Deschutes County
Deschutes County Investments -

Portfolio Management
Portfolio Summary
February 28, 2019

Par Market Book % of Days to YT™M
Investments Value value Value Portfolio Term Maturity 365 Equiv.
Federal Agency Coupon Securities 47,870,000.00 47,778,357.75 47,861,716.69 22.59 754 486 2.457
Federal Agency Disc. -Amortizing 19,562,000.00 19,234,272.98 19,257,706.44 9.09 614 236 2.388
Treasury Coupon Securities 18,000,000.00 17,898,350.00 17,910,547.71 8.46 559 294 2.370
Corporate Note 46,905,000.00 46,798,664.80 46,853,006.18 22.12 726 375 2.463
Municipal Bonds - Discount 1,000,000.00 962,960.00 972,480.25 0.46 1,203 487 2.149
Municipal Bonds 13,830,000.00 13,950,251.40 14,007,503.27 6.61 890 435 2.235
LGIP State Pool 54,423,435.58 54,423,435.58 54,423,435.58 25.69 1 1 2.750
BOTC Pool 5,549,056.94 5,549,056.94 5,549,056.94 2.62 1 1 2.750
Corporate Notes Variable Rates 5,000,000.00 5,007,410.00 4,993,553.78 2.36 868 432 2.723
212,139,492.52 211,602,759.45 211,829,006.84 100.00% 519 280 2.518
Investments
Total Earnings February 28 Month Ending Fiscal Year To Date
Current Year 421,512.03 2,797,573.56
Average Daily Balance 209,389,143.30 29,574,804.32
Effective Rate of Return 2.62% 14.21%
Wayne Lowry, Finance Director
Reporting period 02/01/2019-02/28/2019 Portfolio DESC
AP
Run Date: 03/07/2019 - 11:30 PM (PRF_PM1) 7.3.0

