0 Positions Added

g A-30

Change Order

O

O 4/5 Vote

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

FROM: Don Kent, Treasurer-Tax Collector SUBMITTAL DATE:
June 9, 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 May 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 liquidity
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 IInd Market Month End Book Paper Gainor  Paper Gain Book Yrs to Modified

Value (5)* Value ($) Loss () ov Loss (%)  Yield (%) Maturity Duration
May 6,231,402,163.99 6,230,332,224.20 1,069,939.79 0.02 0.42 1.09 1.07
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 1.22
February 5,517,030,770.65 5,517,608,884.48 (578,113.83) (0.01) 0.48 1.35 1.32
January 5,536,152,467.50 5,532,205,553.13 3,946,914.37 0.07 044 1.26 1.23
December 5,895,845,894.96 5,899,853,397.68  (4,007502.72) (0.07) 043 124 1.21

The Treasurer's Pooled Investment Fund is comprised of the

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



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.
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Federated Prime Obligations Fund POIXX 0.06%
Wells Fargo Advantage Heritage WFJXX 0.11%
Morgan Stanley Institutional Prime Liquidity Fund MPFXX 0.08%
JP Morgan CJPXX 0.08%
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May-14 Jul-14 Sep-14 Nov-14 Jan-15 Mar-15 May-15
Cash Flows
Required Actual Available
Monthly Monthly Matured Investments to Invest >
Month  Receipts Disbursements Difference Investments Balance Maturing 1 Year
06/2015 190.65
06/2015 750.00 1,220.61 470.61) 279.96 - 141737
07/2015 1,100.00 1,050.00 50.00 50.00 254.51
08/2015 725.00 850.00 (125.00) 75.00 - 347.34
09/2015 800.00 1,000.00 (200.00) 200.00 - 346.00
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 25.00
01/2016 901.94 1,593.66 (691.72) 483.28 665.07
02/2016 875.00 1,000.00 (125.00) 358.28 451.05
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
05/2016 712.44 1,350.00 (637.56) 492.08 649.73

TOTALS 12,600.74 13,029.27 (428.53) 72996 4,617 .21 4,626.58 5,500.37

11.72% 74.26% 88.28%

* 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



Maturity Distribution

MMKT 535,000.00 = ] - -

CALTRUST FND 54,000.00 - = - - - 535,000.00
DDA/PASSBK 260,000.00 - - - - - 54,000.00
LOCAL AGCY OBLIG - - - - - 395.00 260,000.00
US TREAS BONDS - - 425,000.00 90,000.00 10,000.00 - 395
FHLMC DISC NOTES 86,571.00 67,000.00 260,000.00 = - - 525,000.00
FHLMC BONDS - = 120,366.00 105,130.00 87,050.00  298,312.00 413,571.00
FNMA DISC NOTES - 31,000.00 306,000.00 - - - 610,858.00
FNMA BONDS - - 15,000.00 111,887.00 231,562.00 29,975.00 337,000.00
FHLB DISC NOTES - 50,000.00 227,652.00 - - - 388,424.00
FHLB BONDS - - 484,500.00 53,785.71 57,000.00 189,535.00 277,652.00
FFCB DISC NOTES 50,000.00 15,061.00 120,000.00 50,000.00 - - 784,820.71
FFCB BONDS 80,000.00 94,000.00 397,616.00 77,000.00 5,000.00 50,000.00 235,061.00
FMAC DISC NOTES - - 50,000.00 - - - 703,616.00
FARMER MAC 25,000.00 10,000.00 65,000.00 - 8,850.00  160,000.00 50,000.00
MUNI ZERO CPNS$S 25,000.00 32,450.00 51,000.00 - - - 268,850.00
MUNI BONDS 11,295.00 8,335.00 25,225.00 - - - 108,450.00

COMM PAPER 290,500.00  294,000.00 50,000.00 - - - 44,855.00
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Month End Portfolio Holdings

