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Portfolio Safety

Total $928.6 million
Credit Quality

(S in millions)

W AAA

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 $898.5 million

(S in millions)

-~
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August 2018 Cash Disbursements

(S in millions)

Maintenance
and Capital
Expenditures
$55.6



Short-Term Portfolio Balances

(S in millions)

$1,000

8/31/2018
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Short-Term Portfolio — August 2018

Total Return

0.25%

0.20%

0.20%

0.02%
—

Short-Term Potfolio Benchmark Out Perform
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Short-Term Portfolio — August 2018

Total Return

0.35%

0.29%

0.30% 0.28%

0.25%

0.20%
0.20%  0.19% Q% :

0.15%
0.10%
A 0.04%

0.00%



3.0%

2.5%

2.0%

1.5%

1.0%

0.5%

0.0%

1.05%

Short-Term Portfolio — August 2018

===Benchmark

1.13%

0.60%

Short-Term Portfolio

2.48%



Short-Term Portfolio — Inception

Total Return

2.0%

1.86%

0.54%

0.0%

Short-Terrﬁ% Benchmark
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Long-Term Portfolio Balances

(S in millions)

S400

$345.1 $347.9

7/31/2018 8/31/2018

Finance & Insurance Committee ltem 6a  Slide 10 September 10, 2018



Long-Term Portfolio — August 2018

Total Return

0.5%

0.46%
0.45% 0.44%

0.01%

0.0% [ I I I v
Long-Term Portfolio Net of Fees Benchmark Oum
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Long-Term Portfolio — August 2018

Total Return

0.8%

0.62%
0.6%
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5.5%

3.5%

1.5%

-0.5%

-2.5%

-4.5%

-6.5%

Long-Term Portfolio — August 2018

Long-Term Portfolio ==Benchmark

5.71%




Long-Term Portfolio — Inception

Total Return

4.0%

3.29%
3.14%

0.29%

0-0% I T I I
Long-Term Portfolio Net of Fees Benchmark

P
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