Report Ver. 7.3.6.1
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Average Purchase Stated Days to YTM  Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Term Maturity 365 Date
Federal Agency Coupon Securities
317705AM3 10640 FICO Strip 05/01/2018 2,050,000.00 2,064,329.50 2,064,000.52 9.700 339 35 2.344 04/05/2019
3133EGAV7 10634 Federal Farm Credit Bank 03/01/2018 2,000,000.00 1,994,720.00 1,995,687.52 1.170 442 77  2.210 05/17/2019
62889KAD3 10638 National Credit Union Assoc 03/29/2018 1,240,000.00 1,241,140.80 1,242,380.43 3.000 440 103 2.301 06/12/2019
3137EAB1 10525 Federal Home Loan Mtg Corp 07/20/2016 1,000,000.00 994,040.00 999,690.49 0.875 1,094 140  0.957 07/19/2019
3135GON33 10531 Federal National Mtg Assn 08/18/2016 1,000,000.00 993,140.00 999,483.42 0.875 1,079 154  1.000 08/02/2019
317705AP6 10678 FICO Strip 12/20/2018 2,800,000.00 2,895,256.00 2,892,193.55 8.600 280 209 2.709 09/26/2019
3135GOR39 10547 Federal National Mtg Assn 11/10/2016 2,000,000.00 1,980,140.00 1,997,810.15 1.000 1,078 237  1.173 10/24/2019
3137EAEE5S 10677 Federal Home Loan Mtg Corp 12/19/2018 1,500,000.00 1,486,365.00 1,483,629.90 1.500 394 322 2.770 01/17/2020
3135G0A78 10682 Federal National Mtg Assn 12/21/2018 2,000,000.00 1,983,980.00 1,981,881.44 1.625 396 326 2.665 01/21/2020
3130ACRP1 10679 Federal Home Loan Bank 12/21/2018 2,000,000.00 1,983,160.00 1,981,677.24 1.680 413 343  2.682 02/07/2020
3133EJDCO 10635 Federal Farm Credit Bank 03/12/2018 925,000.00 921,522.00 925,000.00 2.150 710 356 2.360 02/20/2020
3137EAEM7 10639 Federal Home Loan Mtg Corp 04/19/2018 2,000,000.00 1,999,300.00 1,999,749.61 2.500 735 419 2511 04/23/2020
3134GBNK4 10597 Federal Home Loan Mtg Corp 07/13/2017 3,000,000.00 2,966,700.00 2,999,492.31 1.625 1,051 455  1.671 05/29/2020
3136G4PC1 10674 Federal National Mtg Assn 12/13/2018 1,275,000.00 1,260,605.25 1,256,477.74 1.750 589 511 2.820 07/24/2020
3136G4NP4 10675 Federal National Mtg Assn 12/13/2018 1,000,000.00 988,710.00 986,148.02 1.800 589 511 2.820 07/24/2020
3130A5277 10680 Federal Home Loan Bank 12/21/2018 2,000,000.00 1,978,520.00 1,976,357.79 1.830 586 516 2.691 07/29/2020
3130AF5G8 10658 Federal Home Loan Bank 10/22/2018 2,000,000.00 2,000,740.00 2,000,000.00 3.000 731 601 3.000 10/22/2020
3130AFB71 10661 Federal Home Loan Bank 11/15/2018 3,000,000.00 3,001,950.00 3,000,000.00 3.050 718 612  3.049 11/02/2020
3134GBX56 10617 Federal Home Loan Mtg Corp 12/13/2017 3,000,000.00 2,984,670.00 3,000,000.00 2.250 1,077 634  2.172 11/24/2020
3134G8JH3 10621 Federal Home Loan Mtg Corp 12/27/2017 2,000,000.00 1,994,380.00 1,999,112.81 2.500 1,148 719  1.915 02/17/2021
3134GSK87 10683 Federal Home Loan Mtg Corp 12/26/2018 2,000,000.00 2,000,180.00 2,000,000.00 3.000 821 756  3.001 03/26/2021
3136G4NN9 10609 Federal National Mtg Assn 10/18/2017 1,080,000.00 1,062,439.20 1,080,000.00 2.000 1,314 815 2.000 05/24/2021
3134GSK79 10685 Federal Home Loan Mtg Corp 12/28/2018 3,000,000.00 3,001,530.00 3,000,000.00 3.030 913 850 3.030 06/28/2021
3134GSUL7 10686 Federal Home Loan Mtg Corp 01/07/2019 2,000,000.00 2,000,040.00 2,000,943.75 3.000 974 921  2.979 09/07/2021
3134GSN68 10681 Federal Home Loan Mtg Corp 12/21/2018 2,000,000.00 2,000,800.00 2,000,000.00 3.030 1,005 935 3.031 09/21/2021

Subtotal and Average 50,654,261.29 47,870,000.00 47,778,357.75 47,861,716.69 754 486  2.457

Federal Agency Disc. -Amortizing
88059E4G6 10628 Tennessee Valley Authority 02/07/2018 1,020,000.00 1,018,816.80 1,019,205.88 2.002 401 14 2.090 03/15/2019
912834QD3 10642 U.S. Treasury 05/18/2018 77,000.00 76,929.93 76,927.23 301 14  2.538 03/15/2019
76116EFU9 10669 RFSCP STRIP PRIN 11/30/2018 3,000,000.00 2,971,110.00 2,969,912.25 2.655 227 136 2.768 07/15/2019
912833KW9 10644 U.S. Treasury 05/24/2018 2,000,000.00 1,977,200.00 1,977,924.69 448 167 2.494 08/15/2019
88059E4H4 10641 Tennessee Valley Authority 05/02/2018 1,020,000.00 1,005,128.40 1,006,411.03 2.422 501 198  2.555 09/15/2019
313586RC5 10485 Federal National Mtg Assn 12/04/2015 1,400,000.00 1,378,258.00 1,383,674.70 1.891 1,405 222 2.031 10/09/2019
313586RC5 10507 Federal National Mtg Assn 03/17/2016 600,000.00 590,682.00 593,839.63 1.665 1,301 222 1.774 10/09/2019
313586RC5 10529 Federal National Mtg Assn 08/08/2016 400,000.00 393,788.00 396,911.57 1.252 1,157 222  1.318 10/09/2019

