 770 12,500,000,00 12,500,000.00 100,109000 12,513,625.00 13,625.00 1609 1671
313043521 FHLB 5YrNe3MaB 12/30/2019 1.800 1.800 1,600,000,00 1,600,000.00 100,250000 1,611,500.00 11,500,00 1431 1671
330AZWED  FHLB 1Vr 01/26/2016 300 300 25,000,000.00 25,000,000.00 99.991000 24,997,750.00 2,250.00 737 792
HMI0AIWS2  FHLB YT 02/29/2016 350 350 6,500,000,00 6,500,000.00 100021000 6,501,365.00 1,365.00 534 836
330A3UB8  FHLB 5YrNcohMoB 01/22/2020 1625 1,625 3,360,000,00 3,360,000.00 99,767000 3,352,171.20 7,828.80 1514 174
3130A3VZ4  FHLB 5YrNc6MoB 01/30/2020 1.500 1.500 9,825,000,00 9,825,000.00 99762000 9,801,616.50 8350 155 1736
3130A3ZV9  FHLB 1YrNe3NoB 02/26/2016 a00 300 25,000,000,00 25,000,000.00 99.957000 24,996,750.00 -3,250.00 820 827
3130A3ZV9  FHLB 1YrNe3MoB 02/26/2016 300 300 25,000,000,00 25,000,000.00 99.987000 24,996,750.00 3,950.00 820 827
3130ALARY  FHLB 5YrNc3MoB 02/27/2020 1.800 1.800 15,000,000,00 15,000,000.00 100108000 15,016,200.00 16,200.00 1588 18%
3130A4AH5  FHLB 5YrNc3MoB 02/17/2020 1.800 1.500 10,000,000,00 10,000,000.00 100105000 10,010,800,00 10,800.00 1562 1805
3130A4BX9  FHLB 5YrNc3MoB 03/11/2020 1750 1750 10,000,000,00 10,000,000.00 100,157000 10,015,700.00 15,700.00 1801 1868
3130AIDE9  FHLB 1YrNc6MoE 03/18/2016 400 100 15,000,000.00 15,000,000.00 100.017000 15,002,550.00 2,550.00 861 885
3130AMUS  FHLB1Yr 10/16/2015 200 158 1,000,000,00 1,001,040.00 100.043000 4,001,720.00 68000 162 163
3130A4KB7  FHLB7Mo 10/13/2015 160 183 25,000,000,00 24,996,587.00 100,003000 25,000,750,00 1,163.00 154 455
3130A4V5  FHLB 1YrNc3MoB 03/30/2016 100 400 25,000,000.00 25,000,000.00 99.995000 21,998,750.00 1,250.00 914 918
3130A4JV5  FHLB 1YrNc3MoB 03/30/2016 100 100 15,000,000,00 15,000,000.00 99,995000 14,999,230,00 750,00 914 918
3130A4JU7  FHLB 5YrNc3MoB 03/30/2020 1850 1.850 10,000,000,00 10,000,000.00 100.255000 10,025,500.00 25,50000 1672 191
3130A3CC6  FHLB 7Mo 10/14/2015 190 163 19,000,000,00 19,003,040.00 100,025000 19,004,750.00 1,710,00 157 158
313381MD8  FHLB 6Mo 09/25/2015 150 a0 25,000,000.00 24,981,041.67 99.968000 24,992,000.00 10,958.33 405 105
31338IMLO  FHLB6Mo 10/02/2015 150 303 25,000,000,00 24,980,312 50 99,966000 24,991,500,00 11,187.50 121 15
313381MH9  FHLB 6Mo 09/29/2015 150 304 25,000,000,00 24,980,625 00 99,967000 24,991,750.00 11,125.00 16 116
3130A56D6  FHLB 10Mo 02/21/2016 20 246 10,000,000,00 9,998,700.00 99.925000 9,992,500.00 -6,200.00 815 s
3133834R9 FHLB 1.25Yr 06/21/2016 375 366 25,000,000.00 25,002,630.00 100.003000 25,000,750.00 -1,900.00 1145 1153

