City of Laguna Beach

Investment Report
May 2016

Honorable Mayor and Members of the City Council,

The requested monthly Investment Report follows. I verify that the investment portfolio is in conformity
with California laws and the Treasurer's Investment Policy which is approved annually by the City Council.
The Treasurer's cash management program provides sufficient liquidity to meet expenditure
requirements for the next six months.

Respectfully submitted,

X (o

Laura Parisi, CPA, CCMT, CFIP
City Treasurer




City of Laguna Beach
City Treasurer Monthly Report - Unaudited

Cash Activity for the Month

Cash and investments, beginning of month
Cash receipts

Cash disbursements

Cash and investments, end of month

For the Month of May 2016
$ 104,741,583.58
5,987,286.29

(5,354,739.02)
$ 105,374,130.85

Cash and Investment Portfolio at Month-End

Long-term investments
Federal agency securities
Medium-term corporate notes
Negotiable Certificates of Deposit - FDIC insured
Municipal bonds
Subtotal

Short-term investments
State Local Agency Investment Fund
Negotiable Certificates of Deposit - FDIC insured
Federal agency securities
Medium-term corporate notes
Subtotal

Savings, checking and change funds
Savings accounts
Checking accounts
Transfer from custodian in transit
Petty cash/change funds
Subtotal

Trustee-held investments

Grand total - cash and investments

$

Current Year Prior Year
Market Value Cost Pct. of Total Avg. Return Cost

50,906,577.73  $ 50,956,816.70 48% 1.36% $ 48,327,833.30
5,635,768.30 5,610,895.00 5% 1.58% 2,111,475.00
7,790,711.30 7,691,000.00 7% 1.66% 7,984,000.00
2,871,207.10 2,837,080.00 3% 1.67% 1,837,080.00
67,204,264.43 67,095,791.70 64% 1.43% 60,260,388.30
28,310,685.18 28,310,685.18 27% 0.55% 20,614,269.90
4,750,280.50 4,744,876.74 5% 0.61% 1,743,000.00

3,000,460.00 2,998,000.00 3% 0.48% -
- - 0% N.D. 3,002,580.00
36,061,425.68 36,053,561.92 34% 0.55% 25,359,849.90
408,921.88 408,921.88 0% 0.25% 220,649.89
380,401.71 380,401.71 0% Allowance (a). 474,992.69

3,900.13 3,900.13 0% 0.00% -
5,500.00 5,500.00 0% 0.00% 7,067.75
798,723.72 798,723.72 1% N.D. 702,710.33
1,429,953.64 1,429,953.64 1% 0.55% 1,196,870.88
105,494,367.47  $ 105,378,030.98 100% $ 87,519,819.41

(a). The earnings allowance credit applies to funds held by Bank of America and partially offset the bank fees.

Cash and Investment Custody (statements and reconciliations are available upon request)

Union Bank Institutional Custody
California Local Agency Investment Fund
Bank of New York Trustee

Bank of America

Citizens Business Bank

Internal change funds

Cash and investments total

$

74,710,028.32 $ 74,593,691.83 $
28,310,685.18 28,310,685.18
1,429,953.64 1,429,953.64
789,323.59 789,323.59
248,876.74 248,876.74
5,500.00 5,500.00

105,494,367.47 $ 105,378,030.98 $

64,757,968.30
20,614,269.90
1,196,870.88
695,642.58
248,000.00
7,067.75

Date Printed: 6/23/2016
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Investment

Type

State Investment Pool (LAIF)

CD Investment in Local Banks

CD Lakeside Bank Chicago IL

CD Discover Bank Greenwood DEL
CD Peoples United Bank

CD Heritage Bank Com

CD Everbank Jacksonville Fla
CD EnerBank USA

CD Beal Bank USA

CD Santander Bank, N.A.

