City of Laguna Beach

Investment Report
July 2013

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,

Laura Parisi, CPA, CCMT, CFIP
City Treasurer




City of Laguna Beach
City Treasurer Monthly Report - Unaudited
For the Month of July 2013

Cash Activity for the Month

Cash and investments, beginning of month
Cash receipts

Cash dishursements

Cash and invesiments, end of month

$ 73,167,697.30
5,476,778.57
($,310,269.60)

$ 70,334,206.27

Cash and Investment Portfolio at Month-End

Long-term investnents:
Federal agency scentities
Medinm-tern: corporate notes
Muricipal bond
Negotiahle Certificatas of Deposit - FDIC insured
Subtotal
Shert-term investments:
State Loeal Ageney Investment Fund
Federal agency securities
Municipal band
Certificates of Deposit - negotiable and loea] banks
Subtotal
Savings, cheeling and change funds
Savings accounte (h)
Checking aceoumts
Petty cash fchange funds
Subtotal
Trustee-held investoents

Grand total - cash and investments

@

3

Current Year Prior Year
Market Value Cost Pt of Total Avg Return Cost

33,441,960.00 5 3%,994,750.00 57% 0.93% 3 35675,140.00
5:169,046.60 5,143,385.00 7% 1.73% 2,000,000.00
. - 1,008,430.00
4,980,166.01 4,690,000.00 7% 0.72% 2,500,000.00
49,591,172.61 50,118,135.00 T1% 0.90% 41,384,570.00
13,818,145.82 13,818,145.82 20% 0.27% 17,305.806.39
1,002,200.00 994,5300.00 1% 1.05% 1,998,450.00

LOO0,750.00 1L,006,430.00 1% 1.49% -
2,75%.042.50 2,750.000.00 4% 0.65% 500,000.00
18,575,038.32 18,577,075.82 26% 0.43% 19,804,256.39
166,330.74 166,330.74 0% 0.25% 39,559-35
872,186.61 872,186.61 1% Earnings 505,113.22
3,017.75 3.617.75 0% Allowanee 3,017.75
£,042,135.10 1,042,135.10 1% Credit {a). 548,290.32
556,860.35 596,860.35 % 0.27% 685,662.33
69,805,206.38 & 70,354,206.27 100% & 62,222,779.04

(a). The carnings allowance eredit applics to finds held by Bank of America and partially offset bank fees.
(b). Lffective July 2013, funds seized by the police department and held in eserow, totaling $128,623.32, have heen inchided in savings aceounts
at the request of the city apditor. The prior vear was restated so that i was congistent with the current yoar.

Cash and Investment Custody {statements and reconciliations are available on reguest)

Union Bank Tnstitntional Custady
State Local Ageney Investment Fund
Bank of New York Trustee

Bank of Amerisa

Citizens Business Bank

JP Morgan Chase Bank

Totereal change fimds
g4

Cash and investments total

8

*

53,848,0065.11 § 54,377,065.00 ]
13,818,145.82 13.818,145.82
596.860.35 506,860.35
1,038,517.45 1,038,517.35
250,000.00 250,000.00
250.000.00 250,000.00
3,617.75 3,017.75

69,805,206.38 § 70,354,206,27 %

43,433,020.00
17,305,806.39
685,6062.35
544,672.57
250,000.00
0.G0

3:617.75

62,222,770G.04

Date Printed: 8/14/2013



Invesiment

Type

State Investment Pool (LAIF)

CD Investment in Local Banks
California St Var Purp GO and GO Ref
CD Bank Hapealim BM NY

Agency Federal Home Loan Bank

Ch ally Bk Midvale Utah
CD Barclays Bk Del

CD Fifth third Bank

CD Apple Bk

CD Diseover Bk

CLr Goldman Sachs Bk
CD Compass Bk

CD BMW Bank of NA
CD Sallie M=ze Bank
CD Sovereign Bank

Agency Federal Home Loan Bank
CI Bank of China New York City
CD Synovus Bank GA

CI} Huntington Nationai Bk

CD Safra Nat} Bank

CD GE Cap Finl Inc.