679 6% 699,070,714.00 699,010,210.17 100.009872 699,139,724.56 12951239 1868 192
FFCB DISC NOTES
313312FG0 FFCB DISC NOTE 05/07/2015 070 070 15,000,000.00 14,994,050.00 99.999000 14,999,850.00 5,800.00 019 019
313319GES  FFCB DISC NOTE 05/29/2015 082 082 25,000,000,00 24,987,214.41 99.998000 24,999,500.00 12,255.56 079 079
313312HM5  FFCB DISC NOTE 016/29/2015 120 120 25,000,000.00 21,981,333.33 99.992000 21,998,000.00 16,666.67 164 164
313312HA1  FECB DISC NOTE 06/18/2015 110 110 25,000,000,00 21,983,058.33 99.991000 24,998,500.00 1451167 131 131
313312GE4  FFCB DISC NOTE 05/29/2015 110 110 25,000,000,00 24,986,631.91 99.998000 24,999,500.00 12,868.06 079 079
312396HY2  FFCB DISC NOTE 07/10/2015 170 170 15,061,000,00 15,046,362.36 99.988000 15,039,192,68 12,630.32 194 195
313312MT4  FFCB DISC NOTE 10/09/2015 110 110 20,000,000,00 19,982,888.89 99,961000 19,992,800.00 9,911.11 113 A1
3133EECL0  FFCB DISC NOTE 06/21/2016 350 013 25,000,000,00 24,996,250,00 99,964000 24,991,000.00 1152 1153
3133EECI0  FFCB DISC NOTE 06/24/2016 350 015 25,000,000.00 24,995,500.00 99.961000 24,991,000.00 1152 1153

