THE BOARD OF SUPERVISORS OF THE COUNTY OF STANISLAUS
BOARD ACTION SUMMARY

DEPT: Treasurer/ Tax Collector BOARD AGENDA:5.B.2
AGENDA DATE: April 24, 2018

SUBJECT:
Acceptance of the Stanislaus County Treasury Pool’s February 2018 Monthly
Investment Report

BOARD ACTION AS FOLLOWS: RESOLUTION NO. 2018-0172
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THE BOARD OF SUPERVISORS OF THE COUNTY OF STANISLAUS

AGENDA ITEM
DEPT: Treasurer/ Tax Collector BOARD AGENDA:5.B.2
AGENDA DATE: April 24,2018
CONSENT: [/
CEO CONCURRENCE: YES 4/5 Vote Required: No
SUBJECT:

Acceptance of the Stanislaus County Treasury Pool’s February 2018 Monthly
Investment Report

STAFF RECOMMENDATION:

1. Accept the Stanislaus County Treasury Pool's February 2018 Monthly
Investment Report. The report was prepared by the Stanislaus County Treasurer-
Tax Collector’s Office and reviewed for conformity with the Stanislaus County
Treasury Pool Investment Policy by the Treasurer-Tax Collector and has been
distributed to the Stanislaus County Treasury Pool Oversight Committee.

2. Authorize the Chairman of the Board of Supervisors to sign on behalf of the
Board that the report has been reviewed and accepted.

DISCUSSION:

On April 16, 1996, the Board of Supervisors passed Ordinance sections 2.30.01 to
2.30.04. This provided for a comprehensive policy of investment delegation and
oversight, including delegation of day-to-day investment to the County Treasurer-Tax
Collector, qualifications for the Office of County Treasurer-Tax Collector, and the
establishment of a Treasury Pool Oversight Committee. On March 28, 2017, the Board
of Supervisors reviewed and adopted the Investment Policy, effective April 1, 2017.
This Policy was prepared by the Stanislaus County Treasurer-Tax Collector and
reviewed for conformity with California State law by the Treasury Oversight Committee
members (comprised of the County Auditor-Controller, the County Superintendent of
Schools’ designee, and a member of the public familiar with investments).

The Investment Policy includes language that mandates the preparation of the monthly
report and provides guidelines on its contents. Each monthly report contains a summary
along with sufficient detail to show investment activity and compliance with legal and
policy directives. The report was prepared by the Stanislaus County Treasurer-Tax
Collector’s Office and reviewed for conformity with the Stanislaus County Treasury Pool
Investment Policy by the Treasurer-Tax Collector and has been distributed to the
Treasury Pool Oversight Committee.

Upon acceptance and signature of the Chairman, the report can be viewed on the
Stanislaus County Treasurer-Tax Collector’s Office website.



POLICY ISSUE:

Section 2.30.04 of the Stanislaus County Code establishes the Treasury Oversight
Committee. Section 27133(e) of the Government Code requires that the Treasurer of
any county having an Oversight Committee prepare an investment report for said
Committee. In addition, the local Investment Policy mandates preparation, review, and
acceptance of the investment report.

FISCAL IMPACT:

As part of the administration of the Pool, costs associated with the report (estimated at
approximately $800 per month) are deducted from interest earnings before distribution
is made to the participating agencies’ funds.

BOARD OF SUPERVISORS’ PRIORITY:

Acceptance of this report supports the Board’'s priority of Delivering Efficient Public
Services and Community Infrastructure by providing transparency and adherence to
the law through the issuance of monthly investment reports.

STAFFING IMPACT:

There is no staffing impact associated with acceptance of the Treasury Pool’'s February
2018 Monthly Investment Report. Existing Department staff prepare the monthly report.

CONTACT PERSON:
Dolores Sarenana, Chief Deputy Treasurer Telephone: (209) 525-4466

ATTACHMENT(S):
1. February 2018 Monthly Investment Report
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OFFICE OF TREASURER/TAX COLLECTOR

Lauren Kleln, CPA
Interim Treasurer/Tax Collector

PO Box 3052, Modesto CA 95353-3052
Phone: 209.525.6524 Fax: 209.525.4333

Fewerss g o e Blesy

County of Stanislaus Treasury Pool
Monthly Investment Report
February 2018

The Stanislaus County Treasury Pool yield to maturity for February 2018 was 1.49%. The
Average-Days-to-Maturity at the end of February was 286 days.

