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Portfolio Safety

Total $924.1 million
Credit Quality

(S in millions)

HAAA $116.9
W LAIF
mCPA1/P1,+
B Neg CD F1,+

I
Notes & Munis A,+

Includes debt service reserve funds and Lake Mathews Trust



Short and Long-Term Portfolio Liquidity

Total $894.1 million

(S in millions)

180 days
<365 days
= 365 > days
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July 2018 Cash Disbursements

(S in millions)

Operations &
Maintenance
and Capital
Expenditures
$131.0

Conservation

AAAAAAAAAAAAAAAAAA



$1,000

S500

SO

-S500

Short-Term Portfolio Balances

$653.7

6/30/2018

(S in millions)

$549.0

7/31/2018

-$104.7

Decrease



Short-Term Portfolio —July 2018

Total Return

0.20%

0.17%

0.01%

0.00%

Short-Term Potfolio|| . Benchmark Out Perform
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Short-Term Portfolio — July 2018

Total Return

1.60%
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2.5%

2.0%

1.5%

1.0%

0.5%

0.0%

Short-Term Portfolio —July 2018

Short-Term Portfolio

===Benchmark

2.35%

2.07%

1.96%

0.60%



Short-Term Portfolio — Inception

Total Return

2.0%

1.86%

0.55%

0.0%

Short-Terrﬁ% Benchmark

Finance & Insurance Committee ltem 7b  Slide 9 August 20, 2018




Long-Term Portfolio Balances

(S in millions)

S400

$345.4 $345.1

-50.3

6/30/2018 7/31/2018 De
L i E.'-'_ .
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Long-Term Portfolio — July 2018

0.1%

0.01%
0.0%

-0.1%
Long-Term Portfolio

Total Return

0.00%

Net of Fees

-0.02%

Benchmark

0.02%

Out Performance



Long-Term Portfolio — July 2018

Total Return
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Long-Term Portfolio — July 2018

Long-Term Portfolio ==Benchmark

5.89%

5.5%

3.5%

1.5%

-0.5%

-2.5%

-4.5%

-6.5%

>



Long-Term Portfolio — Inception

Total Return

4.0%

3.28%
3.13%

2.83%

0.30%

0.0% I T I I
Long-Term Portfolio Net of Fees Benchmark
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