72 088 200,061,000,00 199,953,419.29 55.984176 200,029,342.68 74,923.39 a0s 406
FFCB BONDS
31331KHVS  FFCB 5Yr 04/20/2016 251 301 10,000,000,00 9,995,000.00 100.117000 10,011,700.00 16,700.00 o 975
3133EANJA  FFCB3Vr 05/01/2015 500 520 5,000,000.00 1,997,000.00 100.000000 5,000,000.00 3,00000 003 003
3133ECBA1  FECB25Yr 07/24/2015 o) 327 15,000,000,00 14,996,061.75 100024000 15,003,600.00 7,538.25 23 233
A133EDAL6  FFCB1.75Yr 08/25/2m5 %80 280 15,000,000,00 15,000,000.00 100.057000 15,008,550.00 8,550.00 320 31
3133EDBK7  FFCB 3YeNC1YrA 12/09/2016 680 731 5,000,000.00 1,992,500.00 99.860000 1,993,000.00 500.00 1592 1614
3133EDEKA  FFCB1vr 09/10/2015 250 270 10,000,000,00 9,996,300.00 100.048000 10,004,800.00 3,000.00 364 364
3133EDG63  FFCB 2Yr 03/03/2016 375 370 10,000,000.00 10,001,000.00 100.041000 10,004,100.00 3,100.00 839 814
A33EDGB2  FFCB1.25Yr 06/01/2015 190 193 15,000,000.00 14,999,475.00 100.006000 15,000,900.00 1,425.00 09 096
3133EANJ3  FECB 1.25Yr 05/01/2015 500 178 15,000,000.00 15,035,545.00 100.000000 15,000,000 00 55,545.00 003 003
3133EDGB2  FFCB 1.25Yr 06/04/2015 190 188 20,000,000.00 20,000,600,00 100.006000 20,001,200.00 600,00 096 096
3133EDGB2  FFCB 1.25Yr 06/04/2015 19 19 15,000,000.00 15,000,000.00 100.006000 15,000,900,00 900.00 096 09
3123EDES7  FFCB 1Yr 06/10/2015 20 25 15,000,000.00 15,000,900,00 100.012000 15,001,800.00 900.00 112 112
3133EDGB2  FFCB 1.25Vr 06/04/2015 190 162 15,000,000.00 15,004,770.00 100.006000 15,000,900.00 3,870.00 0% 096
3133EDKV3  FFCB 1Yr 05/01/2015 130 131 15,000,000.00 14,999,367.90 100.000000 15,000,000.00 2,10 00 003
3133EDFD9  FECB 1.25Yr 05/14/2015 19 190 33,150,000.00 33,150,000.00 100.001000 33,150,331.50 331,50 08 038
3133EDQ70  EFCB 1Yr 07/09/2015 150 163 10,000,000.00 9,998,700.00 100.004000 10,000,400.00 1,700.00 a9 192
3133EDRV6  FFCB 1¥r 08/01/2015 190 190 25,000,000.00 25,000,000.00 99.994000 24,998,500.00 1,500.00 263 263
3133EDTBS  FFCB 1Yr 08/21/2015 180 180 25,000,000.00 25,000,000.00 100021000 25,006,000.00 6,000.00 309 310
A133EDKW1  FECB 1.25Yr 08/05/2015 180 a72 4,000,000,00 1,000,262.00 100.013000 1,000,520.00 238.00 25 266
3133EDWP3  FFCB 1¥r 10/01/2015 190 198 20,000,000,00 19,998,400,.00 100.016000 20,003,200,00 1,300.00 21 m
3133EDXQ0  FFCB 5Yr 10/10/2019 251 251 15,000,000,00 15,000,000.00 99.960000 14,994,000.00 ~6,000.00 12 1119
3133EDXQ0  FFCB 5Vr 10/10/2019 251 251 25,000,000,00 25,000,000.00 99.960000 24,990,000,00 -10,000.00 1449
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M3IEDNAO  FFCHLI5YY 017117 2016 ] 51T 250001, (LN 1] 100, 25,004, 500,00 11,750, 00 696 ]
FFCB 5Yr 10/10/2019 256 10,000,000.00 9,997,560.00 99.960000 9,996,000.00 -1,560.00 1an 1149
FFCE 1.25%r 01/29/2010 230 10,000,000.00 9,997,500.00 99,954000 2,995,400.00 2,100,00 716 751
MAEDZXZ  FFCB 125V 11/29/2016 230 13,000,000.00 14,996,250,00 99.951000 14,993,100.00 3,130.00 716 751
3133EDZNY  FFCB 1.25Ve 01/29/2016 2% 25,000,000.00 25,000,000,00 99,5100 21,988,500.00 11,500.00 746 751
MIAEEECO  FFCB1Yr 01/03/2016 220 25,000,000.00 23,000,000.00 99.978000 21,991,500.00 3,50000 76 682
MA2EDZI7  FFCB1Yr n1/22/20006 230 15.070,000.00 15.070.000,00 9999900 15,069,849.30 150.70 726 732
33AEEKU3  FFCB1¥r 01/21/2016 20 25,000,000 00 25,000,000,00 99,927000 24,981,750.00 18,2500 721 729
3133EEMS6  FFCB 1.25Vr 05/06/2016 250 25,000,000.00 25,000,000,00 99,997000 24,999,250.00 750,00 1.012 1.019
MAEENK?2  FFCB 1¥r 02/09/2016 250 10,000,000.00 10,000,000, 00 49,933000 9,993,300.00 -6,700.00 7 781
MZIEEMGY  TRCE 1¥r 02/02/2016 271 5,230,000.00 5,218,766.25 99.013000 5,217,007.50 1,758.75 751 762
MIAECPYY  FFCB 3YrNeYrIC 05/13/2046 27 10,000,000.00 10,000,000,00 100004000 10,000,400.00 100,00 1031 1038
3133EDSRA FFCB 1vr 05/13/2016 350 12,296,000.00 12,303,80796 100,023000 12,208,825.08 1,979.68 1.032 1038
