












































































































































STATE TREASURER AND LOCAL 
AGENCY rNVESTMENT FUND 
JANUARY 2019 
ATTACHMENT XVI I 

INVESTMENT TRANSACTIONS 

b/ d/ 
MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 

DATE TYPE DESCRIPTION CPN {%} DATE YIELD{%} {000} HELD EARNEDm YIELD{%} 
01/09/19 REDEMPTIONS (Continued) 

YCD MUFG BK 2.440 01/09/19 2.440 50,000 70 237,222.22 2.474 
YCD MUFG BK 2.440 01/09/19 2.440 50,000 70 237,222.22 2.474 
YCD MONTREAL 2.350 01/09/19 2.350 50,000 91 297,013.89 2.383 
YCD MONTREAL 2.350 01/09/19 2.350 50,000 91 297,013.89 2.383 

01/09/19 PURCHASES 

CP BNP NY 01/16/19 2.380 50,000 
CP BNP NY 01/16/19 2.380 50,000 
CP BNP NY 01/16/19 2.380 50,000 
CP CRAG NY 02/06/19 2.390 50,000 
CP CRAG NY 02/06/19 2.390 50,000 
TR BILL 01/02/20 2.510 50,000 
TR BILL 01/02/20 2.510 50,000 
TR BILL 01/02/20 2.510 50,000 
TR BILL 01/02/20 2.510 50,000 
TR BILL 01/02/20 2.510 50,000 
TR BILL 01/02/20 2.510 50,000 
YCD DNB 2.380 01 /17/19 2.380 50,000 
YCD DNB 2.380 01/17/19 2.380 50,000 
YCD SWEDBANK 2.380 01/17/19 2.380 50,000 
YCD SWEDBANK 2.380 01/17/19 2.380 50,000 
YCD MUFG BK 2.510 02/08/19 2.510 50,000 
YCD MUFG BK 2.510 02/08/19 2.510 50,000 
YCD MUFG BK 2.510 02/08/19 2.510 50,000 
YCD MUFG BK 2.510 02/08/19 2.510 50,000 
YCD MONTREAL 2.550 04/09/19 2.550 50,000 
YCD MONTREAL 2.550 04/09/19 2.550 50,000 

01/10/19 NO REDEMPTIONS 

01/10/19 PURCHASES 

CP RABO NY 01/11/19 2.370 50,000 
CP RABO NY 01/11/19 2.370 50,000 
CP BNP NY 02/11/19 2.410 50,000 
CP BNP NY 02/11/19 2.410 50,000 
ON FNMA 03/27/19 2.380 50,000 
ON FNMA 03/27/19 2.380 50,000 
ON FNMA 03/27/19 2.380 50,000 
ON FNMA 03/27/19 2.380 50,000 
ON FNMA 03/29/19 2.380 50,000 
ON FNMA 03/29/19 2.380 50,000 
ON FHLB 04/02/19 2.370 50,000 
ON FHLB 04/02/19 2.370 50,000 
ON FHLB 05/29/19 2.400 50,000 
ON FHLB 05/29/19 2.400 50,000 
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STA TE TREASURER AND LOCAL 
AG ENCY LNVESTMENT FUND 
JANUARY 2019 
ATTACHMENT XVll 

INVESTMENT TRANSACTIONS 

b/ d/ 

~ MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 
DATE TYPE DESCRIPTION CPN {%} DATE YIELD{%} {000) HELD EARNED {I) YIELD{%) 

01/10/19 PURCHASES (Continued) 

TR BILL 06/27/19 2.410 50,000 

TR BILL 06/27/19 2.410 50,000 
TR BILL 07/11/19 2.447 50,000 
TR BILL 07/11/19 2.447 50,000 
YCD SUMITOMO 2.370 01/17/19 2.370 50,000 
YCD SUMITOMO 2.370 01/17/19 2.370 50,000 
YCD SOC GEN 2.390 02/08/19 2.390 50,000 
YCD SOC GEN 2.390 02/08/19 2.390 50,000 
YCD CIBC 2.830 10/01/19 2.830 50,000 
YCD CIBC 2.830 10/01/19 2.830 50,000 

01/11/19 REDEMPTIONS 

CP RABO NY 01/11/19 2.370 50,000 1 3,291.67 2.403 

CP RABO NY 01/11/19 2.370 50,000 1 3,291.67 2.403 

CP RABO NY 01/11/19 2.370 50,000 4 13,166.67 2.404 

CP MUFG BK 01/11/19 2.440 50,000 37 125,388.89 2.480 
CP MUFG BK 01/11/19 2.440 50,000 37 125,388.89 2.480 

CP MUFG BK 01/11/19 2.440 50,000 37 125,388.89 2.480 

YCD CRAG CIB 2.320 01/11/19 2.320 50,000 25 80,555.56 2.352 

YCD CRAG CIB 2.320 01/11/19 2.320 50,000 25 80,555.56 2.352 

01/11/19 PURCHASES 

CP CIBC HLD 07/01/19 2.710 50,000 
CP CIBC HLD 07/01/19 2.710 50,000 
DN FHLB 02/27/19 2.390 50,000 
ON FHLB 02/27/19 2.390 50,000 
TR BILL 07/11/19 2.441 50,000 
YCD NORI NCH UK 2.500 02/11/19 2.500 50,000 
YCD NORI NCH UK 2.500 02/11/19 2.500 50,000 
YCD MIZUHO 2.570 03/11/19 2.570 50,000 
YCD MIZUHO 2.570 03/11/19 2.570 50,000 

01/14/19 REDEMPTION 

CP RABO NY 01/14/19 2.370 50,000 6 19,750.00 2.404 

01/14/19 PURCHASES 

CP RABO NY 01/16/19 2.370 50,000 
CP RABO NY 01/16/19 2.370 50,000 

CP RABO NY 01/16/19 2.370 50,000 

CP RABO NY 01/16/19 2.370 50,000 
CP MUFG BK 02/06/19 2.480 50,000 

CP MUFG BK 02/06/19 2.480 50,000 
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STATE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
JANUARY 2019 
ATTACHMENT XVII 

INVESTMENT TRANSACTIONS 

b/ d/ ~, MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 

DATE TYPE DESCRIPTION CPN (%) DATE YIELD(%} (000} HELD EARNEDm YIELD(%} 
01/14/19 PURCHASES (Continued) 

ON FNMA 03/01 /19 2.350 50,000 

ON FNMA 03/01/19 2.350 50,000 
ON FHLMC 03/25/19 2.340 50,000 

ON FHLMC 03/25/19 2.340 50,000 
ON FNMA 03/29/19 2.360 50,000 
ON FNMA 03/29/19 2.360 50,000 

TR BILL 07/11/19 2.441 50,000 

TR BILL 07/11/19 2.441 50,000 

TR BILL 01/02/20 2.493 50,000 

TR BILL 01/02/20 2.493 50,000 

TR BILL 01/02/20 2.493 50,000 

TR BILL 01/02/20 2.493 50,000 
YCO NORI NCH UK 2.500 02/14/19 2.500 50,000 
YCO NORI NCH UK 2.500 02/14/19 2.500 50,000 
YCO CRAG CIB 2.710 05/01/19 2.710 50,000 
YCD CRAG CIB 2.710 05/01/19 2.710 50 ,000 
YCD CR AG CIB 2.710 05/01/19 2.710 50,000 
YCD SE BANKEN 2.800 10/01/19 2.800 50,000 
YCD SE BANKEN 2.800 10/01/19 2.800 50,000 

