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% of
Portfolio

Book
ValueInvestments

Market
Value

Par
Value

Days to
MaturityTerm

YTM
365 Equiv.

Federal Agency Coupon Securities 45,783,346.43 74422.82 2.40543245,755,405.1045,820,000.00
Federal Agency Disc. -Amortizing 19,194,650.69 6409.57 2.41122319,194,087.1019,485,000.00
Treasury Coupon Securities 17,926,659.50 5598.93 2.37123317,935,590.0018,000,000.00
Corporate Note 44,807,443.04 70222.33 2.57735344,829,546.6044,805,000.00
Municipal Bonds - Discount 975,927.28 1,2030.49 2.149426969,640.001,000,000.00
Municipal Bonds 12,993,014.90 9026.48 2.28640512,990,781.4012,830,000.00
LGIP State Pool 49,273,286.17 124.56 2.750149,273,286.1749,273,286.17
BOTC Pool 4,698,784.18 12.34 2.75014,698,784.184,698,784.18
Corporate Notes Variable Rates 4,992,949.69 8682.49 2.6403715,009,410.005,000,000.00

200,646,061.88 100.00%
Investments

200,656,530.55200,912,070.35 524 257 2.530

Current Year
April 30

424,078.92
Fiscal Year To Date

3,662,870.90

Average Daily Balance

Effective Rate of Return

202,363,031.50 64,876,305.14

6.78%2.55%

Total Earnings Month Ending

__________________________________________________     ____________________
Wayne Lowry, Finance Director

Portfolio DESC
AP

Reporting period 04/01/2019-04/30/2019

Run Date: 05/06/2019 - 10:31 PM (PRF_PM1) 7.3.0
Report Ver. 7.3.6.1
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Federal Agency Coupon Securities

16Federal Farm Credit Bank10634 2,000,000.00 1,999,092.11 05/17/20191.17003/01/2018 1,998,840.00 4423133EGAV7 2.210
42National Credit Union Assoc10638 1,240,000.00 1,240,966.31 06/12/20193.00003/29/2018 1,240,434.00 44062889KAD3 2.301
79Federal Home Loan Mtg Corp10525 1,000,000.00 999,825.06 07/19/20190.87507/20/2016 996,550.00 1,0943137EAB1 0.957
93Federal National Mtg Assn10531 1,000,000.00 999,688.68 08/02/20190.87508/18/2016 995,900.00 1,0793135GON33 1.000

148FICO Strip10678 2,800,000.00 2,865,210.07 09/26/20198.60012/20/2018 2,868,460.00 280317705AP6 2.709
176Federal National Mtg Assn10547 2,000,000.00 1,998,374.06 10/24/20191.00011/10/2016 1,986,240.00 1,0783135GOR39 1.173
261Federal Home Loan Mtg Corp10677 1,500,000.00 1,486,738.14 01/17/20201.50012/19/2018 1,490,535.00 3943137EAEE5 2.770
265Federal National Mtg Assn10682 2,000,000.00 1,985,278.67 01/21/20201.62512/21/2018 1,988,460.00 3963135G0A78 2.665
282Federal Home Loan Bank10679 2,000,000.00 1,984,949.16 02/07/20201.68012/21/2018 1,988,440.00 4133130ACRP1 2.682
295Federal Farm Credit Bank10635 925,000.00 925,000.00 02/20/20202.15003/12/2018 923,399.75 7103133EJDC0 2.360
319Tennessee Valley Authority10698 3,000,000.00 2,994,203.76 03/15/20202.25004/25/2019 2,994,030.00 325880591EV0 2.474
358Federal Home Loan Mtg Corp10639 2,000,000.00 1,999,786.08 04/23/20202.50004/19/2018 2,001,880.00 7353137EAEM7 2.511
394Federal Home Loan Mtg Corp10597 3,000,000.00 2,999,838.46 05/29/20201.62507/13/2017 2,976,420.00 1,0513134GBNK4 1.671
450Federal National Mtg Assn10674 1,275,000.00 1,258,687.15 07/24/20201.75012/13/2018 1,263,996.75 5893136G4PC1 2.820
450Federal National Mtg Assn10675 1,000,000.00 987,800.34 07/24/20201.80012/13/2018 992,650.00 5893136G4NP4 2.820
455Federal Home Loan Bank10680 2,000,000.00 1,979,150.17 07/29/20201.83012/21/2018 1,986,320.00 5863130A5Z77 2.691
551Federal Home Loan Bank10661 3,000,000.00 3,000,000.00 11/02/20203.05011/15/2018 3,000,060.00 7183130AFB71 3.049
573Federal Home Loan Mtg Corp10617 3,000,000.00 3,000,000.00 11/24/20202.25012/13/2017 2,992,950.00 1,0773134GBX56 2.172
658Federal Home Loan Mtg Corp10621 2,000,000.00 1,999,188.21 02/17/20212.50012/27/2017 1,998,700.00 1,1483134G8JH3 1.915
754Federal National Mtg Assn10609 1,080,000.00 1,080,000.00 05/24/20212.00010/18/2017 1,068,249.60 1,3143136G4NN9 2.000
789Federal Home Loan Mtg Corp10685 3,000,000.00 3,000,000.00 06/28/20213.03012/28/2018 3,001,740.00 9133134GSK79 3.030
874Federal Farm Credit Bank10693 3,000,000.00 2,999,570.00 09/21/20212.64003/21/2019 3,000,210.00 9153133EKDV5 2.646
874Federal Home Loan Mtg Corp10681 2,000,000.00 2,000,000.00 09/21/20213.03012/21/2018 2,000,940.00 1,0053134GSN68 3.031

