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LEUCADIA WASTEVWATER DISTRICT
QUARTERLY TREASURER'S REPORT SUMMARY
As of March 31, 2018

A. The liquidity of the investments and expected cash flow of the Leucadia Wastewater
District (LWD) more than meets expenditure requirements for the next six months.

B. Our investments are concentrated in four major areas.

1

3)

State of California Local Agency investment Pool {LAIF): This pool is requlated by the
California Government Code under the oversight of the Treasurer of the State of
California. This poot is very conservative and its investments are very liquid. District
funds are available to us in 24 hours by electronic transfer.

San Diego County Treasurer’s Pooled Money Fund: This pool is managed by the San
Diego County Treasurer-Tax Collector’s office. This pool is very conservative and its
investments are very liquid. This pool is rated AAAF/ST by Standard & Poor’s. The
AAAfrating indicates the extremely strong protection the pool's portfolio
investments provide against losses from credit defaults. The S1 volatility rating
signifies that the pool possesses low sensitivity to changing market conditions given
its low risk profile and conservative investment policies. District funds are available
to us in 48 hours by electronic transfer.

California Asset Management Program Joint Powers Authority Investment Pool
{CAMP): This pool is a short-term investment portfolio for California Public Agencies
to invest surplus funds. Public Agencies that invest in the pool purchase shares of
beneficial interest. This pool is also very conservative and its investments are very
liquid. The CAMP pool is rated AAAmM, by Standard & Poor’s. This high principal
stability rating addresses the ability of the fund to maintain principal value and limit
exposure to loss. District funds are available to us in 24 hours by electronic transfer.

CAMP Individual investment Portfolio: The CAMP Individual Portfolio is a
professionally managed investment account by separate agreement with CAMP’s
investment advisor (Public Financial Management, Inc.} and is specifically designed
for public agencies. The CAMP Individual Portfolic was initiated in December 2004
and initial investment purchases commenced in January 2005. Investments
purchased through the CAMP Individual Portfolio are held by US Bank in a
safekeeping trust account. Investments are paid for only upon delivery by the
brokerage house with the approval of the District’s General Manager. All sales or
maturities have cash deposited directly to the safekeeping trust account. No board
member, staff member or anyone other than the broker or the bank ever has
possession of negotiable investment instruments such as stock or bond certificates.
Investments in this area are made to attempt to enhance our overall interest and
investment income.










APPENDIX A

STATE OF CALIFORNIA
LOCAL AGENCY INVESTMENT FUND




Liocal Agency Investment Fund
P.O. Box 942809

Sacramento, CA 94209-0001
(916) 653-3001

LEUCADIA WASTEWATER DISTRICT

GENERAL MANAGER
1960 LA COSTA AVENUE
CARLSBAD, CA 92009-6810

Effective Transaction Tran Confirm
Date Date  Type Number
3/1/2018 3172018 RW 1563585
31372018 3/13/2018 RW 1564260
32272018 3/22/2018 RW 1564862

Account Summary

Total Deposit:

Total Withdrawal: -515,000.00 Ending Balance;

www.treasurer.ca,gov/pmia-

PMIA Average Maonthly Yiclds

Tran Type Definitions

Authorized Caller
TAUL BUSHEE
RICHARD A. DUFFEY
PAUL BUSHIEE

Beginning Balance:

Account Number;

90-37-003

March 2018 Statement

Amount
-175,060.00
-210,000.00
-130,000.00

9,203,476.77
8,688,476.77

laif/laif.asp
April 11, 2018













1.

2.

Structured Notes

Structured notes are debt securities (other than asset-backed securities) whose cash
flow characteristics (coupon rate, redemption amount, or stated maturity) depend upon one or
more indices and/or that have embedded forwards or options. They are issued by corporations
and by government-sponsored enterprises such as the Federal National Mortgage Association
and the Federal Home Loan Bank System or an international agency such as the World Bank.