M3AEENS6  FFCB1.25Yr 03/06/2016 350 25,000,000.00 23,000,000,00 99.997000 24,999,250.00 750,00 1012 1019
3133EENEG  FFCB 3Yr 01/09/2018 957 3,000,000.00 1,988,250.00 99.699000 1,981,950.00 3,30000 2,648 2699
31A3EEPTI  FFCB 1V 02/17/2016 30 13,000,000.00 15,001,500.00 100025000 13,003,730.00 2,250.00 795 803
H3IIEERBS  FFCBIVr 02/26/2016 280 15,000,000.00 15,000,000,00 99.988000 14,998,200 00 1,800.00 820 827
A133EERBS  FFCB 1V 02/26/2016 291 10,000,000.00 9,998,600.00 9988000 4,998, 800,00 20000 820 827
I3IEES0 FFCB1Vr 03/04/2016 280 15,000,000.00 15,000,000,00 99.97.4000 11,996,100.00 -3,900.00 813 817
HI3EEVBY  FFCB1.25Vr 06/27/2016 500 25,000,000.00 25,000,000.00 100.156000 25,039,000.00 39,000.00 1152 1162
3133EEMS6  FFCB 1.25Vr 05/06/2016 336 25,000,000.00 25,003,750.00 99.997000 24,999,250.00 ~4,500.00 1o 1019
A3IIEEMS6  FFCB125Yr 05/06/2016 329 25,000,000.00 25,005,750.00 49,997000 24,999,250 00 6,500.00 1014 1.019
3M33EEZBY  FFCB 1.25Vr 19/16/2016 430 10,000,000.00 10,000,000.00 99,895000 9,989,500.00 10,500.00 1.871 1381
3133EEZRS  FFCB 2¥r 01/21/2017 600 10,000,000 00 10,000,000.00 99.515000 9,931,500.00 18,200.00 1.960 1,978
SIAEECU  FFCB 125Yr 0624/2016 376 12,000,000.00 11,996,400.00 99.964000 11,995,680.00 720,00 1,145 1153
278 741,766,000.00 741,510,765.66 99,994111 741,722,316.38 86,449.48 8% 502
FMAC DISC NOTES
3M35KFLO  FANCA DISC NOTE 05/11/2015 130 130 25,000,000.00 21,971,993 06 99,995000 24,999,750.00 24,756.94 030 0%
31315KPH7  FAMCA DISC NOTE 11/16/2015 195 195 25,000,000 00 21,959,375.00 99943000 937,000.00 27,625.00 517 518
31315KTF7  FAMCA DISC NOTE 02/ 18/ 3000 a0 At 23,000 00000 2 A1 99824000 24,956, 000.00 16, 8R8 49 802 805
i FIL 75.000,000,00 THESIATINT GINTIET TATE000 RO, K £
FARMER MAC
3315PQKE  FANICA 3vr U7/02/2015 10,000,000,00 9,929,00000 100041000 10,004,100.00 15,10000 172 a7
HAI5PYY9  FAMCA 3vr 01/28/2016 5,000,000.00 5,000,000 00 99.992000 1,999,600.00 10000 702 718
31315049 FAMCA 125Yr 06/29/2015 25,000,000,00 25,000,000.00 100.007000 25,001,750.00 1,750.00 164 161
3315PI75 TAMCA 15Yr 01/25/2016 25,000,000 00 24,998,000.00 100062000 23,113,500.00 17,500.00 731 740
31315P2K1 FAMCA 3Yr 09/05/2017 8,650,000.00 3,850,000.00 100.726000 8,914,251.00 61,251.00 2307 2253
23IP5X3 LAMCA 5YrN(6MoB 11/01/2019 15,000,000.00 15,100,000 00 100 011000 15,002,100 00 2,10000 1270 1518
31315PG60  FAMCA 5YrNe6MoB 12/02/2019 15,000,000.00 15,000,000.00 100.137000 15,020,550.00 20,550.00 1360 1595
31315PG60  FAMCA 5YrNc6MoB 12/02/2019 10,000,000.00 10,000,000.00 100.137000 10,013,700.00 13,700,00 1360 1595
31315PS12  FAMCA 5¥rNc6MoB 12/10/2019 15,000,000.00 15,000,000.00 100.158000 15,023,700.00 23,700.00 1398 1616
A1AI5PVIS  FAMCA 5YrNcoMoB 12/23/2019 15,0040,000.00 15,000,000.00 100.246000 15,036,900 00 36,900.00 1418 1652
MAPIY2  FAMCA 5YINcGMoB 01/06,/2000 15.000,000.00 15,000,000,00 100.152000 15,022,800.00 22,80000 1451 1690
I3I5P7E3 FAMCA 5YrN«6Mob 01/29/2020 10,000,000.00 10,000,000.00 99.931000 9,993,10000 6,900.00 1536 1753
AMISPIL7  FAMCA 5YrNcaMoB 02/01/2020 10,000,000.00 10,000,000.00 99.913000 9,991,300.00 -8,700.00 1556 1770
31315PD7] FANCA 3YrNe3MoB 02/04/2020 10,000,000 00 10,000,00000 100.103001) 10,010,300.00 10,300.00 1569 1770
MAISPES] FAMCA 5YrNcahoB 02/04/2020 15,000,000.00 15,000,000,00 99.817000 14,972,550.00 27,450.00 1550 1.770
3315PT33 FAMCA 1V 05/24/2016 15,000,000.00 15,000,000.00 100.061000 15,009,150.00 9,150.00 1,062 1068
31315PTH0 FAMCA 1vr 02/25/206 20,000,000.00 20,000,000.00 99.962000 19,992,400 00 7,600 0 €17 323
31315P3ES  FAMCA 5YrNeoMoB 04/01/2020 15,000,000.00 15,000,000.00 99.656000 14,948,400.00 51,600.00 1681 1926
3132X0AA9  FAMCA 5YrNe3MoB 04/20/2020 15,000,000.00 15,000,000.00 99.670000 14,930,500.00 _19,500.00 1772 1.978
268,850,000.00 268,637,000.00 100027023 268,922,651.00 85,651.00 2973 3111
MUNT ZERD CPNS
