
    Deschutes County

         Total Investment Portfolio As Of 3/31/2019

       Investment Income
Investments By County Function            Fiscal Year 2018-19

Municipal Debt 14,830,000$       7.11% Mar-19 Y-T-D
Corporate Notes 49,305,000         23.63% General 208,692,340$  441,218$            3,238,791$          
Time Certificates -                     0.00%
U. S. Treasuries 18,000,000         8.63% -                      -                      
Federal Agencies 70,335,000         33.70%
LGIP 49,859,166         23.89%      Total Investments 208,692,340$  
First Interstate Bank 6,363,174           3.05%    Total Investment Income 441,218              3,238,791           
Total Investments 208,692,340$     100.00%     Less Fee: 5% of Invest. Income (22,061)               (161,940)             

    Investment Income - Net 419,157$            3,076,851$          

Prior Year Comparison Mar-19 235,966$            1,763,001$          

Category Maximums:
U.S. Treasuries 100% Current Month Prior Month
LGIP ($48,333,000) 100% BOTC / LGIP 2.75% 2.75%
Federal Agencies 75% Investments 2.45% 2.44%
Banker's Acceptances 25% Average 2.52% 2.51%
Time Certificates 50%
Municipal Debt 25%
Corporate Debt 25% 2.32%

2.75%
Weighted Ave Maturity 2.27%
Max 2 Years 0.73

Term Minimum Actual
0 to 30 Days 10.00% 29.84%
Under 1 Year 25.00% 68.07%
Under 5 Years 100.00% 100.00%

Other Policy Actual
Corp Issuer 5.00% 3.25%

            Current Average Yield = Callable 25.00% 20.44%
Credit W/A AA2 AA2

Yield Percentages

24 Month Treas.
LGIP Rate

36 Month Treasury

Benchmarks

Portfolio Breakdown: Par Value by Investment Type
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Deschutes County Investments
Portfolio Management
Portfolio Details - Investments