CD Abacus Federal Savings
CD Bank of Baroda

CD Merrick Bank

CD First Priority Bank
Agency Federal Natl Mtg Assn

Agency Federal Farm Credit Bank
CD Capital Bank FL

CD Flushing Bank

Agency Federal Farm Credit Bank
CD Sterling Savings Bank

CD Wells Fargo Bank, National Assn

CD Rancho Santa Fe Thrift & Loan Assn

CD Independent Bank
Agency Federal Home Loan Bank
Agency Federal Home Ln Mtg Corp

Corp Pepsico Inc

CD State Bank of India

CD Bank Hapoalim

CD Gold Coast Bank

CD World Financial Capital

Agency Federal Natl Mtg Assn

CD MUFG Union Bank

CD American Express Centurion
Agency Federal Home Loan Bank
Agency Federal Farm Credit Bank

Agency Federal Farm Credit Bank
CD First Niagara Bk NA NY

Muni California State - Taxable

CD Capital One Bank

Agency Federal Home Ln Mtg Corp

Agency Federal Home Loan Bank
Agency Federal Farm Credit Bank
CD Israel Disc Bank New York
Agency Federal Natl Mtg Assn
Agency Federal Home Loan Bank

Corp IBM

S&P
Rating

NR
NR
NR
NR
NR

NR
NR
NR
NR
NR

NR
NR
NR
NR
AA+

AA+
NR
NR

AA+
NR

NR
NR
NR
AA+
AA+

NR
NR
NR
NR

AA+
NR
NR

AA+

Par
Value

28,310,685.18 $

248,876.74
250,000.00
250,000.00
250,000.00

249,000.00
250,000.00
250,000.00
250,000.00
250,000.00

249,000.00
250,000.00
250,000.00
250,000.00

1,000,000.00

1,000,000.00
249,000.00
249,000.00
1,000,000.00
250,000.00

250,000.00
250,000.00
250,000.00

2,000,000.00

1,000,000.00

1,110,000.00
249,000.00
249,000.00
250,000.00
245,000.00

1,000,000.00
250,000.00
250,000.00
1,000,000.00
1,000,000.00

1,000,000.00
250,000.00
1,000,000.00
250,000.00
1,000,000.00

1,000,000.00
1,000,000.00
250,000.00
1,000,000.00
666,666.70

1,000,000.00

City of Laguna Beach
Investment Portfolio Detail - Unaudited

Market Value (a)

28,310,685.18
248,876.74
250,195.00
250,225.00
250,225.00

249,094.62
250,407.50
250,090.00
250,090.00
250,087.50

249,064.74
250,580.00
250,390.00

250,327.50

1,002,200.00

999,320.00
249,689.73
249,704.67

998,940.00
249,877.50

250,402.50
250,395.00
250,557.50
2,003,800.00
998,690.00

1,113,363.30
250,147.89
250,020.90
250,512.50
245,656.60

999,700.00
250,000.00

252,777.50
996,940.00
999,970.00

998,590.00
250,965.00
1,005,270.00
251,295.00
1,000,000.00

996,910.00
999,810.00
252,012.50
993,150.00
666,720.03

1,001,380.00

May 31, 2016

Purchase
Price

$ 28,310,685.18
248,876.74

250,000.00

250,000.00

250,000.00

249,000.00
250,000.00
250,000.00
250,000.00
250,000.00

249,000.00
250,000.00
250,000.00
250,000.00

1,000,000.00

998,000.00
249,000.00
249,000.00
1,000,000.00
250,000.00

250,000.00
250,000.00
250,000.00

1,999,380.00
1,000,000.00

1,118,325.00
249,000.00
249,000.00
250,000.00
245,000.00

1,000,000.00
250,000.00
250,000.00
1,000,000.00
1,000,000.00

1,000,000.00
250,000.00
1,000,000.00
250,000.00
1,000,000.00

1,000,000.00
999,000.00
250,000.00

999,750.00
666,666.70

999,420.00

Premium
(Discount)

(2,000.00)

(620.00)

8,325.00

(1,000.00)

(250.00)

(580.00)