45,783,346.43 74445,755,405.1045,820,000.0049,060,785.03Subtotal and Average 432 2.405

Federal Agency Disc. -Amortizing

75RFSCP STRIP PRIN10669 3,000,000.00 2,983,407.49 07/15/20192.65511/30/2018 2,985,450.00 22776116EFU9 2.768
106U.S. Treasury10644 2,000,000.00 1,985,988.13 08/15/201905/24/2018 1,986,300.00 448912833KW9 2.494
137Tennessee Valley Authority10641 1,020,000.00 1,010,597.53 09/15/20192.42205/02/2018 1,010,554.80 50188059E4H4 2.555
161Federal National Mtg Assn10485 1,400,000.00 1,388,160.48 10/09/20191.89112/04/2015 1,384,642.00 1,405313586RC5 2.031
161Federal National Mtg Assn10507 600,000.00 595,532.34 10/09/20191.66503/17/2016 593,418.00 1,301313586RC5 1.774
161Federal National Mtg Assn10529 400,000.00 397,760.19 10/09/20191.25208/08/2016 395,612.00 1,157313586RC5 1.318
161Federal National Mtg Assn10614 3,600,000.00 3,568,958.45 10/09/20191.92811/22/2017 3,560,508.00 686313586RC5 2.030
167RFSCP STRIP PRIN10605 1,000,000.00 993,047.57 10/15/20191.49909/21/2017 989,170.00 75476116FAA5 1.572
167RFSCP STRIP PRIN10649 1,000,000.00 988,373.41 10/15/20192.50607/19/2018 989,170.00 45376116FAA5 2.636
167RFSCP STRIP PRIN10651 2,000,000.00 1,976,250.75 10/15/20192.56009/12/2018 1,978,340.00 39876116FAA5 2.688
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Federal Agency Disc. -Amortizing

533RFSCP STRIP PRIN10657 2,445,000.00 2,344,942.79 10/15/20202.76410/04/2018 2,360,745.30 74276116FAE7 2.951
868Tennessee Valley Authority10696 1,020,000.00 961,631.56 09/15/20212.37304/18/2019 960,177.00 88188059E4M3 2.536

19,194,650.69 64019,194,087.1019,485,000.0018,632,568.30Subtotal and Average 223 2.411

Treasury Coupon Securities

60U.S. Treasury10666 3,000,000.00 2,993,553.49 06/30/20191.25011/27/2018 2,994,000.00 215912828XV7 2.567
91U.S. Treasury10665 3,000,000.00 2,992,697.80 07/31/20191.62511/27/2018 2,993,910.00 246912828WW6 2.610

106U.S. Treasury10637 2,000,000.00 2,007,828.37 08/15/20193.62503/21/2018 2,006,560.00 512912828LJ7 2.250
183U.S. Treasury10541 2,000,000.00 2,004,846.83 10/31/20191.50010/11/2016 1,990,620.00 1,115912828F62 1.008
244U.S. Treasury10624 2,000,000.00 1,995,105.65 12/31/20191.62501/16/2018 1,988,760.00 714912828G95 2.000
335U.S. Treasury10655 2,000,000.00 1,975,283.09 03/31/20201.37509/28/2018 1,981,180.00 550912828J84 2.760
488U.S. Treasury10656 2,000,000.00 1,995,010.67 08/31/20202.62509/28/2018 2,007,120.00 7039128284Y3 2.818
518U.S. Treasury10653 2,000,000.00 1,962,333.60 09/30/20201.37509/17/2018 1,973,440.00 744912828L65 2.751