CD Medallion Bank UT

CD Privatebank & Trust

CD Tennessee State Bank
Corp Bank of New York Melon

Corp General Electric Capital Corp
CD Key Bank

Corp General Electric Capital Corp
CD Eaglebank

CD Georgia Bk & Tr

Agency Federad Natl Mig Assn
Agency Federal Natl Mtg Assn
CD Heritage Bank Com

Agency Federal Home Loan Bank
CD) Everbank Jacksonvilie Fla

CD Abacus Federal Savings
Agency Federal Farm Credit Bank
Agency Federal Farm Credit Bank
Agency Federal Farm Credit Bank
B Sterling Savings Bank

Agency Federal Home Loan Bank
Corp Berkshire Hathaway Fin
Agency Federal Nati Mtg Assn
Agency Federal Farm Credit Bank
Agency Federal Home Ln Mtg Corp

Agency Federal Natl Mtg Assn
Agency Federal Natl Mtg Assn
Agency Federal Farm Credit Bank

NR

NR
NR
NR

NR
NR

AAT
Al+
NR
AA+
NR

NR
AAT
AA+
AA+

NR

AA+

AN+
Ad+
AA+

AA+
AA+
AA+

Par
Vaiune

13,818,145.82

50D,000.00
1,000,000.00G
250,000.00
1,060,000.0G

250,000.00
250,000.00
250,000.00
250,000.00
250,000.00

250,000.00
250,000.G0
250,000.00
250,000.00
250,000.00

1,000,060.00
250,060.00
246,060.00
250,000.00
250,000.00

250,000,00
250,000.00
25G,000.00
250,0N0.00
1,000,000.00

1,000,G00.00
250,000.00
1,300,600.00
249,000.00
249,000.00

1,000,000.00
1,000,000.00
249,000.00
1,000,000.00
250,000.0¢

249,000.00
1,000,000,G0
2,000,000.00
1,600,000.00

250,000.00

1,000,000.00
1,000,000.00
1,000,000.00
1,000,000.00
1,000,0G0.00

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

Market Value (a)

13,818,145.82
500,000.00
1,000,750.00
256,000.00
1,002,200.00

250,532.50
250,552.50
249,795.00
250,757.50
250,675.00

250,355.00
250,6'75.0G
250,660.00
250,645.00
250,090.00

1,018,820.00
249,405.00
249,634.95
251,10¢.00
251,135.G0

252,260.00
248.972.50
248,965.00
248,975.00
998,710.00

1,025,180.00
248,877.50
1,046,670.00
249,403.38
249,403.38

991,890.00
993,860.00

249,159.36
991,850.00
250,070.00

242,304.39
990,140.00
1,985,840.00
981,560.00
246,170.0G

979,186.00
1,006,180.00
975,950.00
081,280.00
481,780.00

992,430.60
994,160.00
961,360.00

City of Laguna Beach
Investment Portfolio Detail - Unaudited
At July 31, 2013

Purchase
Price

13,818,145.82
500,000.00
1,0089,4536¢.00
250,000.00
999,500.00

250,000.00
250,000,600
250,000.00
350,000.00
350,000.00

250,000.00
250,000.00
250,000.00
250,000.00
250,000.00

1.000,000,00
250,000.00
244,000.00
25(,000.00
250,000.00

250,000,000
250,000.00
250,000.00
250,G00.00

1.002,580.00

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

1,000,000.00
1,000,006.00
249,000.00
1,000,006.00
250,00G.00

249,000.G0
998,000.00
2,000,000.00
£G00,000.00
250,000.00

1,000,000.00

1,012,480.00
1,00G,000.00
1,000,000.00
1,000,000.00

LOO0,000.00
1,060,000.00
1,060,000.00

Premium
{Discount)