Purchase Maturity Days To Coupon Par Market Book Call
CUSIP Security Broker Date Date Maturity Moodys S&P/Fitch Rate YTM 365 Value Value Value Date
68607VS71 Oregon State Lottery CASTLE 4/5/2017 4/1/2019 0 Aa2 AAA 1.602 1.581 1,000,000 1,000,000 1,000,000   -   -
317705AM3 FICO Strip CASTLE 5/1/2018 4/5/2019 4 Aaa 9.700 2.344 2,050,000 2,052,132 2,051,647   -   -
459058FC2 International Bonds for Recons CASTLE 12/15/2016 4/26/2019 25 Aaa AAA 1.250 1.500 2,000,000 1,998,140 2,000,000   -   -
90331HMY6 US Bancorp CASTLE 12/22/2017 4/26/2019 25 A1 AA- 1.400 2.000 1,000,000 999,190 999,590   -   -
90520EAF8 MUFG Union Bank CASTLE 12/6/2017 5/6/2019 35 A2 A 2.250 2.185 1,352,000 1,351,162 1,352,013 4/6/2019
90520EAF8 MUFG Union Bank CASTLE 6/6/2018 5/6/2019 35 A2 A 2.250 2.650 1,648,000 1,646,978 1,647,369 4/6/2019
06406HBM0 Bank of New York Mellon Corp CASTLE 11/15/2017 5/15/2019 44 A1 A 5.450 1.950 1,000,000 1,003,310 1,004,195   -   -
3133EGAV7 Federal Farm Credit Bank CASTLE 3/1/2018 5/17/2019 46 Aaa AA+ 1.170 2.210 2,000,000 1,996,980 1,997,390   -   -
62889KAD3 National Credit Union Assoc CASTLE 3/29/2018 6/12/2019 72 Aaa AA+ 3.000 2.301 1,240,000 1,240,831 1,241,673   -   -
250351FJ7 Deschutes County Ore Sch Dist PJ 8/16/2016 6/15/2019 75 Aa1 1.360 1.360 245,000 244,383 245,000   -   -
938429R66 Washington County SD Municipal PJ 5/11/2017 6/15/2019 75 Aa1 AA 1.488 1.488 400,000 399,056 400,000   -   -
912828XV7 U.S. Treasury PJ 11/27/2018 6/30/2019 90 Aaa 1.250 2.567 3,000,000 2,990,640 2,990,330   -   -
91412GSB2 University of California CASTLE 11/29/2018 7/1/2019 91 Aa2 AA 1.796 2.774 1,500,000 1,497,375 1,496,383   -   -
76116EFU9 RFSCP STRIP PRIN CASTLE 11/30/2018 7/15/2019 105 2.655 2.768 3,000,000 2,978,340 2,976,770   -   -
3137EAB1 Federal Home Loan Mtg Corp CASTLE 7/20/2016 7/19/2019 109 Aaa AA+ 0.875 0.957 1,000,000 995,230 999,758   -   -
912828WW6 U.S. Treasury DA DAV 11/27/2018 7/31/2019 121 Aaa 1.625 2.610 3,000,000 2,991,330 2,990,290   -   -
13034PZD2 CALIFORNIA ST HOUSING FINAN CASTLE 11/2/2017 8/1/2019 122 A1 AA 1.952 1.850 1,070,000 1,067,593 1,070,353   -   -
3135GON33 Federal National Mtg Assn CASTLE 8/18/2016 8/2/2019 123 Aaa AA+ 0.875 1.000 1,000,000 994,710 999,586   -   -
89114QBJ6 Toronto Dominion Bank CASTLE 2/5/2018 8/13/2019 134 Aa1 AA- 1.450 2.360 5,000,000 4,978,450 4,983,705   -   -
912833KW9 U.S. Treasury CASTLE 5/24/2018 8/15/2019 136 Aaa AA 0.000 2.494 2,000,000 1,981,340 1,982,023   -   -
912828LJ7 U.S. Treasury CASTLE 3/21/2018 8/15/2019 136 Aaa AA+ 3.625 2.250 2,000,000 2,008,200 2,010,044   -   -
798189PB6 SAN JOSE EVERGREEN COMM CPJ 6/5/2018 9/1/2019 153 Aa1 AA+ 2.657 2.659 500,000 499,855 500,000   -   -
06406HCW7 Bank of New York Mellon Corp CASTLE 11/3/2016 9/11/2019 163 A1 A 2.300 1.532 1,675,000 1,672,488 1,679,660 8/11/2019
88059E4H4 Tennessee Valley Authority CASTLE 5/2/2018 9/15/2019 167 2.422 2.555 1,020,000 1,007,913 1,008,539   -   -
48125LRG9 JPMorgan Chase - Corporate N CASTLE 6/28/2017 9/23/2019 175 Aa2 A+ 1.650 1.840 1,300,000 1,293,760 1,299,009 8/23/2019
48125LRJ3 JPMorgan Chase - Corporate N CASTLE 4/10/2017 9/23/2019 175 Aa2 A+ 3.192 2.309 3,000,000 3,006,390 3,004,348   -   -
317705AP6 FICO Strip CASTLE 12/20/2018 9/26/2019 178 Aaa 8.600 2.709 2,800,000 2,882,684 2,878,702   -   -
313586RC5 Federal National Mtg Assn CASTLE 12/4/2015 10/9/2019 191 AA 1.891 2.031 1,400,000 1,382,038 1,385,954   -   -
313586RC5 Federal National Mtg Assn CASTLE 3/17/2016 10/9/2019 191 AA 1.665 1.774 600,000 592,302 594,700   -   -
313586RC5 Federal National Mtg Assn CASTLE 8/8/2016 10/9/2019 191 AA 1.252 1.318 400,000 394,868 397,343   -   -