With our current cash flow and investment schedule, we will have sufficient cash to meet
our historical cash needs for the next six months, through the end of August 2018.

The portfolio has been reviewed by both the Treasurer and the Chief Deputy Treasurer
for compliance with the investment policy. The Union Bank custodial statement has been
reviewed by both the Treasurer and the Chief Deputy Treasurer for accuracy and completeness.
The custodial statement is the source of market valuation for securities held by our custodial
agent. All other securities are valued at cost.

The Treasury Monthly Investment Report for February 2018 has been forwarded to the
Treasury Oversight Committee members.

(01w uenanic 3Ja0)s

Rolores Sarena@hief Deputy Treasurer Date
T(;f/’(z & /*\.L & e //-2 c //f
Lauren Klein, Treasurer Tax Collector Date

The County of Stanislaus Board of Supervisors has reviewed and accepted the February 2018
Treasurer’'s Monthly Investment Report.

: %@K {-24-1¢

“Board of Supervisors Date




CASHFLOW:

STANISLAUS COUNTY
SHORT-TERM INVESTMENT POOL SUMMARY
FEBRUARY 28, 2018

FEBRUARY 2018 YTD FY 2017/2018 FEBRUARY 2017 YTD FY 2016/2017

BEG. CASH BALANCE
RECEIPTS
DISBURSEMENTS

1,318,833,345.63
196,220,006.47
(207,701,956.46)

1,331,853,957.72
1,857,014,461.04
{1,881,617,023.12)

1,246,413,938.02
183,707,929.01
(211,701,922.03)

1,208,181,012.16
1,799,496,563.22
(1,789,257 630.38)

ENDING CASH BALANCE

1,307,351,395.64

1,307,351,385.64

1.218,419,945.00

1,218,419,945.00

INTEREST INCOME: FEBRUARY 2018 YTD FY 2017/2018 FEBRUARY 2017 YTD FY 2016/2017
INTEREST RECEIVED 1,083,325.94 9,435,181.79 928,412.56 8,291,803.01
TREASURY EXPENSE (70,155.42) (561,243.36) (64,177.58) (613,420.67)
NET DISTRIBUTION 1,013,170.52 8,873,938.43 864,234.98 7,778,382.34

DOLLAR MARKET MAX INVEST. INVESTMENTS  MAX DAYS AVG DAYS YTM
BALANCE - 02/28/2018 COST VALUE AS % OF TOTAL AS % OF TOTAL TO MATURE TO MATURE 360 EQUIV.
NEGOTIABLE CERT. OF DEFOSIT 255,000,000.00 254,603,500.00 30.00% 19.81% 1,825 221 1.85%
COMMERCIAL PAPER 153,657,000.00 154,126,150.00 15.00% 11.94% 180 100 1.80%
MANAGED FUNDS 65,000,000.00 64,876,079.39 5.06% 1 1 1.44%
AGENCIES - COUPON 332,839,757.09 330,022,549.55 25.85% 1,825 383 1.24%
TREASURIES - COUPON 309,192,534.41 306,544,800.00 24.02% 1,825 382 1.21%
MEDIUM TERM NOTES 111,643,015.13 110,755,601.65 30.00% 8.67% 1,825 460 2.08%
MONEY MARKET 50,000,000.00 60,000,000.00 4.66% 1 1 0.87%
TOTAL INVESTMENTS 1,287,332,306.63 1,280,628,680.59 100.00% 286 1.49%
CASH/BANK BALANCES 20,019,088.01 20,019,089.01

TOTAL

1,307,351,395.64

1,300,947,769.60
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STANISLAUS COUNTY TREASURY POOL
MATURITY DISTRIBUTION
FEBRUARY 28, 2018
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STANISLAUS COUNTY
INTEREST ON INVESTMENTS

MONTH: FEBUARY 2018

80110411 90ti5 90125 90130731 50132/33 90140 90165
CERTIFICATE | COMMERGIAL | MANAGED | AGENCIES | TREASURIES | MED. TERM MONEY SYMPRO
DATE | OF DEPDSIT PAPER FUNDS COURJDISG. | couPJDISC. NOTES MARKET TOTAL ORACLE VARIANCE

