Deschutes County
Deschutes County Investments -

Portfolio Management
Portfolio Summary
November 30, 2016

Par Market Book % of Days to YT™M
Investments Value value Value Portfolio Term Maturity 365 Equiv.
Non Negotiatble CD 440,000.00 440,000.00 440,000.00 0.24 632 281 0.960
Commercial Paper Disc. -Amortizing 3,000,000.00 2,980,710.00 2,980,700.01 1.60 265 193 1.239
Federal Agency Coupon Securities 34,980,000.00 34,813,096.40 34,969,834.30 18.82 822 607 1.049
Federal Agency Disc. -Amortizing 11,987,000.00 11,742,688.22 11,751,522.78 6.32 1,025 526 1.260
Treasury Coupon Securities 10,000,000.00 10,029,930.00 10,044,467.78 5.40 917 581 1.015
Corporate Note 30,827,000.00 31,213,512.07 31,277,524.52 16.83 773 433 1.349
Municipal Bonds 12,760,000.00 13,002,902.15 13,028,021.80 7.01 822 463 1.183
LGIP State Pool 76,685,952.81 76,685,952.81 76,685,952.81 41.26 1 1 1.030
BOTC Pool 4,673,490.62 4,673,490.62 4,673,490.62 251 1 1 0.920
185,353,443.43 185,582,282.27 185,851,514.62 100.00% 463 288 1.112
Investments
Total Earnings November 30 Month Ending Fiscal Year To Date
Current Year 171,961.24 728,895.07
Average Daily Balance 199,528,737.44 69,359,815.68
Effective Rate of Return 1.05% 2.51%
Wayne Lowry, Finance Director
Reporting period 11/01/2016-11/30/2016 Portfolio DESC
AP
Run Date: 12/02/2016 - 17:10 PM (PRF_PM1) 7.3.0
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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
Non Negotiatble CD
WASH FED CD 10446 Washington Federal CD 05/20/2015 200,000.00 200,000.00 200,000.00 0.900 733 172 0.913 05/22/2017
SYS10520 10520 Lewis & Clark Bank 06/08/2016 240,000.00 240,000.00 240,000.00 1.000 548 372  1.000 12/08/2017

Subtotal and Average 440,000.00 440,000.00 440,000.00 440,000.00 632 281 0.960
Commercial Paper Disc. -Amortizing
89233GTCO 10536 Toyota CP 09/20/2016 3,000,000.00 2,980,710.00 2,980,700.01 1.200 265 193  1.239 06/12/2017

Subtotal and Average 2,979,250.01 3,000,000.00 2,980,710.00 2,980,700.01 265 193  1.239
Federal Agency Coupon Securities
3136FPYB7 10352 Federal National Mtg Assn 02/07/2014 1,460,000.00 1,469,928.00 1,467,988.83 2.050 1,201 173 0.885 05/23/2017
3137EADV8 10447 Federal Home Loan Mtg Corp 05/29/2015 1,000,000.00 1,000,240.00 999,772.63 0.750 777 225 0.787 07/14/2017
3130A62S5 10462 Federal Home Loan Bank 07/24/2015 1,000,000.00 999,500.00 999,206.79 0.750 766 270 0.858 08/28/2017
313383JB8 10336 Federal Home Loan Bank 12/26/2013 1,000,000.00 1,001,430.00 997,997.45 1.000 1,371 300 1.250 09/27/2017
3130A77L3 10498 Federal Home Loan Bank 02/16/2016 3,000,000.00 2,986,890.00 3,000,000.00 1.000 731 442  1.000 02/16/2018
3134G8M71 10502 Federal Home Loan Mtg Corp 02/26/2016 3,000,000.00 2,991,240.00 3,000,000.00 1.050 731 452  1.050 02/26/2018
3133EGNUS 10527 Federal Farm Credit Bank 08/01/2016 1,000,000.00 994,410.00 1,000,000.00 0.960 725 603 0.960 07/27/2018
3134G9Q67 10526 Federal Home Loan Mtg Corp 07/27/2016 3,000,000.00 2,991,690.00 3,000,000.00 1.050 730 603 1.050 07/27/2018
3134GAKF0 10543 Federal Home Loan Mtg Corp 10/18/2016 3,000,000.00 2,994,900.00 3,000,000.00 1.110 694 650 1.110 09/12/2018
3134G8UN7 10510 Federal Home Loan Mtg Corp 03/30/2016 2,000,000.00 1,991,140.00 2,000,000.00 1.200 912 666 1.200 09/28/2018
3134G9YA9 10524 Federal Home Loan Mtg Corp 06/28/2016 2,520,000.00 2,500,898.40 2,520,085.05 1.010 822 666 1.000 09/28/2018
3134GAND3 10539 Federal Home Loan Mtg Corp 09/28/2016 4,000,000.00 3,975,480.00 4,000,000.00 1.050 730 666  1.050 09/28/2018
3133EFJP3 10546 Federal Farm Credit Bank 11/04/2016 5,000,000.00 4,969,400.00 5,000,000.00 1.100 710 683 1.100 10/15/2018
3137EAB1 10525 Federal Home Loan Mtg Corp 07/20/2016 1,000,000.00 986,860.00 997,873.81 0.875 1,094 960 0.957 07/19/2019
3135GON33 10531 Federal National Mtg Assn 08/18/2016 1,000,000.00 986,390.00 996,712.37 0.875 1,079 974  1.000 08/02/2019
3135GOR39 10547 Federal National Mtg Assn 11/10/2016 2,000,000.00 1,972,700.00 1,990,197.37 1.000 1,078 1,057 1.173 10/24/2019