01/15/19 NO REDEMPTIONS 

01/15/19 PURCHASES 

CD MUFG UNION 2.550 04/26/19 2.550 50,000 
CD MUFG UNION 2.550 04/26/19 2.550 50,000 
CP CRAG NY 02/08/19 2.390 50,000 
CP CRAG NY 02/08/19 2.390 50,000 
CP BNP NY 02/13/19 2.400 50,000 
CP BNP NY 02/13/19 2.400 50,000 
CP MUFG BK 02/20/19 2.500 50,000 
CP MUFG BK 02/20/19 2.500 50,000 
CP MUFG BK 02/20/19 2.500 50,000 
CP MUFG BK 02/20/19 2.500 50,000 
CP SOC GEN NY 03/25/19 2.570 50,000 
CP SOC GEN NY 03/25/19 2.570 50,000 
CP SOC GEN NY 03/25/19 2.570 50,000 
CP SOC GEN NY 03/25/19 2.570 50,000 
DEB IBRD 2.125 11/01 /20 2.611 50,000 
DEB IBRD 2.125 11/01/20 2.611 50,000 
ON FHLB 02/04/19 2.340 50,000 
ON FHLB 02/04/19 2.340 50,000 
ON FHLB 02/20/19 2.365 50,000 
ON FHLB 02/20/19 2.365 50,000 
ON FNMA 02/25/19 2.345 50,000 
ON FNMA 02/25/19 2.345 50,000 
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STATE TREASURER AND LOCAL 
AGENCY TNVESTMENT FUND 
JANUARY 2019 
ATTACHMENT XVII 

INVESTMENT TRANSACTIONS 

b/ d/ 
MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 

DATE TYPE DESCRIPTION CPN (%} DATE YIELD(%} (000} HELD EARNED Cl} YIELD(%} 
01/15/19 PURCHASES (Continued) 

DN FHLB 03/25/19 2.370 50,000 
DN FHLB 03/25/19 2.370 50,000 
DN FHLB 03/27/19 2.370 50,000 
DN FHLB 03/27/19 2.370 50,000 
DN FNMA 03/29/19 2.355 50,000 
DN FNMA 03/29/19 2.355 50,000 
DN FHLMC 04/26/19 2.390 50,000 
DN FHLMC 04/26/19 2.390 50,000 
DN FHLMC 04/26/19 2.390 50,000 
DN FHLMC 04/26/19 2.390 50,000 
DN FHLMC 04/26/19 2.390 50,000 
DN FHLMC 04/26/19 2.390 50,000 
DN FHLB 05/24/19 2.410 50,000 
DN FHLB 05/24/19 2.410 50,000 
DN FHLB 06/28/19 2.420 50,000 
DN FHLB 06/28/19 2.420 50,000 
DN FHLB 07/22/19 2.420 50,000 
DN FHLB 07/22/19 2.420 50,000 
TR BILL 06/27/19 2.394 50,000 
TR BILL 06/27/19 2.394 50,000 
TR BILL 06/27/19 2.394 50,000 
TR BILL 06/27/19 2.394 50,000 
TR BILL 07/11/19 2.425 50,000 
TR BILL 07/11/19 2.425 50,000 
TR BILL 07/11 /19 2.425 50,000 
TR BILL 07/11 /19 2.425 50,000 
TR BILL 07/11 /19 2.425 50,000 
TR BILL 07/11/19 2.425 50,000 
TR BILL 07/11/19 2.425 50,000 
TR BILL 07/11/19 2.425 50,000 
TR BILL 08/15/19 2.448 50,000 
TR BILL 08/15/19 2.448 50,000 
TR BILL 08/15/19 2.448 50,000 
TR BILL 08/15/19 2.448 50,000 
TR NOTE 1.375 09/30/19 2.542 50,000 
TR NOTE 1.375 09/30/19 2.542 50,000 
TR NOTE 1.375 09/30/19 2.542 50,000 
TR NOTE 1.375 09/30/19 2.542 50,000 
TR NOTE 1.375 09/30/19 2.542 50,000 
TR BILL 01/02/20 2.480 50,000 
TR BILL 01 /02/20 2.480 50,000 
TR BILL 01 /02/20 2.480 50,000 
TR BILL 01/02/20 2.480 50,000 
TR BILL 01/02/20 2.483 50,000 
TR BILL 01/02/20 2.483 50,000 
TR BILL 01/02/20 2.483 50,000 
TR BILL 01/02/20 2.483 50,000 
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STATE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
JANUARY 2019 
ATTACHMENT XVII 

INVESTMENT TRANSACTIONS 

b/ d/ 

w MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 
DATE TYPE DESCRIPTION CPN {%} DATE YIELD(%} {000) HELD EARNEDm YIELD{%} 

01/15/19 PURCHASES (Continued) 

TR NOTE 2.500 12/31/20 2.528 50,000 
TR NOTE 2.500 12/31/20 2.528 50,000 
TR NOTE 2.500 12/31/20 2.528 50,000 
TR NOTE 2.500 12/31/20 2.528 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
TR NOTE 2.500 12/31/20 2.531 50,000 
YCD SWEDBANK 2.630 04/22/19 2.630 50,000 
YCD SWEDBANK 2.630 04/22/19 2.630 50,000 
YCD SWEDBANK 2.630 04/22/19 2.630 50,000 
YCD SWEDBANK 2.630 04/22/19 2.630 50,000 
YCD BARCLAYS 2.920 06/28/18 2.920 50,000 
YCD BARCLAYS 2.920 06/28/18 2.920 50,000 
YCD BARCLAYS 2.920 06/28/18 2.920 50,000 
YCD SVENSKA 2.720 07/01/19 2.720 50,000 
YCD SVENSKA 2.720 07/01/19 2.720 50,000 

01/16/19 REDEMPTIONS 

CP RABO NY 01/16/19 2.370 50,000 2 6,583.33 2.403 
CP RABO NY 01/16/19 2.370 50,000 2 6,583.33 2.403 
CP RABO NY 01/16/19 2.370 50,000 2 6,583.33 2.403 
CP RABO NY 01/16/19 2.370 50,000 2 6,583.33 2.403 
CP BNP NY 01/16/19 2.380 50,000 7 23,138.89 2.414 
CP BNP NY 01/16/19 2.380 50,000 7 23,138.89 2.414 
CP BNP NY 01/16/19 2.380 50,000 7 23,138.89 2.414 
DEB FHLB 1.250 01 /16/19 1.224 25,000 769 644,436.11 1.223 
DEB FHLB 1.250 01 /16/19 1.252 25,000 769 658,986.11 1.251 
YCD KBC 2.400 01/16/19 2.400 50,000 8 26,666.67 2.433 
YCD KBC 2.400 01/16/19 2.400 50,000 8 26,666.67 2.433 
YCD KBC 2.380 01/16/19 2.380 50,000 36 119,000.00 2.413 
YCD KBC 2.380 01/16/19 2.380 50,000 36 119,000.00 2.413 

01/16/19 PURCHASES 

CP RABO NY 01/24/19 2.370 50,000 
CP RABO NY 01/24/19 2.370 50,000 
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STATE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
JANUARY 2019 
ATTACHMENT XVII 