1 0.00 0.00 0.00
2 0.00 0.00 0.00
3 0.00 0.00 0.00
4 0.00 0.00 0.00
5 0.00 0.00 0.00
s 0.00 0.00 0.00
7 0.00 0.00 0.00
B 0.00 0.00 0.00
B 0.00 0.00 0.00
10 0.00 0.00 0,00
1 0.00 0.00 0.00
12 84,202.50 84,202.50 84,202.50 0.00
13 0.00 0.00 0.00
14 5,480.95 5,489.95 5,480.06 0,00
16 4B7,064.99 497.064.99 | 487,064.99 0.00
16 0.00 0.00 0.00
17 0.00 0.00 0.00
18 .00 0.00 0.00
19 0.00 0.00 0.00
20| 20020000 200,200,00 | 200,200.00 0.00
21 £.00 0.00 0.00
22 0.00 0.00 0.00
23 0.00 £.00 0.00
24 0.00 0,00 0.00
25 0.00 0.00 0.00
26 0.00 0.00 0.00
27 0.00 0.00 0.00
28 21,666.67 | 179.111.11 50,456.27 38,849.23 16,283.24 306,366.40 | 306,368.49 0.00
TOTAL| 22186667 | 17911111 000 |  134660.77 | 525914.22 16,263.21 5460.96 | 1,063,325.94 | 1,063,325.04 0.00
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Stanislaus County Pool 2017/18

Portfolio Management
Portfolio Summary
February 28, 2018

Stanislaus County

Par Market Book % of Days to ¥TM
investments Value Value value  Portfalio Term Maturity 360 Equiv.
Negotiable CDs 255,000,000.00 254,603,500.00 255,000,000.00 19.80 358 221 4.853
Cammergial Paper Disc. -Amarlizing 156,000,000.00 154,128,150.00 154,161,827.77 11.97 176 100 1.802
Managed Pooi Account 65,000,000.00 64,876,079.38 65,000,000.00 5,05 1 1 1.440
Federal Agency Coupon Securilies 332,775,000,00 330,022,549.55 332,839,757.09 25,84 1,113 3Bl 1.235
Treasury Coupon Securities 310,000,000,00 306,544,800.00 309,192,534.41 24.01 1,054 B2 1.210
Medium Term Noles 111,668,000,00 110,755,601.65 111,643.0156.13 B.57 1,061 460 2,076
Money Market Account 60,000,000.00 60,000,000.00 60,000,000.00 4.66 1 1 (.068

1,289,443,000.00 1,280,930,680.59 1,287,837,134.40 100.00% 725 286 1.485
Investments
Total Earninga February 28 Month Ending Fiscal Year To Date
Current Year 1,510,403.56 10,935,742.04
Average Daily Balance 1,270,874,459.57 1,214,508,723.34
Efective Rate of Return 1.55% 1.35%

Reporting period 02/01/2018-02/28/2018

Run Dale; 03/13/2018 - 17:03

Portfolio POOL
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Report Ver. 7.2.6.1



Stanislaus County Pool 2017/18
Portfolio Management Page 1
Portfolio Details - Investments
February 28, 2018

