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Investments 

Ventura County Treasury Pool 

State Local Agency Investment Fund 

Supranationals 

Negotiable CDs 

Municipal Bonds 

Federal Agency Coupon Securities 

Treasury Coupon Securities 

Investments 

Cash and Accrued Interest 
Accrued Interest at Purchase 

Subtotal 

Total Cash and Investments 

Total Earnings 

Current Year 

Par 

Value 
10,366,342.33 

60,975,079.34 

16,000,000.00 

4, 165,000.00 

38,541,427.08 

113,725,000.00 

28,000,000.00 

271,772,848.75 

271,772,848.75 

September 30 Month Ending 

142,025.72 

Operating Portfolio Investment 
Portfolio Management 

Portfolio Summary 
September 30, 2020 

Market Book 

Value Value 
10,366,342.33 10,366,342.33 

60 ,975,079 ,34 60,975,079.34 

16,169,040.00 16,040,117.00 

4 ,255,297.75 4 , 165,000.00 

39 ,606,588.22 38,759,842.08 

114,292,833,25 113,782,779.75 

29,267,900.00 27,996,093.76 

274,933,080.89 272,085,254.26 

1,904.00 1,904.00 

1,904.00 1,904.00 

274,934,984.89 272,087, 158.26 

Fiscal Year To Date 

795,037.00 

% of 

Portfolio Term 

3.81 

22.41 

5.90 1,648 

1.53 1,074 

14.25 1,486 

41.82 1,708 

10.29 1.359 

100.00% 1,180 

1,180 

Days to 

Maturity 

1 

1 

677 

917 

716 

1,253 

838 

766 

766 

City of Thousand Oaks 
2100 Thousand Oaks Blvd. 
Thousand Oaks, CA 91362 

(805)449-2200 

YTM 

365 Equiv. 

1.500 

0.685 

1.889 

1.158 

1.941 

1.243 

2.106 

1.353 

1.353 

Investments have been made in compliance with California Government Code and in accordance with the City's Investment Policy. Market value is provided by Bank of New York Trust Company, NA for 
negotiable investments held in custody. Collateralized certificates of deposit are non-negotiable and therefore both the par value and the market value are the value of the investment at maturity. The 
market values of the State Local Investment Agency, money market funds, and the Ventura County Treasury Pool are based on monthly statements. The Yield to Maturity reported for Federal Agency 
Callable Step-Up Coupon Securities is based on the current coupon. 

Based on analysis of cash receipts, expenditures, and daily cash flows, it is projected that revenues and investment liquidity are sufficient to meet expenditure requirements for the next six months. 
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Reporting period 09/01/2020-09/30/2020 
Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 1011312020-10:31 

Portfolio CTI 

NL! CP 
PM (PRF_PM1) 7.3.11 

Report Ver. 7,3.11 



CUSIP Investment# 

Ventura County Treasury Pool 

SYS50831 50831 

Money Market Funds 

94975P405 4091 

State Local Agency Investment Fund 

SYS2541 

Supranationals 

4581XOCD8 

4581XOCS5 

4581XOCW6 

459058EW9 

459058HQ9 

459058HP1 

45905U5U4 

45950VLH7 

Negotiable CDs 

69506YRJO 

87164WZR2 

02589AB43 

88413QCM8 

33847E3A3 

61690UWE6 

14042TCZ8 

05580AWB6 

72345SKU4 

14042RPC9 

254673ZY5 

29278TRL6 

02007GNB5 

44329ME33 

7954506H3 

2541 

50946 

50962 

50978 

50910 

51104 

51108 

51118 

51023 

51144 

51143 

51135 

51165 

51157 

51140 

51137 

51136 

51164 

51138 

51139 

51202 

51141 

51160 

51145 

Issuer 

Ventura County Treasury Pool 

Subtotal and Average 

Wells Fargo Govt Money Market 

Subtotal and Average 

Local Agency Investment Fund 

Subtotal and Average 

Inter-American Development Ban 

Inter-American Development Ban 

Inter-American Development Ban 

lnt'I Bank Recon & Develop 

lnt'I Bank Recon & Develop 

lnt'I Bank Recon & Develop 

lnt'I Bank Recon & Develop 

International Finance Corp. 

