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

ITEM: 2.20
(ID # 13037)

MEETING DATE:
Tuesday, August 04, 2020

FROM : AUDITOR CONTROLLER:

SUBJECT: AUDITOR-CONTROLLER: Internal Audit Report 2020-303: Riverside County
Human Resources Department, Follow-up Audit, District: All. [$0]

RECOMMENDED MOTION: That the Board of Supervisors:
1. Receive and file Internal Audit Report 2020-303: Riverside County Human Resources
Department, Follow-up Audit

ACTION:Consent

| A. Angulo, (JIWlditor-ControHer 7/6/2020

¥

MINUTES OF THE BOARD OF SUPERVISORS

On motion of Supervisor Jeffries, seconded by Supervisor Spiegel and duly carried
by unanimous vote, IT WAS ORDERED that the above matter is approved as
recommended.

Ayes: Jeffries, Spiegel, Washington, Perez and Hewitt
Nays: None Kecia R. Harper

Absent: None Clerk of the Board
Date: August 4, 2020 By
b (v Auditor Deputy
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SUBMITTAL TO THE BOARD OF SUPERVISORS COUNTY OF RIVERSIDE,
STATE OF CALIFORNIA

BACKGROUND:

Summary

We have completed a follow-up audit of the Human Resources Department. Our audit was
limited to reviewing actions taken as of May 5, 2020, to correct findings noted in our original
audit report 2018-010 dated July 1, 2019. The original audit report contained seven
recommendations, all of which required implementation to help correct the reported findings.

FINANCIAL DATA Current Fiscal Year: Next Fiscal Year: Total Cost: Ongoing Cost
COST $ 0 $ 0 $ 0 $
NET COUNTY COST $ 0 $ 0 $ 0 $
SOURCE OF FUNDS: n/a SucgerAcinsument.  No

For Fiscal Year: n/a

C.E.O. RECOMMENDATION: Approve (See Additional Response from Human Resources)

Impact on Residents and Businesses
Provide an assessment of internal controls over the audited areas.

SUPPLEMENTAL.:
Additional Fiscal Information
Not Applicable

ATTACHMENT A.
Internal Audit Report 2020-303: Riverside County Human Resources Department, Follow-

up Audit.
= cipal Managemew{ Analyst 7/30/2020
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County of Riverside

Date Basis: Settlement

DETAIL TRANSACTION REPORT - FIXED INCOME
From Date: 5/1/2020 To Date: 5/31/2020

Run: 07/07/2020 07:22:51 AM
Reporting Currency: Local

Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund = Maturity User ID Settled Type Yield Original Face Prem / (Disc) Amort / (Accret) Settlement
Set Date: 5/4/2020
29886 NATL SEC CLEARING C 63763PEB1 05/04/2020  05/04/2020 PURC .050 25,000,000.00 24,999,756.94 0.00 0.00
1 05/11/2020 Gpizano 05/04/2020 .050 0.00 -243.06 0.00 -24,999,756.94
PURC .050 25,000,000.00 24,999,756.94 0.00 0.00
.050 0.00 -243.06 0.00 -24,999,756.94
Inv Type: 3020 COMMERCIAL PAPER .050 25,000,000.00 24,999,756.94 0.00 0.00
.050 0.00 -243.06 0.00 -24,999,756.94
Subtotal .050 25,000,000.00 24,999,756.94 0.00 0.00
.050 0.00 -243.06 0.00 -24,999,756.94
Set Date: 5/5/2020
29887 U.S. TREASURY BILL 9127964G1 05/05/2020  05/04/2020 PURC 136 50,000,000.00 49,970,911.11 0.00 0.00
1 10/06/2020 AGutier 05/05/2020 136 0.00 -29,088.89 0.00 -49,970,911.11
PURC 136 50,000,000.00 49,970,911.11 0.00 0.00
.136 0.00 -29,088.89 0.00 -49,970,911.11
Inv Type: 1300 U.S. TREASURY BILL 136 50,000,000.00 49,970,911.11 0.00 0.00
136 0.00 -29,088.89 0.00 -49,970,911.11
29888 FHLB DISC NTE 313384A66 05/05/2020  05/04/2020 PURC 110 40,000,000.00 39,989,000.00 0.00 0.00
1 08/03/2020 AGutier 05/05/2020 110 0.00 -11,000.00 0.00 -39,989,000.00
PURC 110 40,000,000.00 39,989,000.00 0.00 0.00
110 0.00 -11,000.00 0.00 -39,989,000.00
Inv Type: 1700 FHLB-DISC NOTE .110 40,000,000.00 39,989,000.00 0.00 0.00
110 0.00 -11,000.00 0.00 -39,989,000.00
Subtotal 124 90,000,000,00 89,959,911.11 0.00 0.00
125 0.00 -40,088.89 0.00 -89,959,911.11
Set Date: 5/6/2020
29893 JP MORGAN GOV OGVXX 05/06/2020  05/06/2020 PURC .180 80,000,000.00 80,000,000.00 0.00 0.00
1 06/01/2020 AGutier 05/06/2020 .180 0.00 0.00 0.00 -80,000,000.00
29894 BLACKROCK GOV TFDXX 05/06/2020  05/06/2020 PURC .190 80,000,000.00 80,000,000.00 0.00 0.00
1 06/01/2020 AGutier 05/06/2020 .190 0.00 0.00 0.00 -80,000,000.00
PURC 185 160,000,000.00 160,000,000.00 0.00 0.00
.185 0.00 0.00 0.00 -160,000,000.00
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County of Riverside