Portfolio DESC

AP
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Average Purchase Stated Days to YTM  Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Term Maturity 365 Date
Federal Agency Disc. -Amortizing
313586RC5 10614 Federal National Mtg Assn 11/22/2017 3,600,000.00 3,544,092.00 3,557,197.36 1.928 686 222 2.030 10/09/2019
76116FAAS5 10605 RFSCP STRIP PRIN 09/21/2017 1,000,000.00 983,910.00 990,508.06 1.499 754 228 1.572 10/15/2019
76116FAAS5 10649 RFSCP STRIP PRIN 07/19/2018 1,000,000.00 983,910.00 984,126.57 2.506 453 228 2.636 10/15/2019
76116FAA5 10651 RFSCP STRIP PRIN 09/12/2018 2,000,000.00 1,967,820.00 1,967,575.88 2.560 398 228 2.688 10/15/2019
76116FAE7 10657 RFSCP STRIP PRIN 10/04/2018 2,445,000.00 2,342,627.85 2,333,491.59 2.764 742 594  2.951 10/15/2020

Subtotal and Average 20,240,713.31 19,562,000.00 19,234,272.98 19,257,706.44 614 236 2.388
Treasury Coupon Securities
912828XV7 10666 U.S. Treasury 11/27/2018 3,000,000.00 2,987,460.00 2,986,999.53 1.250 215 121 2.567 06/30/2019
912828WW6 10665 U.S. Treasury 11/27/2018 3,000,000.00 2,989,230.00 2,987,802.93 1.625 246 152  2.610 07/31/2019
912828LJ7 10637 U.S. Treasury 03/21/2018 2,000,000.00 2,010,080.00 2,012,333.37 3.625 512 167 2.250 08/15/2019
912828F62 10541 U.S. Treasury 10/11/2016 2,000,000.00 1,986,180.00 2,006,462.44 1.500 1,115 244  1.008 10/31/2019
912828G95 10624 U.S. Treasury 01/16/2018 2,000,000.00 1,984,840.00 1,993,882.06 1.625 714 305 2.000 12/31/2019
912828384 10655 U.S. Treasury 09/28/2018 2,000,000.00 1,974,920.00 1,970,782.40 1.375 550 396 2.760 03/31/2020
9128284Y3 10656 U.S. Treasury 09/28/2018 2,000,000.00 2,002,120.00 1,994,387.00 2.625 703 549  2.818 08/31/2020
912828L65 10653 U.S. Treasury 09/17/2018 2,000,000.00 1,963,520.00 1,957,897.98 1.375 744 579 2.751 09/30/2020
Subtotal and Average 20,799,143.77 18,000,000.00 17,898,350.00 17,910,547.71 559 294 2370

Corporate Note
20271RAF7 10604 Commonwealth BK Austr NY 09/18/2017 2,600,000.00 2,599,740.00 2,600,451.38 2.250 541 12 1.720 03/13/2019
459058FC2 10564 International Bonds for Recons 12/15/2016 2,000,000.00 1,996,020.00 2,000,000.00 1.250 862 56 1.500 04/26/2019
90331HMY6 10620 US Bancorp 12/22/2017 1,000,000.00 998,380.00 999,098.86 1.400 490 56 2.000 04/26/2019
90520EAF8 10616 MUFG Union Bank 12/06/2017 1,352,000.00 1,350,756.16 1,352,088.72 2.250 516 66 2.185 05/06/2019
90520EAF8 10646 MUFG Union Bank 06/06/2018 1,648,000.00 1,646,483.84 1,646,828.17 2.250 334 66 2.650 05/06/2019
06406HBMO 10611 Bank of New York Mellon Corp 11/15/2017 1,000,000.00 1,005,190.00 1,007,056.04 5.450 546 75 1.950 05/15/2019
89114QBJ6 10627 Toronto Dominion Bank 02/05/2018 5,000,000.00 4,972,800.00 4,980,001.28 1.450 554 165 2.360 08/13/2019
06406HCW7 10544 Bank of New York Mellon Corp 11/03/2016 1,675,000.00 1,671,784.00 1,680,735.95 2.300 1,042 194  1.532 09/11/2019
48125LRG9 10596 JPMorgan Chase - Corporate N 06/28/2017 1,300,000.00 1,292,174.00 1,298,799.77 1.650 817 206  1.840 09/23/2019
90331HML4 10662 US Bancorp 11/19/2018 1,600,000.00 1,593,872.00 1,590,457.36 2.125 343 241  3.050 10/28/2019
961214BK8 10602 Westpac 08/30/2017 2,000,000.00 2,029,420.00 2,042,623.28 4.875 811 263 1.826 11/19/2019
94988J5L7 10625 Wells Fargo Corporate Note 01/23/2018 3,000,000.00 2,988,510.00 2,998,888.65 2.400 722 320 2.444 01/15/2020
594918AY0 10528 Microsoft Corp 08/08/2016 1,000,000.00 992,510.00 1,005,098.81 1.850 1,283 348  1.298 02/12/2020
89236TCFO 10673 Toyota Mtr Cred - Corp N 12/12/2018 2,000,000.00 1,987,160.00 1,976,915.56 2.150 456 377 3.301 03/12/2020
037833BE9 10688 Apple Inc 01/15/2019 2,000,000.00 2,006,160.00 2,004,166.04 2.800 477 432  2.666 05/06/2020
961214CP6 10650 Westpac 08/21/2018 1,000,000.00 992,790.00 991,443.39 2.300 644 452  3.015 05/26/2020
740189AL9 10690 Precision Castparts Corp 02/19/2019 1,000,000.00 991,670.00 993,069.24 2.250 482 472 2.800 06/15/2020