Subtotal and Average 

24045 Pacific Western Bank 

27314 Synchrony Bank 

27471 American Express Nationa 

30012 Third Federal S&L 

32541 Flagstar Bank 

32992 Morgan Stanley Bank NA 

33954 Capital One Bank USA NA 

35141 BMW Bank N. America 

35583 Pinnacle Bank 

4297 Capital One NA 

5649 Discover Bank 

52793 EnerBank USA 

57803 Ally Bank 

57890 HSBC Bank USA NA 

58177 Sallie Mae Bank 

Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 10/13/2020-10:31 

Operating Portfolio Investment 
Portfolio Management 

Portfolio Details - Investments 
September 30, 2020 

Purchase 

Date 

08/10/2016 

11/03/2016 

03/17/2017 

03/17/2016 

11/18/2019 

11/26/2019 

01/27/2020 

02/01/2018 

04/16/2020 

04/17/2020 

03/31/2020 

05/08/2020 

04/30/2020 

04/09/2020 

04/01/2020 

03/31/2020 

05/08/2020 

04/01/2020 

0410212020 

09/25/2020 

04/09/2020 

05/07/2020 

04/15/2020 

Par Value 

10,366,342.33 

10,366,342.33 

0.00 

0.00 

60,975,079.34 

60,975,079.34 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

16,000,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

Market Value 

10,366,342.33 

10,366,342.33 

0.00 

0.00 

60,975,079.34 

60,976,079.34 

2,004,080.00 

2,014,460.00 

2,048,700.00 

2,012,280.00 

2,004, 100.00 

2,003,400.00 

2,008,300.00 

2,073,720.00 

16, 169,040.00 

251,130.07 

251,760.09 

248,983.21 

248,034.09 

255,547.93 

252,647.27 

248,945.36 

248,983.21 

248,034.09 

248,945.36 

248,966.89 

247,616.95 

248,449.19 

256,158.71 

252,390.11 

Stated 
Book Value Rate 

10,366,342.33 

10,366,342.33 

0.00 

0.00 

60,975,079.34 

60,976,079.34 

2,075,860.00 

2,036,260.00 

1,993,940.00 

1,987.180.00 

2,000,000.00 

2,000,000.00 

2.000.000.00 

1,946,877.00 

16,040,117.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

245,000.00 

1.500 

0.020 

0.685 

2.125 

1.875 

2.125 

1.625 

2.160 

2.050 

1.750 

2.000 

1.200 

1.300 

1.350 

0.700 

1.250 

1.450 

1,350 

1.350 

0.700 

1.350 

1.350 

0.550 

1.200 

1.300 

1.400 

Page 1 

YTM Days to Maturity 
S&P 366 Maturity Date 

1.500 

1.500 

0.020 

0.000 

0.685 

0.685 

AAA 1.206 

AAA 1.445 

AAA 2.191 

AAA 1.760 

AAA 2.160 

AAA 2.050 

AAA 1.750 

AAA 2.600 

1.889 

1.032 

1.300 

1.350 

0.700 

1.250 

1.248 

1.350 

1.350 

0.700 

1.350 

1,350 

0.550 

1.200 

1.301 

1.400 

0 

39 11/09/2020 

165 03/15/2021 

474 01/18/2022 

159 03/09/2021 

1,509 11/18/2024 

1,504 11/13/2024 

848 01/27/2023 

753 10/24/2022 

677 

928 04/17 /2023 

928 04/17/2023 

546 03/31/2022 

949 05/08/2023 

1,672 04/30/2025 

921 04/10/2023 

547 04/01/2022 

546 03/31/2022 

949 05/08/2023 

547 04/01/2022 

550 04/04/2022 

1, 820 09/25/2025 

557 04/11/2022 

1,679 05/07/2025 

928 04/1712023 

Portfolio CTI 

NL! CP 
PM (PRF _PM2) 7.3.11 

Report Ver. 7.3.11 



CUSIP 

Negotiable CDs 

48128L7Z6 

316777XG1 

Municipal Bonds 

03667PFK3 

088013FG7 

13063CP87 

13063DADO 

13063DDF2 

13063DGAO 

13063DGN2 

13063DLY2 

13077DBL5 

13077DFD9 

13077DHK1 

13077DMK5 

13066YTY5 

17741RG88 

169583HD6 

169583HG9 

190335HF9 

23886PAN5 

3582326T8 

432272FT4 

446216HH9 

502516QWO 

542411NF6 

544647BC3 

586840MZO 

66989KAQ4 

66989KAR2 

672240UR7 

75211QDM8 

757710TY4 

752147HH4 

797400LB2 

801686SN7 

Investment# 

51159 

51146 

50979 

51183 

50918 

50983 

51017 

51032 

51054 

51065 

50971 

51053 

51080 

51193 

50953 

51181 

51149 

51150 

50949 

51088 

51198 

51168 

51187 

51153 

51097 

51158 

51091 

51094 

51095 

51009 

50969 

51178 

51189 

51110 

51105 

Issuer 

628 JPMorgan Chase Bank NA 

6672 Fifth Third Bank 

Subtotal and Average 

Antelope Valley CCD 

Beverly Hiiis PFA Water 

California State 

California State 

California State 

California State 

California State 

California State 

Cal State University Systemwid 

Cal State University Systernwid 

Cal State University Systemwid 

Cal State University Systemwid 

CA Dept of Wtr Resources 

Citrus Community College Distr 

Chino Valley USD 

Chino Valley USD 

Coast Community College Distri 

SA to Davis Redevelopment 

Fresno Unified School District 

Hillsborough City School Distr 

Huntington Beach CA PFA 

La Canada USD 

Long Beach CCD 

Los Angeles Unified School Dis 

Menlo Park City School Distric 

SA Novato Dissolved RDA 

SA Novato Dissolved RDA 

City of Oakland 

Rancho Cordova 

Redondo Beach School District 

Rancho Santiago CCD 

San Diego Regional Transportai 

Santa Clarita CCD 

Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 10/13/2020 -1 0:31 

Operating Portfolio Investment 
Portfolio Management 

Portfolio Details - Investments 
September 30, 2020 

Purchase 

Date 

05/12/2020 

04/16/2020 

03/30/2017 

08/12/2020 

04/28/2016 

04/27/2017 