From Date: 5/1/2020 To Date: 5/31/2020
Date Basis: Settlement

DETAIL TRANSACTION REPORT - FIXED INCOME

Run: 07/07/2020 07:22:51 AM
Reporting Currency: Local

Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund = Maturity User ID Settled Type Yield Original Face Prem / (Disc) Amort / (Accret) Settlement
Inv Type: 1060 MMKT ACCTS-A/365-6 .185 160,000,000.00 160,000,000.00 0.00 0.00
.185 0.00 0.00 0.00 -160,000,000.00
29890 FHLB DISC NTE 313384A82 05/06/2020  05/05/2020  PURC .119 22,000,000.00 21,993,382.28 0.00 0.00
1 08/05/2020 AGutier 05/06/2020 .119 0.00 -6,617.72 0.00 -21,993,382.28
29891 FHLB DISC NTE 313384A82 05/06/2020  05/05/2020 PURC 119 30,000,000.00 29,990,975.83 0.00 0.00
1 08/05/2020 AGutier 05/06/2020 119 0.00 -9,024.17 0.00 -29,990,975.83
PURC 119 52,000,000.00 51,984,358.11 0.00 0.00
.119 0.00 -15,641.89 0.00 -51,984,358.11
Inv Type: 1700 FHLB-DISC NOTE .119 52,000,000.00 51,984,358.11 0.00 0.00
119 0.00 -15,641.89 0.00 -51,984,358.11
29889 FFCB 4YrNc3MoA 3133ELY]7 05/06/2020  05/04/2020 PURC 740 5,000,000.00 5,000,000.00 0.00 0.00
1 05/06/2024 AGutier 05/06/2020 .740 0.00 0.00 0.00 -5,000,000.00
PURC .740 5,000,000.00 5,000,000.00 0.00 0.00
.740 0.00 0.00 0.00 -5,000,000.00
Inv Type: 1925 FFCB-Fxd-S 30/360 740 5,000,000.00 5,000,000.00 0.00 0.00
.740 0.00 0.00 0.00 -5,000,000.00
29892 NATL SEC CLEARING C 63763PED7 05/06/2020  05/06/2020 PURC .050 10,000,000.00 9,999,902.78 0.00 0.00
1 05/13/2020 AGutier 05/06/2020 .050 0.00 -97.22 0.00 -9,999,902.78
PURC .050 10,000,000.00 9,999,902.78 0.00 0.00
.050 0.00 -97.22 0.00 -9,999,902.78
Inv Type: 3020 COMMERCIAL PAPER .050 10,000,000.00 9,999,902.78 0.00 0.00
.050 0.00 -97.22 0.00 =9,999,902.78
Subtotal 176 227,000,000.00 226,984,260.89 0.00 0.00
.176 0.00 -15,739.11 0.00 -226,984,260.89
Set Date: 5/7/2020

29894 BLACKROCK GOV TFDXX 05/07/2020  05/07/2020  PURC 137 60,000,000.00 60,000,000.00 0.00 0.00
1 06/01/2020 MQuint 05/07/2020 137 0.00 0.00 0.00 -60,000,000.00
PURC 137 60,000,000.00 60,000,000.00 0.00 0.00
137 0.00 0.00 0.00 -60,000,000.00
Inv Type: 1060 MMKT ACCTS-A/365-6 137 60,000,000.00 60,000,000.00 0.00 0.00
137 0.00 0.00 0.00 -60,000,000.00
20895 U.S. TREASURY BILL 912796TP4 05/07/2020  05/04/2020 PURC 130 50,000,000.00 49,967,139.00 0.00 0.00
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County of Riverside