Average Purchase Stated YT™ YTM Daysioc Maturity
GUSIP Investment # Issusr Balance Date Par Valug Market Value Book Value Rate 360 366 Maturlty Date
Negotiable CDs
902750GF1 3436 uBs 03/10/2017 20,000,000.00 20,000,200.00 20,000,000,00 1.590 1,590 1612 ¢ Q3/08/2018
0653BNM38 3447 Bank Tokyo-MIT UFG NY 041312017 25,000,000.00 24,957 000.00 25,000,000.00 1.690 1.667 1.690 43 04/13/2018
D§539RFYR 3468 Bank Tokyo-MIT UFG NY 09/2112017 20,000,000.00 18,987 ,800.00 20,600,000.00 1,540 1,540 1.561 109 06/1B/2016H
06426GPT8 3470 Bank of the West 09/22/2017 20,000,000,00 18,960,200.00 20,000,000.00 1.450 1450 1.470 113 06/22/2018
G247BTEX2 3471 MUFG Union Bank NA 0972212017 10,000,000.00 5,983,300,00 10,000,000.00 1.400 1.400  1.419 113 06/22/2018
34859TMS52 479 BNP Paribas Forlis SA/NY 11/21/2017 25,000,000.00 24,949,000.00 25,000,000.00 1.750 1750  1.774 168 08/17/2018
B5325TYBS 3493 Slandard Chanlered Bk NY 12128/2017 40,000,000.00 39,923,600.00 40,000,000.00 1.950 1.950 1.977 207 09/24/2018
22549LCV5S 3483 Credit Suisse New York 1213/2047 25,000,000,00 24,923,250,00 25,000,000.00 2.060 2.060 2.089 287 12M3/2018
06539RPE1 3486 Bank Tokyo-MIT UFG NY 1212672017 20,000,000.00 19,943,600.00 20,000,000.00 2.060 2,060 2.0B9 300 12/26/2018
B5325TXZ3 3488 Slandard Charlered Bk NY 1212712017 25,000,000,00 24,927,500.00 25,000,000.00 2.060 2.060 2089 301 t2/27/2018
22549LBD8 3485 Credit Suisse New Yark 12/15/2017 25,000,000.00 25,028,250.00 25,000,000.00 2.370 2370 2403 655 12/16/2019
Subtotal and Average 278,214,286,71 255,000,000.00 264,603,500.00 265,000,000.00 1.853 1.879 221
Commercial Paper Disc. -Amortizing
B89233HCM4 3469 Toyola Molor Credit Corp or22/2017 20,000,000,00 19,582,200.00 19,984,222 22 1.420 1,430 1.450 20 03/21/2018
89233RHDJO 3477 Toyota Motor Credit Corp 10/20/2017 15,000,000.00 14,964,450.00 14,970,600.00 1.470 1.481 1.501 48 04/18/2018
46640Q0E1S 478 JP Morgan Securities LLC 1140212017 20,000,000.00 19,936,000.00 19,947,811 11 1.540 1.552 1.574 61 05/04/2018
09659CEMG 3480 BNP Paribaa NY 11722/2017 25,000,000,00 24,893,750.00 24,909,437.50 1.610 1823 1646 81 05/21/2018
46640QFR7 3487 JP Morgan Securilles LL.C 1212712017 25,000,000.00 24,839,750.00 24,850,972.22 1.850 1.867 1,883 116 06/25/2018
2254EBGWS 3484 Credit Suisse Naw York Q2/28/2018 25,000,000.00 24,776,750.00 24,773,500.00 2,160 2.180 2210 151 07/30/2018
2254EBHTA 3495 Credit Suisse New York 02/28/2018 25,000,000.00 24,735,250.00 24,725,284.72 2.210 2235 2,266 179 08/27/2018
Subtotal and Average 169,010,307.69 156,000,000.00 164,128,150.00 164,161,827.77 1.802  1.827 100
Managed Pool Account
SYS61 61 Local Agency Investment Fund 65,000,000,00 64,876,079.39 65,000,000.00 1460  1.440 1.460 1
Subtotal and Average 52,857,142.86 65,000,000.00 64,876,076.19 66,000,000.00 1,440  1.460 1
Federal Agency Coupon Securities
3133EGS48 3428 Federal Farm Credil Bank 12/14/2016 9,500,000.00 9,499,430.00 9,499 937 67 1.000 1.034 1.048 5 03/06/2018
313IECKD5 3289 Federal Farm Credil Bank 08/26r2013 10,000,000.00 9,895,700.00 9,994, 356.48 0.500 1.662 1.685 27 03/28/2018
J130A55J4 3368 Federal Home Loan Bank 0412372015 20,000,000.00 19,980,000,.00 19,958,334.07 0.900 0.946 0.959 53 04/23/2018
A133EEPSS 3372 Federal Farm Credil Bank 06/01/2015 20,000,000.00 18,871,600.00 20,000,000.00 1.100 1.085 1100 92 06/01/2018
3133IEFSHT 3388 Federal Farm Credil Bank 1211412015 10,000,000.00 9,986,200.00 9,999 416.33 1,170 1.174 1.181 105 06/14/2018
3130A5PX1 3373 Federal Home Loan Bank 06/26/2015 8,555,000.00 8,528,736.15 B,557,187.B2 1.250 1.181 1.187 180 08/28/2018
313375K48 3291 Federal Home Loan Bank 09/20/2013 10,000,000.00 10,003,200.00 10,015,061.32 2.000 1.842 1.868 197 09/14/2018
313379PED 3410 Federal Hame Loan Bank 03/31/2016 13,370,000.00 13,319,461.40 13,400,706.48 1.330 08486 0.909 203 09/20/2018
Porticlio POOL
AC
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CUSIP

