Treasurer’s Report

December 10, 2013

TO: Honorable Mayor and Town Council
FROM: Roger Carroll, Treasurer/Finance Officer
DATE: December 3, 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 report period.

Other Information

COMPLIANCE WITH INVESTMENT POLICY:

The Town’s portfolio is in compliance with our investment policy.
Other Information
Benchmarks as of November 30, 2013:

Federal Lending Rate: 0.25%
Two Year T-Bill Rate: 0.29%
LAIF daily Rate 0.26%

Town of Loomis Weighted Average Rate, excluding LAIF investments: 2.67%
Average Maturity is 3.36 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.

* 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 Compliance

with Government Code Standards, and the Town of Loomis Investment Plan Standards

As of November 30, 2013

Current Portfolio Balance:

$ 11,273,266 |

Govt Code Loomis Loomis
Ca Government Code Sectlon 53601 Maximum Maximum Actual Complles
% % %
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% $0.00% 18.84% Yes
d Lacal agency bonds, etc 100.00% 50.00% Yes
e Federal Agency Bonds 100.00% 100.00% 20.47% Yes
f Bankers Acceptances 40.00% 40.00% Yes
g Commercial Paper 30.00% 15.00% Yes
h Negaotiable certificates of Depasit 30.00% 30.00% 29.69% Yes
(1) Repurchase Agreements 20.00% 20.00% Yes
(3} Reverse Repurchase Agreements 20.00% 20.00% Yes
Local Agencies Investment Fund 100.00% 2.30% Yes
h Time Deposits 30.00% 25.00% 0.40% Yes
i Medium Term Corporate Notes 30.00% 30.00% 28.30% 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
% 5
Range Not Less Not More
Than Than
1to 7 days 5% 70% 3% 304,747
8 to 180 days 0% 30% 1% 67,135
181 to 360 days 0% 30% 3% 299,028
1to 2 years 0% 40% 15% 1,638,792
2 to 3 years 40% 18% 1,973,727
3 to 4 years 30% 16% 1,814,833
4 to 5years 30% 46% 5,175,004
Over 5 years 0% 0%
Total 11,273,266




Town of Leomis

Quallty Analysls Report

11/30/2013
Cusip

313383PF2 <
3135G0GYS B
3135G0UHA Q
3135G60Wis 8
3135G0%21 @
3136GCIG9 Q
3136GIFRS @
3136G1LSe 4
3136G1P12 O
3134G36X3 Q
13034AAP5 IX

13048TCCS ix

13063A502 11X

13124MAES  IX

4521518vE 1x

452151LCs 1x

544587M2Z8  1X

596566WEB1  IX

711352BK0  1x

796720)G8 1

9133656E73 1X

982347waAs IX

O0206RAJ1  nfa
O00206RCAR  n/fa
0200500P8 n/fs
02587DCZ4 nfa
GE050WBME nfa
0606246L2 nfa
D6739FGF2 nfa
06740KCBYl  n/a
05568P5N3  nfa
DB46E4BEC  nfa
17284CC81 nfa
20451EVE nfa
21686CAD2  nfa
2546706U1  nfa
2546T1GAZ n/fa
3191404%4 nfa
3615952H3  n/fa
36160XYLS nfa
36962GK34  nfa
3E966R5W2  nfa
36966RY26  nfa
3B141GRCO  nfa
3B141GFM1  nfa
3814264E2 nfa
3B143AUR4  n/a
4282366856 nfa
46625HHPE  nfa
5B733AAE? nfa
55012¥543  nfa
E1745EG7Q  n/fa
7954S0RAS  nfa
856283VDS  n/a
871829AL1 nfa
949746QUE  n/fa
96121BBR7  n/a
ACCRUED INT nfa

NAME
AGY FHLB
AGY FNMA
AGY FNMA
AGY FNMA
AGY FNMA
AGY FNMA
AGY FNMA
AGY FHLMC
AGY FHLMC
AGY FHLMC
A-  CAlnfra Econ
A3 CAMun Fin Loma Line
Al LA S5tate GOB
Al Calleguas CA Mun Wa
Al lllnois GOB
Al linois GOB
Al LACAMun Impt
AAA  Middlesex 1A
A+  Rosedale RoBravo
AA-  San Bern CCD
Al UcD
Al WContraCosta
A3 AT&TInc
A3} ATATInc
CD  Ally Bank
€D Amex Bank
A Bank of Amerlca
€O Bank of Baroda
AA3  Barclays Bank
CO  Barclays Bank
€O BMWBank
Aa2 Berkshire Hathaway
€0 CITBank5LC
€0 Compass Bank
Aaa Rabobank
CO  DISCOVER BANK
€O DISCOVER BANK
€D Firsthank Hightand
€D GE CapRetBok
€D GE Cap Financial
AR GECC(F)
AA GECC
AA  GECC
A GOLDMAN SACHS
A GOLDMAN SACHS
€D GOLDMAN SACHS BAt
€D GOLOMAN SACHS BAP
A2  Hewlett Packard
AA-  |P Margan
€0 Mercantil Commercek
€D  Merrick Bank
AZ  MORGAN STANLEY
€D Sallie Mae Bk
CD  State 8nkindia
Al SYSCOComp
AA  Wells Fargo
AA  Westpac Banking
AGY
Sub- total

