Steven L. Harrah, CPA Christina N. Hernandez

Treasurer-Tax Collector Assistant Treasurer-Tax Collector

September 3, 2020

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

Re: Sutter County Investment Portfolio Report for August 31, 2020

Following is the Sutter County Investment Portfolio report as of August 31, 2020. The schedule includes all short-
term, mid-term and long-term investments held at the conclusion of business on the final day of the month. The
Sutter County Treasurer and Tax Collector is given authority over the pooled investment portfolio through Board
delegation pursuant to Government Code §27000.1. Investment activities of the pooled treasury are governed by
Government Code §53601 as incorporated in the Sutter County Investment Policy. Investment of the county’s,
school districts’ and special district's surplus funds start with the objective of safety of the principle to minimize
possibility losses. Following safety is the liquidity objective to provide coverage of day to day operations and to
meet contingency as they arise. The final objective is earning a reasonable return or yield on the funds invested.
The Sutter County Investment Policy may be found on the Treasurer’'s webpage at:
https://www.suttercounty.org/assets/pdf/ttc/Investment Policy 2020.pdf

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 $217,755,344 and will provide sufficient cash
flow liquidity to meet estimated pooled treasury expenditures for the next six months.

Invested treasury funds total $212,807,669 with $43,212,136 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, provides market value data. The dollar-weighted average maturity of
invested funds is 1044 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,

“ Treasurer and Tax Collector

463 2nd Street, Suite 112 ¢ Yuba City, CA 95991 » 530.822.7117 * 530.671.6133 Fax
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Sutter County
Pooled Treasury Participants

August 31, 2020 COUNTY GENERAL FUND

_— 8.11%

SCHOOL FUNDS
42%

COUNTY NON-GENERAL
FUNDS
40%

PACE
0.00013% __—

The Pooled Treasury is comprised of 352 separate funds representing the County’s General Fund, County Non-
General funds, special districts, school districts and funds collected and held for the various PACE programs that
are authorized by the City of Yuba City.

At the close of business August 31, 2020 pool participates’ cash and investment balances consisted of the
following:

COUNTY GENERAL FUND 8%
COUNTY NON-GENERAL FUNDS 40%
SPECIAL DISTRICTS 10%

SCHOOL FUNDS 42%



The pooled portfolio is comprised of three major classes of assets. At August 31, 2020 agency notes made up
49%, medium term notes represented 31% and funds under management within the Local Area Investment Fund
(LAIF) and the California Asset Management Program (CAMP) completing the portfolio at 20%.

All assets are in compliance with the Sutter County Investment Policy and adhere to the requirements of
California Government Code §53601-§53645 and §16429.1-§16429.3, which relate to the investing in the Local
Area Investment Fund (LAIF)

Within the three major classes of assets the portfolio is further diversified, again, operating within the constraints
of California Government Code and the Sutter County Investment Policy. The following charts provide a quick
glance of the make-up of each category.

SUTTER COUNTY
INVESTMENT PORTFOLIO
CATAGORIES
AUGUST 31, 2020
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Sutter County
Agency Notes
August 31, 2020
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All investments conform to California Government Code §56301 with maturities of no more than five years.

Sutter County
Pooled Portfolio Aging
August 31, 2020
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Investments in the pool must have and maintain a category rating of A or better, as prescribed in the Sutter
County Investment Policy, with the exception of LAIF, which is authorized in GC §16429.1-§16429.3.

Sutter County
Pooled Portfolio Asset Ratings

August 31, 2020
NOT RATED, 19%

A-AA 31%




%00009°0
%00095°0
%00059°0
%00009°0
%00059°0
%00009°0
%0002.°0
%0005.°0
%0004¥°0
%00004°0
%00059°0
%000.L°0
%000€2°0
%000L2°0
%00008°0
%00025°0
%00000°L
%000S1°L
%00002°}L
%00000°'L
%00051°L
%00002" |
%0000€"L
%00002"L
%00008°L
%00095°0
%00058°L
%00008°L
%000LL°L
%000.4L°C
%0009.L'L

%00026°0
%00026°0
%0000€°0

EINE]

%00009°0
%00095°0
%00059°0
%00009°0
%00059°0
%00009°0
%0002.0
%000S.°0
%000.¥°0
%0000.°0
%00059°0
%0004L°0
%000€2°0
%0001L2°0
%00008°0
%00025°0
%00000°L
%000SL°L
%00002° L
%00000°L
%0005 L1
%00002"L
%0000¢"L
%00002°L
%000.4L°L
%00095°0
%000%8°L
%0008.°L
%0000L°L
%00001°C
%000€.L°L