INVESTMENT TRANSACTIONS 

b/ d/ ~, MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 
DATE TYPE DESCRIPTION CPN {%} DATE YIELD{%} {000} HELD EARNEDm YIELD{%} 

01/16/19 PURCHASES (Continued) 

CP BNP NY 02/19/19 2.410 50,000 

CP BNP NY 02/19/19 2.410 50,000 
CP CR AG NY 03/08/19 2.420 50,000 
CP CRAG NY 03/08/19 2.420 50,000 
ON FNMA 03/04/19 2.340 50,000 
ON FNMA 03/04/19 2.340 50,000 
ON FHLB 03/04/19 2.380 50,000 
ON FHLB 03/04/19 2.380 50,000 
ON FNMA 04/02/19 2.350 50,000 
ON FNMA 04/02/19 2.350 50,000 
ON FHLB 04/26/19 2.390 50,000 
ON FHLB 04/26/19 2.390 50,000 
ON FHLB 04/26/19 2.390 50,000 
ON FHLB 04/26/19 2.390 50,000 
ON FHLMC 05/24/19 2.385 50,000 
ON FHLMC 05/24/19 2.385 50,000 

ON FHLMC 05/29/19 2.385 50,000 
ON FHLMC 05/29/19 2.385 50,000 
ON FHLB 07/01/19 2.400 50,000 
ON FHLB 07/01/19 2.400 50,000 
TR BILL 07/11/19 2.426 50,000 
TR BILL 07/11/19 2.426 50,000 
TR BILL 07/11/19 2.426 50,000 
TR BILL 07/11/19 2.426 50,000 
TR BILL 01/02/20 2.485 50,000 
TR BILL 01/02/20 2.485 50,000 
TR BILL 01/02/20 2.485 50,000 
TR BILL 01/02/20 2.485 50,000 
TR BILL 01/02/20 2.485 50,000 
TR BILL 01/02/20 2.485 50,000 
TR BILL 01/02/20 2.485 50,000 
TR BILL 01/02/20 2.485 50,000 
TR NOTE 2.500 06/30/20 2.593 50,000 
TR NOTE 2.500 06/30/20 2.593 50,000 
TR NOTE 2.500 06/30/20 2.593 50,000 
TR NOTE 2.500 06/30/20 2.593 50,000 
TR NOTE 2.500 06/30/20 2.593 50,000 
TR NOTE 2.500 06/30/20 2.593 50,000 
YCO KBC 2.420 02/01/19 2.420 50,000 
YCO KBC 2.420 02/01/19 2.420 50,000 
YCD RABOBANK 2.710 07/01/19 2.710 50,000 

01/17/19 REDEMPTIONS 

CP MUFG BK 01/17/19 2.440 50,000 37 125,388.89 2.480 
CP MUFG BK 01/17/19 2.440 50,000 37 125,388.89 2.480 
CP MUFG BK 01/17/19 2.440 50,000 37 125,388.89 2.480 
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ST ATE TREASURER AND LOCAL 
AGENCY TNVESTMENT FUND 
JANUARY 2019 
ATTACHMENT XVII 

INVESTMENT TRANSACTIONS 

b/ d/ 
!I MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 

DATE TYPE DESCRIPTION CPN (%} DATE YIELD(%} (000} HELD EARNEDm YIELD{%} 
01/17/19 REDEMPTIONS (Continued) 

TR BILL 01/17/19 2.090 50,000 175 507,986.11 2.141 

TR BILL 01/17/19 2.090 50,000 175 507,986.11 2.141 
TR BILL 01/17/19 2.095 50,000 175 509,201.39 2.146 
TR BILL 01/17/19 2.095 50,000 175 509,201.39 2.146 
TR BILL 01/17/19 2.1 15 50,000 182 534,625.00 2.168 
TR BILL 01/17/19 2.115 50,000 182 534,625.00 2.168 
YCD SUMITOMO 2.370 01/17/19 2.370 50,000 7 23,041.67 2.403 
YCD SUMITOMO 2.370 01/17/19 2.370 50,000 7 23,041 .67 2.403 
YCD DNB 2.380 01/17/19 2.380 50,000 8 26,444.44 2.413 
YCD DNB 2.380 01/17/19 2.380 50,000 8 26,444.44 2.413 
YCD SWEDBANK 2.380 01/17/19 2.380 50,000 8 26,444.44 2.413 

YCD SWEDBANK 2.380 01/17/19 2.380 50,000 8 26,444.44 2.413 
YCD MONTREAL 2.470 01/17/19 2.470 50,000 21 72,041.67 2.504 
YCD MONTREAL 2.470 01/17/19 2.470 50,000 21 72,041.67 2.504 
YCD SUMITOMO 2.420 01/17/19 2.420 50,000 30 100,833.33 2.454 
YCD SUMITOMO 2.420 01/17/19 2.420 50,000 30 100,833.33 2.454 
YCD SUMITOMO 2.400 01/17/19 2.400 50,000 36 120,000.00 2.433 
YCD SUMITOMO 2.400 01/17/19 2.400 50,000 36 120,000.00 2.433 
YCD NORI NCH UK 2.450 01/17/19 2.450 50,000 36 122,500.00 2.484 
YCD NORI NCH UK 2.450 01/17/19 2.450 50,000 36 122,500.00 2.484 

01/17/19 PURCHASES 

CD BOWEST 2.790 06/28/19 2.790 50,000 
CD BOWEST 2.790 06/28/19 2.790 50,000 
CP BNP NY 02/06/19 2.400 50,000 
CP BNP NY 02/06/19 2.400 50,000 
CP MUFG BK 02/27/19 2.520 50,000 
CP MUFG BK 02/27/19 2.520 50,000 
CP SOC GEN NY 03/27/19 2.520 50,000 
CP SOC GEN NY 03/27/19 2.520 50,000 
ON FHLB 04/02/19 2.360 50,000 
ON FHLB 04/02/19 2.360 50,000 
ON FHLB 04/02/19 2.360 50,000 
ON FHLB 04/02/19 2.360 50,000 
TR BILL 01/02/20 2.478 50,000 
TR BILL 01/02/20 2.478 50,000 
TR BILL 01/02/20 2.480 50,000 
TR BILL 01/02/20 2.480 50,000 
TR BILL 01/02/20 2.480 50,000 
TR BILL 01/02/20 2.480 50,000 
TR NOTE 1.625 03/15/20 2.562 50,000 
TR NOTE 1.625 03/15/20 2.562 50,000 
TR NOTE 1.625 03/15/20 2.562 50,000 
TR NOTE 1.625 03/15/20 2.562 50,000 
TR NOTE 1.625 03/15/20 2.562 50,000 
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STATE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
JANUARY 2019 
ATTACHMENT XVII 

INVESTMENT TRANSACTIONS 

b/ di ~, MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 
DATE TYPE DESCRIPTION CPN {%} DATE YIELD{%} {000) HELD EARNED {i} YIELD{%) 

01/17/19 PURCHASES (Continued) 