Purchase
or Dated

09/20/13
08/12/14
08/12/14
08/12/14

11/27/12
10/31/12
10/31/15
11/10/15
11/12/15

11/28/12
12/13/13
12/17/13
12/27/13
12/30/13

10/29/12
09/19/14
09/25/14
05/01/13
05/03/13

11/12/15
11/13/15
11/26/14
12/29/15
12/27/12

01/07/13
09/11/14
09/15/14
09/19/12
09/27/12

09/27/12
09/30/14
10/04/12
10/05/15
10/10/12

10/18/12
10/30/15
11/25/15
11/26/14
12/11/12

12/28/12
01/22/13
01/21/16
01/30/13
02/05/13

09/28/15

Maturity
Date

Today
09/20/16
08/12/16
08/15/16
08/15/16

08/26/16
10/31/16
10/31/16
11/09/16
11/10/16

11/28/16
12/13/16
12/19/16
12/27/16
12/30/16

o01/11/17
03/20/17
03/24/17
05/01/17
05/03/17

05/12/17
05/15/17
05/26/17
06/09/17
06/27/17

08/13/17
09/11/17
09/15/17
09/19/17
09/21/17

09/27/17
09/29/17
10/04/17
10/05/17
10/10/17

10/18/17
10/30/17
11/01/17
11/27/17
12/11/17

12/28/17
01/22/18
01/22/18
01/30/18
02/05/18

02/06/18

Page 3 of 5

Coupon Purchase Current
Yield (b) Yield (a) Maturity

Rate

0.55%
0.35%
0.80%
0.85%
0.85%

0.60%
0.90%
0.60%
0.65%
0.65%

0.60%
1.00%
0.85%
0.80%
0.80%

0.64%
1.05%
1.10%
0.69%
0.65%

0.90%
0.80%
0.85%
1.00%
0.75%

1.25%
1.40%
1.30%
1.00%
1.05%

1.00%
1.25%
1.55%
0.73%
0.90%

0.87%
1.15%
1.00%
1.35%
1.00%

0.84%
0.94%
1.25%
1.02%
1.00%

1.13%

0.55%
0.35%
0.80%
0.85%
0.85%

0.60%
0.90%
0.60%
0.65%
0.65%

0.60%
1.00%
0.85%
0.80%
0.80%

0.69%
1.05%
1.10%
0.69%
0.65%

0.90%
0.80%
0.85%
1.02%
0.75%

1.08%
1.40%
1.30%
1.00%
1.05%

1.00%
1.25%
1.55%
0.73%
0.90%

0.87%
1.15%
1.00%
1.35%
1.00%

0.84%
0.96%
1.25%
1.03%
1.00%

1.15%

0.55%
0.35%
0.80%
0.85%
0.85%

0.60%
0.90%
0.60%
0.65%
0.65%

0.60%
1.00%
0.85%
0.80%
0.80%

0.64%
1.05%
1.10%
0.69%
0.65%

0.90%
0.80%
0.85%
1.00%
0.75%

1.24%
1.40%
1.29%
1.00%
1.05%

1.00%
1.25%
1.53%
0.73%
0.90%

0.87%
1.15%
0.99%
1.34%
1.00%

0.84%
0.94%
1.24%
1.03%
1.00%

1.12%

6/23/2016
9:40 AM

Days to

Today
111
73
76
76

87
153
153
162
163

181
196
202
210
213

225
293
297
335
337

346
349
360
374
392

439
468
472
476
478

484
486
491
492
497

505
517
519
545
559

576
601
601
609
615

616
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City of Laguna Beach

Investment Portfolio Detail - Unaudited
May 31, 2016

Investment S&P Par Purchase Premium Purchase Maturity Coupon Purchase Current Days to

Type Rating Value Market Value (a) Price (Discount) or Dated Date Rate Yield (b) Yield (a) Maturity