91417US55  UC REGENTS 05/05/2015 163 165 33,000,000.00 31,981,391.67 99 998167 34,999,355 33 17,966.66 o1
91411USC0 UC REGENTS 05/12/2015 135 145 22,480,000.00 22,169,315.76 99.995560 22,479,004.01 9,688.25 033
91411US89  UC REGENTS 05/08/2015 150 150 10,000,000.00 9,995,333 33 99.997083 9,999,708.33 1,375.00 022
Y1I11US63  UC REGENTS 05/06/2015 L5 115 15,000,000.00 14,991,018 75 99.997986 11,999,697.92 5,67917 016
152 152 82,480,000.00 82,440,05951 99.997295 82,477,768.59 37,709.08 ozl
MUNI BONDS
516415073 LOUISIANA SIATE 571572016 540 540 12,070,000.00 12,070,000.00 100000000 2,070,600.00 600 335 044
S6052AXR2  MAINE STATE 00/01/2015 200 220 11,293,000.00 11,292,853.95 99.951000 11,292,833.95 0.00 088 088
R82723PH6  TEXASSTATE W/01/2015 210 210 12465, 00000 12,165,00.00 00000000 12,403,000 00 .00 121 11
4397101 WASUINGION SIAIL Us701/2015 150 n 8,335,000.00 8327,91525 99915000 £,427,915.25 non 251 255
76911AAG7  COUNTY OF RIVERSIDE  10/11/2015 250 250 690,000 00 690,000.00 100 000000 90,000 00 000 156 458
267 307 32,855,000.00 14,315,769.20 55.979421 H,535,769.20 0.00 a2 a5
COMM PAPER
89233HSD7  TOYOTA MOTORCORP  05/13/2015 200 200 20,000,000 00 19,986,666.67 99,995000 19,999,000.00 036 036
19121859 COCA-COLA CO 05/18/2015 150 150 20,000,000.00 19,989,583.33 99992917 19,998,583.33 019 049
36959)SF1  GE CAPITAL CORP 05/15/2015 a70 170 40,000,000.00 39,977,33333 99.991167 29,997,666.67 20,333.34 o on
¥9233HST2  TOYOTA MOTORCORP  03/27/2015 19 19 15,000,000.00 11,971,737.50 99.989167 14,995,125.00 23,38750 074 071
61105AT28  NESTLE 06/02/2015 120 120 30,000,000.00 29,987,700 00 99.986667 29,996,000.00 8,300.00 90 090
G105HTLS  NESTLE 06/04/2015 100 100 20,000,000.00 19,993,33333 99983843 19997,166.67 3,533.31 0% 0
19121BTQ2  COCA-COLA CO 06/21/2015 175 175 21,500,000.00 21,185,577 16 99977500 21,193,162.50 9,585,311 150 151
61105HTBS  NESTLE 06/11/2015 120 120 30,000,000.00 29,988,000.00 99.982917 29,994,875.00 6,575.00 115 115
61105HTFY  NESILE 06/15/2015 120 120 30,000,000.00 29,987,800.00 99.981250 29,994,375.00 6,575.00 12 12
26959 TH6  GE CAPITAL CORP 06/17/2015 170 170 30,000,000.00 29,983,000 00 99950117 29,991,125.00 11,125.00 131 132
6I105HTH5  NESTLE 06/17/2015 120 120 30,000,000,00 29,988,000.00 99950117 20,991,125.00 6,125.00 131 132
89233HT]3  TOYOTA MOTORCORP  06/18/2015 180 180 19,000,000,00 18,988,600.00 99.980000 13,996,200.00 7,600.00 134 REY
64105HTP7  NESTLE 06/23/2015 130 130 30,000,000.00 29,986,566 67 99977917 29993,375.00 680833 248 8
19121BSC4  COCA COLA CO 03/12/2015 105 105 21,000,000.00 20,993,283.75 99.995117 20,999,037.50 3,73375 Y 033
36939)SF1  GE CAPITAL CORP 03/15/2015 140 140 40,000,000.00 39,988,022.22 99994167 39,997,666, 67 960445 o1 on
§9233HUE2  TOVOTA MOTORCORP  07/14/2015 150 150 50,000,000.00 19,975,625.00 99.960944 19,980,47222 5817.22 205 205
36959JUNT  GE CAPITAL CORP 07/22/2015 160 160 25,000,000.00 21,986,111.11 99,956722 21,989,180.56 3,069.45 27 27
36939/V3l GE CAPITAL CORP 08/03/2015 160 160 30,000,000.00 20,981,123 13 99915167 29,983,550 00 58333 260 260
89233HV6S  TOYOTA MOTOR CORP  08/06/2015 150 50 30,000,000.00 29,983,000.00 99913417 29,983,025.00 19750 208 268
19121BYB2  COCA-COLA CO 08/11/2015 10 140 50,000,000,00 19,975,868.89 99.910500 19,970,230.00 5,636.89 282 282
19121BVA]  COCA-COLA CO 08/10/2015 130 0 29,000,000.00 28,987,747 50 % 91108 28,982,014.17 18131 279 279
61105HVIE  NESTLE 08/18/2015 120 120 20,000,000 00 20,088,000, 00 99.936417 20.980,925.00 707500 301 201
116 13 670,500,000.00 670,179,709.79 99.972081 670,312,800.29 133,090.50 152 152
Total Fund 810 a03 6,634,547,714.00 6,833,283,754.08 W.998797 1,161,724.01 1.016 1.043
AN TOIa] o p e e P = "4i0 - 403 C 6,833,587,71¢00 683328375408 99.998797 TTAIe72a01 0 1pie 0 1043
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Full Compliance

