CITY OF HUNTINGTON BEACH
INTERDEPARTMENTAL COMMUNICATION
OFFICE OF THE CITY TREASURER

TO: West Orange County Water Board (WCijJWB) c¢/o Chris Davis
FROM: Alisa Backstrom, City Treasurer \\J\\\\LSL
DATE: April 14, 2021

SUBJECT: WEST ORANGE COUNTY WATER BOARD (WOCWB) - QUARTERLY
INVESTMENT REPORT

Enclosed are the Investment Reports for January, February and March 2021.

Please distribute to the WOCWB Board Members and place these items on the next WOCWB
agenda.

Thank you.

i Joyce M. Zacks
Colin Stevens



WEST ORANGE COUNTY WATER BOARD

QUARTERLY TREASURER'S SUMMARY
For quarter ending: March 31, 2021

Cash Balances: at 3/31/21 % of Portfolio
Union Bank $928 1%
LAIF $1,816,892 99%
Total $1,663,564 100%
Month ending
Total Earnings: 3/31/21 Fiscal YTD
Current Year $564 $7.834
Current Budget $100 $200
Last Year Actual $2302 $27,842
Month ending
Rates of Return: 3/31/21 Fiscal YTD
Union Bank
(YTM) 0.05% n/a
LAIF (YTM) 0.36% n/a
Portfolio 0.36% 0.60%
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State of California

Pooled Money Investment Account

Market Valuation
1/31/2021

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 43,016,868,322.06 | { 43,036,499,500.00 NA

Notes $ 30,448,168,575.01 | $ 30,639,943,500.00 | $  110,537,124.50
Federal Agency:

SBA b 449,271,012.06 | $ 445,182,475.90 | $ 190,991.90

MBS-REMICs $ 12,369,723.03 | § 12,987,966.73 | $ 57,286.73

Debentures g 3,5649,907,951.30 | $ 3,661,699,010.00 [ $ 6,078,759.59

Debentures FR ! - $ - d -

Debentures CL 3 500,000,000.00 | $ 500,024,000.00 | $ 930,388.00

Discount Notes $ 15,523,629,902.60 | $ 15,530,388,830.00 NA
Supranational Debentures $ 417,755,642.96 | $ 417,720,400.00 | $ 1,645,744.75
Supranational Debentures FR | $ 150,065,910.68 | $ 150,121,981.20 | § 28,774.30
CDs and YCDs FR $ 300,000,000.00 | $ 300,072,000.00 | $ 104,868.42
Bank Notes $ - |3 - $ -
CDs and YCDs $ 16,050,000,000.00 | $ 16,050,125,657.09 | $ 12,312,902.80
Commercial Paper $ 8,293,678,777.75 | § 8,297,507,298.63 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - b - $ -
Repurchase Agreements b - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,288,500,000.00 | $ 4,288,500,000.00 NA
PMIA & GF Loans $ 693,695,000.00 | $ 693,695,000.00 NA
TOTAL $ 123,693,910,817.45 | § 123,924,467,619.55 | $  131,886,840.99
Fair Value Including Accrued Interest $ 124,056,354,460.54

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).
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S, State of California
g A%z Pooled Money Investment Account
AN Market Valuation
i 2/28/2021
Carrying Cost Plus
Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 43,170,201,363.08 | $ 43,190,546,500.00 NA

Notes $ 29,845,413,644.53 | § 30,012,425,500.00 | $ 71,0563,930.50
Federal Agency:

