LALF Kegular iviontaly statement

Local Agency Investment Fund
P.0. Box 942809
Sacramento, CA 94209-0001
(916) 653-3001
ORANGE COUNTY TRANSPORTATION AUTHORITY

ATTACHMENT A

www.treasurer.ca.cov/pmia-laif/lait.asp
November 16,2016

PMIA Averapge Monthly Yields

MANAGER, TREASURY/PUBLIC FINANCE
550 SOUTH MAIN STREET

P.O.BOX 14184

ORANGE, CA 92613-1584

Tran Type Definitions

Effective Transaction Iran Confirm

Date Date Type Number Authorized Caller
10/14/2016 10/13/2016 QRD 1516785 SYSTEM
Account Summary
Total Deposit: 15,500.23  Beginning Balance:

Total Withdrawal: 0.00 Ending Balance:

https:/laifms.treasurer.ca.gov/RegularStatement.aspx

Account Number:
80-30-001

October 2016 Statement

Amount
15,500.23

10,201,271.68
10,216,771.91

11/16/2016



PMIA Performance Report

JOHN CHIANG
TREASURER
STATE OF CALIFORNIA

10/10/16 0.65 0.65 168
10/11/16 0.65 0.65 168
10/12/16 0.65 0.65 168
10/13/16 0.65 0.65 170
10/14/16 0.66 0.65 171
10/15/16 0.66 0.65 171
10/16/16 0.66 0.65 171
10/17/16 0.65 0.65 168
10/18/16 0.65 0.65 167
10/19/16 0.65 0.65 166
10/20/16 0.65 0.65 164
10/21/16 0.66 0.65 165
10/22/16 0.66 0.65 165
10/23/16 0.66 0.65 165
10/24/16 0.66 0.65 164
10/25/16 0.66 0.65 168
10/26/16 0.66 0.65 167
10/27/16 0.66 0.65 171
10/28/16 0.66 0.65 172
10/29/16 0.66 0.65 172
10/30/16 0.66 0.65 172
10/31/16 0.67 0.65 163
11/01/16 0.66 0.66 170
11/02/16 0.67 0.66 173
11/03/16 0.67 0.66 174
11/04/16 0.67 0.66 173
11/05/16 0.67 0.66 173
11/06/16 0.67 0.66 173
11/07/16 0.67 0.66 173
11/08/16 0.67 0.66 176
11/09/16 0.67 0.66 176

*Daily yield does not reflect capital gains or losses

View Prior Month Daily Rates

LAIF Performance Report
Quarter Ending 09/30/16

Apportionment Rate:  0.60%
Earnings Ratio:  .00001651908048883
Fair Value Factor:  1.000306032
Daily:  0.65%
Quarter to Date:  0.61%
Average Life: 165

PMIA Average Monthly
Effective Yields

Oct 2016 0.654%
Sep 2016  0.634%
Aug 2016  0.614%

Pooled Money Investment Account
Portfolio Composition

10/31/16
$70.4 billion
Loans
10.03%
Commercial
Paper

9.57%

Treasuries

Time D its
ime Lepost 45.05%

7.3%%

Certificates of
Deposit/Bank
Notes
16.48%

Agencies  Mortgages
11.41% 0.07%

Based on data available as of 11/9/2016



State of California

Pooled Money Investment Account

Market Valuation

10/31/2016

United States Treasury:

Bills $ 11,051,332,669.56 | $ 11,077,316,000.00 NA

Notes 3 20,643,256,770.71 | § 20,650,936,500.00 | $ 31,093,691.00
Federal Agency:

SBA $ 768,121,293.93 | $ 760,989,139.04 | § 486,492.50

MBS-REMICs $ 52,205,421.001 % 55,269,562.03 | $ 246,395.93

Debentures $ 875,108,937.82 | § 875,476,250.00 | $ 1,399,680.25

Debentures FR $ - $ - $ -

Discount Notes $ 5,979,779,777.70 | § 5,992,401,000.00 NA

GNMA $ - 3 - $ -
Supranational Debentures 3 349,080,433.20 | $ 350,196,000.00 | 627,916.50
Supranational Debentures FR | $ 50,000,000.00 | $ 50,193,500.00 [ $ 25,795.14
CDs and YCDs FR 3 300,000,000.00 | $ 300,000,000.00 | § 460,814.01
Bank Notes $ 600,000,000.00 | $ 600,135,939.88 | $ 1,694,888.90
CDs and YCDs 3 10,700,028,335.66 { $ 10,699,998,794.76 | $ 20,188,513.87
Commercial Paper $ 6,734,264,347.26 | § 6,742,669,319.43 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements 3 - 18 - 1% -
Reverse Repurchase 3 - $ - $ -
Time Deposits $ 5,197,440,000.00 | $ 5,197,440,000.00 NA
AB 55 & GF Loans 7,058,131,000.00| $ 7,058,131,000.00 NA
TOTAL $ 70,359,648,986.84 | $ 70,411,153,005.14 | $ 56,224,188.10
Fair Value Including Accrued Interest $ 70,467,377,193.24

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).