Yield Market j 3 To
Duration haturity
1 POOLEUND
MMKT
WEIXX CALTRUST HERITAGE  06/01/2015 106 106 130,000,000.00 150,000,000.00 100.000000 150,000,000.00 000 003 003
FIPXX FIDELITY PRIME 06/01/2M5 a0 104 210,000,000.00 210,000,000.00 100000000 210,000,000.00 [T 003 003
POIXX FEDERATED PRIME 06/01/2015 056 056 15,000,000.00 13,000,000.00 100.000000 15,000,000.00 000 003 003
MPEXX MORGAN STANLEY PRIME 06/01/2015 075 075 65,000,000.00 65,000,00000 100000000 65,000,000,00 000 003 003
CJPXX JP MORGAN PRIME 06/01/2015 081 081 65,000,000.00 65,000,000.00 100.000000 45,000,000,00 0.00 003 003
0 053 535,000,000.00 535,000,000.00 700,000000 535,000,000.00 0.00 003 003
CALTRUST FND
CLTR CALTRUST SHT TERM 06/01/2015 110 110 51,000,000.00 51,000,000.00 100.000000 54,000,000.00 0.00 003 003
240 240 54,000,000.00 54,000,000.00 100,000000 4,000,000,00 000 T003 003
DDA/PASSBK
CASH UB MANAGED RATE 06/01/2015 080 080 260,000,000.00 260,000,000.00 100000000 260,000,000,00 000 003 003
~080 1080 260,000,000.00 260,000,000,00 100,000000 260,000,000,00 0,00 003 003
LOCAL AGCY OBLIG
LAO US DISTCOURTHOUSE  06/15/2020 902 902 395,000.00 395,000.00 100.000000 395,000.00 0,00 2,305 5017
502 502 395,000.00 395,000.00 100.000000 395,000.00 0,00 2405 5047
US TREAS BONDS
912828TM2  U'S. TREASURY BOND 08/31/2017 62 1,013 5,000,000.00 1,937,109.38 99,328000 4,991,40000 5129062 2223 2.255
912828TB6  U.S. TREASURY BOND 06/30/2017 750 932 5,000,000,00 1,971,875.00 100.227000 5,011,350,00 39,475.00 2055 2085
912828UG3  US TREASURY BOND 01/15/2016 275 235 25,0100,000.00 25,047,851.56 100125000 25,031,250.00 16,601 56 621 617
912828UG3  U'S. TREASURY BOND 0171572016 A75 237 25,000,000.00 25,043,915.31 100125000 25,081,250.00 1269531 621 617
912828UG3  US. TREASURY BOND 01/15/2016 275 181 25,000,000.00 25,057,617.19 100125000 25,031,250.00 -26,367.19 621 627
912828VC1  US. TREASURY BOND 05/15/2016 230 a2 25,000,000.00 21,971,679.69 99.969000 24,992,230.00 20,5701 953 959
912828WH9  U.S. TREASURY BOND 03/15/2017 875 752 25,000,000.00 25,077,148.41 100555000 25,138,750.00 61,60156 1935 1.959
912626VC1  US. TREASURY BOND 03/15/2016 250 335 25,000,000.00 24,967,773.41 99.969000 21,992,250.00 24,476 56 933 959
912828VC1  U'S TREASURY BOND 05/15/2016 250 235 25,000,000.00 24,967,77341 99.969000 21,992,250,00 24,176.56 953 959
912828VC1  U.S. TREASURY BOND 05/15/2016 250 2 25,000,000.00 24,971,679.69 99.969000 21,992,250.00 20,570.31 953 959
9128285C5 U5 TREASURY BOND 01/31/2017 575 61 25,000,000.00 25,129,882 81 100578000 25,144,500.00 11,617.19 1648 1674
912828882 U.S. TREASURY BOND 02/29/2016 250 238 25,000,000.00 25,003,906.25 100,008000 1,906 718 751
912828VC1  US. TREASURY BOND 05/15/2016 250 292 25,000,000.00 24,984,375.00 99.969000 7,87500 951 959
912828B41  U.S. TREASURY BOND 01/31/2016 375 278 25,000,000.00 25,007,343.75 100125000 25,031,250.00 3,906.25 665 671
91%628UG3  US. TREASURY BOND 01/15/2016 375 267 25,000,000.00 25,029,296 88 100125000 25,031,250.00 193312 620 627
912826VC1  US TREASURY BOND 05/15/2016 230 418 25,000,000.00 24,941,406 25 99.969000 21,992,250.00 50,843.75 953 959
912826UG}  US. TREASURY BOND 01/15/2016 A75 220 25,000,000.00 25,014,648.41 100125000 25,031,250.00 16,601.56 620 627
912826VC1  US. TREASURY BOND 05/15/2016 250 329 30,000,000.00 10,947,265.63 99.969000 19,981,500.00 37,231.37 953 959
912828VG2  U.S. TREASURY BOND 06/15/2016 00 a2 25,000,000.00 25,049,804.69 100.180000 25,045,000.00 4,801.69 1033 1.044