SBA $ 438,808,221.44 | § 434,764,905.88 | $ 186,739.08

MBS-REMICs $ 11,772,067.72 | $ 12,358,396.60 | § 54,637.34

Debentures $ 3,874,852,220.39 | $ 3,883,257,390.00 | § 5,268,175.41

Debentures FR $ - 5 - $ -

Debentures CL $ 600,000,000.00 | $ 598,742,000.00 | $ 197,056.00

Discount Notes $ 14,075,433,660.81 | $ 14,081,053,680.00 NA
Supranational Debentures $ 770,5682,759.62 | $ 769,064,950.00 | $ 2,562,773.75
Supranational Debentures FR | § 200,109,832.56 | $ 200,141,474.18 | $ 86,720.84
CDs and YCDs FR $ 300,000,000.00 | $ 300,069,000.00 | $ 150,943.19
Bank Notes $ - $ - $ -
CDs and YCDs $ 15,150,000,000.00 | $ 15,149,230,774.92 | $ 7,307,291.66
Commercial Paper $ 10,342,429,152.73 | § 10,345,923,180.54 NA
Corporate:

Bonds FR $ - $ > $ -

Bonds $ 14,966,250.00 | § 14,787,750.00 | $ 6,708.30
Repurchase Agreements $ = i = $ =
Reverse Repurchase b - E - $ -
Time Deposits $ 4,229,500,000.00 | $ 4,229,500,000.00 NA
PMIA & GF Loans $ 693,695,000.00 | $ 693,695,000.00 NA
TOTAL $ 123,717,764,172.88 | $ 123,915,660,602.12 | $ 86,874,976.07
Fair Value Including Accrued Interest $ 124,002,435,478.19

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).
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State of California

Market Valuation
3/31/2021

Pooled Money Investment Account

Carrying Cost Plus

Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest

United States Treasury:

Bills $ 42,371,427,061.33 | $§ 42,386,167,504.27 | $ 42,394,001,500.00 NA

Notes $ 34,202,768,902.61 | $  34,199,307,567.32 | $ 34,350,877,500.00 | $ 77,660,969.50
Federal Agency:

SBA $ 430,882,898.56 | $ 430,882,898.56 | $ 426,901,230.13 | § 183,183.66

MBS-REMICs $ 10,914,640.74 | $ 10,914,640.74 | $ 11,455,602.70 | § 50,572.13

Debentures $ 4,617,914,812.55 | $ 4,616,241,436.15 [ § 4,623,536,650.00 | $ 6,528,067.50

Debentures FR $ - 19 - 13 - $ -

Debentures CL $ 500,000,000.00 | $ 500,000,000.00 | $ 498,031,000.00 | $ 360,389.00

Discount Notes $ 13,676,588,570.50 | $ 13,680,511,421.91 | $ 13,681,807,880.00 NA
Supranational Debentures $ 946,090,189.30 | $ 945,751,647.64 944,944,800.00 | § 2,605,773.50
Supranational Debentures FR | $ 200,054,814.69 | $ 200,054,814.69 200,100,339.85 | $ 73,545.08
CDs and YCDs FR $ 400,000,000.00 | $ 400,000,000.00 | $ 400,014,000.00 | $ 52,862.59
Bank Notes $ - $ - $ - $ -
CDs and YCDs $ 14,700,000,000.00 | $  14,700,000,000.00 | $ 14,699,439,806.13 | $ 8,104,736.15
Commercial Paper $ 9,742,973,999.96 | $ 9,745,946,875.03 | $ 9,745,873,276.40 NA
Corporate:

Bonds FR $ - $ - $ - $ -

Bonds $ 14,967,211.12 | § 14,967,211.12 | § 14,708,550.00 | § 15,458.40
Repurchase Agreements $ - $ - 1% - $ -
Reverse Repurchase $ - $ - $ - $ -
Time Deposits $ 4,219,500,000.00 | § 4,219,500,000.00 | $§ 4,219,500,000.00 NA
PMIA & GF Loans $ 693,695,000.00 | $ 693,695,000.00 | $ 693,695,000.00 NA
TOTAL $ 126,727,778,101.36 | $§ 126,743,941,017.43 | $ 126,904,887,135.21 | § 95,635,557.51
Fair Value Including Accrued Interest $ 127,000,522,692.72

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).

The value of each participating dollar equals the fair value divided by the amortized cost (1.001269853).
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $20,025,397.05 or $20,000,000.00 x 1.001269853.




