Treasurer’s Report

November 12, 2013
TO: Honorable Mayor and Town Council
FROM: Roger Carroll, Treasurer/Finance Officer
DATE: November 1, 2013
RE: Monthly Treasurer's Report
RECOMMENDED ACTION:

Receive and file.

ISSUE STATEMENT AND DISCUSSION:

California Government Code and Town Municipal Code require monthly Treasurer's
reports. The reports attached are as follows:

* Investment Policy Compliance Report - lists the types of investments allowable by
the State and the Town and whether our investments comply.
Quality Analysis Report - groups the investments by Moody Rating Group.

¢ Transaction Ledger Report ~ shows the purchases, sales, interest payments and
redemptions during the repont period.

Other Information

COMPLIANCE WITH INVESTMENT POLICY:

The Town’s portfolio is in compliance with our investment policy.
Other Information
Benchmarks as of October 31, 2013:

Federal Lending Rate: 0.25%
Two Year T-Bill Rate: 0.31%
LAIF daily Rate 0.26%

Town of Loomis Weighted Average Rate, excluding LAIF investments: 2.59%
Average Maturity is 3.37 years.
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Strategy
The Treasurer's current practice is:

» Sell bonds with higher interest rates to capture the market gain before it
evaporates, but only if replacement earnings plus the market gain exceed the
current projected earnings.

o Approximate a “barbell” strategy by investing in higher earning investments in the
four to five year maturity range, and shorter term investments to be in position for
as rates start to climb.

POLICY AND/OR FINANCIAL IMPLICATIONS:

None.

Attachments: Investment Policy Compliance Report
Quality Analysis Report
Transaction Ledger Report



Town of Loomis
Investment Policy Compiiance

with Government Code Standards, and the Town of Loomis investment Pian Standards

As of October 31, 2013

Current Portfolio Balance:

$ 11,355,727 |

Govt Code Loomis Loomis
Ca Government Code Section 53601 Maximum Maximum Actuai Complies
% % %
a Bonds issued by Loomis 5.00% Yes
b Federal Treasury notes, bonds, bills 100.00% 100.00% Yes
c State/local agency bonds, etc 100.00% 50.00% 18.71% Yes
d Local agency bonds, etc 100.00% 50.00% Yes
e Federal Agency Bonds 100.00% 100.00% 22.39% Yes
f Bankers Acceptances 40.00% 40.00% Yes
g Commercial Paper 30.00% 15.00% Yes
h Negotiable certificates of Deposit 30.00% 30.00% 29.47% Yes
1(1) Repurchase Agreements 20.00% 20.00% Yes
1(3) Reverse Repurchase Agreements 20.00% 20.00% Yes
Local Agencies investment Fund 100.00% 3.16% Yes
h Time Deposits 30.00% 25.00% 0.00% Yes
i Medium Term Corporate Notes 30.00% 30.00% 26.25% Yes
k Shares of Beneficial Interest 20.00% 0.00% Yes
I Local agency Certificates of Participation, 0.00% Yes
security pledges, lease installments, etc.

m Local agency notes, bonds, etc. 0.00% 0.00% Yes
n Mortgage pass through security bonds 20.00% 0.00% Yes

| Total 100.00%

Target Share of Portfolio per Investment Policy Actual Actual
% s
Range Not Less Not More
Than Than

1to 7 days 5% 70% 3% 359,368

8 to 180 days 0% 30% 0% 52,765

181 to 360 days 0% 30% 3% 298,903

1to 2years 0% 40% 14% 1,639,867

2 to 3 years 40% 20% 2,224,732

3todyears 30% 16% 1,815,208

4 to 5 years 30% 44% 4,964,884

Over 5 years 0% 0%
Total 11,355,727




Tawn of Loomls

CQuality Analysls Repart

10/33/2013
Cusip

313281YX7

313383PF2

3135G0GY3
3135G0UH4
3135GOWIE
3135G0XZ1

3136G02GY9
3136G1FRS
31366156

3136G1PI2

3134G36X3
13034AAPS  1X

1304BTCCS 1X

13063A502 1X

13124MAES  1IX

4521518v8 1x

452151LCS X

544587MZB  1X

596566WB1  1X

FT3528K0 1x

7967201G8 Ix

913366ET3 x

952347WAE  1X

D0206RAJ1 nfa
02005QQD8  nfa
025870024 n/a
050S0WBME  nfa
0E0624612 nfa
05739FGF2 nfa
Q5740KEBL  nfa
0O556BPSN3  nfa
084654BE0  nfa
17284CCsS1 nfa
20451EV4 nfa
21686CAD2  nfa
154670601 nfa
254671GA2 nfa
3191404%4 nfa
3615952H3 nfa
IGIG0NYLS nfa
36962GK94 nfa
36966RSW2  nfa
3B141GRCD  nfa
3B141GFM1  nfa
3814264€2 nfa
3B143AUR4  nfa
42B2368C6  nfa
46625HHPE  nfa
58733AAE9  nfa
50012¥G43  nfa
6174SEG70  nfa
795450RAS  nfa
8552B3VDS  nfa
871829AL1 nfa
9497460U8  n/a
96121BBRT  nfa
ACCRUED INT n/a

