
SHASTA COUNTY POOLED INVESTMENT 09/30/16

 S&P /

  PURCHASE                    SECURITY  PAR COST    % OF ACCRUED MOODY'S INT/DISC DAYS TO MARKET UNREALIZED AVERAGE UBOC VS.

    DATE                      TYPE AMOUNT AMOUNT    TOTAL DISC PREM  INTEREST MATURITY CUSIP RATING RATE YIELD BROKER MAT DAYS*COST VALUE GAIN/LOSS MATURITY TREAS

             Local Agency Investment Fund (max 50,000) 50,000,000.00 50,000,000.00 13.30% 10/03/16 not rated 0.55 0.55 LAIF 3 150,000,000.00 50,074,831.43 N/A 0.01
                                                                                                                                                                                                                                                                                                                                   

Repo Agreement  (10% max 20% limit) 18,500,000.00 18,500,000.00 4.92% 10/03/16 0.58 0.58 UBS 0.00 18,500,000.00 N/A 0.00

LIR Treasury Fund - Mutual Fund (5.00%max) 18,000,000.00 18,000,000.00 4.79% 10/03/16  0.27 0.27 UBS 0.00 18,001,233.14 N/A 0.00

***** Total Inactive Public Deposits (7.5% limit) 0.00 0.00 0.00% 0.00

                      

04/10/14 US Treasury Note 5,000,000.00 4,986,740.00 (13,260.00) 12/15/16 912828A59 0.63 0.73 Union Banc 76 378,992,240.00 5,003,550.00 16,810.00 0.07

03/09/15 US Treasury Note 5,000,000.00 4,980,468.75 (19,531.25) 05/31/17 912828SY7 0.63 0.80 UBS 243 1,210,253,906.25 5,001,000.00 20,531.25 0.22

04/12/16 US Treasury Note 5,000,000.00 5,019,477.89 19,477.89 05/31/18 912828VE7 1.00 0.75 Wedbush 608 3,051,842,557.12 5,019,750.00 272.11 0.57 -6,693.99

***** Total Treasury Bill (50% limit) 15,000,000.00 14,986,686.64 3.99% 0.76 15,024,300.00 37,613.36

***** Total Negotiable Cert of Deposit (20% limit) 0.00 0.00 0.00% 0.00 0.00

04/19/16 US Banc Medium Term Note 5,000,000.00 5,030,091.67 0.00 30,091.67 05/15/17 91159HHD5 A+/A1 1.65 0.92 UBS 227 1,141,830,809.09 5,014,550.00 (15,541.67) 0.16 -5,958.33

01/10/14 GE Medium Term Note 5,000,000.00 5,000,000.00 11/20/17 36962G6K5 AA+ / A1 1.60 1.50 UBS 416 2,080,000,000.00 5,033,250.00 33,250.00 0.29 -18,650.00

07/20/15 Bank of NY Medium Term Note 5,000,000.00 5,000,000.00 0.00 08/01/18 06406HCL1 A+/A1 2.10 1.61 UBS 670 3,350,000,000.00 5,075,200.00 75,200.00 0.46 -72,150.00

01/25/16 US Bank Medium Term Note 5,000,000.00 5,049,200.00 21,700.00 27,500.00 04/25/19 91159HHH6 A+/A1 2.20 1.70 UBS 937 4,731,100,400.00 5,102,600.00 53,400.00 0.65 -27,500.00

***** Total Medium Term Notes (20% limit/ 3% ea) 20,000,000.00 20,079,291.67 5.34% 1.43 20,225,600.00 146,308.33

01/27/16 Abbey Natl N America Comm Paper 5,000,000.00 4,965,383.33 (34,616.67) 10/21/16 00280NKM1 A-1 / P-1 0.93 0.93 UBS 21 104,273,049.93 4,998,600.00 33,216.67 0.01

03/30/16 Union Banc CP 5,000,000.00 4,974,479.15 (25,520.85) 11/30/16 62478XLW8 A-1 / P-1 0.75 0.75 Union Banc 61 303,443,228.15 4,993,900.00 19,420.85 0.02