912828VC1  US. TREASURY BOND 05/15/2016 250 273 25,000,000 00 24,991,110.63 99.969000 21,992,250,00 1,890,63 951 959
912828WQ9  US. TREASURY BOND 06/30/2016 500 A5 15,000,000.00 15,026,67180 100.164000 15,021,600,00 2,071.80 1.078 1.085
912828VC1  US. TREASURY BOND 05/15/2016 250 281 25,000,000.00 24,992,187.50 99.969000 24,992,250.00 6250 951 959
373 348 525,000,000.00 525,155,38277 100.089067 525,467,600.00 31221723 961 569
FHLMC DISC NOTES
313396HY2  FHLMC-DISC NOTE 07/10/2015 150 150 15,000,000.00 11,977,687 50 99996000 14,999,400.00 21,71250 109 a1
3133%KP7  FHLMC-DISC NOTE 08/18/2015 170 170 20,000,000.00 19,966,377.78 99.989000 19,997,800.00 1420 216 216
3133%GZ0  FHLMC-DISC NOTE 06/17/2015 105 105 25,000,000.00 24,984,687.50 99.999000 24,999,750,00 15,062.50 016 047
313396GZ0  FHLMC-DISC NOTE 06/17/2015 105 105 25,000,000.00 24,985,052.08 99.999000 24,999,750,00 11,697.92 016 07
3133%6GZ0  FHLMC-DISC NOTE 06/17/2015 105 105 25,000,000.00 21,983,052 08 99.999000 24,999,750,00 14,697.92 046 07
3133%GX5  FHLMC-DISC NOTE 06/15/2015 175 175 11,571,000.00 11,560,987 87 99999000 11,570,884,29 9,394 o 041
31339)V6  FHLMC-DISC NOTE 07/31/2015 118 118 22,000,000.00 31,981,513.33 99993000 31,997,760,00 16,246.67 167 167
3M3396ND1  FHLMC DISC NOTE 10/19/2015 150 150 25,000,000.00 24,976,666.67 99.967000 24,991,750.00 15,0833 385 386
31339%NE9  FHLMC-DISC NOTE 1072072015 150 150 25,000,000 00 21,977,395 83 99967000 24,991,730,00 11,354.17 388 289
31339NES  FHLMC DISC NOTE 1072072015 150 150 25,000,000 00 21,978,957.50 99,967000 24,991,750,00 12,7925 386 389
313396NE9  FHLMC DISC NOTE 1072072015 150 150 25,000,000.00 21,978,958.33 99967000 24,991,750,00 12,7967 388 389
313396NF6  FHLMC DISC NOTE 10/21/2015 s 145 25,000,000.00 21,979,639.72 99.966000 24,991,500,00 11,310.28 391 392
3133965V6  FHLMC DISC NOTE 02/08/2016 20 220 25,000,000 00 24,954,47222 99895000 24,973,750,00 19,277.78 691 693
31396NE9  FHLMC DISC NOTE 10/20/2015 135 135 25,000,000 00 21,982,937.50 99967000 24,991,750,00 8,812,350 388 389
31339TG8  FHLMC DISC NOTE 02/19/2016 190 290 25,0100,000,00 24,960,680.50 99,890000 24,972,500.00 11,819,530 m RS
313396542 FHLMC DISC NOTE 01/20/2016 170 170 25,000,000.00 24,968,597.22 99.922000 24,980,500.00 11,902.78 610 &1
3133965A2  FHLMC DISC NOTE 01/20/2016 170 170 25,000,000.00 24,968,597.22 99922000 24,980,500,00 11,902.78 610 61
3133965A2  FHLMC DISC NOTE 01/20/2016 160 160 10,000,000.00 9,988,222.22 9,992,20000 3,977.78 610 611
149 145 413,156,5 $13,414,794.29 258,29122 356 357
FHLMC BONDS
3131G3550  FHLMC 4vr 11/01/2016 625 617 10,000,000.00 9,991,200.00 100114000 10,011,400 00 20,2000 1407 1425
3131G33R9  FHLMC 3¥rNclYrE 01/15/2016 150 150 5,000,000.00 5,000,000.00 100.127000 5,006,350.00 6,350.00 620 627
3131G3550  FHLMC 4¥r 11/01/2016 625 600 1,625,000.00 1,629,301.25 100174000 1,630,272.50 97125 1.408 1425
3134G36H  FHLMC 35YrNc3MoB 09/14/2016 650 630 5,000,000,00 5,000,000.00 99,815000 1,992,250.00 7,75000 1277 129
313G36/4  FHLMC 3YrNc3MoB 19/14/2016 650 656 5,000,000,00 1,999,000.00 99,815000 1,992,250.00 6,750.00 1277 1293
313G36)L  FHLMC 35YrNc3MoB 09/14/2016 650 630 5,000,000.00 5,000,000.00 99845000 1,992,230.00 7,750.00 1277 1293
3134GIMB1  FHLMC 5YrNc6MoB 12/18/2018 1500 1.500 5,000,000.00 5,000,000.00 100065000 5,003,250.00 2,250.00 3419 355
3131GIMBS  FHLMC 5YrNc6MoB 12/18/2018 1375 1375 10,000,000.00 10,000,000.00 100047000 10,004,700.00 1,70000 3429 3553