10/26/2017 

04/25/2018 

09/18/2018 

04/04/2019 

03/09/2017 

08/0212018 

08/01/2019 

09/17/2020 

09/28/2016 

08/04/2020 

04/29/2020 

04/29/2020 

08/31/2016 

09/17/2019 

09/30/2020 

06/18/2020 

08/1212020 

04/28/2020 

10/23/2019 

04/30/2020 

10/08/2019 

10/10/2019 

10/10/2019 

08/30/2017 

01/25/2017 

08/06/2020 

09/02/2020 

12/19/2019 

12/1212019 

Par Value 

245,000.00 

245,000.00 

4, 165,000.00 

750,000.00 

500,000.00 

2,000,000.00 

750,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

700,000.00 

500,000.00 

500,000.00 

250,000.00 

2,226,427.08 

375,000.00 

555,000.00 

1,000,000.00 

400,000.00 

620,000.00 

250,000.00 

255,000.00 

250,000.00 

500,000.00 

750.000.00 

500,000.00 

1,000,000.00 

1,000,000.00 

500,000.00 

2,000,000.00 

350,000.00 

250,000.00 

1,000,000.00 

500,000.00 

350,000.00 

Market Value 

252,495.93 

246,209.29 

4,255,297.75 

761 ,505.00 

501,345.00 

2,011,220.00 

771,705.00 

2,082,200.00 

2,023,920.00 

2,161,480.00 

2,057,380.00 

713,636.00 

528, 190.00 

517,480.00 

250,140.00 

2,245,373.97 

375,885.00 

561,049.50 

1,037,770.00 

403,616.00 

638,463.60 

249,830.00 

257,973.30 

250,257.50 

509,200.00 

757,657.50 

518, 100.00 

1,035,890.00 

1,036,980.00 

523,200.00 

2,008,800.00 

352,166.50 

250,730.00 

1,001,260.00 

520,970.00 

362,033.00 

Stated 
Book Value Rate 

245,000.00 

245,000.00 

4, 165,000.00 

750,000.00 

500,000.00 

2,000,000.00 

750,000.00 

2,027,860.00 

2,000,860.00 

2,040,480.00 

2,000,000.00 

700,000.00 

500,000.00 

500,000.00 

250,000.00 

2,226,427.08 

375,000.00 

555,000.00 

1,000,000.00 

400,000.00 

620,000.00 

250,000.00 

255,000.00 

250,000.00 

500,000.00 

750,000.00 

522,945.00 

1,000,000.00 

1,000,000.00 

500,000.00 

2,016,940.00 

350,000.00 

250,000.00 

1,000,000.00 

500,000.00 

350,000.00 

1.100 

1.150 

2.358 

0.719 

1.500 

2.367 

2.500 

2.800 

3.400 

2.350 

2.112 

3.054 

2.020 

0.685 

1.713 

0.669 

1.650 

1.800 

1.556 

1.750 

0.869 

1.014 

0.793 

1.550 

1.738 

5.000 

1.878 

2.000 

2.080 

2.000 

2.460 

0.674 

0.634 

1.926 

1.962 

Page 2 

S&P 

YTM Daysto 
365 Maturity 

Maturity 

Date 

1.100 1,319 05/12/2024 

1.150 197 04/16/2021 

1.158 

AA 2.358 

AAA 0.719 

AA- 1.500 

AA- 2.367 

AA- 2.200 

AA- 2.785 

AA- 2.951 

AA- 2.350 

AA- 2.112 

AA- 3.052 

AA- 2.017 

AA- 0.685 

AA+ 1.713 

AA 0.669 

AA- 1.651 

AA- 1.800 

AA+ 1.556 

AA- 1.750 

0.900 

AA 1.014 

AA 0.793 

1.550 

AA 1.739 

1.043 

1.878 

AA- 1.960 

AA- 2.080 

AA 1.741 

AA- 2.460 

0.674 

AA 0.634 

AAA 1.926 

AA 1.962 

917 

304 08/01/2021 

1,704 06/01/2025 

182 04/01/2021 

547 04/0112022 

730 1 0/01 /2022 

182 04/01/2021 

1,034 08/01/2023 

54 7 04/01 /2022 

396 11 /01/2021 

761 11/01/2022 

761 11 /01/2022 

1,492 11 /01/2024 

212 05/01 /2021 

1,400 08/01 /2024 

304 08/01/2021 

1,400 08/01/2024 

304 08/01/2021 

1,065 09/01/2023 

1,765 08/01/2025 

1,431 09/01/2024 

1,308 05/01/2024 

669 08/01/2022 

304 08/01/2021 

273 07/01/2021 

1,003 07/01/2023 

1,065 09/01 /2023 

1,431 09/01/2024 

106 01/15/2021 

123 02101/2021 

1,400 08/01/2024 

1,431 09/01/2024 

1,278 04/01/2024 

1,034 08/01/2023 

Portfolio CTI 
NL! CP 

PM (PRF_PM2) 7.3.11 



CUSIP 

Municipal Bonds 

801686SP2 

817409N27 

797679CC9 

79765R3T4 

79765R3U1 

798170AE6 

798189RE8 

798189RE8 

802498VU6 

835569GQ1 

91412GF59 

91412GT21 

91412HBK8 

91412HGE7 

Investment# 

51106 

51121 

51125 

51019 

51020 

51026 

51169 

51179 

51177 

51101 

50944 

50987 

51038 

51175 

Federal Agency Coupon Securities 

31422BZH6 

3133EHJT1 

3133EKRP3 

3133EJYL7 

3133EK4A1 

3133ELTC8 

3133ELUJ1 

3133ELUJ1 

3133ELVA9 

3133ELXC3 

3133EL7K4 

313379069 

313376C94 

3130ACK52 

3130AHCR2 

3130AHUU5 

3130AJ4Q9 

3130AJF79 

3130AJFQ7 

3130AJHC6 

3130AJKL2 

51161 

50990 

51074 

51075 

51099 

51128 

51130 

51131 

51134 

51154 

51196 

51002 

51029 

51043 

51098 

51114 

51123 

51129 

51133 

51147 

51162 

Issuer 

Santa Clarita CCD 

Sequoia Union High School 

San Francisco Port Commission 

City of SF Public Utilities 

City of SF Public Utilities 

San Jose Successor Agency 

San Jose Evergreen CCD 

San Jose Evergreen CCD 

Santa Monica-Malibu USD 

Sonoma County JCD 

University of California 

University of California 

University of California 

University of California 

Subtotal and Average 

Farmer Mac 

Federal Farm Credit Bank 

Federal Farm Credit Bank 

Federal Farm Credit Bank 

Federal Farm Credit Bank 

Federal Farm Credit Bank 

Federal Farm Credit Bank 

Federal Farm Credit Bank 

Federal Farm Credit Bank 

Federal Farm Credit Bank 

Federal Farm Credit Bank 

Federal Home Loan Bank 