Date Basis: Settlement

DETAIL TRANSACTION REPORT - FIXED INCOME
From Date: 5/1/2020 To Date: 5/31/2020

Run: 07/07/2020 07:22:51 AM
Reporting Currency: Local

Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund = Maturity User ID Settled Type Yield Original Face Prem / (Disc) Amort [ (Accret) Settlement
1 11/05/2020 MQuint 05/07/2020 130 0.00 -32,861.00 0.00 -49,967,139.00
PURC .130 50,000,000.00 49,967,139.00 0.00 0.00
130 0.00 -32,861.00 0.00 -49,967,139.00
Inv Type: 1300 U.S. TREASURY BILL .130 50,000,000.00 49,967,139.00 0.00 0.00
130 0.00 -32,861.00 0.00 -49,967,139.00
Subtotal 134 110,000,000.00 109,967,139.00 0.00 0.00
.134 0.00 -32,861.00 0.00 -109,967,139.00

Set Date: 5/11/2020
29893 JP MORGAN GOV OGVXX 05/11/2020  05/11/2020 PURC 141 100,000,000.00 100,000,000.00 0.00 0.00
1 06/01/2020 AGutier 05/11/2020 141 0.00 0.00 0.00 -100,000,000.00
PURC 141 100,000,000.00 100,000,000.00 0.00 0.00
141 0.00 0.00 0.00 -100,000,000.00
Inv Type: 1060 MMKT ACCTS-A/365-6 141 100,000,000.00 100,000,000.00 0.00 0.00
141 0.00 0.00 0.00 -100,000,000.00
29896 FHLMC 4YrNc6MoB 3134GVRF7 05/11/2020  05/07/2020 PURC 625 10,000,000.00 10,000,000.00 868.06 0.00
1 05/06/2024 AGutier 05/11/2020 .625 0.00 0.00 0.00 -10,000,868.06
PURC 625 10,000,000.00 10,000,000.00 868.06 0.00
.625 0.00 0.00 0.00 -10,000,868.06
Inv Type: 1425 FHLMC-Fxd-S 30/360 .625 10,000,000.00 10,000,000.00 868.06 0.00
.625 0.00 0.00 0.00 -10,000,868.06
Subtotal .185 110,000,000.00 110,000,000.00 868.06 0.00
.185 0.00 0.00 0.00 -110,000,868.06

Set Date: 5/12/2020
29897 FHLMC 3YrNc6MoB 3134GVSE9 05/12/2020 05/07/2020 PURC .550 50,000,000.00 50,000,000.00 0.00 0.00
1 05/12/2023 MQuint 05/12/2020 .550 0.00 0.00 0.00 -50,000,000.00
29899 FHLMC 5YrNc1YrB 3134GVSI8 05/12/2020  05/06/2020 PURC .800 10,000,000.00 10,000,000,00 0.00 0.00
1 05/12/2025 MQuint 05/12/2020 .800 0.00 0.00 0.00 -10,000,000.00
PURC 592 60,000,000.00 60,000,000.00 0.00 0.00
592 0.00 0.00 0.00 -60,000,000.00
Inv Type: 1425 FHLMC-Fxd-S 30/360 .592 60,000,000.00 60,000,000.00 0.00 0.00
.592 0.00 0.00 0.00 -60,000,000.00
29898 FHLB DISC NTE 313384ZX0 05/12/2020  05/11/2020 PURC .105 50,000,000.00 49,988,916.67 0.00 0.00
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DETAIL TRANSACTION REPORT - FIXED INCOME

From Date: 5/1/2020 To Date: 5/31/2020
Date Basis: Settlement

Run: 07/07/2020 07:22:51 AM

County of Riverside

Reporting Currency: Local

Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund = Maturity User ID Settled Type Yield Original Face Prem / (Disc) Amort / (Accret) Settlement
1 07/27/2020 MQuint 05/12/2020 .105 0.00 -11,083.33 0.00 -49,988,916.67
PURC .105 50,000,000.00 49,988,916.67 0.00 0.00
.105 0.00 -11,083.33 0.00 -49,988,916.67
Inv Type: 1700 FHLB-DISC NOTE .105 50,000,000.00 49,988,916.67 0.00 0.00
.105 0.00 -11,083.33 0.00 -49,988,916.67
Subtotal .370 110,000,000.00 109,988,916.67 0.00 0.00
.370 0.00 -11,083.33 0.00 -109,988,916.67

