
Treasurer’s Report:  
Investment Activities 

Finance and Insurance Committee 
Item 6a  
March 12, 2018 



Finance and Insurance Committee Item 6a     Slide 2 March 12, 2018 

$350.0 

$42.6 

$195.9 

$235.0 

$197.9 

Total $1,021.4 million 
 

Credit Quality  
($ in millions) 

AAA

LAIF

CP A1/P1,+

Neg CD F1,+

Notes & Munis A,+

Includes debt service reserve funds and Lake Mathews Trust 
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 $120.7  

 $244.8  

 $77.9  

 $123.8  

 $66.1  

 $47.4  

 $300.7  

Total $981.4 million 
 

($ 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 
$48.0 

Conservation 
$2.1 

State Contract 
$16.8 

Debt Service 
$7.8 

($ in millions) 
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$542.1 

$637.2 

$95.1 

$0

$500

$1,000

1/31/2018 2/28/2018 Increase

($ in millions) 
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0.11% 

0.10% 

0.01% 

0.00%

0.05%

0.10%

0.15%

Short-Term Potfolio Benchmark Out Performance

Total Return 
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0.13% 

0.05% 

-0.04% 

0.13% 

-0.71% 

0.11% 

-0.80%

-0.70%

-0.60%

-0.50%

-0.40%

-0.30%

-0.20%

-0.10%

0.00%

0.10%

0.20%

Total Return 
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0.90% 

1.17% 

1.96% 

1.32% 
1.35% 

1.44% 

1.05% 1.13% 

0.60% 

1.26% 

1.05% 

1.34% 

0.0%

0.5%

1.0%

1.5%

2.0%

2.5%
Short-Term Portfolio Benchmark
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1.85% 

1.30% 

0.55% 

0.0%

0.5%

1.0%

1.5%

2.0%

Short-Term Portfolio Benchmark Out Performance

Total Return 
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$344.3 $344.2 

-$0.1 

-$100

$0

$100

$200

$300

$400

1/31/2018 2/28/2018 Decrease

($ in millions) 
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-0.27% 
-0.28% 

-0.18% 

-0.10% 

-0.3%

-0.2%

-0.1%

0.0%

Long-Term Portfolio Net of Fees Benchmark Under Performance

Total Return 
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0.10% 

-1.69% 

-0.18% 

-0.50% 

-0.20% 
-0.27% 

-1.8%

-1.6%

-1.4%

-1.2%

-1.0%

-0.8%

-0.6%

-0.4%

-0.2%

0.0%

0.2%

Total Return 
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0.26% 

3.70% 

4.05% 

-1.11% 

3.24% 

5.00% 

-3.42% 

0.02% 

-2.32% 

1.00% 

-6.29% 

-3.39% 

-7.5%

-5.0%

-2.5%

0.0%

2.5%

5.0%

Long-Term Portfolio Benchmark
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3.32% 
3.17% 

2.88% 

0.29% 

0.0%

1.0%

2.0%

3.0%

4.0%

Long-Term Portfolio Net of Fees Benchmark Out Performance

Total Return 