Federal Home Loan Bank 

Federal Home Loan Bank 

Federal Home Loan Bank 

Federal Home Loan Bank 

Federal Home Loan Bank 

Federal Home Loan Bank 

Federal Home Loan Bank 

Federal Home Loan Bank 

Federal Home Loan Bank 

Data Updated: SET _200: 10/13/2020 10:31 
Run Date: 10/13/2020 -10:31 

Operating Portfolio Investment 
Portfolio Management 

Portfolio Details • Investments 
September 30, 2020 

Purchase 
Date 

12/12/2019 

02/27/2020 

03/02/2020 

12/28/2017 

12/28/2017 

03/01/2018 

06/16/2020 

07/22/2020 

08/05/2020 

11/12/2019 

08/04/2016 

05/18/2017 

06/05/2018 

07/16/2020 

05/06/2020 

05/18/2017 

06/21/2019 

06/14/2019 

10/30/2019 

03/17/2020 

03/24/2020 

03/24/2020 

04/01/2020 

04/22/2020 

09/16/2020 

06/22/2017 

04/04/2018 

06/13/2018 

10/16/2019 

01/28/2020 

02/12/2020 

03/25/2020 

04/01/2020 

04/23/2020 

0511212020 

Par Value 

150,000.00 

500,000.00 

500,000.00 

325,000.00 

500,000.00 

2,000,000.00 

500,000.00 

500,000.00 

480,000.00 

500,000.00 

2,000,000.00 

505,000.00 

1,000,000.00 

500,000.00 

38,541,427.08 

2,000,000.00 

2,000,000.00 

2,000,000.00 

1,500,000.00 

2,000,000.00 

2,000,000.00 

1,540,000.00 

460,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

1,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

Market Value 

157,197.00 

519,470.00 

520,745.00 

332,263.75 

521,875.00 

2,082,800.00 

542,040.00 

542,040.00 

481,507.20 

518,025.00 

2,011, 720.00 

521 ,503.40 

1,073,630.00 

504,365.00 

39,606,588.22 

2,000,680.00 

2,059,660.00 

2,022,360.00 

1,612,440.00 

2,001,560.00 

2,003,960.00 

1,544,589.20 

461 ,370.80 

2,002,080.00 

2,001,680.00 

1,997,040.00 

2,066,480.00 

2,059,020.00 

1,000, 170.00 

2,001,360.00 

1,990,340.00 

1,991,620.00 

1,986,740.00 

1,985,440.00 

1,982, 700.00 

1,983, 140.00 

Book Value 

150,000.00 

500,000.00 

500,000.00 

325,000.00 

500,000.00 

1,978,800.00 

542,055.00 

543,695.00 

480,000.00 

500,000.00 

2,044,780.00 

505,000.00 

1,000,000.00 

500,000.00 

38,759,842.08 

2,000,000.00 

2,005,440.00 

2,000,000.00 

1,551,870.00 

2,000,000.00 

2,001,980.00 

1,540,000.00 

460,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,024,940.00 

2,005,400.00 

978,770.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

Stated 

Rate 

2.102 

1.665 

1.894 

2.469 

2.619 

2.630 

3.500 

3.500 

0.627 

1.991 

1.910 

2.382 

3.297 

0.883 

0.850 

2.000 

2.220 

2.800 

1.930 

1.125 

1.000 

1.000 

1.200 

0.800 

0.550 

2.125 

2.625 

1.700 

2.000 

1.875 

1.800 

1.200 

1.300 

1.180 

0.850 

Page 3 

S&P 
YTM Daysto 
365 Maturity 

Maturity 
Date 

AA 2.102 

1.665 

A 1.894 

AA- 2.469 

AA- 2.619 

AA 2.887 

AA+ 0.837 

AA+ 0.655 

0.627 

AA 1.991 

AA 1.424 

AA 2.382 

AA 3.297 

AA 0.883 

1.941 

0.850 

AA+ 1.943 

AA+ 2.220 

AA+ 1.943 

AA+ 1.930 

AA+ 1.105 

AA+ 1.000 

AA+ 1.000 

AA+ 1.200 

AA+ 0.800 

AA+ 0.550 

AA+ 1.861 

AA+ 2.547 

AA+ 2.653 

AA+ 2.000 

AA+ 1.875 

AA+ 1.800 

AA+ 1.200 

AA+ 1.300 

AA+ 1.180 

AA+ 0.850 

1,400 08/01/2024 

1,369 07/01/2024 

1,612 03/01/2025 

396 11/01/2021 

761 11/01/2022 

669 08/01/2022 

1,065 09/01/2023 

1,065 09/01/2023 

1,369 07/01/2024 

1,034 08/01/2023 

226 05/15/2021 

591 05/15/2022 

956 05/15/2023 

1,687 05/15/2025 

716 

1,678 05/06/2025 

594 05/18/2022 

1,359 06/2112024 

1, 069 09/05/2023 

1, 124 1 0/30/2023 

1,628 03/1712025 

904 03/24/2023 

904 03/24/2023 

1 ,278 04/0112024 

1,299 04/22/2024 

1,811 09/16/2025 

617 06/10/2022 

435 12/10/2021 

4 1 0/05/2020 

1,476 10/16/2024 

1,488 10/28/2024 

1,595 02/12/2025 

1,636 03/25/2025 

1,643 04/01/2025 

1,665 04/23/2025 

1.684 05/1212025 

Portfolio CTI 

NL! CP 
PM (PRF _PM2) 7,3.11 



CUSIP Investment# 

Federal Agency Coupon Securities 

3130AJLA5 

3130AJPX1 

3134GA5C4 

3134GBNY4 

3134GBWQ1 

3134GBYF3 

3134GTXA6 

3134GT4U4 

3134GVJS8 

3134GVKA5 

3134GVKJ6 

3134GVXFO 

3134GVG77 

3134GWAR7 

3134GWC53 

3134GWH82 

3134GWP26 

3136G2XN2 

3136G3ZMO 

3136G3N92 

3136G32R5 

3135GOS38 

3135GOT45 

3135GOF73 

3135GORM7 

3135G03P6 

3136G4WH2 

3136G4WRO 

3136G4YU1 

3136G4ZB2 

3136G4C43 

3136G4F32 

3136G4C76 

3136G4E74 

3136G4H63 

3136G4P49 

3136G4U50 

3136G43L5 

51163 

51173 

50972 

50991 

51005 

51008 

51078 

51090 

51142 

51148 

51151 

51167 

51170 

51176 

51192 

51194 

51197 

50901 

50935 

50943 

50947 

50967 

50981 

50994 

50995 

51156 

51171 

51172 

51174 

51180 

51182 

51184 

51185 

51186 

51188 

51190 

51191 

51195 

Issuer 

Federal Home Loan Bank 

Federal Home Loan Bank 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal Home Loan Mortgage Cor 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Federal National Mortgage Assc 

Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 10/13/2020 -10:31 

Operating Portfolio Investment 
Portfolio Management 

Portfolio Details - Investments 
September 30, 2020 

Purchase 
Date 

05/19/2020 

06/17/2020 

03/16/2017 

05/25/2017 

07/27/2017 

07/27/2017 

07/08/2019 

09/06/2019 

04/14/2020 

04/17/2020 

04/17/2020 

05/26/2020 

06/11/2020 

07/21/2020 

09/15/2020 

09/08/2020 

09/28/2020 

02/26/2016 

07/28/2016 

07/27/2016 

08/25/2016 

01/10/2017 

04/18/2017 

05/25/2017 

05/25/2017 

04/27/2020 

06/30/2020 

06/30/2020 

07/15/2020 

07/22/2020 

08/14/2020 

07/29/2020 

08/12/2020 

08/03/2020 

08/19/2020 

08/19/2020 

08/27/2020 

09/30/2020 

Par Value 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

1,425,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

1,800,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

Market Value 

1,984,080.00 

1,983,600.00 

2,035,820.00 

2,061,540.00 

2,066,620.00 

2,010,660.00 

2,008,460.00 

2,010,640.00 

2,000,300.00 

2,000,380.00 

2,000,320.00 

2,001,040.00 

2,001, 180.00 

1,997,200.00 

2,000,560.00 

2,001,260.00 

1,998,640.00 

2,011,360.00 

2,001,580.00 

2,019,520.00 

2,023, 180.00 

2,047,680.00 

2,052,660.00 

2,004,580.00 

1,426,781.25 

2,000,000.00 

2,002,360.00 

2,003,220.00 

2,001, 120.00 

1,999, 120.00 

1,995,360.00 

1,997,780.00 

1,995,940.00 

1,796,022.00 

2,000,080.00 

1,998,220.00 

2,000,260.00 

1,999,280.00 

Stated 
Book Value Rate 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

1,998,980.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,001,980.00 

1,989,460.00 

1,423,959.75 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

1,800,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

2,000,000.00 

0.750 

0.800 

2.000 

2.050 

2.000 

1.800 

2.000 

1.750 

1.125 

1.200 

1.150 

0.750 

0.800 

0.750 

0.650 

0.625 

0.500 

1.600 

1.200 

1.350 

1.450 

2.000 

1.875 

1.500 

1.630 

0.800 

0.800 

0.850 

0.730 

0.720 

0.650 

0.600 

0.700 

0.570 

0.550 

0.600 

0.600 

0.550 

Page4 

YTM Days to Maturity 
S&P 365 Maturity Date 

AA+ 0.750 

AA+ 0.800 

AA+ 2.000 

AA+ 2.050 

AA+ 2.000 

AA+ 1.800 

AA+ 2.000 

AA+ 1.761 

AA+ 1.125 

AA+ 1.200 

AA+ 1.150 

AA+ 0.750 

AA+ 0.800 

AA+ 0.750 

AA+ 0.650 

AA+ 0.625 

AA+ 0.500 

AA+ 1.600 

AA+ 1.200 

AA+ 1.350 

AA+ 1.450 

AA+ 2.000 

AA+ 1.854 

AA+ 1.655 

AA+ 1.652 

AA+ 0.800 

AA+ 0.800 

AA+ 0.850 

AA+ 0.730 

AA+ 0.720 

AA+ 0.650 

AA+ 0.600 

AA+ 0.700 

AA+ 0.570 

AA+ 0.550 

AA+ 0.600 

AA+ 0.600 

AA+ 0.550 

1,691 05/19/2025 

1, 720 06/17 /2025 

350 09/16/2021 

601 05/25/2022 

664 07 /27 /2022 

118 01/27/2021 

1, 194 01/08/2024 

1,434 09/04/2024 

1,656 04/14/2025 

1,658 04/16/2025 

1,476 10/16/2024 

1,609 02/26/2025 

1,714 06/11/2025 

1,754 07/21/2025 

1,810 09/15/2025 

1,803 09/08/2025 

1,639 03/28/2025 

146 02/24/2021 

27 10/28/2020 

299 07 /27 /2021 

328 08/25/2021 

461 01/05/2022 

551 04/05/2022 

60 11/30/2020 

29 10/30/2020 

938 04/27/2023 

1, 733 06/30/2025 

1, 733 06/30/2025 

1,748 07/15/2025 

1,754 07/21/2025 

1, 778 08/14/2025 

1, 762 07 /29/2025 

1, 776 08/12/2025 

1,581 01/29/2025 

1, 783 08/19/2025 

1, 783 08/19/2025 

1,699 05/27/2025 

1,825 09/30/2025 

Portfolio CTI 

NL! CP 
PM (PRF _PM2) 7.3.11 



CUSIP Investment# Issuer 

Subtotal and Average 

Treasury Coupon Securities 

9128284A5 51025 United States Treasury 

912828RR3 51047 United States Treasury 

912828RC6 51048 United States Treasury 

912828866 51060 United States Treasury 

912828TY6 51061 United States Treasury 

9128284L 1 51062 United States Treasury 

912828409 51064 United States Treasury 

9128286C9 51068 United States Treasury 

912828WE6 51073 United States Treasury 

912828T91 51076 United States Treasury 

912828S92 51077 United States Treasury 

912828P38 51086 United States Treasury 

912828U65 51111 United States Treasury 

912828YW4 51112 United States Treasury 

912828L57 51113 United States Treasury 

Subtotal and Average 

Total and Average 

Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 10/13/2020 -10:31 

Operating Portfolio Investment 
Portfolio Management 

Portfolio Details - Investments 
September 30, 2020 

Purchase 

Date Par Value Market Value 

113, 725,000.00 114,292,833.25 

02/28/2018 2,000,000.00 2, 119,840.00 

06/19/2018 1,000,000.00 1,020,940.00 

06/19/2018 1,000,000.00 1,017,420.00 

02/20/2019 2,000,000.00 2, 173,520.00 

02/26/2019 2,000,000.00 2,063, 120.00 

03/06/2019 2,000,000.00 2,134,060.00 

03/14/2019 2,000,000.00 2, 117,820.00 

05/01/2019 2,000,000.00 2,065,000.00 

06/12/2019 2,000,000.00 2,160,780.00 

06/19/2019 2,000,000.00 2,090,400.00 

06/26/2019 2,000,000.00 2,061,960.00 

08/14/2019 2,000,000.00 2,074,920.00 

12111/2019 2,000,000.00 2,037,660.00 

12/17/2019 2,000,000.00 2,065,780.00 

12/23/2019 2,000,000.00 2,064,680.00 

28,000,000.00 29,267 ,900.00 

271,772,848.75 27 4,933,080.89 

Stated 
Book Value Rate S&P 

113,782,779.75 

2,000,468.75 2.625 AA+ 
977,187.50 2.000 AA+ 
983,046.88 2.125 AA+ 

2,025,937.50 2.750 AA+ 
1,939,375.00 1.625 AA+ 
2.015,625.00 2.750 AA+ 
2,005,937.50 2.500 AA+ 
2,013,593.75 2.500 AA+ 
2,070, 156.25 2.750 AA+ 
1,981,875.00 1.625 AA+ 
1,964,687.50 1.250 AA+ 
2,011,718.75 1.750 AA+ 
2,003,515.63 1.750 AA+ 
1,997,968.75 1.625 AA+ 
2,005,000.00 1.750 AA+ 

27,996,093.76 

272,085,254.26 

Page 5 

Y1M Daysto Maturity 

365 Maturi!Ji Date 

1.243 

2.620 

2.706 

2.688 

2.472 

2.484 

2.550 

2.422 

2.247 

1.919 

1.842 

1.698 

1.575 

1.659 

1.660 

1.657 

Z.106 

1.353 

1,253 

880 02/28/2023 

410 11/15/2021 

318 08/15/2021 

1,232 02/15/2024 

775 11/15/2022 

941 04/30/2023 

911 03/31/2023 

502 02/15/2022 

1,140 11/15/2023 

1,125 10/31/2023 

1,033 07/31/2023 

852 01/31/2023 

425 11/30/2021 

805 12/15/2022 

729 09/30/2022 

838 

766 

Portfolio CTI 

NL! CP 
PM (PRF_PM2) 7.3.11 



CUSIP Investment# 

Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 10/13/2020-10:31 

Issuer 

Operating Portfolio Investment 
Portfolio Management 
Portfolio Details - Cash 

September 30, 2020 

Purchase 

Date Par Value Market Value 

Subtotal and Average Accrued Interest at Purchase 

Subtotal 

1,904.00 

1,904.00 

Total Cash and Investments 271,772,848.75 274,934,984.89 

Stated 
Book Value Rate S&P 

1,904.00 

1,904.00 

272,087' 158.26 

Page 6 

YTM Daysto 
365 Maturity 

1.353 

0 

766 

Portfolio CTI 
NL! CP 

PM (PRF _PM2) 7.3.11 



Operating Portfolio Investment 
Portfolio Management 

Page 1 
Activity By Type 

September 1, 2020 through September 30, 2020 

Beginning Stated Transaction Purchases Redemptions Ending 
CUSIP Investment# Issuer Balance Rate Date or Deposits or Withdrawals Balance 