Set Date: 5/13/2020
29900 FHLMC 4YrNc6MoB 3134GVTAG 05/13/2020  05/08/2020 PURC .625 15,000,000.00 15,000,000.00 0.00 0.00
1 05/13/2024 AGutier 05/13/2020 .625 0.00 0.00 0.00 -15,000,000.00
PURC .625 15,000,000.00 15,000,000.00 0.00 0.00
.625 0.00 0.00 0.00 -15,000,000.00
Inv Type: 1425 FHLMC-Fxd-S 30/360 .625 15,000,000.00 15,000,000.00 0.00 0.00
625 0.00 0.00 0.00 -15,000,000.00
Subtotal 625 15,000,000.00 15,000,000.00 0.00 0.00
625 0.00 0.00 0.00 -15,000,000.00

Set Date: 5/14/2020
29901 U.S. TREASURY BILL 912796271 05/14/2020  05/11/2020 PURC .154 50,000,000.00 49,961,198.50 0.00 0.00
1 11/12/2020 MQuint 05/14/2020 .154 0.00 -38,801.50 0.00 -49,961,198.50
29902 U.S. TREASURY BILL 912796UAS5 05/14/2020  05/13/2020 PURC .095 50,000,000.00 49,994,458.33 0.00 0.00
1 06/25/2020 MQuint 05/14/2020 .095 0.00 -5,541.67 0.00 -49,994,458.33
PURC 125 100,000,000.00 99,955,656.83 0.00 0.00
124 0.00 -44,343,17 0.00 -99,955,656.83
Inv Type: 1300 U.S. TREASURY BILL 125 100,000,000.00 99,955,656.83 0.00 0.00
.124 0.00 -44,343,17 0.00 -99,955,656.83
Subtotal 125 100,000,000.00 99,955,656.83 0.00 0.00
124 0.00 -44,343.17 0.00 -99,955,656.83

Set Date: 5/15/2020
29894 BLACKROCK GOV TFDXX 05/15/2020  05/15/2020  PURC 137 70,000,000.00 70,000,000.00 0.00 0.00

AvantGard APS2 Page 4 of 11



County of Riverside

Date Basis: Settlement

DETAIL TRANSACTION REPORT - FIXED INCOME
From Date: 5/1/2020 To Date: 5/31/2020

Run: 07/07/2020 07:22:51 AM
Reporting Currency: Local

Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund = Maturity User ID Settled Type Yield Original Face Prem / (Disc) Amort / (Accret) Settlement
1 06/01/2020 AGutier 05/15/2020 137 0.00 0.00 0.00 -70,000,000.00
PURC 137 70,000,000.00 70,000,000.00 0.00 0.00
137 0.00 0.00 0.00 -70,000,000.00
Inv Type: 1060 MMKT ACCTS-A/365-6 137 70,000,000.00 70,000,000.00 0.00 0.00
137 0.00 0.00 0.00 -70,000,000.00
29904 U.S. TREASURY BILL 9127963P2 05/15/2020  05/15/2020 PURC 110 50,000,000.00 49,985,486.11 0.00 0.00
1 08/18/2020 AGutier 05/15/2020 110 0.00 -14,513.89 0.00 -49,985,486.11
PURC 110 50,000,000.00 49,985,486.11 0.00 0.00
110 0.00 -14,513.89 0.00 -49,985,486.11
Inv Type: 1300 U.S. TREASURY BILL 110 50,000,000.00 49,985,486.11 0.00 0.00
110 0.00 -14,513.89 0.00 -49,985,486.11
29903 NATL SEC CLEARING C 63763PEM7 05/15/2020  05/15/2020 PURC .050 20,000,000.00 19,999,833.33 0.00 0.00
1 05/21/2020 AGutier 05/15/2020 .050 0.00 -166.67 0.00 -19,999,833.33
PURC .050 20,000,000.00 19,999,833.33 0.00 0.00
.050 0.00 -166.67 0.00 -19,999,833.33
Inv Type: 3020 COMMERCIAL PAPER .050 20,000,000.00 19,999,833.33 0.00 0.00
.050 0.00 -166.67 0.00 -19,999,833.33
Subtotal 115 140,000,000.00 139,985,319.44 0.00 0.00
115 0.00 -14,680.56 0.00 -139,985,319.44
Set Date: 5/18/2020