9,430.00

{300.00)

2,580.00

{2,000.00)

12,480.00

Purchase
or Dated

Various
10/03/11
1G/23/12
08/30/10

01/33/12
01/313/12
0z/20/13
05/23/12
05/23/12

05/23/12
o6/oz2/12
objaz/iz
08/15/12
08/20/12

04/20/11
05/01/13
11/30/12
06/08/12
06/14/12

01/06/12
04/29/13
05/09/13
05/20/13
02/13/13

08/09/11
05/08/13
o8/a6/11
11/21/12
11/21/12

05/15/13
02/25/13
1/ 27,12
10/24/12
i0/31/12

11/28/12
10/29/12
02/13/13
05/01/13
65/03/13

11/08/12
02/05/13
05/22/13
06/20/12
12/27/12

06/28/12
06/28/12
o711z

Maturity
Date

Today
Varions
09/01/13
10/23/13
10/30/13

01/13/14
G1/13/14
02/20/14
05/23/14
05/23/14

05/23/14
06/02/14
06/23/x4
0B8/15/14
08/20/14

10/29/14
11/63/14
11/28/14
12/08/14
12/15/14

01/06/15
04/29/15
o5/11/15
05/20/15
10/23/15

11/06/15
11/05/15
05/09/16
05/20/16
05/20/16

08/15/16
08/25/16
08/26/16
10/24/106
10/31/16

11/28/16
0:/11/17
02/13/17
05/01/17
o5/03/17

05/08/17
05/15/17
05/e2/17
ob/z0/17
06/27/17

06/28/17
06/28/17
a7/10/17

Earlier of
First Cail
or Mat

Today
Various
09/01/13
10/23/13
10/30/13

01/13/14
01/13/14
02/20/14
05/23/14
05/23/14

05/23/t4
ob/o2/14
a6/23/14
08/15/14
08/29/14

10/26/14
11/03/14
1/28/14
12/08/14
12/15/14

01/66/15
04/29/15
05/11/15
05/20/15
10/23/15

11/09/15
11/09/15
05/09/16
o5/20/16
o05/20/16

11/15/13
02/25/15
08/26/10
04/24/13
10/3:/16

11/28/16
01/11/13
02/13/14
05/01/14
05/03/17

0z/08/13
05/15/17
11/22/13
06/20/13
06/27/13

06/28/13
06/28/13
07/10/13

Coupon Purchase Current

Rate

0.27%
0.22%
1L.50%
0.50%
1.00%

1.00%
1.00%
0.40%
e.50%
0.75%

0.80%
0.80%
0.75%
0.90%
0.75%

1.75%
.35%
0.50%
0.75%
0.75%

1.50%
0.35%
0.35%
0.30%
0.70%

2.25%
0.45%
2.05%
0.65%
0.50%

0.50%
a.H60%
3.00%
c.60%
0.00%

.60%
¢.64%
0.79%
¢.66%
0.65%

G.74%
1.60%
0.70%
1.10%
a.75%

1.16%
1.13%
1.04%

Days to

Yield (b} Yield {a) Maturity

0.27%
0.32%
1.00%
0.50%
1.00%

1.00%
1.00%
0.40%
0.50%
0.75%

0.806%
0.80%
0.75%
a.90%
a. 5%

1.75%
0.35%
0.50%
o.75%
G.75%

1.50%
0.35%
0.35%
0.30%
0.60%

2.25%
0.45%
2.95%
0.65%
0.50%

0.50%
0.00%
0.60%
0.60%
0.90%

0.60%
0.66%
0.79%
0.69%
¢.05%

0.74%
1.30%
0.70%
1.10%
0.75%

1.16%
1.13%
1.04%

0.27%
0.32%
1.50%
0.50%
1.00%

1.00%
1.00%
0.40%
t.50%
0.75%

a.80%
0.80%
0.75%
0.90%
0.75%

1.72%
.535%
0.50%
0.75%
0.75%

1.40%
0.35%
0.35%
0.30%
0.70%

2.19%
0.45%
2.82%
0.65%
0.50%

0.50%
0.60%
a.60%
0.61%
6.90%

o.62%
0.66%
0.80%
0.70%
.66%

G 76%
1.59%
0.72%
1.12%
0.76%

1.17%
1.13%
1,05%

Today
170
32
84
91

166
166G
204
206
206H

2g6
200
327
380
394

455

831

1,013
1,024
1,024

1,111
1,121
1,122
1,181
1,188

1,216
1,260
1,203
1,37C
1,372

1,377
1,384
1,301