Ventura County Treasury Pool (Monthly Summary) 

Subtotal 10,366,342.33 10,366,342.33 

Money Market Funds (Monthly Summary) 

94975P405 4091 Wells Fargo Govt Money Market 0.020 0.00 5,866,355.87 

Subtotal 5,866,355.87 0.00 5,866,355.87 0.00 

State Local Agency Investment Fund (Monthly Summary) 

SYS2541 2541 Local Agency Investment Fund 0.685 7,000,000.00 11,000,000.00 

Subtotal 64,975,079.34 7 ,000,000.00 11,000,000.00 60,975,079.34 

Supranationals 

Subtotal 16,040,117.00 16,040,117.00 

Negotiable CDs 

29278TRL6 51202 52793 EnerBank USA 0.550 09/25/2020 245,000.00 0.00 

Subtotal 3,920,000.00 245,000.00 0.00 4, 166,000.00 

Municipal Bonds 

13077DMK5 51193 Cal State University Systemwid 0.685 09/1 7/2020 250,000.00 0.00 

3582326T8 51198 Fresno Unified School District 0.869 09/30/2020 250,000.00 0.00 

544351MLO 51052 City of Los Angeles 4.000 09/01/2020 0.00 2,057,340.00 

752147HH4 51189 Rancho Santiago CCD 0.634 09/02/2020 1,000,000,00 0.00 

Subtotal 39,317,182.08 1,500,000.00 2,057,340.00 38,759,842.08 

Federal Agency Coupon Securities 

3133EKH66 51089 Federal Farm Credit Bank 1.850 09/03/2020 0.00 2,000,000.00 

3133ELUS1 51132 Federal Farm Credit Bank 1.000 09/30/2020 0.00 2,000,000.00 

3133EL7K4 51196 Federal Farm Credit Bank 0.550 09/16/2020 2,000,000.00 0.00 

313370US5 50906 Federal Home Loan Bank 2.875 09/11/2020 0.00 2, 120,660.00 

31 34GUBQ2 51092 Federal Home Loan Mortgage Cor 2.100 09/23/2020 0.00 2,000,000.00 

3134GUBJ8 51093 Federal Home Loan Mortgage Cor 2.000 09/18/2020 0.00 2,000,000.00 

3134GVGG7 51127 Federal Home Loan Mortgage Cor 1.000 09/17/2020 0.00 2,000,000.00 

3134GWC53 51192 Federal Home Loan Mortgage Cor 0.650 09/15/2020 2,000,000.00 0.00 

3134GWH82 51194 Federal Home Loan Mortgage Cor 0.625 09/08/2020 2,000,000.00 0.00 

3134GWP26 51197 Federal Home Loan Mortgage Cor 0.500 09/28/2020 2,000,000.00 0.00 

3136G43L5 51195 Federal National Mortgage Assc 0.550 09/30/2020 2,000,000.00 0.00 

Subtotal 115,903,439.75 10,000,000.00 12, 120,660.00 113,782,779.75 

Portfolio CTI 

Data Updated: SET_200: 10/13/2020 10:31 NL!CP 
Run Date: 1011 312020 • 10:31 PM (PRF _PM3) 7.3.11 

Report Ver. 7.3.11 



CUSIP Investment# Issuer 

Treasury Coupon Securities 

Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 10/13/2020 - 10:31 

Subtotal 

Total 

Operating Portfolio Investment 
Portfolio Management 

Activity By Type 
September 1, 2020 through September 30, 2020 

Beginning 

Balance 

27 ,996,093. 76 

284,384,610.13 

Stated Transaction 

Rate Date 
Purchases 

or Deposits 

18, 7 45,000.00 

Redemptions 
or Withdrawals 

31,044,355.87 

Ending 
Balance 

27,996,093.76 

272,085,254.26 

Page 2 

Portfolio CTI 

NL! CP 
PM (PRF _PM3) 7.3.11 
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Issuer 

24045 Pacific Western Bank 

27314 Synchrony Bank 

27471 American Express Nationa 

30012 Third Federal S&L 

32541 Flagstar Bank 

32992 Morgan Stanley Bank NA 

33954 Capital One Bank USA NA 

35141 BMW Bank N. America 

35583 Pinnacle Bank 

4297 Capital One NA 

5649 Discover Bank 

52793 EnerBank USA 

57803 Ally Bank 

57890 HSBC Bank USA NA 

58177 Sallie Mae Bank 

628 JPMorgan Chase Bank NA 

6672 Fifth Third Bank 

Antelope Valley CCD 

Beverly Hiiis PFA Water 

California State 

Cal State University Systemwid 

CA Dept of wtr Resources 

Citrus Community College Distr 

Chino Valley USD 

Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 10/13/2020 - 10:31 

Operating Portfolio Investment 
Summary by Issuer 
September 30, 2020 

Number of Par 

Investments Value Book Value 

245,000.00 245,000.00 

245,000.00 245,000.00 

245 ,000.00 245,000.00 

245,000.00 245,000.00 

245,000.00 245,000.00 

245 ,000.00 245,000.00 

245,000.00 245,000.00 

245,000.00 245,000.00 

245,000.00 245,000.00 

245,000.00 245,000.00 

245,000.00 245,000.00 

245 ,000.00 245,000.00 

245,000.00 245,000.00 

245,000.00 245,000.00 

245,000.00 245,000.00 

245 ,000.00 245,000.00 

245,000.00 245,000.00 

750,000.00 750,000.00 

500,000.00 500,000.00 

6 10,750,000.00 10,819 ,200.00 

4 1,950,000.00 1,950,000.00 

2,226,427.08 2,226,427.08 

375,000.00 375,000.00 

2 1,555,000.00 1,555,000.00 

% of Average 

Po!lf2lio YTM 365 

0.09 1.032 

0.09 1.300 

0.09 1.350 

0.09 0.700 

0.09 1.250 

0.09 1.248 

0.09 1.350 

0.09 1.350 

0.09 0.700 

0.09 1.350 

0.09 1.350 

0.09 0.550 

0.09 1.200 

0.09 1.301 

0.09 1.400 

0.09 1.100 

0.09 1.150 

0.28 2.358 

0.18 0.719 

3.98 2.360 

0.72 2.146 

0.82 1.713 

0.14 0.669 

0.57 1.747 

City of Thousand Oaks 
2100 Thousand Oaks Blvd. 