47) CD BMW Bank NA NR 250,000.00 250,690.00 250,000.00 03/27/15 03/27/18 1.15% 1.15% 1.15% 665
48) CD JP Morgan Chase Bank NA NR 250,000.00 250,240.00 250,000.00 04/10/15 04/10/18 1.30% 1.31% 1.30% 679
49) Agency Federal Home Ln Mtg Corp AA+ 1,000,000.00 1,000,710.00 1,000,000.00 05/26/15 05/25/18 1.25% 1.25% 1.25% 724
(50) CD Washington Tr NR 250,000.00 251,877.50 250,000.00 12/15/14 06/15/18 1.40% 1.40% 1.39% 745
(51) CD Compass Bank NR 250,000.00 251,932.50 250,000.00 12/23/15 06/25/18 1.50% 1.50% 1.49% 755
(52) Corp John Deere Capital Corp A 1,000,000.00 1,008,020.00 1,000,000.00 01/07/16 07/13/18 1.60% 1.60% 1.58% 773
(53) Agency Federal Farm Credit Bank AA+ 500,000.00 498,840.00 500,000.00 09/23/15 09/21/18 1.22% 1.22% 1.22% 843
(54) Agency Federal Farm Credit Bank AA+ 1,000,000.00 997,430.00 1,000,000.00 10/15/15 10/15/18 1.11% 1.11% 1.11% 867
(55) CD Sallie Mae NR 250,000.00 253,187.50 250,000.00 10/22/14 10/22/18 1.90% 1.90% 1.88% 874
(56) CD American Express NR 250,000.00 253,187.50 250,000.00 10/23/14 10/23/18 1.95% 1.95% 1.93% 875
(57) Agency Federal Home Ln Mtg Corp AA+ 1,000,000.00 995,610.00 1,000,000.00 10/29/15 10/29/18 1.16% 1.16% 1.17% 881
(58) Agency Federal Home Ln Mtg Corp AA+ 1,000,000.00 1,000,030.00 1,000,000.00 10/29/15 10/29/18 1.10% 1.10% 1.10% 881
(59) CD Hardin County Savings Bank NR 248,000.00 251,452.16 248,000.00 10/30/15 10/30/18 1.10% 1.10% 1.08% 882
60) Agency Federal Home Ln Mtg Corp AA+ 1,000,000.00 1,000,220.00 1,000,000.00 11/30/15 11/26/18 1.35% 1.35% 1.35% 909
61) Corp Microsoft AAA 1,000,000.00 1,013,020.00 993,150.00 (6,850.00) 12/11/13 12/06/18 1.63% 1.77% 1.60% 919
62) Agency Federal Natl Mtg Assn AA+ 2,000,000.00 2,004,480.00 1,997,020.00 (2,980.00) 11/03/15 12/14/18 1.13% 1.13% 1.12% 927
63) Agency Federal Home Ln Mtg Corp AA+ 1,000,000.00 1,006,940.00 1,000,000.00 06/17/15 12/17/18 1.35% 1.35% 1.34% 930
(64) CD Barclays Bank NR 250,000.00 253,250.00 250,000.00 12/17/14 12/17/18 1.85% 1.85% 1.83% 930
65) Agency Federal Home Loan Bank AA+ 1,000,000.00 1,000,180.00 1,000,000.00 12/28/15 12/28/18 1.50% 1.50% 1.50% 941
66) CD Mercantil Commercebank NR 250,000.00 253,205.00 250,000.00 12/28/15 12/28/18 1.60% 1.60% 1.58% 941
67) Agency Federal Farm Credit Bank AA+ 1,000,000.00 1,000,020.00 1,000,000.00 10/27/15 01/08/19 1.20% 1.20% 1.20% 952
68) CD Key Bank National Assn Ohio NR 250,000.00 254,857.50 250,000.00 01/20/16 01/22/19 1.55% 1.55% 1.52% 966
69) CD Ally Bank NR 250,000.00 251,792.50 250,000.00 03/25/16 03/25/19 1.35% 1.35% 1.34% 1,028
(70) CD Commercial Bank NR 250,000.00 252,895.00 250,000.00 06/30/15 03/29/19 1.50% 1.50% 1.48% 1,032
(71) Muni California State - Taxable AA- 1,000,000.00 1,024,010.00 1,007,080.00 7,080.00 05/02/14 05/01/19 2.25% 2.10% 2.20% 1,065