YCD DNB 2.420 02/19/19 2.420 50,000 
YCD DNB 2.420 02/19/19 2.420 50,000 
YCD SUMITOMO 2.450 02/20/19 2.450 50,000 
YCD SUMITOMO 2.450 02/20/19 2.450 50,000 
YCD KBC 2.450 02/25/19 2.450 50,000 
YCD KBC 2.450 02/25/19 2.450 50,000 
YCD NORDEAABP 2.620 04/22/19 2.620 50,000 
YCD NORDEAABP 2.620 04/22/19 2.620 50,000 

01/18/19 NO REDEMPTIONS 

01/18/19 PURCHASES 

DEB FFCB 2.600 01/18/22 2.610 50,000 
ON FHLMC 04/26/19 2.365 50,000 
ON FHLMC 04/26/19 2.365 50,000 
TR NOTE 2.500 12/31/20 2.586 50,000 
TR NOTE 2.500 12/31/20 2.586 50,000 
YCD NORDEAABP 2.630 05/08/19 2.630 50,000 
YCD NORDEAABP 2.630 05/08/19 2.630 50,000 
YCD NORDEAABP 2.630 05/08/19 2.630 50,000 

01/22/19 SALES 

TR NOTE 1.125 01/31 /19 50,000 721 1,175,696.34 1.192 
TR NOTE 1.125 01/31 /19 50,000 721 1,175,696.34 1.192 
TR NOTE 1.125 01 /31/19 50,000 721 1,175,696.34 1.192 
TR NOTE 1.125 01/31/19 50,000 721 1,175,696.34 1.192 

01/22/19 REDEMPTIONS 

CD FIRST REP 2.480 01/22/19 2.480 50,000 69 237,666.67 2.514 
CD FIRST REP 2.480 01/22/19 2.480 50,000 69 237,666.67 2.514 
CD MUFG UNION 2.450 01/22/19 2.450 50,000 83 282,430.56 2.484 
CD MUFG UNION 2.450 01/22/19 2.450 50,000 83 282,430.56 2.484 
CP CRAG NY 01/22/19 2.420 50,000 97 326,027.78 2.470 
CP CRAG NY 01/22/19 2.420 50,000 97 326,027.78 2.470 
CP SOC GEN NY 01/22/19 2.300 50,000 119 380,138.89 2.350 
CP SOC GEN NY 01/22/19 2.300 50,000 119 380,138.89 2.350 
CP LIBERTY 01/22/19 2.410 50,000 120 401 ,666.67 2.463 
ON FHLB 01/22/19 2.285 50,000 97 307,840.28 2.331 
ON FHLB 01/22/19 2.285 50,000 97 307,840.28 2.331 
ON FHLB 01/22/19 2.080 50,000 151 436,222.22 2.127 
ON FHLB 01/22/19 2.080 50,000 151 436,222.22 2.127 
YCD KBC 2.450 01/22/19 2.450 50,000 33 112,291.67 2.484 
YCD KBC 2.450 01 /22/19 2.450 50,000 33 112,291.67 2.484 
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STATE TREASURER AND LOCAL 
AGENCY !NVESTMENT FUND 
JANUARY 2019 
ATTACHM ENT XVII 

INVESTMENT TRANSACTIONS 

b/ d/ 
~ MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 

DATE TYPE DESCRIPTION CPN {%} DATE YIELD{%} {000} HELD EARNED {i) YIELD{%) 
01/22/19 REDEMPTIONS (Continued) 

YCD NORINCHUK 2.480 01/22/19 2.480 50,000 34 117,111 .11 2.514 

YCD NORINCHUK 2.480 01/22/19 2.480 50,000 34 117,111.11 2.514 

YCD DNB 2.360 01 /22/19 2.360 50,000 35 114,722.22 2.393 
YCD DNB 2.360 01 /22/19 2.360 50,000 35 114,722.22 2.393 
YCD SOC GEN 2.400 01/22/19 2.400 50,000 63 210,000.00 2.433 
YCD SOC GEN 2.400 01 /22/19 2.400 50,000 63 210,000.00 2.433 
YCD MIZUHO 2.520 01/22/19 2.520 50,000 96 336,000.00 2.555 
YCD MIZUHO 2.520 01 /22/19 2.520 50,000 96 336,000.00 2.555 

YCD CRAG CIB 2.420 01 /22/19 2.420 50,000 99 332,750.00 2.454 

YCD CRAG CIB 2.420 01/22/19 2.420 50,000 99 332,750.00 2.454 

YCD NORDEA AB 2.340 01 /22/19 2.340 50 ,000 152 494,000.00 2.373 
YCD NORDEA AB 2.340 01/22/19 2.340 50,000 152 494,000.00 2.373 

01/22/19 PURCHASES 

CP MUFG BK 02/27/19 2.520 50,000 
CP MUFG BK 02/27/19 2.520 50,000 
CP THUNDER 07/22/19 2.750 50,000 
CP THUNDER 07/22/19 2.750 50,000 
ON FHLB 05/01 /19 2.410 50,000 
ON FHLB 05/01/19 2.410 50,000 
ON FHLB 05/03/19 2.410 50,000 
ON FHLB 05/03/19 2.410 50,000 
TR BILL 05/16/19 2.385 50,000 

TR BILL 05/16/19 2.385 50,000 
TR BILL 12/05/19 2.498 50,000 
TR BILL 12/05/19 2.498 50,000 
TR BILL 12/05/19 2.500 50,000 
TR BILL 12/05/19 2.500 50,000 
YCD NORI NCH UK 2.480 02/25/19 2.480 50,000 
YCD NORINCHUK 2.480 02/25/19 2.480 50,000 
YCD SWEDBANK 2.450 03/25/19 2.450 50,000 
YCD SWEDBANK 2.450 03/25/19 2.450 50,000 

YCD SOC GEN 2.510 03/29/19 2.510 50,000 
YCD SOC GEN 2.510 03/29/19 2.510 50,000 

01/23/19 REDEMPTIONS 

CP SOC GEN NY 01 /23/19 2.340 50,000 98 318,500.00 2.388 

CP SOC GEN NY 01 /23/19 2.340 50,000 98 318,500.00 2.388 

01/23/19 PURCHASES 

CP RABO NY 01/29/19 2.370 50,000 
CP NISSAN 03/01 /19 2.600 50,000 
CP SOC GEN NY 03/29/19 2.500 50,000 

CP SOC GEN NY 03/29/19 2.500 50,000 
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INVESTMENT TRANSACTIONS 
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DATE TYPE DESCRIPTION CPN {%} DATE YIELD{%} {000} HELD EARNED{$} YIELD{%} 

01/23/19 PURCHASES (Continued) 

CP AM HONDA 04/24/19 2.600 50,000 

CP AM HONDA 04/24/19 2.600 50,000 
DEB FNMA 1.000 08/28/19 2.540 50,000 
ON IBRD 04/26/19 2.350 50,000 
ON IBRD 04/26/19 2.350 50,000 
ON FHLB 05/03/19 2.405 50,000 
ON FHLB 05/03/19 2.405 50,000 
ON FHLB 05/24/19 2.400 50,000 
ON FHLB 05/24/19 2.400 50,000 
TR NOTE 1.625 10/15/20 2.617 50,000 
TR NOTE 1.625 10/15/20 2.617 50,000 
TR NOTE 1.625 10/15/20 2.617 50,000 
YCD DNB 2.420 02/25/19 2.420 50,000 
YCD DNB 2.420 02/25/19 2.420 50,000 