3134G5GX7  FHLMC 3YrNcoMoB 09/16/2019 1625 1,625 10,000,000,00 10,000,000.00 100055000 10,003,500.00 5,500,00 1116 1299
3134G5GU3  FHLMC 5YrNc3MoB 09/04/2019 1,500 1500 3,200,000,00 3,200,000.00 100010000 3,200,320.00 32000 1,096 1266
31MGSLWS  FHLMC 5YrNe3MoB 11/20/2019 1500 1500 5,863,000.00 5,863,000.00 100197000 5,671,550.11 11,5501 1305 1477
3137EADQY  FHLMC 1¥r 05/13/2016 500 350 25,000,000.00 25,055,500.00 100105000 25,026,250.00 -29,250.00 917 953
313G35R7  FHLMC 5YrNe6hoB 12/24/2019 1600 1,600 20,000,000,00 20,000,000.00 100,092000 20,018,400.00 16,100.00 1351 1570
3134G55B2  FHLMC 2YrNc3MoB 12/19/2016 750 79 15,000,000.00 14,988,000.00 100.020000 15,003,000.00 15,000.00 1533 1,556
3131G55F3  FHLMC 225YrNc3MoB 03/21/2017 850 909 5,505,000.00 5,497,81350 100044000 5,507,422 20 9,576.70 1793 1.816
3131G55U0  FHLMC 25YrNc3MoB 06/30/2017 1.000 1049 9,500,000.00 9,188,600.00 100.057000 9,505,415.00 16,815.00 2058 2,085
33IGIWA9  FHLMC 2YrNC1YE 12/30/2016 750 750 25,000,000.00 25,000,000.00 100.072000 25,018,000.00 18,00000 1.566 158
3131G5UX1  FHLMC 5YrNc3MoB 12/30/2019 1.800 1.800 10,000,000.00 10,000,000.00 99.872000 9,987,200 00 -12,800.00 1348 1586
3131G6AAT  FHLMC 2YrNc6bMoE 01/30/2017 700 700 10,000,000.00 10,000,000.00 99.992000 9,999,200.00 -800.00 1.657 1671
3131G6AQ6  FHLMC 5YrNe3MoB 02/19/2020 1,600 1.600 10,000,000.00 10,000,000.00 99.361000 9,986,100.00 13,900.00 1506 17%
3134G6AA]  FHLMC 2YrNc6MaE 01/30/2017 700 700 10,000,000,00 10,000,000.00 99.992000 9,999,200.00 B00.00 1.648 1671
3134G6BS1  FHLMC 25YrNe6MoE 08/25/2017 1000 1.000 10,000,000.00 10,000,000.00 100145000 10,014,500.00 14,500.00 2198 2238
313GEBTY  FHLMC 275YrNc3MoB 11/27/2017 1125 1125 15,000,000.00 15,000,000.00 100139000 15,020,850,00 20,850.00 2153 2.49%
3134G6DA8  FHLMC 5YrNcaMoB 0272772020 1.600 1.600 10,000,000,00 10,000,000.00 100.201000 10,020,100.00 20,100.00 1528 1748
3134G6GX5  FHLMC 5YrN3MoB 03/12/2020 1.700 1.700 20,000,000.00 20,000,000.00 100012000 20,008,400,00 3,400.00 1556 1,786
3134G6)J3  FHLMC 5YrNe3MoB 03/23/2020 1750 1.750 10,000,000.00 10,000,000.00 100.088000 10,008,800.00 8,800.00 1580 1816
3134G6KVL  FHLMC 5YINc3MoB 03/25/2020 1.625 1625 15,000,000.00 15,000,000.00 100.088000 15,013,200.00 13,200.00 1602 1822
3130AIN24 FHLMC 5YtNc3MoB 03/30/2020 1.900 1,900 15,000,000,00 15,000,000.00 100124000 15,018,600.00 18,600.00 1583 183
313G6KVA  FHLMC 5¥rNe3MoB 03/25/2020 1625 162 7,900,000.00 7,900,000.00 100.088000 7,906,952,00 6,952.00 1,602 1822
313G6KML  PHLMC 5YrNe3MoB 03/30/2020 1850 1.850 15,000,000.00 15,000,000.00 100.120000 15,018,000.00 18,000.00 1590 1836
3131G6PB3  FHLMC 5YrNcGMoB 04/20/2020 1500 1,500 7,000,000.00 7,000,000 00 100058000 7,004,060,00 1,060.00 1687 1893
313IGSBNA  FHLMC 2.25VrNe3MoB 09/30/2016 620 620 10,000,000.00 10,000,000,00 100036000 10,003,600,00 3,600.00 1325 1337
3134G6KJ1  FHLMC 5YrNe3MoB 03/23/2020 1625 1646 10,000,000.00 4,990,000.00 100082000 10,008,200,00 18,200.00 14,59 1816
3137EADQY  FHLMC 1¥r 05/13/2016 500 280 12,500,000.00 12,516,625.00 100.105000 12,513,125.00 3,500.00 947 953
3131G5RFd  FHLMC 1¥r 05/27/2016 100 380 9,500,00000 9,502,185.00 100.011000 9,501,045.00 1,140.00 986 992
3137EADQY  FHLMC DISC NOTE 05/13/2016 300 385 25,000,000.00 25,031,500,00 100105000 25,026,25000 5,250.00 917 953
3134G6TV5  FHLMC 5YrNc3MoB 04/29/2020 1350 1550 15,000,000.00 15,000,000.00 99350000 14,902,500,00 97,500.00 1705 1918