29906 U.S. TREASURY BILL 9127963Y3 05/18/2020  05/15/2020 PURC 115 50,000,000.00 49,980,833.33 0.00 0.00
1 09/15/2020 MGonzal 05/18/2020 115 0.00 -19,166.67 0.00 -49,980,833.33
29908 U.S. TREASURY BILL 912796320 05/18/2020  05/18/2020 PURC 128 50,000,000.00 49,977,510.42 0.00 0.00
1 09/22/2020 MGonzal 05/18/2020 128 0.00 -22,489.58 0.00 -49,977,510.42
PURC 122 100,000,000.00 99,958,343.75 0.00 0.00
121 0.00 -41,656.25 0.00 -99,958,343.75
Inv Type: 1300 U.S. TREASURY BILL 122 100,000,000.00 99,958,343.75 0.00 0.00
121 0.00 -41,656.25 0.00 -99,958,343.75
29905 FHLMC 4YrNc6MoQ 3134GVUH9 05/18/2020  05/15/2020 PURC .650 10,475,000.00 10,472,381.25 945.66 0.00
1 05/13/2024 MGonzal 05/18/2020 .656 0.00 -2,618.75 0.00 -10,473,326.91
29907 FLMC 3.25YrNc1YrB 3134GVWG0 05/18/2020  05/15/2020 PURC .450 10,000,000.00 10,000,000.00 0.00 0.00
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County of Riverside

Pool# CUSIP Cash
No. Memo Fund = Maturity
1 08/18/2023

Inv. Description

PURC

Inv Type: 1425 FHLMC-Fxd-S 30/360

Set Date: 5/19/2020

29909 U.S. TREASURY BILL 9127964H9
1 10/13/2020

PURC

Inv Type: 1300 U.S. TREASURY BILL
29910 FHLMC 2YrNc6MoB 3134GvwWUS8
1 05/19/2022
PURC

Inv Type: 1425 FHLMC-Fxd-S 30/360

Set Date: 5/20/2020

28529 WELLS FARGO GOV WFFXX
1 06/01/2020

PURC

Inv Type: 1060 MMKT ACCTS-A/365-6
29911 FHLMC 3YrNc6MoB 3134GVVU9
1 11/20/2023

29912 FHLMC 3YrNc6MoB 3134GWU9

Entered
User ID
MGonzal

05/19/2020
MGonzal

05/19/2020
MGonzal

05/20/2020
AGutier

05/20/2020
AGutier
05/20/2020

From Date: 5/1/2020 To Date: 5/31/2020
Date Basis: Settlement

DETAIL TRANSACTION REPORT - FIXED INCOME

Run: 07/07/2020 07:22:51 AM
Reporting Currency: Local

Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
Settled Type Yield Original Face Prem / (Disc) Amort / (Accret) Settlement
05/18/2020 450 0.00 0.00 0.00 -10,000,000.00
552 20,475,000.00 20,472,381.25 945.66 0.00

.556 0.00 -2,618.75 0.00 -20,473,326.91

.552 20,475,000.00 20,472,381.25 945.66 0.00

.556 0.00 -2,618.75 0.00 -20,473,326.91

Subtotal .195 120,475,000.00 120,430,725.00 945,66 0.00
.195 0.00 -44,275.00 0.00 -120,431,670.66

05/19/2020  PURC .133 50,000,000.00 49,972,805.00 0.00 0.00
05/19/2020 133 0.00 -27,195.00 0.00 -49,972,805.00
133 50,000,000.00 49,972,805.00 0.00 0.00

133 0.00 -27,195.00 0.00 -49,972,805.00

133 50,000,000.00 49,972,805.00 0.00 0.00

133 0.00 -27,195.00 0.00 -49,972,805.00

05/19/2020 PURC .350 50,000,000.00 50,000,000.00 0.00 0.00
05/19/2020 .350 0.00 0.00 0.00 -50,000,000.00
.350 50,000,000.00 50,000,000.00 0.00 0.00

.350 0.00 0.00 0.00 -50,000,000.00

.350 50,000,000.00 50,000,000.00 0.00 0.00

.350 0.00 0.00 0.00 -50,000,000.00

Subtotal .242 100,000,000.00 99,972,805.00 0.00 0.00
.242 0.00 -27,195.00 0.00 -99,972,805.00