Invastment #

lssuer

Stanislaus County Pool 2017/18
Portfolio Management Page 2
Portfolic Detalls - Investments
February 28, 2018

Purchase Stated YTM™ YTM Dayslo Maturity
Date Par Valua Markeat Value Book Valua  Rate 360 3656 Maturity Date

Federal Agency Coupon Securities

3133EFLY1 3378 Federal Farm Credit Bank 10/29/2015 10,000,000.00 9,923,700.00 10,000,000.00 0830 0917  0.9%0 242 10/29/2018
3130A6RC3 3378 Federal Home Loan Bank 11/04/2015 20,000,000.00 19,885,000.00 20,000,000.00 1,160  1.434  1.150 246 11/02/2018
J133EFX51 3411 Federal Farm Credit Bank 04/07/2016 10,000,000,00 9,513,500.00 §,997.71272 1,000  1.093 1027 312 01/07/2019
I3IIEFVQT7 3308 Federal Farm Credit Bank 01/22/2018 10,000,000.00 9,933,000.00 10,002,615.56  1.250 1203 1,220 327 01/22/2019
3133EFZNO 3401 Fedsral Farm Credit Bank 02/12/2016 16,350,000,00 16,181,922.00 16,350,000.00 1,030 1016 1.030 348 02/12/2019
3133782M2 3370 Federal Home L.oan Bank 04/30/2045 20,000,000,00 19,872,800.00 20,043,574.84 1500 1263 1.200 372 03/0B/2019
313047137 3407 Federal Home Loan Bank 03/29/2016 10,000,000.00 9,912,500.00 10,015,261.73  1.250  1.085 1.100 379 03/15/2019
3133EF4Y0 3415 Federal Farm Credit Bank 04/26/2046 20,000,000.00 19,752,400.00 20,000,000.00 1000  0.986 1,000 421 04/26/2049
3133EF5X 3316 Federal Farm Credit Bank 05/03/2016 30,000,000.00 29,630,700.00 30,000,000.00 1100  1.085 1.100 428 05/03/2019
I130A9EP2 3418 Federal Home L oan Bank 10/28/2016 20,000,000.00 19,822,600.00 19,572,181,30  1.000  1.092 1,107 574 09/26/2019
I133EGAJ2 3441 Federal Farm Credit Bank 04/06/2017 20,000,000,00 19,733,600.00 20,021,941.05 1550 1469 1489 680 01/10/2020
3133EHCS0 3437 Fedsral Farm Credit Bank 03/16/2017 20,000,000.00 19,745,600.00 20,000,000.00 1700 1677 1.700 746 0N16/2020
ATAIEHWSE 3481 Federal Farm Credit Bank 1142712017 25,000,000.00 24,620,000.00 24971,469.91 1,900 1,916 1943 1,002 11/27/2020
Subtotal and Average 332,844,308.33 332,775,000.00 330,022,549.55 332,939,757.09 1235  1.252 383