Run Date: 03/07/2019 - 11:30
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Average Purchase Stated Days to YTM  Maturity

CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Term Maturity 365 Date
Corporate Note
94974BGM6 10572 Wells Fargo Corporate Note 01/19/2017 1,000,000.00 995,380.00 1,003,320.17 2.600 1,280 509 2.350 07/22/2020
94974BGM6 10691 Wells Fargo Corporate Note 02/22/2019 1,000,000.00 995,380.00 995,382.94 2.600 516 509 2.940 07/22/2020
90331HNW9 10676 U S Bank - Corp Note 12/18/2018 1,500,000.00 1,501,710.00 1,496,878.88 3.029 584 511 3.206 07/24/2020
053015AD5 10633 AUTOMATIC DATA 02/26/2018 2,710,000.00 2,693,035.40 2,697,143.04 2.250 932 564 2.570 09/15/2020
45905U7J7 10629 International Bonds for Recons 02/09/2018 2,000,000.00 1,973,240.00 1,980,306.28 1.625 969 584  2.474 10/05/2020
45905U7J7 10659 International Bonds for Recons 10/26/2018 820,000.00 809,028.40 805,421.71 1.625 710 584  3.065 10/05/2020
695114CM8 10667 Pacific Corp 11/29/2018 1,170,000.00 1,191,352.50 1,182,714.07 3.850 929 837 3.350 06/15/2021
695114CM8 10672 Pacific Corp 12/06/2018 830,000.00 845,147.50 839,013.60 3.850 922 837 3.351 06/15/2021
695114CM8 10692 Pacific Corp 02/22/2019 2,000,000.00 2,036,500.00 2,039,369.99 3.850 844 837 2.850 06/15/2021
45905UC36 10648 International Bonds for Recons 07/16/2018 2,000,000.00 1,941,400.00 1,952,845.31 2.000 1,170 942  2.967 09/28/2021
695114CP1 10654 Pacific Corp 09/25/2018 700,000.00 701,071.00 692,887.69 2.950 1,225 1,068 3.320 02/01/2022

Subtotal and Average 43,937,887.46 46,905,000.00 46,798,664.80 46,853,006.18 726 375 2.463
Municipal Bonds - Discount
686053CK3 10580 Oregon School Boards Assoc 03/15/2017 1,000,000.00 962,960.00 972,480.25 2.063 1,203 487  2.149 06/30/2020