04/05/16 Abbey Natl N America Comm Paper 5,000,000.00 4,964,902.78 (35,097.22) 12/27/16 00280NMT4 A-1 / P-1 0.95 0.95 UBS 88 436,911,444.64 4,989,750.00 24,847.22 0.02

04/04/16 Abbey Natl N America Comm Paper 5,000,000.00 4,964,000.00 (36,000.00) 12/30/16 00280NMW7 A-1/P-1 0.96 0.96 UBS 91 451,724,000.00 4,989,350.00 25,350.00 0.02

04/08/16 JP Morgan CP 5,000,000.00 4,962,500.00 (37,500.00) 01/03/17 4664OPN33 A-1/P-1 1.00 1.00 UBS 95 471,437,500.00 4,987,600.00 25,100.00 0.02

04/12/16 BNPFNY CP 5,000,000.00 4,962,638.89 (37,361.11) 01/06/17 09659JN66 A-1/P-1 1.00 1.00 UBS 98 486,338,611.22 4,987,200.00 24,561.11 0.02

06/01/16 Bank Tokyo - Mit NY Comm Paper 5,000,000.00 4,964,016.67 (35,983.33) 02/10/17 06538BPA5 A-1/P-1 1.02 1.03 UBS 133 660,214,217.11 4,980,500.00 16,483.33 0.03

06/06/16 Natxny CP 5,000,000.00 4,959,125.00 (40,875.00) 03/03/17 63873JQ37 A-1/P-1 1.09 1.09 UBS 154 763,705,250.00 4,975,250.00 16,125.00 0.04

07/27/16 BNPFNY CP 5,000,000.00 4,954,216.67 (45,783.33) 04/21/17 09659JRM7 A-1/P-1 1.23 1.24 UBS 203 1,005,705,984.01 4,965,000.00 10,783.33 0.05

08/02/16 JP Morgan CP 5,000,000.00 4,960,770.83 (39,229.17) 04/28/17 46640PRU9 A-1/P-1 1.05 1.05 UBS 210 1,041,761,874.30 4,963,800.00 3,029.17 0.05

08/24/16 Natxny CP 5,000,000.00 4,954,588.89 (45,411.11) 05/19/17 63873JSK7 A-1/P-1 1.22 1.23 UBS 231 1,144,510,033.59 4,958,200.00 3,611.11 0.06

***** Total Comm Paper (20% limit) 55,000,000.00 54,586,622.21 14.52% 1.02 54,789,150.00 202,527.79

11/21/12 Federal Farm Credit Bond(Callable) 5,000,000.00 4,993,500.00 (6,500.00) 08/21/17 3133EC3G7 AA+ / Aaa 0.80 0.83 UBS 325 1,622,887,500.00 4,999,950.00 6,450.00 0.08

12/12/12 Federal Farm Credit Bond(Callable) 5,000,000.00 4,997,500.00 (2,500.00) 12/13/17 3133EC7B4 AA+ / Aaa 0.84 0.85 UBS 439 2,193,902,500.00 4,996,150.00 (1,350.00) 0.10

10/22/15 Federal Farm Credit Bond(Callable) 5,000,000.00 5,000,000.00 01/22/18 3133EFKL0 AA+ / Aaa 0.84 0.84 UBS 479 2,395,000,000.00 5,000,000.00 0.00 0.11

12/15/15 Federal Farm Credit Bank 5,000,000.00 5,000,000.00 0.00 0.00 06/14/18 3133EFSH1 AA+ / Aaa 1.17 1.16 Wedbush 622 3,110,000,000.00 5,019,850.00 19,850.00 0.14 -600.00

10/26/15 Federal Farm Credit Bond(Callable) 5,000,000.00 5,000,000.00 10/26/18 3133EFKW6 AA+ / Aaa 1.01 1.01 UBS 756 3,780,000,000.00 4,990,400.00 (9,600.00) 0.18