Treasury Coupon Securities

91282868 3371 U S Treasury Securities 05/20/2015 10,000,000.00 9,998.900.00 10,000,168.90  1.000 0,942 0.855 14 03/15/2018
912828VE7 3271 \U S Treasury Securities 05/31/2013 10,000,000.00 9,993,500,00 9,998,910.26  1.000  1.031 1.045 91 05/31/2018
912826XK1 3404 U S Treasury Securities 03/23/2018 10,000,000,00 9,964,800,00 9,997,104.56 0,875 0,541 0.954 136 07/95/2018
$12828vQ0 3375 U S Treasury Securities 09/20/2015 20,000,000.00 18,961,000.00 20,036,255.82  t.375  0.517 0930 152 07/31/2018
912826K82 3380 U S Treasury Securities 11420/2015 20,000,000.00 19,921,800.00 19,985,895.27  1.000  1.133 1,155 167 08/15/2018
912826RHE 3381 U S Treasury Securities 11/24/2015 10,000,000.00 g,866,800,00 10,010,026.04  1.375  1.182 1.199 213 09/30/2018
91282681 3369 U S Treasury Securities 01/29/2016 20,000,000.00 19,886,400.00 19,985,297.13  0.875 0981 0.995 228 10/15/2018
912828WD8 3374 U S Treasury Securities 06/28/2015 10,000,000.00 9,852,300.00 10,002,791,48  1.250  1.190  1.206 244 10/31/2018
912828M64 3393 U S Treasury Securilies 121872015 10,000,000.00 9,947,700.00 9,996,192.97  1.250  1.287 1.305 259 11/15/2018
912828RYS 3392 U S Treasury Securities 12/18/2015 20,000,000.00 19,889,800.00 20,007,09042 13756 1313  1.33% 305 12/31/2018
912828N63 3406 U S Treasury Securities 03/28/2016 10,000,000.00 9,918,400,00 10,009,286.41  1.125  1.003 1.017 320 01/15/2049
912828P53 3405 U S Treasury Securities 03/28/2016 20,000,000.00 19,743,000.00 19.046,92540 0750  1.046 1,030 351 02/15/2019
912828R85 3419 U 5 Treasury Securities 111712016 20,000,000.00 19,675,000.00 1901857713  0.875 1180 1.193 471 06/15/2019
912826543 3420 U S Treasury Securities 14/29/2016 20,000,000.00 19,614,000.00 19,852,916.23 0750  1.278  1.295 501 07/45/2019
912828285 3423 U S Treasury Securities 1200212016 20,000,000.00 19,587,600.00 19,628,017.24  0.760  1.334  1.352 537 08/15/2019
912828759 3422 U 8 Treasury Securilies 11/30/2016 20,000,000.00 19.611,800.00 19.,888,813.04  1.000  1.329 1343 593 10/15/2019
912628032 3430 U 5 Treasury Securities 12/19/2016 20,000,000.00 19,569,800.00 19,816,211.12  1.000 1531  1.552 624 11/15/2019
912828073 3431 U § Treasury Securities 12/28/2016 20.000,000,00 19,697,600.00 19,933.889.79  1.375 1543 1584 654 12/15/2019
912828W22 3442 U § Treasury Securilies 04/07/2017 20,000,000.00 19,554,600.00 19,978,06420 1375 1414 1.434 716 02/15/2020

Run Date: 0311272018 - 17:03
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Stanislaus County Pool 2017/18
Portfolio Management

Page 3
Portfolio Details - Investments
February 28, 2018
Average Purchase Stated YTM YTM Daysto Maturity
CcusiPp Investment # Issuar Balance Date Par Value Market Vatue Book Value  Rate 360 365 Maturity Date
Subtotal and Average 319,173,919.91 310,000,000.00 306,544,800.00 309,192,634.41 1.210 1.227 B2
Medium Term Notes
46625HJLS 3281 JP Morgan Chase Bank 07/23/2013 12,000,000.00 11,588,480.00 11,564,316.44 1.625 2,269  2.300 75 05/15/2018
46625HJLS 3282 JP Morgan Chase Bank 07/23/2013 5,000,000.00 4,995,200,00 4,993 ,655.31 1.625 2.249 2,280 75 05/15/2018
21888AAAD 3323 Rahobank 01/14/2014 10,000,000.00 9,974,600.00 9,988,420.43  2.250 2,359  2.302 319 01/14/2019
14912L6WS 3453 Caterpillar Financial Service 04/25/2017 5,000,000,00 4,875,800,00 5,008,263.32  1.900 1.716 1740 386 03/22/2019
94974BFU9 3434 Wells Fargo Bank, NA 12/30/2018 9,019,000.00 8,967,230.94 9,026,440.35 2125 2022 2050 417 04/22/2019
94p74BFU9 3435 Wells Fargo Bank, NA 12/30/2016 B,047,000.00 8,000,810.22 8,053,638.48  2.125 2022 2.050 417 04/22/2019
94988505 3433 Wells Fargo Bank, NA 12/30/2046 16,974,000.00 16,795,773.00 46,918,i26.07  1.750  2.088 2.097 449 05/24/2019
BY236TDHS 3445 Toyota Motor Credit Corp D4/18/2017 10,000,000.00 9,859,000.00 9,965,040.89  1.550 1.746  1.770 596 10M8/2018
89236 TDHS5 3446 Toyota Motor Credit Corp D4/18/2017 7,930,000,00 7,818,187.00 7,603,311.85  1.550 1738 1.762 596 10/18/2019
4B127HAAT 3490 JP Morgan Chase Bank 12/29/2017 10,003,000.00 9,914,773.54 10,039,792.23 2.200 2185 2,225 600 10/22/2019
1491216J5 3484 Caterpillar Financial Service 1211572017 7,695,000.00 7,587 ,346.95 7,711,356.53 2.000 2145 2175 735 03/05/2020
DBO51GFN4 3491 Bank of America Corp 1212012017 10,000,000.00 9,878,400.00 10,050,644.23 2260 2180 2210 782 04/21/2020
Subtotal and Average 111,634,640.92 111,668,000.00 110,766,601.66 111,643,015.13 2.076 2.104 460
Money Market Account
SYS83211 3211 Bank of the West 60,000,000.00 §0,000,000.00 60,000,000.00 0.880 0.868 0.880 1
Subtotal and Average 7,142,867.14 60,000,000.00 60,000,000.00 60,000,000.00 0.868 0.880 1
Total and Avarags 1,270,074,469.67 1,289,443,000.00 +,280,830,680.69 1,287,837,134.40 1.486 1.608 286
Portfolio POOL
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Stanislaus County Pool 2017/18
Portfolio Management