(72) Agency Federal Natl Mtg Assn AA+ 2,000,000.00 2,000,180.00 2,000,000.00 06/21/16 06/21/19 1.20% 1.20% 1.20% 1,116
(73) Muni Univ California - Taxable AA 830,000.00 841,927.10 830,000.00 01/29/15 07/01/19 1.80% 1.80% 1.77% 1,126
(74) Agency Federal Home Ln Mtg Corp AA+ 1,000,000.00 1,000,870.00 1,000,000.00 03/30/16 09/30/19 1.35% 1.35% 1.35% 1,217
(75) Agency Federal Farm Credit Bank AA+ 1,000,000.00 1,000,020.00 1,000,000.00 09/30/15 09/30/19 1.53% 1.53% 1.53% 1,217
(76) CD FSG Bank Chattanooga TN NR 250,000.00 257,115.00 250,000.00 02/11/15 10/11/19 1.50% 1.50% 1.46% 1,228
(77) Agency Federal Farm Credit Bank AA+ 1,000,000.00 993,030.00 1,000,000.00 10/30/15 10/28/19 1.36% 1.36% 1.37% 1,245
(78) Agency Federal Home Loan Bank AA+ 2,000,000.00 1,997,120.00 2,000,000.00 10/29/15 10/29/19 1.40% 1.40% 1.40% 1,246
(79) Agency Federal Farm Credit Bank AA+ 1,000,000.00 1,001,130.00 1,000,000.00 12/02/15 12/02/19 1.64% 1.64% 1.64% 1,280
80) CD Synchrony Bank NR 250,000.00 256,770.00 250,000.00 01/30/15 01/30/20 1.80% 1.80% 1.75% 1,339
(81) Agency Federal Home Loan Bank AA+ 1,000,000.00 998,200.00 1,000,000.00 02/19/16 02/19/20 1.53% 1.53% 1.53% 1,359
82) Agency Federal Farm Credit Bank AA+ 1,000,000.00 994,350.00 1,000,000.00 02/24/16 02/24/20 1.40% 1.40% 1.40% 1,364
83) Agency Federal Natl Mtg Assn AA+ 1,000,000.00 992,000.00 1,000,000.00 02/26/16 02/26/20 1.50% 1.50% 1.51% 1,366
84) CD RiverWood Bank NR 250,000.00 257,177.50 250,000.00 09/29/15 03/30/20 1.65% 1.65% 1.60% 1,399
85) CD Goldman Sac for GE Capital Bank NR 250,000.00 255,797.50 250,000.00 04/10/15 04/13/20 1.80% 1.80% 1.76% 1,413
86) Agency Federal Farm Credit Bank AA+ 1,645,000.00 1,636,709.20 1,645,000.00 02/23/16 05/18/20 1.57% 1.57% 1.58% 1,448
87) CD CIT Bank NR 250,000.00 255,325.00 250,000.00 05/28/15 05/28/20 2.00% 2.00% 1.96% 1,458
88) CD Capital One, National Assn NR 250,000.00 258,577.50 250,000.00 08/19/15 08/19/20 2.40% 2.40% 2.32% 1,541
89) CD Goldman Sachs Bank NY NR 250,000.00 259,097.50 250,000.00 08/26/15 08/26/20 2.35% 2.35% 2.27% 1,548
90) Agency Federal Home Ln Mtg Corp step AA+ 1,000,000.00 1,000,590.00 1,000,000.00 09/30/15 09/30/20 1.25% 1.25% 1.25% 1,583
91) Agency Federal Natl Mtg Assn step AA+ 1,150,000.00 1,150,908.50 1,150,000.00 09/30/15 09/30/20 1.65% 1.65% 1.65% 1,583
92) Agency Federal Natl Mtg Assn AA+ 1,000,000.00 1,000,720.00 1,000,000.00 09/30/15 09/30/20 1.80% 1.80% 1.80% 1,583
93) CD Worlds Foremost Bk NB NR 200,000.00 206,410.00 200,000.00 09/30/15 09/30/20 2.30% 2.30% 2.23% 1,583
94) Agency Federal Natl Mtg Assn Step AA+ 1,000,000.00 1,000,170.00 1,000,000.00 10/29/15 10/29/20 1.50% 1.50% 1.50% 1,612
95) CD HSBC Bank USA, NA - Step NR 250,000.00 251,743.75 250,000.00 11/17/15 11/17/20 1.60% 1.60% 1.59% 1,631