LI ]
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NAME

AGY
AGY
AGY
AGY
AGY
AGY
AGY
AGY
AGY

FHLB

FHLE

FNMA

FNMA

FNMA

FNMA

FNMA

FNMA

FHLMC

AGY FHLMC

AGY FHLMC

A+ CAlnfra Econ

A3 CA Mun Fin Loma Ling
Al CAState GOB

Al Calleguas CA MunWa
Al llinols GOB

Al [linels GOB

Al tA CA Mun Impt
Middlesex |A

A+  Rosedale RoBravo
AA-  San Bern CCD

Al UCD
Al W ContraCasta
A+ AT&TInc

€D Ally Bank

€D Amex Bank

A Bank of America

€D Bankof Baroda
Barclays Bank

€D Barclays Bank

0 8MW Bank

Aa2  Berkshire Hathaway
€O QT Bank 81C

€D Campass Bank

A2 Rabobank

CD  DISCOVER BANK

CD  DISCOVER BANK

CD  Firstbank Highland
CD  GECap RetBnk

€D  GECap Flnanclal

A GECCIF)

AA  GECC

A GOLDMAN SACHS

A GOLDMAN SACHS

Ch  GOLDMAN SACHS BAY
CD  GOLDMAN SACHS BA!
A2 Hewlett Packard

AA- 1P Morgan

¢D  Mercantll Commercet
€D Marrick Bank

Al MORGAN STANLEY
€D Sallie Mae Bk

€D State 8nkindla

Al 5Y¥5CO Corp

AA  Wells Fargo

AA  Westpat Banking
AGY

Sub- total

Balance on account with LAIF

RATE

0.500%
2.000%
1.250%
1.200%
D.B75%
1.250%
1.150%
0.750%
0.625%
1.800%
1.125%
3.314%
5.000%
5.950%
1.768%
4.421%
4.050%
5.640%
2.250%
3.050%
1.636%
2.875%
A4.000%
5.500%
2.150%
1.950%
5.100%
2.150%
5.000%
3.200%
2.050%
5.400%
1.150%
2.000%
2.375%
1.850%
1.500%
3.400%
2.000%
2.050%
0.570%
4,550%
2.375%
6.150%
1.850%
1.800%
2.125%
3.700%
1.100%
2.000%
3.000%
2.150%
2.050%
5.250%
3.676%
2.000%

Balance on account with Maney market

Total Portfolio

SETTLMENT
DATE

2/20{2013
16/2013
3f/12
7/3/1013
5/31/1013
6/25/1013
8f28/1012
3/19/2013
5/29/2013
7/17/2013
3/28/2012
12/16/2011
5/29/2013
9/21/2011
5/20/2012
B/3/2010
8/24/2010
7/2/2012
10/30/2013
2772012
5/2/2013
11/18/2010
4f13/2012
2/13/2013
6/2/201%
8/1/2013
3/6/2013
10/28/2013
4/3/2012
10/14/2009
9/30/2013
5fz3/2013
42472013
10/2/2013
2/15/2012
4/18/2012
9/5/2012
5/20/2009
10/11/2011
10/28/2011
6/28/2010
4f2/2013
B/19/2013
4f17/2013
B/24/2011
5/13/2012
9/21/2011
8/23/2011
2/13/2013
6/15/2011
8/31/2011
10/30/2013
10/11/2013
5/29/2013
6/2011
7/19/2012

NEXT
COUPON

B/20/2013
1/16/2014
/302013
B/22/2013
11/21/2013
12/25/2013
B/28/2013
9/19/2013
11/15/2013
1/17/2014
9/28/2012
4/1/2013
10/1/2017
4/1/2013
7/1/2013
4/1/2013
6/1/2013
B/1/2013
2/1/2014
7/1/2013
B8/1/2013
7/15/2013
8/1/2013
8/1/2013
6/2/2013
2172014
4/15/2013
sf21/2014
3/22/2013
/1472013
3/30/2014
11/15/2013
10/24{2013
422014
7/19/2013
4/18/2013
3/5/2013
5/20/2013
4f2/2013
4/28{2013
3/15/2013
9/19/2013
1/22/2014
10/1/2018
B/24/2013
6/13/2013
3/13/2013
0,103
8/13/2013
11/15/2013
3/2/2013
4/30/2014
41172014
8/12/2018
3/18/2013
4/15/2013