%00026°0
%00026°0
%0000€°0

[SREIN
TNaNHNN

oze'l
9z8'l
oze'l
ge8'L
aL8'L
618'L
9zl
9z8'l
2.2l
9z8'L
S¥9'L
9z8'l
8¥S
G9¢
9z8'l
8lc't
Gee'l
£vo'l
Ge8'L
Gz8'l
9z8'l
Lov'L
9e8'l
Lov'L
L28'L
9z8'L
Lov'L
128'L
960}
9z8'L
9z8'l

VIN
VIN
VIN

Q3LS3ANI

SAva
Iviol

§e/elLigo 02/21/80
G2/eL/80 02/21/80
S2/pL/80 0¢/v1/80
§¢/6c/L0 02/0e/L0
§¢/02/L0 02/0€/L0
§e/SL/IL0 0z/zee/L0
§2/62/L0 02/62/L0
§e/Le/Lo 0zg/1e/Lo
yelee/Lo 02/62/L0
§e/Lel/Lo 0¢/1e/Lo
§2/80/10 0¢/80/L0
§¢/0€/90 02/0€/90
le/eeret 02/€2/90
12/€2/90 02¢/€2/90
G2/0€/90 02/0€/90
ge/eerel 02¢/cz/90
§2/9LI¥0 02/LLIv0
ve/oL/oL 02/LVIv0
G2/9L/¥0 02/LLI¥0
§2/9L/¥0 02/L1/¥0
§¢/60/¥0 02/60/¥0
¥2/10/%0 02/10/%0
§2/92/€0 02/92/€0
ye/sz/e0 0z2/s2/e0
G2/0L/L0 0c/0L/L0
§e/Le/80 0¢/12/80
€c/8Licl 6L/8L/CL
ve/eerct 6lL/€c/cl
cc/oLrel 6L/9L/CL
2z/62/€0 Ll/62/€0
Le/ee/iL al/ec/il
VIN VIN
VIN VIN
VIN VIN
STANLYWN Q3LS3ANI
3lva 3lva

00°000'000'2
00°000'000'2
00°000'000'%
00°000'000'%
00°000'000'}
00°000'000'%
00°000'000't
00°000'000't
00°000'000'8
00°000'000'%
00°000'000°}
00°000'000'%
00°000'000'%
00°000'000'%
00°000'000°}
00'000'000'2
00°000'000't
00°000'000't
00°000'000'2
00°000'000'2
00°000'000'2
00'000'000'2
00°000's2L'e
00°000'000'}
00°000'000't
00°000'000'2
00°000'000'%
00°000'000'€
00°000'000't
00°000'000'2
00°000'000't

LLseL'zie'ey
6L6L1'8.2'E
69°001'625'L€
€2'519'v0¥'

JNTVA dvd

00°020'¥66'L
00°02V'v66'L
00'0v¥'L66'E
00'0t2'€66'E
00'002'L66'€
00°000'000't
00°002'666'€
00°0¥0'000't
00'0%0'586'L
00'002'000't
00°0L0'000°}
00°024'000'%
00°09¢'986'€
00°080'000't
00°022'000'}
00°022'L00'2
00°009'€00'%
00°0¥+'000't
00°0¥€'000'2
00°084'000'2
00'020'000°C
00'081'200'2
00°000'82L'E
00°05+'200°}
00°0¥9'950'v
00'08€'L66'L
00°002'€l0't
00'0¥L'vE0'E
00°09€'L0'Y
00°0¥5'€90'2
00°096'6.0't

LLseL'zie'ey

00°000'000'
00°000'000'2
00°000'000'%
00°000'000'%
00°000'000'%
00°008'566'E
00°000'000't
00°000'000'%
00°088'266'L
00°000'000'%
00°000'000°L
00°000'000'%
00°000'000'%
00°000'000'%
00°000'000°}
00°000'000'2
00°000'000'%
00°000'000'%
00°000'000'2
00'000'000'2
00°000'000'2
00°000'000'2
00°000's2L'E
00°000'000°L
00°000'000'%
00°000'000'2
00°000°000'%
00°000'000'€
¥.'6.1'666'€
00°000'000'2
82'61£'966'