Subtotal and Average 971,717.38 1,000,000.00 962,960.00 972,480.25 1,203 487  2.149
Municipal Bonds
68607VS71 10584 Oregon State Lottery 04/05/2017 1,000,000.00 999,220.00 1,000,017.60 1.602 726 31 1.581 04/01/2019
250351FJ7 10530 Deschutes County Ore Sch Dist 08/16/2016 245,000.00 244,105.75 245,000.00 1.360 1,033 106  1.360 06/15/2019
938429R66 10589 Washington County SD Municipal 05/11/2017 400,000.00 398,628.00 400,000.00 1.488 765 106  1.488 06/15/2019
91412GSB2 10668 University of California 11/29/2018 1,500,000.00 1,496,100.00 1,495,177.36 1.796 214 122 2.774 07/01/2019
13034PZD2 10610 CALIFORNIA ST HOUSING FINANCE 11/02/2017 1,070,000.00 1,066,715.10 1,070,441.44 1.952 637 153  1.850 08/01/2019
798189PB6 10645 SAN JOSE EVERGREEN COMM COLLEG 06/05/2018 500,000.00 499,610.00 500,000.00 2.657 453 184  2.659 09/01/2019
13063CSQ4 10606 California St 09/21/2017 780,000.00 773,292.00 780,000.00 1.800 923 397 1.800 04/01/2020
736688LD2 10664 Portland Community College 11/27/2018 515,000.00 517,173.30 515,000.00 3.126 552 458  3.126 06/01/2020
569203MA7 10599 Salem-Keizer School District 07/26/2017 2,310,000.00 2,291,843.40 2,319,742.15 2.107 1,070 487  1.778 06/30/2020
686053DH9 10479 Oregon School Boards Assoc 11/02/2015 875,000.00 905,668.75 911,709.66 5.373 1,702 487  2.050 06/30/2020
686053DH9 10523 Oregon School Boards Assoc 06/24/2016 500,000.00 517,525.00 524,425.36 5.373 1,467 487  1.570 06/30/2020
940093R25 10573 Washington Univ Higher Ed 01/19/2017 400,000.00 418,824.00 424,066.67 5.930 1,351 580 1.970 10/01/2020
492244DV7 10548 Kern Community College 11/15/2016 500,000.00 501,060.00 508,751.75 2.893 1,447 611 1.800 11/01/2020
544587C30 10689 LOS ANGELES MUNI IMP 02/11/2019 2,310,000.00 2,316,491.10 2,320,149.10 3.146 629 611 2.872 11/01/2020
686053BQ1 10652 Oregon School Boards Assoc 09/14/2018 925,000.00 1,003,995.00 993,022.18 5.480 1,385 1,217 3.120 06/30/2022

Subtotal and Average 13,182,460.68 13,830,000.00 13,950,251.40 14,007,503.27 890 435 2.235
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Average Purchase Stated Days to YTM  Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Term Maturity 365 Date
LGIP State Pool
SYS10078 10078 Local Govt Investment Pool 07/01/2006 54,423,435.58 54,423,435.58 54,423,435.58 2.750 1 1 2750
Subtotal and Average 50,047,282.70 54,423,435.58 54,423,435.58 54,423,435.58 1 1 2750
BOTC Pool
SYS10084 10084 First Interstate 07/01/2006 5,549,056.94 5,549,056.94 5,549,056.94 2.750 1 1 2750
Subtotal and Average 4,561,989.24 5,549,056.94 5,549,056.94 5,549,056.94 1 1 2750
Corporate Notes Variable Rates
48125LRJ3 10586 JPMorgan Chase - Corporate N 04/10/2017 3,000,000.00 3,008,430.00 3,005,117.81 3.414 896 206  2.350 09/23/2019
89236TEV3 10687 Toyota Mtr Cred - Corp N 01/09/2019 2,000,000.00 1,998,980.00 1,988,435.97 3.077 825 774  3.288 04/13/2021
Subtotal and Average 4,993,687.48 5,000,000.00 5,007,410.00 4,993,553.78 868 432 2.723
Total and Average 209,389,143.30 212,139,492.52 211,602,759.45 211,829,006.84 519 280 2.518

Run Date: 03/07/2019 - 11:30
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Average Purchase Stated Daysto  YTM
CuUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Term Maturity 365
Average Balance 0.00 0 0
Total Cash and Investments 209,389,143.30 212,139,492.52 211,602,759.45 211,829,006.84 519 280 2.518

Portfolio DESC
AP

Run Date: 03/07/2019 - 11:30 PM (PRF_PM2) 7.3.0