COUNTY OF RIVERISIDE TREASURER-TAX COLLECTOR
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3133815K6  FHLB DISC NOTE 01/29/2016 200 200 21,000,000,00 23,964,133.33 99,892114 23,971,186.67 10,053, M 661 666
3133845Y6  FHLB DISC NOTE 02/11/2016 210 210 000,000,00 24,959,020.83 99866667 24,971,666.67 12,645.84 99 701
3133845P5  THLB DISC NOTE 02/02/2016 190 190 25,000,000.00 21,964,111.11 99.890667 21,972,666.67 8,555.56 675 677
3133815Y6  FHLB DISC NOTE 03/11/2016 210 210 25,000,000.00 24,959,166.67 99886667 24,971,666.67 12,500.00 699 701
179 179 277,652,000.00 277,300,750.29 99.930579 277,459,250.95 158,500.66 501 502
FHLE BONDS
313380557 FHLB4YrNc3MoA 10/11/2016 700 700 1,285,711,00 1,285,714.00 99,911000 1,282,028.29 3,685.71 1.351 1367
313382Y31  FHLB 5VrNc6MoB 05/21/2018 850 850 12,000,000.00 12,000,000.00 100.059000 12,007,080.00 7,080.00 2932 2975
3133833M1  FHLB5YINC3MoB 03/23/2018 750 750 10,000,000,00 10,000,000.00 99,883000 9,988,500.00 11,500,00 2939 2981
3133633)8  FHLB 5VrNc6MoB 05/25/2018 730 730 10,000,000,00 10,000,000,00 100,092000 10,009,200,00 9,20000 2944 2986
313383IM0 FHLB 5YrNCMoB 03/29/2018 880 850 5,000,000,00 5,000,000.00 100,093000 5,004,650.00 1,650.00 2954 2,997
3133836N6  FHLB 5YrNc1YrB 06/12/2018 300 800 10,000,000.00 10,000,000.00 100,021000 10,002,100.00 2,100.00 29077 3.0%
3133836N6  FHLB 5YrNCIYrB 06/12/2018 200 500 10,000,000,00 10,000,000,00 100,021000 10,002,100,00 2,100.00 2977 3036
312383CP4 FHLB 5Y/Nc3MoB 06/19/2018 875 875 5,000,000,00 5,000,000,00 99,778000 1,988,900.00 111,100.00 2992 3,055
313383CP4 FHLB5YrNc3MaB 06/19/2018 575 875 5,000,000.00 5,000,000.00 99,7300 1,988,900.00 11,100.00 2992 3.055
313383CP4  FHLB 5YrNc3MoB 06/19/2018 875 875 5,000,000.00 5,000,000.00 99.778000 1,988,900,00 11,100,00 2.992 3,055
31333CPL FHLB 5YeNcAMaB 06/19/2018 875 875 10,000,000,00 10,000,000,00 99.775000 9,977,800.00 22,000.00 2.992 3.055
313383EMO  FHLB 5YrNc6MoB 06,/20/2018 900 908 5,000,000,00 1,998,000.00 99.915000 1,995,750.00 2,250.00 2.992 3,058
A12383EN7  FHLB 5YrNc3MoB 06/20/2018 1.000 1.000 13,000,000.00 13,000,000.00 100.041000 13,003,330.00 5,330.00 2986 2058
313383EP2 FHLB 5YrNc3MoB 06/20/2018 1250 1.250 10,000,000,00 10,000,000.00 94.743000 9,974,300.00 25,700.00 2970 3.038
3130A15)3  FHLB 3YrNc6MoB 03/24/2017 900 900 5,000,000,00 5,000,000.00 100.039000 5,001,950.00 1,950.00 1.792 1.816
3130A17]1 FHLB 3.25YrNcAMoB 06/27/2017 1,050 1.058 10,000,000,00 9,997,500.00 99,956000 9,995,600.00 -1,900,00 203 2077
313042377 FHLB 5YTNC3MoB 06/18/2019 1500 1500 10,000,000,00 10,000,000,00 100,067000 10,006,700.00 6,700.00 2836 1052
313042327 FHLB 5YiNc3MoB 06/18/2019 1500 1500 15,000,000,00 15,000,000,00 100,067000 13,010,030.00 10,050,00 3,886 1052
A30A2AH9  FHLB 5YrNc3MoB 06/26/2019 1500 1500 8,000,000,00 £,000,000.00 99.947000 7,995,760,00 121000 3.908 1074
3130A3LC6  FHLB 5YrNcAMoB 12/19/2019 1800 1.800 5,000,000,00 5,000,000,00 100075000 5,003,750.00 3,75000 1315 1,556
3130A3N83  FHLB 3vr 12/29/2017 1050 1.050 10,000,000.00 10,000,000.00 100.408000 10,040,500.00 10,300.00 25% 2584
3130A3MTE  FHLE 5YrNcOAoB 12/30/2019 1,500 1.500 10,000,000,00 10,000,000,00 99,792000 9,979,200.00 220,800,00 1386 1586
MI0A3PST  FHLBIVE 01/29/2016 250 250 15,000,000,00 15,000,000.00 99.994000 14,999,100.00 900,00 660 666
3130A3P81  FHLB1Vr 01/29/2016 250 250 25,000,000,00 25,000,000,00 99.994000 21,998,500.00 1,500.00 660 666
3130A3QH0  FHLB IVrNc6MoE 01/06/2016 300 300 15,000,000.00 15,000,000,00 99,988000 14,998,200.00 1,800.00 396 603
3130A3QP2  FHLB 1VeNc7MoB 01/06/2016 310 310 25,000,000,00 25,000,000,00 99,988000 24,997,000.00 23,00000 596 603