MATURITY
DATE

5/20/2016
7/16/2018
1/30/2017
22272018
$/21/2018
6/20/2018
8/28/2017
3/19/2018
5/15/2118
T8
3f28/2018
10/1/2015
412017
4f1/1016
VoY
1/1/2015
6/1/2015
8f1/2015
6/1/2018
1/1/2016
8/1/1017
5/15/2015
B/1/2015
2/1/2018
6/2/2016
8/1/1018
2/15/2018
10/29/2018
8/22/2016
10/14/2014
10/1/2018
§/15/2018
4f24/2018
10/2/2018
1/19/2017
af18fa01?
9/5/2017
5/20/2014
10/7/2016
10/28/2016
9/15/2014
3/19/2018
1/22/2018
4/1/2018
8/24/2016
6/13/2017
9/13/2015
1/20/2015
2/13/2018
6/15/2016
B/31/2015
10/30/2018
10/11/2018
2/12/2018
6/15/2016
7/15/2017

11,178.132.70

UNITS

250,000.00
200,000.00
250,000.00
200,000.00
250,000.00
250,000.00
250,000.00
200,000.00
200,000.00
250,000.00
200,000.00
250,000.00
100,000.00
100,000.00
210,000.00
100,000.00
150,000.00
200,000.00
280,000.00
305,000.00
190,000.00

95,000.00
100,000.00
150,000.00
250,000.00
250,000.00
100,000.00
200,000.00
150,000.00
100,000.00
250,000.00
100,000.00
200,000.00
250,000.00
150,000.00
100,000.00
150,000.00
100,000.00
250,000.00
250,000.00
100,000.00
200,000.00
250,000.00
125,000.00
100,000.00
150,000.00
250,000.00
250,000.00

97,000.00
200,000.00
225,000.00
258,000.00
204,000.00
100.000.00
240,000.00
250,000.00

52,764.89

10,819,764.89
359,367.81

DISCOUNT
CR PREMIUM

{3,724.00)
{2,752.16)
{3,325.00)

748.55
10,840.00
7,487.32

305.66
11,426.52
4,281.20
4,110.66
1,162.00

4,795.00

3893172

9,366.28

13,150.00

17,230.00

3,206.21

{1,087.28)
21,108.35
{2,350.00)
18,681.66

{705.04)
3,296.25

15,430.00
4,984.00

176,594.00

BOOK
VALUE

250,000.00
200,000.00
250,000.00
196,276.00
247.247.84
246,675.00
250,000.00
200,000.00
200,000.00
250,000.00
200,000.60
250,748.55
110,840.00
107,487.32
210,000.00
100,000.00
150,305.66
211,426.62
2B4,281.20
309,110.65
191,162.00

95,000.00
104,795.00
288,937,72
250,000.00
250,000.00
109,366.28
204,000.00
263,150.00
104,000.00
250,000.00
117,230.00
200,000.00
250,000.00
153,206.21
100,000.00
150,000.00
100,000.00
250,000.00
250,000.00

98,902.72
221,108.3§
247,650.00
143,6B1.66
100,000.00
150,000.00
249,294.96
253,296.25

97,000.00
200.000.00
225,000.00
250,000.00
200,000.00
115,420.00
244,984.00
250,000.00

52,764.89

10,996,358.89
359,367.81

11,355,726.70

MARKET
VALUE

248,760.00
200,040.00
253,962.50
198,238.00
244,332,50
246,872.50
249,940.00
199,534.00
197,722.00
250,525.00
197,964.00
252,697.50
110,279.00
111,634.00
209,244.00
103,250.00
154,971.00
211,614.00
278,790.40
307,403.40
188,071.50

96,693.85
105,843.00
285,156.25
259,949.70
256,170.40
107,251.00
200,000.00
276,692.50
102,649.37
250,000.00
115,770.00
198,776.52
256,206.23
159,880.50
103,264.32
153,064.32
101,733.61
259,469.88
260,028.80
100,228.00
215,540.00
251,437.50
144,873.75
103,342,93
154,487.33
254,335.94
258,984.38

96,487.03
207,287.36
230,631.75
250,000.00
205,471.14
113,933.00
256,152.00
250,080.00