LrseL'zie'ey

6L6L1'8L2'E 6L'6L¥'8.2'¢

69'001'625'LE 69'001'625'2€

£€2'519'v0v'e €2'519'v0P'
ERZNENELT]] INTYAMO08

(OW1H4) OVIN 31aa3¥4 L¥1-0202
(VIWNZ) 3VIN 3INNVS ov1-0202
(VIWN4Z) 3VIN 3INNVS L€1-0202
(VIANZ) FVIN 3INNVS 9€1-0202
(VINNZ) 3VIN 3INNVYS ¥€1-0202
(VINNZ) 3VIN 3INNVS 0€1-0202
(OWTH4) OV 31aa3¥d /zZ1-0202
(OW1H4) OVIN 31Iaa3 ¥4 9Z1-0202

(9044) MNVE L1a3¥0 Wyv4 Tvy3aa3d S€1/521-0202
(VINNSZ) 3VIN 3INNYS £21-0202
(g7H4) MNvVE NVO1 3WOH Tvyd3a3d 0L1-0202
(OWTH4) OVIN 31aa3yd 601-0202
(8044) YNvE L1a340 Wav4 Tvy3a3d 801-0202
(8044) YNva LIa3¥0 Wav4 Tvy3a3d £01-0202
(OW1H4) OVIN 31Iaa3 ¥4 ¥01-0202
(VINNZ) 3VIN 3INNVS £01-0202
(OW1H4) OV J1aa3dd 290-0202
(OWTH4) OV 31Iaa3y4 650-0202
(OWTH4) OV 31aa3y4 850-0202
(OWTHL) OVIN 31aa3yd 150-0202
(8044) YNV 11a34¥0 WYvd Tvy3a3ad 250-0202
(g044) MNvE 11a340 Wiv4 Tvy3a3ad L¥0-0202
(8044) MNVE LId34¥0 Wyv4 Tv¥3a3d 6¥0-0202
(87H4) NvE NYOT1 3WOH 1vy3a3d ¥¥0-0202
(OW1TH4) OVIN 31aa3y4 200-0202
(VINNZ) 3VIN INNYS 051/0202
(87H4) MNvE NVO1 IWOH Tvyd3a3d 1L9L-6102
(OW1H4) OV 31aa3¥4 851-6102
(8044) YNvE L1a34¥0 Wav4 Tvy3a3d 651-6102
(VINNZ) 3VIN JINNVH 220-.102

(a044) YNva 11a340 WYv4 Tvd3a3d 2L1/691-91L02
S3LON SIIONIDV

SANNd4 A3OVNVIN TVLOL

(Asypwa)d) OVS/100d ALVLS-HIV1 000-0202
0VS/100d ILVLS-HIV] 800-0202
LINIWIDVYNYIN L3SSV VINYOLIVD V00-0202
SANN4d GIOVNVIN
HONVYE/NOILNLILSNI YIEWNN
AdNSYIYL
0202 ‘L€ ¥snbny
01704180d LNIWLSIANI

