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$470.6 

$146.5 

$308.7 

$44.1 

$153.8 

Credit Quality 

AAA CP A1/P1,+ Neg CD F1,+ LAIF Notes & Munis A,+

Includes debt service reserve funds and Lake Mathews Trust 
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 $134.5  

 $137.0  

 $133.1  

 $156.7  

 $206.8  

 $34.9  

 $279.8  

$ In millions 

< 7 days < 30 days < 60 days < 90 days

< 180 days < 365 days 366 > days
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Operations & 
Maintenance 
and Capital 

Expenditures 
$117.2 

State Contract 
$129.9 

Conservation 
$3.2 

Debt Service 
$118.1 

$ In millions 
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$973.7 

$736.7 

-$237.0 

-$500.0

$0.0

$500.0

$1,000.0

$1,500.0

6/30/2017 7/31/2017 Decrease

$ In  millions 
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0.11% 

0.09% 

0.02% 

0.00%

0.02%

0.04%

0.06%

0.08%

0.10%

0.12%

Short-Term
Portfolio

Benchmark Out Performance

Total Return 
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0.47% 

0.89% 

0.60% 

0.18% 

0.73% 

1.01% 
0.90% 

1.17% 

1.96% 

1.35% 

0.00%

0.50%

1.00%

1.50%

2.00%

2.50% Short-Term Portfolio Benchmark
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1.88% 

1.30% 

0.58% 

0.00%

1.00%

2.00%

Short-Term Portfolio Benchmark Out Performance

Total Return 
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$345.3 $346.1 

$0.8 
$0.0

$100.0

$200.0

$300.0

$400.0

6/30/2017 7/31/2017 Increase

$ In  millions 
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0.28% 
0.27% 

0.32% 

-0.05% 

-0.10%

0.00%

0.10%

0.20%

0.30%

0.40%

Long-Term
Portfolio

Net of Fees Benchmark Under
Performance

Total Return 
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-2.83% 

0.75% 

-2.70% 

-9.83% 

0.48% 

1.80% 

0.26% 

4.05% 
3.24% 

-12.00%

-9.50%

-7.00%

-4.50%

-2.00%

0.50%

3.00%

5.50% Long-Term Portfolio Benchmark
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3.50% 
3.35% 

3.06% 

0.29% 

0.00%

1.00%

2.00%

3.00%

4.00%

Long-Term
Portfolio

Net of Fees Benchmark Out
Performance

Total Return 
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October Finance & Insurance Committee: 

Presentation from Reams Asset Management 

Presentation from Hillswick Asset 
Management 

Overview by Meketa Investment Group 