Subtotal and Average 36,373,904.87 34,980,000.00 34,813,096.40 34,969,834.30 822 607  1.049
Federal Agency Disc. -Amortizing
31771CS97 10413 FICO Strip 12/09/2014 1,028,000.00 1,023,178.68 1,022,558.24 1.019 910 187 1.065 06/06/2017
31771JMR8 10473 FICO Strip 10/22/2015 2,000,000.00 1,980,760.00 1,987,104.11 0.751 715 309 0.781 10/06/2017
31771KAD90 10417 FICO Strip 12/10/2014 2,000,000.00 1,981,520.00 1,975,626.08 1.205 1,086 364 1.267 11/30/2017
88059FAZ4 10407 Tennessee Valley Authority 11/21/2014 1,059,000.00 1,045,296.54 1,045,561.57 1.205 1,120 379 1.268 12/15/2017
31771EALS 10429 FICO Strip 02/24/2015 1,260,000.00 1,242,901.80 1,240,975.03 1.252 1,080 434  1.318 02/08/2018
31771EAL5 10430 FICO Strip 02/25/2015 740,000.00 729,958.20 728,781.72 1.257 1,079 434  1.323 02/08/2018
88059EMTS8 10500 Tennessee Valley Authority 02/22/2016 500,000.00 489,145.00 491,617.65 1.021 874 591  1.065 07/15/2018
31771EAN1 10545 FICO Strip 11/03/2016 1,000,000.00 974,080.00 979,335.36 0.984 784 756  1.025 12/27/2018

Run Date: 12/02/2016 - 17:10

Portfolio DESC

AP

PM (PRF_PM2) 7.3.0

Report Ver. 7.3.3b



Deschutes County Investments

Portfolio Management

Portfolio Details - Investments

November 30, 2016

Page 2

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 10485 Federal National Mtg Assn 12/04/2015 1,400,000.00 1,327,578.00 1,323,374.06 1.891 1,405 1,042 2.031 10/09/2019
313586RC5 10507 Federal National Mtg Assn 03/17/2016 600,000.00 568,962.00 571,085.10 1.665 1,301 1,042 1.774 10/09/2019
313586RC5 10529 Federal National Mtg Assn 08/08/2016 400,000.00 379,308.00 385,503.86 1.252 1,157 1,042 1.318 10/09/2019

Subtotal and Average 11,680,490.71 11,987,000.00 11,742,688.22 11,751,522.78 1,025 526 1.260
Treasury Coupon Securities
912828TM2 10397 U.S. Treasury 09/10/2014 1,000,000.00 998,750.00 996,798.82 0.625 1,086 273 1.061 08/31/2017
912828TM2 10427 U.S. Treasury 02/19/2015 1,000,000.00 998,750.00 997,830.26 0.625 924 273  0.920 08/31/2017
912828PA2 10471 U.S. Treasury 09/10/2015 2,000,000.00 2,017,260.00 2,017,588.42 1.875 751 303 0.803 09/30/2017
912828XA3 10552 U.S. Treasury 11/30/2016 2,000,000.00 1,999,140.00 2,000,000.00 1.000 531 530 1.000 05/15/2018
912828WD8 10482 U.S. Treasury 12/01/2015 1,000,000.00 1,002,580.00 1,000,512.76 1.250 1,065 699 1.223 10/31/2018
912828A75 10451 U.S. Treasury 06/08/2015 1,000,000.00 1,007,270.00 1,003,557.03 1.500 1,302 760 1.324 12/31/2018
912828F62 10541 U.S. Treasury 10/11/2016 2,000,000.00 2,006,180.00 2,028,180.49 1.500 1,115 1,064 1.008 10/31/2019
Subtotal and Average 8,112,153.41 10,000,000.00 10,029,930.00 10,044,467.78 917 581 1.015