ALNNOD ¥3LINS



LL°6E1L'89L°LLE Ly'09v'¥88'ele ¥€'699°'£08°212 0I10414¥0d Tv1OL

%LIGEEY' L %8L0vE’L  ADVHIAV 00°000' €459 0L vEL0VE' 29 19'¥5.718v'99 S3LON WYIL WNIA3W TV1OL
%00052°0 %00052°0 9z8'L §2/82/80 02/82/80  00°000'000°C 0009€'L00'2 000000002 (NdF) 3SYHO NYOHOW dr £51-0202
%000S€L  %000LE'} £z8'l 2/10/90 02/¥0/90  00°000'000'Z 00°092'090'2 96'L¥b'9¥0'Z (NOH) T¥NOILYNYILNI TTIMAINOH 960-0202
%00005'Z %0002€'Z S9L'L S2/L0/%0 02/L0/90  00°000'000'Z 00089'261'2 01'6€5'9€L'2 (1940) 4409 ITOVHO £60-0202
%0000€'€  %00000°€ 005'L ¥2/60/90 02/L0/S0  00°000'000'2 000218612 00'922'€9L'2 (1vD) IOIAYIS NI ¥V TTId¥ILYD 080-0202
%00052'2 %000¥L'2 59z'L €2/8L/0L 02/L0/S0  00°000'000'Z 00°0¥9'€0L'Z 8€£'898'950'2 d¥09 110340 YOLOW VLOAOL 620-0202
%000S6'Z %000.9°C 68L'L 52/52/€0 02/L0/SO  00°000'LEV'S 0461'98L'S €2°69€'5EL'S (03) "02 V100-¥209D 820-0202
%00005'Z %0009%'2 9z8'L §2/0€/%0 02/0€//0  00°000'000'Z 00°0¥S'¥€0'2 00°000'000'2 (D4M) ANVAINOD 2 09¥VH ST1IM 620-0202
%00051'Z %000€L°Z S60'L £2/08/¥0 02/0€//0  00°000'000'} 00°0v¥'L10'L 00°000'000'L (D4M) ANVAINOD 2 OD¥YH ST13M ¥10-0202
%00052'Z %00092'C 908'l veIELZL 02/€0/L0  00°000'000' 00°08%'066'S 89'V65'V66'C (oV8) dY0D VOINIWY 40 MNvE zL1-6L02
%00050'2 %000.0°C 8/2'l £2/61/90 6L/6L/2L  00°000'000'2 00°009'8.46'} 00°000'000'2 (Wdr) VN MNvVE ISYHO NYOHOW dr L51-6102
%0006’} %00089"L sel'L ¥2/0€/80 6L/0L/2L  00°000'000'2 00°089'280'2 £5°99€'€86'L (S1Q) ANVAINOO ATNSIA LTVM 051-6102
%00058'}  %000€8"L 6€5 12/L0/90 6L/0L/ZL  00°000'000'} 00°029'0L0'L 00°000'000'} (dND) NOLSNOH ADH3IN3T LNIOdYILNID 8yL-6102
%000SE'E  %00050°E 569'L ve/LEIL0 6L/0L/2ZL  00°000'000'2 00°08€'261'2 64'615'960'2 (adv) WIHD ® O¥d HIV v¥L-6102
%00000Z %00068"} 818'l ve2/L0/Z) 6L/0L/2ZL  00°000'000'2 00°096'8LL'2 01'898'¥00'2 (13) "00 ¥3anv1331S3 £v1-6102
%0000€'Z %00062°2 Geg'l velLeiLL 6L/6L/LL 00000000 00°000'420'¥ 00°000'000't (Wdr) 09’8 ISYHO NVONOW dr 9£1-6102
%0000L'Z %000Z}2 960'L zesL/LL 6L/8L/LL  00°000'000'2 00°009'626'L 00°000'000'2 (Wdr) 09 ® ISYHO NVOYOW dr ZeL-61L02
%000SL'€  %0009%'€ €55'L ¥2/10/20 6L/L0/LL  00°000'000'% 00°000'6€€'Y 06'9€5'€22'Y (9dS) d1d9 dOo¥d NOWIS £21-6102
%00002'Z %00080°2 99/'1 ¥2/L0/60 6L/L0/LL  00°000'000' 00°02L'S€2'Y LG LEE'020'Y (SdN) IAIAYTS 1308Vd G3LINN 2zL-6102
%V280v'L  %0008L'L G101 22ILLIZ0 6L/¥0/0  00°000'000'% 00°0b¥'€L0'Y 02'82¥'8L0'Y (D4M) ANVAINOD '8 0D¥VH ST1aM 620-6102
%00EL9°'L  %00028°0 688 12/£2/L0 6L/5L/20  00°000'000'Z 00°082'200'2 88'681'700'2 VN MNVEILID 220-6102
%04285°L  %00016°0 £0€g'L 22/81/90 8L/€z/LL  00°000'000'y 00°095'€L0'Y 98'G6.',66'S (Ndr) 092 8 ISYHO NVOHOW dr 151-8102
%0SPbb'0  %0005%°0 040't 12/92/%0 81/22/S0  00°000'000'} 00°0/8'866 00°000'000'} d¥090 110340 YOLOW YLOAOL 890-81.02
%000S22 %000¥2Z 8/2'L 12/L0/90 LLIL0/ZL  00°000'000'2 000915002 00°000'000°'2 d¥09D 110340 YOLOW V.LOAOL 6¥1-LL02
%00SZ1'Z  %00095°0 88.'L 22/92/90 /1/€0/80  00°000'000'Z 00°0¥€'286'L 00°000'000'2 d¥09 110340 YOLOW VLOAOL 980-2102
%00900°L %000L0°L 9z8'L 22/.2/90 LV/42/90  00°000'000'2 00°099'986'L 00°000'000'2 (D4M) ANVAINOOD ' 09¥YH ST1aM 120-2102
%0000L'Z %00080°Z 885'L 12/9L/50 L1/60/L0  00°000'000'} 00°08€'L10'L £8'015'866 (XAD) dHOO NOYAIHO 200-2L0Z
%000S€'Z  %000€€Z 506'L 12/62/L0 9L/91/2L  00°000'000'2 00°099'€10'2 96'165'000'2 (gsn) JdYOONvE SN 181-9L02
%88866°L %000ZE'L 9z8'l 12/£0/90 91/,0/90  00°000'000'Z 00°096'966'L 00°000'000'2 (D4M) ANVAINOD 2 ODYHVH ST1aM 8/0-9102
00°000'GZ1'€0} 00°06G'LEE'S0} 20°62L'SLL'E0L S3ILON AONIOV V1OL