01/24/19 REDEMPTIONS 

CP RABO NY 01 /24/19 2.370 50,000 8 26,333.33 2.404 
CP RABO NY 01/24/19 2.370 50,000 8 26,333.33 2.404 

CP CR AG NY 01/24/19 2.390 50,000 21 69,708.33 2.427 

CP CR AG NY 01/24/19 2.390 50,000 21 69,708.33 2.427 

CP SOC GEN NY 01/24/19 2.440 50,000 22 74,555.56 2.478 

CP SOC GEN NY 01/24/19 2.440 50,000 22 74,555.56 2.478 
CP APPLE 01/24/19 2.330 50,000 91 294,486.11 2.376 
CP GOTHAM 01/24/19 2.500 50,000 91 315,972.22 2.551 

CP GOTHAM 01/24/19 2.500 50,000 91 315,972.22 2.551 

TR BILL 01/24/19 2.240 50,000 85 264,444.44 2.283 

TR BILL 01/24/19 2.240 50,000 85 264,444.44 2.283 

TR BILL 01/24/19 2.240 50,000 85 264,444.44 2.283 

TR BILL 01/24/19 2.240 50,000 85 264,444.44 2.283 

TR BILL 01/24/19 2.287 50,000 91 289,051.39 2.332 

TR BILL 01/24/19 2.287 50,000 91 289,051.39 2.332 

TR BILL 01/24/19 2.290 50,000 91 289,430.56 2.335 
TR BILL 01/24/19 2.290 50,000 91 289,430.56 2.335 
YCD NORI NCH UK 2.450 01/24/19 2.450 50,000 92 313,055.56 2.484 
YCD NORINCHUK 2.450 01/24/19 2.450 50,000 92 313,055.56 2.484 

01/24/19 PURCHASES 

CP SOC GEN NY 04/26/19 2.590 50,000 
CP SOC GEN NY 04/26/19 2.590 50,000 
CP CRAG NY 04/26/19 2.620 50,000 
CP CRAG NY 04/26/19 2.620 50,000 
ON FHLB 05/08/19 2.405 50,000 
ON FHLB 05/08/19 2.405 50,000 
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INVESTMENT TRANSACTIONS 

b/ di 

~ MATURITY TRANS PAR($) DAYS AMOUNT EFFECTIVE 
DATE TYPE DESCRIPTION CPN (%} DATE YIELD(%} (000} HELD EARNED m YIELD(%} 

01/24/19 PURCHASES (Continued) 

TR BILL 06/06/19 2.395 50,000 

TR BILL 06/06/19 2.395 50,000 

YCD NORINCHUK 2.480 03/01/19 2.480 50,000 

YCD NORI NCH UK 2.480 03/01/19 2.480 50,000 

01/25/19 SALES 

TR NOTE 1.125 01/31/19 50,000 724 1,166,610.05 1.178 

TR NOTE 1.125 01/31/19 50,000 724 1,166,610.05 1.178 

TR NOTE 1.125 01/31/19 50,000 724 1,166,610.05 1.178 

TR NOTE 1.125 01/31/19 50,000 724 1,166,610.05 1.178 

TR NOTE 1.125 01/31/19 50,000 724 1,166,610.05 1.178 

01/25/19 REDEMPTIONS 

CD FIRST REP 2.480 01/25/19 2.480 50,000 86 296,222.22 2.514 

CD FIRST REP 2.480 01/25/19 2.480 50,000 86 296,222.22 2.514 

CD MUFG UNION 2.440 01/25/19 2.440 50,000 93 315,166.67 2.474 

CD MUFG UNION 2.440 01/25/19 2.440 50,000 93 315,166.67 2.474 

CP MIZUHO NY 01/25/19 2.490 50,000 72 249,000.00 2.537 

CP MIZUHO NY 01/25/19 2.490 50,000 72 249,000.00 2.537 

CP APPLE 01/25/19 2.340 50,000 88 286,000.00 2.386 

CP MIZUHO NY 01/25/19 2.570 50,000 92 328,388.89 2.623 

CP MIZUHO NY 01/25/19 2.570 50,000 92 328,388.89 2.623 

YCD MONTREAL 2.520 01/25/19 2.520 50,000 36 126,000.00 2.555 

YCD MONTREAL 2.520 01/25/19 2.520 50,000 36 126,000.00 2.555 

01/25/19 PURCHASES 

CP SOC GEN NY 02/07/19 2.390 50,000 

CP SOC GEN NY 02/07/19 2.390 50,000 

CP CRAG NY 03/04/19 2.390 50,000 

CP CRAG NY 03/04/19 2.390 50,000 

DN FHLB 05/08/19 2.405 50,000 

DN FHLB 05/08/19 2.405 50,000 

DN · FHLB 06/28/19 2.410 50,000 

DN FHLB 06/28/19 2.410 50,000 

TR NOTE 2.500 12/31/20 2.589 50,000 

TR NOTE 2.500 12/31/20 2.589 50,000 

YCD DNB 2.380 02/01/19 2.380 50,000 

YCD DNB 2.380 02/01/19 2.380 50,000 

YCD NORDEAABP ·2.570 04/26/19 2.570 50,000 

YCD NORDEAABP 2.570 04/26/19 2.570 50,000 

01/28/19 NO REDEMPTIONS 
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01/28/19 PURCHASES 

ON FHLB 06/28/19 2.390 50,000 

ON FHLB 06/28/19 2.390 50,000 
YCD RABOBANK 2.630 06/28/19 2.630 50,000 
YCD SWEDBANK 2.640 06/28/19 2.640 50,000 
YCD SWEDBANK 2.640 06/28/19 2.640 50,000 

01/29/19 REDEMPTIONS 

CD BOWEST 2.520 01/29/19 2.520 50,000 92 322,000.00 2.555 

CD BOWEST 2.520 01/29/19 2.520 50,000 92 322,000.00 2.555 

CP RABO NY 01/29/19 2.370 50,000 6 19,750.00 2.404 

CP RASO NY 01/29/19 2.380 50,000 27 89,250.00 2.417 

CP RASO NY 01/29/19 2.380 50,000 27 89,250.00 2.417 

CP COCA COLA 01/29/19 2.260 50,000 117 367,250.00 2.308 

CP TOYOTA 01/29/19 2.400 50,000 117 390,000.00 2.452 

CP TOYOTA 01/29/19 2.400 50,000 117 390,000.00 2.452 

CP TOYOTA 01/29/19 2.400 50,000 117 390,000.00 2.452 

CP JPM LLC 01/29/19 2.450 50,000 188 639,722.22 2.516 

CP JPM LLC 01/29/19 2.450 50,000 188 639,722.22 2.516 

CP JPM LLC 01/29/19 2.450 50,000 188 639,722.22 2.516 

ON FHLB 01/29/19 2.090 50,000 166 481,861.11 2.140 

ON FHLB 01/29/19 2.090 50,000 166 481,861.11 2.140 

ON FHLB 01/29/19 2.030 50,000 216 609,000.00 2.084 

ON FHLB 01/29/19 2.030 50,000 216 609,000.00 2.084 

YCD SUMITOMO 2.450 01/29/19 2.450 50,000 40 136,111.11 2.484 
YCD SUMITOMO 2.450 01/29/19 2.450 50,000 40 136,111.11 2.484 

