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LEUCADIAWASTEWATER DISTRICT
QUARTERLY TREASURER'S REPORT SUMMARY
As of June 30, 2019

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

2} 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
fnvestments are very liquid. This pool is rated AAAT/ST by Standard & Poor's. The
AAAf rating 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 availabie
to us in 48 hours by electronic transfer.

3} California Asset Management Program Joint Powers Authority investment Pool
{CAMP): This pool is a shortterm 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
tiquid. The CAMP pool is rated AAAm, 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.

4} 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 Portfolio 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 saies 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.



C. These investments and all investment actions executed since the last quarterly
treasurer’'s investment report comply with California Government Code and with LWD's
investment policy.

I, Paul J. Bushee, Secretary /General manager of the Leucadia Wastewater District, hereby
certify the foregoing quarterly treasurer’s report summary in accordance with Leucadia
Wastewater District’s investment policy.

Dated. P/{F/v/?w?

s

Paul J. BusKee, Secrefary/General Manger




LEUCADIA WASTEWATER DISTRICT

QUARTERLY TREASURER'S REPORT SUMMARY

6-30-19

SUMMARY OF CASH & INVESTMENTS at June 30,2019

SEE APPENDIX FOR DETAILS

AMORTIZED COST % OF TOTAL MARKET VALUE
ASSETS 6/30/2019 Actual | Allowed 6/30/2019
CASH IN BANK (Checking/Reserve Accounts) $ 6,678,279 17.3% 25% $ 6,678,279
LAIF - STATE INVESTMENT POOL $ 6,196,296 16.1% 5% $ 6,206,903
SAN DIEGO COUNTY INVESTMENT POOL $ 4,818,274 12.5% 75% $ 4,815,000
CAMP - JPA INVESTMENT POOL $ 6,231,415 16.1% 75% $ 6,231,415
CAMP PORTFOLIO - US BANK Safekeeping
Federal Agency Securities
GNMA Pools 5 4,794 $ 4745
FNMA Benchmark & Global Notes $ 1,496,062 $ 1,501,931
FHLB Notes $ 995,307 3 998,150
Total Federal Agency Securities $ 2,496,163 6.5% 75% 3 2,504,826
US Treasury Bonds/Notes $ 3,998,433 10.4% 75% $ 4,010,306
Corporate Notes $ 5,738,366 14.9% 20% $ 5,764,154
Commerical Paper $ 493,486 1.3% 10% | $ 494,293
Negotiable Certificates of Deposit $ 1,949,995 51% 10% | 9% 1,953,262
TOTAL CAMP PORTFOLIO 3 14,676,444 31.6% 3 14,726,840
TOTAL CASH & INVESTMENTS $ 38,600,708 100.0% $ 38,658,436
As of June 30, 2019 QUARTERLY RESULTS

Cash & Investments| Avg Days to Maturity [Change in Cash & Inv

$38.7M| 114 $2.5M

Interest Earned

$227K

Average Return

2.42%

LAIF Benchmark

2.44%




APPENDIX A

STATE OF CALIFORNIA
LOCAL AGENCY INVESTMENT FUND
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CALIFORNIA STATE TREASURER
FIONA MA, CPA

LAIF Performance Report

*Daily yield does not reflect capital gains or losses

View Prior Month Daily Rates

Average Quarter Ending 06/30/19
Quarter to Maturity

Date Daily Yield* | Date Yield (in days) Apportionment Rate: 2.57
06/17/19 242 2.45 170 Earnings Ratio: .00007028813234525
06/18/19 2.42 2.45 168 Fair Value Factor: 1.001711790
06/19/19 242 2.45 169 Daily: 2.39%
06/20/19 2.42 2.45 169 Quarter to Date: 2.44%
06/21/19 2.41 2.45 168 Average Life: 173
06/22/19 241 2.44 168
06/23/19 2.41 2.44 168
06/24/19 2.41 2.44 166
06/25/19 2.40 2.44 167
06/26/19 2.41 2.44 168 PMIA Average Monthly
06/27/19 2.41 2.44 169 Effective Yields
06/28/19 2.40 2.44 174
06/29/18 2.40 2.44 174 June 2019 2.428
06/30/19 2.39 2.44 173 May 2019 2.449
07/01/19 2.40 2.40 180 Apr 2019 2.445
07/02/18 2.40 2.40 180
07/03/19 2.39 2.40 182
07/04/19 2:39 2.40 182
07/05/19 2.39 2.40 182
07/06/19 2.39 2.40 182 Pooled Money Investment Account
07/07/19 2.39 2.39 182 Portfolio Composition
07/08/19 2.39 2.39 179 06/30/19
07/09/19 2.39 2.39 179 Se
07/10/19 2.39 239 178 $105.7 billion
07/11/19 238 239 179 Ganefel]
07/12/15 238 239 179 gzpf/r Loans
07/13/19 238 239 179 il
07/14/19 2.38 2.39 179 4.59% fiaes
07/15/19 2.38 2.39 176
07/16/19 2.38 2.39 178
07/17/19 2.38 2.39 179 Certificates of