Corporate Note
06406HCA5 10378 Bank of New York Mellon Corp 04/23/2014 2,000,000.00 2,001,140.00 2,003,347.15  2.400 1,000 47  1.067 01/17/2017
91159HHD5 10440 US Bancorp 04/23/2015 1,000,000.00 1,002,130.00 1,002,945.37 1.650 753 165 0.882 05/15/2017
961214CH4 10437 Westpac 04/07/2015 2,000,000.00 2,000,440.00 2,001,278.74 1.200 773 169 1.061 05/19/2017
48125LRD6 10519 JPMorgan Chase - Corporate N 06/10/2016 1,000,000.00 1,001,410.00 1,000,000.00 1.256 369 195 1.220 06/14/2017
929903DT6 10481 Wells Fargo Corporate Note 11/23/2015 2,000,000.00 2,045,920.00 2,047,091.60 5.750 570 196 1.320 06/15/2017
459056JW8 10551 International Bonds for Recons 11/29/2016 1,450,000.00 1,521,789.50 1,522,433.27 9.250 228 226 1.165 07/15/2017
94974BGBO 10505 Wells Fargo Corporate Note 03/08/2016 461,000.00 460,617.37 460,825.01 1.400 549 281  1.450 09/08/2017
3696045BC6 10533 General Electric - Corporate N 09/06/2016 1,000,000.00 1,040,600.00 1,042,177.78 5.250 456 370 1.050 12/06/2017
961214BZ5 10431 Westpac 03/05/2015 2,000,000.00 1,999,280.00 2,002,384.92 1.600 1,044 407 1.490 01/12/2018
94988J5A1 10497 Wells Fargo Corporate Note 01/29/2016 1,000,000.00 1,000,930.00 1,000,783.96 1.650 724 417  1.580 01/22/2018
90331HMQ3 10549 U S Bank - Corp Note 11/18/2016 2,850,000.00 2,849,031.00 2,851,102.76 1.350 434 421 1.316 01/26/2018
92976WBHS8 10503 Wachovia Corp 02/26/2016 1,000,000.00 1,045,460.00 1,046,399.42 5.750 706 427  1.690 02/01/2018
06050TLY6 10443 Bank of America - Corporate 05/14/2015 2,000,000.00 2,000,100.00 2,002,062.02 1.650 1,047 480 1.570 03/26/2018
06050TLY6 10445 Bank of America - Corporate 05/21/2015 1,000,000.00 1,000,050.00 1,001,411.56 1.650 1,040 480 1.540 03/26/2018
06050TLY6 10516 Bank of America - Corporate 05/27/2016 1,000,000.00 1,000,050.00 1,000,382.02 1.650 668 480 1.620 03/26/2018
084664BEO 10470 Berkshire Hathaway Inc 09/04/2015 1,107,000.00 1,167,563.97 1,166,840.79 5.400 984 530 1.590 05/15/2018
084664BEO 10550 Berkshire Hathaway Inc 11/25/2016 500,000.00 527,355.00 528,483.85 5.400 536 530 1.431 05/15/2018
98385XAP1 10463 XTO Energy Inc 08/04/2015 1,000,000.00 1,058,840.00 1,060,021.14  5.500 1,046 561 1.500 06/15/2018
166764AEQ 10512 Chevron Corp 04/15/2016 2,000,000.00 2,005,840.00 2,016,212.12 1.718 800 570 1.191 06/24/2018
166764AEQ 10542 Chevron Corp 10/11/2016 1,000,000.00 1,002,920.00 1,007,039.62 1.718 621 570 1.259 06/24/2018
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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
89236TAY1 10495 Toyota Mtr Cred - Corp N 01/05/2016 784,000.00 788,876.48 787,316.85 2.000 1,023 692 1.770 10/24/2018
06406HCW7 10544 Bank of New York Mellon Corp 11/03/2016 1,675,000.00 1,692,838.75 1,709,774.21 2.300 1,042 1,014 1.532 09/11/2019
594918AY0 10528 Microsoft Corp 08/08/2016 1,000,000.00 1,000,330.00 1,017,210.36 1.850 1,283 1,168 1.298 02/12/2020