05/20/2020  PURC .143 60,000,000.00 60,000,000.00 0.00 0.00
05/20/2020 143 0.00 0.00 0.00 -60,000,000.00
143 60,000,000.00 60,000,000.00 0.00 0.00

.143 0.00 0.00 0.00 -60,000,000.00

.143 60,000,000.00 60,000,000.00 0.00 0.00

143 0.00 0.00 0.00 -60,000,000.00

05/15/2020  PURC .570 10,000,000.00 10,000,000.00 0.00 0.00
05/20/2020 .570 0.00 0.00 0.00 -10,000,000.00
05/15/2020 PURC .570 10,000,000.00 10,000,000.00 0.00 0.00
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County of Riverside

Date Basis: Settlement

DETAIL TRANSACTION REPORT - FIXED INCOME
From Date: 5/1/2020 To Date: 5/31/2020

Run: 07/07/2020 07:22:51 AM
Reporting Currency: Local

Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund = Maturity User ID Settled Type Yield Original Face Prem / (Disc) Amort / (Accret) Settlement
1 11/20/2023 AGutier 05/20/2020 .570 0.00 0.00 0.00 -10,000,000.00
29913 FHLMC 4YrNc6MoB 3134GVXN3 05/20/2020  05/18/2020  PURC .650 15,000,000.00 15,000,000.00 0.00 0.00
1 05/20/2024 AGutier 05/20/2020 .650 0.00 0.00 0.00 -15,000,000.00
29914 FHLMC 4YrNclYrB 3134GVXL7 05/20/2020  05/18/2020 PURC .600 25,000,000.00 25,000,000.00 0.00 0.00
1 05/20/2024 AGutier 05/20/2020 .600 0.00 0.00 0.00 -25,000,000.00
PURC 603 60,000,000.00 60,000,000.00 0.00 0.00
.603 0.00 0.00 0.00 -60,000,000.00
Inv Type: 1425 FHLMC-Fxd-S 30/360 .603 60,000,000.00 60,000,000.00 0.00 0.00
.603 0.00 0.00 0.00 -60,000,000.00
Subtotal 373 120,000,000.00 120,000,000.00 0.00 0.00
373 0.00 0.00 0.00 -120,000,000.00

Set Date: 5/21/2020
29915 U.S. TREASURY BILL 9127964G1 05/21/2020  05/21/2020 PURC 129 50,000,000.00 49,975,370.83 0.00 0.00
1 10/06/2020 MGonzal 05/21/2020 129 0.00 -24,629.17 0.00 -49,975,370.83
PURC 129 50,000,000.00 49,975,370.83 0.00 0.00
129 0.00 -24,629.17 0.00 -49,975,370.83
Inv Type: 1300 U.S. TREASURY BILL 129 50,000,000.00 49,975,370.83 0.00 0.00
129 0.00 -24,629.17 0.00 -49,975,370.83
29916 FHLB DISC NTE 313384C64 05/21/2020  05/21/2020  PURC .120 29,000,000.00 28,991,300.00 0.00 0.00
1 08/19/2020 MGonzal 05/21/2020 120 0.00 -8,700.00 0.00 -28,991,300.00
PURC 120 29,000,000.00 28,991,300.00 0.00 0.00
.120 0.00 -8,700.00 0.00 -28,991,300.00
Inv Type: 1700 FHLB-DISC NOTE 120 29,000,000.00 28,991,300.00 0.00 0.00
120 0.00 -8,700.00 0.00 -28,991,300.00
Subtotal 126 79,000,000.00 78,966,670.83 0.00 0.00
125 0.00 -33,329.17 0.00 -78,966,670.83

Set Date: 5/22/2020
29920 U.S. TREASURY BILL 9127962W8 05/22/2020  05/22/2020 PURC .080 50,000,000.00 49,996,444.44 0.00 0.00
1 06/23/2020 Gpizano 05/22/2020 .080 0.00 -3,555.56 0.00 -49,996,444.44
PURC .080 50,000,000.00 49,996,444.44 0.00 0.00
.080 0.00 -3,555.56 0.00 -49,996,444.44
Inv Type: 1300 U.S. TREASURY BILL .080 50,000,000.00 49,996,444.44 0.00 0.00
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County of Riverside