YCD DNB 2.420 01/29/19 2.420 50,000 76 255,444.44 2.454 

YCD DNB 2.420 01/29/19 2.420 50,000 76 255,444.44 2.454 

YCD MIZUHO 2.610 01 /29/19 2.610 50,000 91 329,875.00 2.646 
YCD MIZUHO 2.610 01 /29/19 2.610 50,000 91 329,875.00 2.646 

YCD MONTREAL 2.470 01/29/19 2.470 50,000 96 329,333.33 2.504 

YCD MONTREAL 2.470 01/29/19 2.470 50,000 96 329,333.33 2.504 

YCD NORDEAABP 2.290 01/29/19 2.290 50,000 104 330,777.78 2.322 

YCD NORDEAABP 2.290 01 /29/19 2.290 50,000 104 330,777.78 2.322 

YCD RB CANADA 2.420 01 /29/19 2.420 50,000 180 605,000.00 2.454 

YCD RB CANADA 2.420 01/29/19 2.420 50,000 180 605,000.00 2.454 
YCD NB CANADA 2.440 01/29/19 2.440 50,000 180 610,000.00 2.474 

YCD NB CANADA 2.440 01/29/19 2.440 50,000 180 610,000.00 2.474 

YCD RB CANADA 2.430 01/29/19 2.430 50,000 182 614,250.00 2.464 

YCD RB CANADA 2.430 01 /29/19 2.430 50,000 182 614,250.00 2.464 

YCD TORONTO 2.430 01/29/19 2.430 50,000 182 614,250.00 2.464 

YCD TORONTO 2.430 01/29/19 2.430 50,000 182 614,250.00 2.464 

YCD TORONTO 2.430 01/29/19 2.430 50,000 182 614,250.00 2.464 

YCD TORONTO 2.430 01/29/19 2.430 50,000 182 614,250.00 2.464 

YCD TORONTO 2.430 01/29/19 2.430 50,000 182 614,250.00 2.464 
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01/29/19 PURCHASES 

CD MUFG UNION 2.580 05/29/19 2.580 50,000 
CD MUFG UNION 2.580 05/29/19 2.580 50,000 
CP SOC GEN NY 04/22/19 2.570 50,000 
CP SOC GEN NY 04/22/19 2.570 50,000 
TR NOTE 1.250 05/31/19 2.432 50,000 
TR NOTE 1.250 05/31/19 2.432 50,000 
TR NOTE 1.250 05/31/19 2.432 50,000 
YCD KBC 2.420 03/01/19 2.420 50,000 
YCD KBC 2.420 03/01/19 2.420 50,000 
YCD CRAG CIB 2.620 04/26/19 2.620 50,000 
YCD CRAG CIB 2.620 04/26/19 2.620 50,000 
YCD RABOBANK 2.620 07/01/19 2.620 50,000 

01/30/19 NO REDEMPTIONS 

01/30/19 PURCHASES 

CP APPLE 05/01/19 2.530 50,000 
CP SOC GEN NY 05/01/19 2.580 50,000 
CP SOC GEN NY 05/01/19 2.580 50,000 
ON FHLMC 05/24/19 2.365 50,000 
ON FHLMC 05/24/19 2.365 50,000 
ON FHLB '06/28/19 2.390 50,000 
YCD MIZUHO 2.620 04/26/19 2.620 50,000 
YCD MIZUHO 2.620 04/26/19 2.620 50,000 
YCD SE BANKEN 2.640 06/28/19 2.640 50,000 
YCD SE BANKEN 2.640 06/28/19 2.640 50,000 

01/31/19 REDEMPTIONS 

TR BILL 01/31/19 1.845 50,000 357 914,812.50 1.905 
TR BILL 01/31/19 1.845 50,000 357 914,812.50 1.905 
TR BILL 01/31/19 1.846 50,000 357 915,308.33 1.907 
TR BILL 01/31/19 1.846 50,000 357 915,308.33 1.907 
TR BILL 01/31/19 1.830 50,000 364 925,166.67 1.890 
TR BILL 01/31/19 1.830 50,000 364 925,166.67 1.890 
TR BILL 01/31/19 1.830 50,000 364 925,166.67 1.890 
TR BILL 01/31/19 1.830 50,000 364 925,166.67 1.890 
TR BILL 01/31/19 1.830 50,000 364 925,166.67 1.890 
TR BILL 01/31/19 1.830 50,000 364 925,166.67 1.890 
TR BILL 01/31/19 1.833 50,000 364 926,430.56 1.893 
TR BILL 01/31/19 1.833 50,000 364 926,430.56 1.893 
TR BILL 01/31/19 1.840 50,000 364 930,222.22 1.901 
TR BILL 01 /31/19 1.840 50,000 364 930,222.22 1.901 
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01/31/19 REDEMPTIONS (Continued) 

TR NOTE 1.125 01 /31/19 1.188 50,000 730 1,187,500.00 1.189 
TR NOTE 1.125 01/31/19 1.188 50,000 730 1,187,500.00 1.189 
TR NOTE 1.125 01/31/19 1.188 50,000 730 1,187,500.00 1.189 
TR NOTE 1.125 01/31/19 1.188 50,000 730 1,187,500.00 1.189 

01/31/19 PURCHASES 

CP BNP NY 03/04/19 2.400 50,000 
CP BNP NY 03/04/19 2.400 50,000 
CP MIZUHO NY 05/02/19 2.590 50,000 
CP MIZUHO NY 05/02/19 2.590 50,000 
CP MIZUHO NY 05/02/19 2.590 50,000 
CP MUFG BK 05/03/19 2.600 50,000 
CP MUFG BK 05/03/19 2.600 50,000 
CP MUFG BK 05/03/19 2.600 50,000 
CP MUFG BK 05/03/19 2.600 50,000 
ON FHLB 05/24/19 2.370 50,000 
ON FHLB 05/24/19 2.370 50,000 
TR BILL 08/01/19 2.390 50,000 
TR BILL 08/01 /19 2.390 50,000 
TR BILL 08/01 /19 2.390 50,000 
TR BILL 08/01/19 2.390 50,000 
TR BILL 08/01/19 2.390 50,000 
TR BILL 08/01/19 2.390 50,000 
TR BILL 08/01/19 2.390 50,000 
TR BILL 08/01/19 2.390 50,000 
TR BILL 08/01/19 2.395 50,000 
TR BILL 08/01/19 2.395 50,000 
TR BILL 08/01/19 2.430 50,000 
TR BILL 08/01/19 2.430 50,000 
TR BILL 08/01/19 2.430 50,000 
TR BILL 08/01/19 2.430 50,000 
TR BILL 08/01/19 2.430 50,000 
TR BILL 08/01 /19 2.430 50,000 
TR BILL 08/01 /19 2.430 50,000 
TR BILL 08/01/19 2.430 50,000 
TR BILL 08/01/19 2.430 50,000 
TR BILL 08/01/19 2.452 50,000 
TR BILL 08/01/19 2.452 50,000 
TR BILL 08/01/19 2.461 50,000 
TR BILL 08/01/19 2.461 50,000 
TR NOTE 1.000 10/15/19 2.527 50,000 
TR NOTE 1.000 10/15/19 2.527 50,000 
TR NOTE 1.500 10/31/19 2.530 50,000 
TR NOTE 1.500 10/31/19 2.530 50,000 
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01/31/19 PURCHASES (Continued) 