08/06/15 Federal Farm Credit Bond 5,000,000.00 5,000,000.00 11/06/18 3133EE6F2 AA+ / Aaa 1.25 1.20 Union Banc 767 3,835,000,000.00 5,036,500.00 36,500.00 0.18 -6,900.00

12/14/15 Federal Farm Credit Bank 5,000,000.00 5,000,000.00 12/14/18 3133EFSJ7 AA+/Aaa 1.30 1.30 Union Banc 805 4,025,000,000.00 5,043,650.00 43,650.00 0.19

03/31/16 Federal Farm Credit Bond (Callable) 5,000,000.00 5,000,000.00 0.00 12/28/18 3133EFT49 AA+/Aaa 1.19 1.19 UBS 819 4,095,000,000.00 4,997,800.00 (2,200.00) 0.19

03/29/16 Federal Farm Credit Bond (Callable) 5,000,000.00 5,000,000.00 03/29/19 3133EFV38 AA+/Aaa 1.25 1.25 UBS 910 4,550,000,000.00 5,001,500.00 1,500.00 0.21

03/02/16 Federal Farm Credit Bond (Callable) 5,000,000.00 5,000,000.00 03/02/20 3133EFH59 AA+/Aaa 1.38 1.38 UBS 1249 6,245,000,000.00 5,004,500.00 4,500.00 0.29

08/03/16 Federal Farm Credit Bank (Callable) 5,000,000.00 5,000,000.00 08/03/20 3133EGPP4 AA+/Aaa 1.36 1.36 UBS 1403 7,015,000,000.00 4,993,450.00 (6,550.00) 0.32

04/13/16 Federal Farm Credit Bank 5,000,000.00 5,000,000.00 10/13/20 3133EF2A4 AA+/Aaa 1.58 1.58 UBS 1474 7,370,000,000.00 5,000,200.00 200.00 0.34

***** Total Federal Farm Credits (20% limit) 60,000,000.00 59,991,000.00 15.96% 1.16 60,083,950.00 92,950.00  

03/25/15 Federal Home Loan Bank Bond 5,000,000.00 5,000,000.00 02/24/17 3130A4F72 AA+ / Aaa 0.70 0.65 Wedbush 147 735,000,000.00 5,005,050.00 5,050.00 0.05 -4,740.00

12/05/12 Federal Home Loan Bank Bond(Callable) 5,000,000.00 5,000,000.00 06/05/17 313381DD4 AA+ / Aaa 0.75 0.75 UBS 248 1,240,000,000.00 5,001,400.00 1,400.00 0.08

12/28/12 Federal Home Loan Bank Bond(Callable) 5,000,000.00 5,000,000.00 12/28/17 313381K95 AA+ / Aaa 0.84 0.84 Morgan Stanley 454 2,270,000,000.00 4,997,600.00 (2,400.00) 0.14

07/16/15 Federal Home Loan Bank Bond 5,000,000.00 4,983,900.00 (16,100.00) 07/10/18 3130A5WY1 AA+ / Aaa 1.00 1.11 Wedbush 648 3,229,567,200.00 5,012,850.00 28,950.00 0.20

07/20/15 Federal Home Loan Bank Bond 5,000,000.00 4,994,100.00 (5,900.00) 07/20/18 313OA5VS5 AA+ / Aaa 1.10 1.14 UBS 658 3,286,117,800.00 5,021,450.00 27,350.00 0.20

08/30/16 Federal Home Loan Bank Bond 5,000,000.00 5,000,000.00 08/28/18 3130A9BX8 Aaa/AA+ 1.00 1.00 UBS 697 3,485,000,000.00 5,001,400.00 1,400.00 0.22

04/26/16 Federal Home Loan Bank Bond(Callable) 5,000,000.00 5,000,000.00 04/26/19 313OA7SJ5 AA+/Aaa 1.13 1.13 Mutual Securities 938 4,690,000,000.00 4,997,700.00 (2,300.00) 0.29

06/03/16 Federal Home Loan Bank Bond(Callable) 5,000,000.00 5,000,000.00 03/03/20 3130A87M9 AA+/Aaa 1.47 1.47 UBS 1250 6,250,000,000.00 5,002,200.00 2,200.00 0.39

