Steven L. Harrah, CPA Christina N. Hernandez

Treasurer-Tax Collector Assistant Treasurer-Tax Collector

March 9, 2018

To: Sutter County Board of Supervisors
Sutter County Pooled Money Investment Board

Re: Sutter County Investment Portfolio Report for February 28, 2018

Attached is a copy of Sutter County’s Investment Portfolio as of February 28, 2018. The following schedules
include all short-term, mid-term and long-term investments held at the conclusion of business on the final day of
the month.

As Treasurer and Tax Collector, | certify that this document reflects the government agencies’ pooled investments
and that all investments are in compliance with the County of Sutter Investment Policy.

The combined cash and investments in the county treasury total $251,962,110 and will provide sufficient cash
flow liquidity to meet estimated pooled treasury expenditures for the next six months.

Invested treasury funds total $246,020,224 with $27,120,378 under the management of the Local Agency
Investment Fund and California Asset Management Program. The Bank of New York, which provides third-party
safekeeping services to Sutter County, furnishes market value data. The dollar-weighted average maturity of
invested funds is 1,055 days.

Investments are selected based on criteria contained in the Sutter County Investment Policy, which emphasizes
safety, liquidity, yield and diversification. Therefore, the interest rates will fluctuate and the types of investments
will vary depending upon county needs and market availability on a particular day.

Respectfully submitted,

o f e

even L. Harrah, CPA
Treasurer-Tax Collector

463 2nd Street, Suite 112 ¢ Yuba City, CA 95991 ¢ 530.822.7117 ¢ 530.671.6133 Fax



‘Sutter County Pooled Investment Portfolio
February 28, 2018

LOCAL AGENCY INVESTMENT FUND
(CEMETERY)
1.14%

LOCAL AGENCY INVESTMENT FUND
(COUNTY) \
8.21%

CAMP

LOCAL AGENCY INVESTMENT FUND (COUNTY)
LOCAL AGENCY INVESTMENT FUND (CEMETERY)
MEDIUM TERM NOTES

AGENCY NOTES

TOTAL MANAGED INVESTMENTS
LESS: LAIF FUNDS NOT POOLED
TOTAL POOLED INVESTMENTS

MEDIUM TERM NOTES

20.55%

BOOK
VALUE

$4,115,465.25
20,188,038.54

2,816,873.99
41,152,127.70

177,747,718.78

$246,020,224.26

2,816,873.99

$243,203,350.27

AGENCY NOTES
64.42%

DAYS TO AVERAGE

PERCENTAGE INVESTED % AVERAGE
OF MANAGED OF POOLED
PORTFOLIO PORTFOLIO MATURITY
1.67% 1.69% 1
8.21% 8.30% 1
1.14% - 1
16.73% 16.92% 1,018
72.25% 73.00% 1258
100.00% 1471
1.14%
98.86% 100.00% 1,170

YIELD

1.50%
1.41%
1.41%
2.10%
1.62%

1.71%

1711%



Sutter County
Pooled Treasury Participants
February 28, 2018 _ COUNTY GENERAL FUND

/ 2.84%

COUNTY NON-GENERAL FUNDS
40%
SCHOOL FUNDS
48%

PACE N

N
0.02732% \-SPECIAL DISTRICTS
9%
Sutter County
Pooled Portfolio at a Glance
February 28, 2018
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N\
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1 28%
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8%

|
LAIF-STATE POOL/SAC (Cemetery)!
1%

___CHEVRON CORP (CVX)

CALIFORNIA ASSET MANAGEMENT — //,,/ 0%
2% o
WELLS FARGO & COMPANY (WFC) % \\\_GENERAL ELECTRIC
8% e 2 [ N Bl 1%
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US BANCORP (USB) . —— ~ —_HSBC
e UNION BANKNA CREDIT CORP " JPMORGANCHASE ot

0.41% 2% 0%
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Sutter County Pool Treasury Portfolio
Transactions

For the Month ended February 28, 2018
Tressury | Setlement Broker Asset Rate Fareitase 3t Sale / Call Maturities Cou?on
Number Date Cost Received
MANAGED FUNDS
2018-014 2/1/2018 CAMP CAMP (2018-00A) 1.4300% 4,975.68 4,975.68
2018-015 2/2/2018 LAIF LAIF (2018-00B) 1.3500% 3,000,000.00
2018-016 2/6/2018 LAIF LAIF (2018-00B) 1.3500% 2,000,000.00
2018-017 2/8/2018 LAIF LAIF (2018-00B) 1.3500% 2,000,000.00
2018-018 2/9/2018 LAIF LAIF (2018-00B) 1.3500% 1,000,000.00
2018-019 2/12/2018 LAIF LAIF (2018-00B) 1.3500% 2,000,000.00
2018-020 2/14/2018 LAIF LAIF (2018-00B) 1.3500% 1,000,000.00
2018-023 2/23/2018 LAIF LAIF (2018-00B) 1.3500% 2,000,000.00
2018-024 2/27/2018 LAIF LAIF (2018-00B) 1.3500%( 4,000,000.00
2018-026 2/28/2018 LAIF LAIF (2018-00B) 1.3500%( 8,000,000.00
12,004,975.68 | 13,000,000.00 4,975.68
PURCHASES/SALES/CALLS/MATURITIES
0.00 0.00 0.00
COUPONS
2016-077 2/12/2018 FREDDIE MAC (FHLMC) 1.2500% 25,000.00
2013-050 2/15/2018 JPMORGAN CHASE 1.9159% 4,896.09
2016-111 2/16/2018 FREDDIE MAC (FHLMC) 1.5000% 22,500.00
2016-117 2/16/2018 FREDDIE MAC (FHLMC) 1.5000% 30,000.00
2016-115 2/16/2018 FEDREAL FARM CREDIT BANK (FFCB) 1.4400% 14,400.00
2017-091 2/16/2018 FREDDIE MAC (FHLMC) 1.7500% 26,250.00
2016-119 2/20/2018 HSBC USA INC 2.1000% 10,500.00
2016-014 2/26/2018 FEDREAL FARM CREDIT BANK (FFCB) 1.4000% 28,000.00
2017-161 2/28/2018 TOYOTA MOTOR CREDIT 2.1250% 10,506.94
Total coupons from bonds 172,053.03
Total coupon receipts for the period 177,028.71
Total portfolio activity 12,004,975.68 13,000,000.00 0.00
Reconciliation
Total Change due to activity (995,024.32)

Portfolio balance January 31, 2018

Total Pool Portfolio February 28, 2018

247,015,248.58

246,020,224.26