Securities Accountability
Structured Notes

Callable Agency

LIBOR Agency Floater

3 month LIBOR Corporate Floater
3 month LIBOR Bank Floater

2 year CMT Corporate Floater

3 month T-Bill Agency Floater

3 month T-Bill Corporate Floater

@moop oo

U.S. $825.000 million As of: 03/31/18

Asset-Backed Securities

$
$
$
$

$
5
$

350.000 mitlion
50.000 miflion
0.600 million
425.000 million
0.000 million
0.000 million
(0.000 million

Asset-backed securities entitle the purchaser to receive a share of the cash flows from
a pool of assets such as principal and interest repayments from a pool of mortgages (such as
CMOs), small business loans, or credit card receivables (such as ABCP).

Asset-Backed Securities
a. 3malt Business Administration Pools
b. Agency MB3-REMIC'S
(Medium term sub-total)

c. Commercial Paper  (Short term sub-total)

U.S. $1,295.137 million As of: 03/31/18

$ 867.145 millich
3 31.004 million
$ 898,149 million
$ 396.988 million




Tatal Portfolio As of: 03/31/18 $74,972,468,423.46
Structured notes and Medium-term Asset-backed securities as a percent of portfolio; 2.30%
Short-term Asset-Backed Commercial Paper (ABCP) as a percent of portfolio: 0,53% *

Total Medium-term and Short-lerm Structured notes and Asset-backed securities
as a percent of portfolio; 2.83%

*ABCP purchased by the Pooled Money Investment Account (PMIA) does not include
Structured Investment Vehicles {(SiVs) nor do any of the approved ABCP programs

include 5iVs as underlying assets.
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SAN DIEGO COUNTY INVESTMENT POOL




San Diego County Investment Pool
Quarterly Activity
March 31, 2018

January-March

2018
Opening Balance 12/31/2017 S 9,634,473.53
Purchases S -
Redemptions S -
Interest Received S 33,768.79
Ending Balance 3/31/2018 S 9,668,242.32
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CALIFORNIA ASSET MANAGEMENT PROGRAM




Account Statement For the Month Ending March 3%, 2018

Trade . Settiement Share or Pollar Amount Total

Date Date Transaction Description Unit Price of Transacton Shares Owned
Closing Balance ' 1,586,905.37
Month of Fiscal YTD
March January-March
Opening Balance 2,318,250.14 2,044,207.02 Closing Balance 1,586,905.37
Purchases 19,917.31 1,834,690.96 Average Monthly Balance 1,861,4311.33
Redemptions (Excl. Checks) (751,262.08) (2,291,992.61) Monthly Distribution Yield 1.62%
Check Disbursements 0.00 0.00
Closing Balance 1,586,905.37 1,586,905,37
Cash Dividends and Income 2,558.54 8,271.83

PFM Asset Management LLC Account 503-00 Page 16







APPENDIX D

CAMP PORTFOLIO

US BANK SAFEKEEPING ACCOUNT




Managed Account Detail of Securltles Held For the Month Ending March 31, 2018
LEUCADIA WASTEWATER DISTRICT - OPERATING FUND - 503-00.- (12510920) |

Security Type/Description . S&P Moody's Trade Settle Original YTM Accrued Amortized Market
Dated Date/Coupon/Maturity CUsjip Par Rating Rafing Date Date Cost at Cost Interest Cost Value
'reasury Bonleote I S i L e ——— — - s — T—

US TREASURY NOTES 912828783 800,000.00 AA+  Aaa  01/05/17  01/06/17 704.562.50  1.13 © 2,51034 796,251.09 794,375.20
DTD 10/31/2016 0.750% 10/31/2018 '

US TREASURY NOTES 912828A75 800,000.00 AA+ Azg 01/05/17 01/06/17 805,093.75 117 3.016.57 - 801,935.75 796,531.20
DTD 12/31/2013 1.500% 12/31/2018

US TREASURY NOTES 0128285T8 800,000.00 AA+ Aaa  0Q1f05/17  01/06/17 799,843.75 1.26 4,198.90 790.928.26 792,249.60
DTD 04/30/2012 1.250% 04/30/2019