The Treasurer's Pooled Investment Fund was in FULL
COMPLIANCE with the Treasurer’s Statement of Investment Policy.
The County’s Investment Policy is more restrictive than the Califor-
nia Government Code. This policy is reviewed annually by the
County’s Investment Oversight Committee and approved by the
County Board of Supervisors.

MUNICIPAL BONDS 5 YEARS NO LIMIT NA 3 YEARS 15% AA-/Aa3/AA-  1.85%
(MUNI)

U.S. TREASURIES 5 YEARS NO LIMIT NA 5 YEARS 100% NA 6.37%
LOCAL AGENCY 5 YEARS NO LIMIT NA 3 YEARS 2.5% INVESTMENT 0.01%
OBLIGATIONS (LAO) GRADE

FEDERAL AGENCIES 5YEARS NOLIMIT  AAA 5 YEARS 100% NA 61.34%
COMMERCIAL PAPER (CP) 270 DAYS 40% A1/P1 270 DAYS 40% A1/P1/F1 9.81%
CERTIFICATE & TIME 5 YEARS 30% NA 1 YEAR 25% Combined A1/P1/F1 0.00%
DEPOSITS (NCD & TCD)

REPURCHASE 1YEARS NO LIMIT NA . 45DAYS 40% max, 25% interm  A1/P1/F1 3.66%
AGREEMENTS (REPO) repo over 7 days

REVERSE REPOS 92 DAYS 20% NA 60 DAYS 10% NA 0.00%
MEDIUM TERM NOTES 5 YEARS 30% A 3 YEARS 20% AA/AR2/AA 0.00%
(MTNO)

CALTRUST SHORT TERM NA NA NA DAILY 1.0% NA 0.79%
FUND LIQUIDITY

MONEY MARKET MUTUAL 60 DAYS®  20% AAA/Aaa DAILY 20% AAADbY20f3  12.37%
FUNDS (MMF) @ LIQUIDITY RATINGS AGC.

LOCAL AGENCY NA NA NA DAILY Max $50 million NA 0.00%
INVESTMENT FUND (LAIF) LIQUIDITY

CASH/DEPOSIT ACCOUNT NA NA NA © NA NA NA 3.80%

! Mutual Funds maturity may be interpreted as weighted average maturity not exceeding 60 days.
2 Or must have an investment advisor with not less than 5 years experience and with assets under management of $500,000,000.

THIS COMPLETES THE REPORT REQUIREMENTS OF CALIFORNIA GOVERNMENT CODE 53646
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County of Riverside

Treasurer-Tax Collector
Capital Markets

4080 Lemon Street, 4th Floor
Riverside, CA 92502-2205

(951) 955-3979