Deposit/Bank
Notes [

17.56% | Treasuries

49.13%

Agencies
21.59%

Percentages may not total 100% due to rounding

Notes: The apportionment rate includes interest earned on the CalPERS Supplemental Pension Payment pursuant to

Government Code 20825 (c)(1)
Based on data available as of 07/17/2019
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State of California

Market Valuation
6/30/2019

Pooled Money Investment Account

Description

Carrying Cost Plus

Accrued Interest Purch.

Amortized Cost

Fair Value

Accrued Interest

United States Treasury:

Bills $ 23,918,024,321.09 | §  24,115,845,160.16 | §  24,142,790,000.00 NA

Notes 3 27,621,433,111.61 | $  27,606,428,208.13 | § 27,725679,500.00 | $§ 112,016,945.00
Federal Agency:

SBA $ 658,202,155.36 | $ 658,202,155.36 | § 656,508,632.63 | $ 1,513,884.88

MBS-REMICs $ 21,840,826.04 | $ 21,840,826.04 | $ 22,510,770.11 | § 102,118.93

Debentures $ 2,529,170,529.05 | $ 2,628,402,612.39 | $ 2,540,481,800.00 | $ 12,002,880.70

Debentures FR $ - $ - 3 s $ -

Debentures CL $ 300,000,000.00 | $ 300,000,000.00 | § 300,819,000.00 | § 672,542.00

Discount Notes $ 18,590,094,499.95 [$  18,690,188,861.19 | $ 18,695,685,000.00 NA
Supranational Debentures $ 538,905,703.78 538,905,703.78 543,312,900.00 | $ 2,578,584 .50
Supranational Debentures FR | § 200,251,812.61 200,251,812.61 200,385,641.07 | $ 887,652.30
CDs and YCDs FR $ 500,000,000.00 | § 500,000,000.00 | § 500,000,000.00 | $ 1,600,616.08
Bank Notes 3 600,000,000.00 | 600,000,000.00 | $ 600,272,961.97 | $ 5,545,041.68
CDs and YCDs $ 17,475,000,000.00 [ $  17,475,000,000.00 | $ 17,485,383,524.93 | $ 95,083,513.93
Commercial Paper 5 6,738,624,722.19 | § 6,765,082,125.03 | § 6,767,140,361.11 NA
Corporate:

Bonds FR $ - $ - $ - $ -

Bonds $ - 3 - $ - $ -
Repurchase Agreements $ - 3 2 b - $ -
Reverse Repurchase $ - $ - $ - $ -
Time Deposits $ 4,854,740,000.00 | $ 4,854,740,000.00 | § 4,854,740,000.00 NA
AB 55 & GF Loans $ 778,773,000.00 | $ 778,773,000.00 | § 778,773,000.00 NA
TOTAL $ 105,325,060,681.68 | $§ 105,633,660,464.69 |5 105,814,483,091.82 | $§  232,003,780.00
Fair Value Including Accrued Interest $ 106,046,486,871.82

* Governmental Accounting Standards Board (GASB) Statement #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 (1.001711790).
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 $20,034,235.80 or $20,000,000.00 x 1.001711790.




APPENDIX B

SAN DIEGO COUNTY INVESTMENT POOL



San Diego County Investment Pool

Opening Balance
Purchases
Redemptions
Interest Received
Ending Balance

Quarterly Activity
June 30, 2019

3/31/2019

6/30/2019

April-June 2019

S 4,794,349.67
S -
S -
S 23,924.14

$ 4,818,273.81
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APPENDIX C

CALIFORNIA ASSET MANAGEMENT PROGRAM
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APPENDIX D

CAMP PORTFOLIO

US BANK SAFEKEEPING ACCOUNT
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