US TREASURY NOTES 912828080 800.000.00 AA+ Aaa 01/05/17 01/06/17 805,812.50 1.34 1,130.43 803,131.1C 793,344.00
DTD 08/31/2014 1.625% 08/31/2019

US TREASURY NOTES 912828UF5 800,000.00 AA+ Aaa 01/05/17 01/06/17 792,988.75 1.43 2,262.43 785.844.12 784,562.40
DTD 12/31/2012 1.125% 12/31/2019

Securlty Type Sub-Total 4,000,000.00 3,998,281.25 127 13,127.67 3,999,090.32 3,961,062.40
: e mckedSecurity T —————~, . . T —— . —— '

GNMA POOL #431333  36207GEES 527174 AA+  Asa  12/24/96  12/24/96 545213  7.37 3405 5,392.74 5.344.42
DTD 08/01/1996 7.750% 09/01/2026

Security Type Sub-Total 527174 5452.13 1.37 34.05 5,392,74 5,344.42

FNMA BENCHMARK NOTE T 313560153 '500,000.00 AA+  Asa  03/02/16  03/03/16 498,510.00 1.10 48611 499,543.72 494,760.00
DTD 02/23/2016 1.000% 02/26/2019

FNMA NOTES 313560728 500.000.00 AA+ Aaa 03124117 03727717 498,575.00 1.60 687.50 499.062.52 482.453.00
DTD 02/28/2017 1.500% 02/28/2020

FEDERAL HOME LCAN BANKS NOTES 3130ADUIO 500.,000.00 AA+ Aza 03/15/18 03/16/18 489.980.00 2.38 494.79 499,980.00 - 500.065.50
DTD 03/16/2018 2.375% 03/30/2020

FNMA NCTES 3135G0T80 500.000.00 AA+ Aaz 01/12/18 01/16/18 492,510.00 2.11 1,270.83 493,112.68 489,976.50
DTD 08/01/2017 1.500% 07/30/2020

FHLB NOTES 3130ACE26 800.000.00 AA+ Aaa 0i/12/18 01/16/18 489,960.00 2.14 57.29 420,718.51 487.741.00
DTD 08/08/2017 1.375% 09/28/2020

PFM Asset Management LLC Account 503-00 Page 6




Managed Account Detail of Securities Held

Far the Month Ending March 31, 2018

: UND -503-00 - (12510920) . . . : - coae

Security Type/Description S&P Moody's Trade Setiie Original  YTM Accrued Amortized Market
Dated Date/Coupon/Maturity cusip Par Rating Rating Date Date Cost at Cost Interest Cost Value

Security Type Sub-Total 2,500,000.00 2,479,535.00 1.87 2,996.52 2,482,417.43 2,464,996.00

. Corporate Note . R T

APPLE INC GLOBAL NOTES 037833A39 500.000.00 AA+  Aal  O5/07/13  05/10/13 497,995.00 108 2,055.56 " 499,963.35 499,500.00

DTD 05/03/2013 1.000% 05/03/2018

BANK OF NEW YORK MELLON CORP CE406HDB2 30000000 A Al 10/12/16 10/17/16 301,755.00 123 1,720.00 300,068.11 289,557.80

(CALLABLE)

DTR 05/28/2015 1.600% 05/22/2018

TCYOTA MOTOR CREDIT CORP 88236TCPS 350,000.00 AA- Aa3 09/26/16 08/29/16 352,527.00 1.14 1,175.42 350,403.48 349,395,725

DTD 07/13/2015 1.550% Q7/13/2018

JP MORGAN CHASE & CO CORP NOTES 46625HIR2 5C0,000.00 A- A3 09/23/16 05/28/15 508,025.00 1.56 2,056.25 503,228.51 499,381.00

DTD 01/28/2014 2.350% 01/28/201¢

AMERICAN HONDA FINANCE CORP NOTES 02665WBAS 300,000.00 A+ AZ 09/26/16 08/29/16 303,114.00 1.26 552.50 301,169.38 297,354.00