Thousand Oaks, CA 91362 

Average Days 

t2 Maturity 

928 

928 

546 

949 

1,672 

921 

547 

546 

949 

547 

550 

1,820 

557 

1,679 

928 

1,319 

197 

304 

1,704 

538 

724 

212 

1,400 

1,009 

(805)449-2200 

Portfolio CTI 

NL! CP 
SI (PRF _SI) 7.3.11 
Report Ver, 7.3.11 



Issuer 

Coast Community College Distri 

SA to Davis Redevelopment 

Farmer Mac 

Federal Farm Credit Bank 

Federal Home Loan Bank 

Federal Home Loan Mortgage Cor 

Federal National Mortgage Assc 

Fresno Unified School District 

Hillsborough City School Distr 

Huntington Beach CA PFA 

Inter-American Development Ban 

lnt1 Bank Recon & Develop 

International Finance Corp. 

Local Agency Investment Fund 

La Canada USD 

Long Beach CCD 

Los Angeles Unified School Dis 

Menlo Park City School Distric 

SA Novato Dissolved RDA 

City of Oakland 

Rancho Cordova 

Redondo Beach School District 

Rancho Santiago CCD 

San Diego Regional Transportai 

Santa Clarita CCD 

Sequoia Union High School 

San Francisco Port Commission 

Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 10/13/2020 - 10:31 

Operating Portfolio Investment 
Summary by Issuer 
September 30, 2020 

Number of Par 

Investments Value 

400,000.00 

620,000.00 

2,000,000.00 

10 17,500,000.00 

12 23,000,000.00 

15 30,000,000.00 

21 41,225,000.00 

250,000.00 

255,000.00 

250,000.00 

3 6,000,000.00 

4 8 ,000,000.00 

2,000,000.00 

60,975,079.34 

500,000.00 

750,000.00 

500,000.00 

1,000,000.00 

2 1,500,000.00 

2,000,000.00 

350,000.00 

250,000.00 

1,000,000.00 

500,000.00 

2 500,000.00 

500,000.00 

500,000.00 

%of 
Book Value Portfolio 

400,000.00 0.15 

620,000.00 0.23 

2,000,000.00 0.74 

17,559,290.00 6.45 

23,009, 110.00 8.46 

29,998,980.00 11.03 

41 ,215,399.75 15.15 

250,000.00 0.09 

255,000.00 0.09 

250,000.00 0.09 

6 ,106,060.00 2.24 

7,987,180.00 2.94 

1,946,877.00 0.72 

60,975,079.34 22.41 

500,000.00 0.18 

750,000.00 0.28 

522,945.00 0.19 

1,000,000.00 0.37 

1,500,000.00 0.55 

2,016,940.00 0.74 

350,000.00 0.13 

250,000.00 0.09 

1,000,000.00 0.37 

500,000.00 0.18 

500,000.00 0.18 

500,000.00 0.18 

500,000.00 0.18 

Average 

YTM 365 

1.556 

1.750 

0.850 

1.397 

1.520 

1.277 

1.016 

0.900 

1.014 

0.793 

1.607 

1.930 

2.600 

0.685 

1.550 

1.739 

1.043 

1.878 

2.000 

1.741 

2.460 

0.674 

0.634 

1.926 

2.004 

1.665 

1.894 

Average Days 

to Maturity 

304 

1,065 

1,678 

1,234 

1,361 

1,299 

1,147 

1,765 

1,431 

1,308 

223 

1,006 

753 

669 

304 

273 

1,003 

1,187 

106 

123 

1,400 

1,431 

1,278 

1,144 

1,369 

1,612 

Page 2 
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Issuer 

City of SF Public Utilities 

San Jose Successor Agency 

San Jose Evergreen CCD 

Santa Monica-Malibu USO 

Sonoma County JCD 

University of California 

United States Treasury 

Ventura County Treasury Pool 

Wells Fargo Govt Money Markel 

Data Updated: SET_200: 10/13/2020 10:31 
Run Date: 1011312020 - 10:31 

Number of 

lnvesbnents· 

2 

2 

4 

15 

Total and Average 149 

Operating Portfolio Investment 

Summary by Issuer 

September 30, 2020 

Par 

Value 

825,000.00 

2,000,000.00 

1,000,000.00 

480 ,000.00 

500,000.00 

4,005,000.00 

28,000,000.00 

10,366,342.33 

0.00 

271,772,848.75 

%of 
Book Value Portfolio 

825,000.00 0.30 

1,978,800.00 0.73 

1,085,750.00 0.40 

480,000.00 0.18 

500,000.00 0.18 

4,049,780.00 1.49 

27,996,093.76 10.29 

10,366, 342.33 3.81 

0.00 0.00 

272,085,254.26 100.00 

Average 

VTM 366 

2.560 

2.887 

0.746 

0.627 

1.991 

1.939 

2.106 

1.500 

0.000 

1.353 

Average Days 

to Maturity 

617 

669 

1,065 

1,369 

1,034 

632 

838 

0 

766 

Page 3 
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Run: 10/13/2020 10:31 

Operating Portfolio Investment 

Portfolio Management 

Portfolio Summary 
Book Value by Investment Type 

City of Thousand Oaks 

2100 Thousand Oaks Blvd. 

Thousand Oaks, CA 91362 
(805)449-2200 

Ventura County Treasury Pool 

• State Local Agency Investment Fund 

• Supranationals 

Negotiable CDs 

• Municipal Bonds 

• Federal Agency Coupon Securities 

Treasury Coupon Securities 

Portfolio CTI 

CP 
PPM Bktypep 



Cit~· or 
-rhousand 
r I :-., A ' C t: I) L P ..\ P.. T :..1 [ ;-..: T 

Aging Interval: O days ( 10/01/2020 

Aging Interval: 1 - 365 days ( 10/02/2020 

Aging Interval: 366 - 730 days ( 10/02/2021 

Aging Interval: 731 - 1095 days ( 10/02/2022 

Aging Interval: 1096 -1460 days ( 10/02/2023 

Aging Interval: 1461 days and after ( 10/01/2024 

Data Updated: SET_SOO: 10/13/2020 10:36 
Run Date: 10/13/2020 • 10:36 

- 10/01/2020 ) 

- 10/01/2021 ) 

- 10/01/2022 ) 

- 10/01 /2023 ) 

- 09/30/2024 ) 

. 
Total for 

Aging 
Aging Report 

By Maturity Date 
As of October 1, 2020 

3Maturities 0 Payments 

25 Maturities 0 Payments 

26 Maturities 0 Payments 

31 Maturities 0 Payments 

21 Maturities 0 Payments 

43 Maturities 0 Payments 

149 Investments OPayments 

Maturity Percent 
Par Value of Portfolio 

71,341 ,421.67 26.25% 

37 ,201,427 .08 13.69% 

33,250,000.00 12.23% 

33,940,000.00 12.49% 

23,505,000.00 8.65% 

72,535,000.00 26.69% 

100.00 

City of Thousand Oaks 
2100 Thousand Oaks Blvd. 

