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STATE OF CALIFORNIA

PMIA Performance Report

" Date Daily Yield*

12/11/17 1.21 1.16 189
12/12/17 1.22 1.16 191
12/13/17 1.22 1.16 190
12/14/17 1.23 1.17 188
12/15/17 1.23 1.17 188
12/16/17 1.23 1.17 188
12/17/17 1.23 1.17 188
12/18/17 1.23 1.17 184
12/19/17 1.24 1.17 182
12/20/17 1.25 137 184
12/21/17 1.26 117 185
12/22/17 1.26 1:17 191
12/23/17 1.26 1.17 191
12/24/17 1.26 1.18 191
12/25/17 1.26 1.18 191
12/26/17 1.28 1.18 186
12/27/17 1.28 1.18 183
12/28/17 1.30 1.18 186
12/29/17 1.30 1.18 177
12/30/17 1.30 1.18 177
12/31/17 1.30 1.18 186
01/01/18 1.30 1.30 186
01/02/18 1.32 131 194
01/03/18 1.33 1.32 193
01/04/18 1.34 1.32 192
01/05/18 1.34 1.33 192
01/06/18 1.34 1.33 192
01/07/18 1.34 1.33 192
01/08/18 1.34 1.33 187
01/09/18 1.34 1.33 187
01/10/18 1.34 1.33 187

*Daily yield does not reflect capital gains or losses

View Prior Month Daily Rates

ATTACHMENT A

LAIF Performance Report
Quarter Ending 12/31/17

Apportionment Rate: 1.20%
Earnings Ratio: .00003301121703481
Fair Value Factor: 998093529
Daily: 1.30%
Quarter to Date: 1.18%
Average Life: 186

PMIA Average Monthly
Effective Yields

Dec 2017 1.239
Nov 2017 1.172
Oct 2017 1.143

Pooled Money Investment Account
Portfolio Composition
12/31/17
$74.3 billion

Commercial Loans

Paper 1.97%
9.78%

Time Deposits
7.15%

25 Treasuries
Certificates of 49.10%
Deposit/Bank

Notes

16.63%

Agencies
15.33% Mortgages
0.04%

Based on data available as of 1/12/2018
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State of California

Market Valuation

12/3

1/2017

Pooled Money Investment Account

Description

- Carrying Cost Plus

~ Amortized Cost  Fair Value

Accrued Interest Purch.

United States Treasury:

Bills $ 15,798,555,512.89 | $ 15,873,337,714.44 | $ 15,860,404,500.00 NA

Notes $ 20,668,927,462.54 [ $§  20,663,056,666.82 | $ 20,567,399,500.00 | § 51,205,126.00
Federal Agency:

SBA 3 863,151,176.21 | $ 863,121,107.49 | § 854,212,976.72 | $ 1,085,497.30

MBS-REMICs $ 32,120,879.43 | § 32,120,879.43 | § 33,135,054.84 | § 150,303.41

Debentures $ 1,378,587,035.45 | § 1,378,560,299.33 | § 1,370,297,200.00 | § 3,311,850.25

Debentures FR $ - $ - $ - $ -

Debentures CL $ 250,000,000.00 | § 250,000,000.00 | $ 247,477,500.00 | $ 1,374,735.50

Discount Notes $ 8,305,622 888.62 | $ 8,418,489,291.59 | § 8,414,180,500.00 NA

GNMA $ - $ - $ = $ -
Supranational Debentures $ 450,210,930.52 | $ 450,113,708.30 | § 447,618,000.00 | § 1,441,215.00
Supranational Debentures FR | $ 50,000,000.00 | $ 50,000,000.00 | § 50,063,000.00| § 162,067.78
CDs and YCDs FR $ 525,000,000.00 | $ 525,000,000.00 | $ 525,000,000.00 | § 1,499,171.12
Bank Notes $ 600,000,000.00 | $ 600,000,000.00 | § 599,619,554.09 | § 2,337,722.21
CDs and YCDs $ 11,225,000,000.00 | § 11,225,000,000.00 | $ 11,219,981,017.33 | § 22,812,888.95
Commercial Paper $ 7,261,281,569.44 | $ 7,273,97047221 | $ 7,271,584,361.13 NA
Corporate:

Bonds FR $ = $ - $ = $ “

Bonds $ - 3 = $ - $ =
Repurchase Agreements $ - $ = $ - $ =
Reverse Repurchase $ - $ - $ - $ -
Time Deposits 5,307,240,000.00 | $ 5,307,240,000.00 | 5,307,240,000.00 NA
AB 55 & GF Loans 1,466,657,000.00 | § 1,466,657,000.00 | $ 1,466,657,000.00 NA
TOTAL $ 74,272,254 45510 [ § 74,376,667,139.61 | $ 74,234,870,164.11 | § 85,380,577.52
Fair Value Including Accrued Interest $ 74,320,250,741.63

* Governmental Accounting Standards Board (GASB) Statement #72

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

The value of each participating dollar equals the fair value divided by the amortized cost (0.998093529).
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $19,961,870.58 or $20,000,000.00 x 0.998093529.
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Local Agency Investment Fund

g-.O.-Box 5:42%0‘2 43090001 www.treasurer.ca.gov/pmia-laif/laif.asp
acramento, C - January 15, 2018

(916) 653-3001
ORANGE COUNTY TRANSPORTATION AUTHORITY

PMIA Average Monthly Yields

MANAGER, TREASURY/PUBLIC FINANCE

550 SOUTH MAIN STREET
P.0. BOX 14]8;2613 1584 Account Number:
ORANGE, CA -15 S30001
Iran Tvpe Definitions December 2017 Statement
Account Summary
Total Deposit: 0.00 Beginning Balance: 10,305,183.21
Total Withdrawal: 0.00 Ending Balance: 10,305,183.21

https://laifms.treasurer.ca.gov/RegularStatement.aspx 1/15/2018