DTD 02/23/2016 1.700% 02/22/201%

CHEVRON CORP GLOBAL NOTES 166751A)8° 300,000.00 AA- Aaz2 11/22/16 11/28/16 321,024.00 178 1,155.00 308.686.79 306,452.00

DTD 03/03/2009 4.950% Q3/03/201¢

US BANCORP {CALLABLEY CORPORATE 91159HHHE 350,000.00 A+ AL 09/26/16 09/29/16 35764750 1.33 3,336.67 353,052.15 348,110.00

NOTES

DTD 04/24/2014 2.200% 04/25/2018

BERKSHIRE HATHAWAY INC CCRPORATE 084664CK5 350,000.00 AA Aaz 11723718 11729716 345,835.00 1.75 581.39 347.,869.17 343,658.70

NOTES _ .

DD 08/15/2016 1.300% 08/15/2019

CISCO SYSTEMS INC CORP NOTES 17275RBGE 500,000.00 AA- Al 09/23/16 09/28/16 500.595.00 1.36 213.89 500, 296,85 492.008.00

DTD 09/20/2016 1.400% 09/20/2019

PEPSICC, INC CORP NOTES 713448014 300,000.00 A+ Al 10/12/15 10/17/16 299,688.00 1.3% 1,99125% 299,839.80 294,596.10

DTD 10/06/2016 1.3509% 10/04/2019

GOLDMAN SACHS GROUP (CALLABLE) INC 38145GA19 200.,000.00 BBB«+ A3 10/12/17 10/16/17 20107000 2.04 1.380.00 200,839.52 197,861.40

BONDS

DTD 12/13/2016 2.300% 12/13/2019

PFIZER INC CORP NOTE 717081EB5 300,000.00 AL Al 11/22/16 11/28/16 299.607.00 174 1.501.67 299,777.05 296,015.70

DTD 1172172016 1.700% 12/15/2019

PEM Asset Management LLC
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For the Month Ending March 31, 2018

Security Type/Description S&P Moody's Trade Settle Qriginal  YTM Accrued Amortized Market
Pated Date/Coupon/Maturity CUsIP Par Rating Rating

Date Date Cost at Cost Interest Cost Value

WALT DISNEY COMPANY CORP NOTES 25468PDP8 " 300,000.00 A+ A2 0324/17

03/25/17 30053400 1.88 43875 300,354.93  295,767.30
DTD 03/06/2017 1.950% 03/04/2020
BANK OF AMERICA NOTES 06051 GEN4 200,000.00 A- A3 10/12/17 1016717 200,436.00 2.15 2,000.00 200,407.76 197,089.40
DTD 04/21/2015 2.250% 04/21/2020
INTEL CORP NOTES 458140A73 30000000 A+ Al CS/06/17  06/09/17 30115800 171 2,158.33 360,843.33 205,206.60
OTD 05/11/2017 1.850% 05/11/2020
IBM CREDIT CORPORATE NOTE 459200HM6 250,000.00 A+ AL O7/07117  O7/12/17 247,892.50 193 1,534.72 248.417.15 244,266.75
DTD 05/07/2013 1.625% 05/15/2020
Security Type Sub-Total

5,300,000.00 5,339,963.00 1.53 23,851.40 5,315,197.33 5,256,321.00

BANK OF TOKYO MITSUBISHI UF1 COMM 06538CD24 500,000.00 A1 P-1  07/07/17  O710/17

49438444 154 000 499,978.89 49981000
PAPER
DTC 07/06/2017 0.000% 04/02/2018
BNP PARIBAS NY BRANCH COMM PAPER 09659CD21 50000000 Al Pl G707/17  O710/17 494,49528 151 0.00 499,979.31 499,911.00
DTD 07/06/2017 0.000% 04/02/2018
3P MORGAN SECURITIES LLC COMM PAPER 466400752 50000000 Al Pl 12/19/17  12/20/17 492,592.78  2.02 0.00 495,411.95 494,343.00
DTD 12/18/2017 0.000% 09/14/2018