1,420
1427

1428
1,428
1,440

Days to
Calil or
Mat

Today
170
32
84
g1

166
306
204
266
2664

2gH
366
327
380
394

455
460
485
405
562

524
637
64G
658
814

831
831
1,013
1,024
1,024

167
374
£,122
1,188
1,216
197

274
1,372

1,384
114



)
(78)
(79)

Iavestment

Type

Agency Federal Farm Credit Bank
Agency Federal Home Ln Mig Corp

Corp Pepsico Ine

Agency Federai Farm Credit Bank
Agency Federal Farm Credit Bank
CD Gold Coast Bank

CD World Financial Capital

Agency Federal Natl Mtg Assn Step
Agency Federal Natl Mtg Assn
Agency Federal Natl Mg Assn Step
CD American Express Centurion
Agency Federal Farm Credit Bank

Agency Federal Natl Mtg Assn
Agency Federal Nat] Mig Assn
Agency Federal Home Ln Mtg Corp
Agency Federal Home Loan Bank
Agency Federal Farm Credit Rank

Agency Federal Home Loan Bank
Agency Federal Natl Mtg Assn
Agency Federal Natl Mty Assn Step
Agency Federal Home Loan Bank
Ageney Federal Home Loan Bank

Agency Federal Farm Credit Bank
Agency Federal Bome Loan Bank
Agency Federal Natl Mty Assn
Agency Federal Natl Mtg Assn Step
Agency Federal Bome La Mtg Corp

Total Investments

Savings, checking and change fimds
Trustee-held investments

Grand total - cash and investments

S&P
Rating

AAE
AA+

A-
AAt
Al
NR
NR

AA+
AA+
AA

NR
Ad+

AA
Al
AA+
AA+

AA+
AA+
Ald+
AA+
A+

Al
Ahd+
AA+
Al
AA+

City of Laguna Beach
Investment Portfolio Detail - Unaudited

At July 31, 2013
Par Purchase Premium
Value Market Value (a) Price (Piscount)
1,000,000.00 989,480,00 1,000,000.00
1,000,00.00 992,4H0.00 1,000,000.00
1,110,0G0.00 1,092,5G6.60 1,118,325.00 &,325.00
1,000,060.00 975,820.00 999,000,000 (1,000,00)
2,000,000.00 1,07G,860.00 1,599,250.00 {750.00)
250,000.00 249,517.50 25G,000.00
243,000.00 244,005.55 245,000.00
1,000,000.00 494,470.00 1,000,000.00
1,00¢,000.00 983,110.00 1,00¢,000,00
1,00G,000,00 992,640.00 1,000,0600.00
250,000.00 240,372.50 250,000.00
1,000,000.00 978,790.60 1,000,000,00
1,000,000.00 984,020.00 1,000,600.00
1,00G,000.00 580,320.00 1,000,600.00
1,906,000.00 979,590.00 1,000,0600.00
1,003,000.00 97H.550.00 1,000,000.00
1,000,000.00 980,100.00 990,000.00 (1,000.00}
1,000,600.00 981,550.00 999,750.00 (250.00}
1,000,000.00 981.000.00 9G94,750.00 (250.00}
1,000,000.00 985,540.00 1,000,000,00
1,000,600.00 98a,240.00 1,000,000,00
1,000,000.00 982,920.00 LOGO,000.00
1.000,G00.00 $83,190.00 1,060,000.0G
2,000,000.00 1,908,740.00 2,000,000.00G
1,000,000.00 984,280.00 1,000,000.00
1,000,000.00 685,890.00 1,000,000.00
1,000,000.G0 9759,840.00 1,000,000.00
68,668,145.82 68.166,210.93 68.695,210.82 |  27,065.00 |