TR NOTE 1.000 11/15/19 2.527 50,000 
TR NOTE 1.000 11/15/19 2.527 50,000 
TR NOTE 1.000 11/15/19 2.527 50,000 
TR NOTE 1.000 11/15/19 2.527 50,000 
TR BILL 01/30/20 2.473 50,000 
TR BILL 01/30/20 2.473 50,000 
TR BILL 01/30/20 2.525 50,000 
TR BILL 01/30/20 2.525 50,000 
TR BILL 01/30/20 2.533 50,000 
TR BILL 01/30/20 2.533 50,000 
TR NOTE 2.500 01/31/21 2.583 50,000 
TR NOTE 2.500 01/31/21 2.583 50,000 
YCD CRAG CIB 2.630 05/29/19 2.630 50,000 
YCD CRAG CIB 2.630 05/29/19 2.630 50,000 
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a/ The abbreviations indicate the type of security purchased, sold, or redeemed: 

BA 

BN 

CB 

CB FR 

CD 

CD FR 

CP 

DEB 

DEB-CL 

DEB FR 

ON 

PC 

POOLFR 

REMIC 

TR 

YCD 

YCD FR 

Bankers Acceptances 

Bank Notes 

Corporate Bonds 

Floating Rate Corporate Bonds 

Negotiable Certificates of Deposit 

Floating Rate Negotiable Certificates of Deposit 

Commercial Paper 

Federal/Supranational Agency Debentures - Federal Home Loan Bank (FHLB), 
Federal Home Loan Mortgage Corporation (FHLMC), Federal National Mortgage 
Association (FNMA), Federal Farm Credit Bank (FFCB), Federal Land Banks 
(FLB), Federal Intermediate Credit Banks (FICB), Federal Agricultural Mortgage 
Corporation (FAMC), Central Bank for Cooperatives (CBC), Tennessee Valley 
Authority {TVA), Commodity Credit Corporation (CCC), International Bank for 
Reconstruction and Development (IBRD),lnter-American Development Bank 
{IADB), International Finance Corporation {IFC). 

Federal/Supranational Agency Callable Debentures - FHLB, FHLMC, FNMA, 
FFCB, FLB, FICB, FAMC, CBC, TVA, CCC, IBRD, IADB, IFC. 

Federal/Supranational Agency Floating Rate Debentures - FHLB, FHLMC, FNMA, 
FFCB, FLB, FICB, FAMC, CBC, TVA, CCC, IBRD, IADB, IFC. 

Federal/Supranational Agency Discount Notes- FHLB, FHLMC, FNMA, FFCB, 
FLB, FICB, FAMC, CBC, TVA, CCC, IBRD, IADB, IFC. 

Federal Agency Mortgage-backed Pass-through Certificates - FHLMC, FNMA, 
Government National Mortgage Investment Conduit (GNMA) 

Floating Rate Small Business Administration (SBA) Loan Pools 

Federal Agency Real Estate Mortgage Investment Conduits - FHLMC, FNMA 

U.S. Treasury Bills, Notes 

Negotiable Yankee Certificates of Deposit 

Floating Rate Negotiable Yankee Certificates of Deposit 

b/ Industry standard purchase yield calculation 

c/ Repurchase Agreement 

d/ Par amount of securities purchased, sold or redeemed 

e/ Securities were purchased and sold as of the same date 

fl Repurchase Agreement against Reverse Repurchase Agreement 

gf_ Outright purchase against Reverse Repurchase Agreement 

h/ Security "SWAP" transactions 

]1 Buy back agreement 

RRP Termination of Reverse Repurchase Agreement 

RRS Reverse Repurchase Agreement 
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ALHAMBRA 

New Omni Bank, NA 08/23/18 2.210 7,000,000.00 02/21 /19 
New Omni Bank, NA 10/18/18 2.430 9,000,000.00 04/18/19 
New Omni Bank, NA 11/29/18 2.490 16,000,000.00 05/30/19 
New Omni Bank, NA 12/12/18 2.500 8,000,000.00 06/12/19 

BAKERSFIELD 

Strata Federal Credit Union 01 /24/19 2.450 4,500,000.00 07/25/19 

BREA 

American First Credit Union 09/12/18 2.300 27,000,000.00 03/13/19 
American First Credit Union 01/04/19 2.430 23,000,000.00 04/05/19 
Pacific Western Bank 08/22/18 2.190 50,000,000.00 02/20/19 
Pacific Western Bank 09/12/18 2.270 40,000,000.00 03/13/19 
Pacific Wes tern Bank 10/05/18 2.380 10,000,000.00 04/05/19 
Pacific Western Bank 11 /15/18 2.470 50,000,000.00 05/16/19 
Pacific Western Bank 01/23/19 2.460 40,000,000.00 07/24/19 

BUENA PARK 

Uniti Bank 11/09/18 2.340 3,000,000.00 02/08/19 
Uniti Bank 12/05/18 2.340 2,000,000.00 03/06/19 

CERRITOS 

First Choice Bank 01 /10/19 2.430 10,000,000.00 04/11 /19 
First Choice Bank 12/14/18 2.510 5,000,000.00 06/14/19 
First Choice Bank 12/14/18 2.510 10,000,000.00 06/14/19 

CHICO 

Golden Valley Bank 11/02/18 2.480 8,000,000.00 05/03/19 
Tri Counties Bank 12/12/18 2.380 10,000,000.00 03/13/19 
Tri Counties Bank 10/31/18 2.460 50,000,000.00 05/01 /19 

DIAMOND BAR 

Prospectors Federal Credit Union 12/06/18 2.540 4,000,000.00 06/06/19 

DOWNEY 

Financial Partners Credit Union 01/10/19 2.480 10,000,000.00 04/11/19 

EL MONTE 

Cathay Bank 11/16/18 2.360 75,000,000.00 02/15/1 9 
Cathay Bank 08/22/1 8 2.190 25,000,000.00 02/20/1 9 
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FOLSOM 

SAFE Credit Union 11/30/18 2.510 5,000,000.00 05/31/19 
SAFE Credit Union 01/09/19 2.490 20,000,000.00 07/10/19 

GARDEN GROVE 

US Metro Bank 08/16/18 2.180 5,000,000.00 02/14/19 
US Metro Bank 11/14/18 2.480 5,000,000.00 05/15/19 
US Metro Bank 12/12/18 2.500 10,000,000.00 06/12/19 
US Metro Bank 01/17/19 2.480 5,000,000.00 07/18/19 
US Metro Bank 01/30/19 2.470 5,000,000.00 07/31/19 

GARDENA 

Northrop Grumman Federal Credit Union 11/08/18 2.370 25,000,000.00 02/07/19 

GOLETA 

Community West Bank 11/29/18 2.410 14,000,000.00 02/28/19 
Community West Bank 01/09/19 2.410 13,000,000.00 04/10/19 
Community West Bank 01/17/19 2.440 13,000,000.00 04/18/19 
Community West Bank 11/14/18 2.500 13,000,000.00 05/15/19 