Balance an account with LAIF
Balance on account with Maney market
Tatal Pertfolle

RATE

2.000%
1250%
1.200%
0.875%
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%
1.686%
2875%
4.000%
5.500%
2.375%
2.150%
1.950%
5.100%
2.150%
5.000%
3.200%
2.050%
5.400%
1.150%
2.000%
3.375%
1.350%
1.600%
3.400%
2.000%
2.050%
0.570%
4.550%
5.250%
2.375%
©.150%
1.850%
1.300%
2,125%
3.700%
1.100%
2.000%
3.000%
2.150%
2.050%
5.250%
3.676%
2.000%

SETTLMENT
DATE

7/16/2013
3/20/2012
1/3f2013
5/31/2013
6/25/2013
8/28/2012
3/18/2013
§/29/2013
7/17/2013
3/28/2012
12/16/2011
5/29/2013
9/21/2011
6/20/2012
B/3/2010
8/24/2010
7/2/2012
10/30/2013
7/27/2012
5/2/a013
11/18/2010
4/13/2012
2/13/2013
11/27/2013
6/2/2011
8/1/2013
3/6/2013
10/28/2013
4/3/2012
10/14/2009
9/30/2013
5/29/2013
4/24/2013
10/2/2013
2/15/2012
4/18/2012
9/5/2012
5/20/2009
1071142011
10/28/2011
6/28/2010
4{2/2013
11/26/2013
8/19/2013
4/17/2013
8/24/2011
8/13/2012
9/21/2011
8/23/2011
2/13f2012
6/15/2011
B/31/2011
10/30/2013
10/11/2013
5/29/2013
7/6/2011
7/19/2012

NEXT
COUPCN

1/16/2014
F/30/2013
8/22/2013
11/21/2013
12/25/2013
B/18/2013
9/18/2013
11/15/2013
1/17/2014
9/28/2012
41112013
10/1/2017
4/1/2013
H1f2013
4/1/2013
6/1/2013
Bf1/2013
2/1/2014
7/1/2013
8/1/2013
/15/2013
8/1/2013
8/1/2013
§/23/2014
6/2/2013
2/1/2014
41542013
§/21/2014
3/22/2013
5/14/2013
3/30/2014
11/15/2013
10/24/:013
4/2/2014
7/19/2013
4/18/2013
3/5/2013
5/20/2013
4f7/2013
4/28/2013
3/15/2013
9/19/2013
5/15/2014
1/22/2014
1/1/:018
B/24/2013
6/13/2013
31372013
7/20/2013
8/13/2013
12/15/2013
3/2/2013
4/30/2014
4/11/204
B/12/2018
3/15/2013
4/15/2013

MATURITY
DATE

7/16/208
1/30/2017
2/22/318
5/21/1018
6/20/2018
8/28/2017
3/18/2018
5/15/2018
7/17/2018
1/28/2018
10/1/2015
a/1/2017
4/1/2016
71172007
1/1/2015
6/1/2015
8/1/2025
67172018
1/1/2016
B/1/2017
5/15/2015
8/1/2015
2/1/2018
11/27/2018
6/2/2016
8/1/2018
2/15/2018
10/29/2018
9/22/2016
10/14/2014
10/1/2018
5/15/2018
4/24/2018
10/2/2018
1/19/2017
4/18/2017
9/5/2017
5/20/2014
10/7/2016
10/28/2016
9/15/2014
3/19/2018
5/15/2018
1/22/2018
4/1/2018
8/24/2016
6/13/2017
9/13/2015
1/20/2015
1328
6/15/2016
8/31/2015
10/30/2018
10/11/2018
2/12/2018
6/15/2016
7/15/2017

UNITS

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
100,000.0¢
100,000.00
210.000.00
100,000.00
150.000.00
200,000.00
280,000,00
305,000.00
150,000.00

95,000.00
100,000.00
250,000,00
100,000.00
250,000.00
250,000.00
1040,000.00
204,000.00
250,000.00
104,000.00
25¢,000.00
104,000.00
200,000.00
250,000.00
150,000.00
10¢,000.00
150,000.00
100,000.00
250,000.00
250,000.00
100,000.00
200,000.00
100,000.00
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
250,000.00
200,000.00
100,000.00
240,000.00
250,000.00