04/20/16 Federal Home Loan Bank Bond(Callable) 5,000,000.00 5,000,000.00 04/20/20 313OA7RP2 AA+/Aaa 1.38 1.38 UBS 1298 6,490,000,000.00 5,004,350.00 4,350.00 0.40

***** Total Federal Home Loans (20% limit) 45,000,000.00 44,978,000.00 11.96% 1.05 45,044,000.00 66,000.00  
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10/14/15 Federal National Mtge Note 5,000,000.00 5,000,000.00 0.00 0.00 09/20/17 3135G0PP2 AA+ / Aaa 1.00 0.67 Wedbush 355 1,775,000,000.00 5,012,950.00 12,950.00 0.11 -32,000.00

04/30/13 Federal National Mtge Note-Callable 5,000,000.00 5,000,000.00 04/30/18 3135G0WN9 AA+ / Aaa 1.00 1.00 Morgan Stanley 577 2,885,000,000.00 4,999,250.00 (750.00) 0.18

05/15/13 Federal National Mtge Note-Callable 5,000,000.00 5,000,000.00 05/15/18 3136G1LE7 AA+ / Aaa 1.01 1.01 UBS 592 2,960,000,000.00 5,000,100.00 100.00 0.18

05/25/13 Federal National Mtge Note-Callable 5,000,000.00 5,000,000.00 05/25/18 3135G0XK4 AA+ / Aaa 1.05 1.05 Union Banc 602 3,010,000,000.00 4,997,800.00 (2,200.00) 0.19

11/17/15 Federal National Mtge Note 5,000,000.00 5,016,814.58 16,814.58 0.00 09/18/18 3135GOYM9 AA+ / Aaa 1.88 1.19 Wedbush 718 3,602,072,868.44 5,102,000.00 85,185.42 0.22 -78,385.42

03/30/16 Federal National Mtge Note 5,000,000.00 4,999,350.00 (650.00) 0.00 02/26/19 3135GOJ53 AA+ / AAA 1.00 1.00 Wedbush 879 4,394,428,650.00 5,007,100.00 7,750.00 0.27

08/30/16 Federal National Mtge Note 5,000,000.00 4,984,002.78 (19,400.00) 3,402.78 08/02/19 3135GON33 AA+/Aaa 0.88 1.01 Wedbush 1036 5,163,426,880.08 4,980,550.00 (3,452.78) 0.32 3,402.78

02/26/16 Federal National Mtge Note-Callable 5,000,000.00 5,000,000.00 11/26/19 3136G2YA9 AA+ / Aaa 1.40 1.40 UBS 1152 5,760,000,000.00 5,001,700.00 1,700.00 0.36

04/14/16 Federal National Mtge Note-Callable 5,000,000.00 5,000,000.00 01/14/20 3136G3JJ5 AA+ / Aaa 1.36 1.36 Wedbush 1201 6,005,000,000.00 5,000,200.00 200.00 0.37

***** Total Federal National Mtge. (20% limit) 45,000,000.00 45,000,167.36 11.97% 1.08 45,101,650.00 101,482.64  

03/31/15 Federal Home Loan Mtge. Cp 5,000,000.00 5,000,000.00 0.00 10/14/16 3137EADS5 AA+ / Aaa 0.88 0.48 UBS 14 70,000,000.00 5,000,850.00 850.00 0.00 -30,200.00

06/17/15 Federal Home Loan Mtge. Cp 5,000,000.00 4,996,800.00 (3,200.00) 01/25/17 3134G7CU3 AA+ / Aaa 0.63 0.67 Union Banc 117 584,625,600.00 5,002,350.00 5,550.00 0.03

02/02/16 Federal Home Loan Mtge 5,000,000.00 5,000,000.00 0.00 0.00 03/08/17 3137EADCO AA+ / Aaa 1.00 0.70 Wedbush 159 795,000,000.00 5,011,500.00 11,500.00 0.04 -16,440.00