Security Type Sub-Total 1,500,8600.00 1,481,472.50 1.69 - 0800 1,495,370.15 1,494,164.00

SVENSKA HANDELSBANKEN NY LT CD 86958JHB8 250,000.00 A-1+ P-1 01/0/17 01/12/17

25000000 191 108343 25000000 248,771.00
DD 01/12/2017 1.890% 01/10/2019
BANK OF MONTREAL CHICAGO CERT DEPOS  06427KRC3 270,000.00 A1 P1 0208/17  02/09/17 270,000.00  1.50 761.40 270,000.00 269,746.74
BTD 02/08/2017 1.880% 02/07/2019
BANK OF NOVA SCOTIA HOUSTON LT CD 06417GUES 250,000.00 A+ AL 04/05/17  04/06/17 250,000.00 181 2,360.57 250,000.00 248,601.00
DTD 04/06/2017 1.810% 04/05/2019
SUMITOMO MITSUI BANK NY €D 86563YVND 300,00000 A AL 05/03/17  0S/04/17 300,000.00 2.05 2,545.42 300,000.00 295,010,980

DTD 05/04/2017 2.050% 05/03/2019

PFM Asset Management LLC Account 503-00 Page 8




Managed Account Detail of Securities Held For the Month Ending March 31, 2018
'OPERATING FUND - 503-00 - (12510920) S R e R

Security Type/Description S&P Moody's Trade Settle Original YTM Accrued Amortized Market

Dated Date/Coupon/Maturity CUSIP Par Rating Rating Date Date Cost at Cost Interest Cost Value
SKANDINAY ENSKILDA BANKEN NY CD 83050FXT3 300.000.0C A+ Aa3 08[3117 08/04/17 . 289,883.00 . . 889.33 299 921 57 290,612.82
DTD 08/04/2017 1.840% 08/02/2019
CREDIT SUISSE NEW YORK CERT DEPOS 22549LFR1 300,000.00 A Al 02/07/18 02/08/18 300,000.00 2.67 1,179.25 300,000.00 300,954.20
DTE 02/08/2018 2.670% 02/07/2020
NORDEA BANK AB NY CD 85590ASN7 250.000.00 AA- Aa3 02/20/18 02/22/18 250,000.00 272 736.67 250.000.00 249,242.75
DTD 02/22/2018 2.720% 02/20/2020
UBS AG STAMFORD CT LT CD 90275BHGS 250,000.00 A+ Aa3 03/02/18 03/06/18 250,000.00 293 523.81 250,069.00 251,805.25
DTD 03/06/2018 2.900% 03/02/2020
WESTPAC BANKING CORP NY CD 96121T4A3 300.000.00 AA- Aa3 08/03/17 08/07/17 300,600.00 2.05 922.50 300,000.00 296,379.60
DTD 68/07/2017 2.050% 08/03/2020
SWEDBANK (NEW YORK) CERT DEPOS 87018U606 280,000.00 AA- Aa3 11/16/17 11717117 280,000.00 2,30 2,383.50 280,000.C0 275,472.40
DTD 11/17/2017 2.270% 11/16/2020
Security Type Sub-Total 2,750,000.0G 2,749,833.00 222 13,365.78 2,749,921.57 2,730,936.66
Managed Account Sub-Total 16,055,271.74 ; 16,054,586.88 1.65 53,375.42 16,047,389.54 15,912,824.48

CAMP Poaol 1,586,905.37 AAAmM NR 1,586,905.37 0.00 1,586,905.37 1,586,805.37
Meney Market Sub-Total 1,586,905,37 1,586,905,37 D.00 1,586,905.37 1,586,905.37
Securities Sub-Total $17,642,177.11 $17,641,492.25 1.65% $53,375.42 $17,634,294,91 $17,499,729.85
Accrued Interest $53,375.42
Total Investments $17,553,105.27
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