11,058,718.16
359,367.81

UNREALIZED
MARKET
GAIN/LOSS

{240.00}
40.00
3,962.50
1,962.00
{2.915.34)
187.50
{60.00)
{466.00)
{2,278.00)
525.00
12,036.00)
1,948.95
{561.00)
4,146.68
{756.00
3,250.00
4,665.34
187.38
{5.,490.80}
{1,707.26)
{3,050.50)
1,693.85
1,048.00
(3,731.47)
5,549,70
£,170.40
{2,115.28)
13,542.50
2,649.37
{1,460.00)
{1,223.48)
6,206.23
6,674.29
,264.32
1,064.32
173361
9,459.88
10,026.80
1,325.28
{5,568.35}
1,787.50
1,192.09
2,342,983
4,487.33
5,040.98
5,688.13
{51297}
7,287.86
563175
5,471.14
{1,497.00)
11,168.00
80.00

115,124.16



Town of Looms

Transaction Ledger
10/01/13 to 10/31/13

Trans Date
Trans Type

10/1/2013
Interest Received

10/1/2013
Bond Matured

10/1/2013
Interest received

10/1/2013
Interest received

10/1/2013
Interest received

10/2/2013
Transfer

10/2/2013
CD Purchased

10/7/2013
Interest received

10/9/2013
CD Soid

10/11/2013
CD Purchased

10/15/2013
Interest received

10/15/2013
Interest Received

10/15/2013
Interest Received

10/15/2013
Interest Received

10/18/2013

Quanjty

0.93

175,000.00

4,142.50

2,500.00

2,975.00

59,788.75

250,000.00

2,506.85

200,000.00

200,000.00

1,604.38

328.77

416.67

425.00

927.53

Description

Federated Govt Oblig Fund
0.01% floating 7 day

El Centro
2.0% due 10/1/13

CA Infrastructure
3.314% due 10/1/15

CA Muni Finance
5.0% due 4/1/17

CAGOB
5.95% due 4/1/15

Transfer from Wells Fargo

Compass Bank

2.0 due 10/2/18

GE Money Bank
2.0% due 10/7/16

Bank of India
2.0% due 4/27/17

Bank of India
2.05% due 10/11/18

Barclay's Bank
3.2% due 10/14/14

Merrick Bank
2.0% due 6/15/16

Westpac Bank
2.0% due 7/15/17

Bank of America
S5.1% due 2/15/18

Discover Bank

rice

1.000

1.000

1.000

l.000

1.000

1.000

1.000

1.000

1.007

1.000

1.000

1.000

1.000

1.000

1.000

Amount
Int Purch/Sold

0.93

175,000.00
1,750.00

4,142.50

2,500.00

2,975.00

59,788.75

250,000.00

2,506.85

201,368.40

1,808.22

200,000.00

1,604.38

328.77

416.67

425.00

927.53

Premium/Gain

(Discount)/{Loss)

0.93

1,750.00

4,142.50

2,500.00

2,975.00

250,000.00

2,506.85

3,176.62

1,604.38

328.77

416.67

425.00

927.53



Interest Received

10/18/2013
Interest correction

10/22/2013
CD Matured

10/23/2013
Bond Sold

10/24/2013
Interest Received

10/25/2013
€D Soid

10/25/2013
CD Soid

10/28/2013
Interest Received

10/29/2013
CD Matured

10/29/2013
Transfer

10/30/2013
CD Purchased

10/28/2013
CD Purchased

10/30/2013
Bond Purchased

(1,958.36)

100,000.00

280,000.00

1,153.15

100,000.00

97,000.00

2,569.52

100,000.00

33,008.65

250,000.00

200,000.00

280,000.00

Locai Agency Investment Fund

10/2/2013
Deposit

10/2/20%3
Withdrawal

100,000.00

100,000.00

1.85% due 4/18/17

GE
FR% due 9/23/13

Capmark Bank
5.0% due 10/22/13

FHLB
1.3755% due 12/11/15

CIT Bank
1.15% due 4/24/18

Sallie Mae Bank
3.5% due 2/19/14

Saehan Bank
3.4% due 3/27/14

GE Cap Bank
2.05% due 10/28/16

Maorgan Stanley
5.05% due 10/29/13

Transfer from Welis Fargo

Sallie Mae Bank
2.15% due 10/30/18

Bank of Baroda
2.15% due 10/29/18

Middlesex County
2.25% due 6/01/18

Local Agency Investment
Fund State Pool

Local Agency Investment
Fund State Pool

1.000

1.000

1.014

1.000

1.009

1.0i1

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

{1,958.36)

100,000.00

2,506.85

283,780.00
1,411.67

1,153.15

100,900.60

642.47

98,095.13
253.00

2,569.52

100,000.00

2,531.00

33,008.65

250,000.00

200,000.00

280,000.00

100,000.00

100,000.00

(1,958.36)

2,506.85

5,191.67

1,153.15

1,543.07

1,348.13

2,569.52

2,531.00