3130A3Q56  FHLB 1YrNcAMoE 12/30/2015 300 300 25,000,000,00 25,000,000.00 100017000 25,002,750.00 2,750,00 582 381
3130A3QU1  FHLB 2YrNe1YrE 12/30/2016 750 750 7,000,000,00 7,000,000,00 100.260000 7,018,200.00 18,200.00 1566 1586
3130A3LC6  FHLB 5YrNc6MoB 12/19/2019 1800 1.600 10,000,000.00 10,000,000,00 100075000 10,007,500.00 7,500,00 1315 1556
3130A3RMS  FHLB 2VrNc6MoE 12/30/2016 770 770 12,500,000,00 12,500,000.00 100055000 12,300,875.00 6,875.00 1.566 1586
313043521 FHLB 5YrNcAMoB 1273072019 1800 1,800 1,600,000,00 1,600,000,00 100124000 1,605,701.00 5,700.00 1318 1386
H30A3WED  FHLB 1Vt 01/26/2016 300 300 25,000,000.00 25,000,000.00 100.003000 25,000,750.00 750,00 631 638
330A3W42  FHLB1Yr 12/29/2016 350 350 6,500,000,00 6,500,000.00 100022000 6,501,430.00 1,430.00 718 751
3130A3UB8  FHLB 5VrNc6MoB 11/22/2020 1625 1.625 3,360,000.00 2,360,000,00 99818000 3,353,481.80 -6,115.20 1428 1619
3130A3VZ4 FHLB 5YrNc6MoB 01/30/2020 1,500 1.500 9,825,000,00 9,825,000,00 99,818000 9,807,118.50 17,881.50 1166 1671
3130A3ZV9  FHLB1YrNc3MoB 02/26/2016 300 300 25,000,000.00 25,000,000,00 99.992000 24,998,000.00 2,000.00 738 712
3130A3Zv9  FHLB 1YrNc3MoB 02/26/2016 300 300 25,000,000,00 25,000,000,00 99.992000 21,998,000.00 2,000,00 71 742
3130A1BX9  FHLB 3YrNC3NoB 03/11/2020 1750 1.750 10,000,000.00 10,000,000.00 100,040000 10,004,000,00 1,000,00 1716 1784
3130AIDE9  FHLB 1YrNc6MoE 03/18/2016 100 100 15,000,000,00 15,000,000,00 100,015000 15,002,250.00 2,250,00 795 800
3130A3U5  FHLB1Yr 10/16/2015 200 158 1,000,000,00 1,001,030.00 100017000 £,000,680.00 360.00 378 378
3130AJKB7  FHLB 7Mo 10/13/2015 160 183 25,000,000,00 24,996,587,00 99,.998000 24,999,500.00 2,913.00 369 370
3130A4JV5  FHLB1YrNGMoB 03/30/2016 400 100 25,000,000,00 25,000,000,00 99.992000 24,998,000,00 2,000,00 83 433
3130AJ)V5  FHLB 1YrNG3MoB 03/30/206 400 100 13,000,000,00 15,000,000,00 99,992000 14,998,800,00 1,200,00 831 333
3130A4U7  FHLB 5YrNe3MoB 03/30/2020 1850 1.850 10,000,000.00 10,000,000.00 100.127000 10,012,700.00 12,700.00 159 1836
3130A3CC6  FHLB7Mo 10/14/2015 190 163 19,000,000,00 19,003,040,00 100014000 19,002,660.00 380,00 73
31338IMD$  FHLB 6Mo 09/25/2015 150 a0 25,000,000.00 24,981,041,67 99.981000 21,995,250.00 14,208,33 a2
313381MLO  FHLB6Mo 10/02/2015 150 303 25,000,000.00 24,980,312,50 99.971000 24,992,750.00 12,437.50 310
3BIMHO  FHLB6Mo 09/29/2015 150 a0 25,000,000.00 24,980,625.00 99.980000 24,995,000.00 11,375,00 a2
3130A56D6  FHLB 10Mo 02/21/2016 20 26 10,000,000,00 9,998,700,00 99,937000 9,99,700.00 5,00000 737
3130A57A1  FHLB 1VrNc6MoE 05/24/2016 350 350 10,000,000,00 10,000,000,00 99,970000 9,997,000.00 3,000.00 978 981
A30A57AT  FHLB 1YrNc6MoE 05/24/2016 350 330 10,000,000,00 10,000,000,00 99,970000 9,997,000.00 3,000.00 978 981
3130A57A1  FHLB 1YrNc6MoE 05/24/2016 350 350 15,000,000.00 15,000,000,00 99,970000 14,995,500.00 1,50000 978 984
31336319 FHLB1.%5Yr 06/24/2016 375 366 25,000,000,00 25,002,650,00 99,.983000 24,995,750.00 6,900,00 1.059 1.068
3130A5C72  FHLB 1YrNe3MB 05/27/2016 100 100 10,000,000.00 10,000,000,00 100,019000 10,001,900.00 1,900.00 986 992
3130A5CK3  FHLB 1¥rNc3MoB 05/27/2016 100 100 25,000,000.00 25,000,000.00 99.961000 24,990,250.00 9,750,00 986 992
3130A5C72  FHLEB 1YrNc3MoB 05/27/2016 100 100 25,000,000,00 25,000,000,00 100.019000 25,004,750.00 1,750,00 986 992
3130A5C80  FHLB 3YrN3MoB 11/28/2018 1000 1,000 10,000,000.00 10,000,000,00 100.088000 10,008,800.00 8,800,00 3423 3199
3130A5CC1  FHLB 5YrNcAMoB 05/28/2020 1500 1.500 5,000,000.00 5,000,000.00 99.997000 1,999,850.00 35000 1792 1,997