%00009'0 %00009°0 9z8'L §2/92/80 02/92/80  00°000'000'2 00081866+ 00°000°0002 (VWN4) 3vIN SINNYA §51-0202
%00005°0  %00005°0 9z8'L §2/81/80 0Z/8L/80  00°000'000'Z 00°025'666'L 00°009'666'L (VINNS) VN INNVA 6¥1-0202

EINE] G139k O3IS3ANI S3ANIVWN  G3LS3IANI INTVA &8vd INTVA LINIYIN IMIVA M008 HONVYE/NOILNLILSNI YIANNN

ININMND
SAva 31va 3lva AMNSYIYL

aviol
020z ‘L€ 3snbny
01704.140d LNIWLSIANI
ALNNOO ¥3LLINS




Sutter County Pool Treasury Portfolio
Transactions

For the Month ended August 31, 2020
Treasury cusip Settlement Rate / - Coupon
t
Kiurnber CONF# Date Broker Asset GEUPGN Purchase at Cos Sale / Call Maturities Received
MANAGED FUNDS
2020-144 1611597 8/3/2020 LAIF LAIF (2020-00B) 0.9200% 2,000,000.00
2020-145 STMT 8/3/2020 CAMP CAMP 0.3700% 5,102.37
2020-146 | 31228519 8/4/2020 CAMP CAMP 0.3700% 4,000,000.00
2020-147 | 3130400 8/6/2020 CAMP CAMP 0.3700% 3,000,000.00
2020-148 1611981 8/7/2020 LAIF LAIF (2020-00B) 0.9200% 2,000,000.00
2020-151 1612163 8/11/2020 LAIF LAIF (2020-00B) 0.9200% 4,000,000.00
2020-152 1612323 8/13/2020 LAIF LAIF (2020-00B) 0.9200% 6,000,000.00
2020-154 1612766 8/20/2020 LAIF LAIF (2020-00B) 0.9200% 3,000,000.00
2020-156 1613267 8/28/2020 LAIF LAIF (2020-00B) 0.9200%| 2,000,000.00
2,005,102.37 | 24,000,000.00 0.00
PURCHASES/SALES/CALLS/MATURITIES
2020-137 | 3136G4C43 8/14/2020 VINING SPARKS FANNIE MAE (FNMA) 0.6500%( 4,000,000.00
2020-140 | 3136G4G98 8/12/2020 VINING SPARKS FANNIE MAE (FNMA) 0.5600%| 2,000,000.00
2020-141 | 3134GWKLS 8/12/2020 VINING SPARKS FREDDIE MAC (FHLMC) 0.6000%| 2,000,000.00
2020-149 | 3136G4H71 8/18/2020 CANTOR FANNIE MAE (FNMA) 0.5000%| 1,999,600.00
2020-150 | 3136G4N74 8/21/2020 FHN FANNIE MAE (FNMA) 0.5600%| 2,000,000.00
2019-129 | 3134GUQT0 8/18/2020 CALL FREDDIE MAC (FHLMC) 2.0000% 2,000,000.00 10,000.00
2020-155 | 3136G4X32 8/26/2020 CANTOR FANNIE MAE (FNMA) 0.6000%| 2,000,000.00
2020-153 | 48128GV98 8/28/2020 FHN JP MORGAN CHASE & CO. (IPM) 0.7500%( 2,000,000.00
2019-012 | 89236TFL4 8/28/2020 MATURITY TOYOTA MOTOR CREDIT 1,999,795.14 2,856.25
15,999,600.00 | 3,999,795.14 0.00 | 12,856.25
COUPONS
2019-123 | 828807CR6 8/3/2020 SIMON PROP GP LP (SPG) 3.7500% 75,000.00
2019-025 | 9497465P7 8/11/2020 WELLS FARGO & CO. (WFC) 1.4082% 14,082.44
2019-150 | 254687FK7 8/31/2020 DISNEY WALT CO. 1.7500% 17,694.44
Total coupons from bonds 106,776.88
Total coupons received this period 119,633.13
Total portfolio activity 18,004,702.37 27,999,795.14 0.00

Reconciliation

Portfolio balance

Total Pool Portfolio

Total Change due to activity

July 31, 2020

August 31, 2020

(9,995,092.77)
222,802,762.11

212,807,669.34