313586RC5 Federal National Mtg Assn CASTLE 11/22/2017 10/9/2019 191 AA 1.928 2.030 3,600,000 3,553,812 3,563,174   -   -
76116FAA5 RFSCP STRIP PRIN CASTLE 9/21/2017 10/15/2019 197 1.499 1.572 1,000,000 986,500 991,799   -   -
76116FAA5 RFSCP STRIP PRIN CASTLE 7/19/2018 10/15/2019 197 2.506 2.636 1,000,000 986,500 986,285   -   -
76116FAA5 RFSCP STRIP PRIN CASTLE 9/12/2018 10/15/2019 197 2.560 2.688 2,000,000 1,973,000 1,971,984   -   -
3135GOR39 Federal National Mtg Assn CASTLE 11/10/2016 10/24/2019 206 Aaa AA+ 1.000 1.173 2,000,000 1,983,660 1,998,092   -   -
3136G3YH2 Federal National Mtg Assn CASTLE 3/22/2019 10/25/2019 207 AA+ 1.875 2.723 5,000,000 4,997,700 4,996,887   -   -
90331HML4 US Bancorp CASTLE 11/19/2018 10/28/2019 210 A1 AA- 2.125 3.050 1,600,000 1,596,192 1,591,665 9/28/2019
912828F62 U.S. Treasury CASTLE 10/11/2016 10/31/2019 213 Aaa AA+ 1.500 1.008 2,000,000 1,988,820 2,005,641   -   -
961214BK8 Westpac CASTLE 8/30/2017 11/19/2019 232 Aa3 AA- 4.875 1.826 2,000,000 2,027,300 2,037,667   -   -
912828G95 U.S. Treasury PJ 1/16/2018 12/31/2019 274 Aaa 1.625 2.000 2,000,000 1,987,660 1,994,504   -   -
94988J5L7 Wells Fargo Corporate Note CASTLE 1/23/2018 1/15/2020 289 Aa2 A+ 2.400 2.444 3,000,000 2,992,890 2,998,995   -   -
3137EAEE5 Federal Home Loan Mtg Corp CASTLE 12/19/2018 1/17/2020 291 Aaa AA+ 1.500 2.770 1,500,000 1,488,735 1,485,184   -   -
3135G0A78 Federal National Mtg Assn PJ 12/21/2018 1/21/2020 295 Aaa AA+ 1.625 2.665 2,000,000 1,987,100 1,983,580   -   -
3130ACRP1 Federal Home Loan Bank R W B 12/21/2018 2/7/2020 312 Aaa AA+ 1.680 2.682 2,000,000 1,986,320 1,983,313   -   -
594918AY0 Microsoft Corp CASTLE 8/8/2016 2/12/2020 317 Aaa AAA 1.850 1.298 1,000,000 995,240 1,004,650 1/12/2020
3133EJDC0 Federal Farm Credit Bank CASTLE 3/12/2018 2/20/2020 325 Aaa AA+ 2.150 2.360 925,000 923,039 925,000   -   -
89236TCF0 Toyota Mtr Cred - Corp N CASTLE 12/12/2018 3/12/2020 346 Aa3 AA- 2.150 3.301 2,000,000 1,991,100 1,978,782   -   -
912828J84 U.S. Treasury DA DAV 9/28/2018 3/31/2020 365 Aaa AA+ 1.375 2.760 2,000,000 1,979,620 1,973,070   -   -
13063CSQ4 California St VINISP 9/21/2017 4/1/2020 366 Aa3 AA- 1.800 1.800 780,000 775,328 780,000   -   -
3137EAEM7 Federal Home Loan Mtg Corp CASTLE 4/19/2018 4/23/2020 388 Aaa AA+ 2.500 2.511 2,000,000 2,001,080 1,999,768   -   -
037833BE9 Apple Inc CASTLE 1/15/2019 5/6/2020 401 Aa1 AA+ 2.800 2.666 2,000,000 2,006,080 2,003,867   -   -
961214CP6 Westpac CASTLE 8/21/2018 5/26/2020 421 Aa3 AA- 2.300 3.015 1,000,000 995,750 992,020   -   -
3134GBNK4 Federal Home Loan Mtg Corp CASTLE 7/13/2017 5/29/2020 424 Aaa AA+ 1.625 1.671 3,000,000 2,973,720 2,999,665 5/29/2019
736688LD2 Portland Community College PJ 11/27/2018 6/1/2020 427 Aa1 AA+ 3.126 3.126 515,000 518,131 515,000   -   -
740189AL9 Precision Castparts Corp CASTLE 2/19/2019 6/15/2020 441 A2 AA- 2.250 2.800 1,000,000 995,930 993,517 5/15/2020
686053CK3 Oregon School Boards Assoc CASTLE 3/15/2017 6/30/2020 456 Aa2 A+ 2.063 2.149 1,000,000 967,290 974,232   -   -
569203MA7 Salem-Keizer School District CASTLE 7/26/2017 6/30/2020 456 Aa2 2.107 1.778 2,310,000 2,298,335 2,319,132   -   -
686053DH9 Oregon School Boards Assoc DA DAV 11/2/2015 6/30/2020 456 Aa2 AA 5.373 2.050 875,000 906,885 909,411   -   -
686053DH9 Oregon School Boards Assoc CASTLE 6/24/2016 6/30/2020 456 Aa2 AA 5.373 1.570 500,000 518,220 522,896   -   -
94974BGM6 Wells Fargo Corporate Note PJ 1/19/2017 7/22/2020 478 A2 A- 2.600 2.350 1,000,000 998,480 1,003,121   -   -
94974BGM6 Wells Fargo Corporate Note CASTLE 2/22/2019 7/22/2020 478 A2 A- 2.600 2.940 1,000,000 998,480 995,659   -   -