3130ASAE9  FHLB 1Yr 05/01/2016 300 325 15,000,000.00 14,996,250,00 99.912000 14,986,800.00 9,150.00 923 929
3130A5C80  FHLE 3YrNc3MoB 11/28/2018 1.000 1.000 3, 730000400 5,750,000,00 100085000 5.755,060.00 5,060,00 L 399
597 o2 784,620,714.00 784,756,460.17 T aeiTs 764,770,310.55 15,85042 1.600 1,639
FFCB DISC NOTES
313312HM5  FFCB DISC NOTE 06/29/2015 120 120 25,000,000.00 21,981,333.33 99.998000 24,999,500.00 18,166.67 079 079
313312HA1  FFCB DISC NOTE 06/18/2015 110 110 25,000,000.00 24,983,938 33 99,999000 24,999,750.00 15,791,67 019 049
313396HY?  FFCB DISC NOTE 07/10/2015 170 170 15,061,000.00 15,046,562.36 99996000 15,060,397,56 13,835,20 109 10
A13312MTS  FFCB DISC NOTE 10/09/2015 140 110 20,000,000,00 19,982,888,89 99,969000 19,993,800.00 10,911.11 358 59
3133EECI0  FFCB DISC NOTE 06/21/2016 330 013 25,000,000.00 21,996,250,00 99,987000 24,996,750.00 500,00 1.068 1.068
3133EEC4D  FFCB DISC NOTE 06/21/206 350 015 25,000,000,00 24,995,500,00 99,987000 24,996,750.00 1,250.00 1068 1.068
313312549 FFCB DISC NOTE 01/20/2016 180 180 25,000,000.00 21,967,000,00 99,922000 24,980,500.00 13,500.00 610 641
312312549 FFCB DISC NOTE 0172072016 180 180 25,000,000,00 24,967,375.00 99.922000 21,980,500.00 13,125.00 610 61
3133125C5  FFCB DISC NOTE 01/22/2016 200 200 25,000,000,00 24,965,555.36 99,922000 24,980,500.00 14,944.44 615 617
3133125C5  FFCB DISC NOTE 01/22/2016 200 200 25,000,000.00 24,965,694.11 99.922000 24,980,500.00 14,805.56 615 647
203 EE 235,061,000.00 233,652,117.91 99960839 234,968,947.56 116,829.65 552 552
FFCB BONDS
3331KEV5  FFCB 5Yr 01/20/2016 254 308 10,000,000.00 9,995,000,00 100.118000 10,011,800.00 16,800.00 885 390
3133ECBA1  FFCB 25Yr 07/24/2015 25 385 15,000,000.00 14,996,061.75 100.015000 15,002,250.00 6,18825 17 18
3133EDAL6  FFCB 1.75Yr 08/25/2015 280 280 15,000,000.00 15,000,000,00 100,025000 15,003,750.00 3,750,00 15 236
3133EDBK7  FFCB 3YrNC1YrA 12/09/2016 680 731 5,000,000.00 1,992,500.00 99.936000 1,999,300.00 6,800.00 1507 1529
3133EDEKd  FFCB 1vr 09/10/2015 250 270 10,000,000.00 9,996,800,00 100,038000 10,003,500.00 7,000,00 279 279
M3EDGE3  FFCB 2Yr 03/03/2016 375 370 10,000,000.00 10,001,000.00 100 027000 10,002,700.00 1,700,00 753 759
3133EDGB2  FFCB 1.25Yr 06/04/2015 190 193 15,000,000,00 14,999,475.00 100001000 15,000,150.00 675,00 o o1
3133EDGB2  FFCB 1.25Yr 06/01/2015 19 188 20,000,000.00 20,000,600.00 100.001000 20,000,200.00 100,00 o1 011
3133EDGB2  FFCB 1.25Yr 06/04/2015 19 190 15,000,000.00 15,000,000,00 100,001000 15,000,150,00 150,00 011 011
3133EDES?  FFCB 1¥r 06/10/2015 230 25 15,000,000,00 15,000,900,00 100,003000 15,000,450,00 150,00 07 07
3133EDGB2  FFCB 1.25Vr 06/04/2015 190 162 15,000,000,00 15,004,770.00 100001000 15,000,150.00 -4,620.00 on o1
3133EDQ70  FFCB 1¥r 07/09/2015 130 163 10,000,000.00 9,998,700.00 100004000 10,000,400.00 1,700.00 107 107
3133EDRV6  FFCB 1Yr 08/04/2015 190 190 25,000,000.00 25,000,000.00 99,999000 21,999,750.00 250,00 178 178
33IEDTBS  FFCB 1¥r 08/21/2015 180 180 25,000,000.00 25,000,000,00 100,020000 25,005,000,00 5,000,00 21 2%
3133EDKW1  FFCB 1.25Vc 08/05/2015 180 172 1,000,000.00 1,000,262,00 100.012000 4,000,480.00 218.00 181 181
3133EDWP3  FFCB 1¥r 10/01/2015 190 198 20,000,000.00 19,998,100.00 100.013000 20,002,600.00 1,20000 336 337
3133EDXQ0  FFCB 5Yr 10/10/2019 22 22 15,000,000.00 15,000,000.00 100,054000 15,008,100.00 3,100,00 1336 1361
3133EDXQ0  FFCB5Yr 10/10/2019 252 232 25,000,000.00 25,000,000,00 100.051000 25,013,500.00 13,500,00 1336 1364
3133EDN40  FFCB 1.25Vr 01/11/2016 270 213 25,000,000,00 25,016,250.00 99,970000 24,992,500.00 23,750.00 #10 616
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Full Compliance

