ATTACHMENT A

Local Agency Investment Fund

P.O. Box 942809 S RS
Sacramento, CA 94209-0001 www.treasurer.ca.Qov/pmla—l:_ut/lalf.asp
(916) 653-3001 April 10, 2019

ORANGE COUNTY TRANSPORTATION AUTHORITY

MANAGER, TREASURY/PUBLIC FINANCE PMIA Average Monthly Yields
550 SOUTH MAIN STREET
PO, BUK 14154 Account Number:
ORANGE, CA 92613-1584 80-30-001
Tran Type Definitions March 2019 Statement
Account Summary
Total Deposit: 0.00 Beginning Balance: 10,544,128.56

Total Withdrawal: 0.00 Ending Balance: 10,544,128.56
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PMIA Performance Report LAIF Performance Report
Average Quarter Ending 12/31/18
Quarter to Maturity
Date Daily Yield* | Date Yield (in days) Apportionment Rate: 2.40
03/11/19 2.43 2.38 187 Earnings Ratio: 0.00006573663340150
03/12/19 2.43 2.38 185 Fair Value Factor: 0.999051127
03/13/19 2.43 2.38 184 Daily: 2.32%
03/14/19 2.44 2.38 184 Quarter to Date: 2.21%
03/15/19 2.44 2.38 183 Average Life: 192
03/16/19 2.44 2.39 183
03/17/19 2.44 2.39 183
03/18/19 2.44 2.39 179
03/19/19 2.44 2.39 178
03/20/19 2.44 2.39 177 PMIA Average Monthly
03/21/19 2.44 2.39 178 Effective Yields
03/22/19 2.44 2.39 177
03/23/19 2.44 2.39 177 Mar 2019 2.436
03/24/19 2.44 2.39 177 Feb 2019 2.392
03/25/19 2.44 2.39 175 Jan 2019 2.355
03/26/19 2.44 2.39 174
03/27/19 2.44 2.39 175
03/28/19 2.44 2.39 176
03/29/19 2.44 2.39 181
03/30/19 2.44 2.39 181 Pooled Money Investment Account
03/31/19 244 2.39 178 Portfolio Composition
04/01/19 2.44 2.44 179
04/02/19 2.44 2.44 184 03/31/19
04/03/19 2.44 2.44 182 $86.9 billion
04/04/19 2.44 2.44 179 Commercial
04/05/19 2.44 2.44 179 Paper Loans
04/06/19 2.44 2.44 179 Time Deposits 2% 0.95%
04/07/19 2.44 2.44 179 5.42%
04/08/19 2.44 2.44 181
04/09/19 2.45 2.43 182 Certificates of
04/10/19 2.45 2.43 181]  peposit/Bank
*Daily yield does not reflect capital gains or losses Notes
16.20%
View Prior Month Daily Rates Treasuries
50.56%
Agencies
20.62%

Percentages may not total 100% due to rounding

Notes: The apportionment rate includes interest earned on the CalPERS Supplemental Pension Payment pursuant to

Government Code 20825 (c)(1)

Based on data available as of 04/10/2019
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Carrying Cost Plus
Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest

United States Treasury:

Bills $ 18,268,335,075.90 | $  18,421,895,178.00 [ $  18,429,875,500.00 NA

Notes $ 25,650,500,423.41 | §  25,640,314,068.85 [ $  25,649,099,000.00 [ $ 105,035,099.00
Federal Agency:.

SBA 3 685,086,049.69 | $ 685,086,049.69 | $ 677,449,27141 | § 1,575,687.26

MBS-REMICs $ 23,500,952.01 | § 23,500,952.01 [ $ 24,042,372.38 | 109,926.43

Debentures $ 2,242,313,243.48 | $ 2,242,253,139.31 [ § 2,242,445,400.00 | $ 9,207,506.20

Debentures FR $ - 13 - 19 = $ :

Debentures CL $ 100,000,000.00 | $ 100,000,000.00 | $ 99,959,500.00 | $ -

Discount Notes $ 14,136,370,014.06 | $  14,231,832,485.95 | $  14,231,987,000.00 NA
Supranational Debentures $ 589,090,035.96 | $ 588,653,024.84 | $ 590,131,500.00 | $ 2,789,751.00
Supranational Debentures FR | $ 150,282,570.93 | $ 150,282,570.93 | $ 150,509,181.43 | $ 877,279.89
CDs and YCDs FR $ 575,000,000.00 | $ 575,000,000.00 | $ 575,048,000.00 | $§ 1,833,890.28
Bank Notes $ 800,000,000.00 | $ 800,000,000.00 | $ 800,000,661.88 | $ 8,034,486.09
CDs and YCDs $ 12,700,000,000.00 | $§  12,700,000,000.00 [ $  12,700,302,887.53 | $ 77,895,083.28
Commercial Paper $ 5,404,503,333.42 | § 5,427,427,94455 | $ 5,428,198,069.44 NA
Corporate:

Bonds FR $ - $ - $ - $ -

Bonds $ - $ - $ - $ -
Repurchase Agreements $ - $ - $ - $ -
Reverse Repurchase $ - $ - $ - $ -
Time Deposits $ 4,712,240,000.00 | $ 4,712,240,000.00 | $ 4,712,240,000.00 NA
AB 55 & GF Loans $ 823,411,000.00 | $ 823,411,000.00 | $ 823,411,000.00 NA
TOTAL $ 86,860,632,698.86 [ $  87,121,896,414.13 [ $  87,134,699,344.07 | $ 207,358,709.43
Fair Value Including Accrued Interest $ 87,342,058,053.50

* 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 (1.000146954).
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 $20,002,939.08 or $20,000,000.00 x 1.000146954.