3136G4PC1 Federal National Mtg Assn MORETN 12/13/2018 7/24/2020 480 Aaa AA+ 1.750 2.820 1,275,000 1,264,086 1,257,582 4/24/2019
3136G4NP4 Federal National Mtg Assn MORETN 12/13/2018 7/24/2020 480 Aaa AA+ 1.800 2.820 1,000,000 992,020 986,974 4/24/2019
90331HNW9 U S Bank - Corp Note CASTLE 12/18/2018 7/24/2020 480 A1 AA- 3.029 3.206 1,500,000 1,502,970 1,497,068 6/24/2020
3130A5Z77 Federal Home Loan Bank MORETN 12/21/2018 7/29/2020 485 Aaa AA+ 1.830 2.691 2,000,000 1,985,440 1,977,754   -   -
9128284Y3 U.S. Treasury MORETN 9/28/2018 8/31/2020 518 Aaa AA+ 2.625 2.818 2,000,000 2,006,560 1,994,704   -   -
053015AD5 AUTOMATIC DATA CASTLE 2/26/2018 9/15/2020 533 Aa3 AA 2.250 2.570 2,710,000 2,694,553 2,697,839 8/15/2020
912828L65 U.S. Treasury CASTLE 9/17/2018 9/30/2020 548 Aaa AA+ 1.375 2.751 2,000,000 1,970,940 1,960,152   -   -
940093R25 Washington Univ Higher Ed PJ 1/19/2017 10/1/2020 549 Aa3 A+ 5.930 1.970 400,000 419,260 422,800   -   -
45905U7J7 International Bonds for Recons CASTLE 2/9/2018 10/5/2020 553 Aaa AAA 1.625 2.474 2,000,000 1,981,660 1,981,336 4/5/2019
45905U7J7 International Bonds for Recons CASTLE 10/26/2018 10/5/2020 553 Aaa AAA 1.625 3.065 820,000 812,481 806,184 4/5/2019
76116FAE7 RFSCP STRIP PRIN CASTLE 10/4/2018 10/15/2020 563 2.764 2.951 2,445,000 2,352,432 2,339,311   -   -
3130AF5G8 Federal Home Loan Bank CASTLE 10/22/2018 10/22/2020 570 Aaa AA+ 3.000 3.000 2,000,000 2,000,580 2,000,000 4/22/2019
492244DV7 Kern Community College CASTLE 11/15/2016 11/1/2020 580 AA- 2.893 1.800 500,000 502,795 508,314   -   -
544587C30 LOS ANGELES MUNI IMP CASTLE 2/11/2019 11/1/2020 580 AA- 3.146 2.872 2,310,000 2,324,414 2,319,642   -   -
3130AFB71 Federal Home Loan Bank CASTLE 11/15/2018 11/2/2020 581 Aaa AA+ 3.050 3.049 3,000,000 3,001,290 3,000,000 5/2/2019
3134GBX56 Federal Home Loan Mtg Corp CASTLE 12/13/2017 11/24/2020 603 Aaa AA+ 2.250 2.172 3,000,000 2,995,590 3,000,000   -   -
3134G8JH3 Federal Home Loan Mtg Corp CASTLE 12/27/2017 2/17/2021 688 Aaa AA+ 2.500 1.915 2,000,000 1,998,640 1,999,151 2/17/2020
89236TEV3 Toyota Mtr Cred - Corp N CASTLE 1/9/2019 4/13/2021 743 Aa3 AA- 3.077 3.288 2,000,000 2,000,780 1,988,899   -   -
3136G4NN9 Federal National Mtg Assn CASTLE 10/18/2017 5/24/2021 784 Aaa AA+ 2.000 2.000 1,080,000 1,067,710 1,080,000 5/24/2019
695114CM8 Pacific Corp CASTLE 11/29/2018 6/15/2021 806 A1 A+ 3.850 3.350 1,170,000 1,197,097 1,182,251 3/15/2021
695114CM8 Pacific Corp CASTLE 12/6/2018 6/15/2021 806 A1 A+ 3.850 3.351 830,000 849,223 838,685 3/15/2021
695114CM8 Pacific Corp CASTLE 2/22/2019 6/15/2021 806 A1 A+ 3.850 2.850 2,000,000 2,046,320 2,037,937 3/15/2021
3134GSK79 Federal Home Loan Mtg Corp MORETN 12/28/2018 6/28/2021 819 Aaa AA+ 3.030 3.030 3,000,000 3,002,730 3,000,000 6/28/2019
3133EKDV5 Federal Farm Credit Bank CASTLE 3/21/2019 9/21/2021 904 Aaa AA+ 2.640 2.646 3,000,000 3,000,090 2,999,555 6/21/2019
3134GSN68 Federal Home Loan Mtg Corp R W B 12/21/2018 9/21/2021 904 Aaa AA+ 3.030 3.031 2,000,000 2,001,560 2,000,000 6/21/2019
45905UC36 International Bonds for Recons CASTLE 7/16/2018 9/28/2021 911 Aaa AAA 2.000 2.967 2,000,000 1,941,400 1,954,371   -   -
695114CP1 Pacific Corp CASTLE 9/25/2018 2/1/2022 1037 A1 A+ 2.950 3.320 700,000 706,083 693,091 11/1/2021
686053BQ1 Oregon School Boards Assoc MORETN 9/14/2018 6/30/2022 1186 Aa2 AA 5.480 3.120 925,000 1,012,746 991,320   -   -

Local Govt Investment Pool 2.750 2.750 49,859,166 49,859,166 49,859,166   -   -
First Interstate 2.750 2.750 6,363,174 6,363,174 6,363,174   -   -

208,692,341 208,380,353 208,402,199
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