DETAIL TRANSACTION REPORT - FIXED INCOME

From Date: 5/1/2020 To Date: 5/31/2020
Date Basis: Settlement

Run: 07/07/2020 07:22:51 AM

Reporting Currency: Local

Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund ' Maturity User ID Settled Type Yield Original Face Prem / (Disc) Amort / (Accret) Settlement
.080 0.00 -3,555.56 0.00 -49,996,444.44
29917 FHLB DISC NTE 313384C80 05/22/2020  05/21/2020  PURC .120 31,000,000.00 30,990,596.67 0.00 0.00
1 08/21/2020 Gpizano 05/22/2020 120 0.00 -9,403.33 0.00 -30,990,596.67
29918 FHLB DISC NTE 313384C80 05/22/2020  05/21/2020 PURC 120 39,000,000.00 38,988,170.00 0.00 0.00
1 08/21/2020 Gpizano 05/22/2020 120 0.00 -11,830.00 0.00 -38,988,170.00
PURC 120 70,000,000.00 69,978,766.67 0.00 0.00
.120 0.00 -21,233.33 0.00 -69,978,766.67
Inv Type: 1700 FHLB-DISC NOTE 120 70,000,000.00 69,978,766.67 0.00 0.00
.120 0.00 -21,233.33 0.00 -69,978,766.67
29919 FHLB 5Mo 3130AJMP1 05/22/2020  05/21/2020 PURC .145 50,000,000.00 50,000,000.00 0.00 0.00
1 10/15/2020 Gpizano 05/22/2020 .145 0.00 0.00 0.00 -50,000,000.00
PURC .145 50,000,000.00 50,000,000.00 0.00 0.00
.145 0.00 0.00 0.00 -50,000,000.00
Inv Type: 1725 FHLB-Fxd-S 30/360 .145 50,000,000.00 50,000,000.00 0.00 0.00
.145 0.00 0.00 0.00 -50,000,000.00
Subtotal .116 170,000,000.00 169,975,211.11 0.00 0.00
116 0.00 -24,788.89 0.00 -169,975,211.11
Set Date: 5/27/2020

28529 WELLS FARGO GOV WFFXX 05/27/2020  05/27/2020 PURC 143 80,000,000.00 80,000,000.00 0.00 0.00
1 06/01/2020 AlLule 05/27/2020 143 0.00 0.00 0.00 -80,000,000.00
29893 JP MORGAN GOV OGVXX 05/27/2020  05/27/2020 PURC 141 80,000,000.00 80,000,000.00 0.00 0.00
1 06/01/2020 ALule 05/27/2020 141 0.00 0.00 0.00 -80,000,000.00
PURC 142 160,000,000.00 160,000,000.00 0.00 0.00
.142 0.00 0.00 0.00 -160,000,000.00
Inv Type: 1060 MMKT ACCTS-A/365-6 .142 160,000,000.00 160,000,000.00 0.00 0.00
142 0.00 0.00 0.00 -160,000,000.00
29921 FHLMC 5YrNcl1YrQ 3134GVRV2 05/27/2020  05/04/2020 PURC 750 10,000,000.00 10,000,000.00 0.00 0.00
1 05/27/2025 AlLule 05/27/2020 .750 0.00 0.00 0.00 -10,000,000.00
PURC .750 10,000,000.00 10,000,000.00 0.00 0.00
750 0.00 0.00 0.00 -10,000,000.00
Inv Type: 1425 FHLMC-Fxd-S 30/360 .750 10,000,000.00 10,000,000.00 0.00 0.00
.750 0.00 0.00 0.00 -10,000,000.00
Subtotal 178 170,000,000.00 170,000,000.00 0.00 0.00
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County of Riverside

DETAIL TRANSACTION REPORT - FIXED INCOME

From Date: 5/1/2020 To Date: 5/31/2020
Date Basis: Settlement

Run: 07/07/2020 07:22:51 AM
Reporting Currency: Local

Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund = Maturity User ID Settled Type Yield Original Face Prem / (Disc) Amort / (Accret) Settlement
.178 0.00 0.00 0.00 -170,000,000.00

