Local Agency Investment Fund
P.O. Box 942809

Sacramento, CA 94209-0001
(916) 653-3001

ORANGE COUNTY TRANSPORTATION AUTHORITY

MANAGER, TREASURY/PUBLIC FINANCE

ATTACHMENT A

www.treasurer.ca.¢gov/pmia-laif/laif.asp
August 14, 2018

PMIA Average Monthly Yields

550 SOUTH MAIN STREET
P.0.BOX 14184
ORANGE, CA 92613-1584

Tran Type Definitions

Effective Transaction Tran Confirm

Date Date Type Number Authorized Caller
7/13/2018  7/12/2018 QRD 1578901 SYSTEM
Account Summary
Total Deposit: 49,229.82 Beginning Balance:
Total Withdrawal: 0.00 Ending Balance:

Account Number:

80-30-001

July 2018 Statement

Amount
49,229.82

10,374,927.27
10,424,157.09



PMIA Performance Report

JOHN CHIANG é*‘?gf“%b%
TREASURER 5 VE
STATE OF CALIFORNIA %

7}
gyt

LAIF Performance Report
Quarter Ending 06/30/18

1.90%
0.00005216919081336

Apportionment Rate:
Earnings Ratio:

Fair Value Factor:
Daily:

Quarter to Date:
Average Life:

0.998126869
1.92%

1.76%

193

Average

Quarter to Maturity

Date Daily Yield* | Date Yield (in days)
07/09/18 1.93 1.93 191
07/10/18 1.93 1.93 192
07/11/18 1.93 1.93 191
07/12/18 1.94 1.93 189
07/13/18 1.94 1.93 190
07/14/18 1.94 1.93 190
07/15/18 1.94 1.93 190
07/16/18 1.94 1.93 188
07/17/18 1.94 1.93 187
07/18/18 1.94 1.93 187
07/19/18 1.95 1.93 189
07/20/18 1.95 1.94 188
07/21/18 1.95 1.94 188
07/22/18 1.95 1.94 188
07/23/18 1.95 1.94 186
07/24/18 1.95 1.94 190
07/25/18 1.96 1.94 189
07/26/18 1.96 1.94 188
07/27/18 1.96 1.94 190
07/28/18 1.96 1.94 190
07/29/18 1.96 1.94 190
07/30/18 1.96 1.94 190
07/31/18 1.98 1.94 194
08/01/18 1.98 1.95 199
08/02/18 1.98 1.95 198
08/03/18 198 1.95 197
08/04/18 1.98 1.95 197
08/05/18 1.98 1.95 197
08/06/18 1.98 1.95 197
08/07/18 1.98 1.95 195
08/08/18 1.98 1.95 195

*Daily yield does not reflect capital gains or losses

View Prior Month Daily Rates

PMIA Average Monthly

Effective Yields
July 2018 1.944
June 2018 1.854
May 2018 1.755

Pooled Money Investment Account
Portfolio Composition
07/31/18
$90.0 billion

Commercial
Paper
7.66%

Loans
0.86%

Time Deposits
5.49%

Certificates of
Deposit/Bank
Notes
18.76%

Treasuries
49.41%

Agencies
17.79%

Based on data available as of 8/8/2018
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State of California

Pooled Money Investment Account

Market Valuation

7/131/2018

Description

Carrying Cost Plus

Accrued Interest Purch.

Fair Value

Accrued Interest

United States Treasury:

Bills $ 16,198,105,749.09 | § 16,297,532,000.00 NA

Notes $ 28,255,620,182.93 | $ 28,126,754,000.00 | $ 92,331,112.00
Federal Agency:

SBA $ 815,729,831.14 | $ 806,634,503.27 | $ 1,365,795.87

MBS-REMICs $ 29,123,228.09 | § 29,558,052.82 | $ 135,988.48

Debentures 3 2,048,276,844.31 | $ 2,033,825,850.00 | $ 7,269,019.60

Debentures FR $ - $ - $ -

Debentures CL $ 200,000,000.00 | $ 196,994,500.00 | $ 1,433,166.50

Discount Notes $ 12,248,883,597.13 | § 12,294,042,500.00 NA
Supranational Debentures 3 589,036,885.09 | $ 585,947,700.00 | $ 2,736,445.50
Supranational Debentures FR | $ 100,375,183.89 | $ 100,717,108.58 | $ 120,736.16
CDs and YCDs FR $ 525,000,000.00 | $ 525,000,000.00 | $ 1,173,085.45
Bank Notes 3 800,000,000.00 | $ 799,719,467.55 [ $ 6,374,027.77
CDs and YCDs $ 15,550,000,000.00 | $ 15,546,286,781.36 | $ 67,058,944 .49
Commercial Paper $ 6,891,415472.12 | $ 6,915,053,263.90 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits 3 4,939,240,000.00 | $ 4,939,240,000.00 NA
AB 55 & GF Loans 3 777,728,000.00 | $ 777,728,000.00 NA
TOTAL $ 89,968,534,973.79 | $ 89,975,033,727.48 | $  179,998,321.82
Fair Value Including Accrued Interest $ 90,155,032,049.30

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