17,926,659.50 55917,935,590.0018,000,000.0017,922,829.66Subtotal and Average 233 2.371

Corporate Note

5MUFG Union Bank10616 1,352,000.00 1,352,000.00 05/06/20192.25012/06/2017 1,351,918.88 51690520EAF8 2.185
5MUFG Union Bank10646 1,648,000.00 1,647,909.86 05/06/20192.25006/06/2018 1,647,901.12 33490520EAF8 2.650

14Bank of New York Mellon Corp10611 1,000,000.00 1,001,334.93 05/15/20195.45011/15/2017 1,001,030.00 54606406HBM0 1.950
104Toronto Dominion Bank10627 5,000,000.00 4,987,408.21 08/13/20191.45002/05/2018 4,984,550.00 55489114QBJ6 2.360
133Bank of New York Mellon Corp10544 1,675,000.00 1,678,584.97 09/11/20192.30011/03/2016 1,673,459.00 1,04206406HCW7 1.532
145JPMorgan Chase - Corporate N10596 1,300,000.00 1,299,218.46 09/23/20191.65006/28/2017 1,295,047.00 81748125LRG9 1.840
180US Bancorp10662 1,600,000.00 1,592,873.22 10/28/20192.12511/19/2018 1,595,632.00 34390331HML4 3.050
202Westpac10602 2,000,000.00 2,032,710.89 11/19/20194.87508/30/2017 2,023,280.00 811961214BK8 1.826
222NORTHWEST NATURAL10697 2,000,000.00 2,057,575.36 12/09/20197.63004/25/2019 2,052,900.00 22866765RBF2 2.796
259Wells Fargo Corporate Note10625 3,000,000.00 2,999,101.01 01/15/20202.40001/23/2018 2,994,240.00 72294988J5L7 2.444
287Microsoft Corp10528 1,000,000.00 1,004,201.66 02/12/20201.85008/08/2016 995,230.00 1,283594918AY0 1.298
316Toyota Mtr Cred - Corp N10673 2,000,000.00 1,980,648.89 03/12/20202.15012/12/2018 1,994,960.00 45689236TCF0 3.301
356Bank of America Corp10695 1,500,000.00 1,493,939.15 04/21/20202.25004/10/2019 1,494,075.00 37706051GFN4 2.674
371Apple Inc10688 2,000,000.00 2,003,577.78 05/06/20202.80001/15/2019 2,005,040.00 477037833BE9 2.666
391Westpac10650 1,000,000.00 992,597.09 05/26/20202.30008/21/2018 996,180.00 644961214CP6 3.015
411Precision Castparts Corp10690 1,000,000.00 993,965.46 06/15/20202.25002/19/2019 996,600.00 482740189AL9 2.800
448Wells Fargo Corporate Note10572 1,000,000.00 1,002,922.54 07/22/20202.60001/19/2017 997,880.00 1,28094974BGM6 2.350
448Wells Fargo Corporate Note10691 1,000,000.00 995,935.88 07/22/20202.60002/22/2019 997,880.00 51694974BGM6 2.940
450U S Bank - Corp Note10676 1,500,000.00 1,497,251.46 07/24/20202.83112/18/2018 1,503,870.00 58490331HNW9 3.049
503AUTOMATIC DATA10633 2,710,000.00 2,698,535.49 09/15/20202.25002/26/2018 2,701,436.40 932053015AD5 2.570
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Corporate Note

523International Bonds for Recons10629 2,000,000.00 1,982,364.85 10/05/20202.00002/09/2018 1,982,620.00 96945905U7J7 2.471
523International Bonds for Recons10659 820,000.00 806,945.58 10/05/20202.00010/26/2018 812,874.20 71045905U7J7 3.072
776Pacific Corp10667 1,170,000.00 1,181,788.29 06/15/20213.85011/29/2018 1,194,534.90 929695114CM8 3.350
776Pacific Corp10672 830,000.00 838,357.27 06/15/20213.85012/06/2018 847,405.10 922695114CM8 3.351
776Pacific Corp10692 2,000,000.00 2,036,503.24 06/15/20213.85002/22/2019 2,041,940.00 844695114CM8 2.850
881International Bonds for Recons10648 2,000,000.00 1,955,897.40 09/28/20212.00007/16/2018 1,941,400.00 1,17045905UC36 2.967