Thousand Oaks, CA 91362 
(805)449-2200 

Current 
Book Value 

71 ,341 ,421.67 

37,336,488.71 

33,287,656.88 

34,000,758.25 

23,581 ,948. 75 

72,536,980.00 

272,085,254.26 

Current 
Market Value 

71 ,341 ,421.67 

37,483,229.01 

34,214,601.37 

35,320,042.32 

24,100,195.93 

72,473,590.59 

274,933,080.89 

Portfolio CTI 
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$80,000,000 

26.25% 

$70,000,000 

$60,000,000 

$50,000,000 

$40,000,000 

$30,000,000 

$20,000,000 

$10,000,000 

$0 
0 days 

Run: 10/13/2020 10:36 

1- 365 days 

Aging 

Aging Report 

By Maturity Date 

26.69% 

366 - 730 days 731 - 1095 days 1096 - 1460 days 1461 days and after 

City of Thousand Oaks 

2100 Thousand Oaks Blvd. 

Thousand Oaks, CA 91362 

(805)449-2200 

• Maturity Par Value 

Portfolio CTI 

CP 

PAG Agprds 
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Par 
Investments Value 
Money Market Funds 16,682.72 

State Local Agency Investment Fund 6,128,611.18 

6, 145,293.90 
Investments 

Total Earnings September 30 Month Ending 

Current Year 3,450.77 

Bond Investment Report 
Portfolio Management 

Portfolio Summary 
September 30, 2020 

Market 

Value 

Book 

Value 
16,682.72 16,682.72 

6,128,611.18 6,128,611 .18 

6,145,293.90 6, 145,293.90 

Fiscal Year To Date 

14,013.13 

% of Days to 

Portfolio Tenn Maturity 

0.27 

99 .73 

100.00% 1 

1 

City of Thousand Oaks 
2100 Thousand Oaks Blvd. 

Thousand Oaks, CA 91362 
(805)449-2200 

YTM 
365 Equiv. 

0.020 

0.685 

0.683 

Investments have been made in compliance with California Government Code and in accordance with the City's Investment Policy. Market value is provided by Bank of New York Trust Company, N.A. for 
negotiable investments held in custody. Collateralized certificates of deposit are non-negotiable and therefore both the par value and the market value are the value of the investment at maturity. The 
market values of the State Local Investment Agency, money market funds, and the Ventura County Treasury Pool are based on monthly statements . The Yield to Maturity reported for Federal Agency 
Callable Step-Up Coupon Securities is based on the current coupon. 

Based on analysis of cash receipts, expenditures, and daily cash flows, it is projected that revenues and investment liquidity are sufficient to meet expenditure requirements for the next six months. 

Reporting period 09/01/2020-09/30/2020 
Data Updated: SET_ 100: 10/13/2020 09:11 
Run Date: 10113/2020 - 09: 11 

roj13/~ 
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CUSIP Investment # 

Money Market Funds 

61747C707 50880-MRl 2JM 

61747C707 50891-BD2NRC 

61747C707 50892-BD2NRP 

61747C707 50902-BD1SAD 

61747C707 50938-801 SAi 

61747C707 50939-801 SAP 

State Local J!o.gency Investment Fund 

SYS50445-BD2NRC 

SYS50446-BD2NRP 

SYS50752-MR12JM 

50445-8D2NRC 

50446-8D2NRP 

50752-MR12JM 

Issuer 

Morgan Stanley Govt. lnstl 

Morgan Stanley Govt. lnstl 

Morgan Stanley Govt lnstl 

Morgan Stanley Govt. lnstl 

Morgan Stanley Govt. Inst! 

Morgan Stanley Govt. lnstl 

Subtotal and Average 

Local Agency Investment Fund 

Local Agency Investment Fund 

Local Agency Investment Fund 

Subtotal and Average 

Total and Average 

Data Updated: SET_100: 10/13/2020 09:11 
Run Date: 10/13/2020 - 09:11 

Bond Investment Report 
Portfolio Management 

Portfolio Details - Investments 
September 30, 2020 

Purchase 

Date Par Value Market Value 

8,158.40 8,158.40 

5,657.32 5,657.32 

2,533.76 2,533.76 

0.00 0.00 

333.24 333.24 

0.00 0.00 

16,682.72 16,682.72 

2, 798,266.96 2, 798,266.96 

1,336,344.22 1,336,344.22 

1,994,000.00 1,994,000.00 

6,128,611 .18 6,128,611 .18 

6, 145,293.90 6,145,293.90 

Page 1 
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CUSIP Investment# Issuer 

Money Market Funds (Monthly Summary) 

61747C707 50880-MR12JM Morgan Stanley Govt. lnstl 

61747C707 50891-BD2NRC Morgan Stanley Govt. lnstl 

61747C707 50902-BD1SAD Morgan Stanley Govt. lnstl 

61747C707 50938-BD1SAI Morgan Stanley Govt. lnstl 

Subtotal 

State Local Agency Investment Fund (Monthly Summary) 

Subtotal 

Total 

Data Updated: SET_100: 10/13/2020 09:11 
Run Date: 10/13/2020 - 09:11 

Bond Investment Report 
Portfolio Management 

Activity By Type 
September 1, 2020 through September 30, 2020 

Beginning Stated Transaction Purchases 

Balance Rate Date or Deposits 

0.020 0.39 

0.020 0.10 

0.020 4.54 

0.020 4.55 

16,677.68 9.58 

6,128,611.18 

6, 145,288.86 9.58 

Redemptions 

or Withdrawals 

0.00 

0.00 

4.54 

0.00 

4.54 

4.54 

Ending 
Balance 

16,682.72 

6,128,611.18 

6, 145,293.90 

Page 1 
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-rhousand 

Security Type 

Money Market Funds 

State Local Agency Investment Fund 

Data Updated: SET_100: 10/13/202009:11 
Run Date: 10/13/2020 • 09:11 

Number of 
Investments 

Bond Investment Report 
Summary by Type 
September 30, 2020 

Par 
va1ue 

6 16,682.72 

3 6,128,611.18 

Total and Average 9 6, 145,293.90 

%of 
Book Value Portfolio 

16,682.72 0 .27 

6,128,611 .18 99.73 

6, 145,293.90 100.00 

Average 
YTM365 

0.020 

0 .685 

0.683 

City or Thousand Oaks 
2100 Thousand Oaks Blvd. 

Thousand Oaks, CA 91362 
(805)449-2200 

Average Days 
to MaS!!ri1¥ 
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