10/28/15 Federal Home Loan Mtge. Cp 5,000,000.00 5,000,000.00 0.00 07/14/17 3137EADV8 AA+ / Aaa 0.75 0.60 WEDBUSH 287 1,435,000,000.00 5,004,850.00 4,850.00 0.08 -13,150.00

11/03/15 Federal Home Loan Mtge CP 5,000,000.00 4,999,000.00 (1,000.00) 0.00 03/07/18 3137EADP1 AA+ / Aaa 0.88 0.88 UBS 523 2,614,477,000.00 5,003,900.00 4,900.00 0.15

10/29/15 Federal Home Loan Mtge CP 5,000,000.00 5,000,000.00 10/29/18 3134G72V2 AAA/AA+ 1.10 1.10 Union Banc 759 3,795,000,000.00 5,000,700.00 700.00 0.21

05/31/16 Federal Home Loan Mtge CP-Callable 5,000,000.00 4,995,611.11 (5,000.00) 611.11 12/21/18 3134G9MS3 AAA/AA+ 1.10 1.14 UBS 812 4,056,436,221.32 4,999,550.00 3,938.89 0.23 611.11

02/24/16 Federal Home Loan Mtge 5,000,000.00 5,075,554.17 32,325.00 43,229.17 03/08/19 313378QK0 AA+ / Aaa 1.88 1.03 Wedbush 889 4,512,167,657.13 5,110,400.00 34,845.83 0.25 -50,520.83

01/28/16 Federal Home Loan Mtge CP-Callable 5,000,000.00 5,000,000.00 10/28/19 3134G8JD2 AA+ / Aaa 1.38 1.38 UBS 1123 5,615,000,000.00 5,001,100.00 1,100.00 0.31

04/07/16 Federal Home Loan Mtge CP-Callable 4,800,000.00 4,800,000.00 10/07/20 3134G8YQ6 AA+/Aaa 1.53 1.53 Union Banc 1468 7,046,400,000.00 4,800,048.00 48.00 0.39

***** Total Fed HM LN Mtge. Corp Disc Note (20%) 49,800,000.00 49,866,965.28 13.26% 0.95 49,935,248.00 68,282.72  

05/26/87 Gov't National Mortgage Association GNMA 157.58 0.00 (157.58) 05/15/17 36217KK64 AAA 8.00 8.10 Wedbush 227 0.00 470.45 470.45

05/26/87 Gov't National Mortgage Association GNMA 809.60 0.00 (809.60) 05/15/17 362178EN1 AAA 8.00 8.10 Wedbush 227 0.00 2,428.17 2,428.17

04/19/88 Gov't National Mortgage Association GNMA 116.91 0.00 (116.91) 08/15/17 36218MAA1 AAA 9.50 9.60 Underwood Neuhaus 319 0.00 285.03 285.03

***** Total Gov't. National Mtge. Assn. (60% limit) 1,084.09 0.00 0.00% 8.60 3,183.65 3,183.65  

TOTAL 376,301,084.09 375,988,733.16 100.00% (507,503.13) 90,317.47 104,834.73 376,783,146.22 -359,874.68

Cost of Investments 375,988,733.16 308,348,607.84 UBOC  

Cash in Treasury 26,377.84 50,000,000.00 LAIF 195,152.20 TOTAL DAYS*COST 170,955,554,982.38

Return Checks REPO TOTAL COST AMOUNT 375,988,733.16  

Shasta Lake LAIF 254,330.71 18,000,000.00 LIR WEIGHTED AVERAGE MATURITY DAYS 454.68

Active Deposits 8,310,042.29 GNMA WEIGHTED AVERAGE MATURITY YEARS 1.26
Adjustments 376,348,607.84  

Balance in Treasury 384,579,484.00   (359,874.68)

I certify that this report accurately reflects the County Treasurers investments, and is in conformance with the adopted County Investment Policy Statement.

Furthermore, I certify to the best of my knowledge, sufficient investment liquidity, and anticipated revenues are available to meet the County's budgeted expenditure requirements for the next six months.

PAR + DISC + PREM + ACC INT = COST
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