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$512.4 

$28.7 

$140.8 

$189.5 

$234.3 

Total $1,105.7 million 
as of February 28, 2019 

 

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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 $105.3  

 $105.7  

 $153.0  

 $101.7  
 $228.7  

 $57.9  

 $330.5  

Total $1,082.8 million 
as of February 28, 2019 

($ in millions) 

< 7 days

< 30 days

< 60 days

< 90 days

< 180 days

< 365 days

365 > days
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Operations & 
Maintenance 
and Capital 

Expenditures 
$97.6 

Conservation 
$2.0 

Debt Service 
$6.2 

($ in millions) 
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$721.1 $728.1 

$7.0 
$0

$500

$1,000

1/31/2019 2/28/2019 Increase

($ in millions) 
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0.206% 0.201% 

0.178% 

0.023% 

0.00%

0.05%

0.10%

0.15%

0.20%

0.25%

Short-Term Potfolio Net of Fees Benchmark Out Performance

Total Return 
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0.208% 
0.192% 

0.159% 

0.234% 

0.644% 

0.206% 

0.00%

0.10%

0.20%

0.30%

0.40%

0.50%

0.60%

0.70%

Total Return 
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1.86% 

1.67% 

2.35% 

1.96% 
2.07% 

2.48% 

1.84% 

2.29% 

2.59% 

3.07% 

2.81% 

2.45% 

0.0%

0.5%

1.0%

1.5%

2.0%

2.5%

3.0%

3.5%
Short-Term Portfolio Benchmark
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1.88% 

1.34% 

0.54% 

0.0%

0.5%

1.0%

1.5%

2.0%

Short-Term Portfolio Benchmark Out Performance

Total Return 
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$353.1 $354.8 

$1.7 
$0

$100

$200

$300

$400

1/31/2019 2/28/2019 Increase

($ in millions) 
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0.13% 

0.12% 

0.10% 

0.02% 

0.0%

0.1%

0.2%

Long-Term Portfolio Net of Fees Benchmark  Out Performance

Total Return 
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0.17% 

0.22% 

0.03% 

0.34% 

0.24% 

0.13% 

0.0%

0.2%

0.4%

Total Return 
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3.91% 

-2.93% 

5.89% 

-0.01% 

-0.05% 

5.56% 

-2.72% 

0.61% 

5.46% 

12.81% 

5.85% 

1.45% 

-5.0%

-3.0%

-1.0%

1.0%

3.0%

5.0%

7.0%

9.0%

11.0%

13.0%

Long-Term Portfolio Benchmark
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3.31% 
3.16% 

2.88% 

0.28% 

0.0%

1.0%

2.0%

3.0%

4.0%

Long-Term Portfolio Net of Fees Benchmark Out Performance

Total Return 