Subtotal and Average 29,380,139.60 30,827,000.00 31,213,512.07 31,277,524.52 773 433 1.349
Municipal Bonds
494751DG2 10490 King County Washington FPD 12/15/2015 200,000.00 200,000.00 200,000.00 0.860 352 0 0.860 12/01/2016
54465AEY4 10532 Los Angeles County Redev 08/24/2016 3,050,000.00 3,050,000.00 3,050,000.00 1.000 99 0 0.775 12/01/2016
29270CYZ2 10377 Bonneville Power Administratio 04/24/2014 670,000.00 670,716.90 670,101.81 1.197 1,164 212 1.171 07/01/2017
84247PHS3 10388 Southern CA Public Power Autho 06/17/2014 1,000,000.00 1,000,370.00 999,798.45 1.145 1,110 212  1.180 07/01/2017
005158VE7 10450 Ada County SD 06/01/2015 1,000,000.00 1,014,170.00 1,014,417.86 3.000 806 257 0.930 08/15/2017
675371AT5 10515 Oceanside California Pension 05/20/2016 500,000.00 502,230.00 502,816.83 1.806 452 257 1.000 08/15/2017
427542KW4 10537 Hermiston OR 09/21/2016 590,000.00 593,876.30 596,436.21 2.000 436 365 0.901 12/01/2017
494751DHO 10491 King County Washington FPD 12/15/2015 230,000.00 230,315.10 230,000.00 1.220 717 365 1.218 12/01/2017
68607VG66 10453 Oregon State Lottery 06/12/2015 610,000.00 640,805.00 640,974.70 5.000 1,024 486 1.120 04/01/2018
68607VA96 10522 Oregon State Lottery 06/13/2016 200,000.00 200,764.00 201,008.89 1.353 657 486  0.970 04/01/2018
904121NCO 10441 Umatilla School District 05/07/2015 750,000.00 750,337.50 750,000.00 1.430 1,135 561 1.430 06/15/2018
939307HF4 10435 Hillsboro SD Pension Bonds 03/30/2015 985,000.00 990,053.05 986,231.11 1.732 1,188 576 1.650 06/30/2018
938429M46 10534 Washington County SD Municipal 09/06/2016 250,000.00 250,982.50 252,283.83 1.585 662 576 0.999 06/30/2018
427542KX2 10538 Hermiston OR 09/21/2016 605,000.00 622,006.55 628,869.78 3.000 801 730 1.001 12/01/2018
250351FJ7 10530 Deschutes County Ore Sch Dist 08/16/2016 245,000.00 242,109.00 245,000.00 1.360 1,033 926  1.360 06/15/2019
686053DH9 10479 Oregon School Boards Assoc 11/02/2015 875,000.00 972,851.25 973,786.52 5.373 1,702 1,307 2.050 06/30/2020
686053DH9 10523 Oregon School Boards Assoc 06/24/2016 500,000.00 555,915.00 565,729.19 5.373 1,467 1,307 1.570 06/30/2020
492244DV7 10548 Kern Community College 11/15/2016 500,000.00 515,400.00 520,566.62 2.893 1,447 1,431 1.800 11/01/2020

Subtotal and Average 12,790,045.94 12,760,000.00 13,002,902.15 13,028,021.80 822 463 1.183
LGIP State Pool
SYS10078 10078 Local Govt Investment Pool 07/01/2006 76,685,952.81 76,685,952.81 76,685,952.81 1.030 1 1 1.030

Subtotal and Average 78,710,222.03 76,685,952.81 76,685,952.81 76,685,952.81 1 1 1.030
BOTC Pool
SYS10084 10084 Bank of the Cascades 07/01/2006 4,673,490.62 4,673,490.62 4,673,490.62 0.920 1 1 0.920

Subtotal and Average 19,062,530.88 4,673,490.62 4,673,490.62 4,673,490.62 1 1 0.920
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Average Purchase Stated Daysto  YTM
CuUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate Term Maturity 365
Total and Average 199,528,737.44 185,353,443.43 185,582,282.27 185,851,514.62 463 288 1.112
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