6/23/2016

9:40 AM
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City of Laguna Beach
Investment Portfolio Detail - Unaudited
May 31, 2016

Investment S&P Par Purchase Premium Purchase Maturity Coupon Purchase Current Days to
Type Rating Value Market Value (a) Price (Discount) or Dated Date Rate Yield (b) Yield (a) Maturity
96) Agency Federal Natl Mtg Assn Step AA+ 1,000,000.00 996,290.00 1,000,000.00 11/19/15 11/19/20 1.50% 1.50% 1.51% 1,633
97) Agency Federal Farm Credit Bank AA+ 1,000,000.00 993,780.00 1,000,000.00 02/17/16 02/17/21 1.70% 1.70% 1.71% 1,723
98) Agency Federal Natl Mtg Assn step AA+ 1,000,000.00 999,850.00 1,000,000.00 03/23/16 03/23/21 0.85% 0.85% 0.85% 1,757
99) Agency Federal Home Ln Mtg Corp AA+ 1,000,000.00 994,250.00 1,000,000.00 03/30/16 03/30/21 1.88% 1.88% 1.89% 1,764
(100) Agency Federal Home Ln Mtg Corp AA+ 1,000,000.00 1,000,400.00 1,000,000.00 03/30/16 03/30/21 1.90% 1.90% 1.90% 1,764
(101) Agency Federal Home Ln Mtg Corp step AA+ 1,000,000.00 999,880.00 1,000,000.00 03/30/16 03/30/21 1.50% 1.50% 1.50% 1,764
(102) Agency Federal Home Loan Bank AA+ 2,000,000.00 2,000,240.00 2,000,000.00 03/30/16 03/30/21 1.93% 1.93% 1.93% 1,764
(103) Agency Federal Home Ln Mtg Corp AA+ 1,000,000.00 996,610.00 1,000,000.00 03/30/16 03/30/21 1.80% 1.80% 1.81% 1,764
(104) Agency Federal Home Loan Bank step AA+ 1,000,000.00 997,580.00 1,000,000.00 04/21/16 04/21/21 1.50% 1.50% 1.50% 1,786
(105) Agency Federal Home Loan Bank AA+ 2,000,000.00 2,002,960.00 2,000,000.00 04/29/16 04/29/21 2.00% 2.00% 2.00% 1,794
(106) CD First Business Bk Madison WI NR 250,000.00 250,742.50 250,000.00 05/13/16 05/13/21 1.50% 1.50% 1.50% 1,808
(107)  Corp Chevron Corp AA- 1,500,000.00 1,499,985.00 1,500,000.00 05/26/16 05/16/21 2.10% 2.10% 2.10% 1,811
(108) Total Investments $ 103,148,228.62  $ 103,265,690.11  $ 103,149,353.62  $ 1,125.00 Averages [ 112% | 1.12% | 2.0 |
2 Year Treasury Bill 0.87% yrs
(109) Savings, checking and change funds 798,723.72 798,723.72 (a) Provided by Union Bank, Institutional Custody at month end
(110) Trustee-held investments 1,429,953.64 1,429,953.64 excluding LAIF and local CD.
(111) Grand total - cash and investments $ 105,494,367.47 $ 105,378,030.98 (b) Provided by Bloomberg at the time of purchase.
6/23/2016

9:40 AM