67,135.12

10,784,135.12
259,595.86
45,150.95

11,066,881.94

DISCOUNT
OR PREMIUM

{3,649.00)
{2,702.16}
{3,265.00}

718.55
10,580.00
7.217.32

2B5.66
10,851.62
4,201.20
3,935.66
1,132.00

4,565.00
817272

9,186.28

12,750.00

16,910.00

312121

{972.28)
20,708.35
12,750.00
{2,300.00)
17,871.66

{670.04)
3.041.25

15,120.00
4,824.00

184,384.00

BOOK
VALUE

200,000.00
250,000.00
196,351.00
247,297.84
246,735.00
250,000.00
200,000.00
200,000.00
250,000.00
200,000.00
250,71B.55
110,580.00
107,217.32
210,000.00
100,000.00
150,285.66
210,851.62
284,201.20
308,935.66
191.132.00

95,000.00
104,565.00
288,172.72
100,000.00
250,000.00
250,000.00
109,186.28
200,000.00
262,750.00
100,000.00
250,000.00
116,510.00
200,000.00
250,000.00
153,121.21
100,000.00
150,000.00
100,000.00
250,000.00
250,000.00

95,027.72
220,708.35
112,750.00
247,700.00
142,871.66
100,000.00
150,000.00
249,329.96
253,041.25

§7.000.00
200,000.00
225,000.00
250,000.00
200,000.00
115,120.00
244,824.00
250,000.00

67,135.12

10,968,518.12
259,595.86
45,150.96

11,273,265.94

MARKXET
VALUE

200,020.00
254,435.00
198,444.00
245,317.50
246,557.50
250,351.56
199,918.00
198,136.00
250,515.00
198,074.00
252,847.50
110,345.00
111,543.00
209,766,590
103,091.00
154,500.50
211,272.00
278,930.40
307,558.95
188,643.40

96,579.85
105,602.00
284,125.00
100,316.00
260,183.33
256,731.90
106,935.00
200,000.00
277,010.00
102,444.11
250,000.00
115,285.00
199,383.78
256,707.28
159,583.50
103,500.07
153,484.92
101,493,431
255,838.33
260,400.40
100,204.00
214,878.00
111,065.00
252,435.00
144,658.75
103,487.68
154,864.28
254,942.50
258,470.00

96,797.72
207,502.14
230,811.75
258,182,50
205,867.32
113,696.00
256,804.80
249,675.00

11,035,017.53
304,746.82

UNREALIZED
MARKET
GAIN/LOSS

20.00
4,435.00
2,093.00

{1,980.34)
222.50
351.56
{82.00)
{1,864.00}
515.00
{1,926.00}
2,128.95
{231.00}
432568
{233.10)
3,091.00
4614.84
41038
{5,270.80)
{1,376.71)
{2,488.60)
1,572.85
1,037.00
{4,047.72)
316.00
10,183.33
5,731.90
12,281.28)
14,260.00
2,444.11
{1,625.00}
{616.22)
6,707.28
6,462.29
3,500.07
3,484.92
1,492.41
$,838.33
10,400.40
1,176.28
{£.820.35)
{1,685.00)
4,735.00
1,787.09
3,487.68
4,864.28
5,612.54
5,428.75
{202.28)
7,502.14
581175
8,182.50
5,867.32
{1,424.00)
11,980.80
{325.00)

133,633.53



Town of Looms

Transaction Ledger
11/01/13 to 11/30/13

Trans Date
Trans Type

11/4/2013
Interest Received

11/15/2013
Interest received

11/15/2013
Interest received

11/15/2013
Interest received

10/15/2013
Interest received

11/15/2013
Interest Received

11/15/2013
Interest Received

11/15/2013
Interest Received

11/20/2013
Bond Called

11/20/2013
Interest Received

11/21/2013
Interest Received

11/26/2013
Bond Purchased

11/27/2013
Bond Purchased

Quanity

1.13

1,365.63

625.00

2,700.00

1,604.38

339.73

416.67

425.00

250,000.00

1,713.97

1,093.75

100,000.00

100,000.00

Local Agency Investment Fund

11/12/2013
Withdrawal

50,000.00

Description

Federated Govt Oblig Fund

0.01% floating 7 day

uco
2.875% due 5/15/15

FNMA
0.625% due 5/15/18

Berkshire Hathaway
5.4% due 5/15/18

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

Merrick Bank
2.0% due 6/15/16

Woestpac Bank
2.0% due 7/15/17

Bank of America
5.1% due 2/15/18

FHLB
5.0% due 5/20/16

First Bank
3.4% due 5/20/14

FNMA
0.875% due 5/21/18

GECC
5.25% due 5/15/18

ATT, Inc
2.375% due 11/27/18

Local Agency Investment
Fund State Pool

Price

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.000

1.130

1.007

1.000

Amount

Int Purch/Sold

1.13

1,365.63

625.00

2,700.00

1,604.38

339.73

416.67

425.00

250,000.00

312.50

1,713.97

1,093.75

113,000.00

160.42

100,682.00

50,000.00

Premium/Gain

(Discount}/{Loss)

1.13

1,365.63

625.00

2,700.00

1,604.38

339.73

416.67

425.00

312.50

1,713.97

1,093.75

13,160.42

682.00



11/21/2013 50,000.00 Local Agency Investment 1.000 50,000.00
Withdrawal Fund State Pool