Activity By Type

February 1, 2018 through February 28, 2018

Page 1

Stated  Transaction Purchases Redemptions
CUSIP Investment # Issuer Rale Date ar Deposits or Withdrawais Balance
Negotiable CDs
068428GKK2 3409 Bank of the West 1,300 02/28/2018 0.00 10,000,000.00
21685VY Q6 3454 Cooperalieve Rabobank UA 1,320 02/20/2018 0.00 20,000,000.00
Subtotal 0.00 30,000,000.00 255,000,000.00
Commarcial Paper Disc. -Amortizing
06538CBL4 3492 Bank Tokyo-MIT UFG NY 1.600 02/28/2018 0.00 65,000,000,00
2254EBGWS 3454 Credil Suisse New York 2.160  02/28/2018 24,772,000.00 0.09
2254EBHT1 3495 Credil Suisse New York 2210  02/28/2018 24,723,750.00 0,00
Subtotal 49,495,750.00 65,000,000.00 164,161,827.77
Managed Pool Account (Monthly Summary)
3561 61 Lacal Agency Investment Fund 1.460 35,000,000.00 35,000,000,00
Subtotal 35,000,000.00 35,000,000.00 85,000,000.00
Federal Agency Coupon Securities
Subtotal 332,839,767.09
Treasury Coupon Securities
912682B8H94 3362 U S Treasury Securities 1.000 02/5/2018 0.00 20,000,000.00
Subtotal 0.00 20,000,000.00 308,192,634.41
Medlum Term Notes
Subtotal 111,§43,015.13
Money Market Account (Monthly Summary)
S5YS3z211 kP AR Bank of lhe West 0.880 70,000,000.00 10,000,000.00
Subtotal 70,000,000.00 10,000,000.00 60,000,000.00
Total 164,495,750,00 160,000,000.00 1,287,837,134.40
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Stanislaus County Pool 2017/18

Portfolio Management Page 1
Activity Summary
February 2017 through February 2018
Yiold to Maturity Managed Number Number

Month Numbar of Total 360 365 Poof of invesiments of Invesiments Average Average
End Year Securitfes Invested Equivalent Equivalant Rate Purchased Redeemed Term Days to Maturity
Febroary 2017 78 1,180,955,465.93 1118 1.133 0.760 0 K| 943 424
March 2017 77 1,189,269,812.42 1.157 1173 0.830 3 4 929 427
Aprll 2017 86 1,302,140,215.09 1.213 1.230 0.910 9 2 896 433
May 2017 85 1,303,659,797.27 1.231 1.248 0.940 3 3 886 413
June 2017 90 1,325,086,759.12 1.232 1.249 1.030 ™ 7 857 395
July 2017 82 1,198,934 861.94 1.272 1.289 1.080 0 8 913 405
August 2017 71 1.112,588,236.77 1.267 1.285 1.100 0 11 912 373
September 2017 78 1.147,484,632.86 1.286 1.304 1.110 7 6 859 353
October 2017 73 1.167,801,024.80 1.279 1.297 1.160 1 4 804 321
November 2017 74 1,205,146,608.90 1.319 1.337 1.190 5 3 787 39
Daecamber 2017 81 1,402,758,663.07 1.435 1.455 1.300 10 4 715 309
January 28 78 1,293,078,190.51 1.476 1.496 1.380 0 3 744 305
February 218 76 1,287,837,134.40 1.485 1.506 1.460 2 4 725 286
Average 79 1,239,749,331.01 1.200% 1.308% 1.096 4 5 844 366
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