-

The Treasurer’'s Pooled Investment Fund was in FULL E}u
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 5YEARS NO LIMIT NA 3 YEARS 15% AA-/Aa3/AA- 2.45%
(MUNI)

U.S. TREASURIES 5 YEARS NO LIMIT NA 5 YEARS 100% NA 8.43%
LOCAL AGENCY 5 YEARS NO LIMIT NA 3 YEARS 2.5% INVESTMENT 0.01%
OBLIGATIONS (LAO) GRADE

FEDERAL AGENCIES 5 YEARS NO LIMIT AAA 5 YEARS 100% NA 65.30%
COMMERCIAL PAPER (CP) 270 DAYS 40% Al/P1 270 DAYS 40% Al/P1/F1 10.18%
CERTIFICATE & TIME 5 YEARS 30% NA 1 YEAR 25% Combined Al/P1/F1 0.00%
DEPOSITS (NCD & TCD)

REPURCHASE 1YEARS NO LIMIT NA 45 DAYS 40% max, 25% in term A1/P1/F1 0.00%
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/Aa2/AA 0.00%
(MTNO)

CALTRUST SHORT TERM NA NA NA DAILY 1.0% NA 0.87%
FUND LIQUIDITY

MONEY MARKET MUTUAL 60 DAYS® 20% AAA/Aaa DAILY 20% AAADby20Of3 8.59%
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 4.17%

! 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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