1,007Pacific Corp10654 700,000.00 693,294.10 02/01/20222.95009/25/2018 705,663.00 1,225695114CP1 3.320

44,807,443.04 70244,829,546.6044,805,000.0045,212,428.99Subtotal and Average 353 2.577

Municipal Bonds - Discount

426Oregon School Boards Assoc10580 1,000,000.00 975,927.28 06/30/20202.06303/15/2017 969,640.00 1,203686053CK3 2.149

975,927.28 1,203969,640.001,000,000.00975,107.90Subtotal and Average 426 2.149

Municipal Bonds

45Deschutes County Ore Sch Dist10530 245,000.00 245,000.00 06/15/20191.36008/16/2016 244,627.60 1,033250351FJ7 1.360
45Washington County SD Municipal10589 400,000.00 400,000.00 06/15/20191.48805/11/2017 399,572.00 765938429R66 1.488
61University of California10668 1,500,000.00 1,497,588.68 07/01/20191.79611/29/2018 1,498,185.00 21491412GSB2 2.774
92CALIFORNIA ST HOUSING FINANCE10610 1,070,000.00 1,070,264.86 08/01/20191.95211/02/2017 1,070,000.00 63713034PZD2 1.850

123SAN JOSE EVERGREEN COMM COLLEG10645 500,000.00 500,000.00 09/01/20192.65706/05/2018 499,855.00 453798189PB6 2.659
336California St10606 780,000.00 780,000.00 04/01/20201.80009/21/2017 775,671.00 92313063CSQ4 1.800
397Portland Community College10664 515,000.00 515,000.00 06/01/20203.12611/27/2018 518,702.85 552736688LD2 3.126
426Salem-Keizer School District10599 2,310,000.00 2,318,521.84 06/30/20202.10707/26/2017 2,299,558.80 1,070569203MA7 1.778
426Oregon School Boards Assoc10479 875,000.00 907,111.37 06/30/20205.37311/02/2015 904,548.75 1,702686053DH9 2.050
426Oregon School Boards Assoc10523 500,000.00 521,365.81 06/30/20205.37306/24/2016 516,885.00 1,467686053DH9 1.570
519Washington Univ Higher Ed10573 400,000.00 421,533.33 10/01/20205.93001/19/2017 418,300.00 1,351940093R25 1.970
550Kern Community College10548 500,000.00 507,876.58 11/01/20202.89311/15/2016 502,775.00 1,447492244DV7 1.800
550LOS ANGELES MUNI IMP10689 2,310,000.00 2,319,134.19 11/01/20203.14602/11/2019 2,332,037.40 629544587C30 2.872

1,156Oregon School Boards Assoc10652 925,000.00 989,618.24 06/30/20225.48009/14/2018 1,010,063.00 1,385686053BQ1 3.120

12,993,014.90 90212,990,781.4012,830,000.0012,996,512.00Subtotal and Average 405 2.286

LGIP State Pool

1Local Govt Investment Pool10078 49,273,286.17 49,273,286.17 2.75007/01/2006 49,273,286.17 1SYS10078 2.750

49,273,286.17 149,273,286.1749,273,286.1746,350,117.31Subtotal and Average 1 2.750
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BOTC Pool

1First Interstate10084 4,698,784.18 4,698,784.18 2.75007/01/2006 4,698,784.18 1SYS10084 2.750

4,698,784.18 14,698,784.184,698,784.186,219,589.02Subtotal and Average 1 2.750

Corporate Notes Variable Rates

145JPMorgan Chase - Corporate N10586 3,000,000.00 3,003,602.34 09/23/20193.19204/10/2017 3,004,830.00 89648125LRJ3 2.309
713Toyota Mtr Cred - Corp N10687 2,000,000.00 1,989,347.35 04/13/20212.87701/09/2019 2,004,580.00 82589236TEV3 3.140

4,992,949.69 8685,009,410.005,000,000.004,993,093.29Subtotal and Average 371 2.640

524202,363,031.50 200,912,070.35 257 2.530200,656,530.55 200,646,061.88Total and Average
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0.00

524202,363,031.50 200,912,070.35 257 2.530

0 0Average Balance

200,656,530.55 200,646,061.88Total Cash and Investments
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