HUNTINGTON BEACH 

Nuvision Federal Credit Union 11/08/18 2.380 25,000,000.00 02/07/19 

IRVINE 

Banc of California, NA 11/15/18 2.360 50,000,000.00 02/14/19 
Banc of California, NA 12/06/18 2.420 50,000,000.00 03/07/19 
Banc of California, NA 12/13/18 2.430 100,000,000.00 03/14/19 
Banc of California, NA 01/17/19 2.450 100,000,000.00 04/18/19 
CommerceWest Bank 09/07/18 2.280 5,000,000.00 03/08/19 
CommerceWest Bank 10/11/18 2.400 5,000,000.00 04/11 /19 
CommerceWest Bank 10/26/18 2.450 5,000,000.00 04/26/19 
Commercial Bank of California 01/24/19 2.470 25,000,000.00 07/25/19 
First Foundation Bank 11/29/18 2.420 47,000,000.00 02/28/19 
First Foundation Bank 12/12/18 2.390 22,000,000.00 03/13/19 
First Foundation Bank 01/04/19 2.440 44,000,000.00 04/05/19 
First Foundation Bank 01/18/19 2.430 50,000,000.00 04/19/19 
First Foundation Bank 01/25/19 2.420 50,000,000.00 04/26/19 
Pacific Enterprise Bank 08/30/18 2.260 25,000,000.00 02/28/19 
Pacific Premier Bank 01/10/19 2.450 50,000,000.00 04/11/19 
Pacific Premier Bank 01/18/19 2.420 50,000,000.00 04/19/19 
Pacific Premier Bank 01 /24/19 2.400 25,000,000.00 04/25/19 
Pacific Premier Bank 11/15/18 2.470 10,000,000.00 05/16/19 
Pacific Premier Bank 12/06/18 2.540 25,000,000.00 06/06/19 
Pacific Premier Bank 12/13/18 2.530 50,000,000.00 06/13/19 
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Farmers & Merchants Bk Cen CA 01/09/19 2.490 60,000,000.00 07/10/19 

LOS ANGELES 

Bank of Hope 11/28/18 2.390 90,000,000.00 02/27/19 
Bank of Hope 12/07/18 2.420 75,000,000.00 03/08/19 
Bank of Hope 01/10/19 2.510 90,000,000.00 07/11/19 
Bank of Hope 01/11/19 2.510 45,000,000.00 07/11/19 
Commonwealth Business Bank 11/08/18 2.340 5,000,000.00 02/07/19 
Hanmi Bank 10/03/18 2.340 30,000,000.00 04/03/19 
Hanmi Bank 11/14/18 2.480 50,000,000.00 05/15/19 
Hanmi Bank 01/16/19 2.490 30,000,000.00 07/17/19 
Hanmi Bank 01/31/19 2.490 30,000,000.00 08/01/19 
Manufacturers Bank 10/04/18 2.380 100,000,000.00 04/04/19 
Manufacturers Bank 01/11/19 2.450 50,000,000.00 04/12/19 
Manufacturers Bank 11/08/18 2.500 35,000,000.00 05/09/19 
Manufacturers Bank 12/06/18 2.540 50,000,000.00 06/06/19 
Mission Valley Bank 11/07/18 2.300 10,000,000.00 02/06/19 
Open Bank 11/07/18 2.300 10,000,000.00 02/06/19 
Open Bank 12/06/18 2.390 10,000,000.00 03/07/19 
Open Bank 12/12/18 2.360 10,000,000.00 03/13/19 
Open Bank 01/10/19 2.430 14,000,000.00 04/11/19 
Opus Bank 01/25/19 2.430 10,000,000.00 04/26/19 
Pacific City Bank 11/07/18 2.320 40,000,000.00 02/06/19 
Pacific City Bank 12/06/18 2.390 30,000,000.00 03/07/19 
Pacific City Bank 01/10/19 2.490 30,000,000.00 07/11/19 

MONTEREY 

1st Capital Bank 12/06/18 2.540 1,000,000.00 06/06/19 

OAKLAND 

Beneficial State Bank 12/13/18 2.440 45,000,000.00 03/14/19 
Beneficial State Bank 01/11/19 2.470 25,000,000.00 04/12/19 
California Bank of Commerce 09/07/18 2.280 10,000,000.00 03/08/19 
California Bank of Commerce 09/20/18 2.350 5,000,000.00 03/21/19 
California Bank of Commerce 10/10/18 2.400 13,500,000.00 04/10/19 
California Bank of Commerce 11/07/18 2.480 5,000,000.00 05/08/19 
Community Bank of the Bay 11/30/18 2.510 5,000,000.00 05/31/19 
Metropolitan Bank 08/23/18 2.210 1,000,000.00 02/21 /19 
Metropolitan Bank 09/06/18 2.250 4,000,000.00 03/07/19 

PALOS VERDES ESTATES 

Malaga Bank 12/12/18 2.360 20,000,000.00 03/13/19 
Malaga Bank 01/10/19 2.430 5,000,000.00 04/11/19 
Malaga Bank 01/18/19 2.400 46,000,000.00 04/19/19 
Malaga Bank 01/25/19 2.390 9,000,000.00 04/26/19 
Malaga Bank 01/31 /19 2.400 10,000,000.00 05/02/19 
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Settle Counter Instrument Maturity Purchased

Date Party ID Description Rate Date Price Par Principal Interest

NTRD - PSI NON-TRADING

03/06/19 FEDERAL HOME LOAN MTG 110049 FHLMC 2.95 (CALLABLE) 2.950 03/06/24 100.000 $25,000,000.00 $25,000,000.00 0.00

03/13/19 FEDERAL HOME LOAN MTG 110060 FHLMC 2.975 (CALLABLE) 2.975 03/13/24 100.000 $25,000,000.00 $25,000,000.00 0.00

03/05/19 FEDERAL HOME LOAN MTG 110072 FHLMC 2.95 (CALLABLE) 2.950 03/05/24 100.000 $25,000,000.00 $25,000,000.00 0.00

03/07/19 FEDERAL HOME LOAN MTG 110074 FHLMC 2.95 (CALLABLE) 2.950 03/06/24 100.000 $25,000,000.00 $25,000,000.00 2,048.61

03/08/19 FEDERAL HOME LOAN MTG 110075 FHLMC 2.97 (CALLABLE) 2.970 03/06/24 100.000 $25,000,000.00 $25,000,000.00 0.00

03/20/19 FEDERAL HOME LOAN MTG 110120 FHLMC 2.97 (CALLABLE) 2.970 03/20/24 100.000 $25,000,000.00 $25,000,000.00 0.00

03/20/19 FEDERAL HOME LOAN MTG 110121 FHLMC 3.00 (CALLABLE) 3.000 03/20/24 100.000 $25,000,000.00 $25,000,000.00 0.00

03/01/19 PRIVATE EXPORT FNDG COR 110118 PRIVATE EXPORT FUND 2.420 04/01/19 99.792 $40,000,000.00 $39,916,644.44 0.00

03/04/19 JOHNSON & JOHNSON CO. 110109 JOHNSON & JOHNSON C 2.250 03/03/22 98.776 $22,500,000.00 $22,224,600.00 1,406.25

03/01/19 MUFG UNION BK N.A. 110119 MUFG UNION BANK NA 2.510 04/25/19 100.000 $50,000,000.00 $50,000,000.00 0.00

PSI Non-Trading Total $287,500,000.00 $287,141,244.44 $3,454.86

Totals $287,500,000.00 $287,141,244.44 3,454.86