1,042,135.10

1,042,135.10

596,860.35 596,860.35
£9,805,206.38 70,334,206.27

Purchase
ar Dated

07/25/12
07/24/12

o1/07/13
06/05/12
0n/18/12
09/19/12
oy9/27/12

0g/25/12
09/27/12
09/27/12
10/04/32
10/10/12

10/18/12
10/25/12
12/11/12
12/28/12
01/22/13

01/30/13
01/30/13
01/30/13
02/05/13
02/08/13

02/20/13
02/22/13
02/z22/13
02/28/13
04/25/13

Maturity
Date

v7/24/17
o7/24/17

08/13/17
09/05/17
09/05/17
09/19/17
0g/z21/17

0g/25/17
09/27/17
0y/27/17
10/04/17
10/10/17

10/18/17
10/25/17
12/11/ 17
12/28/17
01/22/18

01/30/18
01/30/18
01/30/18
02/05/18
02/08/18

02/20/18
c2/22/18
02/22/18
02/28/18
04/25/18

Earlier of
First Call
or Mat

07/24/13
07/24/13

08/13/17
12/05/12
09/05/13
00/19/17
09/21/17

09/25/13
0%/27/13
03/27/13
10/04/17
01/10/13

10/:8/13
10/25/13
06/11/13
06/28/13
o1/22/14

07/30/13
07/30/13
01/30/14
08/05/13
08/08/13

05/20/13
offzz/13
o8/2z/13
o8/28/13
04/25/14

Rate

0.97%
1.13%

1.25%
0.97%
G.97%
1.00%
1.05%

0.50%
1.00%
0.70%
1.55%
0.90%

0.87%
0.90%
1.00%
0.84%
.94%

1.06%
1.02%
0.75%
1.00%
1.05%

1.12%
1.i15%
1.20%
1.00%
1.15%

Weighied averages

2-Year Freasury Rate

Days to
Coupon Purchase Current Daysto Callor
Yield (b} Yield (a) Maturity DMat
¢.07% 0.98% 1,454 -
1.13% 1.13% 1,454 -
1.08% 1.27% 1,474 1,474
1.01% 1.01% 1,497 -
0.98% 0.98% 1,497 36
1.00% 1.00% LA 1,511
1.05% 1.05% 1,513 1,513
0.50% 0.530% 1,517 56
1.00% 1.02% t,519 58
0.70% 0.71% 1,510 -
$.55% 1.55% 1,526 1,526
0.90% 0.92% 1.532 -
0.87% 0.88% 1,540 7G
0.50% 0.92% 1,547 86
1.00% 1.02% 1,504 -
0.84% 0.86% 1,611 -
0.96% 0.96% 1,636 175
1.1% 1.02% 1,644 -
1.03% 1.04% 3,644 -
0.75% 0.76% 1,644 183
1.00% 1.02% 1,650 5
1.o5% 1.07% 1,055 8
1.12% 1.14% 1,665 -
1.15% 1.17% 1,667 22
1.20% 1.22% 1,667 22
1.00% 1.01% 1,673 28
1.15% 1.17% 1,729 268
| 084% | 085% | 10121 201 |
0.31%

{a} Provided by Union Bank, Institational Custody at month end excluding LAFF and Jocal CDs.
(b} Provided by Bloemberg at time of purchase exchiding LAIF and tocal CDs.