Set Date: 5/28/2020
29922 FHLMC 4YrNc1Q 3134GVZF8 05/28/2020  05/20/2020  PURC .600 15,000,000.00 15,000,000.00 0.00 0.00
1 05/28/2024 Alule 05/28/2020 .600 0.00 0.00 0.00 -15,000,000.00
29923 FHLMC 5YrNclYrQ 3134GVWM6 05/28/2020  05/15/2020 PURC 730 10,000,000.00 10,000,000.00 0.00 0.00
1 05/28/2025 ALule 05/28/2020 730 0.00 0.00 0.00 -10,000,000.00
29924 FHLMC 5YrNclYrQ 3134GVWM6 05/28/2020  05/15/2020 PURC 730 5,000,000.00 5,000,000.00 0.00 0.00
1 05/28/2025 ALule 05/28/2020 .730 0.00 0.00 0.00 -5,000,000.00
PURC 665 30,000,000.00 30,000,000.00 0.00 0.00
.665 0.00 0.00 0.00 -30,000,000.00
Inv Type: 1425 FHLMC-Fxd-S 30/360 .665 30,000,000.00 30,000,000.00 0.00 0.00
.665 0.00 0.00 0.00 -30,000,000.00
29925 NATL SEC CLEARING C 63763PFV6 05/28/2020  05/28/2020 PURC .130 47,100,000.00 47,094,557.33 0.00 0.00
1 06/29/2020 AlLule 05/28/2020 .130 0.00 -5,442.67 0.00 -47,094,557.33
PURC 130 47,100,000.00 47,094,557.33 0.00 0.00
.130 0.00 -5,442.67 0.00 -47,094,557.33
Inv Type: 3020 COMMERCIAL PAPER .130 47,100,000.00 47,094,557.33 0.00 0.00
.130 0.00 -5,442.67 0.00 -47,094,557.33
Subtotal .338 77,100,000.00 77,094,557.33 0.00 0.00
.338 0.00 -5,442.67 0.00 -77,094,557.33

Set Date: 5/29/2020
29927 U.S. TREASURY BILL 912796XE4 05/29/2020  05/28/2020 PURC 172 50,000,000.00 49,935,211.11 0.00 0.00
1 02/25/2021 Gpizano 05/29/2020 172 0.00 -64,788.89 0.00 -49,935,211.11
29928 U.S. TREASURY BILL 9127963B3 05/29/2020  05/28/2020  PURC .161 50,000,000.00 49,959,302.78 0.00 0.00
1 11/27/2020 Gpizano 05/29/2020 .161 0.00 -40,697.22 0.00 -49,959,302.78
PURC 167 100,000,000.00 99,894,513.89 0.00 0.00
.166 0.00 -105,486.11 0.00 -99,894,513.89
Inv Type: 1300 U.S. TREASURY BILL 167 100,000,000.00 99,894,513.89 0.00 0.00
.166 0.00 -105,486.11 0.00 -99,894,513.89
29926 FHLB DISC NTE 313384D71 05/29/2020  05/28/2020 PURC .148 50,000,000.00 49,981,294.44 0.00 0.00
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County of Riverside

DETAIL TRANSACTION REPORT - FIXED INCOME

From Date: 5/1/2020 To Date: 5/31/2020

Date Basis: Settlement

Run: 07/07/2020 07:22:51 AM

Reporting Currency: Local

Inv. Description Pool# CUSIP Cash Entered Traded TXN Coupon Par Value Book Value (Interest) (Gain) / Loss
No. Memo Fund = Maturity User ID Settled Type Yield Original Face Prem / (Disc) Amort / (Accret) Settlement
1 08/28/2020 Gpizano 05/29/2020 .148 0.00 -18,705.56 0.00 -49,981,294.44
PURC .148 50,000,000.00 49,981,294.44 0.00 0.00
.148 0.00 -18,705.56 0.00 -49,981,294.44
Inv Type: 1700 FHLB-DISC NOTE .148 50,000,000.00 49,981,294.44 0.00 0.00
.148 0.00 -18,705.56 0.00 -49,981,294.44
Subtotal .160 150,000,000.00 149,875,808.33 0.00 0.00
160 0.00 -124,191.67 0.00 -149,875,808.33
Grand Total Count 49 .193 1,913,575,000.00 1,913,156,738.48 1,813.72 0.00
193 0.00 -418,261.52 0.00 -1,913,158,552.20
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County of Riverside

DETAIL TRANSACTION REPORT - FIXED INCOME

From Date: 5/1/2020 To Date: 5/31/2020
Date Basis: Settlement

Run: 07/07/2020 07:22:51 AM
Reporting Currency: Local

SUMMARY -
Assets Original Face Book Value Prem / (Disc)  Amort / (Accret) (Interest) (Gain) / Loss ; Setl:!ement
PURC 1,913,575,000.00 0.00 1,913,156,738.48 -418,261.52 0.00 1,813.72 0.00 -1,913,158,552.20
Totals : 1,913,575,000.00 0.00 1,913,156,738.48 -418,261.52 0.00 1,813.72 0.00 -1,913,158,552.20
AvantGard APS2
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